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4,897,000

18. 380, 000
7,600, 000
19. 400, 000

2,200, 000

671,623

2,423,547

48,009, 325

J—KRb—bk - NATUYR

EIE-{OL L

FSV9Es (i ¥3, 454, 101, 643)
A9 T—=F (1.4%)
BEE (1.4%)

Volvo Treasury AB @ ¢
4.20% due 2075/ 6 /10
AU I—FVEF (Eff ¥314, 641, 937)
HKE (3.1%)

EH (3.1%)

NGG Finance Plc. @ ©

4.25% due 2076/ 6 /18

HEEE (H(i ¥664, 836, 008)

KE (23. 4%)

#RIT (23.4%)

Bank of America Corp @ ®- ©
5.13%

Goldman Sachs Group, Inc.
5.70%

JP Morgan Chase & Co. @ ©- ©
5.00%

Morgan Stanley ©- ©
5. 45%

KESET (i ¥5, 170, 008, 604)
&35 (F&(d ¥20, 541, 906, 092)
EHRE (1.8%)

K1Y (0.4%)

ERFRE (0. 4%)

Banco Santander

—0.57% due 2018/ 1/ 2
ERfRESE

R V&S (B ¥90, 118, 261)

KE (1.2%)

EHfEE (1.2%)

JP Morgan Chase & Co.

0.92% due 2018/ 1/2

EHFEESE

RESET (E(i ¥274, 942, 708)

B& (0.2%)

EHIFEE (0.2%)

Bank of Tokyo-Mitsubishi UFJ Ltd.
—0.25% due 2018/ 1/ 4

EHfRE St

BA&5T (i ¥48, 009, 325)
ITSUR T4 (0.0%)
EHIFRE (0. 0%)

Brown Brothers Harriman & Co.

b)

@. ). ©

(©)

SFET 7 R2015-10 (BEAvIHY)

S¥ifisR
3,834, 864, 53

331,429, 848

331, 429, 848

718. 963, 045

718, 963, 045

2,102,599, 792

882, 765, 926

2,223,392, 356

254,397, 487

5, 463, 155, 561

22, 971, 555, 876

90, 850, 538

90, 850, 538

90, 850, 538

273,012,509

273,012, 509

273, 012, 509

48, 009, 325

48, 009, 325

48, 009, 325
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d—Rb—b « N1 TV w REEHET 7 R2015-10 (BEAY

GBP

(©) XXI&E

X))

5T 5 HEEIC =

T 25 DEAHH 5 B % EFfifiEE

173 0.16% due 2018/ 1/2 26, 387

EHFRESET 26, 387

TSUR - T4 UEE (i ¥26, 089) 26, 387

EEIRESET (i ¥413, 096, 383) 411, 898, 759

12EHegE (& ¥20, 955, 002, 475) 100. 3 ¥ 23, 383, 454, 635

RESSLUDEEZB BT 28E (0.3) (71. 968, 030)

EE 100. 0% ¥ 23, 311, 486, 605

(a) EESRIRN TS
(b) 20174F 128298 IR DZEFAIEESS
2017F12A29B8RED T 7 ¥ RUNIVOHNERSTERN (WEED—1.8%)

B B3 [48F TR HREH 7l ZHEER TETEE~ (18)
EUR  Goldman Sachs Group, Inc. 619, 753 2018/1/24 JPY 82,148,3% ¥ 1,704, 004
EUR  Goldman Sachs Group, Inc. 406, 777 2018/1/24 usb 479, 470 1,078, 834
EUR  Goldman Sachs Group, Inc. 74,700 2018/1/24 JPY 9,980, 000 126,915
EUR  Royal Bank of Canada 450, 863 2018/1/24 JPY 59, 880, 000 1,121, 606
EUR  Royal Bank of Canada 374,195 2018/1/24 JPY 49, 900, 000 728, 441
EUR  Royal Bank of Canada 75,021 2018/1/24 JPY 9, 980, 000 170, 259
EUR  State Street Corp. 630 2018/1/24 GBP 562 (340)
EUR  State Street Corp. 50, 342, 394 2018/1/24 usb 59, 858, 113 75,083, 220
EUR  State Street Corp. 564, 825 2018/1/24 JPY 75,125, 271 1,295, 364
EUR  State Street Corp. 405, 604 2018/1/24 JPY 53, 806. 394 1,071,682
EUR  Westpac Banking Corp. 564, 257 2018/1/24 JPY 74,850, 000 1,493,768
EUR  Westpac Banking Corp. 150, 725 2018/1/24 JPY 19, 960. 000 433,086
EUR  Westpac Banking Corp. 112,714 2018/1/24 JPY 14, 970, 000 280. 119
EUR  Westpac Banking Corp. 300, 763 2018/1/24 JPY 39, 920, 000 773,166
EUR  Westpac Banking Corp. 149,199 2018/1/24 JPY 19. 960, 000 226,616
EUR  Westpac Banking Corp. 37.399 2018/1/24 JPY 4,990, 000 70,134
EUR  Westpac Banking Corp. 337.716 2018/1/24 JPY 44,910, 000 782, 821
EUR  Westpac Banking Corp. 37,380 2018/1/24 JPY 4,990, 000 67. 566
EUR  Westpac Banking Corp. 306. 116 2018/1/24 usD 357, 655 1,168,177
EUR  Westpac Banking Corp. 1,003, 357 2018/1/24 usD 1,194,534 1,325, 168
EUR  Westpac Banking Corp. 416,712 2018/1/24 JPY 55, 888, 000 493,024
EUR  Westpac Banking Corp. 379.746 2018/1/24 usD 452, 035 509, 065
EUR  Westpac Banking Corp. 666, 872 2018/1/24 JPY 89, 820, 000 407,531
EUR  Westpac Banking Corp. 337,735 2018/1/24 usb 402, 400 410,787
EUR  Westpac Banking Corp. 853 2018/1/24 usD 1,013 1,411
EUR  Westpac Banking Corp. 863, 151 2018/1/24 JPY 114,770, 000 2,014,128
EUR  Waestpac Banking Corp. 378,794 2018/1/24 JPY 49,900, 000 1,350, 741
EUR  Westpac Banking Corp. 302, 622 2018/1/24 JPY 39, 920, 000 1,024, 626
EUR  Westpac Banking Corp. 150, 578 2018/1/24 JPY 19, 960, 000 413,158
EUR  Westpac Banking Corp. 378, 449 2018/1/24 JPY 49,900, 000 1,304, 060
EUR  Westpac Banking Corp. 264, 031 2018/1/24 JPY 34,930, 000 793,247
EUR  Westpac Banking Corp. 396, 408 2018/1/24 JPY 52, 894, 000 739,944




J—Rb—b - N1TVUw REE3FT 7 7 R2015-10 (REAY
=(A) IS IH8F TEE REE b)) e HETER (8)
EUR  Westpac Banking Corp. 261,104 2018/1/24 JPY 34,930,000 ¥ 397,328
EUR  Westpac Banking Corp. 298,784 2018/1/24 JPY 39, 920, 000 505, 359
EUR  Westpac Banking Corp. 260, 062 2018/1/24 JPY 34,930, 000 256, 275
EUR  Westpac Banking Corp. 151,098 2018/1/24 JPY 19, 960, 000 483, 461
EUR  Westpac Banking Corp. 299, 840 2018/1/24 JPY 39, 920, 000 648, 202
EUR  Westpac Banking Corp. 226, 385 2018/1/24 JPY 29, 940, 000 689, 805
EUR  Westpac Banking Corp. 299,783 2018/1/24 JPY 39,920, 000 640, 488
EUR  Westpac Banking Corp. 227,164 2018/1/24 JPY 29, 940, 000 795, 201
EUR  Westpac Banking Corp. 149, 477 2018/1/24 JPY 19. 960, 000 264, 232
EUR  Westpac Banking Corp. 300, 900 2018/1/24 JPY 39, 920, 000 791, 645
EUR  Westpac Banking Corp. 120, 815 2018/1/24 JPY 15, 968, 000 378,232
EUR  Westpac Banking Corp. 527.416 2018/1/24 JPY 69. 860, 000 1.499, 195
EUR  Westpac Banking Corp. 150, 578 2018/1/24 JPY 19, 960, 000 413,160
EUR  Westpac Banking Corp. 377,784 2018/1/24 JPY 49, 900, 000 1,214,054
EUR  Westpac Banking Corp. 303, 269 2018/1/24 JPY 39, 920, 000 1,112,158
EUR  Waestpac Banking Corp. 301,994 2018/1/24 JPY 39,920, 000 939, 640
EUR  Westpac Banking Corp. 418, 608 2018/1/24 JPY 55, 888, 000 749, 474
GBP  State Street Corp. 10. 150 2018/1/24 EUR 11,383 6.137
JPY  State Street Corp. 24, 852,997, 295 2018/1/24 EUR 187, 347, 095 (495, 006, 399)
JPY  Westpac Banking Corp. 62, 684, 040 2018/1/24 EUR 474, 482 (1,513, 280)
JPY  Waestpac Banking Corp. 69, 175, 970 2018/1/24 EUR 522,048 (1,456, 957)
JPY  Westpac Banking Corp. 63, 979, 588 2018/1/24 EUR 478, 664 (783, 471)
JPY  Westpac Banking Corp. 91,565, 194 2018/1/24 EUR 687,292 (1,425, 188)
USD  Goldman Sachs Group, Inc. 1,169,218 2018/1/24 EUR 1,000, 000 (3.719,900)
USD  Goldman Sachs Group, Inc. 1,184,907 2018/1/24 EUR 1, 000, 000 (1,954, 314)
USD  Goldman Sachs Group, Inc. 1,190, 289 2018/1/24 EUR 1,000, 000 (1,348, 642)
USD  Royal Bank of Canada 1,162,171 2018/1/24 EUR 1,000, 000 (4,512, 946)
USD  State Street Corp. 306, 503 2018/1/24 EUR 259, 443 (609, 777)
USD  Westpac Banking Corp. 270,317 2018/1/24 EUR 230, 351 (745, 882)
USD  Westpac Banking Corp. 79, 369 2018/1/24 EUR 68, 000 (268, 473)
USD  Westpac Banking Corp. 324,659 2018/1/24 EUR 277,561 (1,017,942)
USD  Westpac Banking Corp. 246, 063 2018/1/24 EUR 210,149 (742,051)
USD  Westpac Banking Corp. 1,006, 485 2018/1/24 EUR 845, 404 (1,116, 554)
USD  Westpac Banking Corp. 1,187,153 2018/1/24 EUR 1,000, 000 (1,701, 557)
USD  Westpac Banking Corp. 380, 676 2018/1/24 EUR 321,886 (711, 150)
USD  Westpac Banking Corp. 459 2018/1/24 EUR 386 (628)
USD  Westpac Banking Corp. 1,180, 524 2018/1/24 EUR 1,000, 000 (2, 447, 562)
USD  Westpac Banking Corp. 1,194, 403 2018/1/24 EUR 1,000, 000 (885, 667)
USD  Westpac Banking Corp. 262, 868 2018/1/24 EUR 220, 905 (306, 076)
_ ¥ (412,028,042

JEE DBSHE :
EUR — 1—0O
GBP — ZiRY R
JPY — BAH
UsSD — KRJL

~n

b4

&)
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<fHERH>

LBI7VR (O=RU—b - NATUwREEZET 7> R2015-10 (BBANYIHY) ) MEENRELTVLS [F41
D RR—IR—bTxUF - =T 7V R] OFREH Q017F128118) & BT 7Y ROREANMELB>THUF
IODT. HT7YRORER 018F7B23H) RELCBIFZIAD - XR—IR—bTxUF - IPF—T 72 ROEA

BEOATEZI/R—JCHETEEVZLE U

W9A4D - IR—RK—bT3UF - IY—T 7 ROEERFTEHN
VR i

(20184 1 H23HH' 520184 7 H23HZE T)

8 i 7 it
# 2] = £ 8 1 = #R
T FH
723 EEFEHAEEZS 2018/3/5 400, 003
731 EEREHRGEZS 2018/7/10 210, 000

(1) SEERELRE BBNFIRERSENTEIFEA).
(E2) BARBRE>UIET,

WEASERR

20185 7 A23HEKRTE. BMEIEFEFOHF#ANBH D EEA




IA4D - IX—IK—bT72UF - IPF-T7UR
ERBSE $oM (REE 2017£12R118)

GtEHE 2016512H106H~2017412811H)

FAD - RXR—IR—bTH#UF - XP=T 7V ROHEIMICH B ERRRE CHRSEB L LIFET,

*HT 7V ROLHEHFRDEI TY

2 B 7§t

ZE U DERZDH S U CKEERZITRVE T,

FEREHWR

AETOES

g B A A

OMETOESZPDICHREL. TEULINREDERZDS UCREERZITRVNE T,

QOMBREENDRE(CHIC> T, BEFHEN 1 FR1E. BUSRICSVTA — 2#8EBHL EDE

HHROAT—V )b - R=N\N—(TIHETDEEEAREUFET,

7 30 Al BR

FEEERRERED 10% AT

AL

RRBTRAXAOA—TBEIR1S
http://www.daiwa-am.co.jp/
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WS OEAEMEADHERS

(M)
10,054

10,052
10,050

10,048 L__W

10,046 L__j

SHHICHITD [SROERAL]
(ot aRORLSMICREL. RENBERETBLFT. )
OR—bkTFUFICDOVT

BN EBEOREMICER L. BHOEBES LU I—IL - O—>
(LK BDERETHVE U,
ORYFI—T LDERICDONT

BT 7 Y RIGERADSHIEE - FEEREL BBV FI—IBK
SEEHERITTEUFEA.

(SROERTEH)
MENECEEORSMEICERL. RENSERZTEVET.

10,044
=] ilgES W1 50N OERADBEE
2016.12.9 2017.12.11
( ) ( ) R s
2 % m_ & |x & & FoEZat At —B
£ B B IR EILENE ARG 15 -
= % % ZDfthER 0
(H9E) 2016128 9 H 10,052 — 28.1 (Z0fth) (0)
2% 70,052 0.0 = = = 0
20174 1 A% 10,051 £0.0 31.1 (T1) BrOER (BEROND SO RENESD) BB, BRCE-T
2 AR 10,051 £0.0 25.0 SRIECRICEBN B B0, BEACK B ULERTT., BEDE
ENGES 10,050 20.0 - %g&g%%gk?utﬁm%mF1ED$U®§%®%%J®EE®M
4 Bk 10,049 0.0 35.2 A=)
EES 10.049 20.0 55 (£2) BEEBCEICHXREIFMNBAALTHIET,
tBx 100481  20.0 0.5 FEE®B K US| DR
7 BX 10,048 0.0 0.1 7N
BEES 10,04/ £0.0 = Bw R (2016&128108152017&128118%7)
EIEES 10,047 20.0 = - - L -
108% 10,046 0.1 - 5 ff & | % o %
[EES 10,046 20.1 — E3] _ FH LiE
(ER)2017%128116 10,046 20.1 — | EfEEE 354.701.243| (384 002.000)

CE1) BSEERITHS.
(x2) & ;ﬂ;‘iﬁ)ﬂ:’:${#ﬂﬁk%‘ﬂ’@ﬂﬂﬁ% (ERIRES) BRUESFEYERR

=
(EX3) B 7Y REFE REULCRBOERZHS U TLREERZTR > THEY.
NYFI—ITBRUSEZELE S FEA.

GERZE)
SEEMEBESDHBBICONT
[E=%- iR
HAES 0 10,052 HAK 1 10,046 EEER : A0.1%
[BAEMEOELEHER]
BEABEN G L ERENS, BEMEAFETELE LR,
SIRERIEICOVT
OENEHERTR
BEL&Y. BiRE [RIESFRECSESEN - BRTRIETN] =i
BHUFLURE. COXSBHIBOERBERZERIC. EEGMES
(318 OFEYBIOHEERI—/ILE E%%ﬂﬁ?4#2@
THBULFE U

(1) FHERELRE BEFHESENTBUVIFLEA) .
(X2) ( RNFEEICKZIBDDT. LROBFICEZSENTBUFEEA.
(E3) BARBEFIET,

WERBFTERR
YN
(20166128108H052017412811HFT)
E 5
B i % 5]
# W& = @ N

FH FH
645 EEIGHIEESS 2017/2/20 46,711,084
657 BEREIGHEESS 2017/4/17 31,380,607
659 EEIGHRESS 2017/4/24 (30,090,880
669 EREIGHEES 2017/6/12 (29,100,894
652 BEREIGHEESS 2017/3/27 27.220217
642 BEEFHIEEZS 2017/2/6 (25890391
644 EEIGHREESS 2017/5/12 22760976
651 BEEIGHEESS 2017/3/21 21,610540
660 EEFHAEEZS 2017/5/1 (15890292
638 EEIEHEES 2017/1/16 (12,400,099
(1) SHEFELRE BBIFHESENTBUEEA) .
(X2) BARBIFVIET,




WEAEERER
RIS I B EMAESFEFOEPANGH I Ao
Wi E{SFEHEDBY

40 - IRX—KR—+TFUHF - IF—-T7UR

WSRO
MH5 B520164128108 ZE20174128118

2017F12811818#%E
5 ,HE x
= e A %
m %
J—)U - O—2%., ZDftt 127,401,750 100.0
E{SEEEERSRE 127,401,750 100.0
(GE) SHBmEADBAIFREIFTIE T,
WEE,. 8&. TABLUBEMBEBDINR
2017F1281181R®E
= 5 1 5w =
(A) BE 127,401,750,032H
a—)b - O—>% 127,401,750,032
(B) &fE ’
(C) SEEREA - B) 127,401,750,032
JTAS 126,824,072,530
RS 577.677.502
(D) SEERO 126,824,072,5300
1 /0O%HY) BHEMHEE(C /D) 10,0461

15 B E H
(A) BeFIRD A0 75,315,912H
AR A 9,781,131
IR 265,534,781
(B) BffEIZSTEER N 15,183
TER A 15,183
(C) ZnfthEmM A 889,297
(D) HfAEmE(A+B+C) 276,220,392
(E) ATHHEEISTSE 539,015,307
(F) BRHEIBmE 243,233,880
(G) ENfSEtEERE 358,116,467
(H) &5t(D+E+F +G) 577,677,502
RIS E(H) 577,677,502

* BiE(C DT BTTAEE103,766,716,434M, HEAPICH|T BEHRETAZEE
73,674,203,533M, EfEHTAZEF50,616,847,437MTY,

* BHRICHBIF U —T 7Y RERENRE T HREFTEDOTAREE. I17
KR - TIWT 7Y R (BEEEIRERSM) 4,467,705309, 91 DKR
- RPT 7V R (BEHEEIRERSER) 16,890,565,266M, 947 - Yx—
R—b2Tx U7 (FOFsH) (EHHEEIRERSEH) 69,6730, J—mRL—b -
NATUw REEET 7> R2015-07 (BB~ v YY) 995[. FWERIRE
KEU—b o200 BAHECE) 159,141H. BEERETZAUAY - T
JA4F 4 - a29 0 (BEHER) 159,141M. I—RKL—k - NATUwR
SEE T 72 R2015-10 (BBAwIYHY) 995, I—RU—k - NATUw
REEFET 7> R2015-10 (BBAwIYHY) T 9958, J—KL—hK - /\A
TUw RS T 7Y R2015-12 (BBAYIYHY) 995, J—Rb—hk -\
AUy REEEST 7> R2016-02 (BBANvYIHY /IREEMNE) 995M.
J—RU—b - NATUwREEET 7> R2016—-08 (BBAvYIHY /REE
B08Y) 995, BAHMNLAA | ST 7> R59,719,320H. 940 J P XH
BAOONT « T7 VR (EAEHEIIREREM) 3,285,486,762M, 4D 1—
OR7 - J7YUR (21, FUNSYRE) (BEEEKRERER)
2,297,118,7648., A DKRILRT - T7 VR (245, FFUNSVRE)

(BRI ERER) 35,118,078,983M. 540,/ 0V v—XERIET «
F4 ™ TIPUR9393201H, 94D,/ T4FUT« - PIT7 - NA - A—)b
RESD 7V R (BERIRE) B340 - O—X (BAHERE) 998M. 940,/
TATUF 4 - TIT7 - NA - A—)UREHET 7V R (BERIRE) JS5I) -
L7 - O—2 (BENEE) 998H. 94D,/ T4FUF« - FIT -]\ A -

A—ILREHET 7V N (BERRL) FI7EE - J—X (B 998M.

FATTOP | XA7 - TPV (BEEEIRERSA) 64,694,720,539M.
IAORRFETHIDYSa (BRNEL) 9,949, A4 DKEEME7 —
10059 —RI 7R - Ix—R—bT7xUd — USKSAPVIIL -
703,716, 91 ORPIVETBROVIES T 7V R —FRAESRRE -
173,802 T,

* JERDFT RS OIEEELRIF 10,046 T,

(1) BEBHEEC. —ROROROMEAC TALOEZEZVL. TAZ
TO5GIEMHmE LT, LO3BGFERE U TIUEEINE T,

(x2) BiEstEEREEF BIEHEEETAEDEEZV, TAZTOS
SOFBRELT. LOZ5EEFHE L TRIESNE T,
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