50~1b+ I=KU=p - MUy KT 7V K
(58AyJ5h) 201606 (REENE)
B J0-1\bXYv—X16-06
ERHRES (ZFhR)

F4H CRERA201844 A16H)
e & 8AE (20174108178 ~20184%4 A16H)

ZREDHGESEN

TRIEBANOZEEEBHY. E<HEHLEBELETFET,
LR REBROERKRREFICDODWNTCHMEBRLEITET,
SHELLBOBBUTEBYET &5, SAVELEFET,

QLT 7Y ROMLMEAIERDEBY TTH,

A 4 B ENERE NN EEES

& 5 #i Ri[201656 A13AA 52020664 B16HETTY,

HRALEEOGE (SREEEZEAET.) VETT IHRMNLERE. KALERE. BEME UT INATU Y REEE] EV0VWET,)
BLUVAREECELEEDLNHBEZLTERETNERE L, ERAMEORRERDICLEENE LTGEAEZTVET,

B A A #|ERETIHNA Ty REEFE, RERICHS WV TBBERELULEDOERN (AN RWNGEEREDOERE*E T LU INIEDEEH
£Y.) 2ETDHREDEL, R—bITAUSBEZTHRICES T2 EARRO FIOKRA EBBBEEUU LT ELEERELET,
NEBRTEEICOVTIE, FAE LTHBBAYSICLYBBLEHYRIVDERERND CEEERELET,

FHERENZ | HRRXEOLE EREREEHET.) ’PRETIEZNA T Y FEIFBS L VAR ZECEEEOLNHBEZEIERENRELET,

s NERCEE~OREEE - REIRELTEE A,
EBEMNR | uXoREHA - IHELRITEE A,

o B OB & BRERIC, RAE L TREZEREOBUNEEHFT - EAFNRLTERE GHME2E8#FT.) Fhn, FIT - HAFNEF
T OKES SUEEMBKEZEHE L THRLEST, BREOEAICOVTE, FHICHBEHRTS TAHDER—DEREFTVET.

BR7EIbIRIA b

RRBPRXEFFI-12-1

HR— 1Pl 0120—753104
(IR EXEHOFRION~FROR

E R—LR—J  http://www.nomura-am.co.jp/




FR—/L - A—RL— b - N Ty FEEET 72 K (BBEAYSHY) 201606 (REEME)
OKE UK DERRER

: bi . vo | e v | o e
i " w| " % iﬁi&f%ﬁ g:E*I%Arti%#@rti?Eg%
GE® N w Sl w x| - o .
FER) M M % % % =M
201646 H13H 10, 000 — — — — 1,451
1 #1(20164-10A 17H) 10, 125 60 1.9 94.6 — 2, 640
2 W1 (20174- 4 A17H) 10, 256 60 1.9 89.9 — 2,490
3HI(20174E10H 16 H) 10, 449 60 2.5 94.0 — 2,251
4 #1 (2018424 H16R) 10, 380 60 AO0. 1 96. 7 — 1,903
k FEVEMAR O 7 =1 0 B8 A 7o
S AE SR LRI R TR — 58 0 B TR,
* M7 7 ROMEEN & 2RI RIBEEBGFHEL RN D, XU F~v—I ROSEBEREZRELTBY £HA,
OXHAPDEEMEE L TRFEDHR
frﬁ P . #& #E il IR % | %
[ % =M A K |k B K =F
ag ) M % % %
20174E10H 16 1 10, 449 94.0 —
10H & 10, 463 0.1 94.8 —
1AXR 10, 448 A0.0 96. 4 —
127K 10, 464 0.1 96. 1 —
20184 1 HA 10, 470 0.2 96. 7 —
2 0K 10, 441 AO. 1 94. 1 —
3HAR 10, 421 A0.3 94. 3 —
g *)
201844 H16H 10, 440 AO. 1 96. 7 —

IR FEEMABUL DBLAIA S, MR I3 E T,
SEFFEM LRI E O TR -0 B THR,



=L - a—Rb— bk - NA TV FIEBE D7V F (ABAYTHY) 2016-06 (FREEME)

OER#ZE
OMrh D& HEMEEF DHTRE
(M) (B8%5M)

10,520 3,200
10500 F === - - - - - - - - - s o s s s s o C o o oo oo - 3,000
10,480 2,800
10,460 2,600
10.440 2,400
10,420 2,200
10,400 2,000
10.380 1,800
10,360 I I I I I I 1,600

2017/10/16 2017/10 2017/11 2017/12 2018/1 2018/2 2018/3 2018/4/16

— EAfEE (£#) —— DESHREEEME () THEERE (HE) ‘

B & 10,4494
Hl 2K 110,380 (BEbhnEcsE (BhAd) 160M)
BEER A 0.1% (DEEEBREN—X)

(¥) HEREBREREMEBAL. 7EE Bdd) EHNEFICBRELEZLOLARBLTHELEZLOT, 77 FERAOEENLGNAT+—
RURERTIDTY . MERHE (2017610A168) DENBEMBER—LLBHELSITERELELTEYET.

CE) PREZBERETHINEINCOVTREEHRACHANDI—RITKYELYFET, £, 77V FOBAMBICLYVRRESHLEL
YET. LT, BROBEHROBEEDKREETTLDOTEIHY Tt A,

GE) EREBEEL. MEUTE2MEEEEALTRRLTEYET,

O&EEMENDELEEER

* BAEMEEIX0.09% D T%E (HEEAAHTEHE,)

HAEMEEX, HIED10449@H 5HIEK10,380 (RBE2E) &Y ELIz, BIRICHEE %60
AEXILWLELZOT, NEEZZEELETAVEEFTOMELGY E LT,

(EFER)
BEHEZREL TV EITEKDMVALT A (FIFIA)

(FHEER)
S ERICHESFTFYEZ2ILOR



08— a—RLb—k - NATYY FiEET 7V F (BBAYTHY) 2016-06 (FREEME)

OBREIRIE

K(EFSETEHEFELEFLEL, BIEMND2017FE12812HITTIE., EROFRLTEFIEE
MR SNT-C & TFRB CREMERFHIEERER) (CKDIERNOF LIFNEH SN, 128IZFRB
NEREFZESI S LTI EREITEH>TEFITILREFTHBLE Lz, TDHL20185F2
BIZhH Tl &R EBRALRFIRIELR EEERICFRBIZK B F LIFR—RDIBAMNEH SN £
FIEEREFTHBLELZ, BAICIEITSFEBEYFRBABEREMZSIEEIFELEZA, XK
HMENPERSB~OHMABRREZRICET OIKFEBERICBER LI LGEEZZT T, XE - hE
BOESHENBI SN L TREEEADEELNETY. EFNETIIRELRONE
Lz 4BICIXZDBENER BT SR TEHIBVLRICEL., MRt TERLELT =
RN TIEEFRIELERLELEBIENS2017E 11 BETIHERBEIEVTHERLI-2DD.
ZMND1%(F2018F 1 BIZHIFT T, XEDEF EFDFEES, ECB (BUM P RIEIT) DI12ADESE
SEEEENAREZZIT CRHOESRMBENRE/IMEB SN LR EEZZTTEAIXLERL
FL. 2AMNLEARICAITTIE, KE - PEROEZHENBI SN LELEEZZITTSE
FIFETERFATHRBLELEZDS., HEHIRLETEFIELERLEL

Ko LTy FHIGETIE BN 52018F 1 BITHITT RS U TBIEDBIT 5t E D
BREIZE O TURVEE~ADEILAEEY ., RTLy F (BELOFEYEE) [EE/NEH
THBLELZ 2AICEXERFDOLRICKIEELEBFENDBRESLLEEZER L LI-XEKD
SEICHEVHRMNICHRENMET T 2D TV RIVEEADEINZR LA T LY FIZHKIZER
CELE. ZDRIESAICIHTTKRE - FERDESHENBESINEZFTRATLY FOHEX
ERANBELELLN 4 BICIEZOBEHIRET IR TR I LY FIFBUHBNERICERLF
Ltze ZOHRE, XEBY LDy FHBTIHXRA T Ly RIERETEARLE T/MEIZHER L. BRM S L
Ty bHBTIERA T LY RigfhLEL=,

INA Ty FEHRBIEEINY LYy G EBREROBIZ LAY E LT,

Q¥ I7VFDR— I+ UA
HRABEDOLENFEITT H/N\A1 Ty FIIFHEE L UVAAZEC A ERO LA HEFZETER
BREEL. R—F 7+ ) FADEBEIZH->TIE, REIELTNHN,A Ty REEEODMSIER
5. FIEYKE, RITHREE, REMELEEL. REXRBHAEEELEL, HEBEEIC
DWTIE, BBEAYDICKYABEH) R VDEBRERYEL:,



FR—SL - a—KL— b N Ty KEEET 7 E (BBAYSHY) 2016-06 (REEME)
OHIFZ7UVFDRUFI—V LDER

L4757y FOEHE*ETHEYLEENE EEME (HFIHEE)
ELBLED, RUFT—y RUSEEMER O
ELTHEYFEEA, '
571, BihDOH 772 FOHARIEAEMEE °°
E%EETY, -0.02
-0.04
-0.06
-0.08
OA0 o
012
E
2018/4/16
i

() BAEMHBERDOEEREDEERAHS T,

OREEE

SHORBIERL., BEMBKESFZHEL. BEZRROFF - BAFNRFNS15
A%fzY60MESETWEEFE LR, BH. BREDERITOVTIE, HITHRERITT.
TR ER—DERZTVET,

ORBEREDAR
(AL : M, 1 747D - BlaAs)
9541
B H 20174108 1TH ~
20184 4 A 16H

Bt R 60
Okt FEMEAMRE L) 0.575%

LW DI 60

W DOUL S LAS -

B Sy i ek G4 557

() S AEAEARAHL R T LW e (BLAA) OUIRIEMEMAE (DRLEIAZ) ([T 2HETHY . 77 v FOREER L IFRRY £,
(1) BHIOIEE, BHIORAELSMNINIEA TS CCRIBL TV A D AFH I UMNE S L B LRWEERHY £,



FO—s8 - a—KL— b - AT KEEET 72 K (BB~ SHY) 2016-06 (REEME)
OS#DERAH

EREEDERENRETTHNATY Y FIEHESLUVBERZECRERO A HEF ETER
BERREL. BRMEORRERSCEZAMNE L TERZITHI CEZHERLELFT, R—
b VADBEICH->TIE. RAIELTNS T Yy FEEHFOHRNSERA. FIEY KE,
RITHRE. RBNFZEREL. REXNFEBMEEEL T HAEREBEICOVTIE, AB~Y
VIZKYABBEHIRVDERERS L EZERELET,

SRELTEBHYFT LS. FALIBRBEVRLETFFET,



A= 3= RL—r - N4 TV FiEHET7 U F (BB~YTHY) 2016-06 (FREEME)

O1/[aAY DEFBAM

(2017410A1768~20184 4 A16R)

B H
g i) I
" i ® @ &k % " A o & =
] %
(a) 15 it H o 70 0.673 | (a)fZ3EHEN =11 o> S 18 HEYE AR X 15 E s &
(& 5 = # ) (34) 0.323) | 77> NOER & ZRICHED BE, THIEA~OER, HETHSOMER,
LA 00 B 1
( W % = ) (34) (0.323) | BAZORE B, EHHEESXMEHOEMN, NENTO7 7 FOFH
BLOEEFHES
( = % = # ) (3 0.027) | 77 v ROMEDRE - 8, ZLEH0bOKROFE %
b = o M #H H 1 0.007 | ) ZOMmE =507 OMER 80 FHZ DK
( " &% & H ) (1) (0.006) | BEBMIT, WHTEB Y B RESITEICEL ) AMFEESEORE R IELD
Bh - BEOBESICET 2B
( & & & H ) (0 (0.002) |EEBMIT, BEEENSICKLY 77y FOEEIRDBA
& 7t 71 0. 680
I O R EYEMAAEIT, 10, 4519 T,

kM OEM GHEBIED))D S OTHEREZET) 1, B - 7R &0 A8 OB EBN b 5720, R L B LR,

FAEGBUTHE Z L ICARMEIIMHE AL TH Y £,

RALRIT L T H Y720 OFNZNOE A (MARMOmEAE GTe) Z2Hh O AR EMEE TR L TL002 U2t 0T, HE Z LI/

FSMARTIIUELAL THY £,




Ja—)L - a—KL—+k -

NATYy FEEE 77V K (BBAYTHY) 2016-06 (BRTEEMED)

OFERUEGIDIKR (20174108178 ~20184 4 B168)
L
"o m % &

TR RV Tk RV

TAUA % (REEAERYED) 204
TR T FRA |

%Y = ik (EEARELAD) 105

s | 2—n Ta— TFa—n
7T VRA ik EEEARREED) - 574

AFXY R ?ﬂﬁ% (BEEAERE D) — 108

HT T s (BEEARELAD) B 207

Ay =—Fy |k REEAGEEAD) B 107
Fov—0 ik (B ASEAD) = 101
TANVT VR ?ﬂﬁ% (BEEAERE D) — 109

A=A LT 7 |k EREAELAD) B 112

A x = s (BEEARELAD) B 102

TA~ ke |k BEEAREEAD) = 101

* EIIZITELRE, GEERFHEEERLTEY £8A.)

* AL 3TV $5C,

*AAE (BRI 2 5 Te)

CITHTRE TR AT (RID) I3EEh Tl 8 A,

OFEBEFRANEDEE KRS (20174108178 ~201845 4 B168)

BEFEFIIETVERA,

[FIFEBMEA L 13, B OB AT 2B H AP | FUCHE SN RIEBIRA T,




A= 3= RL—r - N4 TV FiEHET7 U F (BB~YTHY) 2016-06 (FREEME)

*AALLERIL, M
Sk AHE D AL AT 1

PEMRBEIC 3 2 A O EI A

g1y #&C,

KM C DWW TIEBRIRG A S 3 i ERSHER Y T — 2 ZAFLTVET,
KSKPT B—INL e L—TFT T A—=T =R f URAL =X« P RL DT ERAL T ET,

O AEEDEM (201848 4 16 B ER7E)
| B
(A)SME G EE) AHE FERIBER
E 1 ES
X 53 Ol o | 3 LBBEUT BATHIHBIRAA He 3
A nmem | mmmnem | O R A %[ sEpiE | 2mnE | 2
Tk Fv Fx kv T % % % % %
TAYT 2, 050 2,086 224, 298 11.8 6.1 11.8 — —
TR K TRV K
AXY R 1,550 1, 657 254, 023 13.3 9.8 13.3 — —
o—n Fa—n Ta—n
RA 300 328 43,555 2.3 2.3 2.3 — —
75 4,350 4,529 600, 602 31.6 6.9 31.6 — —
AXY R 950 1,031 136, 745 7.2 — 3.7 — 3.5
FT B 1, 300 1,338 177, 482 9.3 — 9.3 — —
A 2—F 200 214 28, 409 1.5 — 1.5 — —
Frw— 650 657 87, 157 4.6 — 4.6 — —
FTANLT VR 450 491 65, 129 3.4 — 3.4 — —
F—=A R FVT 200 222 29, 522 1.6 — 1.6 — —
A¥a 700 713 94,613 5.0 — 5.0 — —
A= 750 751 99, 621 5.2 — 5.2 — —
& it - — 1,841,161 96. 7 25.1 93.2 - 3.5
kR SR IR ORI 2 303 E 0 i B 7E EARS O fMEIC L 0 MERF L= b DT,




A= 3= RL—r - N4 TV FiEHET7 U F (BB~YTHY) 2016-06 (FREEME)

(B)ShE UMERL) AfHE S RIB R
] il ES
£ 1 . M A .
B RESE e | iem | e
TAY A % FX kv FX kv TH
W@ % | AMERICAN EXPRESS €O 5.2 300 305 32,817 | 2049/5 /29
(408EEMES) | BANK OF AMERICA CORP 5.125 300 304 32,696 | 2049/12/29
CITIGROUP INC 5. 875 300 308 33,200 | 2049/12/29
GOLDMAN SACHS GROUP INC 5.7 400 408 43,917 | 2049/12/29
JPMORGAN CHASE & CO 5.0 400 405 43,566 | 2049/12/29
MORGAN STANLEY 5.45 350 354 38,098 | 2049/ 7 /29
I B 224, 298
AXY R THAHR K THAHR K
L@ AL % | KONINKLIJKE KPN NV 6. 875 650 703 107,865 | 2073/3/14
(408EEMES) | RSA INSURANCE GROUP PLC 9.375 400 434 66,525 | 2039/5 /20
RWE AG 7.0 500 519 79,632 | 2049/3/29
/h B 254, 023
o—n Ta—n Ta—n
RA g%g%ﬁ DEUTSCHE LUFTHANSA AG 5.125 300 328 43,555 | 2075/ 8/12
75 WAL % | ACCOR SA 4.125 300 319 42,344 | 2049/ 6 /30
(40#%ENES) | ELECTRICITE DE FRANCE 4.25 800 845 112,096 | 2049/12/29
ENGIE 3.0 700 720 95,472 | 2049/ 6 /29
ORANGE SA 4.25 750 800 106,085 | 2049/ 2 /28
SOLVAY FINANCE 4.199 650 674 89,486 | 2049/ 5 /29
SUEZ ENVIRONNEMENT 3.0 200 209 27,782 | 2049/6 /23
TOTAL SA 2.25 250 259 34,453 | 2049/12/29
VEOLTA ENVIRONNEMENT SA 4. 45 700 700 92,881 | 2049/1 /29
AXY R L@ | LLOYDS TSB BANK PLC 6.5 450 504 66,896 | 2020/ 3 /24
(408EEMES) | NGG FINANCE PLC 4.25 200 215 28,596 | 2076/ 6 /18
SSE PLC 2.375 300 311 41,252 | 2049/12/29
FTH LB | ALLTANDER NV 3.25 600 611 81,065 | 2049/11/29
(40#&EAEE) | DEUTSCHE ANN FIN BV 4.625 700 727 96,416 | 2074/4/8
A z—F [j%lé,fﬂﬂ# VOLVO TREASURY AB 4.2 200 214 28,409 | 2075/6/10
a DEEEARR)
Frw—7 A_ &Zifﬁjj DONG ENERGY A/S 4,875 650 657 87,157 | 3013/7/8
TANT VR %%Sﬁ;f CLOVERIE (ZURICH) 7.5 450 491 65,129 | 2039/7 /24
F=ART)T g zfgé@ BHP BILLITON FINANCE LTD 4.75 200 222 29,522 | 2076/ 4 /22
A¥a F’%ﬁﬁf AMERICA MOVIL SAB DE CV 5.125 700 713 94,613 | 2073/9/6
Ve 1) g%g%ﬁ HUTCH WHAMPOA EUR FIN 13 3.75 750 751 99,621 | 2049/ 5 /29
N it 1, 362, 840
N B 1,841, 161
kR SR IR ORI 2 303 E 0 % A 7E EARS O fMEIC L 0 ERF L= b DT,

kAR - FPAERO BALANZE 0 £ C,




=L - a—Rb— bk - NA TV FIEBE D7V F (ABAYTHY) 2016-06 (FREEME)

OB EBEEMEDIER (20184 4 A16BEHE)
i H _ E| . H x
2F il #A t H
+M %
INFLAE 1,841, 161 94. 4
a—)L - m— 2 ZOM 109, 505 5.6
PG5 FEM PERRE 1, 950, 666 100. 0

Sk BFAD HAL ARG IEE) 0 #C,

* MR MR E (1,907,582 T-H) OREEFEMEEREE (1,950,666 T 1) 123 5 H3I1%97.8% TT,

kS IETEEPE L, HIPR O WAl % 3073 [E O k& FEAS 72 B ARG O MMEIZ L 0 FASHE L7z DT, 1K RFL=107.5119, 1 %A R=153.28
M, 12— =132.59[7,

O%k. 8. TARVEEMBEOKR onz4p6850 OBBEDIRR  (017F10A178~20184 4 A168)

I f RS 1 H %

| =
N BE 3,780, 588, 833 (A) ERHZEIRE 43,957, 701
S ey 50, 100, 041 =% I, 43, 768, 568
Ik GRAAE) 1,841, 161, 598 ;gfjgﬁ% R 19;: w0
A 1,837, 192, 436 ® AT AL A 32,385,432
RULFIE, 40, 830, 841 s 99, 173, 694
Z ORAIVL LR 2,302, 967 FEEHE A131, 559, 126
B) & 1,877,029, 685 ©) {EEHE= A 14,241,683
Sl 1, 848, 873, 050 (D) LHHEH#L(A+B+C) A 2,669,414
. (B) BTEpEIENS 82, 853, 187
IR 1,003, 032 F BMEREBES 539, 727
AL 2 3,034,212 (P 4 5 24 ) ( 713,959)

AR FE 14, 085, 601 5E B LS 24 40) (A 174, 226)
ARALFIE. 51 @ E(D+E+F) 80, 723, 500
T DAL H 33,739 H) RENERS A 11,003, 032

(©) WEEBIEA—B) 1,903, 559, 148 RYGHATE (G+H) 69, 720, 468
ek 1,833, 838, 680 ]@J”Efﬁ%ﬁé 539, 727
(D) ZIHEHLOK 1, 833,838,680 ST HE S T 4 101, 566, 173
1/F0%-YEEME(C D) 10, 3804 SRS 4 A 32,385,432

() #ECA%IE2,154,862,024[10, HWIHGBIERECAZIZO M, # ko RRoOT <) BEISHFTEBHIINROFMBMmL I LS
oA ST A KE13321,023,344 19 . 1 A Y72 0 M EEAE I bOEGHRET,

1.0380F T4, AR ORDLO T (C) 15 FEMBNF 1 133 FLMBNIZ AT~ D IHE B
() pEEARREMEDOE N DR XIAR D 2 HERD &MU — 2 & YL EDTRRLTNET,
FET D MICET DR 243,127,285, FERORBLO T T (F) BMEREBBE L H D O, (FFEOBINE
EOBE, BIERE % LI AWEE D ST & 7 LG W 2580 5 & o
E3ps




08— a—RLb—k - NATYY FiEET 7V F (BBAYTHY) 2016-06 (FREEME)
() HBEAOFFEE (20174104 17H ~20184E 4 H16H) IZLAF 0@ T,

) £ Ll
I E] 2017T4E10 A 1TH ~
201844 A16H
a. B4 (R 1EpRTR) 29, 716, 0184
b. AAMRESTE E A RREPERRGE - M SR ) 0
c. BRERIRKITIE Y B INAR i 4 713, 9531
d. FFERERICTE WD By E v R ST 4 82, 853, 187
e. Hicktgs (a+b+c+d) 113, 283, 15814
£ IR (1 TR 4720) 617M
g. Sl 11, 003, 032H
h. Zfi4 (1 i %7=9) 601
ONBEDHMLE
| 1 mnsim o piie Blhak) | 60 |

KOTEVE D 1% O SEHEMARAME R eA L R E 7213 BRI 2 56, a3 2@ nie Lo £,

KOYECHT O FEEMAAEBTA Z Lm Y | SRR O EEMEDEBOCAZ TR 256, Hiald @Bl oAz ka2 o2 d@nsklde, Th
DI TEAIAR S (FERRLE) L7eh) £,

KOPBLAT O FEYEMB BRI LA & MEE I TRIZ56, NS EFCALRE FHlNEE) &20 Ed,

O&sHbt
BRUFBEEIISVFEEA,




<EHLAABFOBRER>

RFERHMDEFEHTH > THBRLAHFDZMADTERVE (UTF [RAFRTH] £LWET,) A

HUET,
BPULAHFDEICE. INSOFARTHICZETIHZECHRDIZ. BPLIAHFVIEEFT K

SERBULBEOWVELET,
(201854516857

F A =
2018 4 H -
58 7.28
68 -
7H 4
8H 27
9H 3
108 -
1A 12.22
124 25,26
¥2018F 2B TICEET S [FARTH] ZRERTRHBUSIIBERZDEERLTHURID. FBBEHICKY
RABEINDBEN BV ET,
LIeht T BBUIAHTHIZ> TIFZDRICOVNTHTHTBETEV. &Ko, #BEFICLZBARTHOEE(.

BRFER ?i(u@%bﬁ;bi@@? BEVEHDETEL,
B, EriR—LR—Y (http://www.nomura-am.co.jp/) [CBBEHWZLTHUET,




