JoEEENEMRT 7V B

(B8&NvyIYHD) 2016-08

B X —--RVR

ERHRSE (ZFhR)

F8H (CRER202046 A29H)
e & 8AE (20194128318 ~20204 6 A29H)

ZREDHGESEN

TREIENOZCEEEZHY. E<HELBELLETFTET,
LUERT R OERRRFIZDOWVTIHERL EIFE T,
SHELLBOBBUTEBYET &5, SAVELEFET,

QLT 7Y ROMLMEHAIERDEBY TTH,

B a8

BRABE N ES

& 5 # M

201658 108 A 520215 6 H28HF CTTY,

B AR A &

BAZREEEORE (SREBREZEHET.) ARTIINERTOIZTHEBLVAFR2ECEERDEBZF 2 TERERNER L
L. EAMEOHRENDCLEEMNE LTERAETVETS,

SZTEADEREICHZS>TIE, BALELRREREUEREEARAE LET, 48, BELEZV_T7EMEESAEEEICEK, 20
EELEI ST MO ZTEHIVEAREZELEERNEBZFICHRELET, HELE I > TRETHIAUMEF 770 FORE
FEAPFNICEREERH 5 VEREESARERENZ560E L. RBUCABAYCIZA N EEHEL THREZELET.
BET D AHER, REBEICHE O TBBBRAEL U EOKRMT (BAABVVSAEEENEREEE TS LHUMINIENEEHRET.) &
BT560ELES, 5. BFREECEEEOEBIZOVTIE., BACBEHLLTREEZTADENDELETS,
NEBTEEICOVTIE. FAELTABANYDICLYABLTHYRVOEREND CEEERLELET,

TLBRERZ

E?E%(%ﬁl@ﬁ%(%ﬂ%%%ﬁﬁi?)ﬁ%ﬁ?é%ﬁ%f@&:)%B&UEK%%@%EE@EE%EIE&%%%&
L

ETREEFR

ERTEE~NDRERNQICEFIRZRTZE A,
%;zgf%gf@ﬁuiﬁh HBANDORE R, GRUEFREHEBRLEZBOFIIRY. RX~ORERNQZETMENMEERRD
0L L

o B A&

BRERIC, RAIE L CREBRREONF - BEIZNELTEE GHAREE#ET.) Ao, FIF  BUZENBRZOKES S VEE
MEEKEZEHEL CHELEY. BREDEAICOVTIE, HFCHIREFRTS. TABLERA—DERETVET.

BH7tEybIRIA B

RRBPRXEFFI-12-1

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

E R—LR—J  http://www.nomura-am.co.jp/




SEREEFHET 72 K (ABAYTHY) 2016-08
OKE UK DERRER

. # N - e | e e |
weoBoH %\# *Riifﬁéﬁﬁﬁ*/ﬂﬁ %ﬁqj%%ﬁ%?iﬁrt?f%#@rti;ﬁﬁ{‘f
R | m el w wmlm % = ' - M e
FER) M M M % % % % %
201648 A10H 10, 000 — — — — — — 100. 0
18 (20166F127 28 ) 9,918 5 A TT AO0. 8 A2.0 105.6 — 98.9
211 (201746 28 1) 10, 142 20 244 2.5 1.9 98.9 — 88.3
SHI(20174E12 28 1) 10, 151 20 29 0.3 1.4 97.8 — 75.0
43 (201846 H28H) 9,975 0 A176 A1 T 0.1 98.3 — 64.0
511 (20184£12 428 1) 9, 899 0 A 76 AO. 8 AO. 2 89. 3 — 53.6
6 11 (20194F: 6 28 1) 10,119 0 220 2.2 0.6 93.7 — 49.3
751 (20196612430 1) 10, 171 0 52 0.5 0.6 97. 1 — 42.1
8 11 (20204F 6 29 1) 10,073 0 A 98 AL.0 0.3 88.9 — 39.1
st SEEATVRE OO BETE AR TS 1 O TR SR IT 50 il &2iA 2,
kA RIT B OV CHSR —5E ) /TR,
W77y FOMEE 2R THEORIERBNFEELRNWD, N Fv—7 RUOBEELERELTBY £HA,
OXHAhDEAE(MEE L TRFEDHR
i 5 SR T
W % =M A K |k B Kk X
(€2 M % % %
20194E12H30H 10,171 — 97. 1 —
202041 H R 10, 177 0.1 97.1 —
2 AR 10, 177 0.1 96.9 —
3 HR 9, 688 A4 T 96.8 —
4 AR 9, 896 AN2.7T 91.2 —
5K 9,992 AL 8 92.0 —
# %
20204 6 H29H 10,073 AL.0 88.9 —

*EHEREE T,
*EFF M ILRITE O TR -0 B THR,



SEELTBRAETI 7K (BEAYDHY) 2016-08

OER#E@E
OMih D& EMEEF DR
(M) BEM)

10,400 5,400

10,200 5,200

10,000 5,000
9,800 4,800
9,600 4,600
9,400 - - 4,400
9,200 4,200
9,000 L 1 1 1 L 4,000
2019/12/30 202071 2020/2 2020/3 2020/4 2020/5 2020/6/29

— BEfE (Fo) —— HESBIREEEMR (KH) EERE (BH) }

H = :10,1718
H 2K :10,0738 EHhDERE (BhAH) 1 0M)
EER A 1.0% (DEEEREN—X)

(¥) HREBREREMEBAL. 7EE Bdd) EHEFICBRELEZLOLALBLTHELEZLOT, 77 FERAOEENLGNAT+—
RVAERTHLOTY ., ERHHE (2019412A308) DEMNEEMBER—LALLSIHERELTEBYET, BH. 4772 FEE
FHBRETHY . RRICIFEEFBRESNILAOTIBERILEL,

GE) EREEERDT. MRUTE2MEOBEAEAALTRRLTEYET,

OREMENDELEEER
* B (MEE(X0.96% D T %
HAEMEEITEAF10171HN S EAKR10073M %G Y EF L 1=,

(ERER)
BHZRALTWECLIZEKDI VAL A Y (RIFIRA)

(FTHER)
REBFOMERTEIHESIFrER2/LAR



EEEEEHEI 7~ (BBAYTHY) 2016-08
ORERE

KETSTIE, ERFHREFPSR—ATETFTLEL . HEIOF VML ADBEEILKIZEL
SEHRRFORIBEBZTEZ T TERIIMET LE LIz, 7220204 3 AIZIXFRB CREHAE
FEHRIEEER) ABEREMESIZTITS L LB ICENBMBEROBRZRET 54 EXRER
ERMEMICEAT L ELEFDETERELGY F L,

RRMTIS CTEERELHRERAR—XATETFTLEL . HEIOFT VML ADREIEKIZE D
HAREORJBERBRSZZ T TEMFIETLEL, £0OR, 12— 0DB&ETHEBHIZMEK
BERANDHFEATE -2 &40, ECB (FRIMHPRIRIT) NEFEESTHTIFERE -2 &
BENGBURAEILEFLEZION, HREPSA—XATEEFFETLEL,

BRI LOy FHIGETE. L2y FRTLy F FIEYEE) FEREHAR—ITHKRL
FlLfe FRIOFTIVAMNNADBREBERCEBMEBROREZLGZEABZ SN, JLDY FRT
Ly FIZXRIBICHERLFE LT, TOEIE, FRBAEBMDEEHIGR E L TH/NEXEDZIER T
MEZRALEEDN. EARRIC—BOSIHEVELGEZEHDHELIZCEP ECBIZL %
A EEMIGT AIMDIEREGHDOBEMAELEERTTILYY FRT Ly FIIfENLEZD
DO, BREPR—ZATEI LDy FRAT Ly RIFIBKLELT,

O&ZI7YFDR—bI+ YT

BAZRCELERDER (EMEEZEAET.) ARTIINEETOL=_T7ELLUA
REEUCHREENERFLZIEREMREL,. R—br T+ UADBEICH-->TIE, RAIEL
THREMZAFORMNSERAN. FIEYKE, HEITHRE. RBMFEZZEREL. REXRHRE
BELFLEANEREEICOVTIRK. ABAYDICLYABLEH VR VOERERIY FE L=,



SEREEFHET 72 K (ABAYTHY) 2016-08
OHIFZ7UVFDRUFI—V LDER

L7V FDEFHZZ2RIBEULIEHLE EAEAER (RBIREE)
ELBEW = RUOFT—HORUSEERER ?;
FLTBYZEEA, ‘

357, BihDH T 72 FOARIEREEMEZE
BEETI,

55818
2020/6/29

W B
(F) BEMEBAOMEEINEEAHTT.

O5ELE

SHORBAERICDOVTIE, HEMEBEKECREZREROFF - RAFREFZHREHIC
BEL. PEZTHOLGEVNEEVELFELRE. 8. BREDERIZOWNTIE, HFICHIRZEHR
79, TARD ER—DERZITVET.

| 1m0 e (BliaR) | o4 |

OS&RDERA&

BAZRAERDER (ERMEEEEAFTT.) PRITITINEETOV=7EELIUH
FZEESUCREEOEHBEFZIERENRE L. EAMEORREZRS L ZAMNE LTEREZ
TRICEZRRELFET, R— b7+ VT OBEIZH-->TIE, REIE L TREFRAHD
mALERN. FEYKE, RITHRE. RPBUFEEEL. REMKREMERELFT. HE
BEEICTOVTIE, ABAYDICIYABEH IR VDERZERSCEEZERLELFET,

SHRELTEBBHYEST LS. LALKBBVBLEITEY,



O1/[aAY DEFBAM

SEELTBRAETI 7K (BEAYDHY) 2016-08

(20194£12A 316 ~20204 6 A29R)

B H
g i) I
" i ® @ &k % " A o & =
] %
(a) 15 it H o 18 0.181 | (a)fZ3EHEN =11 o> S 18 HEYERITAE X 12 E 2
(& 5 = # ) (11) 0.109) | 77> NOMER & 2RIl H W&, THIEA~OEKR, HETHSOMER,
LA 00 B 1
( W % = ) ( 5) (0.055) | WEAZORE B, EHHREESXMEHOEMN, NENTO7 7 FOFH
BLOEEFHES
(= & &= ) (2) (0.016) | 77~ NOMEDRE -G8, FHAHDDORROFETE
b = o M #H H 1 0.005 | ) ZOME =507 OMER 8 0 FHZ DK
( " &% & H ) (0) (0.004) | BEBMI, WA B RESTEICEL ) AMFEESEORE R TELD
Bh - BEOBESICET 2B
(& & & M ) (0 (0.001) |EEBMI, BEEENSICKLY 77y FOEEIRIBA
& 7t 19 0. 186
Hirh O AT, 10, 01619 T,

YT OBHN HEBEODN 2 bOIEEBRELET) (1T,

RESFITEA T L TR A L TH Y 9,
RALRIT L T H Y720 OFNZNOE A (MARMOmEAE GTe) Z2Hh O AR EMEE TR L TL002 U2 O T, HE Z L I2/h K
i SNLARMIIUFERLAL THY £,

AN &0 ZASHEOBICEBN S D720, MEEIC LY B LR T,



SERTRHAEI 7K (BBAYTDHY) 2016-08

(BE1EH)
@7 i:3-&3

WMEIHOER - FEICh o BAOKRE (RAIE LT, ZEFHE, BEELFERLOEM
ARG IR ERL,) 2T OEEZISEORICH T O EEMEE (1 A%2Y) 2R UEET
BL-RRER (FR) 130.37% T,

BRI
(Rt =it)
0:11%

() %77 FOERMIZ1HRYZY O ABMCE O TRHWEEEICL Y R LIz 0T,

() #femix, AN LT, SEFEk, RRERTHR R OF GRS I BEE A £ A,

() e, EREE LT,

() ERoiHeEtcHHELELOTE, 20k, ZhbDfRH ETHLEETHY, ERIRELLRHOLERL IR E4,



SEELTBRAETI 7K (BEAYDHY) 2016-08

OFRER U IDIKR (20194128318 ~20204 6 A298)
NS R
=\ f+ il 7 f+ B
b TX v FA R
TAYH R BEEAEEREED) 1,032 2,772
(3, 100)

*BANTS T LIRS,
* AL 3T Y $5C
* (

(B 7313 & Tl 8 A,)

) PIHEERSIC K 2850 T, EBROBEFITIEEENTEY £HA,

FAMESE BEEAMES 25T) IR TR AT (IR 35 Eh Ty A,

OFEMEANEDEMEIRRF

(20195 12A318 ~2020% 6 A29H)

. FIEREA L DEEKR

i o | PMES GiimmEal B RIS Srimmes] D
L OB IR B A L ORBIHRED C
F77 F % 577 1 77 1 %
2R EEL | — — — 326 10 3.1
FIERERA &1L, HEEFEROEEENCET 2EEBIEE 1 HICHESNAHEBBATH Y, B 7 7 RITRLFIERBRA & X8
EREAT T
O AEE DR (20204 6 H29 A7)
. SAE S
(A)AME OMER) AfHE EIERIBR R
5 W x
£ 4y L EEEE: | 5 emisny N
& PPN i -
L nerem | memmem | VYR VRN K R SmnE | 2mnE | 2
T RV Tk Fv M % % % % %
T AU 31,977 32, 649 3,501, 377 78.7 4.1 — — 78.7
TR K| THAHF
AXY A 1, 850 1,901 251, 855 5.7 — — — 5.7
L—n Fa—n Fax—n
| F—=A T UT 1, 700 1,710 205, 939 4.6 — — — 4.6
= at — — 3,959, 172 88.9 4.1 — — 88.9

* BRI, WIR O 2 45 23 [F O A AR 72 BARSG OMEIC X 0 FERE L7 b o ¢,

fAALERIT, MG EREIS T 2 RO EI S,
*BRHOBAANGTEI D 5T,

MOV TR MG R, MR tS I 7 =2 2 AFLTVET,

%SQPTH— N - L—TF

BT A=K A VRAG =K P E R, T 9 F - LT VT AR R BT AR LT,

7_




SEELTEMEI TR (BBAYIHY) 2016-08
(B)ShE UMERL) AfHE S RIB R
] 3 ES
£ 1 . S o M A .
B RESE e | iem | e
TAY A % FX kv FX kv TH
@ ALfE % | ALPHABET INC 3. 625 3,500 3, 606 386, 758 | 2021/5/19
(408EENES) | AVIATION CAPITAL GROUP 6.75 2, 550 2,562 274,836 | 2021/4/6
BARCLAYS PLC 3.25 1, 200 1,216 130,440 | 2021/1 /12
BEST BUY CO INC 5.5 2,000 2,043 219,194 | 2021/3/15
CRED SUIS GP FUN LTD 3.45 500 511 54,852 | 2021/4/16
ENERGY TRANSFER PARTNERS 4.65 700 714 76,669 | 2021/6/1
EXPEDIA INC 5.95 850 851 91,266 | 2020/ 8/15
FIRST HORIZON NATIONAL 3.5 2, 600 2,619 280,941 | 2020/12/15
GE CAPITAL INTL FUNDING 2.342 800 805 86,397 | 2020/11/15
GM FINANCIAL 4.2 3, 200 3, 241 347,633 | 2021/3/1
HP INC 4.3 600 621 66,699 | 2021/6/1
INTL LEASE FINANCE CORP 8.25 2,900 2,975 319,048 | 2020/12/15
JEFFERIES GROUP LLC 6.875 3, 065 3,195 342,718 | 2021/4/15
MACQUARTE GROUP LTD 6. 25 2,412 2,481 266, 157 | 2021/1/14
NXP BV/NXP FUNDING LLC 4.125 3, 400 3,498 375,230 | 2021/6/1
WESTERN GAS PARTNERS 5.375 900 895 96,033 | 2021/6/1
XEROX CORPORATION 4.5 800 806 86,497 | 2021/5/15
/h B 3,501, 377
AXY R THARV K THARS R
‘ Eﬁfﬂa’%‘ FIRSTGROUP PLC 8.75 1, 850 1,901 251,855 | 2021/4/8
SUREEAER)
/) B 251, 855
o—n Ta—n Ta—n
‘ F=ART)T ‘ g%gﬁ@g ORIGIN ENERGY FINANCE LT 2.5 1,700 1,710 205,939 | 2020/10/23
I 2 205, 939
& B 3,959, 172
Sk FRAGHTE BAAIL . WIR ORI 2 073 [ O X & TS 78 BARS O PEIC L 0 FEEHE L= b D TT,
kA - REAGAR O ALY 0 #5C,
OREEFXUEDIER (20204 6 29 H 7E)
i H _ E] . 1 ES
s it i 24 =
M %
A 3,959, 172 88.6
a—)L e m— 5 Fofth 510, 938 11. 4
BB REM PR AR 4,470,110 100. 0

* SHFEOHNLAG I $5T,

kM HIPRICH I HAMERECHIE PE (4,342,045 T-1) OBEEFEMPEREE (4,470,110F1)
WK DR 2 o 03 [E o k% w15 78 B AR O i

*AMERCTEET

M, 1=—2=120.38,

LV HEMA L2 b D TT,

2R 2 RITIT1% T,

1K RL=107.24[1, 1 3R> F=132.43



Of#, A, TARVEEMBEDKR @00F6A9AHHE)

SEELTBRAETI 7K (BEAYDHY) 2016-08

OEIEDIKR (2019128318 ~20204 6 5298)

| =]

W &E 8,678, 879, 164 (OREES 110, 769, 183
T B 451, 997, 563 S EUF £ 110, 035, 648
NSREAC ) 3,959, 172, 188 Z OIS 4 761, 240
RILA L 4,224, 986, 030 I A 27705
ARIHE 39,893, 438 ®) HEESFEES A121, 647, 451

L E: H 2, 829, 945 e
® fE 4,227,251, 608 JELAE 109, 422, 366
Y 4 219, 208, 990 JeE R A281, 069, 817
[y 7992 012 (C) HiMEEs T8 A 27,585,046
v 118 D) {SEHE= A 8,576,313
Z DA 50, 488 () L#AEHL(A+B+C+D) A 47,039, 627
(C) WMBEMRE(A-—B) 4,451,627, 556 (F) AifgsBne 81,234 796
JEA 4,419,170, 918 @) fRfoEERSE A 1,738,531
P R 4 32, 456, 638 M EH(E+F+G) 32, 456, 638
(D) ZIEHLOK 4,419,170, 91801 () IEHERE 0
1/F0O% Y BEMmEE(C /D) 10,0731 REAIEHIBEE (H+ 1) 32, 456, 638

() BREFH H20164FE 8 A10H | i E e AKHIX11,294,996,062[1 | 1
W ICAKEIT4,760,624,938 1 . BRI H 1 B e AR HRIE39.1%,

1 1472 0 S EEARIE1.00731 T,

(1) BeEAEFCM EOE N ORI AR D 2 HEBR O & 3T —H 4 &

FET ORI ET %M, SHAe%H2,302,7671H,

ONBEZDHEMLE

AR OB T C (D) 15 FEHMBN 1 (315 FEHM I 3~ D IH L
YL EDTRRLTNET,

REEORBLO T Q) BHERBEE L H DO, TRFEIOBE, T
A DI 2 22 LW D 2 00 E T,

| 1500 e (Blias)

OHKMLtE

BUFHEEFIISVEEA,



<HHBRLAABOBES>

RFEERHDEFEHTH > CTHBBULIAFORMNTERVE (UF [BIARTH] £LVWET,) H
HUEI,

BBLAHFDEIC[E. TNSOBARTHICEZETDEZIHRDOIX. BPLIAHFVREERT X
SRBUSBELWVELET,

(20204F6529817)

¥ A =|
2020F 6 A -
78 -
8H 31
9H 7
108 12

! 11,26

1243 25,28

#2020FE12BF TICEHET S [BARTH] ZRIERCRAUDIDERZDEIERLTBIFIN, HEBEHICEY
RABESNDHZEDHIET,
UIe' o T BB ULIAHCHIES>TFZDRICOVTHTATEBRTIEV,. Flo. FBBEECKLDBANTHOEEF,
BRFERITEBVCLEFTDT, BEVEDHE TSV,
BB, BERR—LR—Y (http://www.nomura-am.co.jp/) [CHBEWVELTHUET,



