50-1b+ I=Kb=b - I\ TUy RilT 7

(RBAvIBHN) 201702 (REENME)

J R

B 0=\ XY v=X17-02

ERHRSE (ZFhR)

58 CRERA2019410R15H)
e &AM (201944 B16H~20194108158)

ZREDHGESEN

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

QLT 7Y ROMLMEAIERDEBY TTH,

& 5 # M

Pﬁ EI [=] ﬁ )‘%E

BINERE AN EEES

20172 288 H 520215 4 H15BF CTY,

B A A &

HRALEEOGE (SRBEEZEAET.) HETT IHBRMNLERE. KALRE. BEME UUT INATU Y REEE] EOWWET,)
BLIUVBAREZEOCALEOLNHESEFTERENRE L. ERAMEORRERDICLEBENE L TERETVET,

BET DN T FEEFE, BBRFICHE OV TBBRERU LOBMA (BANGEWVSEEIREDEAELEE T LY INDIENDEEHR
F9,) EATDIEDE L. R— b I+ UFABERTHAICES T 2HABMOTHRATIBBBEMBULU L LTI LERAFLLET,
NEBRTHEEICOVTIE, FAE LTHBEBAYSICLYBBLEHYRVDERERND CEEERELET,

FLERERZR

HAREOLE (SRMEEEEHET.) PRGTITEINA T Y FISFSLVHAEECEEROAUHBEZ LT ERESRE LET,

R BEHIR

NERTEE~NDREISICIFBEERTEL A,
BMEANDBRERNESICIEFIREZITEL A

o B OH O

BREFIC, RAE L TREBZEREOBUNEEHFT - BAFNARLTESE FHiiE2E8#F7.) Fhn, FIT - BUFNEF
DKES FUEEMBKEEZEHEL THRLES. BRBOERICOVTIE, HICHREEHTS TAMLLEA—0EREFTVET,

BRT7EIMIRIA b

REBMHPREAFEFI -12-1

Hik—hJ ()L 0120—753104
(RAIBRD) BEODFHIOR~FHR5E

E R—L~R—3  http://www.nomura-am.co.jp/




FR—L - A—RL— b - N Ty FEEET 72 K (BBEAYTHY) 201702 (REEME)
OKE UK DERRER

: b . ) 1,
i " w| " % iﬁi&f%ﬁ gﬁ*%J\mii%wi?Eg%
GE® N w Sl w x| - o .
FER) M M % % % =M
201742 H28H 10, 000 — — — — 1,957
1 #1(20174:10A 16 H) 10, 402 60 4.6 97.9 — 3, 823
2 W1 (201844 A16 1) 10,418 60 0.7 95. 4 — 2,988
31 (20184E10H 15H) 10, 301 60 A0. 5 97.3 — 2,481
4 #1 (2019424 H15R) 10, 343 60 1.0 96. 1 — 1,947
5 #1 (2019410 H 15 H) 10, 347 60 0.6 90. 7 — 1,709
ke FEVEAR O 7 =1 X0 BB IA 72
S ISR B R TR — 58 0 B TR,
W77y FOMBEE 2R THEORIERBNEEL RNV, N F~v—7 RUBEELELBRELTBY £HA,
OXHAPDEEMEE L TRFEDHR
frﬁ P . #& #E il IR % | %
[ % =M A K |k B K =F
ag ) M % % %
201944 H15H 10, 343 — 96. 1 —
4 AR 10, 355 0.1 93.6 —
5 AR 10, 300 AO0. 4 94. 2 —
6 AR 10, 390 0.5 95.3 —
7THER 10, 396 0.5 95.9 —
8 AR 10, 424 0.8 94. 4 —
9 AR 10,412 0.7 88.5 —
# %
20194E10H 150 10, 407 0.6 90. 7 —

IR FEEMABUL DBLAIA S, MR I3 E T,
*EFF M ILRITE VR TR -0 B THR,



=L - a—Rb— bk - NA TV FIBE D7V F (BBAYTHY) 2017-02 (REEME)

OER#E@E
OMih D& EMEEF DR
(M) (B8%5M)
10,500 2,300
10,450 2,200
10,400 2,100
10,350 2,000
10,300 1,900
L0572 el 1,800
10,200 1,700
10,150 ! ! ! ! ! ! 1,600
2019/4/15 2019/4 2019/5 2019/6 2019/7 2019/8 2019/9 2019/10/15
— BEAfER (£f) —— DREHEREEEMER () MEERER (58 ‘

H = 10,3430
Hl 2K 10,3470 BEbDECE (BhAd) 160M)
EEx:  0.6% (DEEEBREN—RX)

(¥) HEREBREREMEBAL. 7EE Bdd) EHNEFICBRELEZLOLARBLTHELEZLOT, 77 FERAOEEMNLGNAT+—
RURERTHDTY . EREIE (201954 A15H) OEAEEMBER—ERHLIITHEBIELTBYET,

CE) PREZBERETHINEINCODVTREERACHANDI—RITKYELYFET, £, 77V FOBAMBICLYVRRESHLESL
YET., LT, BROEBEHROBEEDKREETTLDOTEIHY Tt A,

GE) EREEERDT. MRUTE2MEOBEEALTRRLTEYET,

OEEMEBEND T L EEER
* BLAfHEE30.62% D LR (5HEREAH THE,)
AEXIWLELEDOT, PEESEZEELELAYET4AEGYEL,

(LRER)
BHEEZREL TV EITKDMVALT A (FIFIA)

(THER)
REEHFOMETEICESFrEZ/ILOR



88— a—FRLb—k - NATYY FiEET 7V F (BBAYTHY) 2017-02 FREEME)
OBREIRIE

FRMTS TIEERFETLE L=, BIEMN52019F 8 ARICNITTIX, 2—OBOREED
SEREDHF SO 42 7 TOBRBRIOCEBEDEU (BRINES) BEAHRIREL &, BUA T EARK
NRESIZETEAIETEFATHBLE L=, Q ALKEF. EETESTRASE L ZEU
BREELE T 5EEZARLIZCLEOXRTEGEREZLKDIETEREHRMNRELIZZ LT
EHEI—BLERLEZ. RNOERBEERESEZITETICELSLE FEEREBELEHLYFE
L=,

B Loy bHIETIE, RTLy K (BELEOFEYEE) (TLEESOBETHRLEL
f=o BIED 2019 5 ARICHITTIE, XKPEZERBIICMAXZEOEVRERICAET 575
BARMNEN 2= ENDRTLY FIZIERLE L, TD% 7 AXRICHITTFRB CREFRENE
FIEEESR) VOECB (FUNFRIRIT) OBMNLERMBER I AN RV BEMEETXZ
LECEEEZBEICRATLY RIEHEIMLELEDOD, S8AICADEXRTEZEREZKDLBERD,
1327 OBCAHAERARL EEZERICAT LY FIXEK L. Z0R TR EIEVETHREL
FLT-

INA Ty FERBIEEMNY Loy b TG EBRBRROBIZ LG5 DD. X T Ly FIX
HEBLC TR/ LELT,

Q¥ I7VFDR— I+ UA
HRAEEDOLELREITTE2NA TV Y FIIHS L UVBAARZEO X EBO LA HEF T ER
BREEL. R— 7+ ) ADEBEIZH->TIE, REIELT/HNA T Yy REEHEO DA S FIE
YKEDERAN. BREHREZZEE L TREMRBAEZEE LE L NEBEEIZOLTIE,
BEAYDIZEYBBLEHIRVDEREZRY F L1,



FR—SL - a—KL— b N Ty FEEET 7Y E (BBAYSHY) 2017-02 (REEME)
OHIFZ7UVFDRUFI—V LDER

L7 FOEEBEERTEUGIERNFE HAEMME (HRIHEER)
LW, AUFI—H RUSERRERE
LTHEYFEA, '
5571k, iDL T 7 FOBREEFEE o8
0.6
0.4
0.2
0.0
-0.2
558
2019/10/15
W (2R

() BAEBROKERENESAH T,

O5ELE

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

ORBEREDAR
(AL : M, 1 747D - BlaAs)
% 53
H H 20197 4 7 16 ~
20194104 15 A
Bt R 60
Okt FEMEAMRE L) 0.577%
LW DI 60
B OULZE LIS
B Sy i ek G4 738

() 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 £,

Z



FO—s8 - a—KL— b - AT FEEET 72 K (BB~ SHY) 2017-02 (REEME)
OS#DERAH

HRABEDOLENFKITT SN T) Y FiIFEF L UVBAAZECAEDO A HESF T ER
EXREL, ERAMEOREEZRSZEZEME L TERETHIZEZERELET, R—
R+ UADEBEICHI->TIE, REIELT/HNA T v FEEHEDOFMSFI[E Y KEDSERA.
REYMNEZZE L TRENEBMEEELET . HAEBEEICOVTIE, BBAYIIZLY
ABETHIRAIVDERERSZLEERLELFET,

SRELTEBHYFT LS. FALIBREVRLETFET,



A= 3= RL—bk - N4 TV FiEHET7 U F (BBAYTHY) 2017-02 (REEME)

O1 /A% Y DHERBAMR (20194 4 B16E ~20194108158)
IE: IE: I
i H r—— Tt = i H D K £
] %
(a) 18 it W Pl 53 0. 506 (a) 13 FEHEN = 1 v o> -85 S e A AR X {3 REHRIEN 3
(& 5 = # ) €1 0.264) | 77> NOER & 2RI BE, THIEA~OHRR, HETHSOMER,
RO R %
( W % = ) (23) (0.220) | BAZORE B, EHHREESZMEHOEMN, NENTO7 7 FOFH
BLUHEBE TS
( = % = # ) (2 0.022) | 77 v ROMEDRE - 1, ELEH0 b OKRROFE %
b = o M #H H 1 0.007 | ) ZOMmE =507 OMER 80 FHZ DK
(B % £ mH ) (0 (0.005) | REFEMIZ, WM B REHITEIC ) AFEEEORE R OEEO
Ee - BEOBERSICET LA
( & & & H ) (0 (0.002) |EBERMIT, BERBEABICKIAD 77 FOBTEITHS M
(. = o f ) (0 (0.001) | EFEFHEOLIEIZES 52 DO
= 7t 54 0.513
o O Y ELYEMAE L, 10, 379 T,

KIP OB QHEBIEDDND b OIXHERBIS 2 ET0) 13, B0 - I L0 ZAENBICERNR S 27280, ffEEIC L 0 Bl LR <d,
R ESFTHE T LT AREIIINBE AL TH Y 7,

RGHRIZ 1 T O Y720 OFNENOE A (HAMOMEEGTe) ZHh O PR HEMEE TR L TI002R U2 0T, HE I LI/
B 3MARIEIEEALTH Y £,




SO—=N)L s aA—Rb—k N TV REEHET 7V K (BEAYTHY) 2017-02 (REEME)
(BEIEH)
OEEER
L OEN - FEICh Do B HOREE (RATE LT, SETERE, REEL TR OEM
RERIG B A BR< ) W OSYEXi5 M SIS R O R EmAR (1 072 0) ZFULIET
BrU7okefR B (FF3) 1£1.02% TY,

EREEEH —
(RFE=1)
0.04%

TG fiEE= EEE

BHET -

ﬁ%%giﬁ 1.02% RE2TD)
01449%) 0:58%

() %77 ROBAIZ1 045720 0B HPMICB O THWZ@EEIC L B L2 0T,

() BT, JRANE LT, SR TFHok, JEE ZRETFHR R O RESR IS Bl A & A £ A,

(i) AL, ERRE L2 TT,

() EROFERGTHELZbO T, o), ZhHOHEIEHL ETHLRETHY . BERICRAELERAOR L TR/ £,



A= 3= RL—bk - N4 TV FiEHET7 U F (BBAYTHY) 2017-02 (REEME)

OFERUEEIDIRR (20194 4 H16E ~20194E10 8 158)
N IR
FER %
o—n Fa—n TFa—n
4 A2V 7 fhES (AR £ At — 153
75U R g% BEEAEERED) - 469
(512)
FEIEA ik (REENERZAD) - -
(569)
* BAEILZ I IE LG, (BRI T/ £ TH Y EHA,)
sk B A1) 0 #C,
k() NIZEORSICE SRS T, EBROKTFICEEERTEY £ A,
SHEAES (YRR AR 2 GTe) (CIZBTR TAORERHELAE (BEELD) 128 EhTH Y A,
OFEBERFRANEDEE KRS (20194 4 H16E ~20194E10 8 158)
FUFEEITIVVEREA.
[FIERR A & 15, Bl IE ek OB T BT 5 WA L1 H 1B BUE S0 % P BIRR A T |
O AEEDEM (201946108 158 B7E)
. SAE S
(A)SVE OMVER) NEE FEERIBR
o 0 *
X 53 N POl e | 9 BBBIEMLT BATHIHBIRAA 3
i nmem | mEmnem | T |8 A K F [ sanr | 26t | chkE
a—n Faz—n Fa—n FM % % % % %
KA 2, 650 2,750 328, 734 19. 2 6.3 19. 2 — —
AHIT 450 455 54, 454 3.2 — 3.2 — —
AR 4, 000 4,183 500, 002 29.2 10.6 29.2 — —
A XY R 2, 500 2,579 308, 343 18.0 — 13.2 — 4.9
*T K 1, 500 1,572 187, 959 11.0 5.2 11.0 — —
AT =—F 700 718 85, 867 5.0 — 5.0 — —
Frow—7 700 715 85, 486 5.0 — 5.0 — —
= at 12, 500 12,974 1, 550, 848 90.7 22.0 85.8 — 4.9

kIR BRI, IR ORI 2 073 [E O X & A5 78 BARS O PEIC £ 0 HEHRE L7 b D TT,
KA, MG ERFEIC KT 2B O EI G,

* BEADOHAL AN ZE) Y #5C,

KM C DWW TIEBRIRG A E S 3 i ERSHE RV T — 2 ZAFLTVET,

KXSEPT T — L =T 4 T BT 4 =R e f U RAL =R PR LT ERA L T ET,



A=) a—Rb—k - NATYYFiEHRT7U R (BBAvyTHY) 2017-02 (FREEME)
(B)AME G EE) AHE SRBIBE R
E 3 ES
&t Lid] e PEfE % W
I % A _ S iy 4
Al 23 HHI 4 R F o ER4EH A
. % Ta—n Fo—n TH
N4 M@AE S | BAYER AG 3.0 900 909 108,771 | 2075/7/1
(40#%EAES) | DEUTSCHE LUFTHANSA AG 5.125 850 898 107,412 | 2075/8 /12
ENBW 3.625 900 941 112,551 | 2076/4/2
ABYT i:ﬁfi(ﬂ# ENEL SPA 5.0 450 455 54,454 | 2075/1/15
(BhREEAER
TR EE@AE S | ACCOR SA 4.125 900 922 110,261 | 2049/ 6 /30
(GUBREENEE) | ARKEMA 4.75 600 627 75,050 | 2049/10/29
CNP ASSURANCES 6.0 450 474 56,749 | 2040/ 9 /14
ELECTRICITE DE FRANCE 4.125 700 746 89,204 | 2049/ 1 /29
SOLVAY FINANCE 5.118 550 591 70,702 | 2049/12/29
TOTAL SA 2.25 800 820 98,035 | 2049/12/29
A4FXY R A& % | BARCLAYS BANK PLC 6.0 650 694 82,988 | 2021/1/14
(GUEEEMEE) | CENTRICA PLC 3.0 950 968 115,767 | 2076/4 /10
SSE PLC 2.375 900 916 109, 587 | 2049/12/29
*T SE@AtE % | TELEFONICA EUROPE BV 3.75 700 739 88,448 | 2049/12/29
(4UBEENES) | VOLKSWAGEN INTL FIN NV 3.75 800 832 99,511 | 2049/ 3 /24
o | LS .
ATz —F Y | faiser s | VOLVO TREASURY AB 4.2 700 718 85,867 | 2075/6/10
(GUREEAER)
Frw— i:ﬁfi(ﬂ# DONG ENERGY A/S 3.0 700 715 85,486 | 3015/11/6
([BhREEAER
= it 1, 550, 848
kA EHE SR IR ORI 2 303 E 0 %% B 7E EARS O fMEIC L 0 ERF L7z b DT,
kA - REAGAR O ALY 0 #5C,
OREEFEUEDIER (20194108 15 B 3R7E)
- ; _ 5 ] x _
iF il il . =S
TH %
INFLAE 1, 550, 848 88.8
a—/b - u—E 2O 194, 843 11.2
BB RE M PR AR 1, 745, 691 100. 0

* SAEOHNLAG ZE) 0 $5T,

* YHIRIZ I T DM THIEPE (1,658,683 T 1) DREEFEMERE (1,745,691 T M) 129 5 H#1395.0% T¥,

HAMERTEIENL, HIR ORI % 573 E O i & BE 2 FARS O M L MERF L b0 T,

12— =119.53,




FA—NL - a—KL— b - AL Ty FEEET7 2 K (BBAvTHY) 2017-02 (BASEME)
OBE. 8. TARVEEBEDIKR congnaisesn OIBIEOIRT (01944 A16B~20194108158)

TE H ER.ES TE H E] b

| =
W BE 3. 352, 562, 502 A EHFINE 30, 890, 991
S e 143, 466, 727 IR B, 30, 894, 255
AT GE%E) 1, 550, 848, 492 ;zggﬁ% A ;f 2Z§
KNS 1,624,904, 984 ® HEESEEEN A 11,863,903
AR 32,576,518 EE 121, 184, 917
Z DMK LS 765, 781 FEEH 133, 048, 820
B) & 1,642,579, 315 (©) {EEmEZ A 9,184,971
A 1,620, 472, 870 D) LHEHZS(A+B+C) 9,842,117
S () BTHREIERNS 57,657, 506
IS 9 915,999 F EmEEEEES A 194201
AR &2 3,103,335 (F 245 4R 242 ( 1,426,779)
ARILEFEHN 9,058, 049 72 EA AR 440 (A 1,620,974)
RELFIE 29 (@ E(D+E+F) 67, 305, 422
E DAL H 29,473 H) RENERS A 9,915,559
©) #WAEMEA—B) 1,709,983, 187 RERLIAB S (G+H) 57,389, 863
ek 1,652, 593, 324 ’E””Efﬁ%ﬁé 4 194,201
SR e detotorl o e e
D) SHEROK 1,652,593, 32401 T R 120, 642, 899
1/F0O% Y REMEE(C/D) 10, 347H RS 4 A 63,058, 835

() #EJoA%IE1,882,793,812[1, HIHBIERECAZIZO M, # ko RRoOT <) BEISHFTEBHIINROFMmL I LS
o — R AR 5T ACE 13230,200,488 1 . 1 1Y 72 0 M EREIT LOEGHRET,

1.0347M T4, KR OARPL O 11T (C) EFEHMBNZ (< 1 TMEFCHINIT XT3~ DI A B
(1) BB FEMPEDEH ORI R 2 HERR O 4288 3 — & % MY E GO TFERLTVET,
FET D AICET DB M. 842,183,234, KAAFORPLO T (F)BMERZBREL L 2 OIL, FFEDBMF
EORS, BINGEREE LIEED 5 IeAR % 2 LW 228565 % VD
E3
(1) HEeAOFHFRE (201944 A16 B ~20194E10 150) 1ZLATF DY TY,
bt | 201944 H16H ~
20194104 15
a. Bl YIS (REVERT) 21,706, 02014
b. A AR TE B SR (B PERR - Ml ) S Ali:) 0
c. BREFEKICE D BT 4 1,426, 773
d. [EFERUERICIE D 5 /Bl Ml ft 37 4 108, 852, 438
e. SrBixtgiis (a+b+c+d) 131, 985, 231
£ Bl BUNAE (1 A %720) 79849
g. fid4s 9,915, 5591
h. Zld4 (1 7 n%7=0) 60H




A= - A—KL— b - Ty FEET 7V F (BBAYSHBY) 201702 (REEME)
OREBEDHMOE

[ 150470 e (BiiAs) | 601 |

SR B 1 0 I MBI R A & IRVBUE =13 L5 55, ABilde s Al i k72 0 7,

OB O FEVEMZA R e A % LY | SrElth O FEMAMERCAZ TR D56 R ER A Z LRl 5503 Mkl 4. Tl
BESITALRES (BRI &0 £

SRR I AD AR A & A E 1213 Tl 555, SRGHAHTALRES WIS L7 ET.,

OBt
BRUFBEEIISVFEEA,




<EHLAABFOBRER>

RFERHMDEFEHTH > THBRLAHFDZMADTERVE (UTF [RAFRTH] £LWET,) A
HUET,
BPULAHFDEICE. INSOFARTHICZETIHZECHRDIZ. BPLIAHFVIEEFT K
SERBULBEOWVELET,

(20194108 15857)

£ B =)
20194108 -
1A 11.28
12H 25.26

%2019F12BF TICEE T [HAFTH] ZRER CaamUI2BEREDEITER LTSI FIN. BBBEHICKY
RREBEINBZHENHIET,

UIch' 5T BBULIAHCHIE>TRERZDORICOVTHTHTHEE TSV, o, EBEHFICKDIARTHDESE(S,
Eﬁﬁx*ﬂu@%ﬁb\hbi‘dﬂ)f BEVLEDETTL,

B, PER— A=Y (http://www.nomura-am.co.jp/) [CBBHWLTBIET,



