A0

N7 EULT k6
(CREIFA—/\V—

— 7L 6)

BIIEURIS. B M HRE (D)L - R7E)

ERZHERHSE

£ 381 (B=H2017410R 58)

TERISEARE (20168£108 6 H~20174£108 5 8)

£ 38R 20174108 58)

g & M = 17,948F156#%
B E i # 56855
F3H
i = ES 52.9%
Dl (Bddr) G5t —H

(3

(23

1) BEXENikE Bdd) ZHERBICERELCDBDEHRUTE
BUEBDT, NHRUTE 22 UEAALTERRLTHEUERT,
) HEERRDOBMAUREIVIECTRRULTBIET,

O ERRSERF. ERRSSICEHINERIEDD
BEEH%@EEE%&L}TCEE’C@Z ZDMHDORB(ICD
VT, BRREE (21FHW) lcza%zbt&%m

OHT 7RI, }ﬁéﬁiﬁ’] RCBVWTERREE (2
KHR) (CEEHI T NTEIBZE. BHMAEICKY d%f#
TBDENTEDEEEHTHBIFT, ERAFRSE (2
HHR) (&, BRI 7Y RYRIAY FDOR—LR—=T
TH% - 9“9‘/D— RUTWERITED,

OBRREE (&) & FEREDANSDIHEKIC
K43 ﬁ*ﬂ?fﬁ’ T EIBEREINDHF. BEa
HETBELEDE LT,

<ER#RSE (2R ORE
BERM—LAR—I7ZR<

2S[T7YRRR| (CT7 Y RBEASLT 7V R7EER
ST7YVRERR—INS [ERRSE (2] ZER

- SO O—REE>

BMEDHBEEN

TRIEFBRIDCZEZHY. E<HEHLBL
FFET,

HI7 7V RIE AZETOEBRAHEEFDER
BfiEEzFZ FERERNRE U, KEOHKIMEEE
FYIE|ZEERE INREVLET, HLDEHEE
[@EEDESE W KE DM TISEADBE < DfE
EETOHNR2MERE LI RERRZBELT
ERZITVE LT

DU, KROREICHLEIEER
TV, BE@EENRENELE U

CZICEREHN SEEX TOERREZ JH
SOELFERTELEDBIC, TERICH ULELEL
BULIFERT,

REZ

BR7tEYMIRIAE

RERBPRERAFHFI-12-1

Yik—h45 1)L 0120—753104
CRATBSRD) EERD TN ~F 58

E R—LR—I  http://www.nomura-am.co.jp/




FRTI - X7 ELT b6 CRE#MRA—/N—T)L6)

EREE
B HhOEEMBE DK (2016108 6E8~2017410858)
(G=)] (BAM)
20,000 3,000
18,000 2,500
16,000 2,000
14,000 1,500
12,000 1,000
10000 | mmmmmmmm— oo 500
8,000 I I I I I I 0
2016/10/5 2016/10 2016/12 2017/2 2017/4 2017/6 2017/8 2017/10/5
— BA(MEE (F#h) —— i EREREMEE (L) HHEEFNRE (H#) ‘
i B 11,7350
HAZR (&= H) :17,948M565% (BtiLnfcsE (BHAH) - —F)
g & =E: 52.9% (DEcEBREN—X)

() PESHBREREEMERR. HiEe BHAH) ZHEEBICHBRELCDBDEHFRLTHELILBDT, 77 Y NERADRENF/N T 7 —Y VY RERITBDTT,
{ERHAE (016FF1085H) DENEEMECA—EBD KRS TIEHBIELTHEIEY,

(%) DEEZBREITZNESNICOVTEBEHRNTHADI-XICKWERY ., &, T7Y ROBAMEACKIFRERFMFOEBRUTIDT, BEHKDIB
WMDRRETRITHDTIFH I T A

() LEBSEERE. NERUTE2UZMNEAALTRRUTHIET,

OREMBDE L EEHER
EAMEAG. e 11,7350 SEER 17,94856 % S5 F LTz,
hSYTERNMKRRERECTEHELCCLZRIT T, BERE L TBIF TV A Y TS DEEEIRED,
ERVRHIDEEE. EAREDS|IE N FREDHRERNDHGFNLN 22 ET. KERITHIS ISR
([CHB L. BEMEALE EFUF U,



| RR=EFADI0}-§:EEE:

FRTI - X7 ELT b6 CRE#MRA—/N—T)L6)

(2016108 68~201741085H)

] H
i< = 18 i
= 8|k = s o B =
= %
(a) 1SETEREA 174 1.134 | (a) IS5EHRM = D DT EAEHER X (SEERE=E
(RE=1) (66) | (0.432) |77 ROERAEZNICHSRE RERHDEREEEEEDMEMN. B4
MEADELE
(BR7o=1t) (199) | (0.648) |BARDEREM ERRSEFSESHROEN . UERNTDT 7V FOEE
BRUBHFHESE
(R (8 | (0.054) |77 ROMEDRE B ZESHNSDIERDEITH
(b) FTEEZ=EFHHE 9 | 0.056 |(b)EERFEFEHEI=HIPDTERFTFHH + AhOFOZHMEE
KETE T T A BIMEEEFEFDTE DR FEEHPMT AL S FEH
G- 747 3a) (9 |(0.056)
() ZDER 0 | 0.003 |(c)ZDthEMR=HPOZDMER+BPOTEZmEDR
(BEER) (0) | (0.003) EBEBERF EEENFIHD T 7Y FOBEICRIER
=) Bl 183 1.193

HICR DGR AE(MER(S. 15,337 C T,

(%) HipDER (HEHZODND D EDIEHEREFZSD) (&

() BEFEFEECLICARBIFOBEAALTHIET,
() BHEGF1OZCYOZNZTNOEASE (FIRBOHMZSE) ZHPOTHREMETHRL TI100ZFCcbDT, RET E(T/EE 3 (IREE S

AALTHIET,

B0 - BREYIC K W Rt O8I R

BN GBI, BIEECKVERUIERTT,



FRTI - X7 ELT b6 CRE#MRA—/N—T)L6)

B &5 5 ERO R EMEE DHRE (2012£E10858~2017€10858)
(M) (M)
20,000 7,000
18,000 | = = = = = = = = = = = == = m e oo 6.000
16,000 | = = = = = = = = = = = === m oo 5,000
4,000 | = = = = = o 4,000
12,000 | = = = = = = m e 3,000
10,000 F ==~ = = m s e 2,000
8OO0 |~ — - mm . 1,000
6,000 L L L L 0
2012/10 2013710 2014/10 2015710 2016/10 2017/10

— MR (8 —— DRSHEREEEMR () EERER (BH)

(F) HESBIREREMER. HiEE: FiAd) ZHEBCEBRELCDDEHFRUTHELILDBDT, 77 Y MERADEBENZ/NT # —Y VA ZRITHDTT,

(F) PEEZEBRET DN EINICOVNTERBHEANTHADI-RICKIERY, oo 77 Y ROBAMECKRERRHORRUIIDT, SBHDIE
WORRZERITBDTIFBI R A

0F) B77 Y ROREBF2014F98308TT.

20144 9 H308 (2015108 5 8 |20165:108 5 H| 20174108 5 H

=EH REH AEH E=E
E AR () 10,000 9.479 11,735 17,948.56
B pEcEGst BhAdy) () - 0 0 -
DEEFHREEEMEBEEER (%) - A 5.2 23.8 52.9
B ELSER Ehals) 100 1,334 534 56

(F) LEBERE. IERUTE2M0ZMEAA U TCERRLTHIERT,

(F) MEBEEGEORURBEUE CCRRLTHIETT,
(F) BE=EF 1 FRIDORFINHE DR TT, 2L, REBOREEMEBAIFHELIDEEE. MEERTEIFRESOTAEZRRL TS, 2015F1085

HOBERERESTEDHETT,
() HT72RE BLYOEEMBOEE T REOUMATIZLADHLDEBBEOMA 2 BIRELRD I ZBIE UL TERET St NUYFY—TJ%3H
DEEA.



FRTI - X7 ELT b6 CRE#MRA—/N—T)L6)

B nEEs (20162108 68~2017£10856)

2016F 118, HARERHED b SV TERAKARBEERECTHB LI EZRITT, BERE LTHBIFT
WB A VI SOERRREY. SRFRHIDOEE. EABEDSETFREDHRBERNDHRFHLL
KESKAHZEFRRCHEBELUE U, TDO®D., A TUYFRB CREMBEMHIEEREER) BRRNZER
SICBVTEHOA LIFICRIAERERZRUICIEBREDHDY . KEKATHBIF—BRE LRFULET U,

BLEo7>FOFE— 7+ UHF (20164£ 108685 ~20174E 108 58)

DHAEORHAME. J—)U - O—VFIREIT D EH(C, TREFNUOHLCDERE - R E (TR
SHEEDZEZZEBL. HYDMEERTEICWT D1 —3—J9 DB DEREL RN 200%FF
BERBDROAEZITOE U, Feo KERIVDZEE(ICKLDFEZEF T DIcHBENY IZITVNE
Uiz

BLE77 RO FT— EDER (20164E 108 6H~20174 108 58)
LT 7Y RE. HADOELEMEBADBEEITHKE D BAME (HRIHEEER)

XMBEEFOECDESEDHRNR2BEELLIE @«
ZBEUCERZIT DD, RUYFIY—TJFFHIE 700
Bh, L

TS57M&. DT 7 > RORRIEAEMERRETE SR
T9Y,

50.0

40.0

30.0

20.0

10.0

0.0

-10.0

35
2017/10/5

\ CETT \

B »Eis (20164E 108 6 5~20174 108 58)
EEDHHERIFTVEEAT LI,



FRTI - X7 ELT b6 CRE#MRA—/N—T)L6)

N — § s
S E R DEAEE
<ERTERDELEMBADHTE > <NY &™) DHEFE >
(=) (RIL)

20,000 24,000
18,000 22,000
16,000 20,000
14,000 18,000
12,000 16,000
10,000 14000 — = — == = == — m

8,000 12,000 F === ——m e

6,000 . 10,000 :
2014/9/30 144 156 166 174 2017/10/5  2014/9/30 "14%& 156 165 174 2017/10/5

OREMEBADHS
BAE(MEAF. 52EHT 10,000 HAMERES 17.948F56 85 73 W & LTz, SRERDHZIALcpficEd 10
Hfe ORERI E LTz,

OEEMBDELEEER
148

RELE, PREZBORB(EPI-—OBRIDBILZRIREFEEFEMERVEC L0 IMF (BEREE
2E) MERREIORBLZE FAEBIELUCIEREEZERICKEOKIMHZIF TELE Uiz, 2014410
B F. Fi873 7 - 9 BEREERRERXMERVEZ LR EN SKEMATNSE LRICE U,
ZORIEKEOF LFICHIBRAP. FUY v OEBRBEOERKRE, FadsEsmaszilny, —
ERDERERY T LN, 20154 8 BICHEARTOEEL Y FF7ZE > DI [CHFRNRRTUBE
BV BF IR, KEKAHBFER IR L. BEMEDELE U

248

2015 12 BLIREIF. ECB (BRNSPRIRIT) [CKDENERENNHHETFRZ T@2NE(ICR>1c T
EV. FHBREEBRMEDO TENRVC I NS U AT EBRANEE ), TELIZDDD, 201642
BrhaLIEE, FBMEMEEBE LI &P, FOMC CKERAHMEEER) BB TCKEOFEARF L
FR=ZADFRNITES N EREZBERIC, KEMAMBEFLEL, BEMED LR UF U

33

hSYTERNMKRABBRE CHELUCCEZRIT T, BERE L TEIF TV A Y TS DERRIRE D,
ERURHDOEEE. EAREDS |E N FREDRREERANDIGFN LN 2 ET. KEMI TSI
([CHR L. BEMBRFE EFLF U



FRTI - X7 ELT b6 CRE#MRA—/N—T)L6)

BHMSE
ORT vy FEEICHRDFHAEDFEICDOE, ERBIU—MRHEEANREEFEB KA > TFHHT S
NANBEERICEE T DMBEDHWREBZTVE LT, <ZE@EAE 1 2017F3/8318>

OHNERETFHEG | CHRDIBERRZICET DREZEN T DIBEDHNHREEZTVE LT,
<ZEEAMAB : 20174 3/8319>

L7 7 FOBE

B @ 9 F|BIRRE BN R EEHE (D)L - NTR)
E 5 B B |20145 9830805 2017F10B5H&FCTT,

& 8 5 & REDOHKMIEL SIS 72BN IIEA L. B4 OEEMEBADBEERE MRKEOMATBEADBE 4 DEEIE D
U R2EEEEGIRENRZEE L CERZTVED.

EZREN R | R COERARNHEFOEMAMH S 2 TERENRE U, KEOKMIEHTYESG 2 EEW5 HRE UET,

AETCOERATESOEREMIIEZITBRETNRE U, KEOKMIESCYNG |1 Z T EWMSHREULET,
B A A A | BYOBEEMEOEEE N KEOKIHIESAOBLDESE DA 2 SIEE B2 RENE B L CER%Z
TWETD,

N BRER(IC. RAIEUTCHTF - EEFNGEF 2P0 CEEMBEKESZHRUTHELE T, BROOEMICD
UWTE BICHBRERT Y. TAES EA—DERAETVED.




FRTI - X7 ELT b6 CRE#MRA—/N—T)L6)

(BE155H)
OBT7 7Y NERRNEBEREY 7 XA EDEEROLEE

%% (20124 108%K~201749A%K)

O e e

60

40

20

0

-20

B O e it e et

-60

Bk
| WEAE &T7UR

SoEEE
H 5XfE

HEEE BHABER
O sIvE &E277VR)

SEEEE
o FioE |

HEEE

=IME

(Bafi7:%)

HATF VR

BAFR

JoEER

HrEAEAR

BXEE

JoEERE

FrEiEE

RN

59.7

5.0

65.7

47.4

9.3

34.9

43.7

B
=/IME

A015.9

A22.0

A 17.5

AN 27.4

A 4.0

A12.3

A7.4

e

19.9

19.5

21.1

1n.7

2.5

9.3

6.8

(F) 2TOEEISANET 7Y ROBRENREIFBRY) T Ao

(F) 2012510805 2017F9BD5SFE (BT 7Y RIF015F9BNS52017F98) OFRKRICHITS 1 FEDEEBEDRKAE - &/IME - FoiE"
KRUILBDTY,

(F) REBICHRNUHBEFRGRDET .

() BT 7Y RRHEEBREBEMBADEEETT,

(RENGEET S ADIEH)
H & # : SSEIkfMiEs (TOPIX) (Ac=5A3)
SEHEEME ¢ MSCI-KOKUSAIIE# (BZAdr. FHNR—X)
FEEN  MSCIIY—I V0 - Y—T v b - AVF VIR ([EZAH. HRN—X)
BAEE : NOMURA-BPIE&
LEERE VT A HREGBA VTV IR FR<HE. NvIRKRL - AR—X)
HEREME © PEILAY - HNAXYNRYR A YT VIZA-IN—I VT =y T O0- N T4 N—V T 74 RER—2X)

KEEBICOVTOFAIF. Bl [RERWGEET S X EDOEEEDHERICAVERICOVT] ZI8RET L,

CF) BADIBKE. BEANYIRBUICKZDREEEELT. MBEELTHBUET.




FRTI - X7 ELT b6 CRE#MRA—/N—T)L6)

LI 7 RDF—4&

B AABEORE (2017410 8 5 BIRE)
20174108 5 BIE. SMEESZE0HEANE IS VET A
B miEEs
%3 0% (BED)

o= 201710850
NEERE 56,19, 954
SRERUH 31310
1 OH W EE{HER 17,948M56%

(F) HAPICHITF 2 BNIERETTAER(F 1,338,020,000 . EIFEHTTAER(L 1,761,890,000FH T T



FRTI - X7 ELT b6 CRE#MRA—/N—T)L6)

<ARMBEEY 7 AELOREERQLBRICAVEERICOVT>

OFREEHHiIHEE (TOPIX) (BC2HA3)

REFKMIER (TOPIX) (BLZAdr) &, MOAHRFEISEG P (WRREIZSEGIFT) OXNHETSH Y. IBHOEL. IBHED
RER. FIAREEEMICET 2 I NTOEFIF. WRFEIZSEEIFDTELTVE T, B, ABERElE. BERREESSES FT(C K iR,
RN FRFTTSN D DD TR R WRFTEESWGIFTE. 77 Y ROFETNIFTEITERT LN RBIIESICHLTH, EEZHR
LEEA,

OMSCI-KOKUSAIE# (Bc=hAdr. FAN—2X)

OMSCIIN—Y VT - X=Tv b - AVFvIR (BEZHAH. AN—X)

MSCI-KOKUSAIE# (Be5Ad+. AN—2). MSCIIXR—IVT - I—=T v b - AVTFvIX [BEHAH. A=) [F. MSCI
PBRUCIBMTT .. BIEMICH T 2E(FE. MNMEEZ Dt—IDERIEMSCIHCREBLET. FMSClE, BEHONEZ
BB B LORREFLETDERNEFTLTVET,

ONOMURA-BPI Ef&

NOMURA-BPI EfE DI EEIL. BRBSHARHICITEBLE T, BH. BNFESHILREE. NOMURA-BPIEEDEREM,
SERME. SR, BRAMZRIET DD TEE<. NOMURA-BPIEEZRHWVWTITON BNy hYRI XY MR DBZE
EE, T—EXICELIERZEVEEA.

OVTF+HREE VTV IR BRSEF. ANy IRL - AN—X)

[T (HRBEEA VT VIR GR<BER ANvIRL - AR—=X)] (&, Citigroup Index LLCH'BAF LIcBAZIR< HREFEFD
EEOREREING ZETIBOMHEE CINEFH U@ > 7 v AT, Citigroup Index LLCOAMBIAETHY) . IBHICET
29 RTOEFIF. Citigroup Index LLCABELTWET,

OJPEIVAY - ANAY S+ RYR - AVFVIR-IR—I VT - I—=TwY - 7O-NIb - FaN=YT 74 R (AR—2R)
[PEIWAY - ANAY S - IRYR A VTFVIR-TIRX—IVT - I—wY - JO-NI - FTaN=YT74 8 (AXR=2)] (T
ZTIF B &KUFT) [COVTIIITRBESINICBERIE. BHOLNILEESH, BULZNICREIT D LK. BHHRELT
DHEASNZHDTHY ., EMEROTEZEH. GOSNDFTEDRNRIY T 7 X— 3V, SFWFIBHICEET M S5HD
EROMECERZRD DD THHIFBA. Fio. BEBBPHEICSITIRET RNAXAZENCHETZHDOTHHI &
Bh. JIICBENDHHME. T—F. TOMDERIIENBZEODEZEZ 5NET N, JPMorgan Chase & Co. NUZDF&Ht
(AT JPM) D ZDFZEMPIERMEZRILET DDDTIIH ) FoA. BFENDBHRGBABUICEEINDIENDUET, BE
DINTF =RV AFFFROVI—VZRET 2D TIEFHY FBA. AERICSFENDETHROERERICOVT, JPMPZOHRE
EENOVT Y 3—MAAZSHTRIY 3V ER 2, TEET>EW. FEX—T Y MX—TZEToRITHIENDY,
Fie, FATRDSIZA. FU—AX VN - I—I1Vy— PRNAY— FREFEELCB>TVLDTREEDHIFT,

KED J.P. Morgan Securities LLC (ZZTl& [JPMSLLC] EFUET) (HBMARYY—]) &, 18I T 255 SHERF
FEE (ZZ7TR (PO 7 M EBUFET) [CDOVTOIER). REH/ERFTBRBEZTVF A, STV (EEREREM.
FVEFFICTOTT MADEREDHREICDOVT, FresmmBCH T2 RERRZERGESSE2RVEZNZENE I DHE
DOEICDOVT, BHARYY—F—UORBPFIZFRI. FVIFEEXCIFREZITREDIBDTIES) FEA. EHARYT—
FXOYTMMIDVWTDEE, Y—UTaV0. bo—FT 94 VTICHET2EREFCIFENERZEVE B, BHRIFERATES L
ZZAONDBERICK > TEEINTVEITH, ZOTRMEPIEREE. FIBHICHHET 3ERICOVTRIIT 52DDTIFH YU F A,
BHIIEBAR YT —DMRETDHETH ). TOMEERIINTEHAR Y T—(RBELET,

JPMSLLC[ENASD, NYSE, SIPCO&ETTY, JPMorgan(dJP Morgan Chase Bank, NA, JPSI, J.P. Morgan Securities PLC..
FIEIFZDBEFREHMRERITEB ZT ORICERIT 2RI T,

(P« RIS GIIEAT. Citigroup Index LLC  1th)



