._.‘

!

REEREER MikEE11104
(¥R 0 VA - Y7R— b1104)

[EEERHRSE (£FhR)

B128 (EER201744 A268)
YERXT R HART (20164108278 ~20174E 4 A26H)

ZREDHGESEN

TRFIBIOCZEEHY. ELEFLE l,J:h“i?'

COEY. HROBERIZH EOXEBEREEFL., EBMENRENE LE L,
CCIZREANSEEETCOERAREECREVNZLET L L EIC, TRREICHL
E<<HfLE L EFET,

QLT 7Y FOAMAIRDEY T,

B & o 8| BERRE RN EE

& FE ¥ M| 201144 278, 52017464 A26BETTY,

MREEHT VT4 TI7V R BABAYISE IH¥—T7 R (UF IX¥—=T72 K] L0WWET,) ZHRIIF~DEEEBEL T,
FELTHA2EOHAEETIZERDAHBICRENICRELETV. TELENEORRLEIVMEDEELBRELZEINS L EH
MELT, ERETSCLERERL Li@“

NHE~NORENLERECH->TE, RBEOSVERNOXHEICBRET DI LEERLE L, BEAYIR—XTOFIEY K
A A % SE0SNERLEEHREL TR I+ UAEHEETL LT NHEOEEEBEELET.

EHIC, AVMY=TFAT—=2a3Y, Talb—YavBLUABANYDHERETITATITEETH LT, NEDOESS & UFIE
YomrtzBELET, AH. EYREIELEEEALET.

IY—T7 Y RESRTHFOMALKE, RAUELTEMEHFLET, ABENYZEIT—T 7Y RIZBVTIT SO, ZOERRIC
SVWTIFRAIE LTITWER A,

f

Bt e EEE R S - b AR EERRE B A4
shpEne|  RAABI0 | IUT77YFSRESEIBRANRL LET, 46, AHECERRETSBANSYET,

RY—TF7 UK HAZEOCHAAETEROAHBEETEREFR L LET,

B EEES *%Et«ﬂ)l'ﬁ?%&“ﬁliﬁh\iﬁ/vo
M ER1104 ERCEE~DEEREDNSICIHBERTEL A,

ERBESR Hi‘tf\d)l'ﬁiﬁﬂﬁlzt WEHA, RANOREFEGEBREBELZEBRLEZLOZFIIRY ., HRA~OKRERNEZE
RY—TF7 R “EE?E@‘@QTZ%‘%EODS%HW& LEF,
ERCEE~NORERNSICEFIREHFTELE A,

,%%iﬁ%f J?ﬁltl,’cffxg?”[f?ﬁ:@ﬁJ% BEUFNLELTEREN D, FIF - BUFNBEFOKER VEEMBKEZLZHEL THE
“’Jﬁ%ﬁd)ﬁ)ﬂk’)b\ﬂi BICHIREHTS, TAMO LA —_DBEREFTVES.

S

B 5 &t

BR7EYMIRIA L

RRBPRXAFEFI-12-1

YiR— k51 ¥)L 0120—753104
(RATISRD) EEEDFRION~FHREE

E R—L~R—  http://www.nomura-am.co.jp/




BHEERER ARER1104

q | v |
WS /g\ . E T Th %\m?ﬂf?%ﬂfmﬁiﬁmﬁ%mﬁ%rﬁ
DEE) | w el % w % % ! MLAJL S SIS R
GREHR) M & M M g% % % % % % %
1144 21 10, 000 - - - - - - - 100.0
1120114107 268) | 10, 162 50 212 2.1 4.2 0.07 97.0 - 96.9
22012464 126H) | 10, 268 40 146 1.4 3.6 0.07 91.6 - 86.3
3 (20124£10/126H) | 10, 288 40 60 0.6 2.8 0.07 97.7 - 65. 4
4301344 A26H) | 10,453 40 205 2.0 3.1 0.07 99. 1 - 57.2
58120134104 28H) | 10,175 40| A238 N2.3 1.5 0. 06 97.3 — 54.8
641201444 A28H) | 10,214 40 79 0.8 1.5 0.05 92.3 - 50. 3
7#1(2014410A27H) | 10, 370 40 196 1.9 1.9 0.05 94.9 - 34.9
81201554 A27H) | 10,519 40 189 1.8 2.1 0.04 75.0 — 3.7
9 M (0154101 26H) | 10, 482 40 3 0.0 1.9 0.03 90.1 - 27.5
108 (2016524 726H) | 10, 437 40 A5 N0.0 1.7 0. 00 95.8 - 26. 4
118 (201655101 26H) | 10, 475 40 78 0.7 1.7 A0.03 85.9 - 22.5
(T35 ) (1E3E )
1280174 4 F26H) | 10, 339. 11 —| AI135.89 AlL.3 1.3 A0.03 - — 19.0
sk S YEAAE O BE VS AR T X OR300 BLA0A P,
*ET 7 U RIS =7 7 REMAANETOT, EERMALSR], TEREMWER) IRERRE2EH L THBY £,
A S S EE TR I B T LR — 58 0 T LR,
k BEFRE (=1 % HMLIBOR) X, HHicHi5 1 % HFILIBORE & &2 YA B I B EHRE L TR L0 T,
sk LIBOR : London Inter-Bank Offered Rate
Hh DR EMEE L TREDHTS
i )z H He fid i %ﬁ Z & I OE|E % 1& 9}%
[ % | 1» AHELIBOR | A b R|%L #H L =
B\ Mgk % % % %
20164E10H 26 H 10, 475 - - 85.9 —
10A K 10, 445 A0.3 0. 00 85.3 —
11A=E 10, 360 Al 1 A0. 00 86. 6 —
12A% 10, 370 AL.0 A0.01 84. 1 —
201741 A K 10, 301 ALT AO0. 02 79.6 —
2 XK 10, 336 AlL.3 A0. 02 74.9 -
3 AKX 10, 322 Al 5 A0.03 71.0 —
(fE3E ) (fEEf%E)
201744 H26H 10, 339. 11 AL.3 A0. 03 — —

TR T
#2677 R T 7 v KEMAAETOT, AL, R I TRERZ TR L B £,
*AEHREMILRIT R THR -0 B THR,



BHEERER ARER1104

OERAZEA
OHF DEEMEBEEDHR
(M) (BHM)
10,550 220
10,500 210
10,450 200
10,400 190
10,350 180
10,300 170
10,250 160
10,200 I I I I I 150
2016/10/26 2016/11 2016/12 2017/1 2017/2 2017/3 2017/4/26
— EAE(EE (#h) —— DEEBIREEEME (L) TSR (G ‘

£ & 10,475

HASK (f85=H) 10,339 118% EBHLDECE BhAdH) : —M)

g & =X A1.3% (DECEBEREN—X)

(3) PEEBREZEMBLT. PEE (RAH) ZHPERICBRELLLOEABLTHELELZLDOT, 77 FEROERENAN
TA—RVRERTIDTY, BT (20165F10A268) DENBEEMBELR—LBDIIIICHEBELTEYES, BH. 477
VFREAMRETHY ., ERICENEEEIBFRESNELADTIBECLESL,

GE) 772 FDOBEEFZ1 HAAUBORTH Y. FIRRFD, HEMBLHRET IR TOI S 7IBBEILTEYEEA.

GE) ERBEER. MEUTE2MEMBEEALTRRLTEYET,

OREMBEDOELEHER
* ELAEMZEIL1.30% D T %
EAEMAEIL. HAE10,4750H 5{EERF10,339.11HIZ, 135.89ADMETAY &Y E LT,

(LF) BHEZRELTW = EIZEDMVDLTA Y (FIRIA),

(EF) RFUAERLIECEIZLSBBER,

(F%) EHAEYLN LT (BKRIETTE) LElElt&dFrELLOR (ETAYIE).,
(FT%&) MATAHBAYDZITLE 22 EIC&SaR + (RFEHETDER),



BHEERER ARER1104

OBRERIE
EHHIBE<EHRFIEYIEXE- F4Y - BRTLERE>
KERBETIE, RKAMEBRETRS O TERNBR LI L 21T T. MLRMGBBBERIC &
REREKCA VU ILELEENE#E SN2 L0, FRB CREMRERFHEEES) M12A L
BRAICRLEFZTG-2 s, EXFFEYITLER (EHETE) LEL
a1—0AETIE, ECB (FRMARERIT) AEBEEVANZELENRMERZHREL TS
EFEHFTMFZZTXALTWVLSLOD. XKEEDFIEIY ERIZDONT., FMYDEHFIEY
pERLFL
AXRTIE, BMEHFOFEY EEZERIC. BHFAEYIFEFLFEL,

ABETBE<AIEEXFIL - 2—0OlcxLTTFE>
KKFEEEZHTHREMENMLERLE-C D, TETY R BIFHLEBARFY SR
E2BEETHAIAICTEEANIN DI ELEZERIC, AR FALPI—OIZHLTTE
LELE (HR),

OLEI7YFDR— T4 UF

[(BFREEEERE ME&EE1104]

HEBELT [HREET7IVT47770FK BABEAYDE IH—07 0 F] ZHIEHEDHE
ALEESEICHEFLEL,

[(HABHTIT1ITI77U K BEAYSE IH—207 2V F]

XE., BN (A—0E - ZE), BROEGERZ EICHRREFTHEL., TaL—23 %3
~4FEfIBELELZ, BELEEV RV ZEBT HHIC. 772 FE2EADHNELT Y RKR—
Dr—HIBEHLNR 1 ~5%EELEMICHBLELZ, ERAITIE. TELEZINEDER
ElINd=8H, 5 PHE~ADEREZDDLELEED, MBNRAZHE TS IRHEICKRE
LELT=,

MNEIIRAR—Crv—LiE. NEBTHEEDS bABANY DETHLEN - -BOMEEIITT HILE,



OLHIF7UVRFDRUFI—V LDER
L7 FEERDBRLEGIANVTFI—
DEHRITTEYFEEA,
aAVE-T5T0F, BEMBLSERER
DEERDORELETY,

SEIEIEL LTS 1 7 AEHLIBORDUNZEE
FEMN—003% EHE>-DIcw L., E#EMEE
DEZERLZ—130%EHYFELE,
XHERIZHEITS 1 5 AALBORE H L ICUAMBICEBHEREL

TEHLEDD,

(ELGTRER)
BEERALTW = EIZKEAM VALY
AUhBoNnfz2 ¢,
KEILNERLIE-CEIZEBABER,

(XL M4FTRER)

-0.5

BHEERER ARER1104

EHAEME & SERFOME HRBEEE)

(%)
0.5

0.0

551281
2017/4/26

B SRR Ll 8Zi5i

() BEEREE. 1 »AHLBORTY,

MATABANYDETGE22EICKSaR b+ (EFREHEIDOER),
BHAEYA LR (@EHRIETE) LE-CE&CkdFrvERILOR ETFAVIER),

OHEEE
EEO-OABIITVELATLL



BHEERER ARER1104

ORERDERRE

<FHEFRDEAEMBADHTS >
10700
10,600

10,500
10,400
10,300
10,200 |- - -

10,100 -

10,000

9,900
201174727 126 135 4% 154 165 2017/4/26

OEEMBOETLHEHER
HAEMAEIL. HTERFD10,000MAEERF10,339.11HELGY FELE, BEE. 1A% Y450
ADHEEZHFZILWVLELI-OT, "EBEEZMEL-ELENYEEEIOIIHELY EFL-,

51 #

(LF) BHEZRELTW = EIZEDMVALTA Y (FIRIA),
FEEEDEFFEYMNET (EHREER) LEZEITESFYERILTAY (ELA
Y,

(F%&) MATAHBAYDZITLE 22 EICLDHaR M (RREHETDER),
ASERTHRLI-CEICKSA4BER,

%24

(LR BHZEZREL TV EITEDM VALTAY (FIBIRA),
SEEDOEHIEYMNMET LI LICKSFYERILTAY ([BELENYE),

(FT%&) MATAHBANYDETGE oI EICLSaR M (RFEHEZSDER),

E3H

(LR BHZEZREL TV EITEBM VALTAY (FIBIRA),
(FT%&) MATAHBAYDZITLE 22 EICLSaR b (RFREHETDER),

¥4
(LF) BHEEZRBELTW = EIZEDMIVALTA Y (FIRIA),
(F%&) MATAHBAYDZTLE 22 EICLDaR M (EFEHETDER),

_5_



BHEERER ARER1104

Fo5H

(LF) BHEREALTWEIEIZED, 1 VALTF1Y (FIBIA),

(F%) MATABAYSETLES -2 EIZ&DaR M (SFEHLYSOER),
FEEOBEHFEYALE (@EHKITTE) LI-lE&bdFrER)LOR (ETAY
8,

6/

(LF) BHFEZREL TV EITED. A1 VHLTA4 Y (RIRIA),

(T%&) XATABANYDZTLE 22 EICLSTR N (RAEMLEHTDER).,
FSEEOEHFEYANALER LI EICLSFYEZ/LOR (ETHAYIE),

F7H

(LF) BHFZREL TV EIZED. A1 VHLTA4 Y (RIRIA),
SEEOEHFIEYIMETLIZCEICLDFYERILTAY ([EENYE),

(T3%) MATABANY VZTLE oI LICELDAR N (RFEHBHDER),

F8H

(ER) BHZ2REAELTWIEIZED, 1 VHLFA4Y (FIBIRA),
FEEOBEHFEYINMET LI EICEEFYERILTAY EEAYE),
KEILAAIZHLTER LI EIZEDABER,

(F%&) MATABAYCETLE2-28IZ&DTRX N (EFEHLSESDOER),

E9H
(ER) BHEERELTWEIZEKD, 1 VHLT14Y (FIBIA),
Xk RILAAZEORLEVEEICHLTLERELIZZEICKDEBER,
(F%&) MATABAYCETLE2-2&EIZ&DTR N (EFEHLSESDOER),
FHEEDOEHEFEUYNALERLE-CEIZEETYEER)LOR (ETAVE),

1058

(LF) BHEZEZRELTWEIEITED, 1 VALTAY (RIBRA),

(FT%&) MATAHBANYDETLE 22 LICLKSaR N (RREHESDER),
AMELEVBERICH LTER L EITL D ABER,

F1181

(LR BHEREL TV EITED. 1 VALTAY (FIBIRA),
FSEEOEHFIEYIMETLIZCEICLDAFYERILTAY ([EENYER),

(T%&) MATABAYDZTLE 22 EIC&DHaR M (RFEHETDER),
AMELLEEICH LTEF L EITL D ABEA,



BHEERER ARER1104

128

(ER) BHZRAELTW=CEIZED. 1 VHLF1Y (FIRBIRA),
KKRILARLERLI=-CEICEDABER,

(T%) MATABAYCZTHE2EZEICEDaR b+ (RFEHSSOER),
BEAEYMNERLECEIZESFYERILOR (ETFHAHYE),

OSEHERLDER

REETIX, SEEIZDH047%* 1t L, HEMEEOBEER*2(X4+798% EHYFEL,
X1 HdIZHIT5 1 5 AALBORE & ICHHUNMBICRBERELTEHELE-EDTY,
X2 HEMBEOBEXRI, HES Frad) #BRELTEHLTHYET,

<BAEMEE & SEREOMIL (HARIFTESE) >

(%)
3.0

-3.0

£158 525 538 45 5585 %05 758 857 95 108 H11H 12
=ikl L 8ZE8

(F) BEEMBEOREREDEIAHLTY,
() BEEREF. 1 »AMLBORTY,



BHEERER ARER1104

OR—brI74UF
(HABHETIT1TI7 VR BBAYIDHE IH—T7 U F]

XE., B (A—0E - £E), BAROEER EICHRREFTHEL., Tal—avE2
~5FRBELLFEL, BEZEHIVRIVZERET H=HDIZ. 770 FEEONEIT I RKR—
O —(F0~10%FBELE LFEL-, ERATIEH,. TELF-INBEOHERZIEINE=H,. 8- &
HE~ADEREZDDE LEZIEL., FIRERAZHFCTETOIRABICRELE L,

[(HHEEEEE HKREER1104]
(HREETITAITI7UR ABEAYSHE TH—TJ7 U F] SRS ESMEICHEAAN
i L/T:o

OsntiisE

IRBABEEICONTIE, REMEBEKESZHEL., BEERZOANF - BAFWNEENS,
REEXREAFT1AHLYASAESETWEEEELE:, BH. BREDERIZOWLTIE.,
[ZHIB#HRTT . TAES ER—DERZITWVEL=,

LIO7UFRIE, 2001724 B26B% 35 F LTEEEHRYEL, CE@ELNEE, ELME
LELEFET,



O10%-YDERBM

BHEERER ARER1104

(20165104278 ~20174 4 A26H)

] B 1 ]
g g D
: s B & % ; % =
M %
(a) 18 7t H il 33 0.323 | (a)(Z3CERN = 11th > W FEVEAITAE X (5 FEMMR
( % 5 & #® ) (15) (0.145) | 77 v ROEM L 2RI A, ZEHAA~OEX, EEEESEOER,
JEMEAAE DB %
( & 2 = f ) a7 0.162) | MEA# OSSR, EREESAMEFORMN, DENTOT 7 ROEH
BLORBTA xS
( =% F& = ) (2 (0.016) | 77 NOMEDRE « HH, FEDHDHOEROETE
b = o M % H 2 0.015 | () 20BN =8 0Z OB M 8T o %3Nk
& % & H ) (1) (0.014) | BEBMIL, WIMNIBT DREITEICIL ) AMEREORERVE LD
Bl - BEOBESICET2EA
(& & &% H ) (0 (0.001) | BEBMNL, BRENEICTL ) 77 v FOERITR S
( = o f ) (0 0. 000) | EFHEBORBIZET 5 ZOMOHER
& &t 35 0.338

Wb O FEHEARAEE, 10, 355F9 T,

P OEA HBEBEO»N L bOITHEEBSLET) 13, X0 2RO EICEDN b 572D, EECEVRH LE/ERTT,
*AAGEITHE Z L ICARBIIME LA L TH Y £7,
¥ ZOMBEHIL, ZOT7 7 RPHBANTN DY —T7 7 0 RS T2@BDH B, U7 7 RICKET D b0EEHET,
FALRIT L OG0 ETNOBE MM (ARBONMEE &) 2 HhOFHEEMBEATHRL TI0ZF L2bOT, HA Z LI/
HSAARTIIMEEAL TH D £,

OFEE R UEEIDIRR

(20164£10A2768 ~20174 4 A268)

. HREEESRTEORT. RUKR

& i i )
# i n % | & 7 % | & &
+n TH Tn TH
WRERT 7T 4T 77 0 K B~y VB ~¥—T77 /R — - 147, 167 189, 013

* HALARTIIE D 45 C,



OFEERA EDEFHKRF

B EERER

ARER1104

(20165104278 ~20174 4 A26H)

. FIZEFEA & DBERR

<BHfELEEE MAEER1104>
BYUERFEICITVEREA.
<HREETHOT1TIT7U K BEAYDHE IHF—T7 K>
i | AMEE SoimmmA] B R SomEmms] D
L OEGMRIB A & OBFIRIAD C
HH HH % B H = H %
2RI | 139, 425 857 0.6 139, 886 333 0.2
2R E LS| 15, 120 662 4.4 13, 375 857 6.4
[EHRAHAE  0.6% |

KOEBRAEIE LT,

<=7 7 ¥ FOBFEOROAFHNIHT 2 4317 7 v RO~ H—7 7 o FETE OHOHIA,

FIFBRA LT, BEEEROEEIENCHET 2EFBUEFHIHCHESNOFERFEATHY, 477 v FICRIFIFRFEA LTS

FHEFEHAT T
OMAEZEEDAM (20174 4 B26BHE)
2017FE 4 A26B1RE. EMAEZFOHEANIEIISVELEA,
| BRAERRS
HE (RiAR)
# i 5] #
Tn
WRNERT 7T 4777 0 K B~y VR v —T 57 K 147, 167
* BT R0 0 B,
OB EEEMEDHER (20174 4 A26BHE)
1 = iS5
. i W w i ®
M %
a—)b - a— % 2O 160, 974 100. 0
PGS FEM PERRAE 160, 974 100. 0

*BFO ATV 5T,




BHEERER ARER1104

O&E. B8R, TARVEEMENKR zspnemn) OBIWDIKT (20165108278 ~20174 4 A26R)

T H & 5 Ikf I El £ 1
A A
W #E 160, 974, 350 (OW-EE I A 162
R 3 160, 974, 350 AR N L6t
®) & 1,555, 685 .
AL G 1, 033, 900 ®) HifiEEHF R AR A 1,908, 569
FAMEFEHIN 519, 591 JER AR 20, 536, 410
FALFI) B 292 FEE A\22, 442, 979
EOMARLE 1,902 © (EEHB% A 591,644
© %ﬁ%imﬁm—a) ‘gj 4;§ Sgg D) HEBIHS(A+B+C) A 2,499, 834
It 154, 190, oo
[N 5. 998, 665 (F) BIHREESS 8,673,579
(D) SIHELOK 15,4190 (F) M@H=HEREE A 945 080
1 027 Y 8% (C.~ D) 10,330/118% pEEHS (D+E+F) 5, 228, 665
(1) BREFEHA A2011454 A27H, /IEA”E 13809, 680, 000 . *HE OWRPLO 1T (C) 15 FEIRENF (<135 SN 1o x5~ 5 T Bl
301 5 5 A A1 182, 490, 0001 . 1SR (2 457 % 5 AT 17 5 1% FMEEE G THERLTOET,
19.0%, 1 F147= 0 i pFEREIL 10, 339. 11T, KAHFORBO T T F) BUEBRBE L HL0IE. PR DOER.

JEARD B IERATAR 2 72 L3I\ =Y 2 DN ET,

O EBEEMEERMBER

= 2w BB EFERHR B 20114F 4 H27H ‘ BB ETEROK TREORI
PEERERAK T H 20174F 4 F26H N 160, 974, 3501
(k= ¢/_L§ Py
K gy | BmlErese | S (R R T 0| A el i f‘ T 2§2E
A A 80, 968 1 15,419A A 65,5490 (% & M 0O 3K 15,419A
ST N | 809, 680, 000 154, 190, 0004 655,490, 000M | 1 H47= v &4 10, 3399 11488
fEat EIR DR
M4 e AN AN
s ok # SRR A —! 2; =0 ﬂf;iﬁa —
%1 H 784, 680, 0001 797, 398, 159 10, 1624 50 0.5%
%2 698, 880, 000 717, 614, 798 10, 268 40 0.4
%5 3 H 529, 990, 000 545, 274, 958 10, 288 40 0.4
%A H 463, 790, 000 484, 801, 740 10, 453 40 0.4
%5 5 H 444, 290, 000 452, 069, 815 10, 175 40 0.4
%56 1 407, 880, 000 416, 605, 187 10, 214 40 0.4
57 H 282, 880, 000 293, 358, 718 10, 370 40 0.4
%5 8 257, 380, 000 270, 734, 793 10,519 40 0.4
%59 222, 890, 000 233, 630, 174 10, 482 40 0.4
104 213, 890, 000 223,243, 943 10, 437 40 0.4
E11H 182, 490, 000 191, 163, 579 10, 475 40 0.4
EREIM R 1 02472 0 RN 4 K O I EE 5 789 11£% 1.3151%




BHEERER ARER1104

OEBE£MHAMSE

IEEEE ) 10, 339F7 11 |

O&HMbt
DRT vy TEEIZBRBFMDAEXITOE, EZRE LV —RUEFEAREEIHSRAIH -

THHET S AANGRECEET SMEOUKEEETUE LE-.,
<ZHE@EAAB : 20173 A318>

ONEABEFHEEICFHIERERZICET IRELTENT SAEOHNRERZTVE L,
<ZEE®EAAB : 2017F£3 A318>



HBRESFFIT1ITT7 V0
l\wliig/\ ‘J / i V-U-_j 7 y

X

ERREE
E128) CREH20174£2 A108)

Ep 8 (201642 R11B~201742 A10H)

ZREDHGESEN

TRERIOSEBREHY ., ECHILELLTFET,
LTS OERRRFCODVWTIHRERLLEFES,
SHRED—BOBBIITEBYET LS. BEAVEBELLETEY,

QLT 7Y FOAMAIRDEY T,

PC S I 1)

BAZESCHALEFEEND AL EEFTERENEZE L, RELEEOERLEZIMEDEELAEZEND I EEBMELT,
BRETSICELEERELET,
NHEAOBRECHE=>TE, RBEOETVEERMORHECHEET DI LERERE L, ABANY OR—XTOFEY K, %l@
SARBLEEHELCR— I VA EHET I LT, NHEOEFEEZBELET, 512, AV M)—7E7r—Y3Y, Ta
; /;/&igﬁﬁAwﬁm$€77%47EEE¢6:&F\WH@E%&;UN@U@WLEE%LiioEﬁxﬁ%ﬁm%
LE./ AL

EEZTCEEQBRLNERTEEDS bAHBANYY (MBRICLEZRBANVDEEHET,) 2T >LEEORLDAHE (REN
Q%EET%E@@)!Omrﬁ‘ﬁ%&LTﬁﬁﬁﬁwﬁﬁiﬁﬁmw%im%ﬁﬁtﬁﬁié:t€§$tLi¢°@ﬁ\%ﬁ
BTEEOMBEICIDIREAYZIZIDOVNTIR, FERMEOMEERBOIINREENDHEANTITVET,

THBERZR

HAZEOHALETERONHBEETEREFRE LET,

TR ERESIR

BE-OERRAGHLFEA. HANORASERUARERR L7t OFCRY. Hh~ORASIA G RN EOREEREO
R R AR R E R E A,

BR7EYSIRIAL
AR R AR 112~ 1

http://www. nomura-am. co. jp/




HREETITAITI7U R ABAYOE IHF—DJ7F
O&iE 5 i ERAEE
woom om| T " B % | Bl ow o
H AMLIBOR | ¥ At E & & b |k #H
[
M % % % % EpiE]
81 (20134E 2 H12H) 12,174 2.5 0. 14 97.5 — 10, 645
9 1 (20144F 2 H10H) 12,153 0.2 0.12 90.5 — 9,732
1081 (201542 2 A10H) 12, 720 4.7 0.09 73.0 — 7,952
118 (20164 2 H10H) 12, 834 0.9 0. 06 66. 2 — 24, 300
1281 (2017422 A 10H) 12,811 AN0. 2 AO0. 05 73.9 - 31, 291
AL R I B T L — 58 0 T LR,
* 1 » AMLIBORIZ, Tk % 1 5 AFLIBORZ b LIS A RRFRE L, FH L0 T,
*LIBOR : London Inter—Bank Offered Rate
OZHAhDEAE(MEE & TRFDIHTR
1§ J: H it _ i Bz = 5 | %f 1 f{v
[ o %| 1% AMLIBOR|AH A b = |% #H K F
a4 ") M % % % %
201642 A 10H 12, 834 — - 66. 2 —
2 AR 12,833 A0.0 0. 00 82.7 —
3 AR 12, 887 0.4 AO0. 00 84.5 —
4 AK 12, 831 A0. 0 AO0. 01 95.0 —
5% 12, 881 0.4 AO0. 01 97.3 —
6 XK 12,972 1.1 AO0. 02 93. 4 —
7 AR 12,985 1.2 AO0. 02 95. 4 —
8 AR 12, 996 1.3 A0. 02 93.7 —
9 AEK 12,988 1.2 AO0. 03 86.0 —
IEES 12,937 0.8 AO0. 03 85. 4 —
AR 12, 838 0.0 A0. 04 86. 7 —
12A% 12, 857 0.2 AO0. 05 84. 2 —
20174E 1 R 12,779 NO. 4 AO0. 05 79.7 —
€N
201742 H10H 12, 811 AO0. 2 A0. 05 73.9 —

Y LT A
sk 58 S B SR B C B SR — 78 0 T R,



HRESHETITITI70F ABAYSE IHF—T7UF

OER#E@E

ORF DEXEMEF DR
(£SO )

G)) (201642 H 11 H~20174-2H 10H)
13,100

13050 -——-—-—-—-—-—-————- - - - — - - - - - - - - - - - - - ———— 4
13,000
12,950
12,900
12,850

12, 800

12,750

12,700

2016/3 2016/5 2016/7 2016/9 2016/11 2017/1

\ — B[R \

GE) 272 FDSEEEZZT1 s AALUBORTHY . FIERTO&H, BEMBEHILETHIHTDI S
JRERELTEYFEEA,

OEEMBOELEHER
* ELAE(HZEIL0.18% DT %
EAEMiEIL. BAE12,834MA 5 HIFK12,811HIZ. 23HDETMAY £ Y FE L=,

(LF) BEHFZRELTWEIEITES. A1 VHLTA4 Y (RIRIRA),

(F%) RELTVWEEHOFRYA LT (@HEETE) Lzl EltidFryEXILOR (B
THYE),

(%) MATABANYVZETLES I EICLDaR N (RMEHESDER),

OLI7YFDR—+ T+ UF

KXE., BN (—0BE - EZE) OEGHEICHBREETHRL., TaL—232%3~4
FAgeELELE, EEZEHVRIVZERETH-HIC. 77 F2EOHNET Y AKR—
Dr—HIEHLNR1~5%EELEMICHIBILELZ, ERAITIE. RELEZINEDHER
FlEIMNE-0, 5 PHEAOKREEZDDELEED., FERAFZHFCTETLIRPEICEE
LELT,

¥ AREIVRAR—Dr—tR NEBRTHEEDS SABANY DETUOULN o EOMEEITHT HLE,



OLT7UVRFDRUFI—V EDER
L7 FREROBEELEIAVTF
R—UEHRTTEYFEEA,
IAR TSI BEMBESE
EROBEEOXMLTT,

SEZIEEL LTS 1 5 AEHLIBORDYR
BHERIN—-005%EH>F-DITxt L., HHE
HEEDEEREIZ—0.18% Y E L=,

X HdIZHI+T515AMALUBORE D &ICL#AMBICEER
BRELTEHLEZLO,

(X T35 RER)
BHEzRBELTWEIEITKS, 1V
HLTA U FELoN=C &,

(X< M4 FTRER)

HATHABANYDETE2-28I2&D
FRELTVWEEHFOAERIYA LR LC

OS&NEMAH

HRESHETITITI70F ABAYSE IHF—T7UF

) RAEE SEREONL (BHEER)
0.1

1281
2017/2/10

IR
GE) 8&$548131 » AALBORTY , BEEIX, YA MBICEREE
BRELTEHELEZLEDTY,
JRX b+ (EREHSLPDOER),
LIZEBFrYEZILAZR,

SHROEBERICOEFLTIE, 5IEMESMBOBADOTRICEEL DD, REMGTNRDHE
REFIND=OIZER IR ZBENRARELE-ERZITHEVET . REREEDHELNER
BEDSLAHBANYDENLG - EEDELOGEE. RAE L TERMEDMEEREE

D% EEZHLELT, MBREELICH
SREITEEHBYFET LS. £5LL

WL THRBETLRVET,

BREVEBELETFET,



O1/0&f=YDERAM

HRESHETITITI70F ABAYSE IHF—T7UF

(20165£ 2 A11B~2017€£ 2 A108)

5 g d
: s B & % B o #% =
M %

@ % o M % & 3 0.026 | () ZOME I =d D% O W OFREZ 55D 5K

( & & & H ) 3) (0.026) | RERINL, WAMTBIT 2 REHRITE T ) AMFERSORE R OE LD

4 - BRHEOBEREICET A8
« = o M ) (0) (0.000) | EREFHOLIITHET 5 Z DMOHE
& 7t 3 0. 026

Wb O ILHEAT RS, 12, 898F1 T,

* A GHITHE L ICAREIIME AL TH Y £,
RAHRIT1I TG 0N ZROBRMNEH (MARMOmEEZET) 2 rh o FEEEME TR L CT1002R Lz b, HHA I LI/
B SALARIIIE LA L TH Y £

O

ct

B R UEEIDIRBR

(20165£ 2 A11A~20174£ 2 A108)

. NHE

B F  # A |
TH T
N | E S 4, 358, 918 3, 744, 366
FX Fv Tk R
TAYUH ESliEwS 122, 381 133, 781
W I&ERESR 2,793 —
FERRfE S 34, 380 4,225
ik REEAEREED) 7,700 —
% FHFH R THT ¥ L
Va4 EfEFES 18, 709 10, 906
(1,000
G SRR 8,912 14, 382
= IR BRI 2 — 5,189
TR TR B
AXY R EffFES 43, 389 42, 962
TFAYz—F 7 a—F FAY z—F 7 a—F
AYz—T EfERES 543, 233 504, 200
(5,000




HRESHETITITI70F ABAYSE IHF—T7UF

B £t il 5t £t #H
a—n Fa—n Ta—n
AXZVT EfEFES 93, 298 58, 442
75U [EfaF 2 46, 184 41,610
A 5 31, 433 37, 622
4 ~LF— 20, 882 19, 839
FRuF FRuF
R—=F K EfERES 167, 529 94, 189
T U HR—L L Fr U HER—L L
VU IR—) EE LS — 12,372
( 2, 000)
= Tz Fv Tz RN
A=A LZUT EfERE 26, 692 26, 573
FrERIE S 9,674 9,316
TAFaty TAFx a1y
AL EfE RS 106, 408 310, 041
* BHITZ T LG, RBRITHEEENTEY $HA.)
* HAREIZE 0 38T,
() NIREDESIC L WS T, FBEORTICREENTHY £ A,
kAHESE (BREEAMESRE S T) IITHE TR (uhfE) T8 Eh Tl A,
OFMZERFRANEDEBIIN RS (20164 2 B11B ~20174 2 10R)
| AEBREA L OmEIKR
i s | AMEE Sommma] B R SomEmmA] D
L OWBIRIB A EOWBRID C
HH B H % B H = H %
N 69, 850 510 0.7 60, 578 — —
2RSS 310, 564 1, 809 0.6 318, 696 647 0.2
AR EY I 46, 824 1,002 2.1 38, 995 1, 809 4.6
FEA 95, 991 95, 991 100. 0 95, 991 95, 991 100. 0

PTG L 13, FOR (R IER OB TE N (BT % IR a0 L1220 LIS BUE S LB A BBIRA Tl 0 . 57 7 > FICHR BRI BIRA & (18
A, SR AT T




HRESHETITITI70F ABAYSE IHF—T7UF

O#B A EE DR (20174 2 B10ARA)

. EA A HHE

A) [EIN G At AP R

] 1 x
X 2 ~ — | 9 BB BIUT A BRI
BWom o4& R M %ﬁﬂ]xtt«fe%ﬂj\ttgi SEDLE | 2L | 25
TH M % % % % %
EE A 550, 000 573, 606 1.8 — 1.8 — —
& s 550, 000 573, 606 1.8 — 1.8 — —

SORLALESRIE, WA PERRERIC 3 2 A O EI 5
Sk AHEO BN AT X8 0 $5C,

* FHHZ DWW TIPS 8 RS RSEL VT — 2 E AT LTVET,
Sk AT IR 23 E AN O A IR R & U CEENFMEIC X il L ToEd,

(B) @ R AthfE  $6mRIBHR

44 i 4 I E ‘ A
ol B B & B |FF M | EESAA
ElEEES % TH TH
EEES FIM (104) #8334 0.6 550, 000 573,606 | 2024/6 /20
= B 550, 000 573, 606

F AR+ FHTARO AT Y 57T,




. SAENHE

(A) S E OMERR) A tEfE FRIERIBH R

HRESHETITITI70F ABAYSE IHF—T7UF

X 4y S o éf fili  #H , G | ) BBBEUT A FRAT GBI HE R \

SMEHE S A S HOA R 54ERE | 24EBLE | 24RdTE

Tk B Tk B T % % % % %

TAUH 66, 716 66, 276 7,538, 273 24. 1 — — 17.2 6.9
FhFH R FHFHH R

o 7, 200 7,766 671,926 2.1 - 2.1 - 0.1
FHAY R FHARL R

PE 3,500 3,759 535, 319 1.7 - 1.7 - —
FAVz=Fvya—t | FAYz=FvIn—F

AY =TV 120, 000 138, 211 1, 764, 965 5.6 - 5.6 - -
T—n Fo—n Fa—n

AE)T 34, 000 39, 523 4,790, 641 15.3 - 10.8 1.6 2.9

7T VA 7,000 7,930 961, 195 3.1 — 3.1 - -

T 11, 000 12, 657 1,534,176 4.9 — 2.0 2.9 —

AL F— 16, 000 18, 453 2, 236, 696 7.1 — 7.1 - -

A A 428 435 52, 831 0.2 — - 0.2 -
FXaF FAuF

R—=F K 75, 000 72,204 2,028, 932 6.5 — — 6.5 -
TH v TR

F—=Z R FVT 5, 000 4,948 429, 282 1.4 - 1.4 - -

& it — 22, 544, 240 72.0 33.8 28. 4 9.9

BB AT, Eﬁ*ﬂﬂﬁm%b/ﬁ*E@ﬁEﬁ%* (EIEE RS DO AMEIC & 0 A L7z b 0T,

HAALLRIT, FIE PERERIC S 2 A OB S,
* BERO BALARNIZT Y #5C,
*FHMIC OV TR BREE MG 365, MRt L0 7 =2 2 AFLTVET,




(B) M E OMERR) AthfE S6RIBHR

HRESHETITITI70F ABAYSE IHF—T7UF

# LiZ] . - 7 fili % o
M| SR ren e | mEwoiem | e R
TAYA % FHK Fv TR R TH
7 & FES: | LAND NORDRHEIN-WESTFALEN 1.25 2, 800 2,761 314,045 | 2019/9/16
TOKYO METROPOLITAN GOVT 2.125 3,000 2,993 340, 455 | 2019/5 /20
F$ERME S | BK NEDERLANDSE GEMEENTEN 2.375 7,000 7,019 798,441 | 2022/2/1
(Bk< 4:@hf%) | CAISSE DES DEPOTS ET CON 1.25 2, 800 2, 769 315,006 | 2019/5/17
JAPAN BANK FOR INTL COOP 1. 125 2, 000 1,998 227,252 | 2017/7/19
JAPAN BANK FOR INTL COOP 1.75 4, 000 4,003 455,351 | 2018/ 7 /31
JAPAN FIN ORG MUNICIPAL 1. 375 5, 000 4,964 564,703 | 2018/4/18
JAPAN FIN ORG MUNICIPAL 2.5 8, 000 8,061 916,899 | 2018/9 /12
JAPAN FIN ORG MUNICIPAL 2.125 1, 000 999 113,715| 2019/3/6
JAPAN FIN ORG MUNICIPAL 2.125 2,500 2,458 279,596 | 2021/2/12
KEW 1.625 4, 100 4, 040 459,518 | 2021/3/15
KOMMUNEKREDIT 1.125 2, 300 2,267 257,939 | 2019/8 /23
SWEDISH EXPORT CREDIT 1. 875 1,816 1,823 207,383 | 2019/6/17
SWEDISH EXPORT CREDIT 1.75 6, 000 5,913 672,631 | 2021/3/10
M ttfE S | CENTRAL NIPPON EXPRESSWY 2.17 1, 700 1, 705 193,931 | 2019/8/5
(BDREEAEE) | CENTRAL NIPPON EXPRESSWY 2.241 5, 000 4,913 558,872 | 2021/2/16
CENTRAL NIPPON EXPRESSWY 2.293 4, 200 4,126 469, 348 | 2021/4 /23
CENTRAL NIPPON EXPRESSWY 2.362 3, 500 3, 456 393,181 | 2021/5/28
7 Eis 7,538, 273
HFH THFZRA| THFZ N
[Ef&FiE% | CANADA GOVERNMENT 2.75 7,000 7, 564 654,484 | 2022/6/1
?ﬁgﬁi) JAPAN BANK FOR INTL COOP 2.3 200 201 17,441 | 2018/3/19
/N Eis 671, 926
AFXY R FHAL K THAR R
| [EMH RS | UK TREASURY 2.0 3, 500 3, 759 535,319 | 2025/9/7
/h it 535, 319
AY 2 —T FAyz=Fvyu—F | FAYz—F)n—+
[EfEiE% | SWEDISH GOVERNMENT 3.5 80, 000 94, 808 1,210,698 | 2022/6/1
SWEDISH GOVERNMENT 1.5 40, 000 43,403 554,267 | 2023/11/13
s 3 1, 764, 965
o—n Fo—n Fo—n
ALYT [Ef&FiE% | BUONI POLIENNALI DEL TES 4.5 7,000 7,471 905,572 | 2018/8/1
BUONT POLIENNALI DEL TES 2.5 4, 000 4,206 509,906 | 2019/5/1
BUONI POLIENNALI DEL TES 5.0 9, 000 10, 769 1,305,358 | 2022/3/1
BUONT POLIENNALI DEL TES 5.5 10, 000 12, 335 1,495,125 | 2022/9/1
BUONI POLIENNALI DEL TES 4.5 4, 000 4,741 574,679 | 2023/5/1
7T R [Eff7ES: | FRANCE (GOVT OF) 1.75 1, 000 1,092 132,465 | 2023/5/25
FRANCE GOVERNMENT 0. A. T 2.25 5, 000 5, 603 679,217 | 2022/10/25
FRANCE GOVERNMENT 0. A. T 3.5 1, 000 1,233 149,512 | 2026/ 4 /25
ANRA [Ef&7iE%4 | BONOS Y OBLIG DEL ESTADO 2.75 5, 000 5, 320 644,936 | 2019/4 /30
BONOS Y OBLIG DEL ESTADO 4.0 2, 000 2,253 273,096 | 2020/ 4 /30
BONOS Y OBLIG DEL ESTADO 5.4 4, 000 5, 083 616,143 | 2023/1 /31
YL — [EfEiE% | BELGIUM KINGDOM 2.25 7, 500 8, 554 1,036,929 | 2023/6 /22




HRESHETITITI70F ABAYSE IHF—T7UF

E] W ES
k7 i) B i
o= & _ ——
M| BESR e e | mewoiem | RN
a—n % Fa—n Fa—n TFH
~u¥— | [EffiF% | BELGIUM KINGDOM 2.6 8, 500 9,898 1,199,766 | 2024/ 6 /22
. FERRIE % |
EN (< AiE) JAPAN FIN ORG MUNICIPAL 0. 875 428 435 52, 831 2021/ 9 /22
/] it 9, 575, 541
K—F K TAnF TAuF
[E{%7E% | POLAND GOVERNMENT BOND 1.5 40, 000 38, 828 1,091, 066 | 2020/4 /25
POLAND GOVERNMENT BOND 1.75 35, 000 33,376 937,865 | 2021/7/25
/N 3 2,028, 932
F—A T VT F5 v T Fv
ﬁfgj‘g@) LANDWIRTSCH. RENTENBANK 2.7 5, 000 1,948 129,282 | 2022/9/5
N =t 429, 282
o Gl 22, 544, 240
k IEEHR ST, WIR ORI % 4073 [E 00 5 KBS 72 BARS O MEIZ L 0 FERE L= DT,
kAT - AHIEED BRI 0 #C,
O EETMEDER (20174 2 A10E )
® o _ Y 1 x _
iF i | t P
M %
NS 23,117, 846 68.9
a—L s m— % F Ol 10, 447, 450 31.1
BEE (5 FEM PERREA 33, 565, 296 100. 0

* BEHO BN IEE Y #5C,

kMR DAMRE TG E (23,065, 961T- 1) OREEFEMIEREE (33,565, 206 1) (ZkF3 5 L3 1%68. T%TT,
ROMEETEPEIL, IR ORI 2 A3 E o it % BAS 78 ARG O MEIC L FMEMWE Lz b 0 TY, 1K =113, 74[, 14 F % KL
=86.52M, 18R F=142. 41, 1A Y =—F 7 n—F=12. 770, 1=2—nm=121.21[, 1 X1 F=28. 10/, 13> T HK—/L F1=79.99

I, 152 FL=86. 75/, 1A F 22~y =5 59/,



HRESHETITITI70F ABAYSE IHF—T7UF

OB, 8. TARVEEMENKR z2p0880 OBIEDOIKT  (Q016&2A118~201742 A108)
T H ERES I El El 3
| =]
W #E 57,613,831, 216 OW-EEE:: 570, 222, 536
gL e o — A 8, 348, 154, 679 -
PO ZHORLE 571, 725, 581
INKREAE AN 23, 117, 846, 248 ;H\ i .
FRION 25, 898, 194, 951 - 1, 503,045
SR £ 153, 304 097 ® HifESEEES A 558,635,914
B4 2 ) 96, 331, 241 SERIE 5,311, 410, 684
B) &fg 26, 321, 871, 024 FEEH A5, 870, 046, 598
PN 26, 310, 163, 629 ©C) REERE A 7,299,910
ﬁﬁiﬁff 11, 700, 000 0) 4HIEHS(A+B+C) 4,286,712
LR 7,395 e gt 42
= ’ (B) miHAfgHiiERE 5, 366, 546, 045
(C) fEEMRE(A—B) 31, 291, 960, 192 . = -
A 94,426, 579, 646 (F) BIMERZEES 5,770, 683, 543
W RS 4 6, 865, 380, 546 G) MBP=EiERE A4, 276,135, 754
(D) ZISIELOK 24, 426, 579, 64601 H) FH((D+E+F+G) 6, 865, 380, 546
1HEO4-YEEME(C/D) 12,8110 REAGEHIERS (H) 6, 865, 380, 546

() #% T A%E 1318, 934, 116, 435 . 91 5B N &% i o A4
19, 963, 056, 457 [, ] rf — & fig 50 AU 1% 14, 470, 593, 246
M. 1 0 %7 0 Mg EREIEL 281119 T,

() Y~V —7 7 o FEEENSR LT 2 REEFE0 L WA

c BT a= e Ry R T)747 77V GRS EIRT) 10, 420, 116, 7371
C B u=A R R TIT4T 77/} ([BHSUmT) 8,817, 585, 132[
- WRERT V71777 /8 By VR GERRERIREEZER) 4, 897, 647, 7431
- BRRRACHEE [EAE P EEA1104 143, 302, 6581
- B Se it [ I M R1105 47,706, 037H
2 EfE  MEER1107 46, 774, 230

i RER1109 21, 504, 634

+ 2P P 1106 19, 782, 7251
-%ﬁ;‘:uﬁuu{a M R1108 12, 159, 7504

OsHbt

kA ORTO T B) FEEESHFTERBIIWKROIHR 2 1< X
LOEEHRET,

KRR ORWOH T (F) BIMEREBRE L HHOIX, [FatoEm
uxigﬂ BN E Z L&A S TR % 728 LB\ 24815 &
A o

KPR ORPOF T @) BUEBBEE L HDHOIF, TRMAHOE.
TJEAR B IRAMM AR 2 72 LB W e 2285 2 DD E T,

BUFHEIISVFEE A



