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2,040, 258, 224

2,054, 886, 371

2,891, 808

98

23,105,744

15, 751, 902

3,818,958

3,519, 251

15, 633

4,149, 301, 528

6, 300, 760, 896

A2,151, 459, 368
6, 300, 760, 8961
6, 585/

1,975, 940, 095

1,971, 258, 687

4,056, 720

112

33,914, 237

15, 336, 694

15,099, 697

3,462, 467

15,379

3, 999, 367, 629

6,134,677, 746

A2,135,310, 117
6,134,677, 74600
6,519

1,889,975, 710

1,902, 652, 783

19,931,124

83

44, 868, 851

15,087,917

26, 842,129

2,925,813

12,992

3, 842, 695, 622

6,035, 166, 914

A2,192, 471,292
6, 035, 166, 91400
6, 367H

1,894,592, 215

1,894,615, 177

13,357,516

65

23, 890, 154

14, 823, 579

5,978,114

3,074, 804

13, 657

3, 839, 200, 519

5,929, 431,919

A2,090, 231, 400
5,929, 431, 91900
6, 475M

1,938, 401, 553

1,929, 876, 088

6, 267, 953

88

25, 498, 792

14, 633, 707

7,738,415

3,112, 844

13, 826

3,918, 997, 935

5, 853, 483, 140

AT1,934, 485, 205
5, 853, 483, 14000
6, 695/

(2015%1822R)  (2015%F2R23H)  (20155%3F23A)  (2015F4RA22R)  (201555R220) (2015568 22R) R#E
18 Z] SE8AHAK | SESSHAK | SRSGHAK | SR8THAK | SE8SHAK | SR89HAX
M A M A M A
(A& BE| 4,172,407,2712 | 4,033,281,866 | 3,887,564,473 | 3,863,090,673 | 3,944,496,727 | 3,794,167,912
a—L-O—vE 74,370, 771 82,026, 252 75,004, 773 60, 525, 700 69, 951,045 72,979, 785

1,854, 816, 230

1,855, 702, 002

10, 669, 793
102
34, 620, 506
14,286, 973
17,153, 659
3,165, 814
14,060
3, 759, 547, 406
5,714,789, 349
AT1,955, 241, 943
5,714,789, 34900
6, 579

CED) HD 72 FOESAAETTALZELG6, 350,420, 251, 8451~ 898 BN

ERTETAER(TA8, 111, 772, FE84H~FE89H h —

ERARFITTANEEL683, 742, 6741 T,

GE2) 10 & YHMEELEIL, F84HA3R0. 6585M . SE85HAR0. 65619, EB6HANR0. 6367M . FE8THAR0. 6475 . ZE88H>R0. 6695
EB89HAR0. 6579 T,

CE3) MEERENTABELZTER>THY ., TOEZEITESIHR2 151,459,368M . FE85HIK2, 135,310, 117H . ZE86HAXK
2,192, 471,292/, FE87HEAR2, 090, 231, 400F9. ZE88HAK1, 934, 485, 205, FE89HAK1, 955, 241, 943 TY .

KAERREEFRFRICEVT, RAEHRICRL 770 FOBEERFET LTULEEA,



O /R DK

JO-NIVEEFBEF -7 (BRRER)

048 (H20145128238 E20154 1822H)
858 (B20154 18238 ZE20154 2823H)
28680 (H20154 28248 20154 3823H)

S87H) (H20155 3B824H ZE20154 4B22H)
888 (H20154E 48230 E20154 5822H)
801 (H20154 58238 ZE20154 68228)

] B %6 84 HR | 55 85 H | 55 86 HP | 55 87 HA | %5 88 HR | 3E 89 Hp
A M A M A M

(A)EE & & I # 1,694 1,886 1,588 1,239 1,576 1,900
Z W M B 1,694 1,886 1,588 1,239 1,576 1,900
(B)EMHEE %S EHIB2Z| A 104375855 | A 21,899,433 | A 73,860,410 81, 661, 007 146,672,465 | A 49,256, 737
5 B 7% 931,029 11,769, 159 1,200, 326 83, 406, 084 148, 267, 969 804, 361

5 B 8| A 105306884 | A 33,668,592 | A 75060736 |A 1,745077 | A 1595504 | A 50 061,098
(C)s % 8 B %=|,A 353,84 |A 3,477,846 | A 2938805 |A 3088461 | A 3,126,670 | A 3,179,874
(D) 4HIHEMS(A+B+C) | A 107,909,045 | A 25,375,393 | A 76,797,627 78,573, 785 143,547,371 | A 52,434,711
(E)Bi H 4 # 38 25 €| A1,479,881,393 | A1,558,953,158 | A1,571,415,966 | A1,631,746,059 | A1,545,641,315 | A1,381,493, 702
(F:EMEEEB/EL| A 547,917,028 | A 535644,872 | A 529,169,782 | A 522,235,547 | A 517,757,554 | A 507,026, 557
(R % % 8 % %8 [( 4,305,432) | 4,385,482) |[( 4,509,233) | 4,622,650) |[( 4,761,294) [( 4,803, 813)

GEEBRRBLEH
(G)st (D+E+F)
(HR % 9 & £

REPFHIBES (G +H)

EMERTEERS

(e 4 % 8 48

CEEBRHMELEH

NEERBEL 2

w8 B ®

(A 552,222, 460)
2,135,707, 466
A 15,751,902
A2, 151, 459, 368
A 547,917,028

( 4,313, 635)

(A 552,230, 663)

137,374, 678
A1,740,917,018

(A 540,030, 354)
A2,119,973, 423
A 15,336, 694
A2,135,310, 117
A 535,644,872

( 4,393, 749)

(A 540,038, 621)

135,472, 679

A1,735,137, 924

(A 533,679,015)
A2,177, 383, 375
A 15,087,917
A2,192, 471, 292
A 529,169, 782

( 4,514,124)

(A 533,683, 906)

133, 170, 204

A1,796,471,714

(A 526,858, 197)
A2, 075, 407, 821
A 14,823,579
A2,080, 231, 400
A 522,235,547

( 4, 630, 775)

(A 526, 866, 322)

133,877,118

A1,701, 872,971

(A 522,518, 848)
A1, 919, 851, 498
A 14,633,707
A1, 934, 485, 205
A 517,757, 554

( 4,769, 683)

(A 522,521,237)

136, 029, 031
A1,552, 756, 682

(A 511, 830, 370)
A1, 940, 954, 970
A 14,286,973
A1, 955,241, 943
A 507,026, 557

( 4,809, 513)
(A 511,836, 070)
133, 940, 812

A1,582, 156,198

GE1) BEORREDHT

- (B)BfifE#TRBAB IZHMROTERZICL DL DEEAET,
- (C)EREBMEIC LSRN ST S HERFRIBEEEOTRTILTVET,
- (FBMEREEES L. FROBMBEDR. BMHREL LIMENMSTAEELSIVEEELELWVET,

(X2) HEESLAEES—TY IHF—I 70 FOLE T 7Y FADERERICET 2ERO—H2ERXTE-HICETLER
(201412823 A 5201556 A22BF T) (&, 2,941, 227H T,

(¥3) nEEEDEFHEBEE

15 B SEeAHAK | SESS5HACK | SE86HAK | SEOTHAKR | SES8HAK | SE89HAXK
(a) BEY%NE (BRIZERE) 35,103, 907H 17,086, 467M 15,074, 230M 17, 980, 650 18, 642, 883M 15, 436, 685
(b) HMEASIBINE

(BRERE) 0 0 0 0 0 0
(o) EHEMRICEET S

IRZS RS 4,313,635 4,393, 749 4,514,124 4,630, 775 4,769, 683 4,809, 513
(d) EEMRICHET S

NEEERE TS 118,022, 673 133, 722, 906 133, 183, 891 130, 720, 047 132,019, 855 132,791, 100
(o) HERFZUNE

?a Tb+o+d) 157, 440, 215 155, 203, 122 152,772, 245 153, 331,472 155, 432, 421 153, 037, 298
(f) HEELE 15,751, 902 15, 336, 694 15,087,917 14, 823, 579 14,633, 707 14,286, 973
(g) pELBEOROLEY) 25 25 25 25 25 25




JO-NIVEEFBEF -7 (BRRER)

O aiRensmot
R B Hp 284K 25851) 25861) EE8TH EXLE] E]
1A 0% 7Y 4 E @318 25 25 25 25 25 25
NEREELREEME 6, 585 6,519M 6, 367 6, 475 6, 695 6,579
HEREDMER (1FOHEY - BAH)
F844f 585HH S 86HH E8THA S88Hf S 894H
2014512238~ | 201518238 ~ | 2015528248~ | 2015F3A248~ | 2015%4R 238~ | 2015F58238 ~
2015518228 2015528238 2015438 23R 2015548228 2015458228 2015568 22H
LN ELE 25M 25M 25M 25M 25M 25M
(xt B AEfHAE L 2R) 0.378% | 0.382% | 0.391% | 0.385% | 0.372% | 0.379%
L Hi D UN 2 25M 25M 24M 25M 25M 25M
=LY ERIPT)S —H —H 1M —H —H —H
BHRH S B xt R EE 224/ 227M 228 233 240/ 242M
GE1) THEADRZE) (& TBEZRZORIZNE] HLU BEZRE - BUREBSH TCAROAMIASTESFEE GHMEEZET) | 1D

HEICKEL-2%TT, Fi-.

TAgADUREE ST 13 TIEREE ) LU MPERERBEILIS MoHEICKELLEEETT,
(F2) HBEEMBLRILHPIEE FAH) OHRBLEME (HEEAH) ISHTILETHY., 77V FORBRLFIEGYFET,
GE3) HHDIRE. HEORBLSMIDBERAUTUHETTHEHL TV S

BN LEMOEREL - BLBEVEENHYET.

<iFi>
GED
(X2)

HLEHLTWET,
(GE3)

LTWET, (HFT: Bloomberg)
GE4)
(3¥5)

RYF—T7 2 FOBERBALEIRRFZEFELET=0.

BIHEAREDBRERLELGDCENHYETA, MERAAICKIDHETYT,
TR L, BEARRTREGEMENREL TV SAMAFICHRIEREAEMETHLEZLOTHY., 77V FBLUIH—
7 FICRAERBHATEOHY FEA,

NERHEE (2R HAZEORME OLERLFIEGYES,
RY—T7 2 FOBEREFMEALE, FHREFHH (F) . THRKIEY ., FHRMGE. BbEEREFORMEZSEH TNETF

FIGIATIE, Moody' st ESPHDBEBERERABHBRMAD > 5. LK ZEICERREREBEANTEL. SSPHOKRTAETRE

®




JO-NIVEEFBEF -7 (BRRER)

Osmst
BAREBRICDINT  (EmsISin : 20144128238 ~2015468228)
(BERR RN PICERE L -HOFERTIHY FEFATL, )



REESMNBEF—T
RY—T 72 FK
ERREE (LMW

58481 (GRER 2015%18228) 874 (REB 2015448228)
55858 (GRER 201542H23H) 588H#) (GRERB 201545H228)
8681 CGRER 201543A238) H89H (REB 201546R22H)

(FHEHAM - 2014512H 238 ~20154F6 H22H)

QLT HF—T 7 FOHMATRDBEY T,

FEEDYVITY VBEHESLVEY TY UBEHFEFDLITHREEZT. RELIA VALT A O DOHER

B A B OB ennEonEsRE L CEREAFVNET.

TERENR|EEEOVIYVESFELUVEY T UEH

EREE~ORERSIE. FRERTEEA,
-‘Jj'J VEHLUNADIREF, BERICEVT, ERMECHEEREDIDNUNELET,
FE—EELNRITT IEHAOREL, MERITEVT, ERMEOHEEREDIURNE LE
ED

FTLREFR

Il 55 8% 15 8 R

T100-0005 REAFRERAON=TEIHFIS
R—LR— http://www. kokusai-am. co. jp

(14



REESEFBEEF -T2 v -7 F

[[ABEEIHCT. rRAZHME SRR S BAABHY ET . |

O 585/ B 0D E ARG

N PP U meny mexy maE
B &F E

= % % % EVils
.| 6088 (2013 18228) 9, 288 5.9 96.0 - 3, 366
T [ 618 (20135 2/228) 9,523 2.5 95.4 — 3,392
fE | 628 (2013% 3A22H) 9, 653 1.4 97.3 — 3,345
BX [T 6388 (20134 4A22\8) 10, 122 4.9 96.5 — 3, 462
M eam (2013& 5R228) 10, 258 1.3 98.4 — 3,457
658 (20134 6H24H) 9, 471 AT 97.4 — 3,084
668 (20134 7H22H) 9,792 3.4 97.9 — 3,165
% [ 6788 (2013%F 8A22H) 9,432 A3.T 97.3 — 2, 966
},g 681 (20134 98 24R) 9,907 5.0 96.3 — 3,068
k| 6981 (2013%105228) 9,978 0.7 97.5 — 3,045
# [ 7088 (2013&118228) 10, 031 0.5 96.4 — 3,006
7180 (2013%12H248) 10, 308 2.8 97.4 — 2,939
7288 (20144 1H228) 10, 293 A0, 1 96.9 — 2,880
% [ 7388 (2014%& 2/824R8) 10, 199 A0.9 96.9 — 2,771
},g 7487 (20144 3H248) 10, 275 0.7 96.3 — 2,750
K | 7581 (2014% 4R228) 10, 460 1.8 96.7 - 2,779
# | 7688 (2014%& 5822\8) 10, 343 Al 97.0 - 2,727
778 (20144 6H238) 10, 464 1.2 98. 1 - 2,703
7888 (20144 71H228) 10, 391 A0.7 98.5 - 2,633
% [ 7988 (2014%& 8A22\8) 10,516 1.2 97.5 - 2,648
},‘E‘ 8081 (20144 9822R) 10, 780 2.5 97.7 - 2,656
5 |_8181 (20145108 228) 10, 391 A3.6 78.4 - 2,519
2 [ 8288 (2014&11H258) 11,247 8.2 96. 4 - 2,291
83E] (2014%128220) 10, 999 A2.2 96. 1 - 2,127
8487 (20154 1H22H) 10, 610 A3.5 95. 1 — 2,063
% | 8588 (20154 2823A) 10, 662 0.5 97.0 - 1,999
}'E 86%8 (20154 3B 23H) 10, 538 A2 97.5 - 1,912
% | 878 (2015% 4522R) 10, 611 0.7 96. 8 - 1,918
#1 | 88#5 (2015& 58228) 10, 946 3.2 95.9 - 1,962
89HA (2015% 6H22H) 10, 873 AO.7 97.3 - 1,878

CE) BHEEMERFIERELE-FELETY,
XET7 0 FOEHEERTEUNGHEEAFELLGV O, RUFI—IZFEHYFHA,

®



REESEFBEEF -T2 v -7 F

O SR B DEAEMEAZF DR
. 2 ®
xEM| = A Z " msaE RS %Y
B % =

(% ) M % % %

2014££12R228 10, 999 — 96. 1 -

E84HA 12A=R 11, 080 0.7 94.3 -
IS

20154 1H22R 10, 610 A3.5 95.1 -
W

20154 1H22R 10,610 — 95.1 —

585HA 1AX 10, 366 A2.3 94.1 -
IS

20154 2H23R 10, 662 0.5 97.0 -
I

20154 2H23R 10, 662 — 97.0 —

ZE86HA 2AXR 10, 667 0.0 97.1 -
TS

20154 3H23R 10, 538 A1.2 97.5 -
W B

20154 3H23R 10, 538 - 97.5 -

SE8THA SAXR 10, 511 A0.3 97.2 -
IS

20154 4R228 10, 611 0.7 96.8 —
W

20154 4R228 10, 611 — 96.8 —

E88HA 4K 10, 842 2.2 96.3 -
TS

20154 5H22RH 10, 946 3.2 95.9 —
I

20154 5H22RH 10, 946 — 95.9 -

589HA SAXR 10, 928 A0.2 96. 6 -
IS

20154 6H22RH 10, 873 A0. 7 97.3 —

GE) BEEIEHELTT,
(F2) EHEMLEREERLER-FTREIERTY,
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O EREA

B BEMBOHEBICDINT (i Rmirg : 20145120238 552015468228 £ T)

(M)
12,000

L HF—T 7 > KRR b OBEE
TAFRL1%EBY FE LIz,
11,000

W

10,000

9,000
1412 "15/1 2 3 4 5

6
(F£AR)
B BEMBEOELLTEER  (esrtKumr : 201451282385 52015560220 £T)
BREEBHEDA D HLT A UNREEMBEOLRIZFELIZE3OD, —a—o— - RILEBED

Sk
BREEBEMNAICHLTTE (AS) LEIE®, YUAR—LVAGETEFNLER L, BEHMEA
THELECERGENEEMBDTHITERLE L,
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B BEERIBICDOVT (et &m : 20145128230 ~201556H22H)

>SEREHFTIROEMA :
e REIE D e EREHF TS TR, REMNREOLFIBEELRETLELL.

SEEEHETSE. TELEEEQOFREBITHVENNLEMBERZHEL TS &0, BEiRfl
BOTELREZERICTAVILHFENMET LTS LG ENL, ZLOETEHMIFETLEL
fro Z22a—C—S5 U RTIE. BERENIEL TSI ELEEZESITHRBITAMTIFICHEH
Pot=C i ERIFETLEL=,

>SEEARBETIROHM :
ER I REIE DA ERABTIZE TR, REWNREDBEHBAICHLTELEELLVELL,
Za—Y—=SVF - FILE, BEREIHIEL TSI LG EEZERICAICKHLTTELEL
fzo —AH. ERU K, BREZZZTTBUAMABERARNSRRBRLI-CEAENS, AIIHLTLE
?PL/?E sz:o
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B R—bF7FUFICDNT (o4am128238~2015%68228)

ERAEFIZOVTIE., EFRXMFHBOOOIE, —2a—P—F 2K, A—X 3 UF7. /1L
Dr—, W4, A XV ROBEMBEEEEEZSSORYFICHAANIZR— I+ UL ELE
Lz ERRZERRIZ, =2 —P—F 2R A—RXAESUT. SVAR=IL, /Lo —, h
FEAOBEMBEEREEEZ SO RYEFICHAANIZR— I+ A ELFE L, BELHAMIZOND
Tk, EREEOERFHRIFELAOEBAREZITVWEL Rz, HEDOHALEZSKECHF
L. AEBEEICOVWTIIRATOABEAY SIFITLWERHEATLT,

(20144£12822831R7%) (201546 A22HIRTE)
e W% | THER|TORE| o e % |THRE|THEE| -
BH SAA L | 8309 () | Rimy | T i SAA Lo | SR ) | Fimy | T

Z1—-Y-35UF-FIL | 19.4% 0.3| 3.6%| AAA Z1-Y-35VF-FIL | 18.2% 25| 29%| AAA
F—ZAESU7 KL | 19.1% 2.2 2.3%| AAA F—ZF5U7 - FIL | 20.7% 1.7 1.9% | AAA
JIz—-50—2 [ 19.8% 0.4] 1.1% | AAA - SUHAR—IL - FIL | 20.4% 1.2] 0.9% | AAA

Hh+5 - KL 19. 6% 1.7 1.0% | AAA JIYyz—-450—% | 19.0% 1.9 0.8% | AAA

AFXYR KUK [19.7% 1.7] 0.5% | AAA 2k SN 1% 19.8% 0.9 0.7% | AAA

Z it 2.4% — — — ZDith 1.9% — — —
At 100. 0% 1.2 1.6% | AAA &it 100. 0% 1.6 1.4% | AAA

XD IR Z2TSRBESL,

GED
(G£2)

[6=))

CE4)
(GE5)

<iZFi>

IYF—T 7 FOBRENMALEEIRRFIEZEZET O, NEAREE (24K HAZEOBRM] OLERLFIELGYES,
IY—T 7 FOBEAESMALLE, THEREHM () . THARKIEY ., FHEM4E, RitEERESOBEESSH TMEF
HLEHLTWET,

EHREATIEL. Moody' sttt &SP D BEEEEREBREMDS 5. LURMZREICERREREEMNTHEL. SSPHOKRTAETET
LTW&EF, (HFT: Bloomberg)

BIHELNREDRERLELDIZENHYETH, MBEAICLIHETT .,

Tt &, BEARATREEAMENEAL TV 2 8MIISICRIERABMNEZNETYLELEOTHY. 770 FELUTY—
7Y RICRAEABMATIESLY FE A,
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OS#&0ERAEH

O E A& ER 5

RANE LT, EEEOFMSHAMIZEFOFVOEEZEEL. RBEBEEDOEFICHFICIKRE
LET., REEBEDETEICHEWNTIE, FED T 7 U5 AV FILAOHIGHEE, REMEEFLEEL
FT GEEREORELITXEHNICITVWETHS, BDELHEHLEZBEEIDO2A I T—EHOE
BEZANBALS LA HYFET, ANBADEFLGETEH—BMICHREERBRBENBEE LG LA
ELHYFET, ) S
@ FHIM

BREHHEMNEZEBZ SESHICIE. REAELTERELGEVWEDELET,
QLEBANYTE

NEDHALLRZSKEIZHIZFL, HEBEEICOVTIERATOABEAY DIXRAIE LTITDHE
WAETY,
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O r0O%7=Y0ERBEHA
28457 ~ S5 89 HA
15 =] (2014/12/23~2015/6/22) IHEH DOHE
& HE|hH =
M %
#
@Tow A 2 | 007 |@rotrm=p it OLONAR

R E g8 R (2) | (0.017)

- BifiEIHF BN TRET 2156, BIOREKE
[TXibbh2ERF

a &t 2 0.017

XKIH—T 7 2 FOHRPOTFHEEMEEL0, 732ATY .
GEN) HMTPOER CEERZFOMDLDITHERFZET) (X, BN - BHICLYIBEORICESNH S50, HEEX

kYR LEERTY,

(G¥2) FEBWEBEE CEICARBEIEEREALTVET,
(%) ELEEFIAOLLYDOZTNTINOEASE (AXREOHBEZEL) cHMPOFEHREME (RAROHEMEY) T
BRLTI0ZRL=3DT, BEZEIT/PMREMRKRBEMEREALTLET,
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O SRR EIDFTERUVEGIDIKR (201451282380 52015568228 £ T)

N R
R 1 HA = 84 HA ~ <] 89 HA
8 ft 4] 5% ft :42]
s E3|

h + & Fh+5 - KL FhF+E - ENL
| = 1& % 3,718 4,030
A ¥ ) R FAXYR-RUFK FAXYR KRR
| B & % - 2,193
y L L/ T — F/ILHz—-HO—F F/ LYz —-HO—F
= 1= g % 22,419 o ggg)
£+ — z2 +~ S5 y 7 FA—ZLSUT - R FA—ZLSYT - KL
| = 1 % 107 161
- 2 - v - 3 v K F-a—C—5 K- KL F-a—I—5 K KL
= 1= % 4,186 “ gg(‘))
D2 > vl 7~ = U FOUHAR—=IL - 1L FoUHAR—=IL - KL
| B & i % 4,368 206

GED) £BERFRERETT., EBIFAFIEFTATOEEA, )
(F2) EHEOBEMRFEEIVYIETTY,
GE3) () RIMEEFICKSERENT. LEROBFIZEEFLTOEEA,
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O SEREIDEE/RFTEIGH 014122385 520155468220 £ T)
NitE
% 84 HI ~ 25 89 HA
=1 f+ 5% 0]
£ ] € % £ ] € %
FA FA
NEW ZEALAND GOVT 6% 17/12/15(=a2—L—5 2 K) 384,494 | UK TREASURY 4% 16/9/7(A4 1) R) 425,418
SINGAPORE GOVT 3.75% 16/9/1 (> > HER—IL) 379,914 | CANADIAN GOVT 2.75% 16/9/1(HA+4) 384, 322
CANADIAN GOVT 4% 16/6/1(HA+ %) 371, 883 | SINGAPORE GOVT 3.75% 16/9/1 (S > HR—IL) 18, 986
NORWEGIAN GOVT. 4.25% 17/5/19(/ )L = —) 359,161 | NEW ZEALAND GOVT 6% 15/4/15(=a2—L—5 2 K) 18,178
AUD GOVT. BOND 6% 17/2/15(A—RX 351 7) 10,065 | AUD GOVT. BOND 6% 17/2/15(4 —AX L5 1) 7) 15, 089
— — | NEW ZEALAND GOVT 6% 17/12/15(=a—>—5 2 K) 14, 751
— — | NORWEGIAN GOVT. 5% 15/5/15(/ Lo = —) 14, 320
GE1) £BEEIZERETT.,. EBAFHEEENLTHEEA, )
(G¥2) BROBERBIZLEDLDEEENTULVERE A,
GE3) EEOHARBIIIVETTT,
O SR FIZREFRAEDEGHRRE 201451282380 5201556 A28 £ T)
(1) FIEBRAEOERFIIKRR
R’ OH H £ 84 HI ~ 5 89 H
K % | EAESA [S5UEMEA| B | AMEEC [S5UEREA| D
E DR B A EDm5[RRD C
B5H B5H % B5H B5H %
2 t 1& 1,505 — - 891 — -
A % B W W G 755 383 50. 7 951 436 45.8
(2) FEEERIFEHHLFAICHT I ERRAANDTIALESE
i B % 84 HI ~ 5 89 HA
5t B T T OF ¥ OH £ %E (A) —FH
S b5 HMEBEFEAANDX L ZE (B) —FH
(B) ~ (A) —%

XKHBERAL L, REERARUREZNCETIEEENFBIHEICRESNINETERATHY . BERBITETH4T 7>
FIZRBFIEEFRALIT=EEUF JEFRRTHRASHTT,
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O #AAEEDRH
(1) 4@ (HEB) otE
£ B H % 15 % 53 HA x
T {ii o] 5t B B 7 HI R ORI M A L E
9 BERB s em nannen| L U F|ATEARE e 2a Ut 28 5B
FhFE - KL |FHFE - KL FH % % % % %
v + 5 3, 600 3,712 371,293 19.8 — — — 19.8
F/M9z—-98-% |F/ V91— )R-%
J LY oz — 21, 000 22,367 355, 189 18.9 - — — 18.9
FA-AFSYT - K [FF=ZF5Y7 R
F—RAESYT 3,750 3,995 380, 837 20.3 — — — 20.3
Fz1-9=-5F- B [F22-U=3VF Kb
—Za1—Y—5UF 3,750 4,027 340, 989 18.2 — — 18.2 -
FOURR= KL FOUAR=L - KL
S UHKR—L 4,000 4,132 379, 845 20.2 - — - 20. 2
=) & - - 1,828,155 97.3 - — 18.2 79.2
GE1) HRERESEHEE. LERYPROBHEZHOAEDONBEEESETERGOMEICIYBERELZLDTT,
(GE2) #AALLEE, MEEKRBAICHT HHMEENEETT .
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GE4) —EEHAANDL DY FHA.
(GE5) FHAEICOVWTIEISMBERIGIEE. EREREHELIYT—2EZAFLTVET,
(GX6) BBAELITHALEDFHEIZHENTIL, Moody sESEPOKFITDOS EENEDEIERLTULET,
(2) 4B (SLEE) DtEERR
£ At HA E:] 15 (3 & A *
E # |®@8 = | % A oA = HEe® Lo N N P
NEEEE | HERESEHE
% |Fh+45 - FIL|[Fh+45- KL FH
h 4| E{E SE % | CANADIAN GOVT 4.0 3,600 3,712 371,293 | 2016/6/1
F/9z— 403 [T/ —"HA-%
J )L™ = — | E & i % | NORWEGIAN GOVT. 4.25 21, 000 22, 367 355,189 | 2017/5/19
FA=20307 - FL [FA=ZF5YT - FL
+—ZX 517 | E & if % | AUD GOVT. BOND 6.0 3,750 3,995 380,837 | 2017/2/15
Fza=9=3UF Rl [F22=0=-5UF Kb
Za1—U—5YF | E {& 5 % | NEW ZEALAND GOVT 6.0 3,750 4,027 340,989 | 2017/12/15
FoUiR=)b RV [FOUHR=L Kl
YU HR—)L | B & 5E % | SINGAPORE GOVT 3.75 4,000 4,132 379,845 | 2016/9/1
& B — — — 1,828,155
GE1) HERERET. HERAROBEZLAEOHNBEEEETERGOMEICIYRERELEZLDTT,
(G¥2) #EESH - MAEEOBEMRBIIVIVETTY,
(GE3) @I DOWLWTIEEmMEMEGI XS, MHREREMAFLIYT—2EZAFLTVET,
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O 2 E(EEMHE DB 201546 B 22 A HTE
= 15 (3 |57 HA 3
. : % @ ® Et £

FH %
2 it & 1,828, 155 97.1
2 — )L -0—>%. 70t 54, 238 2.9
B B E 7T M E # # 1,882,393 100.0
CE) BERBRCHTONERMAR (1,852, 161FM) ORAETIELRE (1,882 303FM) [CHT BLLELIS 4% T,

Gx2)

NEREEL. HERPBROKHEEOIEORNBEEEETEMREOMEICLYBERELE-IOTY, &, 6A228I1CH

FEHREBREL— M 1F7AY A - FIL=122.690, 1hF+ 4% - FJL=100.00M, 1/ )Ly xz— -y O—+=1588M, 1
A—RESY7 - FU=95.310, 1=22—C—=F U F - FIL=846TMA. 1> HKR—I - FIL=91.91ATY,

GE3)

O &E.

FHEERD BARB I VIETTY,

BfE. TAKRVEEMEADIK;

(2015%1R228)  (015%2R238)  (201583F238)  (20156E4R22R)  (2015%5R228) (201556 B22R) Rt
I8 B 841 K 56 85 HA K SE 86 B K 5587 Hi K SE 88 HI K SE89HI K
| | | | | |
(A& 2, 063, 673, 130 2, 009, 373, 932 1,923, 578, 584 1, 946, 575, 616 1, 965, 521, 490 1, 882, 393, 006
a— ) -0—vE 63, 196, 306 19, 979, 237 29,093, 020 28, 754, 365 62, 687, 408 39, 995, 351
2 %t {5 (GR@EE) | 1,961,536,810 1,939, 188, 706 1,865, 714, 377 1, 855, 988, 736 1,882, 043,107 1,828, 155, 085
X IR OA 2 - 14, 320, 026 - 29,710, 213 - -
x I®OHM B 34,575,922 35, 845, 498 28, 609, 897 24, 460, 497 13,573, 395 13, 883, 403
B B B 4,364,092 40, 465 161, 290 7,661, 805 7,217,580 359, 167
(B)& & - 10, 101, 234 10, 798, 640 28, 549, 367 2, 802, 939 3, 683, 553
*® i £ - 10, 065, 525 - 15, 043, 098 - —
* OB O#H 2 - 35,709 10, 798, 640 13,506, 269 2,802, 939 3,683, 553
(C)#i B E# %E(A—B) | 2,063,673,130 1, 999, 272, 698 1,912,779, 944 1,918, 026, 249 1, 962, 718, 551 1, 878, 709, 453
7T A | 1,945,010,067 1,875,166, 198 1,815,128, 965 1,807,510, 438 1,793,072, 656 1,727, 859, 991
REEMEES 118, 663, 063 124,106, 500 97, 650, 979 110, 515, 811 169, 645, 895 150, 849, 462
(D) 2% # # 0O | 1,945010,06700 | 1,875,166,19801 | 1,815,128,96500 | 1,807,510,4380 | 1,793,072, 6560 | 1,727, 859,991
1HO%EY BERE(C/D) 10, 610M 10, 6629 10, 538M 10,611 10, 9461 10, 873M
GE1) &Y —0 7> FOFESAHAR TTALEIXT, 934, 096, 243, 8441~ 8L B MNERE ST AZA(L261, 528, 564F ., ZE84Hi~ 589

HAth—ERARHITTAREIT467, 764, 816 T,
(F2) 4P — D7 v FERE[RETIREFEROLUERPRAKRER. F0—NILEEREBERA—TY (BAREER)
1,705,891, 870M, FO—/NIEef@EEA—T> (IFERER) 21,968 121, &5t1,727,859,991ATY,
GE3) 1O & YMEESE. F84HAK1. 0610/ . 85HAK1. 0662/ . E86HAK1. 0538M . ZE87THAK1. 0611F . ZE88HAK1. 0946 .
E89HAK1. 0873H T,
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840 (20145128238 E20154 18228)
258580 (H20154 18238 ZE2015% 2823H)
8611 (H20154F 2B248 ZE20154 3823H)

$EeTH] (H20154F 38248 E2015% 4822H)
258810 (H20154 48238 ZE20154% 5822H)
80K (H20154F 58238 ZE20154 6822H)

] B % 84 Hl | 55 85 H | 55 86 HP | 55 87 HA | %5 88 HR | 3E 89 Hj
= A = A = A
(A)BE & & I # 7, 647, 921 7, 842, 023 7,013,726 7,045, 818 7,291, 752 7,080, 772
Z W M B 7,647,921 7,842,023 7,013,726 7,045, 818 7,291,752 7,080, 772
(B)EfEEE#EEHiB 2| A 83,831,299 1,274,209 A 30,145,108 6, 545, 357 53,298, 311 A 19,620, 866
5 B E3 2, 205, 526 17, 309, 034 8,692, 440 18,102, 671 68, 765, 532 7,522, 408
5 B | A 86,036,825 A 16,034, 825 A 38,837,548 A 11,557,314 A 15,467, 221 A 27,143,274
(C)s & ® M %| A 56, 129 A 92, 260 A 65, 665 A 28, 390 A 40, 616 A 67,535
(D)4HABRS(A+B+C) | A 76,239,507 9, 023, 972 A 23,197, 047 13, 562, 785 60, 549, 447 A 12,607, 629
BE)fi i BERXS 193, 290, 089 118, 663, 063 124, 106, 500 97, 650, 979 110, 515, 811 169, 645, 895
(FJEMEFXZERS 6, 890, 486 2, 666, 734 1, 253, 090 3, 330, 804 2, 642, 638 1,534, 143
(G)f2 #9 = 18 28 €| A 5,278,005 A 6,247,269 A 4,511,564 A 4,028,757 A 4,062,001 A 1,722,947
(H)it (D+E+F+G) 118, 663, 063 124, 106, 500 97, 650, 979 110, 515, 811 169, 645, 895 150, 849, 462
REBHIBRS(H) 118, 663, 063 124, 106, 500 97, 650, 979 110, 515, 811 169, 645, 895 150, 849, 462
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[[ABEEIHCT. rRAZHME SRR S BAABHY ET . |

O 585/ B 0D E ARG

N PP U meny mexy maE
B &F E

= % % % EVils
.| 6088 (2013 18228) 10, 449 6.9 96. 8 - 3,437
T [ 618 (2013%F 2/228) 10, 946 4.8 97.3 — 3,459
fE | 628 (2013% 3A22H) 10, 858 A0.8 96.5 — 3,392
BX [ 6388 (20134 48228) 11,618 7.0 96. 8 — 3,527
M eam (2013& 58228) 11, 885 2.3 96. 3 — 3, 481
658 (20134 6H24H) 10, 783 A9.3 97.0 — 3,162
668 (20134 7H22H) 11,195 3.8 97.0 — 3,194
% [ 6788 (2013%F 8A22H) 10, 588 A5.4 96.5 — 3,003
},g 681 (20134 98 24R) 11, 249 6.2 96.6 — 3,120
k| 6981 (2013%105228) 11, 250 0.0 96. 8 — 3,070
# [ 7088 (2013&118228) 11, 363 1.0 97.4 — 3,030
7180 (2013%12H248) 11, 612 2.2 95.9 — 2,973
7288 (20144 1H228) 11,327 A2.5 95.2 — 2,893
% [ 7388 (2014%& 2/824R8) 11, 080 A2.2 94.9 — 2,823
},g 7487 (20144 3H248) 11,003 A0.7 94.5 — 2,772
K | 7581 (2014% 4R228) 11,516 47 97.6 - 2,800
# | 7688 (2014%& 5822\8) 11,675 1.4 97.0 - 2,768
778 (20144 6H238) 11,704 0.2 96. 6 - 2,725
7888 (20144 71H228) 11,725 0.2 96.0 - 2,668
% [ 7988 (2014%& 8A22\8) 11, 906 1.5 97.0 - 2,669
},‘E‘ 8081 (20144 9822R) 12, 140 2.0 96.2 - 2,685
5 |_8181 (20145108 228) 11,714 A3.5 96. 2 - 2,534
2 [ 8288 (2014&11H258) 12, 659 8.1 93.0 - 2,327
83E] (2014%128220) 11, 905 A6.0 89. 7 - 2,186
8487 (20154 1H22H) 11, 738 Al 4 96. 7 — 2,002
% | 8588 (20154 2823A) 11, 550 A6 95. 6 - 2,008
}'E 86%8 (20154 3B 23H) 11,248 A2.6 95.8 - 1,037
% | 878 (2015% 4522R) 11, 661 3.7 95. 6 - 1,930
#1 | 88#5 (2015& 58228) 12, 206 47 96. 3 - 1,964
89HA (2015% 6H22H) 11,970 AT 9 89.0 - 1,889

CE) BHEEMERFIERELE-FELETY,
XET7 0 FOEHEERTEUNGHEEAFELLGV O, RUFI—IZFEHYFHA,
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O LB D B EMEEZF DHETRS
: -2 # i # & % #H A &% & D
B O E =

(#A =) A % % %

20144128228 11, 905 — 89.7 —

84481 128K 11,911 0.1 96.7 —
(2 x)

20154 148228 11,738 Al 4 96.7 —
(2 )

20154 148228 11,738 - 96. 7 —

854 1AXR 11,579 Al. 4 96.0 —
(1 x)

20154 2H23H 11, 550 A1.6 95.6 —
(1 )

20154 2H23H 11, 550 — 95.6 —

=864 2AX 11,527 AOQ. 2 95.0 —
(2 x)

20154 3H238 11, 248 A2.6 95.8 —
(2 )

20154 3H23H 11, 248 - 95.8 —

E8781 3AX 11, 299 0.5 96.5 —
(1 x)

20154 48228 11, 661 3.7 95.6 —
(1 )

20154 48228 11, 661 - 95.6 —

=885 4K 11,977 2.7 95.9 —
(# x)

20154 58228 12, 206 4.7 96.3 —
(2 =9)

20154 5H22H 12, 206 — 96.3 —

8951 5A=X 12,077 Al 1 95.8 —
(1 x)

20154 6H22H 11,970 A1.9 89.0 —

GE) BEEIEHELTT,
(F2) EHEMLEREERLER-FTREIERTY,
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B BEMBOHEBICDINT (i Rmirg : 20145120238 552015468228 £ T)

()

13,000
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B BEMBEOELLTEER  (esrtKumr : 201451282385 52015560220 £T)

OY7 - L—JIAAICHLTER (AR) LECEPOVTTEFNMET LEREEINERLE
CEREN, REMBOLRICHEE LEL:, £, BEEEHOA VALY A VL EEMEN L
FIZHFE5ELEFL

FLa - USRITSDVL - L7LGBEDHRERZBEENAICHLTTE (AS) LizZ2&. bLa
PISOITEMNDP LR LEHMAENTELI-CLLEN, REMBOTHICERALEL,
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B BEERIBICDOVT (et &m : 20145128230 ~201556H22H)

>HEEAHFHIZOER
e SREEOMEERBHHISE TR, S<OETHALZYVELL,

HEEBEATBETE., ABHETAY7 - L—JLUARELECELEND, RIBITAETRE
CEEBREOEOICEE L F CEBEREFESIETHF LI LEEZERICEFEFETLELR. —
A, TSVNIE, BRSO LIFREFERICEFEILERLELRZ, =, bLalx, BUA
MEABHAROEFY LR EEZERICEMEI LR LEL,

>HEEREHIROHM :
R REEOHEEAENIS T, OP7 - - ER<BEBEBENTELELL.

AY7 - L—TNE, 99534 FRBORELLREBMEDOELBFELENASAHICHLTERL
Flfze —A. T3V LT7LE, BEERHSHARNOTSAOFHBEICH T SBILEL
SRAICHLTTELELR, =, FLa - USEK, MLIDBUAREREGENBZSA, HISH
LTTFELEEN B7I7YUH - SUFGEIFTY OV BRBICHT HBRLLEEERICTSESM
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B R—bF7FUFICDNT (o4am128238~2015%68228)

EAESZOWLWTIK., ERAFHBOWHIEX, T4z )T, T52), Lo, A7, BT
2 hDBREEEEBEEZFPTRBFICHAANIAR— I+ YA ELELRZ, 2015F18I12#%
EERENRELZERL. HEALEEHGORIMETHEELZHELTHA Do) TEEZFTA
L. aRYE7EBE~ADANBEZZERBLELI, T0%. ERELE-EHNLGKREEEENRE
LTI, €EFOHEXMGEAEICEIEL G, REEBEICEEZMAFTFEAT L, KEFLHM
[ZDWLWTIE. FREEOERFHRIELAOEEBEANREZITVELZ, NEDOHALLEEZZTKEIC
HIFEL, HNEBEEICOVWTIIRATOAEEBEA Y DIFITLWEREATL .

(2014412 32253 7E) (201546 A22H3R7E)
BE g o | Hmy | T BE g o | HEy | T
Ov7 - JL—7JJ)L | 16.3% 0.9/15.8% | BBB ISTI-L7IL |19.5% 1.5 14.1% |BBB+
FAOT)T F45 | 20.4% 0.3/13.2% | BB— Ov7 - JL—2JL | 20.0% 0.5(11.5% [BBB—
ISTI-L7IL |21.71% 0.3/12.2% |BBB+ - fLa-uU3 12.5% 0.7[{10.0% |[BBB—
fLa-u3 19.1% 09| 86% | BBB m772Uh 52K |20.6% 1.7 7.1% |[BBB+
m77Uh-52F | 13.6% 1.9] 6.8% |[BBB+ JAVET7 - RY [ 19.4% 0.3| 5.4% |[BBB+
Z Dfth 8.9% = = = Z Dt 8.1% = = =
At 100. 0% 0.7/10.5% |BBB— &it 100. 0% 0.9 8.8% | BBB

XD IR Z2TSRBESL,

<iFi>

GED) RY =7 FOBEBAMMALRIRBMNEEEZELH. NEAREE (2R HAAEEOHM OLLELEIEGZYET,

GE2) Y =772 FOERRMESMEALE, THERFHME (F) | FHRKFEY. FHEME. REEEESOBERS ST TMESE
HLEHLTWET,

(GE3) FHEAHE. Moody sttLSEPHDBERERRMEBRMAD S 5. LUK EICEBREREBEANHEL., SPHOKRTAETRRE
LTW&EF, (HFT: Bloomberg)

GE4) GFHENREDEERLELBLHIEAHY FTH. HIEREAICKEIEETT,

GED) Tt . REABATRESRMENMREL CL 2 EMAHICHRIEARMEMEFTHLEZLIOTHY . 770 FELUIY—

7Y RICRBEABRMATIESLY FE A,
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O E A& ER 5

RANE LT, HEEOFMSHAMIZEFOFVOEEZEEL. RBEBEDOEFICHFICIKRE
LET., REEBEDETEICHEWNTIE, FED T 7 U5 AV FILAOHIGHEE, REMEEFLEEL
FT GEEREORELITXEHNICITVWETHS, BDELHEHLEZBEEIDO2A I T—EHOE
BEZANBALS LA HYFET, ANBADEFLGETEH—BMICHREERBRBENBEE LG LA
ELHYFET, ) S
@ FHIM

BREHHEMNEZEBZ SESHICIE. REAELTERELGEVWEDELET,
QLEBANYTE

NEDHALLRZSKEIZHIZFL, HEBEEICOVTIERATOABEAY DIXRAIE LTITDHE
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28457 ~ S5 89 HA
15 =] (2014/12/23~2015/6/22) IHEH DOHE
® HE |k F
M %
_ PRtz otER
- BilEEHFZ B TRET 158, BHORERE
(R & & A (0 | 0.085) | e ZERE s
& £t 10 0.085

XKIH—T 7 2 FOHRPOTFHEEMEEL, 128HTY .

GEN) HMTPOER CEERZFOMDLDITHERFZET) (X, BN - BHICLYIBEORICESNH S50, HEEX
kYR LEERTY,

(G¥2) FEBWEBEE CEICARBEIEEREALTVET,

(%) ELEEFIAOLLYDOZTNTINOEASE (AXREOHBEZEL) cHMPOFEHREME (RAROHEMEY) T
BRLTI0ZRL=3DT, BEZEIT/PMREMRKRBEMEREALTLET,
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O SRR EIDFTERUVEGIDIKR (201451282380 52015568228 £ T)

iR
R B A g 84 M g 89 M
B f+ % 5 f+ ]
2o =

7 2 v % FISOL- LT FISONL- LT
= & H % 8,167 (}3: 1IN
3 m b £ 7 FaprE7 - RY FaarE7T - RY
| = 1& % 8, 416, 856 1,096, 339
k v a Fhia-uUs FrLa-yus
E 1§ E # - (2Y 82_0)
m| > 7 FO 7 - L—TI FOL7 - =TI
| & & % 15, 495 33,420
] 7 7 )] 7 FEFIUHN - TR FEFIUH - TR
| = 1& % 12, 259 1,978
+ 1 D2 = 1 7 FFASIYT - F4F FFASIYT - FAF
| = 1& % — 665, 836

GED) £BERFRERETT., EBIFAFIEFTATOEEA, )
(F2) EHEOBEMRFEEIVYIETTY,

GE3) () RIMEEFICKSERENT. LEROBFIZEEFLTOEEA,
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O SEREIDEE/RFTEIGH 014122385 520155468220 £ T)
NitE
% 84 HI ~ 25 89 HA
=1 f+ 5% 0]
£ 1A £ % £ ] € %
Ex M
COLOMBIA REP 12% 15/10/22(=m@ > E7) 418,317 | NIGERIA T-BOND 4% 15/4/23(+4 < x ) 7) 415, 082
BRAZIL NTN-F 10% 17/1/1(FS5IL) 370, 899 | RUSSIA-OFZ 6.88% 15/7/15(B < 7) 76, 508
SOUTH AFRICA GOVT 8.25% 17/9/15(&7 2 ') Ah) 127,250 | COLOMBIA REP 12% 15/10/22(an > E7F) 53,003
RUSSIA-OFZ 7.35% 16/1/20(A < 7) 28,707 | BRAZIL-LTN 16/1/1 (TS5 <L) 27,936
— — | BRAZIL NTN-F 10% 17/1/1 (TS5 <L) 21,873
— — | SOUTH AFRICA GOVT 13.5% 15/9/15(&7 2 ') ) 20, 261
(X)) SHEEZERECTT. BENTAZIEENTNELA, )
GE2) ERORERSIZEDEDEEENRTHVEEA,
(I3) 2BWORMKBENYBTTT,
O SR EIDFIZERFRAXEDEBIRRE (201451282380 52015468228 £ T)
(1) FIEBRALEDEHGIIKRR
R H H % 84 HI ~ S 89 HA
X b2 Bf#EFA | D5HZHEA B SEfTEAE C | DBHIEMEA D
EDMEIARB A EDMEIARD C
BAH BAH % BAH BAH %
n £t & 945 — — 614 — —
A B E Y% W 5| 752 — — 1,058 — —
(2) TEEAFHHEBTEICHT HFIZHFRAANDTIALLE
I8 B % 84 HI ~ 5 89 HA
5t B T T OF ¥ OH £ %E (A) —FH
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