Ho7

iﬁé&ﬁm—qWbA47UvPﬁ#j5ziE§Av9 V) <BIR Tovi—>

Y FDEEATRDEY TS,

P i 53 451

IBIREAE AL SR
GRBL B IIHABREEREE LT ET,)

5 REHH

20144E11 H 28 H 7 5202449 H17H

5

FREMEEDE Lokl & LE LIzt OffR 2 A L
TEAZITVET,

EECS 4y
PO

HRHE ERogge 7 0 — /L | THRURUHE 1-Rogge 7 8 — /3 LA
TV RIEETIA T Y RilkT I A~ ¥ —7 7

(BB~ VHY) VR BTGB L LET,
TR D& BB A RITT DA

HHHE FRogge 7 m— IV |7 ) » REES: (B E. BN

NAT Yy RitERT 7 A & RE S 3 K OV 58 s 4 £

=77 UK (CoCofif)) %% FFPE x5 L
LET,

B il IR

- R~ D EE G TIEI1TMERE
BURE FRogge 7/ m—/3 )L | [ PE D MU PERRAE D 10% LA T
NAT Yy RikkT 7 A ELET,

(A~ VH) CSMEREEPE~ O KBRS
IITHIBRZ BRI £ A

- A~ DB G B TR EE
FEE FRogge 7 — L | OREEEMRARD10%LLTF & L
NAT Yy RiHFTTA | ET,

vY=T7 R - AMEHREEA~OREE ST
SR 2 5T E A,

Sy T Bt

1R KO 2 WIOWERNTIE, SEEITOER AL
%3 MILIE D IR, SR & U CREVERZ O
Wiy 2 G 0 T2 B S SIS 3 L OVEE IS GRTiAE % & &
ET.) D, FEEMAOKAE, HiRBaEE R L
THBLEAT 9 FE#CT, 7272 L, s BexI REEN D E DO
BEIT WS DB ITDRNZ L3 B D £, IR D
BN TES W, S REM PEPNIC R L 72 FIZR 122\ T
13, EROERGEHCE SO TER 2TV E T,

oy -

B LRogge
HO—nbng 7Yy Ril%7T 52
(AEAvYHY)
<EBWH T599—>

EHEREE (AR

oS (FREH 201744 H17H)
20 (JREH 201745 H17H)
HI0H (PREHE 201746 H19H)
I GRE R 201747 H18H)
32l GREH 20178 HLITH)
33 GRE R 201749 H19H)

SZREOHLESEA
fEx, BIOZEBICHTNVIELS B
WL EFEY,
ST, THAHE LRogge 7 11— /S b g
Ty REEETT A (A~ THD)
<EBWH TTvi—>] 1E, TOED,
FEIWDOWBEZITWE LD T, 528
H~E33HOEIR A F & T ITH
ERLESET,
Sk b—EBOBEIEXSTEBY T
X9, BEVHEL EFET,

*:’— =" —
REBLZ7TYRIRIAT
WEHTARHRILONT —8—2 LT 12
BEWADEER

Wi E7 2y h~Fx TP AN H—ERF AT 0120-712-016
SCERBLA « AERERZ IR O I~ 170

http://www. tokiomarineam. co. jp/



a ,‘7 - 3 > N
RoggeZ O—/\)L/NAT)

[RE, FROHUE. SHOBMKRBIVYET, ERFIOBFAATRELTVLETOT, KPOELKOHFOESIHAGHEDEE —HL
BIMEENHY ET. L. BAREORMBISOVWTRH/NEERET S5ENHYEFT,
Fro. —HEFBAANFLERENGOELEERLTVET,

O &30 D:EREIE

& i i B o
M Kt = < {E 7}% i g P
i " T e  [BE2 2TH Tl A ok x|k #
o) fid & | g % #
B E % % Zpay
4 #1 (201554 H17H) 10, 269 35 0.8 96. 4 77
5 #1(20154F 5 A 18H) 10, 160 35 AO0. 7 97. 4 768
6 #1(20154- 6 H17H) 9, 881 35 N2.4 99. 3 749
7H (201547 A17H) 10, 065 35 2.2 96. 6 763
8 (201548 H17H) 10, 023 35 AO0. 1 97.7 759
9 H#1(20154£ 9 H17H) 9,973 35 AO0. 1 94.5 756
104 (2015410 19H) 9, 900 35 A0. 4 95.1 740
113 (2015511 A17H) 9, 985 35 1.2 97.9 747
123 (2015412 17H) 9,917 35 A0.3 95. 3 735
134 (201641 A 18H) 9, 783 35 A1.0 90. 1 702
143 (201642 A 17H) 8, 968 35 A8.0 94.9 643
154 (201643 A17H) 9, 445 35 5.7 97.3 663
161 (201644 A 18H) 9, 362 35 A0.5 93.6 642
173 (201645 A 17H) 9, 375 35 0.5 95. 6 640
184 (201646 A 17H) 9, 326 35 AO0. 1 91.5 637
194 (201647 A19AH) 9, 550 35 2.8 91.9 638
2081 (20164F- 8 A 17H) 9, 783 35 2.8 87.2 643
2181 (20164F 9 H20H) 9, 742 35 AO0. 1 96. 2 609
2248 (2016410 A 17H) 9, 692 35 AO. 2 93.5 509
2381 (20164FE11 A 17H) 9, 629 35 A0.3 101. 2 402
244 (20164F12 A 19H) 9, 755 35 1.7 109. 9 304
2581 (20174E 1 A17H) 9, 856 35 1.4 94.3 161
261 (20174£ 2 A17H) 9,974 35 1.6 89. 9 69
2781 (20174 3 H17H) 10, 041 35 1.0 96. 7 56
2811 (20174F- 4 H17H) 10, 083 35 0.8 92.8 55
2981 (20174E 5 H17H) 10, 439 35 3.9 99.1 56
304 (20174F- 6 A 19H) 10, 471 35 0.6 96. 5 53
311 (20174 7 A 18H) 10, 571 35 1.3 97.3 48
3241 (20174E- 8 H17H) 10, 687 35 1.4 96. 3 49
3341 (20174F 9 H19H) 10, 717 35 0.6 99. 3 49

(78 SO M RITABLAIA L T,
) H7 7 v MTHEEEFEZMAANET O T, MEHRMAALE) ZEELRLZREL TVES,

W7 7o RIER_UF~v—2 137, Y47 72 FOERFEHIx L GRS TE 28 bRV, v F~—7 5 HE ik
LTWEHA,




BB L Rogge S O—/ LNATYVRIEE TSR (BBEAVSHY) <BHF TS5vi—>

O HEp i DEAEMEE & IR FDIHERS

Uk I

i 5 w | A a| * " = fl - i & ou E

# ') M % %

2017T4F- 3 H17TH 10, 041 — 96. 7

#5281 3 AE 10, 107 0.7 95.7
#

201744 H17H 10,118 0.8 92.8
)

201744 H17H 10, 083 — 92.8

H5203] 4 /R 10, 318 2.3 96. 4
#

201745 H17H 10, 474 3.9 99. 1
# ®

201745 H17TH 10, 439 — 99. 1

#5303 5 AF 10, 521 0.8 96.9
€I )

20174-6 H19H 10, 506 0.6 96.5
€/

201746 H19H 10, 471 — 96.5

#3130 6 AR 10, 541 0.7 98.8
#

20174E7 H18H 10, 606 1.3 97.3
)

201747 H18H 10, 571 — 97.3

#5321 EES 10,723 1.4 95.9
R

201748 H17H 10, 722 1.4 96. 3
# ®w

201748 H17H 10, 687 — 96. 3

#5333 8 HK 10, 656 A0. 3 96. 4
# R

201749 H19H 10, 752 0.6 99. 3

(1) WIRIEEMEUI AL EIA, ISR E T,
) H7 7 v MTHEEEFEZMAANET O T, MEHRMAALSE) ZEELRLZREL TVES,



FRogge A—/\LNATYYRIEE TSR (BBAYSHY) <BH TSvi—>

O:ER#Z& (20174E 3 B18A~20174£ 9 B198)

W {E AR TR D B EEF D #EFS

(H) (ETH)
12,000 140
1500 F =~ = == == = = = = m e e e e o - 120
11,000 100
10,500 80
10,000 60

9,500 40
9,000 I I I I I 20
2017/3/17 2017/4/17 2017/5/17 2017/6/19 2017/7/18 2017/8/17 2017/9/19
— HRHEAA (AcHlh) AR AR CAolh) MU RS ()

28U E 1 10,0411
5533015 © 10,7171 (MALSMALS: (BE3A ) :2101)
s % F:  8.9% (HEEFHHKENR—R)
(1) Bl &R ML, Dild (BUAR) Z0EMFICHEE L b0 AR LTHEALEZLDOT, 77 v NEAOFREN 2T 4 —
T AERTHEDTT,
(1) NEAEFRET L0 E I DOV TEBEEN IO 2 —R 2L W B2 | £/, 77 v FOBAMAIC X 0 EBILG bR £
TOT, BREOBERLOIRNEZRTHLOTIEH Y THA,
() o4 F g SEHEMAE T, (R (20174 3 H1TH) OEASMEIE L F— & 702 X O Ik L TwET,

OCREMBOFLEEER

77 AR

ATV REEFOFEA

T T U ARMBENIEL 7 fE R L I oo Z e PRI E LA 7 U v N1k o E5-

~A F AR

JEFIED S VA AREHZ X O HIBEFE Y AT REE ST L P aERE LA 7V v RIERIEO T
CBFESy U IREDa A b

Wi EIRE
g TV FiE&Emi5EIR]

BRI, 7 7 v AKFERONEY 2GR 22 THAMICREFR OV A7 BIUENGE L2 L2z, miGEs) Y
A7 DR T 25T CTREFZOE VAR Y 28RS HEBNREEST722 005, CoColEi*EETenA 7Y v IOk 1L
TICHERE L& Lo, 2ok, ALHIRED X YA VRFIC K DHBEER Y 27 OFE Y 78 82 ERICEBER O U A 7 [BEEESN
FRED . NAT Y v REEARZFREIT2EIE 2R o FE L2y, BERMERIE T ER U7 KETYUER 2 & 2 F L,
MEITIRO BCERLEN G B0 UDED BT KHEE Tlalo 285A%12, JUARBI E 72 358G A IR S DA 2 AT DRk



BB L Rogge S O—/ LNATYVRIEE TSR (BBEAVSHY) <BHF TS5vi—>

[Ny Tazx +EIE]

M OB EFNTT] & e & RAL TLEMICHERB Li-— ., K ROV TIERER O ER7A» B To AR~y YV a
MIERLE L, 8RS RIZoNTiE, REOEU (BRINES) BEROEERRE IS ek, ESFINME T L2 &0
B, BB~y VIAAMMETLELE, £72, 22— 1200 TE, 22— uOEMERNVMEIZIK T L2 E b~y Y
TUITABRYERLE LT,

BAR—k74)FITDONT
<HEFBERogge/ O—/N)LnAg Ty FEER TSR (ABAYTHY) >

[HRE FRogge 7 B — NN T U w RiEFRT T A< —T7 7 K] 2 FBERENRE L, BALOMALLREHERFLE L
Too ¥7 7 v ROERGTEHIIESE, v —T7 7 FOBEEY =4 MG U THATAES Y V2TV, ABELEY 27 0
AR £ L,

W77 NOREAENE (BiSIRTRLEERE) 12, A 7V v FiEEOMEEIM 2 KM L, 8.9% & LE L7z,

<HEF#BERogge/ O—/N\ILng T w FEERTSAIYF—T 7 K>
CoColfi & ErdenA 7Y v RIEFEOMALIEIX, SIEMMZE U CEMEHERF L. SIERIIRIZ0% @ E 720 £ Lz,
WAERIIE, BRIN O BOREH A0 E OBORERIZH 5 RiBHR, & SICHECENY 27 OFE 0 72 EOMESREB OB
LBl FATIROMB R Z LD THEE L, £/, HiEToORBMEAR C2 R L CGERZITVELE,
ZOXHIRIRIMT, FEUEMAEIX18. 7% EH LE L,

(AASMOME (2017429 A19H BI7E) ]

B REREAL KA IR AR L=

&k = (%) % A (%)
BEIANA 7)) FEES (CoCofiE) 97.1 AAA¥E -
FEIANA71) » FEES (CoCofELIAY) - AAFE -
GEREINA 7)) v FRES - At -
Tt - EE - BBB# 40.5
I R & 29 BBH#&LLT 54.2

& &l 100.0 BH&LLT 5.3
() HsRTHE ERFRIC SO 2FE TT, AL _

() + - —EOHBFEK L TFRLTVET,

() KA iIMoody” sft, S&PAE, Fitchthod 5 B JFHIE LT AL
gt kL TnET,

() HiFI A 7Y v FREREDORHEREZ 5D 5EEGTT,



BB L Rogge S O—/ LNATYVRIEE TSR (BBEAVSHY) <BHF TS5vi—>

BRI R
W 4 (%)
* Fov 495
21— 336
PRV R 169
(B) FREAA 7Y v FIEEE ORI 50 5B AT,
FHLA AT 108557
8 W & AIEJ Al A Jit:
%
1 |BNP PARIBAS CoCofi 5.2
2 |UBS GROUP AG CoCofit 5.1
3 |KBC GROEP NV CoCofit 4.5
4 |WESTPAC BANKING CORP NZ CoCofit 4.5
5 |HSBC HOLDINGS PLC CoCofit 4.5
6 |LLOYDS BANKING GROUP PLC CoCofit 4.2
7 |BARCLAYS PLC CoCofit 4.2
8 |COOPERATIEVE RABOBANK UA CoCoft 4.1
9 |CREDIT AGRICOLE SA CoCofit 4.1
10 INORDEA BANK AB CoCoft 4.1
AL SAAEL 275647

() TR BRI fi b 5 Bl A T,

WD 7V RDARVFI—VEDER
Y77 FIZEMAORIEL 25 Fv—2 ZRTTOEEA,
Eho. Y7 7 FOMEM KR L GEIICHE TS 285/ bRV 2n, Ul 2 FHIH 0 A,

WoEEE
Y77 FONRDEITEHI IS E | SEBMEHOKELTIRE W22 KA E L T, RROMWY & LE L, b, 85
B FE TR TR DWW TR EFEMENICHE R L, 47 7 > FOEM#HIESWTEM 21TV E T,

ORERIREDANER
(AL : M, 1 A%720, BlhAL)
o8 #5291 #5304 #3140 532440 #3340
H H 20174 3 A 18H~ (20174 4 A 18H~ 201745 F 18 H~ |20174 6 F20H ~ [20174 7 A 19H ~ [20174 8 A 18H ~
201744 H1TH  [20174:5 A17TH 201746 A19H  |20174 7 H18H  |20174E 8 1TH  [20174E 9 A19H
E1 iy 35 35 35 35 35 35
(CSp- ST =) 0. 346% 0. 334% 0.333% 0.330% 0. 326% 0. 326%
LI DOILEE 35 35 35 35 35 35
Sl ENIVEIS - - — — — —
Sy B T 463 481 494 581 697 727

() SRR G WAL e (BUAZ) OMIREREMAR (DELEIAZ) [T 2HETHY . 77 FOREERLITRRY £,
() SO, S OIEE M I IR TS C TR L TV 2 72O BFN SIS REe &L —B LARWEERH Y £,



FRogge A—/\LNATYYRIEE TSR (BBAYSHY) <BH TSvi—>

OS&RDEMAE

<HEF#BLRogge /' O—/ILnNA Ty RIS TSR (BBAYTHY) >
[H I ERogge 7 B — SN TV REERT T ASY—7 7 0 R 2 EEEEMNG L L @A OMALRZHERF L ET,
FlEfiE, v =77 FOBEEY = A MUK U THHETEGEN Yy PEITV, LAY 27 ORBEKY £7,

<HEF#BERogge/ O—/N\Ibng TV w FEERTSAIYF—T 72 K>

CoColEi & ErienA 7Y v REIEFFEDOMALLRIZOWTIL, BIED R EZHERFT 5 HE T, A7V v RO EREAT
KTHLEITER T, KEZ PSR ERICE VIS OUEN A TN, N1 TV v RiEFTGEERE U XM HE
BEHEELTOVET, LrL, BINOBREINSCHECERN Y 27 OFE 0 BNERESTD 2 &2 b OEFRHERICEH N T
I, I E TULRICME IR OB 70 R T 2 3B L& L TV FEF T,

O1 /A% YDEABEHM (20174E 3 H18E~20174E 9 H19R)
) 5528 1 ~ £ 33 1 )
TH = D
8 ; s m | &k % o f % =
] %
(a) 13 it R M 88 0.838 | (a)(Z3EEREN = VERCINE O T H HEUEAAE X 15 FE i =
(& 5 = # ) (43) (0.413) | *ZFEL-BLOER, BEMEOFE, B REEREORME
( W % = ) (43) (0.413) | *MABORBREL, ENREESRMEEOEM, NENTDZ 7Y FO
LS L OV Tt & S oS
( = & = ) (1) (0.013) | *EMMEORE - B, FiHN D OIBROETORME
b = o M #H H 2 0.017 | (b) % DfE B = 1Rk O £ O B < 1R O F1 3 45 N 5K
( /" % & H ) (1) (0.012) | =BT, WM BT 2REHUTEICT ) FERSORE R OE 4L
D% - BEOBEREICESTHEH
(% & & H ) (1) (0.005) | *EARMT, BEAEASHL 77 v FOBEEIED A
& 7t 90 0. 855
VERCHIR 0 R AEMAR L, 10, 477 T,

() fERIHOFER (HEBSE D015 b OIXHERS L ET) (X, B0 - RIS X ZECEICEBN S 720, fifERIC LRI L
TR T,

() BESFITHEA Z L ICHRBEZNELALTHET,

() ZOMERIZ, 4772 RBEAAN TV DSBEEEEN AT DO I b, B 7 7 RIS T b 0EERFT,

() FHHRZ1 TN oThEnoBE e (RO EGT) 2RI O EEMAE TR L TI002E L2b DT,



BB L Rogge S O—/ LNATYVRIEE TSR (BBEAVSHY) <BHF TS5vi—>

OFERUEGIDIKR (20174 3 B18E~20174 9 A198)

. R AEESRTEORE. BUKR
28 ~ 55334
4 1 % & it )
B " % # E R % #

T +M Fn +M

HRE FRogge/ 0=/ SWNA 7w RiER T T A =T 7/ R 1,153 1,224 12,770 13,995

OMZERFZAEDEEIRRE (20174 3 H18E ~20174E 9 H198)

BUFHITI ISV ER A,

[FIEBIRA L 3, BAECROBEE AT 2 B AP B HE Sh A FIEBRA T, |

OB#IZLPLT7Y FOERTE - BHADIKR (201743 B18A ~20174E 9 H19A)
Ve E R OoR) | YEROIRR E LA | MIERUIAER TR | MERIIARR A GaA) I 51 o P H
Epik] Epk] Epik| EpiE]
— 1 _ | | PR 2 R SRR S S 70
G
O#B A & EE D ER#H (20174 9 198 IR7E)
| BBRAERER
F2THIR 33K
i s =] %% ] % i %A
TH TH TH
B ERogge 7 B —"UnA T RIERT T A~ =T 7 R 54, 889 43,271 50, 463




BB L Rogge S O—/ LNATYVRIEE TSR (BBEAVSHY) <BHF TS5vi—>

OB EBEEMEDER (20174 9 A19RBTE)
] 33K
. i @ i ®
TH %
HURHE FRogge 7 00—\ T v RiERT T A~ PF—T 7 R 50, 463 99.5
a—)L - m— % ZOM 241 0.5
BB S e PERRAR 50, 704 100. 0

() HRHF LRogge /' 00— S T » RiESE T T A~Y—7 7 o RIZBWT, YIEMIIRICE I 24MIEHIEE (1, 165, T17TH) o

Vé

EREMPERRER (1,237,433TM) (Tx9 2 H=1394. 2% T¥,

(78 AMEEEREE. SRR ORI & D 23 E O B E C EARG O M THEHRA L2 b o T, 2k, UIERMRICI T 2 M EHE

L— NI 1K Fb=111. 461,

12—nr=133.

37H,

O¥E. Aff. TARUVEEMEBEDKR

134 R=150.67H T,

. H F28HIER F29MER ERES ERIEIES F324R 3R
- 20174 4 17 HBE(20174: 5 17 HBIFE (20174 6 19 HEI/E|20174E 7 A 18 HEAE|20174E 8 A 17 H EIE [20174E 9 J 19 H BAE
&} &} ! ! ! !
N &E 115, 749, 061 119, 194, 368 106, 458, 424 100, 922, 915 97,673, 862 100, 154, 330
Hind ) 52,961, 463 57,127, 336 53,113, 038 49,015, 488 48, 764, 005 50, 463, 474
ERIINE 62, 787, 598 62, 067, 032 53, 345, 386 51,907, 427 48, 909, 857 49, 690, 856
B) A& 60, 543, 191 63,044, 717 53, 181, 307 52, 255, 806 48,473,015 50, 816, 241
Heihd: 60, 272, 899 61,765, 214 52,919, 538 49, 975, 342 48, 244, 905 50, 581, 539
HALILAE 53 Bl 4 191, 626 188, 257 178, 086 161, 136 161, 136 161, 136
AL B — 1,013,949 — 2, 049, 787 - -
HANE FEH 78, 170 76, 803 83, 160 69, 109 66, 554 73,104
T DAL H 496 494 523 432 420 462
(C) #EEMRIE(A—B) 55, 205, 870 56, 149, 651 53,277,117 48,667, 109 49, 200, 847 49, 338, 089
JLAR 54, 750, 493 53, 787, 821 50, 881, 970 46, 038, 885 46, 038, 885 46, 038, 885
DR 25 4 455, 377 2,361, 830 2, 395, 147 2, 628, 224 3, 161, 962 3, 299, 204
(D) ZIEHRAK 54,750, 4930 53,787,8210 50, 881,9700 46,038, 8850 46,038, 8850 46,038, 8850
1AO%:YEEMBE(C/D) 10, 083 10, 4391 10, 471H 10, 571H 10, 687H 10, 717H
(1) %77 v FOFE8ME TLAKAILS5, 815, 9721, F528~ 33 B MNGER E L ARKHILIT4, 5641, 5528~33H o — ARk e AKHIT 10, 751, 651

fIT
()
FT.

BHRD 1 0Y7- 0 M EREIT ., 552851, 00831, 552951, 0439H, 53041, 0471H ., #3141, 05711, 53241, 0687H . #53341. 0717



#5_F Rogge O—/ LA T UYRIEE TSR (ABAYSHY) <BH TSvi—>

OELEDIKR
o8 55294 55304 31 32 5334
H H 20174 3 A 18 H ~ [20174 4 A 18 H ~ [20174: 5 A 18 H ~ [2017456 H20H ~ [20174: 7 A 19H ~ [20174% 8 18 H ~
201744 A1TH 201745 A1TH  [20174E 6 190 201747 A18H  [2017T4E 8 H1TH  [20174 9 A19H
=] =] =] =] =] =]

(A HMEHFTEER 502, 794 2,163, 285 422,678 691, 738 761, 848 371,944
TEE A 2, 684, 796 5, 628, 052 1, 826, 844 2,128, 664 1,072,715 2, 039, 808

JeE R A2,182,002 A3, 464,767 A1, 404,166 A1, 436,926 A 310,867 Al, 667, 864

(B) {EFtHRENE A 78,666 A 717,297 A 83,683 A 69,541 A 66,974 A 73,566
C) L“HEHE (A+B) 424,128 2,085, 988 338, 995 622,197 694, 874 298, 378
(D) mHIEAIREHERS 236, 404 452, 606 2,223, 366 2,157, 326 2,618, 387 3,152,125
(E) BMEF=EES A 13,529 11, 493 10, 872 9,837 9,837 9,837
(Bl 4 25 FH 24 %5) ( 25,209) | ( 67,968) | ( 66,082) | ( 59,792) | ( 59,792) | ( 59, 792)
(Ona=¢iE~YiEEE ) (A 38,738) | (A 56,475) | (A 55,2100 | (A 49,955) | (A 49,955) | (A  49,955)

(F) st(C+D+E) 647,003 2,550, 087 2,573,233 2,789, 360 3,323,098 3, 460, 340
@) WEEnEE A 191,626 A 188,257 A 178,086 A 161,136 A 161,136 A 161,136
REPZEHEREE (F+G) 455, 377 2,361,830 2,395, 147 2,628,224 3,161,962 3,299, 204
BIMEREEHRE A A 13,529 11, 493 10, 872 9,837 9,837 9, 837
(Firl 4 25 FH 24 %5) ( 25,209) | ( 69, 856) | ( 66, 082) | ( 59,792) | ( 59,792) | ( 59, 792)
(Ona=¢iEAYiEE T ) (A 38,738) | (A 58,363) | (A 552100 | (A 49,955) | (A 49,955) | (A  49,955)

Sy B HE(R R ST 4 2,514, 601 2,521, 331 2,448, 611 2,618, 387 3,152, 125 3, 289, 367
AR R A A2, 045, 695 A 170,994 A 64,336 — — —

() W FHBESHFTREREIL. KWROFMBRZICLD bDEEHET,

() B)EFEIMENF L, HWEBIEMH UL ZO TR RLTVET,

(1) (B)BIEREZERERIT. FrEOBMREOR, B E S LIlFE 5 mA % 75 LI\ 72485 T,

(1) H28IFt R ARIC I 1) 2 8 FITERR % OFY FINEE (249, 378[1) , # FATERR% DA MRS HMEE (0M) ., [FFEFKICHET 5 I
Hedr (25,2000) X OV ECHEMRENT A (2,456, 849M) X Y /Bl xGNggiEe, 731,436 (1 5% 7=0498[) THY . 9 H191,626
M (1 7R%72035H) Zofilesis LE L,

(1) H29MIFH R MM ARSI 1 2 2 FATERR DRSS (282, 4031) . 22 FATERR% O A MER5 %8 (M) . (FRERBICHLIE T 2 IS
Fedr (69, 8561) 35 L OVBLHEMAENL 4 (2,427, 185M) X 0 /Bl BINAR1E2, 779, 444 (1 H %720 516/) THY, H H188,257
M (15 HE%72035M) Z0fdee LE L,

(1) SE30MIFHRIMI R 31T 2 B PR OB Y SINES (241, 575M) . AR O A MGEASHEEE (OM) . FrtsIcE T 2 s
Hedr (66,082[1) F X OV ECHEMMREST A (2,385, 122M1) X Y /Bl GggiEe, 692, 779 (1 5 A%7= 0 529[) THY . 9 H178,086
M (17 R%7=035M) Zoflesme LE Lz,

() SE3VMIFHRIIM R 31) 2 2 FIPERR L OB Y SIS (224, 4721) . e HIPERR L OB MIFES A48 (339, 513M) , EFEMEKICHET S
IS REE 4 (59, 792M) F6 KOV B HEGRINL 4 (2,215, 538M) X 0 ArElkFSINGRIX2, 839, 31510 (1 T A%720616M) THY, 2H
161,136 (1 7 A¥H7=035H) #4yfi4rEs LE L,

(1) SE32AFHRIIEI R T 2 B FPERR% OB Y SIS (231, 116/1) . 2 PR O A MRS HS%E (463, 758M) . EiEMZICHET S
INZERRAR A (59, 792M) B X O ECHE G4 (2,618,387M) & 0 yEixfBNZEI1E3, 373,053 (1 5 N%7-9732[) THY, 25
161, 136/ (1 H %70 35H)) ZofleREE LE Lz,

() SE33MIFHRII AR 38T 2 2 I HERR L OBL M SIS (216, 46211) | 2 FYERRE O A MFEAS4HE%0 (81, 92611) . ZREAKIKICHIE T 2 UL
EIREEA (59, 792M) F5 KOV EL YRR 4 (3, 152, 12511) KV 43 EdxtNas1E3, 510, 2951 (1 5 A7z 762[) TH Y . 5 H161, 136
M (1% 72035M) Zofdee LE L,

(F) EFtMEOEMABRICRDMERO —H 2Rt T 27OICE LM L LT, MEEREICK LTHE L DD FEEF U THRIHEAE
FEE WM OP NP LTHET,



a ,7 - 3 > N
RoggeZ/ A—/\JLiNAT)

OnEREDHMOE

5281 5291 5303 31 321 5331
1504720 Sficd (BliAdr) 35H 35H 35H 35H 35H 35H
OBl BIILNWT 2856  Hfddid, FREHLVER L TS HEAETIIBIXBWERBLE L,
OMild:Z I E T 256 « BT HfeIE, FRE BBEOKREEICE SN T, AR I EONEICHEY AN THEZLE L,
OBl EO BTN T
« SYECYE Bt O FEVEMAEAME B EA & R £ 7213 BBl 235503, Side T 2FR a4 & e £,
« SR O SR AEAME B EA % L0 0 | 4SEL% O BEMFSMER LA Z FEl 85413, DR EBI A Z Ll 5852 @kl s, T
[\l 55 Noe AL RS (Renloidd) L7220 £9,
« SrBCRT O SEHEMAEAME R TEA & [ £ 7213 TR 2541, DEdeIT 2% cA AL ES Elnlids) L7eh £,
c TARHNES (Bl alicds) MNEAE LT-EEIE. SR TR % DZEH OMBITAD & Y5% TR RS (Bnlohcd) APk L%
DB, TOHROME L DZIEEOMHTLAR L 720 T,
AHANDZIRE KT HBBUILL T D L350 TF, (BADZEE OLE TR VN ER Y £97.)
I 53 A D 5 BRI & 72 5 W@ BT OV T, 20.315%  (FTf3RL15. 315% ., HIJTRL 5 %) OB X 5 FURBIR AT i,
EAREHIEAEH SN E T, IESOEAD ) LB G & 72 2 DI @ E S DA TH Y, TALES RS E4) X S E
A,

Bl EFIC LD | BB EOTHRVNENERIZ 2D B AR HY £
B L OB OFERICOE £ L TR, BIBEHMREIC TR ZS 0,

OBt
20174 4 H25H1Z, PaimtEZ i EICHERF 5720, BE &4 (1005M) 12X 2 HHSH LiABE{TWE LT,




Ry - » > ~
#B8_ERogge O—/\)LNAT)

O (B&FEH FRIREETOHAEEDEM (20174 9 A19BTE)

<HEFE#BLERogge S O—/N\)LNnA Ty REEHETSAIYF—T 7 K>
TECIE R ETHE FRogge 7/ — N )bngd Ty REEHRT T A~P—T7 7 o REK (1,004, 126 1) ODNE T,
. SAE S

(A)SME OMERL) tfif FREERIBR

F33WIR
X o it o Wv i % S R ?%W%uﬁ 4 %ﬁ%%Mﬁkw% __
MRS H AR H R4 MONIE R saEpE | 24ERLE | 24EANS
Tk Kv Tk kv TH % % % % %
TAYT 4,740 5, 052 563, 121 48.1 24.0 34.1 10. 1 3.9
o—p Toa—n Ta—n
TR 400 454 60, 646 5.2 — — 5.2 —
E T 640 684 91,318 7.8 3.7 — 7.8 —
AR 200 212 28, 349 2.4 2.4 2.4 — —
~NLF— 380 395 52, 712 4.5 4.5 — — 4.5
F—A YT 200 238 31,763 2.7 2.7 — 2.7 —
TANTG LR 250 277 37,053 3.2 3.2 — 3.2 —
Z DAt 540 598 79, 887 6.8 5.1 — 6.8 —
FHAR R FHARY R
AXY R 1,130 1,274 191, 959 16. 4 12.2 12.5 3.9 —
& it - — 1,136,811 97.1 57.8 49.0 39.7 8.4

(1) W RANL, BAERIIR ORI 2 3 23 [E 0 % 7 (5 76 EARS O THISHMAE L= b o T,
(1) AL, 2077 2 RRBERANTO S BEEEFEOME ERERICS T 2FHEEOE & T,
e

(

) 2—mo [Zofh) (ZiFa—eEUAOER2—r ETTRITLIZOOZEH L THET,
) RS DU TR & 5 | 36, RS LD T =2 2 AF LTV ET,



BB L Rogge S O—/ LNATYVRIEE TSR (BBEAVSHY) <BHF TS5vi—>

(B) ShE GMERD) AtHE S8R
334K 33K

¢ o F Ml % . & N FF i % .

& W st | e e - R & W i | e e
(FAYA) % [Tk R [FERERV TH (—A--R) %|TFa—o|Ta—n TH
LEHES BUREEAES) 1)5#115# at&ﬁﬁ%k’é%
ANZ 6. 75 Perp 6.75 350 395 M, 08212026/ 6 /15 KBCBB 5. 625 Perp 5. 625 380 395 52,712 2019/3/19
CS 7.125 Perp 1125\ 300|324 36,103|2022/7/29 %Eaﬁ':‘#(g{&’ﬁ‘; )&E;))
DB 7.5 Perp Lol 20p 2l 25 2056/4730 (- f prsTRK 8 7/8 Perp 8.875|  200) 238 31,763 |2021/10/15
HSBC 6.375 Perp 6.375 440 468|  52,166(2024/9 /17 (—po-- BTG
INTNED 6 1/2 Perp 65 30|  354]  39,463|2025/4/16 SRS GOERE RS N
ISPTH 7.7 Perp . 200 33| 4986|2025/ /17 AIB 7.375 Perp 1.375 250 o 37,053]2020/12/3
NDASS 6. 125 Perp 6.125 400 499 47,875(2024/9/23 :\(tlﬁ*ﬂs# amfg,ﬁ AEZ)
RBS 8 Perp 8.0 310 3| 38,336(2025/8/10 DANBNK 5.75 Perp 5.5 140 150 20,094|2020/4/6
SANTAN 6. 375 Perp 6.375 400 47| 45,471(2019/5/19 UBS 5 3/4 Perp 5.5 400 M8 59,792)2022/2/19
SEB 5. 625 Perp 5.625 4000 416 46,438(2022/5/13 = — = Gt | | L0
SOCGEN 7.875 Perp 18| sa0| 30| 42,440|2023/12/18 gégg#;(%t&ﬁi AES) FRAY R TRAY
STANLN 7 1/2 Perp T.5) 3001 823 36,07612022/4/2 ) | ABBEY 7. 375 Perp T35 280 303  45,7482022/6/24
UCGIM 8 Perp 8.0 200 20 23,444(2024/6/3 ACAFP 7.5 Perp .5 280 21| 48,513]2026/6 /23
WSTP 5 Perp 5.0 170 2| 52,621 |2027/9 /21 BACR 7.25 Perp 1.25 300 303 48,803]2023/3 /15

o~ . 563, 121 LLOYDS 7.875 Perp 1.875 210 04| 48,894(2029/6 /27

(2—n0-- 2) TFa—no [Fa— ZN Es 191, 959
TEHES ( ﬁ‘m’“ﬁlf)da# & it 1,136,811
BNP 6. 125 Perp 6.125 400 454 60, 646 | 2022/ 6 /17 () HERHRRAEIT . MIERHIER O Rl 2 723 [ O 3t & B 7t |
(A—0-A5 2 4) G OME CTHAHE LT b o TF,
LEHES BUREEAES) (1) =—nr o [Zof) ([Zida— e ELSOER = —a @ CTTHRIT
ABNANV 5. 75 Perp 5.7 300 30| 42,775(2020/ 9 /22 LIEbDZEFEHELTOET,
RABOBK 5.5 Perp 55 340 363 18,542 2020/ 6 /29 (1) 1‘%2 IR HOMERER B L O oM E 26+ 547 v 3 ik
ey p BEDEBINE B
115?115#(3%?"@%)\1&#) (7)) KAMEIE, %gﬂ‘}iﬁ{él& H éfﬁaﬁ LTCWET,
CABKSM 6.75 Perp 6.75 200 212 28,349(2024/6 /13

12 —



B FRoggey O—/ LN TY RS TS RTH—T7 UK

- —_ H /72 - N » ™ > = (o Ju—
R ERogee /' O—/\LnA Ty FEEHF TS R
YXY—TJ7 bk
ERREE $£3H GRER 2017F£3 A17H)

(GtEHAM 20164 3 A18H~20174£ 3 A17H)

CCIT, ES - ERAICEDE, A9 —T7 U F (BEBREER OEMOFEH
FICANSERRRE CHRERLETEY,

RABLEPZTYRNRIATE

[REl. BEROBE. SHEOBEMKRBIVYET, LEFEERAATRELTVETOT, RPOELOHFOAFHAGHEOEE —HL
BUWSEERHYFET, L, BMRBORBEIZOVWTINAERTET HHE/HYET,
T, —HIEAAANFEEIRENGNC EGEETLTVEY,

OFZFELLKDERERE
- K % ,
e 5 wl| *o zak rleoow
4 é% % A MMooOA e FE (R A
GREH) M % % EDIR]
20144E11H 28 H 10, 000 — — 2, 645
1) (2015 3 H17H) 10, 173 1.7 95. 6 3, 791
2 1 (20164E 3 H17H) 9, 307 A 8.5 96. 4 3, 986
3 (20174E 3 H17H) 10, 260 10. 2 96. 2 1,634

(1) BUE H O IEERAE. e R < T,
(B REHOMBRERIIL, RETAERRLTOET,

OLHThDEEMEB L TRFDOHR

73 T [ T & %
i A H I3 7 wlm A k%
) 0 o -
20164£ 3 H17H 9, 307 — 96. 4
EPEES 9, 310 0.0 95.9
4 AR 9, 239 /A 0.7 97.1
5 K 9, 440 1.4 97. 1
6 HE 8,416 /A 9.6 96. 7
:ES 8, 922 A 4.1 96. 6
8 HEK 9, 047 A 2.8 96. 8
9 HE 8,817 /\ 5.3 95.6
103 K 9, 088 A 2.4 97.3
11HE 9, 495 2.0 96. 5
12H K 10, 096 8.5 95. 4
201746 1 AR 10, 086 8.4 95. 4
2HRK 10, 097 8.5 96. 1
CRES)
20174£ 3 H17H 10, 260 10. 2 96. 2

(%) BRI E T,

BT 7o RIIRF~—2 137, £247 7 2 ROER G L THEUICHE TE 2HbL RV, XvF~—7r 2EHREEEZE
L TOERA,




B FRoggey O—/ LN TY RS TS RTH—T7 UK

OER#Z@ (20164 3 B18A~20174 3 A178)
BHPOEEMEBZEDHR
WoE 9,307 m HEMEBEDHR
2K : 10,260 11, 500
&% 10.2% 11,000 f=======mmm =
10, 500
OREMBOETLEHER 10, 000
TS RERA 9, 500
A7V RREFROFLEIUA 9,000 |
- KRR EIRS ORI BN~ B2 P 275 &+ 5 8,500
A 7V v NiEEMikE O _E5F7 8, 000
/’2%01%/3/17 6/17 9/17 12/17 2017/3/17

AT RER

- BEORU (BINER) BERARE L, HEROY 27 MRS NRRE >72 2 LTk 24 71 v NIRRT
ORRFEBERRIMAFRTLOEBER R E Y | BERPHAANISREMEDIR AL 7 ) v REFORARIGE 5 & T

LR EEERLTDINAT Y v NIk D T
s AR RBRUOER S RO L THEMETLEZ L

Wi EIRE
[N\ Ty RiESTSBIA]

CoCoffi* & G Lo MR DA 7Y v RIEEOMEIX, SHIC EF LE L,

W), FRITATE~ORBIRER L0 5 R E RN O 8 2 M S D R & 72 0 . CoCofEixdient 7Y v
RIEHZEDZ T Ly K (EfEE OBV ) BIER LI e, 7V v REEHTSII SRR R E 20 F
L7c, S 512, 20164 6 A O5lE o [FE R CRUBEBLIR S R L2 B IX, HRMICEER O Y A 7 [BEEEREARIRE Y |
ATy RIS LRI RE S FHLE L, L LZEDORIT, SRl oRELNI T 5 &l & o st~ #i
FROBLH 2 K B 72 E 2RI, BATERBIRD R 2T L 1< SN, BEFO U R 7 [AHEESARHIBL, ~ATY
v RREFTGIZEE UE Lz, KAREREG I, EETHOLIMEREE 722 L1k, EEZPMEIMEOBIARL D

ATV Y RiEFLZ AT 2B E AL b E Lz, L LEIRICHT T,

b TV THBMET CORF IR Z et

T OBOR~OHEREE DR NA T Y v FIEFOMBIE R LR L. BI0aS X LR LIoKETH KA E L

KIITRDO B CERILENH L UDED b KHEE TR 7256

[BEhiEEIm]

B, HRRHEOIATERBHENGH LIt %
WRICHENEIT L2000, WigFciE, NI 7TBHET
WZRBT D KEORFRENFE2 E2 Y RICEEFROY 27 &
IFRBANRE 5T Z E BN ET L, K VAL —
MIRTHRHIEIEE DS TR F L2, 2—rHBLW
PR RHBBRL — MOV T, #I%EoR Y 2381< ., il
WEE LREIWERIEEE &Y L,

FIZ,

JEAHINE FE 7 1 F R SRR T iR S U D A 2 T D RES
M,/ 2k kv

F'%?:L~u ABBDHR Ve = A
150 - - 180

(=M kb (Fedl) ——11/2—m () — /%% b (58 ]

140 1170
130 F 1 160
120 r 1 150
110 140
100 r 1 130
90 - - - 120
2016/3/17 6/17 9/17 12/17 2017/3/17



BR—kT7+1)AFIZDONT

J:lSJggéO“El—/()b/ \ ATy

CoCoffi & FtenA 7 U v FREFFEDMALLRIT, W2 U CRaMER L, SIRIZ0%BE R £ LT,
BHNE, BRI O—HBERIT OREE RN G E e Z BREBBE & L THE D 720, BRINDERIT 39817 L 7= ISR AR SR AT 514

AR = — v B (R B mTRE

TS TOWwRBIM E 2 BE L TEREZITVE LT,
ZOX D RRIT, EHEIAEIX10. 2% EH UE LT,

[HEASMDOBEE (20174 3 A17THEITE) ]

) ICEERSNROERIRBAE L2 L BITHROMBRNAZD THEL, £

B PERE R FEAT IR Al bR

& pE (%) ¥ AT (%)
HBIANA 7Y » RiEF (CoCoff) 91.3 AAAK —
FINA T Y RiEZ (CoCofii LAAL) — A AR —
PERAINA 7V v RRES 4.9 AR 5.1
W iE A - EE — BB B# 31.0
R PER & 3.8 B B#LLT 61.9

& &t 100. 0 B#LLT 2.0
(7F) BRI IER AT 5D D EATT, SERRAT —

() + « —HOBFBFEKLTERRELTOET,

A S O @ IR A L=

() #fF1IMoody” sth, S&P#t, Fitchthod 9 5. FHIE LT AL

O 2R, FRH L COhET,

() HREBAA TV v NRERF ORI S 5 F & T

BB = (%)
K Rov 51.3
L—n 28.5
AR R 20. 2

() HFRiIANA 7Y v FIEHRFEORHIFEIC 5D 2EIE T,

FEA _EAT 1085HR
a4 AESRFEAA e

0,
1 | BNP PARIBAS CoCofif 4.7 ’
2 | ABN AMRO BANK NV CoCofif 4.6
3 | LLOYDS BANKING GROUP PLC CoCoff 4.5
4 | HSBC HOLDINGS PLC CoCof&t 4.4
5 | KBC GROEP NV CoCofgf 4.4
6 | BARCLAYS PLC CoCof& 4.3
7 | SANTANDER UK GROUP HLDGS CoCofif 4.3
8 | NORDEA BANK AB CoCof 4.2
9 | SOCIETE GENERALE CoCof&t 4.2
10 | AUST & NZ BANKING GRP/UK CoCofgf 4.2

LSRR 30851

() HFRITMEERBIC SO 5EE T,

HITSAIYF—T7UR



B FRoggey O—/ LN TY RS TS RTH—T7 UK

OSH®RNERAH

CoCoff B LenA 7 U v FREFRFEOMALRIZONTIEL, BUEDRZMEFT 58T, N1 7V v FEFO %
TR TH 28T, A REF) LRI XV S OEE R RIAE I, A7) v FiEFTGEER L L TITERMRH#ER
ERELTOET, Ll YT —HORIT A WIRATE R SR 5 %A 2 0)E] 2 — 0 BICHEE L nSEFasgE L2
b, JABOFHNBERICB VTR, ZhETURICMBROBAZREITERIT 22 LIk, 0L RV R %
TELRYPEBRL TV FHETT,

O1xA0X-YNDERABEM (20164E 3 B18A~20174 3 A17H)

pic] i)

" : R = 8 o # =

M %

@ = o fu % M 1 0.015 | () ZDMBEH=1h o2 OfE -1t O F2H5% 4k 14

(& &% & H ) (1 (0.015) | *EEEEIE, MM DREMRITEICIHA ) BIRERE O RS KOG &

DL - BIEOBESIZETHBM
* Dl ) (0) (0.000) | *Z0fi, FFEHEESICETLHEMN
& it 1 0.015
Wirh P FEAEARIL, 9, 337H T,

(8) BEFITHEE ZEICHRWEZMEBELALTHET,
() BRI TN oFNENOE MG (MRHOMEE GTe) Wt O P EAEMAE TR L TI002F Lz b DT,

]

SEERUEEIDIKR (20164 3 B18E ~20174 3 A178)

. AHE

= # % #
Tk kv Tk Fv
TAYH iR (BEREAMERZERD) 3,597 15, 427
( 500)
o—n Fa—n Tax—n
M EE= ThE B ELAD) = 206
E LE% (REEAER ED) 200 1, 267
ANRA i REEMERRED) 800 1,952
~UF— tEE BREAEERED) - 483
F—ZA VT itk (REEAERYED) 1, 000 650
TANT R HEs (REBEAERYAD) 263 1,045
Z DA LE% (&R ED) — 588
FHERSF EE SN
A XY A iHER (REENEREED) 587 3,834
(7%) @gﬂziféwmﬁﬂy FEBF T E ENTOEREA)
() () FIEBERIZ L 2D AT, EROBFICHEEA T EEA,
(78) #hff% (?‘ﬁd&)\%’a’;% TTe) (IR TAROME L () 13 A Eh T ER AL,
() 2—n0 [20f) (2ika— o EEADER L — 0BT TR L b0k ik LTV E T



Rogge S I—/ N )LNA DYy REEE TSR T HF—T7>

OFEBERFRAEDEE KRR (20164 3 B18E ~20174 3 H178)

FUFHIIZ SV EREA,

[FIEBIRA & 13, BB EERORE LA BT 2 R L 8 LEICBUE S FIEBIRA T, |

O AEZEEDAM (20174 3 A1TEHE)

. SE A RE

A)SME GHERE) kAl RSB R

2 11 K
ES 5y —— + i % __ sk | ) PBBEDLT A 53%?7%%33”\%&/\&%3 _
| FRASHR L e AN R saEp Ll | 24 | 2 4Rk
T R FH R T % % % % %
TAUH 7,070 7,104 806, 274 49.3 24.5 43.1 6.2 —
Z—n Foa—n Fa—n
AV 600 629 76, 859 4.7 — 4.7 — —
FT K 1, 140 1, 168 142,776 8.7 4.6 — 8.7 —
YL — 580 587 71,718 4.4 4.4 — 4.4 —
F—A YT 400 445 54, 381 3.3 3.3 — 3.3 —
TAINT R 250 262 32, 003 2.0 2.0 — 2.0 —
ZDfh 540 579 70, 798 4.3 3.2 — 4.3 —
THAL R FHAL R
AFXY R 2,180 2, 265 317,631 19.4 19.4 19.4 — —
& 2t 1,572,444 96. 2 61.5 67.2 29.0 —
(7E) BT S SR OB 2 40 73 [ 00 kT % 715 78 SR O A CHR AR L 7= b O T,

)
(1) MAMERIT, W& EREEIC K 5B OEIA T,

(1) FHmIC ou\@iémw LRG3, MR EERAHEL Y T2 EATLTCWET,

(1) =—ro [Zoftl) ([ZiFa—aBUAOEN—a @ TTRITLIEbOERH L TWET,



B FRoggey O—/ LN TY RS TS RTH—T7 UK

(B)AME OMERR) At $ERNIBER

R TR S 5 &
i e %%é;a{;ﬁﬂ%g;%a A : " | e %ﬁgﬁﬁ'{ﬁﬁggéﬁﬁ RAEA R
(FAYH) % [Tk RV [Tk R T (a—a-A—X+Y7)| %|[Tz—B|Ta—n T
LEHES GUREEAES) LEMES BURELAMES)
ANZ 6.75 Perp 6.75| 50| 58|  67,862[2026/6/15] | ERSTBK 8 7/8 Perp 8.875| 00| 45| 54,381[2021/10/15
BAC 4 3/4 04/21/45 et a0l a4 w4/ [ Q= 52 F)
CS 7.125 Perp 715 a0 309 351702022/ 7 /29 ‘E*ﬂﬁﬁ Em"ﬁ'ﬂd Bl
. ’ o ATB 7. 375 Perp 13| os0|  2ea|  32,003|2020/12/3
DB 7.5 Perp I B B b B =y
DNBNO 5. 75 Perp 5.75 500 505 57,352(2020/ 3 /26 TEMES (BOBREENES)
HSBC 6. 375 Perp 6.375 640 637 72,341(2024/9/17 DANBNK 5. 75 Perp 5.75 140 147 18,020(2020/4 /6
INTNED 6 1/2 Perp 6.5 530 s0| 59,073|2005/4/16] |uBs 5 3/4 Perp a5l a0|  ase|  so7is|a0nz219
ISPIM 7.7 Perp 17| s00|  ara|  53,851(2005/9/17 I e 148,538
JPM 4.95 06/01/45 4.95 270 281 31,909(2045/6/ 1 (4 £ R) FhAy R[FREVF
NDASS 6. 125 Perp 6.125| 60| 606| s ss|o0aa/90s| [ EHEABHECRAEAES ,
RES 8 Perp sol sl sl 57 osi|ass/s | | ABBEY 7.375 Perp 13| aso|  so1|  70,320]2022/6 /24
SANTAN 6. 375 Perp 697 40| 39| a4180|2019/5/19| [ACAEP 7.5 Perp TR SR0p 3L, 49412026623
SOCGEN 7.875 Perp nans|  eo| 62| 68 380|2023/10n8| | BACR T 7/8 Perp LTS0Sl 50,647 \2022/ 915
STANLN 7 1/2 Perp 1.5 500 509|  57,846(2022/4/2 BACR 7.25 Perp 5 S00) 802y 70,404 2023/ 3/15
__ “22 | LLovps 7.875 Perp 815 40| s8] 72,763|2029/ 6 /27
UBS 6 7/8 Perp 6.875| 30| 357 40,50 |2025/8/7 n e T
UCGIM 8 Perp 80| 0| 9| 2504 \m/6/3 = =T o
NEC 5 3/8 11/02/43 G| I L) B IR ) BT R T TR L T T ]
2k it , 806, 274 DIMECHERE L7 b DT,
(A—RA-735K) Fa—n|fa—n () KR, HRTHROMERE SR B L O o T2 45647 a v
LEHES GUREEAES) FERZEOMAANNITH Y THA,
BAP 6. 125 Perp 6.125| 60| 69|  76,859|2022/6/17 () AAME, FEMAEER 28 L TOET,
(A—O-A524) () 2—uo [Zof) [Zida—aELSOES 2 —a T TH
LEHES( at?xé‘ﬁ&k%%) TLEbOZEHLTWET,
ABNANV 5.75 Perp 575 60| 66| 75 305(2020/ 9 /22
RABOBK 5. 5 Perp 5.5 54| 52| 67,471(2020/6/29
(A—A---R)
aéﬁﬁ#ﬁ%&ﬁ&k%%
KBCBB 5. 625 Perp 6| ss0|  ssr| 71, 718|2019/3/19
OBEETHEDER (2017 3 A1TBRE)
1 H _ é ) R
W K R
M %
N 1,572, 444 95.6
a—)L e m— % Fofh 71, 603 4.4
Bl 5 M ERR B 1, 644, 047 100. 0

(FE) BHIRICI T 2OMIEMLE (1,609, 449 TF) OEZEFEMPERE (1,644, 047TH) 1THS % HARIT97. 9% T,
() SRR PEY, HIROWHIG % 40 A3 [E O %) g w5 52 FAHS O fME TR Lo b o TF, ks, HHPRICHT 2 MEHRE L — b
1K RA=113.481, 1=2—nm=122.15M, 13Ky K=140.22[ T,



J:lSoEgIaO“EI—/ NILinA TNy

OZE, &R, tARVEEMBNKR rzspriess) OFWOIKR (016463 A18A~201743 A178)
1 H ERES TH H EE.
&} !

A &BE 1,644,047, 890 (A) ERHZEINE 209, 154, 488
=)L - m— 39, 944, 123 ZHORILE 209, 182, 483
AR GG 1,572, 444, 112 HHFLE A 27,995
FIF) B 29, 069, 753 (B) HifFIHFTEBE A 11,606, 326
RiAE 2, 589, 902 FEHE S 214, 649, 144

B &af&E 9,487, 314 FEEH A\226, 255, 470
ARALMRA 4 9, 487, 261 ©C) REERA%E A 473,408
HRILFLE 53 D) HHEFEL(A+B+C) 197,074, 754

(C) #MEEHRIE(A—B) 1,634, 560, 576 (E) wifAfEMIERSE 296, 819, 385
JEAR 1,593, 110, 863 (F) EBmEtEEss A 19,312,884
YRR 2 41,449, 713 @) RHEBRES 160, 507, 228

(D) ZIIEHROHK 1,593,110, 8630 H FH(D+E+F+G) 41,449,713
1HF0%- Y EEMmEE(C D) 10, 260 REAIZHBES (H) 41,449 713

(78) Y#E 7 7 v FOME CARIT4, 282,933, 7151, B
E G AR FE 1 205,201,791 1Y . B — AR K T AR 1
2, 895, 024, 6431 T,
GEARDHFR)
FUAHE FRogge/ n—r WA 7Y o R T T A4 (A~ VL) 1, 538, 221, 2421
FOE LRogge 7 m =S4 7y Kild 54, 889, 621

577 A (BN VBHY)
() MHIRD 1 10472 0 & PEREIXL. 0260/ T,

() ;B)J_ﬁﬁ%ﬁ#ﬁﬁ#ﬁﬁli\ WAROFERZ LD b DEE R

(E) (P EMEEERBRIT, FIEOBMREOR, BMREZ
L 7=l DA % 28 L5\ 2 22805 T

() @ BHEBRBEII. PBRMOBR. oA bAEFAIMMEEZ 7
LWz 85 T,

SEHE TSR —TFUR




<<
  /ASCII85EncodePages false
  /AllowTransparency false
  /AutoPositionEPSFiles true
  /AutoRotatePages /All
  /Binding /Left
  /CalGrayProfile (Dot Gain 20%)
  /CalRGBProfile (Adobe RGB \0501998\051)
  /CalCMYKProfile (Japan Color 2011 Coated)
  /sRGBProfile (sRGB IEC61966-2.1)
  /CannotEmbedFontPolicy /Warning
  /CompatibilityLevel 1.4
  /CompressObjects /Tags
  /CompressPages true
  /ConvertImagesToIndexed true
  /PassThroughJPEGImages true
  /CreateJobTicket false
  /DefaultRenderingIntent /Default
  /DetectBlends true
  /DetectCurves 0.0000
  /ColorConversionStrategy /LeaveColorUnchanged
  /DoThumbnails false
  /EmbedAllFonts true
  /EmbedOpenType false
  /ParseICCProfilesInComments true
  /EmbedJobOptions true
  /DSCReportingLevel 0
  /EmitDSCWarnings false
  /EndPage -1
  /ImageMemory 1048576
  /LockDistillerParams false
  /MaxSubsetPct 100
  /Optimize false
  /OPM 1
  /ParseDSCComments true
  /ParseDSCCommentsForDocInfo true
  /PreserveCopyPage true
  /PreserveDICMYKValues true
  /PreserveEPSInfo true
  /PreserveFlatness false
  /PreserveHalftoneInfo false
  /PreserveOPIComments false
  /PreserveOverprintSettings true
  /StartPage 1
  /SubsetFonts true
  /TransferFunctionInfo /Apply
  /UCRandBGInfo /Remove
  /UsePrologue false
  /ColorSettingsFile (None)
  /AlwaysEmbed [ true
  ]
  /NeverEmbed [ true
  ]
  /AntiAliasColorImages false
  /CropColorImages false
  /ColorImageMinResolution 300
  /ColorImageMinResolutionPolicy /OK
  /DownsampleColorImages true
  /ColorImageDownsampleType /Bicubic
  /ColorImageResolution 600
  /ColorImageDepth 8
  /ColorImageMinDownsampleDepth 1
  /ColorImageDownsampleThreshold 1.00000
  /EncodeColorImages true
  /ColorImageFilter /FlateEncode
  /AutoFilterColorImages false
  /ColorImageAutoFilterStrategy /JPEG
  /ColorACSImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /ColorImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /JPEG2000ColorACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /JPEG2000ColorImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /AntiAliasGrayImages false
  /CropGrayImages false
  /GrayImageMinResolution 300
  /GrayImageMinResolutionPolicy /OK
  /DownsampleGrayImages true
  /GrayImageDownsampleType /Bicubic
  /GrayImageResolution 1200
  /GrayImageDepth 8
  /GrayImageMinDownsampleDepth 2
  /GrayImageDownsampleThreshold 1.00000
  /EncodeGrayImages true
  /GrayImageFilter /FlateEncode
  /AutoFilterGrayImages false
  /GrayImageAutoFilterStrategy /JPEG
  /GrayACSImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /GrayImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /JPEG2000GrayACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /JPEG2000GrayImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /AntiAliasMonoImages false
  /CropMonoImages false
  /MonoImageMinResolution 1200
  /MonoImageMinResolutionPolicy /OK
  /DownsampleMonoImages false
  /MonoImageDownsampleType /None
  /MonoImageResolution 1200
  /MonoImageDepth -1
  /MonoImageDownsampleThreshold 1.50000
  /EncodeMonoImages true
  /MonoImageFilter /FlateEncode
  /MonoImageDict <<
    /K -1
  >>
  /AllowPSXObjects false
  /CheckCompliance [
    /None
  ]
  /PDFX1aCheck false
  /PDFX3Check false
  /PDFXCompliantPDFOnly false
  /PDFXNoTrimBoxError true
  /PDFXTrimBoxToMediaBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXSetBleedBoxToMediaBox true
  /PDFXBleedBoxToTrimBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXOutputIntentProfile ()
  /PDFXOutputConditionIdentifier ()
  /PDFXOutputCondition ()
  /PDFXRegistryName ()
  /PDFXTrapped /False

  /CreateJDFFile false
  /Description <<
    /JPN <FEFF004e0049004b004b004500490020005000520049004e00540049004e004700200049004e0043002e00200020000d0066006f0072002000410064006f006200650020004300720065006100740069007600650020005300750069007400650020007300650072006900650073ff08004300539664304fff0900200020000d5370523775280050004400464f5c62106642306b900f660e30924fdd63013059308b30d730ea30bb30c330c8306730593002ff080076006500720033002e0030ff0900200020000d203b00440069007300740069006c006c006500723067306f900f660e306f4fdd63013055308c307e305b30933002>
  >>
  /Namespace [
    (Adobe)
    (Common)
    (1.0)
  ]
  /OtherNamespaces [
    <<
      /AsReaderSpreads false
      /CropImagesToFrames false
      /ErrorControl /WarnAndContinue
      /FlattenerIgnoreSpreadOverrides true
      /IncludeGuidesGrids false
      /IncludeNonPrinting false
      /IncludeSlug false
      /Namespace [
        (Adobe)
        (InDesign)
        (4.0)
      ]
      /OmitPlacedBitmaps false
      /OmitPlacedEPS false
      /OmitPlacedPDF false
      /SimulateOverprint /Legacy
    >>
    <<
      /AddBleedMarks true
      /AddColorBars false
      /AddCropMarks true
      /AddPageInfo true
      /AddRegMarks true
      /BleedOffset [
        8.503940
        8.503940
        8.503940
        8.503940
      ]
      /ConvertColors /NoConversion
      /DestinationProfileName ()
      /DestinationProfileSelector /NA
      /Downsample16BitImages true
      /FlattenerPreset <<
        /PresetSelector /HighResolution
      >>
      /FormElements false
      /GenerateStructure false
      /IncludeBookmarks false
      /IncludeHyperlinks false
      /IncludeInteractive false
      /IncludeLayers false
      /IncludeProfiles true
      /MarksOffset 0
      /MarksWeight 0.250000
      /MultimediaHandling /UseObjectSettings
      /Namespace [
        (Adobe)
        (CreativeSuite)
        (2.0)
      ]
      /PDFXOutputIntentProfileSelector /NA
      /PageMarksFile /JapaneseWithCircle
      /PreserveEditing false
      /UntaggedCMYKHandling /LeaveUntagged
      /UntaggedRGBHandling /UseDocumentProfile
      /UseDocumentBleed false
    >>
    <<
      /AllowImageBreaks true
      /AllowTableBreaks true
      /ExpandPage false
      /HonorBaseURL true
      /HonorRolloverEffect false
      /IgnoreHTMLPageBreaks false
      /IncludeHeaderFooter false
      /MarginOffset [
        0
        0
        0
        0
      ]
      /MetadataAuthor ()
      /MetadataKeywords ()
      /MetadataSubject ()
      /MetadataTitle ()
      /MetricPageSize [
        0
        0
      ]
      /MetricUnit /inch
      /MobileCompatible 0
      /Namespace [
        (Adobe)
        (GoLive)
        (8.0)
      ]
      /OpenZoomToHTMLFontSize false
      /PageOrientation /Portrait
      /RemoveBackground false
      /ShrinkContent true
      /TreatColorsAs /MainMonitorColors
      /UseEmbeddedProfiles false
      /UseHTMLTitleAsMetadata true
    >>
  ]
>> setdistillerparams
<<
  /HWResolution [1200 1200]
  /PageSize [595.276 841.890]
>> setpagedevice


