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IS8R RER (A DLTAY) (&4 45m)
RIEINEEEE | 2001 FE | 2002FE | 2003FE | 2004 FE | 2005FE | 2006 FE | 2007 £E
(@mHR) (Fk13) (Frk14) (FE% 15) (Erk 16) (Fmk17) (FFr18) (FFr19)
EREE 132,956 3,905 4,390 4,885 6,263 7,208 8,275 10,384
= (1.30%) (1.49%) (1.26%) (1.03%) (1.03%) (1.10%) (1.12%) (1.21%)
N 44,506 447 644 992 1,239 1,653 2,102 2,441
Pkt (1.51%) (0.65%) (0.87%) (0.83%) (1.00%) (0.87%) (1.10%) (1.77%)
o 50,627 544 778 1,357 1,928 2,477 3,385 3,995
SHER (3.31%) (4.04%) (3.06%) (3.43%) (3.33%) (3.28%) (3.73%) (4.13%)
. 52,560 454 696 1,072 1,622 2,106 2,637 3,183
SHERS (2.18%) (1.19%) (1.56%) (1.81%) (1.99%) (1.96%) (2.09%) (2.92%)
& = 280,808 5,378 6,518 8,314 11,060 13,479 16,407 20,008
= " (1.59%) (1.39%) (1.30%) (1.18%) (1.27%) (1.31%) (1.43%) (1.67%)
2008 FE | 2009FE | 2010FEE | 2011 FE | 2012FE | 2013FE | 2014FE | 2015FE | 2016 FE
(R 20) (R 21) (R 22) (5% 23) (Er 24) (Frk 25) (% 26) (Erk27) (Fr% 28)
EREL 12,257 12,559 11,809 10,761 9,683 9,524 8,551 6,723 5,779
= (1.41%) (1.51%) (1.52%) (1.50%) (1.30%) (1.36%) (1.51%) (1.27%) (1.21%)
E it 2,663 2,343 2,660 3,032 3,248 3,666 4,457 6,075 6,843
d (2.34%) (1.59%) (1.98%) (2.14%) (1.85%) (1.76%) (1.41%) (1.99%) (1.95%)
HEEE 3,983 4,014 3,531 3,311 3,200 3,838 4,204 4,904 5178
= (3.98%) (3.96%) (8.75%) (3.33%) (2.71%) (2.74%) (2.31%) (2.59%) (2.63%)
. 3,088 3,011 2,924 3,235 3,604 4,381 5,300 7,714 7,534
SHEHE (3.40%) (2.27%) (2.23%) (2.48%) (2.42%) (2.22%) (1.76%) (2.48%) (2.16%)
& =t 21,994 21,937 20,932 20,341 19,739 21,411 22,532 25,424 25,334
= F (1.87%) (1.79%) (1.80%) (1.79%) (1.64%) (1.69%) (1.64%) (1.89%) (1.75%)

CEVNUERADD ., EFEOHEOAREIIRBNFRDOMBELTLO—HLELA,
CE2) BREZIEIRE (2001 (51 3) FEDHGHEMBEORE. ) DIRRRB (> HLT (V) & REHIRBEEDODNGR (1> HLTA2) EEHET.
GE3) BHONIERIE, BEEORDEEZMOVTEFATHICKVELLTVWEY, (FRBEE)



2016 (FH28) EENBEERVERRR | 2 BELHA

OFEMBERDOSNZERFEY ED LR

LEERMEYPOLEES ERREELSIVAEZTRENRERFIEY ] E,

MmHERZRKBLZ2001 (EK13) FE WITBOEADRILEN22006 (F18) FE
LD 16 FEBDFEHT LD 11 EBOFHT

BFHA 2.80% 3.1 2%
BIEGHE b 0.1 9% —0.1 1 %

ey FE B EXROONDERFEE ER>TWVET,

FEHRICEIDIRUZOREICOVWTIE. RX=20ATLEZEBLLZE,

KAMFEOFEERRIT. F2EXTMVBDZEEOFERIILEES L ‘*%Laﬁi&tlﬁlé AP FEH B EOREAWBINBERIET . ZD/8
FEECTHESN. ZIRBREIPMMICSC THESNDIEPEKRT ERAREPFEHBICEADTEDFTMET DERICIE. I (REERF
I, ZOEDBRMAMADT TlE. REICADEF SN EIIREES m)poREES EFEEELS|VV[RENZERFEY | DOEREE . MK
EFRCEHLTHEMTDIEICAVET, LEDP 2T ERRADDE AELOFMRCHD [REAWLERMEY | 2B TDHIEEINTVETY,

MHEMR (2001 (FH13) FE) POORENZERFMEY (RHE)

2.80%

[ 2001 (FFm13)FE
~2016 (Fm28) FE]

EEEREADEREREIL
BIEAREE E D ETIRA A<
EEIS>TWET,

/fko) m%%ﬁ

N 5 - 82— ZL*«':
\/" B E FORIE 0.195
[ 2001 (Fmk13) FE

~2016 (Fm28) FE]

F)ERENAERAFBEY (%) . (1+ZBEAFIEN (%)) /(1 +BEEE ERE (%)) 1 THHELTVET,

2001 2002 2003%FE 2004 FE 2005FE 2006 FE 2007 FE 2008 FE 2009FE 2010FE 2011FE 20125E 2013FE 2014FE 2015F% 2016FE
(PR13) (FPM14) (FRI5)  (FR16) (PM17)  (FR18)  (FM19)  (F20) (FM21) (PM22) (FM23) (FM24) (FK25) (FM26) (FM27) (Fr28)

;r,
READERRE (842 %)
20014 | 200245 % | 2003 | 20045 [ | 20055 (| 2006 £ | 2007 £ | 2008 £ | 2009 | 20105 | 2011 | 20125 [ | 20135 /% | 20145 | 20155 [ | 20165 | &1 15 | 165K
(PR13) | (PR14) | (PRIS) | (PAIG) | (PR17) | (PR1S) | (PR19) | (FR20) | (Pm21) | (FR22) | (FM23) | (PM24) | (PA25) | (Piio6) | (Pi27) | (Pics) | () | (%)
ZEEAAEY (EALT18
Sothranerey |-4.01|-6.69| 7.61| 2.91| 9.57| 352|-4.69|-7.61| 7.88|-0.27| 2.29|10.21 | 8.62(12.24|-3.84| 582| 291| 253
=
- “ZEES EAX -0.271-1.15|-0.27|-0.20|-0.17| 0.01|-0.07 |-0.26|-4.06| 0.68|-0.21| 0.21| 0.13| 0.99| 0.50| 0.03| -0.19| -0.26
EHHERTEY -3.75|-5.61| 7.90| 3.11| 9.76| 3.51|-4.63|-7.37|12.44|-0.95| 2.51| 9.98| 8.48|11.14|-4.31| 579| 3.12| 280
B EREHE £ D RTR o

20014 | 20024 | 20034 | 20045 [ | 20055 || 20064 /& | 20074 /% | 20084 | 20094 | 20104 | 2011 4R | 20124 | 20135F [ | 20144 | 2015F [ | 201665 | EHT1 14/ | 165/
(Prk13) | (P14) | (FM15) | (PRR16) | (FRk17) (| (PRR18) | (FRR19) | (FR20) | (FAk21) | (PRk22) | (FR23) | (Frk24) | (FPRR25) | (FA26) | (FRk27) | (Fr28) | (F) (F%)

5 .1.88] 2.17] 2.06[ 212
4 £EEAAEY 4.00| 4.00| 0.80| 0.90| 1.60| 2.30| 2.60| 3.00| 1.47| 1.78| 1.92| 2.03| 223| 1.34| a1 Tagl 501 505
B 247] 252] 223 1.96
¥ £EELER% 2.50| 2.50| 0.00| 0.60| 1.30| 2.00| 2.30| 2.70| 0.05| 3.41| 2.66| 2.81| 260 1.00(- &5 5551575 189
il -0.59]|-0.35| -0.16] 0.16
g | REMEATEY 1.46| 1.46| 0.80| 0.30| 0.30|| 0.29| 0.29| 0.29| 1.42|-1.58|-0.72|-0.76|-0.36| 0.34 00212039 0117019

GI1) BEREMEAOLEERAEYIE. EREHRNE (2010 (PR 22) FEETI ARRELTOET. 2014 (F526) EELIBEELSHE [ERESRVE
AMESBRYEICHIBEARTBESLET ) BIREOINGERTT. HESICRBDMHOTRR O RBL (TH 26 EHHRIHE) | £812ELTH

GI2) BEEMEAOERRAERL T SLEES ERKE. 2015 (FR27) V. AERS PRREHMEFE+ED LRE (RE (WM ) . AEERFE
FEETREESBE [ER27TEEESATSOERRRICOVT (ELHL Vi2EES ERR+REMNLERTEY TEELTOET, 2015 (F/R27)
SEIBEAIRITEOE EB28RICEDIAKER) | 2a112EL. 2016 (F FELRE, EAMRICSVEPRADID. B TRELTOET, (MRS
F28) FEIEAEFBELUATF GERE) LTVET, HERDPRABES A TRIBET—A)

(i3) MBGIE EORIRICRRL CLBEBEROEEANOMIEE. 2001 (T4 13) 5 Gx4) =EmERTIEY (MG S EORIRICET 22014 (FA26) FELIEE
BE2002 (FR14) EEREASBL[ELES BRESTHK 11 £HEE RO O+ 2BEERBAEY/100) / (1+£BE€ ERF/100)} x 100—
SERE ] %, 2003 (P 15) EEHD 2008 (Ff 20) EEECIEEL S HE 100 CHEL L&,

[Eias BRFSTR 16 EHMEBHERE] 2. 2009 (FH21) EEND GI5) 2BERAEYRVLEES FRROET 114£mM (ER) RO 16 EH (%)
2014 (FH26) EEECHEESBHE [ FR6EEFLBULBRAREE] & BEEORATY (ERBY) TY,



2016 (FM28)EEDEERVEARR | 2 EE2HA

(AFL) EEHMBRICETZIRALEDEE

RAIEDREIEEREM

BPEOANEEHE (EEFSRBEAOCERER) IF. TOEEORKTHAORKRMRET. €0
CEEDRBMEBEMRZIAS [MHABKEIOZALZERELTEESNTVET,

LU 2 FRBm P ECHT. BRRERORRHOATEFEHR/NEHOIELETEHE. TOEED
RELBYTEBZEDS —EDHRLEEREL. RALBHEBELSLVWELDICLTVWEY, BiLS
WEODIETHEEM ] D&REZEOITOET,

BEOFEWBHAD1E

BHEMICIE. FEMBZHR 100 FH THEI LSO BHEESHRMO—BICTEILE DERI
AZRT. —EHHERDPSEERBRAICMA T, Bizez LT ORUABAL. HREYICIEBIL 100 F%E
ICFERNOIFPREOHEILENEZLLD. BUEEZERAL TOWHBEEIEDONTNET,

FEERANOMBR(FBARIETAREL TV SR I00FRBOFH) IF. TOFORBEBIRACEE
BHETOINREEPEOLNTCHY . BUEDER/ONSMR(FELEEXITEEMM) L1 EEETT.

FERMNICHABELRISEITDICRBELTEY. BI2OEBRICHOBBNAT SRS IEFSHHN
ICHEBESAEEA.

EEF2OMBFEDOANR (F5K26F M BARAL)
(%)
100

o b

80 |

| MU EHDEOSNBME |

70 |

60 |

50 |

40 L

30 |

20

0 Il Il Il Il Il Il Il Il Il Il Il Il Il Il Il Il Il Il |

20155 % 2060F & 21105 %

(FR27) (FR72) (FR122)
1 REMREIRIE. DELFE1 2% B L7 (RE i) ) 1.3% ERFIEY (ATLYR FER) ) 1.7%. ADSHEHRA . FECHAATT .
X2 MEAEHBICE TS ET1E1.92038M (2014 (F26) FEMIE) T .

(HH8R) R 26 F FBURALIER L R—b
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CEREEH - BRIG (FERIEENKE)

%zﬁﬁff el
E g%
o 31.68%
S E #ER A
23.12% (£8%) 35%

(£10%)

15%

(£4%)

25%

(£9%)

HNEES
E A #&

13.03%
23.28%
REEEA) | SRS sRR—tTut | ® B

ERES 478,707 31.68% 35% (+10%) —3.32%
mimEH 462,236 30.59% - -
BHE1E T 16472 . 109% T [

(BEFA) (17,485) - - -
EAtR 351,784 23.28% 25% (£=9%) —1.72%
HEES 196,817 13.03% 15% (£ 4%) —1.97%
SHEL 349,262 23.12% 25% (+8%) —1.88%
A E 134,365 8.89% - -
& &t 1,510,935 100.00% 100.00% -

CENMBAADED ., EREOEEISATERTLE—HLELA,

CE2) BEEMOSBEIIRIURGERORILERZZRL/ZETY .,

GE3) MR EOEMMITENRMEICLDBMIC. RIVNEESDLETT.

CE4) FSFEIS2MAICIE. 2016 (FR28) FEARHROIBNR CERET IR USEEAET N, HMNEIEFIOLEE
ThY . REBEFRRVET,

CEB)FNEBF TAVBEDEERILAHICED2EEF0.07% (ERR—NT4UATIEERS5%) TY,

GCE6) BEEEDIRIEREEOENRE AT, FEBIE2RIFHEIBREAERLLERTT,

CET7) ERDOFRICOVWTIE LFOAR=IICEWTHRKRTT,

2016 (FM28) FEDREEDES - IR

(BEEA) G ) EEERSAZEOLHOES O EIR (/15> 2) ROFESEES
; . (Frvsa7oh) CRAEEBHOAHSETT, &REDES EIRNE
EAfFEzx | Batst | AEEx | SEHRS it B ENSEREEELE VBTT.
- _ _ (E2) 2016 (TR 28) I B13 B4 v 1 7INERS 77> K OIS S 7
RC7-EIARER | — 45,809 +450 | +13,392 4,713 %2353, 741 (. BHYEOBREES Al i3 1 58 4156HTT.
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QDBEBEANYFI-—IJRBREOTRMOER T

2016 (FH28) EED
S R RO IN AR ENVFR—JRHEEOE BBREE

5.86%. 6 22% ..

ﬁiﬁﬂziﬁk@;’iiéﬂtZOO(S (Em18)FELIEDI1ERBMOEHT.
ERAEE2ADOIEZRIE ENVFY—UINFERIE BB Uz R

2 09 1 0/0 N 2 87 /0 &R ERVELZ.

2016 (EH28) FEDEERDERICEVWT. EENYTFIY—IRBERLNVH AV TFI—TRERDS
DOJEERAMARONERADERR N T3 VFICH U TEIMICT X —TIANERDITEIEFIDPTATFT A
ICHFESL. EE24T-0.66%ERVELL. B EEZRTIE. SIEEZHTO0.36%ET T AICBROIZHEIC
K. 2 T+0.383%ERYEL L.

2016 (EM28) FEDEBINB/RDOEREF

s BELHOBBREEOBREA M

EREERLAC| NZE7 | memsE | 4ERSERO | EnEEERe | (QEERO | FoE

AELHF 5.86% 622% | —037% | —066% | +0.33% | —004% | —037%
EwfE% | —074% | —079% | +005% | —015% | +0.02% | +000% | —0.13%
Erpt | 14.89% | 1469% | +020% | —020% | +0.05% | —000% | —0.16%
AEf% | —322% | —541% | +219% | +0.16% | +0.36% | —004% | +0.49%
AEMt | 1420% | 1461% | —041% | —021% | —010% | +0.01% | —0.30%
A 0.00% 0.00% 0.00% | —0.25% 0.00% 0.00% | —025%

GED) TEAENYFI—IRNER | G FEEONYFY—IN@HE (FRN—R) EEARXR—bT74UF (BREZH35%. BRKR25%. S EEZ15%. 5t
E#%25%) DA TMEFHLEENYFY—IRER (BRN—A) J2bEICFEBELLEDTT.

CE2) TEERNER] &E BERAR-—IT72VF ERFOEERBREGENEICLDER. [EREERR | Sid. REEOBEEEDNMRELZEEICHRD
N FR—URBREDEICLDER., [ZOMBR GEEST) | &l EEREDBERMOERNEEZRDPRLYELEDEFELDRETT . BB,
FTELEDORECE. EREELARDOINBREEENYFY—IINGEEOFEREDOBREICKELDEDTT,

BEELFOBBANBROERFH (2006 (FH18) FE~2016 (FH28) FE)

INZE R BESEOBBINGEEDOER N

S TE Y N o . . . oo
RERAIAG | N7 | meiusE || AEESERO | EREEEme | (QEERO | w5
2006 ~ 2016 F & 2.91% 2.87% +0.04% +0.04% +0.01% —0.01% +0.04%
2006 £ (PR 18) 4.56% 4.64% —0.08% —0.06% —0.00% —0.02% —0.08%
2007 %/ (FM19) | — 6.10% —6.23% +0.13% +0.17% —0.02% —0.02% +0.13%
2008 % (F/20) | — 7.57% —8.45% +0.88% +0.90% —0.12% +0.11% +0.88%
2000 % /& (T 21) 7.91% 8.54% —0.63% —0.70% +0.08% —0.01% —0.63%
2010% /& (FH22) | — 0.25% —0.02% —0.23% —0.26% +0.12% —0.09% —0.23%
2011 £ (FA.23) 2.32% 2.59% —0.27% —0.19% —0.01% —0.07% —0.27%
20125 (FM24) | 10.23% 9.00% +1.24% +1.40% +0.03% —0.19% +1.24%
2013 F & (PR 25) 8.64% 7.74% +0.90% +0.92% —0.06% +0.04% +0.90%
2014 TR (TR26) 3.97% 3.50% +0.46% +0.47% —0.03% +0.02% +0.46%
201‘(?;3%?%26’ 8.19% 9.98% —1.78% —1.99% +0.01% +0.19% —1.78%
2015% % (FM27) | —3.81% —3.81% +0.00% +0.21% —0.15% —0.06% +0.00%
2016 £ (P 28) 5.86% 6.22% ~0.37% —0.66% +0.33% —0.04% ~0.37%

CE1) BFEEORaFEMOVTEATHICKVEHL TOET, (FRa5E)
(722) 2006 (T 18) FEHS2007 (T 19) FEE CISHZER H DOURESR (FFEMERESR) CEEND FY—IRBEROFEHHD D, 2008 (FR20) F
ELREIE. EREESADOIEEE (EIEREIESR) CEA NV FY—IIERORBED A ETOTVET,

CE3) BIBERAADWREE (AEL) 13, 2006 (T 18) FENS2007 (Fk19) FEETIEHIHER D OIS (FFRMERZEE) . 2008 (FA20) FE
LI EEMEIREEREL T, EFEONGEROEFTFIICIIEHELTVET,
(£4) 2008 (FA20) FELIREE, AR EONREEFEMERL TOET,
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®E®E

ERZEREFHHM

2016 (Fp28) FEDNEIEERRLFHHERIZ

EREERICHTIEEERZEFHMER

ray 7S
SRED. E

400 &M
O o O 3 (yO ERUELE.

BADRNEFESELEANEBVWKEELZOTOVET . (FRIFRARN—2ZEZELLZEWL,)
RBFEEFCRLCTHRODPOAGENBZFRHN KEEZRRTDELIOBDTENIET .,

EEEREZAFHHOER

450 4 0.10
E; 400 — I AR HAEE 4 0.09
& 343 - ERBAERFHRE i
~FB 350 +F (?P?t’:]ﬁ%%kt) 0.08
[EES 309
msf 288 291 4 0.07
3 300
ﬁ .|
¥ 250 231 222
%8 4 0.05
200
0.03% 0.03% . R 0.03% 004
002%  002% 0029  002%
150 + . . - IZ70 0.02% 0.02% 0.02% - 0.03
oo b N R A m = o
0 : : : : : : : : : 0.00
2006 EE 2007 & 2008EE 20095 & 2010%%E 2011EE 2012%%E 2013FE 2014F%E 2015%% 2016E%E
(PEE18) (P19 (PA20) (T2 (FM22)  (PA23)  (FA24)  (PR25)  (FH26)  (FM27)  (PA28)
EEERAZAFHHE )
2006 &£ | 2007 £ | 2008 £ | 2009 FE | 2010FEE | 2011 FE | 2012 FE | 2013 FE | 2014 FE | 2015FE | 2016 FE
(FR18) | (FR19) | (FAR20) | (FM21) | (FR22) | (FR23) | (FM24) | (FM25) | (FM26) | (FM27) | (Fri28)
& &t 309 343 288 258 246 231 222 253 291 383 | 400%
ERES 85 102 100 71 67 64 47 36 38 38 39
EPHE 98 926 70 66 65 62 59 78 57 83 88
SEES 49 63 61 60 56 52 57 68 85 91 | 125
SHE 77 82 56 61 58 53 60 72 112 170 | 149
CE) BEHllE. FINEF T T AEICRAIEEERELFHHELZATOET.
EEEAZAFRHR(ZEERS) o)
2006 & | 2007 £ | 2008 £ | 2009 FEE | 2010EE | 2011 £ | 2012 FEE | 2013 EE | 2014 FEE | 2015FFE | 2016 FE
(Fr18) | (ER19) | (FA20) | (Fm21) | (FR22) | (FM23) | (FM24) | (FRm25) | (FRm26) | (FR27) | (FH28)
BERG 003 | 003| 002| 002| 002| 002| 002| 002| 002| 003| 003
EAME% | 003 | 002 | 002 | 0.01 0.01 0.01 0.01 0.01 0.01 0.02 | 003
EAM% | 005| 006 | 006 | 005| 005| 005| 004 | 004| 002| 003]| 003
4\EfE% | 006 | 007 | 006 | 006 | 006 | 006 | 006 | 005| 005| 005| 007
SEMX | 007 | 006 | 006 | 005| 005| 004 | 004 | 004| 005| 005| 005
%S kM| 107.7 | 1202 | 1196 | 1239 | 1181 | 1120 | 1115 | 1239 | 131.9 | 139.0 | 137.3

CE1) BRERZEFHREL. BRARBZMEREAL TOET,
CE2)EE2RICIE. BRERZEAHET.
CE3) KR SICIIAREREZEH. BREBOFREY 7NV BARMEICEI2EMDARTEESEBNTVET,

(%) H 35 88 1 20N 38 el s 0}
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(AZL) ERERZFEAECETLBALONEELEOERIAMNLER

SIEREADOERIANE. BEI11FEREBLTEHO0.03% EHR>TVET, ZDKER. B
@E@Ei@ﬁﬁﬁ3Xhé:tt%ﬁtb”(ﬁbwkﬁtﬁv”ﬁ\i@“o BE.BARAWESLDT—2EL T UT
DO P DEEBVNTVET,

1.20% BERIANDEBRIHTE

W

1.00%
0.80%
0.60%

0.40%

0.20% W

° e ° b °
® ° ® ° o o
0.00% = = = = =

2006/ 20074% 2008%FFE  2009FFE 2010FE  2011EE  20125F 2013FE  2014FE  201556% 2016FE
(Fr18) (P19 (FR20)  (FRR21)  (Fk22)  (Fk23)  (F24)  (FR25)  (FR26)  (PRR27)  (FFRk28)

il EIREREA =t BN AHEE T —f— K ® R/h

GE D FRESTIURERES (CPPIB AT A) (BiFFESEE-70—/VUL (GPFG/ILTT—) . AT 4L =7 M EREHIE (CalPERSKE)
DTN =7 INBEEERBFIE (CalSTRSKED AV I —7 VERFEES (AP1.AP2.APS.AP4 AT 1—7 ) ERF2ES (NPSEE)

(AZL) A1 2HDLTFAVEEFMBR

EEBREADODRBOOIEAHLT A2 (FF BIERAIBN-—IV2R)F.EEORKMEY
ICEADOOSTRENIC—EONRDPRADDEDTITN. FrvT a2 L TRELET . BFNICHEREL
TWET, IhiF. REREROBRICE. AV HLT AV ETDOFEREBREICALLAD. RVEARK
TRENEKREREFNNRDPBOENDNPETT

BHPHREE. TROLSIC, HHMORETAKICMAT. RETHONLLERZE (1> HLTA12)D
TARICIMATEBRESN. REERIAHIET, REMICEEDPEATOIZIETT . TROGIE. 14
DHRETAI100KADPI0OFEBMOEFRRICKI . 122 (F22%) ICETBHIEEZRLTVET .

FFM2%T100kMAZRELIIZEDEFZR (10FFDH)
10FEFI8

S5ERFIR

230K
4 |
SERFA zfgfé 2163k

1wafe 2TERE ooskm
2.005kH
., . . . -

1$§ 26 3% E:S 54 1058

GE) EROINERIFEIHRNICEBLET P, 2T TZ7DIC. CZ TR —EDT I ANFERER/EL TVET,

20
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21

[2] EEMN - FREEOEMF

@ E = # 4

2016 (Fp28) FEEF R IFTICHL.

~r
[ [ 40 < 2,9071,%'13 EFVELE.

ZORER. mIHERERMA L7/22001 (Fa 13) FELIED 16 FE O REE EMTRIE.

128,361 #M . .....

CE FEBUSEEERMUTBENEL 25X AN OFEEYSERERMIUTEENERITHEIRICEV T, FERICHRF RSV HHKIE. FE

BRIZEFORITIREHEL TEEMNTHIEICBOTNET,

OF- =AY -k
“E S
el PN ER 2 RN
(E2BRISEH) LI
THIRE I I
FEERFR SN DINT
FHEEDZAN 2 907{&H ERERE
26,1181 E—— 4308
6501&EM
BIEE A
P
gl
13437,475(8M 73£9,363{&M 1443£9,03418M
.
XARILWERFICEHT AR
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(2) [RRRE-BEEIETRITIDFEE

HATMOEEREELIRILT DD, INETEZRP—MFWMICTOTVWEERRECATEDREL . BE
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1 I RVFI—014F

Y ADHE (2016 (Frk 28) FE)

120

110

(BE)SNEKR
/ (RHbEEN—2) 17.80%

/‘f*\— AEMRE 14.61%

(BE) SE RS
| (BimEN—2) -0.68%

— 5 Ef&EZ -5.41%

03 px (= mm) 6A% 9R% A% A%
%2016 (EL28) AR HAY) 100 LN FY—0A 0TI ADHRE
ORNVFT—UINEZE (2016 (EK28)FE4 A~ 2017 (EK29)FE3A)
ERESE BEENFI—TINaEEEY —0.90%
. (%) (NOMURA-BPI[E2<ABS)) —1.16%
ERR  (TOPIXERYAHA) 14.69%
AEFEE T HRERT 72 (BREE, AN-2)) —541%
- (B3E) ST HREMA TV X RIEEN—X) —0.68%
HEKKX EENFT—IPEEE (PN—2Z) 2 14.61%
- (MSCI KOKUSAI(AA~—2X)) @3 14.42%
(MSCI EMERGING MARKETS (H~—X)) 16.21%
- (MSCI ACWI (B< B, FAN—X)) & 14.64%
- (8F) HENCFI—UINER(BEHBEN—X) 17.80%
BEIE
O = %*E*m (GE 1) NOMURA-BPI[Ex< ABS J.NOMURA-BPI
E&. NOMURA-BPI,/GPIF Customized
- 2016 £ - 20175 RONOMURA MEE B E 1> 75 A
(¥R 28) 3AK | (FA29)3AK (TOFBNDEEA T AZNEND
BAfESE | FRI10ERENEY) (%) 0.04 0.07 (5529 MSO! KOKUSAL(FIN 2. s,
(TOPIXEE%AL)  (R1h) 1,347.20 1,512.60 BEEREADRIRHZRNEZER) .
B T, | T e MSCI EMERGING MARKETS (M
(Bt %%A) (M) 16,758.67 18,909.26 N—2, FREiAH, BiB|Z) ROMSC
» ” ACWI (FR<EAR. FIN—2, B H5AH,
SEES CKENOEEEMEY) (%) 1.77 2.39 EIBRE AR LB EREERL) D
L R I R BEA VTV A (FNENOERSEIC
(FrV10FEEFEFMEY) (%) 0.16 0.33 &éﬁﬁ;?t%bﬂé(ﬁi@btﬁﬁ;o *
. B (£ 3) MSCI KOKUSAI (H~X—X) I&. MSCI
(NYﬁ’?) ,,,,,,,,,,,,,,,,,,,,,,,,,, (H[’) ,,,,,,,,,, 1 768509 2066322 ,,,,,,, KQKUSAI (Ao A&, BIEEREADE
SE%K | (F1YDAX) (RALNR) 9,965.51 12,312.87 HRMERZEER) CRAELLOOTT,
———————————————————————————————————————————————————————————————————————————————————————————————————————————————————————— (GX4) MSCI ACWI (< B7A. A~—2) 4.
(LB EER (RAR) 3,003.92 3,222.51 MSCI ACWI (Br< BA. BRiA A, &I
EBREAORLBHEEEES) THE
HEAE (kv M) (M) 112.40 111.43 LEEDTT .
GRE) | GE5) HEABL—NIWMOA Z—H OV K
° | @R (F) 128.08 119.18 16 BSAE CREKIL) AL TLET




2 | ERRB\EFOHR

(11 BB/ 74—~ A

20014 | 20026 | 20034/ | 20044 % | 20055 % | 20064/ | 20074 | 20085 % | 20094/ | 2010 | 20114 | 20124 /% | 20135 | 20145 % | 20155/ | 2016 E5EH Bif105H WERIK S EARA%
(FA13) | (F14) | (FeR15) | (PRE16) | (A7) | (FA18) | (F19) | (FeR20) | (FeR21) | (TPHi22) | (Fi23) | (Tri24) | (Te25) | (FER26) | (PRE27) | (Ti28) | (2012~2016% %) | (2007~2016% %) | (2006~20165 ) | (2001~2016% )

UNZEH | —1.80% | —5.36% | 840% | 3.39% | 9.88% | 3.70% |—459% | —7.57% | 7.91% | —0.25% | 2.32% | 10.23% | 8.64% | 12.27% | —3.81% | 5.86% 6.48% 2.89% 2.96% 2.89%

LKBE>
(FHERD)

20014 | 20025 | 20034 | 20044 | 20055 | 20064/ | 20074 | 20085 | 20095/ | 20104 | 20114 | 20124/ | 20135 | 20145 | 20155 | 20165 BR5ER Eif105H WERIH hEERRA%
(FRi13) | (FA14) | (Fa15) | (FRi16) | (FR17) | (FA18) | (Fek19) | (Fmi20) | (Fai21) | (Fek22) | (PRi23) | (Fi24) | (Frk25) | (FPRi26) | (Fi27) | (F28) |(2012~20165 ) | (2007~2016% %) | (2006~2016%F) | (2001~20165 )

BEBAINGE| —248% | —846% | 12.48% | 460% | 1437% | 475% | —6.41% |—10.08%| 955% | —057% | 247% | 11.33% | 9.27% | 1288% | —3.98% | 594% 6.91% 2.76% 2.94% 3.19%

20014 | 20025 | 20035/ | 20044 | 20055 | 20065 | 200745 | 20085 | 20095 | 20105 | 20115 | 20125 | 20135/ | 20145 | 20155 | 20165 | EASEH ER105H R R mEERRA
(FRi13) | (Fm14) | (Fa15) | (FRi16) | (FR17) | (FA18) | (Fek19) | (Fmi20) | (Fmi21) | (Fek22) | (FPai23) | (Fi24) | (Fr25) | (FRi26) | (Fi27) | (F28) |(2012~20165 ) | (2007~2016% %) | (2006~2016%F) | (2001~2016 %)

ERIMNENEER | —2.65% | —8.63% | 13.01% | 4.43% | 14.37% | 4.56% |—6.10% |—10.04%| 9.58% |—0.53% | 2.45% | 11.47% | 9.23% | 12.93% | —3.88% | 5.93% 6.96% 2.82% 2.98% 3.21%
ENfES | 0.87% | 4.19% |—1.82% | 2.13% |—1.40% | 2.18% | 3.31% | 1.35% | 1.98% | 1.95% | 2.92% | 3.68% | 0.60% | 2.76% | 4.07% | —0.85% 2.03% 2.17% 2.17% 1.73%
EIAHE |—17.05%|—25.41%| 50.30% | 1.64% | 50.14% | 0.47% |—27.97%|—35.55%| 29.40% | —9.04% | 0.57% | 23.40% | 18.09% | 30.48% (—10.80%| 14.89% 14.27% 0.69% 0.67% 2.68%
SAEfES | 6.20% | 15.23% | 0.20% | 11.42% | 7.71% | 10.19% | —0.32% | —6.75% | 1.32% |—7.06% | 4.77% | 18.30% | 14.93% | 12.70% | —3.32% | —3.22% 7.47% 2.77% 3.43% 5.01%
SAERE | 3.67% |—32.23%| 23.76% | 15.43% | 28.20% | 17.50% |—17.10%|—43.21%| 46.11% | 2.18% | 0.49% | 28.91% | 32.00% | 22.27% | —9.63% | 14.20% 16.51% 4.25% 5.39% 5.32%

(H#&1&)

20014 | 20025 | 20035 | 20045 | 20055 | 20065 | 200745 | 20085 | 20095 | 20105 | 20115 | 20125 | 20135/ | 20145 | 20155 | 20165 | EASEH BE105H R sERRAE
(FR13) | (FA14) | (FA15) | (Fai16) | (FR17) | (FA18) | (FAk19) | (Fmi20) | (Fmi21) | (Fek22) | (FPRi23) | (Fi24) | (Fr25) | (FRi26) | (Fsi27) | (F28) |(2012~20165 ) | (2007~2016% %) | (2006~2016%F%) | (2001~2016% )

INEE=R 1.13% | 0.89% | 0.83% | 0.90% | 0.93% | 1.01% | 1.10% | 1.18% | 1.26% | 1.37% | 1.42% | 1.45% | 1.58% | 1.63% | 1.75% | 1.77% 1.64% 1.45% 1.41% 1.26%

GE) RS RISERF R FIERATCY .

[2] Rz %R

£
20014 | 20024 | 20034 | 20044 | 20054 | 20065 | 20074 | 200840 | 200940 | 2010567 | 201140 | 20124 | 20135/ | 20145 | 20155/ | 2016%/% | EE5EM BE0EH | WARIHRE | SHERMNLE 3
(F13) | (Fai14) | (FA15) | (FAE16) | (FRL17) | (FR18) | (FRL19) | (FRi20) | (A1) | (FRi22) | (FAi23) | (FHi24) | (FHi25) | (F5i26) | (FAi27) | (Fi28) |(2012~2016%F) | (2007~2016% ) | (2006~2016%F) | (2001~2016%F) =B
INZSEE (f8M) | —5874 |—24,530| 48916 | 26,127 | 89,619 | 39,445 | —55,178 | —93,481| 91,850 | —2,999 | 26,092 | 112,222 | 102,207 | 152,922 | —53,098 | 79,363 393616 359,900 399,345 533,603
KBED
(h5ERD)
200145 | 20024 | 20035 | 20044 | 20055 | 20065 | 20074 | 20085 | 20094 | 20105 | 20115 | 20126 | 20135 | 201458 | 20155 | 20165 |  EE5EH ER0FH | WARIGRR | HSERMER
(F#13) | (Fei14) | (Fek15) | (FRE16) | (FR17) | (F&i18) | (Fai19) | (Fek20) | (Fai21) | (FMi22) | (F#i23) | (Fa24) | (Fei25) | (Fei26) | (PaE27) | (FAi28) | (2012~2016F) | (2007~2016%) | (2006~20165) | (2001~20164 )
BANEE(EML)| —6564 |—25877 | 47,225 | 23843 | 86,795 | 36,404 |—58,400 (—96,670 | 88,938 | —5,692 | 23,808 | 110,449 | 100,685 | 151,824 | 53,846 | 78,899 388,011 339,995 376,398 501,820
EIRfE% | 1397 | 6372| —3452| 6415| —4832| 8701 | 17,65 | 8700 | 12279 | 12284 | 16891 | 21,263 | 3,653 | 15957 | 20,094 | —3,958 57,009 124,328 133,029 138,929
EPkL | 10,174 |—20452 | 39869 | 2,119 | 63437 889 | 53,323 |-50,613 | 33510 13342 | 1,754 | 33314 | 31,855 | 69,105 |—34,895 | 45546 144,925 62,911 63,800 138,598
S EfES 545| 2882| —105| 5222| 4843 | 8002 | —483| —6213| 1,315| —7,167 | 4,516 | 18218 | 17,777 | 18,884 | —6,600 | —5962 42317 34,286 42,288 55,674
SAEHF | 1,931 [—14680 | 10912 | 10,087 | 23,348 | 18,804 |—21,765 |—48547 | 41824 | 2516 619 | 37,620 | 47,387 | 47,863 |-32,451 | 43273 143,691 118,338 137,142 168,739
SHEE| s 1 1 0 0 8 6 3 10 17 28 34 13 15 7 0 69 132 140 99
(FA3%15)
20014 | 20024 | 20034 | 20044 | 20055 | 20065 | 20074 | 200850 | 200940 | 201057 | 20114 | 201247 | 20135/ | 20145/ | 20155/ | 20165/ | EE5FM BE0EH | WARIHRE | SHERMAE
(F13) | (Fai14) | (FAi15) | (FAL16) | (FRU17) | (FA18) | (FRL19) | (FRi20) | (FAi21) | (FRi22) | (Fai23) | (FHi24) | (FAi25) | (F5i26) | (Fsi27) | (Fi28) |(2012~2016%F) | (2007~2016% ) | (2006~2016%F) | (2001~2016F)
INZSEE(fBM)| 690 | 1,347 | 1691 | 2284 | 2824 | 3042 | 3222 | 3,189 | 2912 | 2693 | 2284 | 1,773 | 1522 | 1,098 | 748 464 5,606 19,905 22,947 31,783

GED) N RIGERFHMFERATY .
CE2)UBRADZD . EPEDEEEEFAELTLO—HLELA,
(E3) 2001 (T 13) FEDHHER D DM E NGRS, BEEEONEE—219BAZMKL TOET,
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ERE | 2 ERERBEFOHER
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[B]1E=mER

(BT fEF)
20014/ | 2002 | 200341 | 20044 | 20055 | 20064 1% | 20074 | 200841 | 20095 | 20105/ | 20114/ | 20125 | 201351 | 2014% 0% | 20155 | 20165/ | MARIHRM | HBEABIEERH
(FR13) | (F14) | (FRIS) | (FAi16) | (F17) | (PRIS) | (FA19) | (FR20) | (FAi21) | (F22) | (PRi23) | (Fahod) | (Fm25) | (FAi26) | (F27) | (FR28) | (2006~2016K) | (2001~2016% )
INZE%E (A) —5.874| —24530| 48916| 26,127| 89,619| 39.445| —55,178| —93481| 91,850 —2999| 26,002| 112,222| 102,207| 152,929| —53,097| 79,356 399,345 533,603
EAFHRE(B) 308 184 193] 232 271 37|  3s2|  307| 217| 266 249 240|  268]  310| 405 430 3431 4618
BIBREELICHTAEAREZ(C) | 6902 5893 4417| 3476| 2537 1747|925 227 73 17| - - - - - - 2,988 26,214
JEA DB (D=A—B—C) |-13084| —30608| 44306| 22419| 86811 37,608| —56455 —94,015| 91,500| —3281| 25843 111983| 101,938| 152619| —563502 78,925 393,166 503,010
(B4 M)
20004 5% | 2001 BEK | 20025 5 20035 5 | 2004 B K | 2005E 5K | 20065 % | 20074 B K 20084 5K | 2000 5 | 20105 B K 2011 £ | 2012 K | 2013E K 20145 B K | 20158 E% | 20165K
(FRi12) | (FA13) | (Fee1d) | (FAi1s) | (Fmt6) | (Fer17) | (FRi18) | (FA19) | (Fm20) | (Fmi21) | (Fmi22) | (Fee2d) | (Fmi24) | (F25) | (Fme26) | (Fmi27) | (FBi28)
B OREBE (E=AIEEE+D) |-16,893 |-29,976 | 60,584 16,278 | 6,141 | 92952 | 130,562 | 74,108 |—19,908 | 71,502 | 68,311 | 94,154 | 206,137 | 308,075 | 460,694 | 407,192 | 486,118
FALDERIHEZERLD
— | —1,669 |-15713 | 20,025 | 41,336 | 120,113 | 156,626 | 103,043 | 10,059 | 101,347 | 98,085 | 123,928 | 235,911 | 337,849 | 490,468 | 436,967 | 515,892
7 | BB (2001 (PR 13) FE~)
R ¥ »
= | ABEEOERICRIER LD
—16,893 | —28,307 44,872 |~36,303 | ~35,195 [—27,161 | —26,063 | ~28,935 |—29,966 | 29,755 |—29,774 |~29,774 29,774 |~29,774 | ~29,774 (29,774 | ~29,774
SR8 (1986 (FBRI61) £E~)

CEVUERADZD . EHEDEEIAFAELTLO—HLELA,

(GX2) 2001 (F 13) FEEHND 2006 (FEf17) FEOKEIFBEEDERICEDEDTT.

CIB3) MERLORFEER] X AFXERICHVTESEREEZMIKL /21086 (BM61) FELIEORBER (F2BHRFNOMGTEOREEEZS
) TT,

(X4) 2000 (¥ 12) FEROAMEEDERICHSRIEFZERE—1I87.025FMIC 1992 (F 4) FEDOFLRHRAOMAE 133 FBAZRL
MNA722000 (FpL12) FERDAMEEDERICHDEM LORTEFEIRIT—1JL6,.893 BALARVET,

(£5) 2006 (T 18) FED NEMA LORIE @I, RINE 236 AP REL TS BBEBEDPZTOPEML TNET,

(X6) 2006 (T 18) FED ER LORTERE L. BEEREAD BEEDS5EROZEEDMBDTMERES EEFMEERICENT. B
& E & P DRI ET S = T o7c JEIC L BIB e (SR D) Z ML TWET,

(GX7) 2006 (Fpx 18) FELIED RERBFHAEE. ERFHHOEIPEBRECP—RERESEEATVET,

CEB) MERIERBRLUMIBERMBERRIED ER LD\ E. (£5) DRINE 236 RAKRV (X 6) D8R (3/EADEM) ZMKL THET,

(E9) 2013 (FM25) FEND2015 (F27) FED [REEE | 1$. 25t LOIE (NERTREFIZ ML /7 NCOWTE V7N TEIEY
2RMASETOMEMISFELTEAL. RBRMICKBFMMEEZITOTVET ) ERICEHLTOET .

GE10)2016 (F528) FED [NEHE | &, KFT LOHE (NEETREREZRHAS TV 7V NIOVTE. REENX S 27 EEMNE MALZFICEEL.

AT OTVEY ) Z&ICHEHLTVET.

[4] F =5 ZEFA DI

(A7)

20015 | 20024 F% | 2003 | 20045 | 20055 | 20065 | 20074 % | 20085 | 20005 | 2010 | 20115/ | 20125 | 2013% K | 20145 /% | 20155 | 20165 K | MARIHRRR | TSEARRRRR
(FR13) | (FA14) | (FA15) | (FeR16) | (FRE17) | (A1) | (FA19) | (F20) | (FRR21) | (PRE22) | (FRi23) | (F24) | (Fr25) | (FAk26) | (PRE27) | (FRi28) | (2006~2016% ) | (2001~2016% /)

FELBERUSHAOMTEE - = - — | 8122 | 19611 [ 13,017 | 17936 | — | 2503 | 1,398 | 6,291 | 21,116 | 32,710 | 2,750 | 2,907 120,239 (:gg'igl)

CEVNUERADZD . SHEOERIEHFTEMLTLO—HLELA,
(E2) MISERMBERRTED () DR12I8,494BAIE. IHEXFOESERERICHTH1992 (FM4) FEOFEFHKFAOMGE133FMAZE
BHIERTT.

[l EEEMZEFHH

20014 | 20025 | 20034 | 20045 % | 20055 | 20064 | 20074 % | 20085 % | 20095/ | 20106 | 20114 | 20126 /% | 20135 | 20145 % | 20155/ | 20165
(FA13) | (F14) | (F15) | (FeR16) | (FRE17) | (FA18) | (F&19) | (F20) | (FeR21) | (PRE22) | (PRi23) | (Fr24) | (Fr25) | (Fek26) | (PA27) | (Fii28)

EIDFEARTFHNAIEE (BM) | 293 | 176 | 183 | 223 | 264 | 309 | 343 | 288 | 258 | 246 | 231 222 | 253 | 291 383 | 400
Fia5ks (JEM) | 263 | 309 | 407 | 504 | 59.2 | 107.7 | 1202 | 119.6 | 1239 | 1181 | 1120 | 1115 | 1239 | 131.9 | 139.0 | 137.3
0.03

BIERRFEF AR (%) | 011 | 006 | 004 | 004 | 004 | 003 | 003 | 002 | 002 | 002 | 002 | 002 | 002 | 002 | 003

(E1) 2005 (EM17) FELRTOFEESIE. RTAATHESZBOTOET,

(X2) 2005 (F17) FELVERERADEEERENBEELLIEDPOFHESICIARERZEDTVET BH. BREICOVTHMERNRMIEIC
LHBMORARFHEBEMNTNET,

(E£3) 2006 (Fr 18) FELEDOTFIIZRSIE. AREETEZSEMNTOET,



[(ClEREER EERMKEG

ERRE | 2 EREREFOHR

20014 5K (FR13) | 20024 K ((FRL14) | 20034 BER (Fr15) | 20044 5K (FR16) | 20054 REK (FR17) | 20065 K (FR18) | 20074 ((ER19) | 20084 EEK ((FAL20)
(2002438 %) (20032£38%) (20042£3A%) (2005238 %) (20062£3A%) (20072£3A%) (200843A %) (20094£3A%)
[ERRES 262811 | 68.08% | 348,424 | 69.39% | 474814 | 6750% | 608573 | 69.77% | 655780 | 63.75% | 737,522 | 64.40% | 855237 | 71.34% | 869,775 | 73.94%
AigEA 143673 | 37.22% | 162,269 | 32.32% | 252012 | 3583% | 322,115 | 36.93% | 349,242 | 33.95% | 441997 | 3859% | 569,443 | 47.50% | 618,887 | 5261%
. OBffi | 119138 | 3086% | 186155 | 7.07% | 222801 | 31.67% | 286458 | 3284% | 306538 | 20.80% | 205525 | 25.80% | 285794 | 2384% | 250888 | 21.33%
R o [Gone |2 oo |5 e | e | D e | s | e | e |
Bl R ¥ 68,251 | 17.68% 73818 |  1470% | 120,019 | 17.06% | 124,234 | 14.24% | 189,789 | 18.45% | 190676 | 16.65% | 137,923 | 11.50% | 113,986 9.69%
5 EE % 13,459 3.49% 25,458 5.07% 39,520 5.62% 57,923 6.64% 75,515 7.34% 90,694 7.92% 96,641 8.06% | 100,135 851%
S E %R 38,203 9.90% 44,676 8.90% 59,255 8.42% 81,500 934% | 107,617 | 10.46% | 126,376 | 11.03% | 109,057 9.10% 90,781 7.72%
EHEE 3,291 0.85% 9,766 1.94% 9,804 1.39% 49 0.01% 13 0.00% 10 0.00% 9 0.00% 1,608 0.14%
4 &t 386,014 | 100.00% | 502,143 | 100.00% | 703,411 | 100.00% | 872278 | 100.00% | 1,028,714 | 100.00% | 1,145,278 | 100.00% | 1,198,868 | 100.00% | 1,176,286 | 100.00%
2009 E K (FRi21) | 2010FER (FR22) | 20114 &K (FM23) | 2012 EK (FH24) | 2013 EK (FRi25) | 2014FER (FR26) | 2015F K (FR27) | 20165 E 3K (FH28)
(201043A7K) (20114£38XK) (20124£3H3k) (201343A%) (2014538XK) (2015%£3A%) (20164£3AK) (201743H3K)

EREES 829,679 | 67.54% | 774,589 | 66.59% | 719,127 | 63.30% | 744586 | 61.81% | 701,506 | 5543% | 567,037 | 41.25% | 528010 | 39.19% | 478,707 | 33.04%
miEA 623923 | 50.79% | 592,522 | 50.94% | 584785 | 51.47% | 637,830 | 5295% | 620,364 | 49.01% | 516915 | 37.60% | 493588 | 36.63% | 462,236 | 31.90%
. OBffi | 205756 | 1675% | 182067 | 1565% | 134342 | 11.82% | 106757 8.86% 81,232 6.42% 50,122 3.65% 34,422 2.55% 16,472 1.14%
MER i o | awen | L e | Tawew | D e | ST e | T e | ST ar48 | -
BN R ¥ 147,497 | 1201% | 134,154 | 11.53% | 141,992 | 1250% | 175575 | 1457% | 208466 | 16.47% | 316,704 | 23.04% | 305809 | 22.69% | 351,784 | 24.28%
5 E 8 % 101,449 8.26% 94,283 8.11% 99,301 8.74% | 117,89 979% | 139,961 | 11.06% | 181,815 | 13.23% | 189,388 | 14.05% | 196,817 | 13.58%
S E %R 132,523 | 10.79% | 130919 | 11.26% | 130,205 | 11.46% | 148,758 | 12.35% | 197,326 | 1559% | 300,772 | 21.88% | 310,714 | 23.06% | 349,262 | 24.10%
EHEE 17,277 1.41% 29,225 2.51% 45,486 4.00% 17,838 1.48% 18,422 1.46% 8,441 0.61% 13,554 1.01% 72,463 5.00%
4 &t 1,228,425 | 100.00% | 1,163,170 | 100.00% | 1,136,112 | 100.00% | 1,204,653 | 100.00% | 1,265,771 | 100.00% | 1,374,769 | 100.00% | 1,347,475 | 100.00% | 1,449,034 | 100.00%

TBow
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ERE | 2 ERERBEFOHER

[7T]IREEDBBANRDEDORN R (EXSEFRROC 10FMH)

ERES (MEERSD)

ToTTE

18.56%

14.43%

14.14%

13.90%

14.02%

20074 & | 2008 & | 20095 | 2010 E | 20115 | 20124 E | 20135 & | 20145 | 20155 E | 20165 E | ELSEM EE10EM[
(FRL19) | (FFB20) | (FB21) | (FB22) | (FFRi23) | (FFRi24) | (FFRL25) | (FRi26) | (FRL27) | (FHi28) (%K) (43K)
BRI EINEE R 3.31% 1.35% 1.98% 1.95% 2.92% 3.68% 0.60% 2.76% 4.07% | -0.85% 2.03% 217%
NUFT—TIRAEE 3.36% 1.36% 2.03% 1.81% 2.94% 363% | 0.56% 280% | 4.30%| —0.90% 2.06% 2.18%
BB —0.05% | —0.01%| —0.05% | +0.14% | —0.02% | +0.04% | +0.04%| —0.04% | —0.23% | +0.05% —0.02% —0.01%
BN E NS R 3.42% 1.48% 1.88% 1.90% 2.90% 3.64% 0.58% 2.71% 407% | —0.87% 2.01% 2.16%
o NoFv—oiEE | 336%|  136%|  203%| 181%| 294%|  362%| 056%| 277%|  405% | —089%| 200%| 2.15%
PTRR | e | +005% | +0.12%| —016%| +010%| —004%| +002%| +003%| —006%| +0.02%| +002%| - o01%| +0.01%
Ny 7932%| 8204%| B8298% | 8242%| 8159%| 8562%| 9027% | 8804%| 83.90%| 8065%| - - -
BRI E N ER R 2.90% 0.77% 2.49% 2.14% 3.03% 3.92% 0.78% 3.10% 4.06% | —0.76% 2.20% 2.23%
S _s%ee| 13| 20|  teve| 2ee| a7w|  osew| 2em| sse| —osm| 23| 23
—0.47%| —059%| +0.46% | +0.33%| +0.09%| +0.20% | +020%| +0.11%| —1.49%| +0.18% —0.15% —0.09%
ToTATbE 2068%| 17.96%| 17.02% | 1758%| 1841%| 14.38%|  973% | 1196%| 16.10%| 1935%| - - -
E R # X
2007EFE | 20084E £ | 20095EFE | 20105EFE | 20114E/E | 20124F & | 20134E /& | 20144F & | 20154E /% | 20164 & | ERESFR | EE105EM
(FR19) | (FR20) | (Fr21) | (Fm22) | (Fk23) | (Fr24) | (Fm25) | (Fm26) | (Fmi27) | (Fk28) (43R (5
BN EUNES R —27.97% | —35.55% | 29.40% | —9.04% 0.57% | 23.40% | 18.09% | 30.48% |—10.80% | 14.89% 14.27% 0.69%
NUFT—TRAEE —28.05% | —34.78% | 28.47% | —9.23% 0.59% | 23.82% | 18.56% | 30.69% |—10.82% | 14.69% 14.43% 0.77%
BN R +0.08% | —0.77% | +0.93% | +0.19% | —0.02% | —0.42% | —0.47% | —0.21% | +0.02% | +0.20% —0.16% —0.09%
BN E UNES R —27.93% | —34.82% | 28.60% | —9.20% 071% | 23.77% 18.08% | 30.61% | —10.95% 14.65% 14.28% 0.74%
L 2847%| —923%|  059%| 2382%| 1856%| 3069% | —1082%| 1469%| 1a43%| 077%
7R 4013%| +003%| +011%| —006%| —049%| —008%| —013%| —004%| —ote%| ~0.04%
ST 7605% | 7637%| 7536%| 7531%| 76.04%| 7815%| 80.86%| 87.50%| 83.03% 9070%| - - -
BFRIINE NS R —28.09% | —37.62% | 31.90% | —854% 031% | 22.19% 18.48% | 29.56% | —9.90% 17.30% 14.66% 0.73%
man| Ceow| o] mewe| ason| sveve| “iomn| vesen| wam o
+343% | +0.69%| —0.28%| —163%| —009%| —1.13%| +092%| +2.61% +0.23% —0.04%
ToTT b 2395% | 2363%| 2464%| 2469%| 2396%| 2185%| 19.14%| 1250%| 16.97%|  930%| - - -
HEEZ
20074EFE | 20085 £ | 20095 | 20105/ | 20114E /& | 20124F/E | 20135 /& | 20145 /& | 20155 | 20165 E | ERES5EM B3R 105MH
(FFR19) | (FFB20) | (FFRk21) | (FR22) | (FR23) | (FFRL24) | (FFR25) | (FFR26) | (FRL27) | (FRk28) (££3R) (%)
REEIINE NS R —0.32% | —6.75% 1.32% | —7.06% 477% | 18.30% | 14.93% | 1270%| —3.32% | —3.22% 7.47% 277%
NUFT—JINEER —0.44% | —6.56% 0.82% | —7.38% 4.96% | 17.86% | 15.09% | 12.67%| —2.74%| —5.41% 7.05% 2.52%
BB R +0.12% | —0.19% | +0.50% | +0.32% | —0.18% | +0.44% | —0.17%| +0.03% | —0.58% | +2.19% +0.42% +0.26%
RERIINE IS 0.41% | —7.29% 0.22% | —7.46% 491%| 17.85% | 1521%| 1220%| —270%| —537% 7.00% 2.42%
v | 052%| —7A7%|  018%| —754%| 499% | 17.73%| 1528%| 1228% | —274%| -541%| 690% | 2.44%
TR T 011%| —011%| +004%| +009%| —008%| +012%| —007%| —009%| +0.04%| +005%| vo01%| ~001%
PNy T 7210%|  7201%| 7126%| 7067%| 7093%| 7067%| 7105%| 7044%| 6635% | 6343%| - - -
BRI E N R —2.20% | —5.36% 410% | —6.09% 4.45% 19.41% 14.25% | 13.89% | —3.66% 0.50% 851% 3.58%
rmey| PR | oo aow| o aowe| sove| wiwn| veson| wesen| o sem| el amw
BB = +0.69% | —0.40%| +1.69% | +0.89%| —0.44%| +1.22%| —038%| +0.32%| —086%| +591% +1.32% +0.89%
For tE | 2790% | 2799%| 2874%| 2933%| 2907%| 2033%| 2895%| 2956% | 3365%| 3657%| - - -
HEH%R
20074 | 20084E & | 20095 /£ | 20104EE | 20115 /& | 20124 | 20135 & | 20145 £ | 20155 | 20165 E | EESEM ET10E[
(FFRL19) | (FFR20) | (FFBL21) | (FFB22) | (FFRi23) | (FFRL24) | (FFRL25) | (FFRi26) | (FFRL27) | (FFR28) (££K) (%)
EFEINE NS R —17.10% | —43.21% | 46.11% | 2.18% 049% | 28.91% | 32.00% | 22.27%| —9.63% | 14.20% 16.51% 4.25%
NFI—TINGEER —16.92% | —43.42% | 46.52% | 2.27% 0.34% | 28.78% | 32.09% | 22.31%| —9.66% | 14.61% 16.59% 4.29%
EBBINZE R —0.19%| +0.21%| —0.41% | —0.08% | +0.14% | +0.13% | —0.10% | —0.04% | +0.03% | —0.41% —0.08% —0.04%
BRI EINEE R —16.85% | —43.28% | 46.43% 2.27% 0.39% | 28.83%| 3234%| 22.22% 14.63% 16.63% 4.34%
1Ny TER
INyS TR 81.44%
BRI EIN R —18.19%
TIT17ER |-




R | S ERF A ERZARMEIEREERS

ERF L ERRARENEREERS

(M1 ERFEAN-BEANEREER (2016 (T 28) FE R MAEER)

A2 %E EBREE
EEEEA 144 389,034 1M 100.00%
=t 1433k 2,562 &M 98.86%
TSER | /N TEA | 1109k7,4881EM 76.43%
7o7«7EB | 32385074180 22.43%
B %1E 13Jk6,4721EH 1.14%
R KA %E BREE
EREEAEt 144 389,034 1M 100.00%
= 46 3k2,236 f&M 31.90%
ENES | /WY TER | 363£6,9361M 25.32%
7547 ER 93k 5,300 &M 6.58%
5t 353k 1,784 &M 24.28%
Efst | /vwo7ERE | 313£8,78018M 22.00%
7547 &R 373,004 &M 2.28%
Sir 19Jk6,8171EH 13.58%
NEESE | /5 TER 11 k9,832 &M 8.27%
7547 ER 7 J£6,985 &M 5.31%
=t 343k9,262 &M 24.10%
AEMK | N IR | 309k1,9401EM 20.84% -
795717 ER 43k7,323 &M 3.27% 2
SHAERE (777147 M) 7Jk2,4631EM 5.00%
A% 1E 1Jk6,4721EH 1.14%

CE1) MR EDORMARER L. ENRMEICIDEMBICRINEZSD/IERTY .
CE2) MBRADTD . BHEDOEREEFTDEEHLTLE—HLELEA,

[2]1 /8w TEBRROF7 I T« 7 ERDEIGDO#R (MHERD)

2001EEK | 20024EFE 5K | 20034F 5K | 20045E 5K | 20054 5K | 2006 EFEK | 20074F LK | 2008E 5K | 20094EFE3K | 2010 5K | 201 15EEK | 20124 K | 20135 K | 20144F B | 2015 K [ 2016 ER

CRA1Y) | CRRIO | CRMIS) | CRRG) | CR17) | (GRA1S) | (PAte) | (Pm20) | CRm2)) | CRM22) | CRM23) | (Pm2e) | CPR25) | (RW26) | (Pai27) | (Fa29)

s |27 | S067% | 61:36% | 75.47% | T8.58% | 79.88% | 77.97% | 8087% | 8226% | 83.09% | 8205% | 8161% | 9048% | 9013% | 86.10% | 8250% | 79.38%
75717 | 49.33% | 38.64% | 24.53% | 21.42% | 20.12% | 22.03% | 19.13% | 17.74% | 16.91% | 17.95% | 18.39% | 9.52% | 9.87% | 13.90% | 17.50% | 20.62%

| 1xos7 | 44.24% | 7084% | 77.02% | 76.87% | 76.19% | 76.27% | 76.41% | 75.73% | 75.26% | 75.26% | 76.23% | 78.78% | 87.69% | 86.71% | 81.52% | 90.62%
B 50 | S5.76% | 29.16% | 2298% | 23.13% | 23819 | 23.73% | 23.59% | 24.27% | 24.74% | 2474% | 23.77% | 21.22% | 1231% | 13.29% | 16.48% | 9.38%
Iy T | 71.42% | 76.85% | 73.30% | 72.45% | 72.04% | 71.91% | 72.31% | 71.71% | 70.98% | 70.62% | 70.87% | 70.60% | 71.70% | 69.85% | 64.94% | 60.89%
5 | 26.56% | 25.15% | 2670% | 27.55% | 27.96% | 26.00% | 27.69% | 28.29% | 28.07% | 28.38% | 20.13% | 20.40% | 28.30% | 30.15% | 35.06% | 30.11%
| 1x927 | 53.25% | 79.03% | 81.56% | 79.86% | 79.69% | 79.85% | 82.94% | 85.35% | 85.59% | 86.23% | 86.01% | 86.74% | 89.37% | 88.05% | 84.15% | 86.45%
5 | 4675% | 2097% | 18.44% | 20.14% | 2031% | 2015% | 1708% | 1465% | 1441% | 13.77% | 13.99% | 13.26% | 10.63% | 11.95% | 15.85% | 13.65%
a g (27| S007% | 8554% | 74.89% | 77.78% | 78.06% | 77.22% | 79.53% | B047% | 79.67% | 78.13% | 76.65% | 84.50% | 86.00% | 83.91% | 79.28% | 77.31%
T9747 | 49.93% | 34.46% | 25.11% | 22.22% | 21.94% | 22.78% | 20.47% | 19.53% | 20.33% | 21.87% | 23.35% | 15.50% | 14.00% | 16.09% | 20.72% | 22.69%
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[3]:&

ERFX ERZAHMBIEREERS

AZAHBENEREERE (2016 (FiK28) FERFMEE)
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(BA: )
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(A= 1010001016976) BPI 6.822 (%A B2 9010001021473) AN-P | 14216
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TINFL I A S RRARAC - RRT A T8 1y 7B | 7770t 1 TOPIX | 60,149
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(& A%ES9010001021473) (AVF 1 RE— T OIS ARG~ ZYIFK) G—AGG 5,243
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(i A#%52010001066780) (GF I TRA =R A %) G—AGG | 7,002
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(EAFES 7010401061146) ' FATEyRTIIAN T
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3 Y NS SR ZUAS BNP/SYINA U NRZRAU R I S—RF =
5;)'5'% ;f 60130’0:\0;7{;;;;; I TOPIX 2,383 (FA95A— T TS RN = R TR T YA ) WGILB 831
Elfﬂ%it PR e o (EAES3010001068479)
7I7ATHER (5«43;~/\':/j74-y/7-/\°i;—;LP> RN-S 89 —/gt—@;ﬁﬁg BNYARZ -7l yh- IR IAA-Tp/ 8 1
(& AE 2 5010001130641) YT ((;91;17Z;;éﬂ;;zﬁ;g;;%»-ﬁw\°:—~1wm~>—) G—AGG 2,557
— - y =
et g RN-V | 2776 BNYAOS 7Y RIS T EURO
— (A A NRRIA R DAL (T A=) UITIR) AGG 1,507
AET7 bR IAS TOPIX 2813 (% A %S 8010001040648)
(EAES8010401072159) ’ FTE DIy
FERT7EAIIA T RN—S 443 (ST 49T ALRARAARZTAA DL N=Z—TVINY~%) | G—AGG 5,427
(EAES7010001054021) (3 AE2 4700150005220)
BH7EbTRIAA T MSCl— T17)T11&15
(FAAY3FI- TR TR =X TIL-E—) s 1,431 (FAFVFA AL RT AT 2—>aF - Tyh-ZZIAN) USAGG 3,251
(EAES7010001054021) (EAES1010401025734)
T4T7I)T 1315 TOPIX 3037 = A 7A
(EAES 1010401025734) ’ (FF9IR97- TPAF LIl RZTAAN A7) G—AGG 5,343
Syt A NZRAUS (% A%%59010001125976)
(FYRWANIIINALT AT =2 H—EY=Z- T TI-Y=) | TOPIX 846 TIVTF LIl A D NRARAUN - RIT ARSI
(& A2 6010401037394) (PGIM1>7%) G—AGG 4,408
(% A %5 7010001098893)
XZaTAT Ty IAS
(Y2254 7 7 yhRRIAN(US) TATILY—) G—AGG 6,910
(%A %S 1010001106942)
FIHL AR — A NRZRANTRT A
(BIVH R — AL NARAUN R RT A A2 %) G—AGG 4,010
(% A %5 9011001026405)
UBS7tyh-vRxI AN
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Ly * I Tryh T AR
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(% A %S 5010001048652)
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UBS7tuh- w24 TOPIX | TOPIX (A5 %)
(UBS 77 yh- 3T 4 (UK)UIF oK) MSCI-K 6,651 S
(EABS 4010001031576) JPX | JPXE#400 (RELiAS)
SRS TRy T R—T AR MSCI-J |MSCI Japan Standard(70X) -
(FH—R-Fryh 2T AT TV —) MSCI-E 303 MSCI-JS |[MSCI Japan Small (¥ 0X)
gfggwmmmw e EWBR | RAF | SHRAFIEE X %
i‘ Yy RN-P  |RUSSELL/NOMURA Prime (B24&%) |
THyhTRIA B 7
L d s One (1fa MSCI-A | 45277 RN-S |RUSSELL/NOMURA Small Cap 1>7 0 X (B4& )
27— AR—h+TO— 1OV TR H—X MsCl—a | 53204 RN-V  |RUSSELL/NOMURA Large Cap Valuef>7 v X (BBEED)
(EAES2010401034817) ' SP-G |S&P GIVI Japan(/OX-h—%b-5—>)
Toy IRy TSI _ 3,5 SN A —
SERS | (BAES9010001125076) MSCI-A | 45705 vgzil STAEREBA T VI ARRER AYIEL-FHN=X)
ISYTBA [ = ERETRRT USCOV |o 5 ckEEME 1277 21 ~3% (AA—2)
= =Lid MSCI-A | 53011 1-3y
i 2010001146005, :
f;f:”ﬁwﬁﬁ > GoAGG |2V AN =T N ILAR A=V E ATy R
(%A %= 6010001008770) MSCI—A | 51,540 (B<AAMA, AvEL-AN—X)
)2 53R9T _ USAGG 7}bf{af\—7'{\—7vfl7kﬂ‘um:l’f/T‘/7X
(i A%ES6120001076393) MSCI—A | 53202 (NPl -HN=X)
BRER 1 _ 72,431 TI—LN=G-IS= LA X A—OEEA T T X
mRE (o - - s | “VROMC| (nounL-mN—2)
— USHY29, |7V —AN=T =LA KB N A —IURAEE 2%
A E — 1432248 * | BITHEF vy T AT YT R (N UEL-AN—X)
e BFREA - 16,472 EUROHY |7 Ib—L/N=J - N=JLA X 2—0- /N —JLR$t & 2%
& =t 3439377 K — 1,448,719 2% BITEX vy T AT vI (NI HEL-FNX=X)

GBI-  |J.P.EILH> GBI-EMZA—/NIL-ZAIN—3 T 7R
EMGD | (NP &L-BAN—X)

TIW—LIN=T - N=J LA X R MEEER T VTR
(BR<BEA. Ay HL-AN=X)

WGILB

MSCI KOKUSAI
(AN=Z, EEYirk EREREAOEYRUERERR)

S E# | MSCI-E |MSCI EMERGING MARKETS (FIX—X, E24iAd ., Bi5|&1%)

MSCI ACWI
(RE< B FAN—Z B A4 EIEE i A OB SR B REE B 1)

MSCI-K

MSCI-A
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N =7 = Yavax == Sz
=% = %7
[4] B ZEHKBAFREBINZEER
7. ERAEB(ERSE) (2012 (FH24)F4A~2017 (FHK29)&E3A)
. - REEMNEINGR | NoFv—TUNER BBINEE R KRNIV LTI~ | 127443 LiF
ERFE EASHRESR
e e oy ®) (C)=(A)—(B) (D) )/ (D)
BxEA I 2.43% 2.40% +0.03% 0.04% -
BXEA I 2.43% 2.43% —0.00% 0.03% -
—_— BXER O 1.58% 1.58% +0.00% 0.09% -
=
NS TE Ttyhw R4k One (IHA¢1ZE5E) — —
v 7 EH e 2.37% 2.39% 0.02% 0.04%
=HERIEFTIRTT 1 (EAES2010001146005) 2.38% 2.37% +0.01% 0.04% -
=HERISFERIT I (EAES2010001146005) 2.44% 2.43% +0.00% 0.03% —
THyhw U Xk One (IHDIAM) I (AAES9010001021473) 2.39% 2.25% +0.14% 0.08% 1.64
TryhT XTI AN One (IBATIEEFE) 1
s | EAES 010001021473 2.45% 2.25% +0.20% 0.23% 0.88
o7 B | RRBLTEINIIIAUL (EAES3010001034076) 2.41% 2.25% +0.16% 0.17% 0.93
=HEFRI55EEIT (EAES2010001146005) 2.53% 2.25% +0.29% 0.11% 2.64
=B UFJEFEIRTT (AAES6010001008770) 2.44% 2.25% +0.19% 0.18% 1.04
Tyhw I Ak One (IHDIAM) (% A%S9010001021473) 14.07% 14.06% +0.02% 0.11% -
Eptst | FIv7EvY S/ X (EAES9010001125976) 14.03% 14.06% —0.02% 0.11% -
Ny TER | Z3ERIEFEET (AABS2010001146005) 14.02% 14.06% —0.04% 0.11% -
ZZUFJESESRST (EAES6010001008770) 14.05% 14.06% —0.01% 0.11% -
Eptst | 7 EybYERIAhOne (IHDIAM) (5 A%S9010001021473) 14.84% 14.43% +0.41% 1.77% 0.23
TITATER | IS THyhTRIALS (EAES6010001098507) 12.57% 13.39% —0.81% 1.66% —0.49
TryhvxI A One (IB#FIF(E5E) _
S s g 7.53% 7.53% +0.00% 0.10%
= ZF—hZNY—R T A=/ NI TR HF =X _
, ﬁ?;agm R Ay 7.53% 7.53% +0.00% 0.10%
TSy IRy T TxIN (EAES9010001125976) 717% 7.11% +0.07% 0.10% —
=HERIEFTIRTT (FAES2010001146005) 7.53% 7.53% +0.00% 0.10% —
Tyhv I A One (IBATIZHE(E)
S s 7.50% 7.07% +0.43% 0.91% 0.47
TRy TR Ty RTAN
s | EABEE010601009045) 7.30% 7.07% +0.23% 0.64% 0.36
TIT17 8 | ELAQDHINAYIT YR (EAES 4700150005220) 7.96% 7.07% +0.90% 0.72% 1.24
TSy IOy TSN (EAES9010001125976) 7.30% 7.07% +0.23% 0.44% 0.52
ey T b AT A 7.65% 6.96% +0.68% 0.69% 0.99
POl e 15.95% 15.94% +0.01% 0.07% -
A T TR R 16.48% 16.40% +0.08% 0.10% -
lﬁl?;*gﬂi TZy0y7- I+ (EAES9010001125976) 16.33% 16.34% —0.01% 0.08% -
=HERISFIRT (EAHS2010001146005) 18.29% 18.26% +0.03% 0.08% -
=ZUFJE5ERAT (= A%S6010001008770) 15.99% 15.97% +0.02% 0.09% -
V) Z 753897 (5A%S6120001076393) 16.64% 16.61% +0.03% 0.09% —
T LT 1T (AES9010001062807) 16.32% 16.82% —0.50% 1.28% —0.39
SNEHK | MFSAUARZRAURTRI AN (& AES7010001096996) 18.96% 17.26% +1.70% 2.67% 0.64
77717 &R N ; SIS
321;2@5%&%;3%“ ATA2 15.61% 17.26% —1.65% 3.23% —0.51




4. BREBE(EEI3E) (2014 (FEf26)FE48~2017 (EH29)E3H)

R | S ERF A ERZARMEIEREERS

. . . - BFFEIINEINEGS R | NoFI—TUNEEER BBINZE R EHNT VXL TIT— | 12THA=Va Lyt
ARFE ERRERNE W ® ©)=m—®) © © (D)
BRER I 2.65% 2.62% +0.03% 0.05% -
BXER I 2.60% 2.59% +0.01% 0.04% -
BZER I 1.36% 1.40% —0.04% 0.08% -
ERfEE | 7EybeRIX b One(IBA#IFEFE) (EAES0010001021473) 2.56% 2.56% —0.00% 0.04% -
INYTER | 25 —peZMJ—RIO—/ L PR =X (EAES2010401034817) 2.57% 2.56% +0.02% 0.04% -
=HERIEFEIT I (EAES2010001146005) 2.58% 2.56% +0.02% 0.04% -
=HEKRIEFRT I (EAES2010001146005) 2.60% 2.59% +0.01% 0.03% -
=#UFJ(E5ESRTT (EA%ES6010001008770) 2.50% 2.50% —0.00% 0.05% -
Trybv b One (IHDIAM) T (5A%S9010001021473) 2.50% 2.37% +0.12% 0.08% 1.57
Ty RIA A One (IBATIFEFE) T (EAES9010001021473) 2.73% 2.37% +0.35% 0.22% 1.59
MU RERT (= AES1010001016976) 2.63% 2.29% +0.35% 0.27% 1.31
RRBLETEINTRIAD (EAES3010001034076) 251% 2.37% +0.13% 0.17% 0.79
ERfEE | EATIV/UITUR (EAES4700150005220) 2.62% 2.29% +0.33% 0.29% 1.14
TITATER | 150l KA - TRIAA SIS (EAES7010001008893) 2.87% 2.29% +0.59% 0.24% 2.46
RZaTMT- Ty IALR (EAES1010001106942) 2.81% 2.71% +0.10% 0.29% 0.33
=HERIEFERIT (EAFS2010001146005) 2.63% 2.37% +0.25% 0.11% 223
=FUFJEFEIRTT (FA%S6010001008770) 271% 2.37% +0.33% 0.22% 1.49
BFRER —0.40% - - - -
Trybe 2T 4k One (IHDIAM) T (EAES9010001021473) 9.80% 9.76% +0.03% 0.10% -
TEyrI T ANOne (IHDIAM) T (EAZES9010001021473) 5.99% 6.01% —0.02% 0.09% -
THybI I A One (IBAFIFEFE) 1 (EAES59010001021473) 4.40% 4.38% +0.02% 0.04% -
T—IWRZ By IR TRy RIAUR (EAES8010401009945) 11.00% 11.19% —0.18% 0.24% -
| BTk RIA S (EAES 7010001054021) 11.54% 11.67% —0.13% 0.69% -
/\Iil/liqg%éﬁﬁ TSy 0y7-TxIN 1 (EAES9010001125976) 9.77% 9.76% +0.01% 0.11% -
TZyIRy 7T 1 (EAES9010001125976) 4.44% 4.45% —0.01% 0.08% -
=HERIEFTIRI T 1 (EAEHS2010001146005) 9.74% 9.76% —0.02% 0.10% —
=HEREFET I (EAFES2010001146005) 4.75% 4.75% —0.00% 0.13% -
=%UFJEFESRIT 1 (AA%S6010001008770) 9.77% 9.76% +0.01% 0.11% -
=#UFJEFESRIT I (EAES6010001008770) 8.62% 8.64% —0.01% 0.09% -
TEyhI 2T ANOne (IHDIAM) I (EA%S9010001021473) 10.46% 10.16% +0.31% 1.36% 0.22
TybI I AN One (IBA#F3IR(E) 1T (EAES9010001021473) 20.66% 13.50% +7.16% 9.37% 0.76
A—RRZA TG AL NRRRAY (i A%ES2010001066780) 12.84% 10.16% +2.69% 5.36% 0.50
AUNZT T YN TRIAN (EAEST7010401061146) 11.83% 10.16% +1.68% 4.19% 0.40
. FrEQI A 2—F 37V (EAES8010001014858) 9.04% 10.16% —1.12% 3.82% —0.29
72*5;%% JPEIHL - Tyh w2 UAL (5 AES6010001098507) 7.82% 9.53% —1.72% 1.51% —1.14
T2 TyhTRIAUN (EAES5010001130641) 20.32% 13.50% +6.82% 6.42% 1.06
BET7yhvxI AN (EAES8010401072159) 10.15% 10.16% —0.01% 1.24% —0.01
BRI T7yhwRI AN (EAES7010001054021) 13.26% 13.77% —0.51% 2.23% —0.23
T17)T1#(5 (EAES1010401025734) 13.11% 10.16% +2.96% 6.26% 0.47
Ty A NZRXS (EAES6010401037394) 11.78% 10.16% +1.62% 2.55% 0.64
Tyhe 2T Ak One (IRA T IZEFE) (AAES 9010001021473) 1.94% 1.94% +0.00% 0.11% —
HEEE | A7—b A=k IO/ L TRAAY =X (EAES 2010401034817) 1.93% 1.94% —0.00% 0.11% -
NV TER | 55900y 5-S1 (EAES9010001125976) 1.31% 1.27% +0.04% 0.11% -
=HERISFEIRTT (EAES2010001146005) 1.94% 1.94% —0.00% 0.11% -
Tyh 2T AN One (AT (ZH%1E) (EAHES9010001021473) 1.98% 1.28% +0.70% 1.01% 0.69
T—IWRZ By IR Ty T RIAUR (EAES8010401009945) 1.46% 1.28% +0.18% 0.72% 0.24
T?EEEH ELTT w37 YR (EAES 4700150005220) 2.02% 1.28% +0.73% 0.68% 1.08
TZy IRy T TN (EAES9010001125976) 1.15% 1.28% —0.14% 0.50% —-0.27
BB ZRBAN— AL NRZRANTZT AU (i AES9011001026405) 1.86% 1.12% +0.73% 0.80% 0.92
Tk Ak One(IRA T IZEFE) (AAES 9010001021473) 7.12% 7.12% —0.00% 0.09% -
Z7—b - AN)=h+T A=/ TR H X (EAES2010401034817) 7.92% 7.83% +0.09% 0.12% -
SEMR | FTVIEYT D/ (EAES9010001125976) 7.73% 7.74% —0.01% 0.09% -
1Ny TER =HFRIEFEIRTT (EAFES2010001146005) 10.76% 10.71% +0.05% 0.10% -
=FUFJEFEERTT (EAES6010001008770) 7.20% 71A7% +0.04% 0.11% -
V) Z 73897 (EA%S6120001076393) 8.18% 8.16% +0.02% 0.11% -
> One (IB#F3#%12) 1 (HAHS9010001021473) 5.22% 7.07% —1.85% 2.79% —0.66
TEyb3ZI AN One (IBA#TEHE(E) T (EAES9010001021473) 6.31% 3.87% +2.44% 3.52% 0.69
T LT g TN (EAES9010001062807) 7.57% 8.83% —1.26% 1.21% —1.04
JIYAARRI=G KN T IE=T 4= 379 (EAES7700150000136) 10.82% 8.83% +1.99% 3.01% 0.66
MFSA L NZRA T 2T AN (EAES 7010001096996) 9.50% 8.83% +0.67% 2.60% 0.26
T’?E*;k%m BET7yhvxI AN (EAES8010401072159) 7.59% 8.83% —1.24% 3.53% —0.35
BR7tEyhwxIAL T GEAES7010001054021) 5.04% 3.87% +1.17% 5.60% 0.21
FHT7eohvxIALN 1 (EAES7010001054021) 2.23% 2.50% —0.27% 2.76% —0.10
BNYXAZ -7 tyh w3 I A hT 4/ (EAFES8010001040648) 8.45% 8.83% —0.38% 3.15% —-0.12
=FUFJEFEIRTT (AAES6010001008770) 9.54% 8.83% +0.71% 4.92% 0.14
FHY—R T TRyM IR AN (EAESB010401058901) 6.90% 4.77% +2.14% 5.37% 0.40
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.EREE(ERE1FE) (2016 (Ef28)E48~ 2017 (EHK29)E3R)
iy

BEREEFMICETHIERRBICOVWTE. 7. BESEFLFA BEEXESFOERXREZISRILZI,
FEES BTN H%Fsﬁtu(illlﬁz A/%v(—B;JHIﬁﬁ (Ci)ﬁ;@(lfﬁi) e,
BREA I —1.11% —1.16% +0.05%
BXEA I —1.33% —1.34% +0.01%
BXEA O —0.45% —0.47% +0.02%
ERfEE | 7EubIRIUA R One (IBAFI(EFE) (EAES 9010001021473) —0.17% —0.17% +0.00%
ISYTER | 25 —h XM=k T O—/ L FRINAHF—X (5 A%ES 2010401034817 —0.15% —0.17% +0.02%
=HERIEFEIRTT T GEAES 2010001146005) —0.13% —0.17% +0.03%
=HERIEFEET T (EAFS 2010001146005) —1.32% —1.34% +0.02%
=% UFJEFESRTT (AA%ES 6010001008770) —1.30% —1.34% +0.04%
TtyhwxI Ak 0ne (IHDIAM) I (EA&S 9010001021473) —0.99% —1.16% +017%
Tryhv 3P A b 0ne (IRATIZEFE) I (EAES 9010001021473) —0.87% —1.16% +0.29%
MU $%&RER (5 A%S 1010001016976) —1.35% —1.41% +0.05%
BRB LT EINIRIAD (EAES 3010001034076) —1.01% —1.16% +0.14%
ERfE%E | EATV/SUIF R GEAES 4700150005220) —0.93% —1.41% +0.47%
TITATER | TIU52 Sl o RRARAAN T RT A1/ X (AR 7010001098893) —0.87% —1.41% +0.53%
X217 Ty TRIAN (EAES 1010001106942) 0.06% —0.17% +0.23%
=HERIEFTIRT (BEAES 2010001146005) —0.89% —1.16% +0.26%
=% UFJIE5EIRIT (AAES 6010001008770) —0.92% —1.16% +0.23%
BXRER —0.53% — —
THyhwxI A h0ne ([HDIAM) I (5A%S 9010001021473) 14.77% 14.69% +0.08%
Trybhw2xI 4 h0ne (IHDIAM) T (EAZES 9010001021473) 13.68% 13.62% +0.05%
TrybeRI A 0ne (IBATIZEFE) 1 (EAES 9010001021473) 14.70% 14.67% +0.08%
T—IRR oI R Tlyb v RIU AN (EAES 8010401009945) 12.93% 13.26% —0.33%
FHT7 v RIALN (EAES 7010001054021) 17.66% 17.60% +0.06%
/\El/'iqﬁgﬁﬁ TSy 0y 7T+ 1 (EAES 9010001125976) 14.74% 14.69% +0.05%
TZyo0y7-Txis> T (EAES 9010001125976) 13.87% 13.83% +0.04%
=HHERIEFEIRTT 1 (EAES 2010001146005) 14.71% 14.69% +0.02%
=HEREFTIR T T (KAAES 2010001146005) 13.54% 13.62% —0.08%
=FUFJIEFEIRIT T (5AES 6010001008770) 14.73% 14.69% +0.04%
=% UFJIEFESRTT T (AA%S 6010001008770) 13.60% 13.62% —0.02%
Tryhw T4k 0ne (IHDIAM) T (EAFS 9010001021473) 14.76% 14.69% +0.07%
Ty A b One (IHATFH1E) T (EAES 9010001021473) 19.45% 17.02% +2.43%
A—ZARZATVYL G AL NZIAY (iEAES 2010001066780) 22.76% 14.69% +8.06%
AL NZDTHyh-TRIAUN (EAES 7010401061146) 17.85% 14.69% +3.16%
FrERIA2B—FaF)L (EAES 8010001014858) 16.16% 14.69% +1.46%
JPEIH Ty TR AN (EAES 6010001098507) 18.88% 19.22% —0.34%
Epgtgst | YaA—F— A ANIAUNTRUALS (EAES 6010001077097) 15.21% 14.69% +0.52%
TITATER | gy Py TXUAh (EAES 5010001130641) 28.57% 17.02% +11.54%
KRFMESRIZIE IR EREM (EAES 7010001049285) 19.94% 19.22% +0.72%
BET72yrXIAS (EAES 8010401072159) 15.39% 14.69% +0.70%
FRT7EheZIALL T (EAES 7010001054021) 17.88% 17.02% +0.86%
FHT7eohvxIALN T (EAES 7010001054021) 20.22% 16.04% +4.18%
T4T7V)T13%(E (EAES 1010401025734) 15.90% 14.69% +1.21%
Ty ALNXZRAUS (EAES 6010401037394) 13.76% 14.69% —0.94%
Ty ZI A b One (IBAFIZIEFE) (BAES 9010001021473) —2.95% —3.00% +0.05%
ZF =R ZN)=h T A=/ TRNAHF =X (EAES 2010401034817) —2.94% —3.00% +0.06%
FHRT7EyhwZTAL (EAES 7010001054021) —5.37% —5.41% +0.04%
/ﬁ?fgﬁﬁ TS990y 7-TxI8 1 (EAES 9010001125976) —5.34% —5.41% +0.07%
TZ970y7-J+Is 1 (EAES 9010001125976) 0.38% 0.39% —0.01% O
=HERISFEIRTT (EAES 2010001146005) —2.94% —3.00% +0.06%
) Z5$RFT (EAES 6120001076393) —5.37% —5.41% +0.04%




R | S ERF A ERZARMEIEREERS

. . . . RERINEINEE | ALFV—TINRE=R EBBINZE
AT ARRITERE () ®) ©=w-@ |
TryhexT A b 0One (IHDIAM) I (EAES 9010001021473) 0.89% —0.42% +1.31%
THybI 2T AhOne (IBATI3HRIE) T (EAES 9010001021473) —0.81% —3.05% +2.24%
Ty aET T (EAES 6010001133395) 9.97% 4.43% +5.55%
T—IRT By TR TRy T RIAN (EAES 8010401009945) —2.77% —3.05% +0.28%
A0—F— AL NZMANZRT AN (EAES 6010001077097) —1.77% —3.05% +1.28%
BRESvNCERBET 2N RIAS (EAES 7010001031160) —1.94% —3.05% +1.11%
FR7uhv >k I (EAES 7010001054021) 10.11% —3.05% +13.16%
TR T EyhTRIAL T (HEAES 7010001054021) 14.18% 15.39% —1.20%
FHHT7eohvxIA N 1T (EAES 7010001054021) 11.66% 15.39% —3.72%
ShEfE | BNP/SUSNIUNZIA -/ S—hF—Z (EAES 3010001068479) —0.31% —0.23% —0.08%
TITATER | BNY AO 7 yhv2UAN U1/t T (EA%S 8010001040648) —1.66% —2.63% +0.97%
BNY X027 yh I AT w/X> T (EAES 8010001040648) —6.43% —7.47% +1.04%
ELITwIN)IT YR (EAES 4700150005220) —1.13% —3.05% +1.92%
T17UT11R1E (EAES 1010401025734) 7.31% —0.42% +7.73%
TZv IRy T TN (EAES 9010001125976) —2.64% —3.05% +0.41%
TIWTFL w0 A NRARKN TR T A T 1IN (EAES 7010001098893) —0.31% —3.05% +2.74%
X247 Ty TRIAN (EAES 1010001106942) 1.88% —3.05% +4.93%
FIWHL B — AL NZRAUR TR TAUN (EAZES 9011001026405) —1.67% —3.52% +1.85%
UBS 7 tzyh- v R Ab (iEAFES 4010001031576) 0.81% 0.52% +0.29%
Ly XA I Ty v 2T AR (EAES 5010001048652) 0.47% —3.05% +3.52%
TEyhI T AUROne (IHATIZEFE) (EAES 9010001021473) 14.65% 14.64% +0.01%
AT —h AN =T BA—=/NIL-TRNAHF =X (EAES 2010401034817) 14.63% 14.64% —0.01%
SEME | 7TYIEYT- v (EAES 9010001125076) 14.66% 14.64% +0.02%
ISYTER | SHERIEFEIRT (AAES 2010001146005) 14.68% 14.64% +0.04%
=% UFJIEFEIRIT (AAES 6010001008770) 14.58% 14.64% —0.06%
1) %% 3R9T (EA%ES 6120001076393) 14.58% 14.64% —0.06%
Ty A b One (I[HAT1FH1E) 1 (EA%FS 9010001021473) 8.99% 8.94% +0.06%
Ty A b One (IHAT1FHIE) T (EAES 9010001021473) 20.10% 16.21% +3.89%
T LT 4TI (EAES 9010001062807) 12.22% 14.42% —2.20%
TIVURRR—=T AT INE—=T 4 —— )3T yR (EAFES 7700150000136) 13.19% 14.42% —1.23%
MFS A2 NRRRAN T RI AN (EAES 7010001096996) 13.46% 14.42% —0.96%
SHEM | BRT7 AR IX (EAES 8010401072159) 9.28% 14.42% —5.14%
TIT4TER | g7 ohvxIAh T (EAEE 7010001054021) 22.44% 1621% +6.24%
BR7EyhexIAN T (EAES 7010001054021) 14.27% 11.67% +2.60%
BNY XA+ 7 ozyh w2 I AN T4/ (EAES 8010001040648) 8.88% 14.42% —5.54%
=3 UFJ{EFTIRIT (AAHES 6010001008770) 17.26% 14.42% +2.84% 5
UBS 7t yh-vX AL (EAES 4010001031576) 7.41% 14.42% —7.01% 3
FH—R-Tw N THyhTR—T AN (EAES 8010401058901) 23.94% 16.21% +7.73% %B

GE1) ERZAHMBOLHIESF L. S0FIRTT.

CE2)R—ERFHCHENT. EHROERZZEL TV 2ERZAKBEIE. £FcO—YHFENRELTOET,

GE3) FEMEBEBRNBEERONYFY—IIR@mEG EEBEICRDTEFILHRFICISHELZRVcODE, FRBELZEDTTY.

GE4) BEIR/NMIRU T E SMUMBERATRREL LB BBIREER O > T4 X—2a - LA R ORELZMO A ERREGBILH—RK
LEEA.

GEB)SEES/ N TERE—EDT7 7T+« TERROHNEKK/ S T EAORBINENGERICIE. SR TERICEDNFEEZATVET,

CEB)HERMD IO %, ERMBN 1 ERBELDERZABBEZRLTCVET. 1 FRBERDERZAMBOLINERIE. BB=ETT.
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RRBLT EIATRIALS 1242472010 ZFHERISFLIRIT (EAES 2010001146005) 89,113,886
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BRT7EyhTRIAN EAES 7010001054021) 592,055,437
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(EAES 9010001021473) 159,076,315 AEEEYCA(EHET @RS SHEE) 702,096,805
TN T %Ak One (EDIAM) T 207 953,346 (EAES 5010001072446) YR
(#AES 9010001021473) R AARS 27 1 -4 —E2{EFERTT (ER4EL) 1,541,088,740
Ty A b One (BAFEEFE) I 56516213 | O EREEE GEATS EDTINIeEERG) o
(i AEE 9010001021473) ’ B 27—k ZN)-MEFERTT (S EfES. AV 2T T1TERE) 2205,769,475
THyhvRIU A One (IBATIZERE) NV 15.415.724 CEASS D0 IR
(EAES 9010001021473) A1, BAYZ2—b5 ZMEFERIT (S EH%) 3.199.364.690
O G R T GEASS BT EHIEES) R
| (BA#S 8010401009945) 1,524,478,011
BN [T eskeruh 1) EE = =
ATPZE LI A CA SRS RS 3,171,927,113 CE1) ERZERBOLHIERFIE. 5OFIETT .
G590yt 1 50425815 CE2)R—ERFEICEVWT. BHOERZZEL TV ERZTHES
(£ A 9010001125976) 425 & B0 BFENELTOET.
P AN 35,826,837 GES) FHHBICEEBERPEENTVET,
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SHERIZEIET 1 GAAES 2010001146005) | 62,939,395 FAEED SEITHIZRNT 7 RERLTVET,
=FUFJIEFEERIT 1 (AA&S 6010001008770) 117,633,689
=FUFJIEFEIRIT T (5 A%S 6010001008770) 75,117,679
THyhvZI A b One (IRAFI3%1E)
(iEA%ES 9010001021473) 3,350,044,506
=R Yy I Ty TR TA
= (EAES 8010401009945) 2:434,273,034
S EMES
TIT717&R | ELIDw/SUUIT YR (EAES 4700150005220 | 3,211,608,595
Ty 707 Jwis (EAES 9010001125976) | 1,896,720,305
FIH RGN — A NRAMAN TR AN
(i AES 9011001026405) 1,906,632,888
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GEX1) 2007 (FFp19) EEICFF ESh TV BENES/ Sy T AABEZ/ S TRONEM/ S T OIS FREBOE 1 77N S FEZFEIC
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(GE3) 2009 (Fp21) FEICEF ESNTUVBERES TV 7«7 DFEHNED 1 77 NI ETHMERICEDBDTT . AEHKI/ NI TG EEh TS
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ERPECECEICLZEDTY . ABAMR 77T 7 DBEHNED 377Nt ERFFIOEEZFICLZEDTY . AEMR 77717 (Ix—I> %)
DFFRFEADT 77 RFE 2011 (Fp 23) FEITEEZITL. 2012 (FK24) FEIERZRIBLZHDTY .,
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26DTT, NEKRR T I T4 T OFHRFEBIET R v— ANT I F ¥ —ICEBHEDTT,
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GE9) 2015 (FFEm 27) FEICET EEN TV BERES /v 7 HBES /Y TRONEEST V7147 ORNE FHREROBRIE. v xJv—ANT
IFv—FILEBDEDTY . HNEAKRR 7771 7 DENEISERARFDEBICLZEDTY .

GE10) 2016 (FEmR28) EEICGF EENTUVBEARAKR /NS TOBHNED 1 77 NEBRSHEOHEICEZHDTY ., BN 77717 DRINED 3

T72RE 1 77 REREFHMERICEDEDTHY . 277 NEAX—M=ET 7 R/ TELTRIRSZEELEBDTT . HEKR T
T4 7 DRENED 2 77 RiE BEFEERICESED T,
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ERE | 4 RE2HB/ICONT

4 |[IREEFEANICONVT

CDO—EIEX. 2017 (FH29) E3AR (2016 (FH28) FER) KR CERZAMKBENDERE —EZKI(C
FUBEENICRBELTVS2HDORUVERERTRELTLSHD (BHOH) &, BFEETERIE. KR ILHMR
TEICENLEEODODEMI10MTT .,

EEEAEANOHEMNEEICHTAFMERL TCVDEDTEDIELA TTHUTREEEREADK—LA
N=T&lBLEE0N,

OBERESHFEHIN RITHAHR (BFME%ENE) OEM#HNFRE iR (A EEIE)

No. ST e No. sai e s
1 BARE 394,551 1 N=Ed=EES 195,737,400 12,022
2 BAASRERGRE BRSNS 10,196 2 ZZURJTAF oI Iv—T 1,160,220,400 8,222
3 | WAHAXMEE RIS 6,662 3 BAAEEERE 124,335,700 5,983
4 | FELRTIEEE 5,429 4 | AEFHHIE 158,031,700 5,334
5 | #AAHEHE(FEREF) 4,178 5 | ZHEFERT1FIIVITN-T 129,189,900 5,323
6 | R 2,844 6 | YINNLITIN—T 65,466,400 5,161
7 | EREBHHR-INTF1LTR 1,625 7 | #FET«F AN TIN—T 2,398,345,900 4,983
8 KERAF 1,218 8 KDDI 149,160,600 4,426
9 | #EIINE 1,205 9 | V=I— 93,591,300 3,534
10 | BHIE 1,199 10 | 7Z7Fv7 14,978,300 3,438
5 495 FITiK 478,802 5 2,207 81 349,956

ONERBHFEHIN RITHAHR (BFMERENE) ONEMRNFE A (BFMEL%EIE)

No. STt e No. s me | RO
1 UNITED STATES TREASURY 63,606 1 APPLE,INC. 41,239,388 6,602
2 ITALY (REPUBLIC OF) 13,149 2 MICROSOFT CORPORATION 61,357,075 4,503
3 FRANCE (REPUBLIC OF) 13,113 3 AMAZON.COM,INC. 3,526,618 3,484
4 UNITED KINGDOM (GOVERNMENT OF) 10,482 4 FACEBOOK INC-A 20,541,825 3,251
5 GERMANY (FEDERAL REPUBLIC OF) 8,961 5 JOHNSON AND JOHNSON 22,114,943 3,069
6 SPAIN (KINGDOM OF) 8,110 6 EXXON MOBIL CORPORATION 31,324,287 2,863
7 MEXICO (UNITED MEXICAN STATES) (GOVERNMENT) 4,518 7 JPMORGAN CHASE AND CO. 28,961,369 2,835
8 | AUSTRALIA (COMMONWEALTH OF) 3,440 8 | ALPHABET INC/CA-CL C 2,761,215 2,552
9 BELGIUM (KINGDOM OF) 3,301 9 WELLS FARGO COMPANY 39,946,920 2,478
10 | CANADA (GOVERNMENT OF) 3,231 10 | ALPHABET INC/CA-CL A 2,512,165 2,373
B 2,257 #1Tik 193,661 B 2,621 §41A 346,245
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FRNCEN LT 22RO T BEEREACTERLEZEDTTY,
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i EH (2.0) (5.8) (4.1) (7.2) (1.0) (2.7)
-1.0 28 1.1 42 —20
EFPA AL (2.0 (5.8) (4.1) (7.2) (1.0 (3.0)
=2 (%) -07 3.1 0.8 35 —-1.7
(BE)E#H
(2.0) (5.8) (3.5) 6.2) (1.0) (2.7)
=
(E5)3 A (B2)ETH -10 2.8 0.5 32 -20
= (2.0) (5.8) (3.5) 6.2) (1.0) (3.0)
—0.4 25 1.7 4.8 —-1.0
. L (1.2) (4.1) (3.3) (6.4) (0.6) (1.6)
-07 2.2 1.4 45 -13
AR (B5) 3R (1.2) (4.1) (8.3) (6.4) 0.6) (1.9)
=2 (%) —-04 25 1.1 3.8 -1.0
(BE)E#H
(1.2) (4.1) (2.7) (5.4) 0.6) (1.6)
=
($5)3EA P -07 2.2 0.8 35 -13
= (1.2) (4.1) 2.7) (5.4) 0.6) (1.9)
(&%) fi [ #4% 3 BF
NEEEVRAITLIT LA EAES EAR#%R NEES S E#% EHIEE B2 AR
1.4 4.0
by =1 kv . —04 3.2 (4.1) (6.7) —-16
r—2(%) (2.3) (5.9) 0.9 36 (1.1) (2.7)
(BE)FEH (36) 63)
— 1.7 4.3
ISR —04 28 (3.6) (6.2) —1.1 %
r—Z (%) (1.5) (4.7) 1.2 3.9 (0.8) (1.9) &
(BE)FEH 3.1) 58) 1
(BE)RER
EAES EAR#%R SNEEZ S E#%K EHIEE B2 ERX
g (o -02 32 0.9 36 —-17
RIFHOLT—2 (%) (2.6) (6.0) (3.7) (6.4) (1.1) (2.8)
A -0 3.1 1.4 4.1 —1.1
R ERT—2 (%) (2.0) (5.2) (3.5) 6.2) (1.0 (2.1)
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ERR | 5 BEARR—PNT+UF DIRIE

[2]BREEDEERECHBEMRI

% [ 4% 5E B
ERES B S EES S E#RC e
EERZE (%) 4.30 2517 11.62 26.21 1.85
THRAREL ERES ERH S EE% S E#RC Eeta=
EAREE 1.00
E —0.22 1.00
S EES —0.16 0.08 1.00
N E -0.18 0.69 0.52 1.00
E£ LR 0.14 0.11 0.01 0.06 1.00
(&%) 5| 4% 5 BF
E R EZ E ARk HNEEZS S E X B2 EHXR
IZEHERE (%) 4.20 25.23 11.82 26.78 1.85
TERAREL EARES E ARk HNEEZS A EFK B2 EHXR
EANEZS 1.00
E ARk —0.23 1.00
HNEEE —0.04 0.06 1.00
S EFRX —0.09 0.66 0.55 1.00
g2 EHR 0.20 0.10 0.09 0.11 1.00
(BE)REF
EARES EA NEES A EFX B4 EER
TEERE (%) 4.70 25.10 12.58 27.25 1.93
TERRER EARES EA NEES S EFX 84 EHR
EANES 1.00
E AR —0.16 1.00
NEES 0.25 0.04 1.00
S ERRR 0.09 0.64 0.57 1.00
B2 EHX 0.18 0.12 0.07 0.10 1.00
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NEEE E4tRX E={=0pn SEYS—> EERE ThHMER SUERTHRER | RAMFTHRER
YR TUIT s Al g—> (EEAE 5 7) (ERH ) (EEfRH ) (B9 )
S35 L) 1.87 457 43.91 9.06 10.45
BEPAL (BE)EEH 1.57 457 44.88 9.16 10.50
—2Z(%) (BE)EH 1.53 4.23 45.01 917 10.50
(B2 R (BE)FEEH 1.23 4.23 1293 45.99 9.27 10.55
B35 Bl 1.94 3.54 ’ 43.66 9.03 10.45
iBEE (B%)kEH 1.64 3.54 4464 9.13 10.49
r—Z(%) (BE)EH 1.60 3.20 4477 9.15 10.49
(BE) R (BE)FEEH 1.30 3.20 45.74 9.25 10.53
(BZ)2BERNEBEER-—NTUFTOBEK
=35 B —0.70 2.00 56.27 3.81 414
e 3=-Laslivd (BE)FEH —1.00 2.00 58.92 3.93 4.27
—Z (%) (BE)EH —0.70 2.00 56.27 3.81 4.14
(B R (BE)FEEH —1.00 2.00 4.30 58.92 3.93 4.27
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iGE%E B 1.89 3.79 ’ 43.87 9.13 10.81
T—=2Z(%) (BE)¥EH 1.72 3.62 44.44 9.19 10.82
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RiEP T —2X (%) 1.77 457 1275 44 .44 9.45 11.23
TIEET—Z (%) 1.98 4.08 ’ 43.78 9.38 11.19
(%) 2BENESR—NT1UADOEHE
BEPAT—Z (%) —0.20 2.60 470 51.68 3.86 3.52
TiEEET—X(%) —0.10 2.00 ) 50.84 3.83 3.48
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» GARCH (Generalized Autoregressive Conditional Heteroscedasticity) € 7 JU
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> &
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WEERAELEBOTT. AL BREHESE. FF 3% (FE1E) . HEFMEY 4% DEXDOT 1L —a>EEBETaL—
SAVIERDESICKDBZEN TEET . (- E—4 —VF% (MBS))

ZEFEH FXrya70O— B E Fal—>3> BEFaL—23>
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