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[2013 6 ]

(CS)
TOPIX 0.01
(CS)
MSCI KOKUSAI 264
MSCI US 133
MSCI Europe 5.01
(Cs)
NOMURA-BPI 0.06
(CS)
Citigroup WGBI 1.00
(CS) (CS)
MSCI KOKUSAI 2.64 Citigroup WGBI 1.00
MSCI US 133
MSCI Europe 5.01
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[2013 6

]

1 3 6 1 3
(CS) 2005 5 1 125.28510135 A 2.56% 3.46% 14.42% 28.24% 31.15% 25.29%
(CS) 2005 5 1 126.26819787 A3.07% 4.35% 18.25% 35.78% 39.07% 26.27%
(Cs) 2005 5 1 99.31836545 A 1.09% 6.70% 28.73% 41.92% 38.31% A 0.68%
(Cs) 2005 5 1 143.40615244 A 8.40% 0.19% 11.18% 40.85% 37.03% 43.41%
(Cs) 2005 5 1 138.69775746 A 4.49% 1.95% 10.41% 25.87% 29.90% 38.70%
(CS) 2005 5 1 97.52371179 A0.01% A 0.03% A 0.06% A0.13% A 0.35% A 2.48%
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(CS) (Cs)
%
226,721 4.1%
3 1,053,689 18.9%|p7
4B 526,614 9.4%(p8
VAL 525521|  9.4iilpo " VAL
950,343 17.0%]|p11
870,249 15.6%|p11
1 1,426,735 25.6%|p12
5579,871]  100.0%
(Cs) (CS)
%
337,580 4.3%
3 1,942,009]  24.6%|p7
4B 1,482,828 18.8%|p8 .
VAL 1,151,318 14.6%|p9 4B
382,049 4.8%|p11
1,486,236 18.8%|p11
1 1,118,432 14.2%]|p12
7,900,451  100.0%
(CS) (CS)
%
85,007 4.2%
VA3 795200  38.6%|p7 VA3
1,179,947 57.2%|p8
2,061,054]  100.0%
(CS) (CS)
%
148,134 3.8%
VAl 1,876,489 48.5%|p9
368,236 9.5%|p10 VAL PM
PM VA 408,546 10.6%|p9 VA
JPM BRICS5 1,066,606 27.6%|p10
3,868,011  100.0%
(Cs) (CS)
%
46,137 4.4%
492060  46.9%|p11
500,867|  48.6%|p12
1,048,064]  100.0%
(CS) (CS)
%
13494  13.6%
VA 86,073]  86.4%|p13
99,567  100.0%
()p7
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4B
188%
20.0% 35.0% .
VA1
146%
(CS)
VA3
38.6%
57.2%
(CS)
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2002 9 30
(cS) (2013 6 ) (2013 6 )
(Cs) 24590
3
1 A 0.20% A0.01%
3 9.56% 9.77%
6 33.71% 33.32%
* 1 50.64% 50,58%
TOPIX 3 41.55% 44.20%
48.12% 46.53%
* Fed
*
(2013 6 )
10 u 10 u
*
11.3% 4.0% RIS( ISP*) 10%
10.2% 2.8% 10%
10.2% 2.5% JP 16%
7.9% 2.1% 22%
7.7% 1.9% 22%
6.3% 1.8% 20%
5.3% 1.6%
4.6% 1.5%
3.5% 1.5%
3.4% 1.4% ( )
() * |SP: Investment Strategy Portfolio
VA3
2001 11 29
(2013 6 ) (2013 6 )
(CS) -
[
1 A 0.56% A0.01% JBLODD e e reemee e eee e eme e eenneee
3 10.66% 9.77%
6 34.48% 33.32% el R
. 1 50.77% 50.58%
12000 |
3 44.56% 44.20%
®TOPIX 34.83% 29.33% e |
oo
*
S T z 2 2 ] 2 ] 2 2 s 5 5
= 8 ES a & ES & ES E E] E El E
*
( )
. - 5 10
(2013 5 ) (2013 5 ) (2013 5 )
1 90.1% 12.7% 3.3%
2 0.1% 11.4% 3.3%
2.1% 9.7% 3.2%
5.6% 6.8% UFJ 3.0%
5.6% 3.0%
3.0%
( ) 2.4%
2.3%
2.1%
2.0%
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2003 11 18
(2013 6 )
(CS)
1 A 148%
3 4.74%
6 27.69%
* 1 37.70%
3 36.25%
90.69%
*
i = = 2 g ] ] 2 ] g 2 &
K E & E B & & H B 2 ES
(2013 6 )
2013 7 1 - [ ] 10 ] 10
1.05% ( :1.00%
) 0.9975% (
:0.95% )
89.0% 19.1% 2.6%
2.2% 10.9% 2.5%
1.1% 10.4% 2.5%
4.8% 7.7% 2.4%
3.0% 7.5% 2.3%
100.0% 5.4% 2.1%
4.4% 2.1%
4.0% 2.0%
3.7% 2.0%
( ) 3.3% 2.0%
| 4B
2003 11 18
(cs) (2013 6 ) )
(CS)
1 A5.99% A441%
3 6.17% 6.18%
6 26.50% 24.13%
* 1 59.71% 48.09%
3 73.00% 70.63%
MSCI KOKUSAI 80.16% 80.99%
*
z 2 5 5 ] ] ] ] 5 5
S E & g & E El 2 E E]
( ) (2013 6 )
* - - 10 -
67.2% VISA INC-CLASS A usD 2.1% 15.0%
9.6% Nestle SA CHF 1.8% SGA 15.0%
18.9% Groupe Danone EUR 1.5% MFS 30.0%
4.4% JPMorgan Chase & Co. usbD 1.4% 20.0%
State Street Corp. usbD 1.3% RIS( ISP) 5.0%
National Oilwell Varco, Inc. UsD 1.2% 15.0%
( ) Diageo PLC GBP 1.1%
STARWOOD HOTELS uUsD 1.0%
Walt Disney Co. (The) UsD 1.0% ( )
Schlumberger, Ltd. USD 1.0%
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2002 9 24
(cs) (2013 6 ) (2013 6 )
(CS)
(CS)
1 A6.28% A6.21%
3 5.56% 5.86%
6 23.08% 2382%
. 1 51.56% 53.24%
mscl 3 64.69% 69.34%
86.51% 108.47%
*
fu =2 o = = El - o w
§o08 8 & 8 8 5 B % g
(2013 6 )
u
|
63.6%) 0.9% EXXON MOBIL CORP 1.6%
59,19 1.3% APPLE INC 145
4.5%) 1.4% MICROSOFT CORP 11%
> 5,79 0.3% JOHNSON & JOHNSON 0.9%
3.6%) 0.5% GENERAL ELECTRIC CO 0.9%
1.34| 0.1% GOOGLE INC-CL A 0.9%
0.74| 0.5% CHEVRON CORPORATION 0.9%
0.1%" 0.4% PROCTER & GAMBLE CO 0.8%
> 28.54| 0.0% NESTLE SA-REG 0.8%
€ 9.6%" 0.1% WELLS FARGO COMPANY 0.8%
4.2 0.1%
3.8 > 0.2%
419 0.2%
1.1% 2.0%
JPM VA JP
2003 2 12
(2013 6 ) (2013 6 )
(CS)
1 A 11.46% 410.22%
3 A329% A251%
6 751% 6.75%
* 1 39.22% 35.97%
3 29.20% 34.48%
®MSCI AC 148.58% 204.79%
b =1 fad o = =] o = - "]
LI T T T T R -
JPM
(
- 10
(2013 6 ) (2013 )
26.5% SAMSUNG ELECTRONICS 7.3%
21.2% TAIWAN SEMICONDUCTOR MANUFACTURING 4.1%
18.0% CHINA CONSTRUCTION BANK CORPORATION-H 4.0%
16.4% AIA GROUP LTD 3.7%
5.2% THE WHARF HOLDINGS LIMITED 3.3%
4.6% GALAXY ENTERTAINMENT GROUP LIMITED 3.3%
() 404 TENCENT HOLDINGS LIMITED 2.9%
P 350 KASIKORNBANK PUBLIC COMPANY LTD-NVDR 2.3%
0.5% JARDINE MATHESON HLDGS LTD 21%
SIAM CEMENT PCL NVDR 21%
1/16
-

9/16



2005 3 31
(2013 6 ) (2013 6 )
©9) =
1 49.43%
3 4291%
6 40,03
* 1 29.98%
3 5.47%
6.11%
DR
a b p:3 5 ] 5 8 5 8
. ] ] & ] H H g H H
(2013 6 )
Amundi Funds
- n . 10
.
7385% 41.5%% LUKOIL-USD-US-ADR 8.53%
* 19.26% 25.87% NOVATEK OAO MIC-GB-GDR 5.72%
4.52% 11.60% SBERBANK RUB-USD-PFD 4.33%
0.88% 9.19% POWSZECHNY ZAKLAD UBEZPIECZEN 4.30%
0.80% 8.71% PKO BANK POLSKI 3.77%
0.39% 1.26% MAGNIT CLS ~USD 341%
0.30% 0.68% NORILSK NICKEL -GB-ADR 3.27%
0.59% MAGNIT CLS-RUB-GB-GDR 323
0.58% ROSNEFT OIL COM-GB-GDR 3.02%
) MOBILE TELESYST-US-ADR 2.96%
JPM BRICS5 ( ) JP
2006 5 26
s) (2013 6 ) (2013 6 )
1 a 11.56%
3 46.06%
6 40,934
. / 1 3082
BRICS5 3 20.24%
62.66%
JPM BRICS5
’ b i ol =3 - B o 8 ) - o ")
204 : ¢ § 5 § 5 & & 3 %
+10%
( )
*
P - - 10
UK (2013 6 ) (2013 5 )
¢ 22.8% (ADR) 6.20%
20.5% (GDR) 4.02%
20.3% 4.02%
1884 3.38%
175% 3.34%
3.23%
3.08%
100% (ADR) 2.64%
() 2.56%
P 253
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2002 8 1

(cs) (2013 6 ) (2013 6 )
(CS) 15000
(Cs)
1 A34TH A2.19%
3 2.06% 2.51%
6 7.66% 8.63%
1 19.64% 18.89%
3 17.93% 21.67%
36.71% 51.51%
B8 = =] — e = = wa ™
- R R I R
(2013 6 )
n 5 5
26.27% 27.99% USD | 2017/11/30 | 2.250%] AAA 5.22%
21.92% 27.00% JPY | 2014/6/20 | 1.600%| AA- 3,950
8.69% 26.27% EUR | 2018/6/1 | 3.500%| BBB+ 2.99%
7.63% 6.45% USD | 2023/5/15 | 1.750%| AAA 2.97%
7.51% 3.12% JPY | 201879720 | 2300%| AA- 2.93%
USD | 2015/11/15 | 4500%| AAA 2.81%
JPY | 2017/6/20 | 19004 AA- 2.47%
JPY | 201576720 | 13004 AA- 2.47%
SEK | 2022/6/1 | 35006 AAA 2.39%
« ) JPY | 201773720 | 17004 AA- 2.36%

2002 9 24
s) (2013 6 ) (2013 6 )
(Cs)
1 A 4.65% 4 386%
3 1.45% 3.10%
6 9.65% 10.14%
. 1 28.14% 25,543
3 34.55% 25.88%
67.78% 4857%
TS
/ g ] = o 5 8 2 2 8 ] =
90% LIBOR10% 8 E EY E £ & E & E 3 S
- (2013 6 )
|
2.31%
591 34.83% AAA 71.00%
6.87 43.13% AA 12.20%
AA 15.55% A 4.70%
~1.07% BBB 8.10%
- 1.22% BB 0.00%
2.74% AL/P1 3.10%
C ) 0.08% A2/P2 0.90%
79.40% 3.51%
2.88%
16.98%
0.74%
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(Cs)
* (
)
* Ba
( ) BB (

1998 4 1
(2013 6 ) (2013 6 )

1 A5.80% A5.17%

3 2.40% 3.41%

6 14.21% 15.55%

1 34.15% 36.18%

3 44.64% 49.82%

81.90% 104.48%
2 2 5 2 2 5 @ 2 2 5 2
= & = 2 3 CHEE
u 5
(2013 5 ) (2013 5 ) (2013 5 )
A 0.0% 10.4% B 1.9%
BBB/Baa 7.9% 9.9% CCC/Caa 1.4%
BB/Ba 33.9% 9.8% BB/Ba 1.2%

B 43.8% 9.3% BBB/Baal 0.9%
CCC/Caa 13.1% 8.2% B 0.9%
CC/Ca 0.9% BB/Ba 0.8%

0.4% B 0.8%
B 0.8%
B 0.8%
B 0.8%

(2013 6

2003 11 18

(2013 6

0.07%

0.06%

A 1.88%

AL157%

NOMURA-BPI

0.33%

0.58%

0.44%

1.03%

3.78%

4.63%

14.78%

17.88%

610
okl

B/08

10708
1n/ar

12401

79.5%

0.0%

0.0%

0.0%

20.5%
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2002 9 20
(2013 6 ) (2013 6 )
(CS) -
1 0.01%
3 0.02%
6 0.04%
. - 0o 10100 Jeeeumeerasaasnrrrsmrrasteeeesanseaaaananne e mnnn s sssseessnnneezzamertTIE T e e s e ees
3 0.25%
1.29%
* R ittt ettt
B.Boe - = ~ — - = =
§ 8 0§ § § & §8 § &8 & & %
n [ ] | | 10
(2013 5 ) (2013 5 ) (2013 5 )
46.02
0.13 AAA/Aaa - 354 2013/06/24 | AA/Aa | 14.9%
AA/Aa 99.3% 350 2013/06/10 | AA/Aa 11.9%
A Z 348 2013/06/03 | AA/Aa | 11.9%
A-1/P-1 - 367 2013/08/19 | AA/Aa 11.9%
A_2/P-2 Z 370 2013/09/02 | AA/Aa | 11.9%
0.7% 369 2013/08/26 | AA/Aa 8.9%
351 2013/06/17 | AA/Aa 5.9%
359 2013/07/16 | AA/Aa 5.9%
361 2013/07/22 | AA/Aa 5.9%
( ) 355 2013/07/01 | AA/Aa 3.0%
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108-8020 1-17-3
TEL 0120-933-399
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