uoooooo
gooooo
2005.8

Joooooooooono 30/50/70

gooooooboogo/0o00oo/00bobooooogo

KAF1-7Evbh 7RI/ MEREH

Deutsche Asset Management
A Member of the Deutsche Bank Group

oooooooobDasgooooooooooooono



30
50
70

30
50
70




oogooooo
gooooooo
2005.8

30

goboboooooo/ooooo/00bboooooon

RAFz-7Eyb-7v2IoX/MEXEH

Deutsche Asset Management
A Member of the Deutsche Bank Group

ooooooooDasgooooooooooooon



30

23 25
17 2 10
17 2 14
17 8 15
30
30
30

30




16

18

21

23
24

31

37

38

17 2 10
17 8 15

11 1

30

2,000




@

30
¢))
1 1
®
2,000
1
4)
3 11
http://ww.damj.co.jp/
03- 5156- 5247 9
LP30
®)
2.1 2.0
http://www._damj.co.jp/
03- 5156- 5247 9



(©)

http://ww._damj.co.jp/

03- 5156- 5247

Q)
17 2 14 () 18 2 13 ()

®

http://www._damj.co.jp/
03- 5156- 5247

©®

(10)

aDn

(12)






€Y)

70

3%
16%

58%

16%

2)

2,000

17
)

)
58 + 10
16 + 5
16 + 5
7 + 5
3 0-8
100

30




30

17







30

60
62

11

14

17

24,960
100

1,248

038985

17

12-08

17



€))

( )
a.
b.
1)
2) (
1/3
3)
1.
Y3 5
)
)
)
2.
(
3.
4)

30

30

2/3



5)

6)
)

0]

20.

I N M < IO © I~ 0 O

10.
11.

11.

12.

13.

14.

15.
16

10

17.
18.
19.
20.

19

17.

12.

14.

17.

12.

14.

13.



- N o < o

-10-



®

—

17 9 30

-11-



ZASTIITF

-12 -

17 9

W EH - =R
& BV



*

®

2)

i 1)

2)

i1

30

®

20

®

®

(11 15

20 )

29

24

21

21

1

2

1

®

3

-13-

®

22

2

23

®

30

341

23

22

2

3

30

3

18

5



D
2)

2)

1)

2)

3)

1)

2)

( 24 3 )
50 ( 28 1)
50 ( 28 1)
1) 2)
( 28 2 )
( 3 2 )
)
( 3 3 )
( )
1/3
2/3
40 80
30
NOMURA-BP1 S&P
1 NOMURA-BPI

-14-



25

D

MSCI

2 MSCI

D
2)

20

NOMURA-BPI

20

17 6

50

-15-

30

S&P

50
10

WGBI

I+
H

22

20

MSCI

80

WGBI

30

17
MSCI

10



€))

D

WGBI

-16 -

I+



10

O]

-17 -



@
2.1 2.0
http://ww.damj.co.jp/
03- 5156- 5247 9 5
@
« )
(
0.3 ) ( 2 )
1
( 0.3 )
2 ( x 0.3 )
©)
1.2915 ( 1.23 )
0.6090 ( 0.58 ) 0.5775 (
0.55 ) 0.1050 ( 0.10 )

6

-18-



17 9 30

@

a (

) (
)

b. a

c b.

d. b

b. 0.10
®)
a.
(
) ( )

-19-



N

3 )

20 4 1
20 1 1

20 4 1

(

)

20
20

15

(

)

15
15

15 )

-20-

10

'

[ IN4,]

o

7

3

10

“(



€Y)

( 17 6 30 )
) ) )
4,314,849,824 19.52
11,873,742,480 53.73
2,183,806,481 9.88
3,181,583,681 14.39
542,426,461 2.45
( 22,096,408,927 100.00
)
@
( 17 6 30 )
I
s s | Wesme | o
| Qo Lok o
2 430.730.905 1.2428 3,020,912,369 14.39
’ ’ ’ 1.3089 3,181,583,681
)
( 17 6 30 )
)
97.54
97.54
)

-21-




®

17 6
1
) ( ) ) )
) ( ) ( )
( 1 111 15 ) 4,279 4,364 1.0089 1.0289
C 12 211 15 ) 21,341 21,341 0.9781 0.9781
( 13 ii 15 ) 31,372 31,372 0.9602 0.9602
(14 411 15 ) 32,169 32,169 0.9153 0.9153
( 15 il 17 ) 28,067 28,067 0.9364 0.9364
(16 %1 15 ) 24,307 24,307 0.9765 0.9765
16 6 25,369 0.9662
16 7 25,008 0.9613
16 8 24,869 0.9654
6 9 24,744 0.9729
16 10 24,191 0.9661
16 11 24,068 0.9745
16 12 23,959 0.9898
17 1 23,362 0.9838
17 2 23,218 0.9915
17 3 22,888 0.9955
17 4 22,375 0.9891
17 5 22,334 0.9940
17 6 22,096 1.0079
(D)
)
1 11 11 15 0.0200
2 12 11 15 0.0000
3 13 11 15 0.0000
4 14 11 15 0.0000
5 15 11 17 0.0000
6 16 11 15 0.0000

-22.




)

( 10 11 26 11 11 15 2.9
( 11 11 16 12 11 15 3.1
( 12 11 16 13 11 15 1.8
( 13 11 16 14 11 15 4.7
( 14 11 16 15 11 17 2.3
( 15 11 18 16 11 15 4.3
( 16 11 16 17 5 15 1.2

D ( )

)

2) 2

) 7

@

11

()

©

(d)

e

a.
b.

-23-




@

11

(b)

03 5156 5247

€Y)
@

-24-

0.3

http://ww.damj.co.jp/
5



)

)

5247

(b)
)

)

@
@

LP30)

http://www.damj.co.jp/

9 5

27

-25-

03 5156



(b)

©

D

2) 1)

(D
D

2)

3)

4)

®

*

®
@
)

)

®

1) 2)

(

)

11 16

(

-26-

10 11 26 )

11 15

10

15



(b

©

(

)
D

2) 30

)

)

)

)

)

(

)

)
(

® )

)

)

)

-27-



3)

17 9 30

(D

©)

®

@

Q)

Q)

(

)

-28-



@
(b)

©

(D

@
(b)

©

(b

(b

30

-29.

®

10

®



-30-



@ 1
)
5 6
15 11 17 16 11 15
1,122,377,425 847,771,658
27,217,835,640 23,683,060,779
61 46
28,340,213,126 24,530,832,483
28,340,213,126 24,530,832,483
73,382,960 57,511,936
15,710,929 13,053,460
177,533,397 147,503,958
5,985,053 4,972,663
272,612,339 223,042,017
272,612,339 223,042,017
29,974,184,359 24,891,647,555
1,906,583,572 583,857,089
( (646,884, 446) (865,737,062)
1,906,583,572 583,857,089
28,067,600,787 24,307,790, 466
28,340,213,126 24,530,832, 483

-31-




5 6

14 11 16 ( 15 11 18

15 11 17 ) 16 11 15 )
) )

25,884

16,359

1,086,121,747

1,453,225,139

1,086,147,631

1,453,241,498

31,917,768 27,139,747
360,670,631 306,678,900
12,159,028 10,338,806
404,747,427 344,157,453
681,400,204 1,109,084,045
681,400,204 1,109,084 ,045
681,400,204 1,109,084,045
86,235,962 161,068,360

2,976,111,588

1,906,583,572

645,055,163

438,814,910

(645,055,163)

(438,814,910)

170,691,389

64,104,112

(170,691,389)

(64,104,112)

1,906,583,572

583,857,089

-32-




5 6
( 14 11 16 ( 15 11 18
15 11 17 ) 16 11 15 )
1.
2.
3.
15 11 18 16 11 15

-33-




€Y)

16 5 17 717 5 15
303,631
979,657,057 816,753,907
24,978,412,302 21,694,723,156
53 133
25,958,069,412 22,511,780,827
25,958,069,412 22,511,780,827
24,151,622 85,096,640
14,086,287 12,138,501
159,174,942 137,164,990
5,366,143 4,624,064
202,778,994 239,024,195
202,778,994 239,024,195
26,779,619,858 22,537,530,534
1,024,329,440 264,773,902
(562,982, 431) (766,963 ,490)
1,024,329,440 264,773,902
25,755,290,418 22,272,756,632
25,958,069,412 22,511,780,827




@

( 15 11 18 16 11 16
16 5 17 ) 17 5 15 )
) )
7,697 6,373
918,576,662 433,362,377
918,584,359 433,368,750
14,086,287 12,138,501
159,174,942 137,164,990
5,366,143 4,624,064
178,627,372 153,927,555
739,956,987 279,441,195
739,956,987 279,441,195
739,956,987 279,441,195
91,120,630 28,575,489
1,906,583,572 583,857,089
271,091,867 77,531,036
(271,091,867) (77,531,036)
37,674,092 9,313,555
(37,674,092) (9,313,555)
1,024,329,440 264,773,902

-35-




( 15 11 18 ( 16 11 16
16 5 17 ) 17 5 15 )
1.
2.
15 11 18 16 5 17

-36-




€Y)
@

®

-37-

15



@
@
®
*
®

@
@
®

EDINET

-38-



-39-

30



19
@
)
30%
30%
(
2/3
1.
i) 3 5
i) (
iii)
iv)
2.
(
3.
€)
30%
20%
1

-40 -

5%

341
10%
30%

30

3

1/3

S%



10

11

30

1
100
2,000
2 3
2 13
2 1 100
7 1
24
31
5
1 5 10 50 100 500
1,000 1 8
2 9
2 2
65 2 3 1
2
1
9

-41 -



12

13

14

15

16

17

18

CoNoU~wWNE

12.

13.

14.
15.
16.

17.
18.
19.
20.

20

49 2

42

12 17
14
12 17
13

-42-



19

20

21

22

23

aghrwpdnr

2
100 30
100 30
100 20
100
100 5
100 5
100 5
341
341 3 1 7 8
100 10
100 10

-43-



24

25

26

27

28

29

30

50%

50%

100

100
30

30



31

32

33

34

35

36

37

38

39

40

41

42

43

10

11

11
26

16

11

-45-

11
11

10%

15
15



44

45

46

47

48

49

49

10,000

123

42

- 46 -

49

50

42



50

51

52

53

54

55

56

57

-47 -

0.3%

10

52

57

57



57

58

59

60

52

10

49

31
31

11

26

-48-

27

12
12



0.3%

EDINET

Electronic Disclosure for

EDINET

Investors’NETwork

- 49 -




oogooooo
gooooooo
2005.8

50

goboboooooo/ooooo/00bboooooon

RAFz-7Eyb-7v2IoX/MEXEH

Deutsche Asset Management
A Member of the Deutsche Bank Group

ooooooooDasgooooooooooooon



50

23 25
17 2 10
17 2 14
17 8 15
50
50
50

50




16

18

21

23
24

31

37

38

17 2 10
17 8 15

11 1

50

2,000




@

50
¢))
1 1
®
2,000
1
4)
3 11
http://ww.damj.co.jp/
03- 5156- 5247 9
LP50
®)
2.1 2.0
http://www._damj.co.jp/
03- 5156- 5247 9



(©)

http://ww._damj.co.jp/

03- 5156- 5247

Q)
17 2 14 () 18 2 13 ()

®

http://www._damj.co.jp/
03- 5156- 5247

©®

(10)

aDn

(12)






€))

2,000

70

17
)
)
37%
37 + 10
27 + 5
17 + 5
7% 16 + 5
27% 3 0- 8
100
1 50 40
2)




17 9 30




Py




30

1,248 ( 17 6

60
62

11

14

17 6

038985 12-08
24,960
100



€Y)

( )
a.
b.
1)
2) (
1/3
3)
1.
Y3 5
)
)
)
2.
(
3.
4)

50

40

2/3



5)

6)
)

0]

20.

I N M < IO O© I~ 0 O

10.
11.

11.

12.

13.

14.

15.
16

10

17.
18.
19.
20.

19

17.

12.

14.

17.

12.

14.

13.



- ~ o < o

-10-



®

-11-

17 9 30



17 9 30

20

o EH - =N
L o L

" [ -
, 3 2 -
'
s
PALITIIAF

-12 -



*

®

2)

i 1)

2)

i1

50

®

20

®

®

(11 15

20 )

29

24

21

21

1

2

1

®

3

-13-

®

22

2

23

®

40

341

23

22

2

3

50

3

18

5



D
2)

2)

1)

2)

3)

1)

2)

( 24 3 )
50 ( 28 1)
50 ( 28 1)
1) 2)
( 28 2 )
( 3 2 )
)
( 3 3)
( )
1/3
2/3
40 80
30
NOMURA-BP1 &P
1 NOMURA-BPI

-14-



25

D

MSCI

2 MSCI

D
2)

20

NOMURA-BPI

20

17 6

50

-15-

30

S&P

50
10

WGBI

I+
'_\

22

20

MSCI

80

WGBI

30

17
MSCI

10



€))

D

WGBI

-16 -

I+



10

O]

-17 -



@
2.1 2.0
http://ww.damj.co.jp/
03- 5156- 5247 9 5
@
« )
(
0.3 ) ( 2 )
1
( 0.3 )
2 ( x 0.3 )
©)
1.5015 ( 1.43 )
0.7140 ( 0.68 ) 0.6825 (
0.65 ) 0.1050 ( 0.10 )

6

-18-



*

®

30

-19-

0.10

17



3 )

20 4 1
20 1 1

20 4 1

(

)

20
20

15

(

)

15
15

15 )

-20-

10

“(

(624,

o

7

3

10

“(



( 17 6 30 )
) () )
5,568,500,116 30.43
6,007,238,471 32.82
3,477,415,049 19.00
2,806,120,520 15.33
438,983,980 2.39
( 18,298,258,136 100.00
)
@
( 17 6 30 )
sommoon| 08| SHIEE|
oo L00| S| g
sommon | pem| hise] o
casmoss| i i s
)
17 6 30 )
)
97.60
97.60
)

-21-




®

17 6 1
1 1
( ) ( ) ) )
( ) ( ) ( ) ( )
( 1 111 15 ) 318 341 1.0065 1.0765
C 12 i& 15 ) 16,423 16,423 0.9678 0.9678
( 13 ii 15 ) 29,899 29,899 0.8986 0.8986
(14 ﬁl 15 ) 27,073 27,073 0.8067 0.8067
( 15 il 17 ) 23,085 23,085 0.8396 0.8396
(16 %1 15 ) 20,940 20,940 0.8969 0.8969
16 6 22,115 0.8908
16 7 21,597 0.8822
16 8 21,323 0.8817
6 9 21,144 0.8890
16 10 20,695 0.8795
16 11 20,638 0.8921
16 12 20,236 0.9135
17 1 19,670 0.9027
17 2 19,472 0.9179
17 3 19,001 0.9199
17 4 18,417 0.9080
17 5 18,345 0.9169
17 6 18,298 0.9353
(D)
1 )
1 11 11 15 0.0700
2 12 11 15 0.0000
3 13 11 15 0.0000
4 14 11 15 0.0000
5 15 11 17 0.0000
6 16 11 15 0.0000

-22.




)

( 10 11 26 11 11 15 7.7
( 11 11 16 12 11 15 3.8
( 12 11 16 13 11 15 7.2
( 13 11 16 14 11 15 10.2
( 14 11 16 15 11 17 4.1
( 15 11 18 16 11 15 6.8
( 16 11 16 17 5 15 1.2

D ( )

)

2) 2

) 7

@

11

()

©

(d)

e

a.
b.

-23-




@

11

(b)

03 5156 5247

€))
@

-24-

0.3

http://ww.damj.co. jp/
5



)

)

5247

(b)
)

)

@
@

LP50)

http://www.damj.co.jp/

9 5

27

-25-

03 5156



(b)

©

D

2) 1)

(D
D

2)

3)

4)

®

*

®
@
()

)

®)

1) 2)

(

)

11 16

(

-26-

10 11 26 )

11 15

10

15



(b)

©

(

)
D

2) 30

)

)

)

)

)

(

)

)
(

® )

()

)

)

-27-



3)

17 9 30

(D

©)

®

@

Q)

Q)

(

)

-28-



@
(b)

©

(D

@
(b)

©

©)

(b)

30

-29-

®

10

®



-30-



(€H) 1
@)
5 6
15 11 17 16 11 15

875,717,805 766,950,728

22,442 968,569 20,407,143,074

47 42

23,318, 686,421 21,174,093, 844

23,318, 686,421 21,174,093, 844

42,254,705 67,868,551

12,917,580 11,237,965

171,803,772 149,464,831

6,151,171 5,351,339

233,127,228 233,922,686

233,127,228 233,922,686

27,497 466,342 23,347,820, 392

4,411,907,149 2,407,649, 234

( (429,737,954) (672,959, 345)
4,411,907,149 2,407,649,234

23,085,559,193 20,940,171,158

23,318, 686,421 21,174,093, 844

-31-




5 6
( 14 11 16 ( 15 11 18
15 11 17 ) 16 11 15 )
) )

16,219

14,033

1,321,784,374

1,844,674,505

1,321,800,593

1,844,688,538

26,250,671 23,322,618
349,133,751 310,190,635
12,500,204 11,105,878
387,884,626 344,619,131
933,915,967 1,500,069,407
933,915,967 1,500,069,407
933,915,967 1,500,069,407
55,962,647 204,306,233

6,485,410,235

4,411,907,149

1,475,660,482

837,887,068

(1,475,660,482)

(837,887,068)

280,110,716

129,392,327

(280,110,716)

(129,392,327)

4,411,907,149

2,407,649,234

-32-




5 6
( 14 11 16 ( 15 11 18
15 11 17 ) 16 11 15 )
1.
2.
3.
15 11 18 16 11 15

-33-




€Y)

16 5 17 717 5 15
29,383
901,686,227 639,554,983
21,422,597,090 17,912,906,998
49 105
22,324,283,366 18,552,491, 469
22,324,283,366 18,552,491, 469
38,042,372 79,215,563
12,084,653 10,180,469
160,725,804 135,400,156
5,754,539 4,847,727
216,607,368 229,643,915
216,607,368 229,643,915
25,228,886,920 20,177,844,068
3,121,210,922 1,854,996,514
(387,926,814) (575,250,134)
3,121,210,922 1,854,996,514
22,107,675,998 18,322,847 ,554
22,324,283,366 18,552,491, 469




O]

( ° 15 11 18 16 11 16
16 5 17 ) 17 5 15 )
) )

6,701 5,487
1,187,628,521 398,363,924
1,187,635,222 398,369,411

12,084,653 10,180,469
160,725,804 135,400,156
5,754,539 4,847,727
178,564,996 150,428,352
1,009,070,226 247,941,059
1,009,070,226 247,941,059
1,009,070,226 247,941,059
104,681,255 33,739,879
4,411,907,149 2,407,649,234
457,184,959 381,758,370
(457,184,959) (381,758,370)
70,877,703 43,306,830
(70,877,703) (43,306,830)
3,121,210,922 1,854,996,514

-35-




( 15 11 18 ( 16 11 16
16 5 17 ) 17 5 15 )
1.
2.
15 11 18 16 5 17

-36-




€Y)
@

®

-37-

15



€Y)
@
®
4
®

@
@
®

EDINET(

-38-



-39 -

50



19
@
)
50%
40%
(
2/3
1.
i) 3 5
i) (
iii)
iv)
2.
(
3.
€)
50%
20%
1

S%

341
10%
40%

-40 -

50

1/3

5%



10

11

50

1
100
2,000
2 3
2 13
2 1 100
7 1
24
31
5
1 5 10 50 100 500
1,000 1 8
2 9
2 2
65 2 3 1
2
1
9

-41 -



12

13

14

15

16

17

18

CoNo~wWDNE

12.

13.

14.
15.
16.

17.
18.
19.
20.

20

49 2

42

12 17
14
12 17
13

-42 -



19

20

21

22

23

aghrwpnr

2
100 50
100 50
100 20
100
100 5
100 5
100 5
341
341 3 1 7 8
100 10
100 10

-43 -



24

25

26

27

28

29

30

50%

50%

- 44 -

100

100
40

40



31

32

33

34

35

36

37

38

39

40

41

42

43

10

11

11
26

16

11

11

- 45 -

11

15
15

10%



44

2 42
45 42
10,000 143
6
1
46
1.
2
47 ( )
48
49 3 49 4
49 1
50 3
1
1
5

- 46 -



50

51

52

53

54

55

57

-47 -

10

52

0.3%

57



56
57
1
58 52
52 3
59
60
1 49 6
10 11 26

-48 -

27

12

12

57

31
31



0.3%

EDINET

Electronic Disclosure for

EDINET

Investors’NETwork

- 49 -




oogooooo
gooooooo
2005.8

40,

goboboooooo/ooooo/00bboooooon

RAFz-7Eyb-7v2IoX/MEXEH

Deutsche Asset Management
A Member of the Deutsche Bank Group

ooooooooDasgooooooooooooon



70

23 25
17 2 10
17 2 14
17 8 15
70
70
70

70




16

18

21

23
24

31

37

38

17 2 10
17 8 15

11 1

70

2,000




@

70
¢))
1 1
®
2,000
1
4)
3 11
http://ww.damj.co.jp/
03- 5156- 5247 9
LP70
®)
2.1 2.0
http://www._damj.co.jp/
03- 5156- 5247 9



(©)

http://ww._damj.co.jp/

03- 5156- 5247

Q)
17 2 14 () 18 2 13 ()

®

http://www._damj.co.jp/
03- 5156- 5247

©®

(10)

aDn

(12)






€))

70

32%

10% 29%

1) 70
2)

2,000

17
) )
26 + 10
29 + 5
10 + 5
32 + 5
3 0-8
100
50




17 9 30




Py




60
62

11

14

30

17

1,248
6
038985
24,960
100

17

12-08

17



€))

( )
a.
b.
1)
2) (
1/3
3)
1.
Y3 5
)
)
)
2.
(
3.
4)

70

2/3

50



5)

6)
)

0]

20.

I N M < IO © I~ 0 O

10.
11.

11.

12.

13.

14.

15.
16

10

17.
18.
19.
20.

19

17.

12.

14.

17.

12.

14.

13.



- N o < o

-10-



17 9 30

-11-



PSTIIAF

20

-12 -

17 9

sl

N = -EEaA
Lt



*

®

2)

i 1)

2)

i1

70

®

20

®

®

(11 15

20 )

29

24

21

21

1

2

1

®

3

-13-

®

22

2

23

®

5

0

341

23

22

2

3

7

3

0

18

5



2)

k. 1)
50
2)
3 D
1.1)
2) )
(
1
2
1
3
2
2/3
3
3
1)
2)
1
2
1 NOMURA-BPI
2

2)

31

3

50

-14-

30

31

28

2

1

24

28

NOMURA-BPI

3

28

1

2

1/3

40 80

S&P



25

D

MSCI

2 MSCI

D
2)

20

NOMURA-BPI

20

17 6

50

-15-

30

S&P

50
10

WGBI

I+
'_\

22

20

MSCI

80

WGBI

30

17
MSCI

10



€))

D

WGBI

-16 -

I+



10

O]

-17 -



@
2.1 2.0
http://ww.damj.co.jp/
03- 5156- 5247 9 5
2
« )
0.3 ) ( ? )
1
( 0.3 )
2 ( x 0.3 )
©)
1.7115 ( 1.63 )
0.8190 0.78 0.7875
0.75 0.1050 0.10 )
6

-18-



30

*

®

-19-

0.10

17



3 )

20 4 1
20 1 1

20 4 1

(

)

20
20

15

(

)

15
15

15 )

-20-

10

“(

(624,

o

7

3

10

“(



€Y)

17 6 30 )
) ) )
807,512,263 32.45
537,871,847 21.61
874,740,057 35.16
199,298,689 8.01
68,453,478 2.75
( 2,487,876,334 100.00
)
@
17 6 30 )
s | 28%| S| v
s
N
I
)
17 6 30 )
)
97.24
97.24
)

-21-




®

17 6 1
1
( ) ( ) ) )
( ) ( ) ( )
(1 ﬁl 15 ) 974 1,057 1.0072 1.0922
(12 211 15 ) 1,832 1,832 0.9663 0.9663
( 13 ii 15 ) 2,684 2,684 0.8622 0.8622
( 1 ﬁl 15 ) 2,243 2,243 0.7389 0.7389
( 15 il 17 ) 2,437 2,437 0.7743 0.7743
(16 %1 15 ) 2,523 2,523 0.8363 0.8363
16 6 2,564 0.8319
16 7 2,528 0.8214
16 8 2,509 0.8168
16 9 2,504 0.8249
16 10 2,460 0.8143
16 11 2,510 0.8298
16 12 2,536 0.8540
17 1 2,462 0.8397
17 2 2,501 0.8607
17 3 2,491 0.8607
17 4 2,423 0.8454
17 5 2,464 0.8601
17 6 2,487 0.8815
)
)
1 11 11 15 0.0850
2 12 11 15 0.0000
3 13 11 15 0.0000
4 14 11 15 0.0000
5 15 11 17 0.0000
6 16 11 15 0.0000

-22.




)

( 10 11 26 11 11 15 9.2
( 11 11 16 12 11 15 4.1
( 12 11 16 13 11 15 10.8
( 13 11 16 14 11 15 14.3
( 14 11 16 15 11 17 4.8
( 15 11 18 16 11 15 8.0
( 16 11 16 17 5 15 1.3

D ( )

)

2) 2

) 7

@

11

()

©

(d)

e

a.
b.

-23-




@

11

(b)

03 5156 5247

€))
@

-24-

0.3

http://ww.damj.co.jp/
5



)

)

5247

(b)
)

)

@
@

LP70)

http://www.damj.co.jp/

9 5

27

-25-

03 5156



(b)

©

D

2) 1)

(D
D

2)

3)

4)

®

*

®
@
)

)

®

1) 2)

(

)

11 16

(

-26-

10 11 26 )

11 15

10

15



(b

©

(

)
D

2) 30

)

)

)

)

)

(

)

)
(

® )

)

)

)

-27-



3)

17 9 30

(D

©)

®

@

Q)

Q)

(

)

-28-



@
(b)

©

(D

@
(b)

©

Q)

(b)

30

-29-

®

10

®



-30-



(¢H) 1
)
5 6
15 11 17 16 11 15
101,199,230 102,288,717
2,368,517,631 2,449,001,109
5 5
2,469,716,866 2,551,289, 831
2,469,716,866 2,551,289, 831
9,282,119 5,154,765
1,304,912 1,314,339
19,965,074 20,109,263
1,242,710 1,251,669
31,794,815 27,830,036
31,794,815 27,830,036
3,148,469, 427 3,017,534,010
710,547,376 494,074,215
( (36,201,298) (64,232,849)
710,547,376 494,074,215
2,437,922,051 2,523,459,795
2,469,716,866 2,551,289, 831

-31-




( 145 11 16 ( 156 11 18
15 11 17 ) 16 11 15 )
) )

1,503 1,697

153,198,660 238,983,478
153,200,163 238,985,175
2,472,809 2,653,689
37,833,892 40,601,300
2,354,939 2,527,180
42,661,640 45,782,169
110,538,523 193,203,006
110,538,523 193,203,006
110,538,523 193,203,006
4,094,142 22,647,452
792,519,958 710,547,376
116,831,811 119,172,622

(116,831,811)

(119,172,622)

141,303,610

73,255,015

(141,303,610)

(73,255,015)

710,547,376

494,074,215

-32-




5 6
( 14 11 16 ( 15 11 18
15 11 17 ) 16 11 15 )
1.
2.
3.
15 11 18 16 11 15

-33-




€Y)

16 5 17 717 5 15
9,795
111,209,149 97,107,221
2,444,438,549 2,357,758,891
6 15
2,555,647,704 2,454,875,922
2,555,647,704 2,454,875,922
5,341,166 7,633,782
1,339,350 1,294,891
20,492,037 19,811,834
1,275,511 1,233,115
28,448,064 29,973,622
28,448,064 29,973,622
3,099,279,281 2,863,003,648
572,079,641 438,101,348
(33,304,831) (57,983, 244)
572,079,641 438,101,348
2,527,199, 640 2,424,902,300
2,555,647,704 2,454,875,922




@

( ° 15 11 18 ( 16 11 16
16 5 17 ) 5 15 )
)
761 733
152,920,918 54,257,782
152,921,679 54,258,515
1,339,350 1,294,891
20,492,037 19,811,834
1,275,511 1,233,115
23,106,898 22,339,840
129,814,781 31,918,675
129,814,781 31,918,675
129,814,781 31,918,675
11,562,052 3,704,893
710,547,376 494,074,215
61,832,510 53,403,697
(61,832,510) (53,403,697)
41,617,504 25,644,612
(41,617,504) (25,644,612)
572,079,641 438,101,348

-35-




( 15 11 18 ( 16 11 16
16 5 17 ) 17 5 15 )
1.
2.
15 11 18 16 5 17

-36-




€Y)
@

®

-37-

15



@
@
®
*
®

@
@
®

EDINET(

-38-



-39 -

70



19

@
)
70%
50%
(
2/3
1.
i) 3 5
i) (
iii)
iv)
2.
(
3.
€)
70%
20%
1

S%

341
10%
50%

-40 -

70

1/3

5%



10

11

70

1
100
2,000
2 3
2 13
2 1 100
7 1
24
30
5
1 5 10 50 100 500
1,000 1 8
2 9
2 2
65 2 3 1
2
1
9

-41 -



12

13

14

15

16

17

18

CoNo~wWNE

12.

13.

14.
15.
16.

17.
18.
19.
20.

20

49 2

42

12 17
14
12 17
13

-42 -



19

20

21

22

23

aghrwpdr

100

100 70

341

-43 -

2
70
100 20
100
100 5
100 5
100 5
341
3 1 7 8
100 10
100 10



24

25

26

27

28

29

30

50%

50%

- 44 -

100

100
50

50



31

32

33

34

35

36

37

38

39

40

41

42

43

10

11

11
26

16

11

- 45 -

11
11

10%

15
15



44

45

46

47

48

49

49

10,000

163

42

- 46 -

49

51

42

[N



50

51

52

53

54

55

57

-47 -

10

52

0.3%

57



56
57
1
58 52
52 3
59
60
1 49 6
3 3
3 3
10 11 26

-48 -

27

57

12
12



0.3%

EDINET

Electronic Disclosure for

EDINET

Investors’NETwork

- 49 -







€))

17 30 )
) () ()
13,594,975,900 97.09
407,209,116 2.90
( 14,002,185,016 100.00
)
17 30 )
) ) )
16,999,068,000 69.64
1,568,563,000 6.42
4,575,316,000 18.74
506,639,000 2.07
203,162,000 .83
5,285,117,000 21.65
555,714,693 2.27
( 24,408,462,693 100.00
)
17 30 )
) ) )
4,959,354,964 56.60
256,981,489 2.93
653,451,392 7.45
90,416,917 1.03
579,737,170 6.61
180,127,527 2.05
967,173,275 11.03
489,968,111 5.59
167,115,071 1.90
74,266,370 0.84
55,304,207 0.63
60,434,501 0.68
72,731,067 0.83
8,607,062,061 98.24
154,100,704 1.75
( 8,761,162,765 100.00
)




17 30 )
) () ()

2,077,016,682 26.09

241,388,082 3.03

2,411,718,320 30.29

334,465,531 4.20

1,229,474,239 15.44

381,562,821 4.79

187,104,716 2.35

146,445,117 1.83

389,769,845 4.89

65,760,899 0.82

7,464,706,252 93.78

256,486,850 3.22

238,368,540 2.99

( 7,959,561,642 100.00
)

17 30
) () ()

104,928,793 1.31

36,788,220 0.46

167,183,250 2.10

84,609,120 1.06

174,240,000 2.18

9,246,889 0.11

202,613,620 2.54

20,124,000 0.25

11,068,977 0.13

321,594,000 4.04
D
2)




O]

30

(17 6 30 )

« D ) (@) )
102 | G0o00.00 | srisd0o00 |
28400 | 33000 | sorisse 000 | 3%
100 | S5’ o00.00 | 52200000 | T2
203,000 | S| s10asa000 | 370
2L10|  Poogoo| seziaerioo| >
B00| oo | sseiasoio00| >
6| an’00.00| 429.096.000|
saoo| MOS0 | nraoronn | 27
244,80 | eonoo| apoitsedon | 2
8,200 | 3’97000 | sap1sa.000 | 2
25.00| oo | aazarsioon| 2%
167,100 | 3035 00| sacouis00 | 2
2200 o000 | serierioon| 2%
“9.00| g1 | 0080000 | 2
50| Sroro00.00 | zs2-at0.000 | 28
9450|  Go'oo| septm0so0| 2%
BLOO| G| geoersiono| 2
20.600| 150000 | 263,680,000 | 1
2,900 | 1170000 | 257 a06.000 |+
I
2000|100 | sseiar0oon|
2.00| 70| paresaioon| -
nom| _gmis| maam
6,000 | 3700200 | za8770.000 | 7°
0.900 | 756000 | zamc0a000| -8
©2.600| 300 | za10a000]




371,000

631.
597.

72
00

234,368,120
221,487,000

1.58

17,800

11,209.
12,100.

94
00

199,536,932
215,380,000

1.53

83,800

2,692.
2,525.

75
00

225,652,450
211,595,000

1.51

8,200

25,677.
24,860.

57
00

210,556,074
203,852,000

1.45

(

)

.09

.99

.59

.70

.08

.47

.09

DL

.19

[y
[N

.34

.97

.88

.00

.45

J11

.83

.41

.91

.92

.87

.73

.18

NO|Rr([ojlO|O|N(FRP (MO

.26

[{e]
]

.09




30

(17 6 30 )
« ¢

@) ) )
1,900,000,000 | -0 1:22?:292:888 202379030 | 1+
L,500,000.000 | 109’ | 1'e1’a00.000 | zo07sesao |
1,400,000,000 182:22 };j?g;ggﬁ;ggg 2007/9§é8 05
1300000000 | 103765 | 1730 117000 | 2008/6/30 |
1,000,000.000 | 300754 | 1”08 470000 | 2007630 | 3
1,000,000.000 | 30700 | 1%00’100.000 | 2008ss/31 |
1,000,000,000 | 232 3??1238:888 so13/6730 | 397
900000000 | 100”55 | oanase.o00 | 2008/3/30 | 8
00,000,000 | 04’65 | sr'o00.000 | 200rs6s30 |
660.000.000 | 1007 | e azr 00 | 202212730 | 2T
600.000.000 | 1oeag | gaplorenonn | evszrasio | 25
600.000.000 | 10,07 | gpo’ae0’o00 | zo11/12s30 | 25
500,000,000 igi:é% 2331332:888 2012/6ié8 3
00,000,000 | 10575 | ea7'160.000 | 200775710 | 21
00,000,000 | 10030 | sonsao.000 | 200873728 | 2
400,000,000 | 10667 | 4p9900.000 | oo0srszsin | 7S
400,000,000 | 1o1ee | aoseoaooo | zooesavs | -9
00,000,000 | y:7oe | aosiaoni000 | conaseri | -9
400,000,000 | 10156 | aos-oeso0o | 20osseins | -8
400.000.000 | 300°ce | aop’eoslo00 | 200712020 | 1%
400,000,000 | y00°cy | apploreionn | cooessr0 | 1
300.000.000 | 107700 | 300°208.000 | _20t06s2n | 1%
200,000,000 | 138 | sor’orolonn | oorasasao | M3
00,000,000 | 1o 70e | ayorrasaon | conosaras | 1Y
300,000,000 | 3000 3131323:888 so0or10/1 | 129
300,000,000 | 0e”cs | 315 pa0.000 | 20nnsasan | B2
300,000,000 | 1oy o2 221;21?;888 son1sars0 | 128
00.000.000 | 10068 | 3157985000 | 20nssion | %
00,000,000 | 1570 | ansisasio00 | zooosive | 12




100.94 302,829,000 0.76

300,000,000 | 141 63 304,908,000 | 2008/12/22 | %
)
(17 6 30 )
()
69.64
6.42
21.65
97.72
)




17 6 .30 )
: 22( 36) 6 9(90)8 )

TOTAL A 15| Seorrier| 1es.reeae | 2V
CORPORATION 27,400 | 20800 | 182435160 | 208
ROCHE HOLDING AG 1 oon | 10.876.78 | 141,204,192 ,
GENUSSCHE IN : 13,930.43 | 180,872,755
LEHMAN BROTHERS 15 100 | 9.377.25| 141,596,586 | oo
HOLDINGS INC : 10,966.86 | 165,599,688
GOODRICH CORP 35,300 2:252:32 igg:igg:ggg .85
T I R
CATERPILLAR, INC 14,500 ig:ggg:;i 1;2:335:2;2 76
o 22,500 | £'521 50 | 154165063 | 170
NESTLE SA- c y7a| 26.635.26| 140,474,392 | .
REGISTERED : 28.439.14 | 149,988,050
TARGET CORP 22,90 | 2070 | 1ag oo e | 1%
oy 0,400 | 4y | 143503600 | -3
i o
HSBC HOLDINGS PLC 77,214 1:?23:22 1;;:?;2:2;? 57
EXELON CORPORATION 23,900 g:;gg:gg 1%;:;25:823 52
BNP PARIBAS 17,653 ;:ggg:gg ig;:gg?:gg? 52
TR R
MEDTRONIC INC. 21,800 g:;gi:gg igg:gg?:igg 43
CAREMARK RX INC 25,500 2:88;:33 igg:g%ﬁ:iig 42
ROYAL BANK OF 25008 | 2.287.86| 121,019,606 |
SCOTLAND GROUP PLC : 3.393.79 | 124.918.718
i woo| A
ENCANA CORP 27,000 izgggjii 125:223:?1; .37
ORACLE CORP 73,600 1::31:?? igg:igi:gig .26
UBS AG-REGISTERED 12,700 g:éﬁg:;g igg:ggg:g;g .25
TIME WARNER INC 58,600 1:2@2:38 13;:?3@:223 .24
IR AR
SPRINT CORP 38,900 gzgﬁizgg lgg:ggi:gg; 23
CONOCOPHILLIPS 16,900 Zzggg:éi 13?:353:322 1.23
Fob e 17,700 | ' icece | 10691708 | 2




MARKS AND SPENCER
PLC

147,500

695.54
717.53

102,593,271
105,836,161

1.20

(

)

98.24

10.68

.39

.79

.92

.48

.00

.26

.51

.05

.84

.27

.58

.59

g|lh|RP(OCJIOAININRP|IP|IO(O|A

.68

=
w

.13

.33

.40

.84

.64

.48

.08

ArlOW|IM|O|M|O

.41

98.24




30

( 17 6 30 )
« ) )

(@D) (@)

0715005 10,500,000 | 1" 30e 31 | 1501 700 078 | 006775 | 1%
0104705 2,600,000 | 14300750 | araiastace | 2008/isa | O
10/25/25 1,850,000 1?3824212 ggigég%g 2025/10% 4.16
YR 2,160,000 | 1o o | sraleen.008 | 2013/0728 | %
o7 ieor 1,440,000 | 700 | S17vs0 081 | zo0rsrsie | 32
Orsoas 1,597,500 | 1°c00'a0 | 300,356 465 | ousovisa| 377
Ry 1,600,000 | 1595120 | om0 ous 006 | oooerisa| 36
0371607 2,100,000 gggggg gggiggggg 2007/2‘/1ig 3.63
Sog2eson 2,300,000 | 1171010 | o6 ase as0 | 2006/0/98 | >72
Oarpor13 1,750,000 | 120 | mvorast | sorssasss | 318
Ot 1,080,000 | 7708 0e | apissnrsr | zozssassa| 2
Ty 1,620,000 | 1700 | omeomena | 201676728 | 2
11/15708 1,965,000 | 11'0u"a0 | 317130583 | 2006/11sis | 272
So/0ae 2,077,000 | 106 us | o13690.006 | corwent | 26
ooy 1,170,000 | 1501800 | 1r6es0 a0 | oorwsive | 222
o205 90,000 | 16777 e | 199014 130 | sote/ess0| 1%
DT 1,095,000 | 100 er | 1542700980 | oooarrsa|
o1/31708 1,000,000 | 1500y | esiams 17 | zoos/sn |
OTF0te 1,000,000 | 19000 | Taoorase | aooesia | 1%
Lo 910,000 ﬁgggig ggggggé 2010/1?)? L.74
10/25/18 650,000 iggggg 132353123 2019/10%2 1.7
ovTouar 10,000 | 10 orer | 1smoms.w | ooorrrza| 6
I3/15/18 795,000 | 167008 1 | 130 540 545 | 2018/11/38 | 1%
st 857,500 | 1501 g | 129,750,767 | 201271075 | 61
e 800,000 | 19'S0 o6 | 110954 913 | o008/7/5 | 18
Yy 800,000 ii?ﬁi?ﬁ 138223322 2006/7%2 1.37
v Foutar 760,000 | 14200 er | 00.semert | zoorsvia | M
R 675,000 | 146 00 | 97.s08.025 | oooasra | V2
/0107 845,000 | 19" o | o5le06.616 | 20071171 | TV




0o/ 28012 500,000 13?33%2 ;g:sla(l)i:gig 2012/9%2 0.95
)
(17 6.3 )
)
93.78
3.22
97.00
)

-10-




17 30
) ) (

949,066.51 104,340,846 104,928,793 1.31
441,000.00 35,953,848 36,788,220 0.46
845,000.00 164,513,100 167,183,250 2.10
982,000.00 83,852,980 84,609,120 1.06
12,375,000.00 175,304,250 174,240,000 2.18
69,223.61 9,183,896 9,246,889 0.11
1,838,504.25 200,035,482 202,613,620 2.54
225,000.00 19,374,075 20,124,000 0.25
55,389.20 11,062,331 11,068,977 0.13
2,418,000.00 316,240,548 321,594,000 4.04

-11-







-13-



11

@
@
( )
13 2/3
40 80
©)
30

-14-



1,000

45

43

42

39

14

15

22

10

SNV

©

-15-



10.
11

10

10

12.
13.
14.
15.
16.

10

14

10

14

10

N ™S W0

11

12

13

14

15

-16-



16

17

18

19

20

21

22

50%

50%

-17 -

100

30

100

30



23

24

25

26

27

28

29

30

31

32

33

35

36

37

38

10

11

26

11

16

11

11
11 15

-18-

15



39

41

42

45

46

46

-19-

46

46



47 39
48
49

10 11

26

-20-

39



-21-



11

@

@
NOMURA-BPI

15

(©)

NOMURA-BPI

50
10

NOMURA-BPI

30

-22-

I+

25



129

1,000

42

40

39

36

14

129

13

20

10

N oM<

1w ©

-23-



N o0

10

10.
11

12.
13.

—N™ S W0

11

12

13

14

15

-24 -



16

17

18

19

20

21

21

22

23

24

-25-

100

30

100

30



25

26

27

28

29

30

31

32

33

35

36

10

11

26

11

16

11

11
11 15

-26-

15



37

38

39

M

42

46

35

-27 -

43

43

35



10

11

26

-28-



-29-



11

@
@

MSCI

MSCI

©)

20%

21
MSCI

-30-

1998

10

MSC

80%

10%



66

1,000

42

a1

38

14

66

15

21

10

SNV

©

-31-



10.
11

10

10

12.
13.
14.
15.
16.

10

14

10

14

10

N ™S W0

11

12

13

14

15

-32-



16

17

18

19

20

21

50%

50%

-33-



22

23

24

25

26

27

28

29

30

31

32

33

35

36

37

38

10

11

26

11

16

11

11
11 15

15



39

41

42

45

-35-

45

45



46

47

10

38

11

26

-36-

38



-37-



11

)
@)

©)

50
20

WGBI

-38-

WGBI

WGBI

30

I+
=

17

1998



30

1,000

a1

39

38

35

14

30

13

19

10

N oM<

1w ©

-39-



N o0

10

10.
11

12.
13.

—N™ S W0

11

12

13

14

15



16

17

18

19

20

20

21

22

23

24

25

-41-



26

27

28

29

30

31

32

33

35

36

10

11

26

11

16

11

11
11 15

-42-

15



37

38

39

41

42

42

42



10

11

26









oogooooo
gooooooo
2005.8

30

goboboooooo/ooooo/00bboooooon

RAFz-7Eyb-7v2IoX/MEXEH

Deutsche Asset Management
A Member of the Deutsche Bank Group

ooooooooDasgooooooooooooon



30
23 25
17 2 10

15

17

17

14

30

30




10

13
25
25



10 11 26

12 12 1
( 30 30
€Y
3
11
2
(b)
©
http://ww.damj.co.jp/
03- 5156- 5247 9 5
() 2.1 2.0
http://ww.damj.co.jp/
03- 5156- 5247 9 5



©) 5

Q)

a.

b.
@ 1

1
3
11
5
(b) 0.3
http://www_damj.co.jp/
03 5156 5247 9 5



€))
@

2 20 4 1 20
3 20 4 1 15
)
a.
(



)

5247

(b
)

)

@
@

(b)

©

LP30)

27

http://www.damj.co.jp/
5

03 5156



D

2) 1)
15
@
1
2)
3)
1) 2)
4)
©)
( 10 11 26 )
) a
“)
11 16 11 15
®)
@)
) 10
) )
) )
) )



(b)

©

(

(

(

)

)

)

(

)

(

)

(

)

® C)

(

)

(

)



)
D

2) 30

3)

17 9 30

(D

©)

®

@



(

Q)

(D

@
(b

©

(D

@
©))

©

)

(

(b)

)

(

)

(b)

10



30

®

®



o
15

@
17

5
11 18 16 11 15
38 59
133
193 2
6 15 11 18

14 11

-10-

16

16

5
11 15

15 11 17

14 11 16

12

15 11



MUBENDOEEREE

TR I6HE ) B 6 B

FAFx - Ty b =522 ML
ke WP

HISEHEEBAN

4

fexits ﬁﬂik N
psitE o 75 N

WESEE AN, ERIIEE 1940 2 DREESCEETMAZITILD, 77 FoR
BRRIKBHONTWVWA [(FAFx - 547 - 7530 OELE 14511 A 16 BA>5 TR 15
F11 R ITRAETOESHHESMNOMEBER, +4bh, BEdEER. BERUNALHESE
RUMBEMRILOWTEERToMi, IOBBEEROEREZIIBRERTICHY, BEEEAD
BRSO LMEERIETABRERRAT I EILL S,

MELEAL, HEERBWT—HICAERH RO N IETOELECENR L TEELIT-
o, BEOEYERD, EEFEACMERRICEEZERERORREZWVLE ) bOSEILRITIE
BAZEEFRHTING, EEFIZ, REZERE LTITDh, BEENEALELESHFIHRUZED
BRFEFMEEZTINI>TITLOALREVOHEMLEY2E L LTOMEERORTERE
TAIEFBATNG, BEELFEAR BECHREL L TERRBOL-OOAEBMRE#ZIE-
& HEF LTV 3,

WEFEAMI, LEOREERY, BAEKBW T RIEAEZY LEHONITERHOE
BICHMLT, [F4AF =547 .75 ,30) OFFKISE 11 B 17 BREOCERMEOKER
URB% b TRT T AHEHMOBERORIAZT <~ TOEERZSRB N TBEILERLTVA
LOLEDH D,

FAFz - Ty b - =R VAMNEREURUV T 7 FEMBEFREEARGBBERE ORBIC
11, AESHTEOREIN L Vg TS HEFEEZ L.
Lok




HMIAEEENDEEREE

TR 1741 B 12 A

FtgFx-Flybh--=w2xl20 et
g s ®P

HITEEEA
REHE

INERAE 4 7
LM E SRS m ﬁe 1

WEEHTIE A, SESEREIEE 19340 2 ORELESKEXIERZT RS, Iy Foig
BRI BT N TWAIFA F= - 547772 0JOEFHISFE 11 E 18 B LER 16 5
11 515 BETOE 6 MEHROMEER. Thbhbh, REMNEE, BERERVHLAHESR
UM EBMRILOWTEE 2{Tok, IOMBRROERETHEESZTLSH Y, SEREAOE
FERMTOEN SRS ERIISTIERRRATI LILH D,

WESH AR, BBBEBW TR AEEBELBDONIEEOREE ML TRELT-
Foo BERENT, WUEEEACMEBERIIEELREROIRTRLEWVWHY I 0SS ES2RE%
BH R RHTLNG, B, REAEEL LTTHh. BEEESRAL-£HFHR U020
WA ETCRBEBSIZ L TIFPNEREY OF@ELEVEE s LTOMBEROR TR
THZLEHEEATVD, SEEEAL, BEEORRL LTERKAOLHOASB AL B~
LR LT3, .

WEF Y, LEOMBHRYS, HAERBWT—RIEAESZZ LAD LhstEcdor
HEICHPLT, [FAF =547 - 75 30)DFERKLIGEL B 15 RREDEXMEORER
URIAZ bo TR T T A3FE N BEMOBERORREZT A TOEELARBWVTHEERERL
TWa LD ERDD,

FAFx - Ty b =200 MERSHRUT 7 o FEEBEEAIIBSHEE ORIz
. 2BEHTECREIR IVl <~ RERRIEZ,

Bk

TN

!’_‘]‘ !

gh@;

3
}



€))

5 6
15 11 17 16 11 15

1,122,377,425 847,771,658

27,217,835,640 23,683,060,779

61 46

28,340,213,126 24,530,832,483

28,340,213,126 24,530,832, 483

73,382,960 57,511,936

15,710,929 13,053,460

177,533,397 147,503,958

5,985,053 4,972,663

272,612,339 223,042,017

272,612,339 223,042,017

29,974,184,359 24,891,647 ,555

1,906,583,572 583,857,089

( (646,884, 446) (865,737,062)

1,906,583,572 583,857,089

28,067,600,787 24,307,790, 466

28,340,213,126 24,530,832, 483

-13-




@

5 6
( 14 11 16 ( 15 11 18
15 11 17 ) 16 11 15 )
) )

25,884

16,359

1,086,121,747

1,453,225,139

1,086,147,631

1,453,241,498

31,917,768 27,139,747
360,670,631 306,678,900
12,159,028 10,338,806
404,747,427 344,157,453
681,400,204 1,109,084 ,045
681,400,204 1,109,084,045
681,400,204 1,109,084 ,045
86,235,962 161,068,360

2,976,111,588

1,906,583,572

645,055,163

438,814,910

(645,055, 163)

(438,814,910)

170,691,389

64,104,112

(170,691,389)

(64,104,112)

1,906,583,572

583,857,089

-14-




5 6
14 11 16 ( 15 11 18
15 11 17 ) 16 11 15 )
1.
2.
3.
15 11 18 16 11 15
5 6
14 11 16 ( 15 11 18
15 11 17 ) 16 11 15 )
5 6
15 11 17 16 11 15
35,145,671,495 29,974,184,359
2,364,324,684 1,779,134,959
7,535,811,820 6,861,671,763
41 2
1,906,583,572 583,857,089

-15-




5 6
( 14 11 16 15 11 18
15 11 17 ) 16 11 15 )
) 31,917,768 27,139,747
14 11 16 15 11
17
)
15 11 17 )

) ()
27,217,835, 640 709,961,078
27,217,835, 640 709,961,078

16 11 15 )

) ()
23,683,060,779 1,084,506,102
23,683,060,779 1,084,506,102

)
15 11 17 )
16 11 15 )
)
5 6
15 11 17 16 11 15
0.9364 0.9765
) 9,364 9,765

-16 -




®

1
@
)
4,174,965,565 3,752,459,049
12,873,553,906 14,298,656,323
1,618,895,007 1,404,229,529
3,401,766,880 4,227,715,878
22,069,181,358 23,683,060,779
2

-17 -




€Y

@
16 5 17

193

16

11 16

12

-18-

15 11 18

17 5
52

133

16 11

15

16

38

17

16 5 17

15 11 18
5 15

38



MAMBEBEANOPHEEEREE

LK IGFETH SR

FAFaz - - Tyl w3204 MEXSH
miFEds #HeP

HISEEEA

REHE -
g AEEHE ﬂ:)f\ ﬁ (T

WREAIE AL, EEMBIES 19340 2 OREFEICESSEEITRETD 7‘_ B, 77 ok
W) BT TWABIFAF = F47 - 75 30)OFERK 15F 11 B 18 A HER 16
#5817 AFTOPHSEHNODRIFIZEFR. bbb, PREEERERUVERBER Y
HREHEZILSOWTHHEE LT, COPFMEEROERBTIIRERCS Y, YEXH
EADEEIIREOIIED S PHMEERICET2BEREZRETLI I LIS S,

LWEEA AL, HPEIRIT A PEEEORE SN L THMEF T o, PRBEOLYE

T, WMEEREE AT PEMIBHEICR2fE LTPRMEREROFTRRFEHROZRRICEAL THRESR
o;qsuuf:g;;a RO LS RBERERORRERODEIDOSEMLHRIEEERLZ EERHTINE,
PRIERISIFHNEES 2P0 LEEEFRRABIS CTENOBEEFRZERE LTiThh
TWh, HUEXHEAL, PHEEOREL LTPHEMESRICHTIBERRAOLHOERMNA
EEZFHELLHEBLTWVWS,

WEAE AL, LEOPMMBEERE., HPERBWT—RIIQALEZEH EBH LN A PHRE
FEROEREN ML T, TFAFx 547752 0DEE 16458 17 BIREOERE
MEORERURRZ Lo TR TI2FMHEMM(EA 158 11 8 1I8AMLLFERICEHESE 17
RET)ORBORMICHEATLIHRELZERERAL TS LOLED

FAFz TRy b eRVA L PHFREHRT 77 o FE %Eﬁﬁ?ﬁ)\xr;’cl’%%ﬁfﬁ & DRI
13, ARESHLEORTICL VBT~ STHERESRITAL,

Bk

u--v
ik

_‘.—



BIBETENOFEEERESE

FRITHETE19R

ks @

HTEEEZEAN

BEEBR . /M—\ / 2
AREF /ﬁ:m
T Wkl /%. | @ﬁﬁ)

WEEFSHE AT, GEEEAIEE 19340 2 OBFEIESERFEAELITI LD, (77 FoR
R WBITFEN TR FAFz - TA47 - 752 000K 16 F£ 11 A 16 8d 5 FErk 17
£5 8315 R TOPRHEMBORRBEREER, bt PRSEARELUVHRERRT
MAESHERBIL DWW THFHIEE2To7. ZOPEIMEBEHEROMERBTERRERILHY., YEX
EADEARMIOIENPLFMHMERRICHTIERZER T2 LEH S,

wEERsEE A, HAEIBT A PREEEOCEAEICEN L TPRHEEET ok, PHETORLE
i, BEEEACTHAMEERICES2A L LTHRMEEROFRRZEROBTFIELTRES
DY ERE D EHREELEBORRBROIRE I OESEHRFRIEEZEBE I LE2RHTVS,
PRI FRHEELZ DL LEEEEHICSBG L TENMOEEFEXBA L THbR
T3, BEFEAZ, FREEOKR L LTHFRAMERERIINT2ERREO-HOSEY,
ERE LR LTS,

MEEFIE AL, LROPRIEEFERDS, BERBWVT—RILAESS L ED LN D PREE
HEOFEREEICENLT, (FAF=2 547 - 752 30I0OEKI1TES B 156 BEEDESE
HECIKERUVRIAZ b TR T T2MEAESM (TR 16411 B 16 BA5ERITES R 15
AET)OBEZGRACET2EERBEREFZTLTVE LD LEDS,

FAFx Ty b wRTA MERSUHRUT7 7 00 FESEE A EEPITHRE - 0
BT, ARASHTEORFEI L RS ~ =R,

I



€Y)

16 5 17 717 5 15
303,631
979,657,057 816,753,907
24,978,412,302 21,694,723,156
53 133
25,958,069,412 22,511,780,827
25,958,069,412 22,511,780,827
24,151,622 85,096,640
14,086,287 12,138,501
159,174,942 137,164,990
5,366,143 4,624,064
202,778,994 239,024,195
202,778,994 239,024,195
26,779,619,858 22,537,530,534
1,024,329,440 264,773,902
(562,982, 431) (766,963,490)
1,024,329,440 264,773,902
25,755,290,418 22,272,756,632
25,958,069,412 22,511,780,827

-21-




O]

( 15 11 18 16 11 16
16 5 17 ) 17 5 15 )
) )
7,697 6,373
918,576,662 433,362,377
918,584,359 433,368,750
14,086,287 12,138,501
159,174,942 137,164,990
5,366,143 4,624,064
178,627,372 153,927,555
739,956,987 279,441,195
739,956,987 279,441,195
739,956,987 279,441,195
91,120,630 28,575,489
1,906,583,572 583,857,089
271,091,867 77,531,036
(271,091,867) (77,531,036)
37,674,092 9,313,555
(37,674,092) (9,313,555)
1,024,329,440 264,773,902

-22-




( 15 11 18 ( 16 11 16
16 5 17 ) 17 5 15 )
2.
15 11 18 16 5 17
)
7
16 5 17 ) 17 5 15
29,974,184,359 24,891,647,555
1,002,145,846 703,314,560
4,196,710,347 3,057,431,581
41 2
1,024,329,440 264,773,902
)
6 7
15 11 18 ( 16 11 16
16 5 17 ) 17 5 15 )
14,086,287 12,138,501
( )
)
( 16 5
( 17 5

-23-




16 17 )
17 15 )
16 5 17 17 15
1 0.9617 0.9883
1 9,617 9,883

-24-




17 6 30 )

22,228,952,215

132,543,288

) 22,096,408,927

21,923,375,136

) 1.0079

) (D)

( 10 11 2 1011 15 ) 4,619,168,642 377,483,359
( 11 16 12 11 15 ) 18,388,296,852 810,664,399
( 12 11 16 13 11 15 ) 16,047,893,656 5,195,391,978
( 13 11 16 14 11 15 ) 8,146,122,077 5,672,269,996
( 14 11 16 15 11 17 ) 2,364,324,684 7,535,811,820
( 15 11 18 56 11 15 ) 1,779,134,959 6,861,671,763
( 16 11 16 17 5 15 ) 703,314,560 3,057,431,581

-25.-




oogooooo
gooooooo
2005.8

50

goboboooooo/ooooo/00bboooooon

RAFz-7Eyb-7v2IoX/MEXEH

Deutsche Asset Management
A Member of the Deutsche Bank Group

ooooooooDasgooooooooooooon



50
23 25
17 2 10

15

17

14
17

50

50




10

13
25
25



10 11 26

12 12 1
( 50 50
€Y
3
11
2
(b)
©
http://ww.damj.co.jp/
03- 5156- 5247 9 5
() 2.1 2.0
http://ww.damj.co.jp/
03- 5156- 5247 9 5



©) 5

Q)

a.

b.
@ 1

1
3
11
5
(b) 0.3
http://www_damj.co.jp/
03 5156 5247 9 5



€))
@

2 20 4 1 20
3 20 4 1 15
)
a.
(



)

5247

(b
)

)

@
@

(b)

©

LP50)

27

http://www.damj.co.jp/
5

03 5156



D

2) 1)
15
@
1
2)
3)
1) 2)
4)
©)
( 10 11 26 )
) a
“)
11 16 11 15
®)
@)
) 10
) )
) )
) )



(b)

©

(

(

(

)

)

)

(

)

(

)

(

)

® C)

(

)

(

)



)
D

2) 30

3)

17 9 30

(D

©)

®

@



(

Q)

(D

@
(b

©

(D

@
©))

©

)

(

(b)

)

(

)

(b)

10



30

®

®



o
15

@
17

5
11 18 16 11 15
38 59
133
193 2
6 15 11 18

14 11

-10-

16

16

5
11 15

15 11 17

14 11 16

12

15 11



%
%
S
it
-~
3
i
ot
&
off
il

FRLI6E 1816 B

FAF = Ty b =204 MRS
Eifke WP

HISEEEA

REHLE
FaRe i)

WEEEEAIL, EHFDIEE 19340 2 DRELESSEELMRZITOIAD, (77 FOR
EBIIRNICBT BN TS [FAF= - 547 - FF250) OFERLI4E 11 A 16 BALER IS
£11 517 BETOESMHENMOBBER, Tubb, REHEE, BERUHMASHES
RUMBBHER SV TEE4To7k, COMBRROEREFRIBES L), UBEEAD
BRI OIS, LM BERIHT BREEBTE LS D,

MEEHE AL, BAER BT R AERY RO NIBEOEE LML TEES T -
7. EBEOEET, SEEEACMEERCEELREBORTINAVDE I HOSEMNRIE S
BHZEERDTWAD, BEL, BREZERL LTTbI. BEZBEALLEHFHEVELD
EAFEL BB SR Lo TP RED OFBLEDRAL LTOMBERORTL R
TAILEBATNG, MEFEAL, BEEORSL LTERRBROLDOARI: ERE 8-
EHETL TV,

weegkk A, FROBEHERY, HEBLBVWTRIEAFEES L BHLNAELAHDE
HEIZHEIM LT, T FAF 2547 -7750) DFFHISEN B 17 BREQEXMEORER
URIB*# Lo TR T T2 EHMCERORRE TS TOERL SILENTHEERERLTVS
LD EEBLD,

A Fz TRy b vRUAY MEREGHRUT 7 2 K SEEEAR IS 1B L ORI
3, SRSHLEORE LY RET <& HERLLL
Bk




I BT NOBEEREE

EFI1TEI1B12 A

Ff F» Flw b w4 MRS
s @

HIIETEA
REHE

= = / ¢' ".9
moi g LREHE ﬁﬂk\ éﬁf}idgg

"—

WEERRIE AL, EESFERBIIAE 193 40 2 OBELESBEEIBEZIT I LD, 77 PR
BRI BTF N TWEIFAF - 547 - 75 50)OEK 15411 B 18 A LFRL 164
11 B 15 BETOE HAELRMOMBHERK., T4bh, SRR, BERUMNASHEER
VMBBRMRIC OV TEE2I{Tol, ZOMBEROERBELRIBEZTCH Y, XBEEEAOE
FERST OSSP CMBEREIIRHTIBRERATIZ Lk H B,

WEEESHE AL, BABRKBWT—RICAERZ LEBH O IEEOLUEZ M | TEEFIT-
Too BEEOEE R, YETEANCHBERIEERERORTEZVINE ) »OABA RIS
BARZLEPRDTVD, BT, KEZEHL LTTbh, BEERXRRALESHFHRVZD
ERFEFCIBEZRIE > TIThNREY OB LEH2E L L TOMBHEROFTT LR
THIELEBATVD, UEEEAI, BEEORRL LTEREROLDOAEN L EELE-
EHIMF LT B,

WEeat e AfY, LROMBHERS, BRERBWT—RIIATEZZELEDENILRLHOR
HEHEMLT, (FAF 254775 50)DFERIGE 1L B 15 BRMADEXHEDLKER
VRIBEZ Lo TR TTAE st EMMOBREDORRE T ATOERLARBWTHEEINEFRL
TWHLOEERD B,

FAF - TEy b vRZ VA MERSHERU 77 FEEEEEARIZIEESES & ORI
W, ARESHTEOREIZL Y BT T RFTERLR,

ok



)

5 6

15 11 17 16 11 15
875,717,805 766,950,728
22,442,968,569 20,407,143,074
47 42
23,318,686,421 21,174,093,844
23,318,686,421 21,174,093,844
42,254,705 67,868,551
12,917,580 11,237,965
171,803,772 149,464,831
6,151,171 5,351,339
233,127,228 233,922,686
233,127,228 233,922,686
27,497,466,342 23,347,820,392
4,411,907,149 2,407,649,234
( (429,737,954) (672,959,345)
4,411,907,149 2,407,649,234
23,085,559,193 20,940,171,158
23,318,686,421 21,174,093,844

-13-




)

5 6

14 11 16 ( 15 11 18

15 11 17 ) 16 11 15 )
) )

16,219

14,033

1,321,784,374

1,844,674,505

1,321,800,593

1,844,688,538

26,250,671 23,322,618
349,133,751 310,190,635
12,500,204 11,105,878
387,884,626 344,619,131
933,915,967 1,500,069,407
933,915,967 1,500,069,407
933,915,967 1,500,069,407
55,962,647 204,306,233

6,485,410,235

4,411,907,149

1,475,660,482

837,887,068

(1,475,660,482)

(837,887,068)

280,110,716

129,392,327

(280,110,716)

(129,392,327)

4,411,907,149

2,407,649,234
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3.
15 11 18 16 11 15
5 6
( 14 11 16 ( 15 11 18
15 11 17 ) 16 11 15 )
5 6
15 11 17 16 11 15
33,558,430,054 27,497,466,342
1,537,382,796 1,077,792,775
7,598,346,508 5,227,438,725
41 2
4,411,907,149 2,407,649,234
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( 14 11 16 15 11 18
15 11 17 ) 16 11 15 )
) 26,250,671 23,322,618
14 11 16 15 11
17
)

15 11 17 )

) ()
22,442 ,968,569 963,427,522
22,442 ,968,569 963,427,522

16 11 15 )

) ()
20,407,143,074 1,420,284,460
20,407,143,074 1,420,284,460

)
15 11 17 )
16 11 15 )
)
5 6
15 11 17 16 11 15
0.8396 0.8969
) 8,396 8,969
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3,634,782,665 3,152,810,483
3,085,918,319 3,835,179,286
19,982,601,402 20,407,143,074
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16 5 17 717 5 15
29,383
901,686,227 639,554,983
21,422,597,090 17,912,906,998
49 105
22,324,283,366 18,552,491, 469
22,324,283,366 18,552,491, 469
38,042,372 79,215,563
12,084,653 10,180,469
160,725,804 135,400,156
5,754,539 4,847,727
216,607,368 229,643,915
216,607,368 229,643,915
25,228,886,920 20,177,844,068
3,121,210,922 1,854,996,514
(387,926,814) (575,250,134)
3,121,210,922 1,854,996,514
22,107,675,998 18,322,847 ,554
22,324,283,366 18,552,491, 469
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6,701 5,487
1,187,628,521 398,363,924
1,187,635,222 398,369,411

12,084,653 10,180,469
160,725,804 135,400,156
5,754,539 4,847,727
178,564,996 150,428,352
1,009,070,226 247,941,059
1,009,070,226 247,941,059
1,009,070,226 247,941,059
104,681,255 33,739,879
4,411,907,149 2,407,649,234
457,184,959 381,758,370
(457,184,959) (381,758,370)
70,877,703 43,306,830
(70,877,703) (43,306,830)
3,121,210,922 1,854,996,514
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( 16 5 17 ) 17 5 15
27,497,466,342 23,347,820,392
573,283,636 472,971,720
2,841,863,058 3,642,948,044
41 2
3,121,210,922 1,854,996,514
)
6 7
( 15 11 18 ( 16 11 16
16 5 17 ) 17 5 15 )
( ) 12,084,653 10,180,469
)
( 16 5 17 )
( 17 5 15 )
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1 0.8763 0.9081
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18,411,486,710

113,228,574

) 18,298,258,136

19,563,230,632

) 0.9353

) (D)

( 10 11 2 1011 15 ) 349,772,958 32,824,594
( 11 16 12 11 15 ) 16,859,499, 661 206,669,211
( 12 11 16 13 11 15 ) 17,736,321,464 1,431,514,587
( 13 11 16 14 11 15 ) 4,114,259,596 3,830,415,233
( 14 11 16 15 11 17 ) 1,537,382,796 7,598,346,508
( 15 11 18 56 11 15 ) 1,077,792,775 5,227,438,725
( 16 11 16 17 5 15 ) 472,971,720 3,642,948,044
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16 11 15

101,199,230 102,288,717
2,368,517,631 2,449,001,109
5 5
2,469,716,866 2,551,289,831
2,469,716,866 2,551,289,831
9,282,119 5,154,765
1,304,912 1,314,339
19,965,074 20,109,263
1,242,710 1,251,669
31,794,815 27,830,036
31,794,815 27,830,036
3,148,469,427 3,017,534,010
710,547,376 494,074,215

( (36,201,298) (64,232,849)
710,547,376 494,074,215
2,437,922,051 2,523,459,795
2,469,716,866 2,551,289,831
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1,503 1,697
153,198,660 238,983,478
153,200,163 238,985,175

2,472,809 2,653,689
37,833,892 40,601,300

2,354,939 2,527,180
42,661,640 45,782,169
110,538,523 193,203,006
110,538,523 193,203,006
110,538,523 193,203,006

4,094,142 22,647,452
792,519,958 710,547,376
116,831,811 119,172,622

(116,831,811)

(119,172,622)

141,303,610

73,255,015

(141,303,610)

(73,255,015)

710,547,376

494,074,215
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3,035,692,598 3,148,469,427
558,558,317 402,651,328
445,781,488 533,586,745
41 2
710,547,376 494,074,215
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14 11 16 15 11
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2,368,517,631 121,556,060
2,368,517,631 121,556,060
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2,449,001,109 198,398,989
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15 11 17 )
16 11 15 )
)
5 6
15 11 17 16 11 15
0.7743 0.8363
) 7,743 8,363
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16 5 17 717 5 15
9,795
111,209,149 97,107,221
2,444,438,549 2,357,758,891
6 15
2,555,647,704 2,454,875,922
2,555,647,704 2,454,875,922
5,341,166 7,633,782
1,339,350 1,294,891
20,492,037 19,811,834
1,275,511 1,233,115
28,448,064 29,973,622
28,448,064 29,973,622
3,099,279,281 2,863,003,648
572,079,641 438,101,348
(33,304,831) (57,983, 244)
572,079,641 438,101,348
2,527,199, 640 2,424,902,300
2,555,647,704 2,454,875,922
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16 5 17 ) 5 15 )
)
761 733
152,920,918 54,257,782
152,921,679 54,258,515
1,339,350 1,294,891
20,492,037 19,811,834
1,275,511 1,233,115
23,106,898 22,339,840
129,814,781 31,918,675
129,814,781 31,918,675
129,814,781 31,918,675
11,562,052 3,704,893
710,547,376 494,074,215
61,832,510 53,403,697
(61,832,510) (53,403,697)
41,617,504 25,644,612
(41,617,504) (25,644,612)
572,079,641 438,101,348
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2.
15 11 18 16 5 17
)
7
16 5 17 ) 17 5 15
3,148,469,427 3,017,534,010
225,847,318 169,182,868
275,037,464 323,713,230
41 2
572,079,641 438,101,348
)
6 7
15 11 18 ( 16 11 16
16 5 17 ) 17 5 15 )
1,339,350 1,294,891
( )
)
( 16 5
( 17 5
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16 5 17 17 15
1 0.8154 0.8470
1 8,154 8,470
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17 6 30 )

2,499,659, 490

11,783,156

) 2,487,876,334

2,822,458,125

) 0.8815

) ()

(10 11 2 11 11 15 ) 978,224,823 5,292,429
(11 11 16 12 11 15 ) 1,025,781,963 97,639,054
(12 11 16 13 11 15 ) 1,343,867,742 126,539,373
(13 11 16 14 11 15 ) 954,611,399 1,032,322,473
(14 11 16 15 11 17 ) 558,558,317 445,781,488
(15 11 18 16 11 15 ) 402,651,328 533,586,745
(16 11 16 17 5 15 ) 169,182,868 323,713,230
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15 11 17 16 11 15
338,605,710 35,792,941
15,782,200,600 13,062,573,300
316,426,726 142,863,637
47,282,588 46,340,955
18 1
16,484,515,642 13,287,570,834
16,484,515,642 13,287,570,834
13,509,641 77,508,883
13,509,641 77,508,883
13,509,641 77,508,883
21,190,400,342 14,697,738,611
4,719,394,341 1,487,676,660
4,719,394,341 1,487,676,660
16,471,006,001 13,210,061,951
16,484,515,642 13,287,570,834
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15 11 17 16 11 15

21,239,751,158 21,190,400,342

11,445,690,424 601,565,885

11,495,041,240 7,094,227,616

6,522,611,385 4,174,965,565

8,564,852,185 6,186,123,117

964,824,033 799,659,384

15,842,943 10,371,096

20,867,509 21,003,642

5,440,385 11,403,062

1,478,721,817 833,854,805

1,672,627,767 1,185,445,116

739,610,110 513,905,202

562,797,129 421,638,796

463,869,722 381,710,125

178,335,357 157,658,701

)
( 15 11 17 )

) ()
15,782,200,600 2,164,575,641
15,782,200,600 2,164,575,641

( 16 11 15 )

) ()
13,062,573,300 843,129,989
13,062,573,300 843,129,989
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( 14 11 16 15 11 17 )
( 15 11 18 16 11 15 )
( )
( 15 11 17 ) ( 16 11 15 )
0.7773 0.8988
) 7,773 8,988
@)
1.
€D)
24 | 465,000 11,160,000
378,000 627 237,006,000
245,000 499 122,255,000
59,000 1,151 67,909,000
393,000 821 322,653,000
214,600 2,015 432,419,000
170,200 1,753 298,360,600
64,200 4,970 319,074,000
51,700 4,100 211,970,000
473,000 523 247,379,000
2,050,000 253 518,650,000
194,000 737 142,978,000
32,000 554 17,728,000
8,500 | 11,820 100,470,000
355,000 720 255,600,000
48,200 5,400 260,280,000
79,000 1,352 106,808,000
22,300 | 12,620 281,426,000
53,200 2,400 127,680,000
175,000 1,556 272,300,000
29,300 7,830 229,419,000
12,700 5,220 66,294,000
48,300 1,416 68,392,800
15,600 6,780 105,768,000
54,400 5,470 297,568,000
67,600 2,685 181,506,000
428,900 1,151 493,663,900
207,600 4,170 865,692,000
32,300 3,210 103,683,000
19,000 5,360 101,840,000
21,000 | 11,120 233,520,000




(

)

40,000
643,000
1,031
1,245
148,000
366,000
160,000
30,700
28,400
652,000
104,700
16,900
38,200
10,050
9,000
21,500
22,700
533
179,000
439,000
596
152,000
20,600
9,400
98,000
330,000
35,100
31,120
38,900
60

98.9

1,545
412
566,000
434,000
388

625

770
3,340
4,230
920
1,245
2,680
2,470
6,360
7,640
2,970
2,905
973,000
608

699
443,000
1,414
3,660
7,340
1,231
1,236
7,200
8,850
3,390

61,800,000
264,916,000
583,546,000
540,330,000

57,424,000
228,750,000
123,200,000
102,538,000
120,132,000
599,840,000
130,351,500

45,292,000

94,354,000

63,918,000

68,760,000

63,855,000

65,943,500
518,609,000
108,832,000
306,861,000
264,028,000
214,928,000

75,396,000

68,996,000
120,638,000
407,880,000
252,720,000
275,412,000
131,871,000

13,062,573,300
100.0
13,062,573,300

(

)

@




@
15 11 17 16 11 15

324,157,451 566,990,878
23,450,238,800 20,714,387,200
2,585,132,000 2,067,573,000
7,373,348,000 6,982,608,000
119,187,346 101,293,976

29,535,552 21,899,719
33,881,599,149 30,454,752,773
33,881,599,149 30,454,752,773
30,805,118,628 27,418,211,648
3,076,480,521 3,036,541,125
3,076,480,521 3,036,541,125
33,881,599,149 30,454,752,773
33,881,599,149 30,454,752,773




( 14 11 16 ( 15 11 18
15 11 17 ) 16 11 15 )
1.
@ @
@ @
)
(©)) (©))
2.
3.
15 16
11 17 11 15
11 16 11 15 11 16 1 15




15 11 17 16 11 15
35,790,985,688 30,805,118,628
7,632,565,941 2,378,565,650
12,618,433,001 5,765,472,630
14,286,241,278 12,873,553,906
7,312,798,882 7,075,777,301
527,720,426 594,124,120
34,332,805 32,086,980
17,750,047 23,934,502
2,998,502 8,519,940
3,208,397,101 2,574,770,428
1,429,366,693 1,350,820,810
406,744,003 385,600,919
1,859,696,620 656,323,751
1,222,939,436 1,293,460,879
398,177,166 431,389,493
97,955,669 117,848,619
)
( 15 11 17 )
¢ O
23,450,238,800 438,336,000
2,585,132,000 33,969,000
7,373,348,000 42,367,000
33,408,718,800 514,672,000




( 16 11 15 )
) ()
20,714,387,200 102,485,200
2,067,573,000 10,990,000
6,982,608,000 31,131,000
29,764,568,200 82,344,200
)
( 14 11 16 15 11 17 )
( 15 11 18 16 11 15 )
)
( 15 11 17 ) 16 11 15 )
1.0999 1.1107
) 10,999 11,107




@

€))

@
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68.0

6.8

29

1,500,000,000

100,000,000
200,000,000
900,000,000

1,300,000,000

400,000,000
900,000,000

1,300,000,000
1,200,000,000

600,000,000
300,000,000
300,000,000
300,000,000
200,000,000
500,000,000
200,000,000
800,000,000
300,000,000

1,100,000,000
1,200,000,000
1,600,000,000
1,600,000,000

240,000,000
300,000,000
700,000,000
200,000,000
100,000,000
660,000,000
900,000,000

19,900,000,000

1,000,000,000

300,000,000
200,000,000
500,000,000

2,000,000,000

300,000,000
200,000,000
200,000,000
100,000,000
200,000,000
200,000,000

1,511,370,000

105,717,000
211,600,000
950,319,000

1,374,243,000

426,732,000
953,163,000

1,366,521,000
1,275,156,000

631,530,000
318,786,000
311,070,000
307,875,000
204,820,000
515,690,000
205,708,000
808,936,000
294,489,000

1,026,872,000
1,225,128,000
1,601,936,000
1,664,096,000

317,073,600
397,563,000
853,349,000
236,730,000
110,564,000
628,689,600
878,661,000

20,714,387,200

69.6

20,714,387,200
1,045,080,000

314,976,000
201,502,000
506,015,000

2,067,573,000

6.9

2,067,573,000

301,812,000
202,144,000
201,790,000
102,665,000
202,180,000
199,996,000




22.9

25

200,000,000
100,000,000
300,000,000
100,000,000
100,000,000
400,000,000
500,000,000
100,000,000
300,000,000
400,000,000
400,000,000
300,000,000
400,000,000
500,000,000
200,000,000
400,000,000
500,000,000
200,000,000
300,000,000
6,900,000,000

202,278,000
101,129,000
295,290,000
96,983,000
102,025,000
408,032,000
498,705,000
102,998,000
302,784,000
401,068,000
402,644,000
302,829,000
412,800,000
520,995,000
205,372,000
404,332,000
500,610,000
202,750,000
308,397,000
6,982,608,000
23.5
6,982,608,000
29,764,568,200

(

)
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15 11 17 16 11 15
5,717,725 5,869,856
44,545,948 52,672,258
10,371,366,282 7,079,047,320
115,103,246
17,267,000 8,578,597
2 2
10,438,896,957 7,261,271,279
10,438,896,957 7,261,271,279
10,798
10,798
10,798
13,467,516,928 8,371,200,813
3,028,619,971 1,109,940,332
3,028,619,971 1,109,940,332
10,438,896,957 7,261,260,481
10,438,896,957 7,261,271,279
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( 14 11 16 ( 15 11 18
15 11 17 ) 16 11 15 )
1.
@ @
(
)
() @
(
)
©)) (©))
2.
3.
. 4.
1 @
90
2 @
5.
15 16
11 17 1 15
11 16 11 15 1 16 1 15
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( 14 11 16 ( 15 11 18
15 11 17 ) 16 11 15 )
15 11 17 16 11 15

16,761,320,731 13,467,516,928

7,868,743,440 2,065,971,193

11,162,547,243 7,162,287,308

3,363,181,959 1,618,895,007

5,526,689,552 3,634,782,665

1,096,678,488 910,007,629

7,921,446 4,008,204

13,190,083 12,268,941

6,132,682 12,937,911

752,638,162 320,431,060

1,074,980,629 707,950,553

840,294,391 581,494,297

286,481,624 164,228,791

297,428,820 225,503,271

201,899,092 178,692,484
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)

( 15 11 17 )
) ()
10,371,366,282 987,513,346
10,371,366, 282 987,513,346
( 16 11 15 )
) ()
7,079,047,320 629,089,580
7,079,047,320 629,089,580
( )
( 14 11 16 ( 15 11 18
15 11 17 ) 16 11 15 )
1.
2
3
4

-15-




15 11 17

(16 11 15 )
) ) )
)
113,737,783 113,748,581 10,798
113,737,783 113,748,581 10,798
)
( 15 11 17 ) ( 16 11 15 )
0.7751 0.8674
7,751 8,674
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@

)

ACCENTURE LTD-CL A
AFFILIATED COMPUTER SVCS-A
AMERICAN INTERNATIONAL GROUP
AMGEN INC

BARD (C.R.) INC

BEA SYSTEMS INC

BED BATH & BEYOND INC
CAREMARK RX INC
CATERPILLAR, INC

CISCO SYSTEMS INC

CITIGROUP INC
CONOCOPHILLIPS

COUNTRYWIDE FINANCIAL CORP
DEAN FOODS CO

DEVON ENERGY CORPORATION
DOVER CORPORATION

DOW CHEMICAL COMPANY

EBAY INC

EMC CORP/MASS

EXELON CORPORATION

EXXON MOBIL CORP

FIFTH THIRD BANCORP

GENERAL ELECTRIC CO.
GENERAL MILLS INC

GEORGIA PACIFIC CORPORATION
GOLDMAN SACHS GROUP INC
GOODRICH CORP

HARTFORD FINANCIAL SERVICES GROUP
KERR-MCGEE

LEHMAN BROTHERS HOLDINGS INC
MAXIM INTEGRATED PRODUCTS
MCDONALDS CORP

METLIFE INC

MOTOROLA INC.

NATIONAL SEMICONDUCTOR CORP
NORTH FORK BANCORPORATION
ORACLE CORP

PAYCHEX INC.

PFIZER INC

PROCTER & GAMBLE CO
QUALCOMM INC
SCHERING-PLOUGH

SCIENTIFIC ATLANTA INC
SHERWIN WILLIAMS COMPANY
SPRINT CORPORATION

STAPLES INC

TARGET CORP

THE COCA-COLA COMPANY

TIME WARNER INC

9,500

5,900
21,200

4,400
11,200
36,800
11,400
30,400
11,100
23,960
23,580
10,500

6,800
10,400

7,200
15,800
14,640

2,900
40,000
22,000
12,800
12,900
33,830
16,800
10,400

6,800
32,600
11,500

9,300
14,000

7,400
17,400
17,900
41,000
20,400
14,400
42,600
15,300
33,700
13,320
15,600
19,600
18,600
12,100
31,200
23,260
30,290
28,100
71,100

24.
59.
61.
60.
59.
.44
43.
36.
89.
19.
47.
87.
31.
33.
75.
41.
49.
109.
13.
42.
50.
51.
36.
45.
36.
104.
32.
62.
59.
84.
42.
30.
38.
18.
16.
45.
13.
33.
27.
54.
40.
18.
30.
45.
22.
30.
52.
40.
17.

51
59
03
09
70

49
28
97
27
07
89
10
05
90
68
36
89
24
42
43
57
25
90
02
66
66
00
29
00
59
50
40
10
70
60
40
75
45
60
24
50
12
44
35
50
02
79
40

232,845.
351,581.
1,293,836.
264,396.
668,640.
310,592.
495,786.
1,102,912.
998,667.
461,709.
1,109,910.
922,845.
211,480.
343,720.
546,480.
658,544.
722,630.
318,681.
529,600.
933,240.
645,504.
665,253.
1,226,337.
771,120.
374,608.
711,688.
1,064,716.
713,000.
551,397.
1,176,000.
315,166.
530,700.
687,360.
742,100.
340,680.
656,640.
570,840.
516,375.
925,065.
727,272.
627,744.
362,600.
560,232.
549,824.
697,320.
709,430.
1,575,685.
1,146,199.
1,237,140.

00
00
00
00
00
00
00
00
00
20
60
00
00
00
00
00
40
00
00
00
00
00
50
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
80
00
00

-17 -




TXU CORPORATION

U.S. BANCORP

VERITAS SOFTWARE CORP
VERIZON COMMUNICATIONS
VIACOM INC CLASS B
WACHOVIA CORP

WATERS CORP

WELLS FARGO & COMPANY
WYETH

CANADA NATL RAILWAY CO
ENCANA CORP

BASF AG

BNP PARIBAS

CAPITALIA SPA

E.ON AG

ENI SPA

FRANCE TELECOM SA
HELLENIC TELECOMMUNICATIONS ORGANIZATION
INFINEON TECHNOLOGIES AG
S.A.P AG

SCHNEIDER ELECRIC SA
TELEFONICA S.A

TOTAL SA

ASTRAZENECA PLC

BAA PLC

CARNIVAL PLC

HBOS PLC

HSBC HOLDINGS PLC

IMPERIAL TOBACCO GROUP PLC

ROYAL BANK OF SCOTLAND GROUP PLC
SCOTTISH AND NEWCASTLE PLC

SMITH & NEPHEW PLC

ABB LTD

CLARIANT AG-REG

NESTLE SA-REGISTERED

ROCHE HOLDING AG GENUSSCHEIN
SWISS LIFE HOLDING

UBS AG-REGISTERED

14,900
16,100
11,700
31,400
14,010
13,000
9,000
15,600
7,900
58

57.7

13,250

14,900
2

2.2
12,100
14,453

136,400
15,096
41,311
25,600
32,000
38,100

5,708
12,472
48,734

7,651

12

15.4
31,767
32,100
14,000
58,200
92,414
44,061
18,408
76,100
73,000
9

11.4
57,400
30,400
6,274
11,984
3,400
8,600

7.1

64.
30.
22.
42.
36.
52.
45.
62.
40.

66.
62.

50.
54.
.99
64.
18.
22.
12.
.56
138.

52.

13.
166.

23.
.86
30.
.36
.44
13.
16.
.16
.24

28
48
07
22
05
85
63
57
28

85
80

00
00

20
42
95
52

60
65

00
70

16

50

16
40

.14
17.
307.
126.
160.
93.

85
75
50
70
80

957,772.00
490,728.00
258,219.00

1,325,708.00
505,060.50
687,050.00
410,670.00
976,092.00
318,212.00
39,785,603.00

(4,192,208,988)

59.2
885,762.50
935,720.00

1,821,482.50
(160, 818,689)
2.3
605,000.00
780,462.00
409,063.60
969,163.20
761,155.17
587,520.00
400, 640.00
326,136.00
791,128.80
656,650.80
633,542.00
1,275,421.70
8,195,883.27

(1,120,950,954)

15.8
735,723.72
188,266.50
427,000.00
428,352.00
872,388.16
579,842.76
301,891.20
316,956.50
382,885.00

4,233,305.84
(828,246,287)

11.7
409,836.00
542,640.00

1,930,823.50

1,515,976.00

546,380.00

806,680.00

5,752,335.50

(517,192,484)
7.3
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BHP BILLITON LIMITED 82,514 | 14.27 1,177,474.78
RIO TINTO LIMITED 13,000 | 38.15 495,950.00
WESTPAC BANKING CORP. LTD. 33,918 | 18.73 635,284.14
3 2,308,708.92
(187,351,728)
2.6 2.6
SUN HUNG KAI PROPERTIES 69,000 | 77.25 5,330,250.00
1 5,330,250.00
(72,278,190)
1.0 1.0
7,079,047,320
(7.,079,047,320)
()1 o)
2. o)
3.
4.
58 57.7 59.
2 2.2 2.
12 15.4 15.
9 11.4 11.
6 7.1 7.
3 2.6 2.
1 1.0 1.
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(16 11 15 )
) )
(@)
113,737,783 113,748,581
113,737,783 113,748,581
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15 11 17 16 11 15
8,073 6,752
133,265,037 143,318,268
9,197,695,194 10,396,377,958
204,679,291 70,271,253
1,633,632 16,971,123
24,754,730 7,385,727
157,059,348 161,826,849
31,904,688 81,235,362
9,750,999,993 10,877,393,292
9,750,999,993 10,877,393,292
1,978,344 982,615
28,391,831 6,797,256
30,370,175 7,779,871
30,370,175 7,779,871
8,571,766,210 8,745,816,577
1,148,863,608 2,123,796,844
1,148,863,608 2,123,796,844
9,720,629,818 10,869,613,421
9,750,999,993 10,877,393,292
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( 14 11 16 ( 15 11 18
15 11 17 ) 16 11 15 )
1. 1.
@ (€]
(
)
@) @)
(
)
(©)) ?)
2. 2.
3. 3.
4. 4.
5. 5.
15 16
11 17 11 15
11 16 11 15 11 16 11 15
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15 11 17 16 11 15
8,761,253,492 8,571,766,210
4,736,277,384 2,348,264,971
4,925,764,666 2,174,214,604
3,375,282,799 3,401,766,880
3,049,756,971 3,085,918,319

165,859,541 226,128,885
7,976,347 8,557,537
7,370,675 10,385,615
939,641 3,220,069
760,326,910 684,535,737
595,223,117 596,976,093
125,092,453 148,573,302
289,531,293 344,319,612
164,314,688 190,598,186
30,091,775 44,836,342
)
( 15 11 17 )
() )
9,197,695,194 138,004,164
204,679,291 1,138,895
9,402,374,485 136,865,269
( 16 11 15 )
¢ O
10,396,377,958 121,981,704
70,271,253 1,794,451
10,466,649,211 120,187,253
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( 14 11 16 ( 15 11 18
15 11 17 ) 16 11 15 )
1.
2
3
4
(15 11 17 )
) ) )
(@D)
13,725,054 13,652,100 72,954
28,256,380 28,203,000 53,380
454,350,030 452,758,350 1,591,680
90,636,700 90,552,000 84,700
96,366,830 96,191,200 175,630
49,011,432 49,118,280 106,848
688,902,144 687,375,360 1,526,784
1,421,248,570 1,417,850,290 344,712
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(16 11 15 )
) ) )
)
99,328,180 99,547,910 219,730
95,595,500 98,835,000 3,239,500
107,971,400 112,016,650 4,045,250
43,922,056 47,158,000 3,235,944
257,809,180 251,858,200 5,950,980
22,355,935 23,338,550 982,615
113,847,719 113,568,000 279,719
740,829,970 746,322,310 15,988,508
( 15 11 17 ) ( 16 11 15 )
1.1340 1.2428
11,340 12,428
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€))

@

UST 6.25% 05/15/30
UST 7% 07/15/06

UST 3.5% 11/15/06
UST 5% 02/15/11

UST 5.5% 05/15/09
UST 6% 08/15/09

UST 6.125% 11/15/27
UST 6.375% 08/15/27
UST 6.5% 05/15/05
UST 6.5% 11/15/26
UST 7.125% 02/15/23
UST 7.25% 05/15/16
UST 9% 11/15/18

CAN 6% 06/01/11
CAN 8% 06/01/23

BGB 4.25% 09/28/13
BGB 5% 09/28/12
BTNS 4.5% 07/12/06
BTNS 5% 01/12/06
BTPS 6% 05/01/31
BTPS 6% 11/01/07
BTPS 7.75% 11/01/06
BTPS 5.5%11/01/10
DBR 4.125% 07/04/08
DBR 4.5% 07/04/09
DBR 4.75% 07/04/08
DBR 4.75% 07/04/28
DBR 5.25% 01/04/11
DBR 5.25% 07/04/10
DBR 5.375% 01/04/10
DBR 6% 06/20/16 #86
DBR 6% 07/04/07

DBR 6.25% 01/04/24
DBR 6.25% 01/04/30
DBR 6.5% 07/04/27
DBR 5.25% 01/04/08
FRTR 4% 04/25/09
FRTR 4% 04/25/13
FRTR 4.75% 10/25/12

26.9

3.0

13

117,000.
10,800,000.
3,165,000.
1,130,000.
1,137,000.
1,520,000.
170,000.
357,000.
3,640,000.
250,000.
460,000.
1,720,000.
945,000.
25,411,000.

2,877,000.
345,000.
3,222,000.

2,660,000.
500,000.
1,900,000.
2,000,000.
250,000.
495,000.
400,000.
710,000.
1,795,000.
675,000.
1,000,000.
260,000.
2,520,000.
240,000.
490,000.
2,800,000.
760,000.
1,600,000.
3,097,500.
710,000.
2,600,000.
235,000.
2,250,000.
3,157,500.

00
00
00
00
00
00
00
00
00
00
00
00
00
00

00
00
00

00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00

138,315.93
11,543,343.78
3,204,315.23
1,207,157.80
1,236,309.84
1,686,012.49
196,535.93
424,551.09
3,715,075.00
300,898.43
583,625.00
2,153,225.00
1,367,296.87
27,756,662.39
(2,924,719,516)
27.9
3,169,447.05
475,768.80
3,645,215.85
(321,836,107)
3.1
2,756,292.00
547,150.00
1,965,740.00
2,061,800.00
303,750.00
541,777.50
440,760.00
793,141.00
1,875,057.00
717,288.75
1,065,900.00
271,752.00
2,787,372.00
264,744.00
541,450.00
3,335,360.00
825,436.00
1,998,880.00
3,931,347.00
921,438.00
2,797,080.00
244,752.50
2,298,600.00
3,405,679.50
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FRTR 6% 10/25/25 2,150,000.00 2,628,375.00
FRTR 8.5% 04/25/23 1,080,000.00 1,660,500.00
FRTR 8.5% 10/25/19 650,000.00 965,575.00
GGB 5.25% 05/18/12 795,000.00 875,056.50
GGB 6.5% 10/22/19 197,000.00 243,511.70
NETHER 5.25% 07/15/08 800,000.00 866,960.00
NETHER 5.75% 02/15/07 500,000.00 535,300.00
OBL 5% 02/17/06 1,300,000.00 1,343,160.00
OBL 4% 02/16/07 1,300,000.00 1,343,225.00
OBL 4.5% 08/18/06 200,000.00 207,290.00
SPGB 6% 01/31/08 1,000,000.00 1,099,300.00
35 43,077,000.00 48,460,800.45
(6,627,983,677)
61.0 63.3
UKT 5% 09/07/14 130,000.00 133,705.00
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