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AGC JPY 1,300.00 5,109,000.00 1.07
AMANO JPY 1,600.00 5,336,000.00 1.11
ASAHI GROUP HOLDINGS JPY 1.900.00 9,467,700.00 1.97
CHIBA BANK JPY 8,000.00 5,064,000.00 1.06
DAIFUKU JPY 800.00 5,328,000.00 1.1
DAIKIN INDUSTRIES JPY 500.00 7,725,000.00 1.61
DENSO JPY 2,100.00 10,428,600.00 217
EAST JAPAN RAILWAY JPY 1,300.00 12,815,400.00 2.67
EIZO JPY 1,500.00 5,842,500.00 1.22
FP CORP JPY 400.00 2,596,000.00 0.54
FUJI JPY 1,200.00 2,413,200.00 0.50
FUJI ELECTRIC HOLDINGS JPY 2,300.00 7,693,500.00 1.60
FUKUOKA FINANCIAL GROUP JPY 2,000.00 4,210,000.00 0.88
GLORY JPY 1,100.00 3,641,000.00 0.76
HITACHI JPY 4,340.00 20,076,840.00 4.18
IRISO ELECTRONICS JPY 500.00 2,420,000.00 0.50
ITOCHU TECHNO-SOLUTIONS JPY 1,400.00 4,305,000.00 0.90
KAO JPY 800.00 7,220,000.00 1.51
KEYENCE JPY 200.00 7.,698,000.00 1.60
KOITO MANUFACTURING JPY 800.00 4,080,000.00 0.85
KURITA WATER INDUSTRIES JPY 1,500.00 4,882,500.00 1.02
KYOCERA JPY 1,100.00 8,228,000.00 1.72
MAEDA CORP JPY 5,000.00 5,345,000.00 1.1
MARUWA JPY 800.00 6,792,000.00 1.42
MIMASU SEMICONDUCTOR JPY 1.900.00 4,178,100.00 0.87
MITSUBISHI UFJ FINANCIAL GROUP JPY 28,800.00 17,084,160.00 3.55
MITSUI FUDOSAN JPY 4,700.00 12,558,400.00 262
MURATA MANUFACTURING JPY 1,500.00 10,119,000.00 2.11
NAMCO BANDAI HOLDINGS JPY 800.00 5,304,800.00 1.1
NEC JPY 600.00 2,712,000.00 0.57
NEXON JPY 3,300.00 4,785,000.00 1.00
NGK SPARK PLUG JPY 2,100.00 4,481,400.00 0.93
NIDEC JPY 300.00 4,501,500.00 0.94
NIHON UNISYS JPY 1,300.00 4,452,500.00 0.93
NIPPON TELEGRAPH & TELEPHONE JPY 5,800.00 15,990,600.00 3.32
NITORI HOLDINGS JPY 400.00 6,890,000.00 1.44
NOMURA RESEARCH INSTITUTE JPY 2,200.00 5,143,600.00 1.07
ORIX JPY 6.000.00 10,866,000.00 2.27
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AR BE NE i (F) b= (%)
PAN PACIFIC INTERNATIONAL HOLDINGS JPY 4,200.00 7.606,200.00 1.59
PARK24 JPY 2,700.00 7.,206,300.00 1.50
PERSOL HOLDINGS JPY 2,300.00 4,717,300.00 0.98
RECRUIT HOLDINGS JPY 2,000.00 8,198,000.00 1.71
RESONA HOLDINGS JPY 11,000.00 5,269,000.00 1.10
ROHM JPY 500.00 4,390,000.00 0.92
SANWA HOLDINGS JPY 4,500.00 5.530.500.00 1.15
SEKISUI CHEMICAL JPY 6.500.00 12,376,000.00 2.58
SEVEN & | HOLDINGS JPY 1.900.00 7.,605,700.00 1.59
SHIMADZU JPY 2,300.00 7.912,000.00 1.65
SHIN-ETSU CHEMICAL JPY 1,100.00 13,266,000.00 2.77
SHIONOGI & CO JPY 1,700.00 11,503,900.00 2.40
SHIP HEALTHCARE JPY 1,200.00 6.060,000.00 1.26
SMC JPY 100.00 5,029,000.00 1.05
SOMPO HOLDINGS JPY 1,300.00 5,590,000.00 1.17
SONY JPY 1,700.00 12,581,700.00 262
STANLEY ELECTRIC JPY 1,700.00 5,406,000.00 1.13
SUMCO JPY 1,800.00 3.286.,800.00 0.69
SUMITOMO MITSUI FINANCIAL GRP JPY 3.200.00 12,921.600.00 2.69
SUZUKI MOTOR JPY 1,100.00 5,023,700.00 1.05
TOKIO MARINE JPY 1.600.00 9,790,400.00 2.04
TOYOTA INDUSTRIES CORPORATION JPY 1,400.00 8.862,000.00 1.85
TOYOTA MOTOR JPY 3.200.00 24,684,800.00 5.14
TSUGAMI JPY 2,400.00 2,685,600.00 0.56
UT GROUP JPY 1.500.00 4,935,000.00 1.03
YOKOGAWA ELECTRIC JPY 3,900.00 7.523,100.00 1.57
477,744,900.00 99.60
Ei=tolliH e =) 477,744,900.00 99.60
REfaE 2,200,991.76 0.46
ZOfDMERE (303.522.19) (0.06)
HEESE 479,642,369.57 100.00



WERHEES JUHBERSEESE

2019 12RA318I(C# T U1-HiE
(B4 : )

HIEREMEELE
INg
[FEFa ]

&H
EIRIRING K U ERERI RN
RERBN. BITFHRBLOFIR

BESHER. —E2AHH. BEEERSLUZOMOER

FRH
5 &

BRI (18R)
SREBHIRER (1BKR)
—REBIELEs7H
-NERE
— BB THIEG
— RS
SKIRMFIRE, (18R)

LT IZ 2 AREEMFFEFIR, (IBX) DXE)

—REBIEEF

— REBTHIEG
ERIC K BMEEDIEN
RIS FETFHER
R R RER
BEHlZ=S
HERIRTEEESR

531,091,317.48

10,391,525.59
10,391,525.59

2,076.601.54
1.167,784.88
2,541,762.69
51,455.16
123,734.80
5,961,339.07
4,430,186.52

(6,257,055.00)
(5.395.82)
15,120.22
(777.882.31)
(2,595,026.39)

100.128,764.00
12,352.61
97,546,090.22
342,566.46
(149,324,291.10)
(13.313.49)
479,642,369.57
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HEER(%)

[ AROSHERDEI LBENT NS % L FHEORES 5 Ml CBE 3N < L SMERN 5 5 A HEES

&2

F—-ANZU7

0.284% NATIONAL AUSTRALIA BANK 15/20 5.11 - SR-
2.44% TOYOTA FINANCE 16/20 5189 -SR-
3.59% COMMONWEALTH BANK AUSTRALIA 15/19 -SR-S
3.75% SUNCORP METWAY 14/19 -SR-514-1

h*e

1.80% DAIMLER CANADA FINANCE 16/19 -SR-

2.40% BANK OF NOVA SCOTIA 14/19 -SR-

TLIEE
2.50% ALIBABA GROUP HOLDING 15/19 -SR-
2.625% ADCB FINANCE 15/20 -SR-S

TR

FRN CREDIT AGRICOLE 14/19 -SR-

0.327% CAISSE DEPOT CONSIGNATION 14/20 -SR-
0.41% BFCM 14/19 S13 -SR-

0.425% CREDIT AGRICOLE 14/19 S4 -SR-
0.435% CREDIT AGRICOLE 15/20 S7 -SR-
0.473% BPCE 15/20 S10 -SR-

2.375% BNP PARIBAS 12/19 -SR-S

&t
1.50% CHINA CONSTRUCTION BANK ASIA 15/20 -SR-S

B=x

0.10% JAPAN 17/19 N° 381 -SR-
0.125% MERCEDES-BENZ FIN. 16/19 -SR-
1.70% MIZUHO BANK 14/19 SUO4 -SR-

*5>9

0.38% RABOBANK 15/20 -SR- 527

1.00% DAIMLER 16/19 -SR-

1.67% COOPERATIEVE RABOBANK U.A. 10/20 - SR-

EE
0.163% EXPORT-IMPPORT BANK KOREA 18/19 - SR-
5.125% EXPORT-IMPORT BANK OF KOREA 14/19 - SR-S

JPY 400,000,000.00 400,410,000.00 1.26
AUD 3.687.000.00 271,042,956.00 0.85
NzD 727,000.00 49,659,180.00 0.16
AUD 7.500,000.00 550,739,240.00 1.73
1.271,851,376.00 4.00

CAD 3.145,000.00 256,932,463.00 0.81
CAD 3.500,000.00 286,165,505.00 0.90
543,097.968.00 1.71

usD 500,000.00 54,087.865.00 0.17
usb 550,000.00 59,547.,869.00 0.19
113.635,734.00 0.36

JPY 100,000.000.00 99,999,500.00 0.31
JPY 200.000.000.00 200,203,000.00 0.63
JPY 800,000,000.00 800,152,000.00 252
JPY 500,000,000.00 500,345,000.00 1.57
JPY 200,000,000.00 200,596,000.00 0.63
JPY 500.000.000.00 501,705,000.00 1.58
GBP 1,700,000.00 226,829,435.00 0.71
2,529,829,935.00 7.95

EUR 1,200,000.00 142,981,206.00 0.45
142,981,206.00 0.45

JPY 1,000,000,000.00 1,000,100,000.00 3.14
EUR 4,000,000.00 473,760,935.00 1.49
UsD 1,822,000.00 196.847,494.00 0.62
1,670,708,429.00 5.25

JPY 700,000,000.00 701,610,000.00 2.21
GBP 920,000.00 122,505,450.00 0.39
JPY 100,000,000.00 101.334,000.00 0.32
925,449,450.00 292

JPY 400,000,000.00 400,128,000.00 1.26
NZD 3.000,000.00 204,977,047.00 0.64
605,105,047.00 1.90
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#AR BE EE B (F3) FhE2(%)
ART >
0.433% SANTADER CONSORT FINANCE 17/20 -SR-S JPY 100,000,000.00 100,331,800.00 0.32
100,331,800.00 0.32
AT —F>
0.292% SVENSKA HANDELSBKORT BANK 15/20 - SR- JPY 900,000,000.00 902,430,000.00 2.84
902,430,000.00 2.84
A1R
FRN CREDIT SUISSE 14/19 -SR-S JPY 100,000,000.00 99,943,000.00 0.31
0.00% CITY OF LAUSANNE 18/19 -SR- CHF 3,000,000.00 327,258,453.00 1.03
0.392% CREDIT SUISSE 14/19 S2 -SR- JPY 800,000,000.00 800,620,000.00 2.52
1,227,821,453.00 3.86
75 TEREEFR
3.25% EMIRATES NBD 14/19 '250' -SR-S usb 7,500,000.00 812,374,925.00 2.55
812,374,925.00 2.55
1F¥UR
0.46% LLOYDS BANK 14/19 S.6 -SR- JPY 900,000,000.00 900,508,500.00 2.83
0.625% GLAXOSMITHKLINE 14/19 -SR-S EUR 6,000,000.00 711,523,739.00 2.24
0.875% SANTANDER UK 14/20 'B-1468' -SR- EUR 1,000,000.00 118,791,061.00 0.37
1,730,823,300.00 5.44
T AUHERE
0.65% HONEYWELL INTL 16/20 -SR- EUR 1,730,000.00 205,484,774.00 0.65
1.125% CARNIVAL 15/19 EUR 6,953,000.00 824,293,743.00 2.59
2.14% CATERPILLAR FINANCIAL SERVICES 16/19 -SR-S HKD 7,000,000.00 96,560,805.00 0.30
1,126,339,322.00 3.54
aitl. 13,702,779,945.00 43.09
I. ZOMOFELEDSH 3B
&5
F—AMFD7
3.91% COMMONWEALTH BANK AUSTRALIA 15/20 -SR- NzZD 3,000,000.00 207,378,864.00 0.65
207,378,864.00 0.65
Bsth. 207,378,864.00 0.65
I. SHSRER
EHASRER
AT
C. PAP. ENGIE 30/09/19 EUR 4,500,000.00 532,812,150.00 1.68
C.PAP. MICHELIN 28/10/19 EUR 3,000,000.00 355,294,202.00 1.12
C.PAP. SUEZ 06/12/19 EUR 500,000.00 59,243,602.00 0.19
C.PAP. VINCI 24/10/19 EUR 2,000,000.00 236,863,228.00 0.74
1,184,213,182.00 3.73
K1Y
C. PAP. HONDA BANK GMBH 11/12/19 EUR 2,000,000.00 236,918,569.00 0.74
236,918,569.00 0.74
g
C.PAP. CNPC FINANCE (HK) 14/11/19 usbD 1,500,000.00 161,740,056.00 0.51
C.PAP. CNPC FINANCE HONG KONG 18/12/19 USD 3,500,000.00 376,532,242.00 1.18
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C.PAP. CNPC FINANCE HONG KONG 30/09/19  USD 4,500,000.00 486,697,343.00 1.53
CD AGRICULTURAL BANK OF CHINA (HK) 05/12/19 -SR- USD 3,000,000.00 323,140,300.00 1.02
1,348,109,941.00 4.24
B
TBI JAPAN 02/12/19 '854' -SR- JPY 395,000,000.00 395,103,095.00 1.24
TBI JAPAN 05/11/19 5848 -SR- JPY 1,000,000,000.00 1,000,212,000.00 3.15
TBI JAPAN 09/12/19 '855' SR- JPY  2200,000,000.00  2.200,622,600.00 6.93
TBI JAPAN 16/12/19 '857"' -SR- JPY 2,000,000,000.00  2,000,578,000.00 6.29
TBI JAPAN 23/12/19 '859' -SR- JPY 1,000,000,000.00 1,000,341,000.00 3.15
TBI JAPAN 30/09/19 5841 -SR- JPY 1,000,000,000.00 1,000,008,000.00 3.14
7.596.864,695.00 23.90
NI TN
C. PAP. BANK OF CHINA (LU) 20/12/19 EUR 5,000,000.00 592,615,341.00 1.86
CD AGRICULTURAL BANK OF CHINA (LU) 05/11/19  EUR 2,500,000.00 296,105,675.00 0.93
CDICBC (LU) 13/12/19 EUR 4,000,000.00  473,993,998.00 1.49
CD ICBC (LU) 25/11/19 EUR 1,000,000.00 118,474,464.00 0.37
1,481,189,478.00 4.65
*509
C. PAP. HITACHI INTERNATIONAL (NL) 30/09/19 EUR 6,000,000.00 710,416,200.00 2.23
710,416,200.00 2.23
B
C. PAP. WOORI BANK (UK) 30/09/19 EUR 5,000,000.00 592,013,500.00 1.86
C.PAP. WOORI BANK 31/03/20 EUR 4,000,000.00 474,273,429.00 1.49
CD CHINA CONSTRUCTION BANK (KR) 12/08/20 USD 3,500,000.00 370.,610,022.00 1.17
CD WOORI BANK (UK) 19/11/19 usb 2,000,000.00 215,623,427.00 0.68
1,652,520,378.00 5.20
1%
C. PAP. RECKITT BENCKISER TREASURY 15/11/19 EUR 5,000,000.00 592,228,342.00 1.86
C. PAP. RECKITT BENCKISER TREASURY 31/03/20 EUR 1,000,000.00 118,582,696.00 0.37
CD BANK OF EAST ASIA LONDON 04/12/19  EUR 1,000,000.00 118,467,301.00 0.37
CD BANK OF EAST ASIA LONDON 18/12/19  EUR 1,000,000.00 118,482,480.00 0.37
CD KEB HANA BANK (UK) 07/10/19 EUR 7,000,000.00 828,853,710.00 2.61
CD MITSUBISHI UFJ TRUST & BANKING (UK) 16/10/19  JPY 300,000,000.00 300,007,740.00 0.94
2,076,622,269.00 6.52
7 AU NERE
C. PAP. HONEYWELL INTERNATIONAL 02/12/19  EUR 2,000,000.00 236,926,171.00 0.74
C. PAP. JP MORGAN SECURITIES 18/11/19 usb 2,000,000.00 215,686,871.00 0.68
452,613,042.00 1.42
GEtI. 16,739,467,754.00 52.63
BEEHE S 30,649,626,563.00 96.37
i 1,474,000,000.00 463
SRS -649,148,961.00 —2.04
ZDibDIEEE 328,282,655.00 1.04
MEESEH 31.802760,257.00  100.00
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18,441,798,422.00

202,331,338.00
109,029.00

202,440,367.00

17.239,779.00
11.890,558.00
10,016,671.00
8.447,998.00
2,981,499.00
1,150,495.00

51,727,000.00
150,713,367.00

—623,648,463.00
34,601,604.00
459,969,065.00
—1,645,000.00
19,990,573.00

—525,126,429.00
459,101,731.00
—46,034,125.00
45,968,163,289.00
—32,561,164,208.00
—3.121.00
31,802,760,257.00



	【全体】01_日本厳選株アルファ・プラス円コース_2007（表紙）
	【全体】02_日本厳選株アルファ・プラス円コース_2007（本文）
	【全体】03_日本厳選株アルファ・プラス円コース_2007（明細）

