BEEREME(EREE) 2006.09 |

LN 7/ i R /) B ZF b%

W0k

[©)
I BB AR b ) A T A4 B - b Tk , @@

TRD T&D7LYRIRIAUN

T&DIRBRT IV ~T






| REEEHPE(EABEREE) 2006.09

5 Wy i E B E & 7 7

RILLE

MBEE & EREE 778 F 7777 R

Wﬁ

TRD T&D7YRIRIAUN

TRDIRBRT IV -T






BREEFXEREFEANDOBTISONT(BHLE)

20 1

LO7URIX.FR19FE 1 A4B&Y. REEFIRBFIE~ADBITZFELTEY. BITERDLET7
VRDZRBIEFTHESZDIREICEITZEE I ORENDEREZ(THEELET,

18 12 29 19

19 1 4




HAYEESERT 7R B - MEOBEFEE

€



HAYEESERT 7R B - MEOBEFEE

Y. <>



HAYEESERT 7R B - MEOBEFEE

Yo\ H—R- T N—TElE

1975 30

120
1976

2006 3

10 |11 |12
|
B - 4 i g
[ [ [ i)



R MEEEERT 7R

27RO A

B PiEOBFE

1
1
! B &
! |
& 1
:> V| BxEmcRonmEnEEE
BANGRESTBTFIR B\
Mmggﬁlﬁ E (’r»f?‘/%;-ﬂﬁz'cmil?;ié%ﬁ) I*ﬁ £
<:| IPUR ! !
N '?Q :
RERE :
1 1
I -
: B o
1 1 ‘
|___________________l
BREMNRETHI7VRFOBE
Ja—nRAUILEBE®IFVUE (7 7 Y K & T&DIYR—T—ILRHF—=TF7UR
TAIUE NEREEZHEEDC [ T ] SIAIREIER
2005%3H1H = i€ H 200542 H28H
N—ILA X - FrER LRIV EBERA
UFEVHR(BRBER) [LRAShTWBENRIT o e b ¢ o g L 1 81
TAMBEDERELERANRLL. FALL | A& & o | 2750 LHIBSURRSRELCRAL.
TRAVTYIRIZEHTHIHRERREZBIZEL - °
TEREITVET,
FLEEBEERR HHAED MBS LV ESEME R
KIFEXNREL 2006 F7 AREDELDTHY . SRE
BOAREMNAHYET,
#46H-12AM%&108
BE11AKRE R H B gunshERoBaaEEERLLET,)
B R RN B EREDE 0.22% LT
EIRIRAN MEERIEDSE 0.10%EE
ERHMEET MEERIEDE 0.32%FEE _
*  5R4RAIE 2006 4 7 BREOLOTHY. A (B K 8 M F HUYFEEA
CEYZBLET .
*FREEEMCIREEASEEHET BAFH
EEHYEL A
(& EREM) 2 B & # [(ZRES4T]
INUH—R A URRIAY A —R IS Tt = T&D7HYrT RS AV MRS

o» |




AP mEEEERT 7R EH-YEOEEE

EHF1UTLICES
Wb

BADEETIEF
EDAL...

B®hH 201 B&h 202

1I7UBFIC(S 17U
HEMED FTAYFH A SN
HEFICHEREBDXA LFg X1

HSROMmENERERO
420% H

ith 203 #&h Ena

LEENRETTS BPTRBEL
BmHLEHLIER A HEBUTmEER)

yr=1A DADIMELY 32
Rt ED BAKRER
fBIEENS... YZADHELN...

(BB XFWL)
1,000,000 [
9.216 2006 7
900,000 W7 *Yh ——
(=R IF 105 1$= 1146
800,000 ass» 2
a4 45y7
WX Y9I—F v
700,000 WhF 5
|-
600,000 B+ —X+5U7
Orqy

500,000

400,000 |

300,000

200,000

100,000

0
96/12 97/6 97/12 98/6 98/12 99/6 99/12 00/6 00/12 o01/6 01/12 02/6 02/12 03/6 03/12 04/6 04/12 05/6 05/12 06/6

Bloomberg T&D

2006 7

€



EHRAYEEBERT7F B - MEOEEFEE

I AL ElE-- I

TA)h AF¥YR

16.00%

14.00%

12.00%

10.00%

8.00%

6.00%

4.00%

2.00%

0.00%

-2.00%

-4.00%

T - T T SR R T S )

Bloomberg

[ ol ] ] O

1975

Bloomberg

1999 1

€



HAYEESERT 7R B - MEOBEFEE

AEPFRZEDKIITRESDTIN?

WL I CBUAE. b % R A7 KD = AL BRI A1% 1 7 (CPI=101) M
AERLCOET o ELALMAE DY 5<
F 7 AT DL COET

A
(S]]

SRR
- il 1,030,200

8020071

EHAIID 2.00%

T il 51 1 ] 4% br— A2 1E R OWliAE B3 (CPI=100)

AT LA (CPI=100) =
?~=ﬁ>2% II bl 007 It 1,020,00014
TCA
NSO H W (CPL 0% kick r— A3 1AEHROPMA1% T #% (CPI=99) M

AHILAZINF O LR ELLI-bOTHY. M
HhERRLAOTIERNEEA,

o WO — A TTAR A

356 4 T RH ML 72 B0 B S 5 ¢ 40 FOUTORGAT
ZDNTOAL A= T DA S HMF HHY 1.009.800F9 | 7%, i i1z 7 7L
THVAbOTHY, T DT T %A D% W ) 96 A% T GE B HE ¢

BRI LD TESNEE AL HEMFHIIT
MTERHE Y 77 A FOJE OBy S & SWIL 2
SOTIEBNEA Ao P E 0 R

W72 I 2 F). 25 Bl — M o) S SEABLUZHR GO A >
EHLLESOT Wil A TLS 7K e VEBOCPL
AR F T B0 A DY T E=RORE X Rfmoce
U LB LU TR DB [T, ot . VEBOCPI o
H4 77 /R A ST A T 5O 2.1% (B BRAR BRI BRmaCeL ~ 7 T )
) DIIIET .

&>



HAYEESERT 7R B - MEOBEFEE

2006 7
004
1981 1981 1998
1985 2003
1991 2003
1994 2004
1997 2006

N=9L A X Z¥XEFNHRAVIVEGFERATYIR(BRAR) &1X

2006 7

. €»



HAYEESERT 7R B - MEOBEFEE

- €©O»



HAYEESERT 7R B - MEOBEFEE

A B3—2Yyrik—LR—L  http://www.tdasset.co.jp/

&



HAYEESERT 7R B - MEOBEFEE

[ 20 3 3  1|[ 2 4 1 1]

2006 7

2006 7

&



HAYEESERT 7R B - MEOBEFEE

B 207 FOSRHEHREEONERQHS

(%)

9.13

: N
e \

FE1H F28A EIHA

. «&»



1 = A A A Hd Hd d N MO 0N O O© O© N~ 0 O +d A4 N O OO O 6O o0 355 <9 3 <SS S 0 0N N o o
LR RS T e I I B B e I B A s T I |

— N M T O O I~ — « — N M < ~— N — N M < 1O © — « - AN ™



17

17
17
17
17
18
18
18

— N M < 1O O N~

20
20
20
20

21

23
23
24

25
26
26
26
28



19 1 4

http://www._tdasset.co.jp/

19 1 4



19 1 4
)

)

20 1

18 12 29

19 1 4 19 1 4



4l\ ’\
1] v
= |

N N

T3
00

NEE
R E]

€Y)
@
®
Q)
®

HEE
RIS

i

3

BAZREROMImEEEEZE
BERRETDHT7UF
(r A= % HETHERERE)




€Y)
O]
®

€Y)
O]
®
Q)
®






T ¢F 7 ¥



2006 7

2006 7







19 1 4

19 1 4






11



\4

12



http://ww.tdasset.co.jp/

19 1 4

13



14

19 1 4



19 1 4

19 1 4
19 1 4
19 1 4

18 12 29
19 1 4

2006 7

15



2006 7

16



19 1 4

17



18



19



5,283 94.85
120 2.16
166 2.99
5,569 100.00
10,776.67 11,086.05
476,504.04 5,135,127,269 5,282,545,706 94.85
1.0001 1.0002
120,000,0001 159 012,000 120,024,000  2-°
94.85
2.16
97.01

20




1,806 1,824 1.0125 1.0225
3,682 3,802 1.0649 1.1049
5,422 5,542 1.0058 1.0298
2,029 1.0323
2,258 1.0460
2,435 1.0431
2,650 1.0554
3,034 1.0757
4,221 1.0519
4,722 1.0610
4,788 1.0354
5,181 1.0215
5,205 1.0004
5,412 1.0094
5,520 1.0124
5,569 1.0316
0.0100
0.0400
0.0240

2.25

9.13

3.30

21




90 74.96
30 25.04
120 100.00
394 99.96 99.95
80,000,000 59,973,276.00| 59,973,276.00 49.97) 0.34)H18.9.19
390 30,000,000 99.98 99.97 24.99|  0.24|H18.8.28

29,993,670.00

29,993,670.00

74.96

74.96

22




490,143,243

241,114,798

3,397,395,897 5,135,127,269
40,000,000 120,012,000
3,927,539, 140 5,496,254,067
3,927,539,140 5,496,254,067
149,999,992
86,436,668 53,904,501
2,842,431 7,809,198
283,707 565,723
6,100,110 12,163,538
56,654 113,052
245,719,562 74,556,012
245,719,562 74,556,012
3,457,466,749 5,390,450,170
224,352,829 31,247,885
101,019,186
3,681,819,578 5,421,698,055
3,927,539,140 5,496,254,067

23




25,348,650 22,642,607
710 3,701
205,932,634 152,255,528
231,281,994 129,609,220
502,856 1,020,058
10,812,312 21,932,044
100,389 203,835
11,415,557 23,155,937
219,866,437 152,765,157
219,866,437 152,765,157
219,866,437 152,765,157
5,074,883 2,622,997
22,302,645 224,352,829
119,302,339 85,866,071
119,302,339 85,866,071
12,330,189 8,902,770
12,330,189 8,902,770
119,713,520 119,926,085
224,352,829 31,247,885

24




25




503,800 46.54
386,000 35.66
153,000 14.13

35,200 3.25

26




19 1 4

27



€Y)
@
®
*
®

€Y)
@
®
Q)

28



23

3 6 9

12

10

10




10

11

12

13

26

1,002,890,000

46 2
3
8
11
2 2
65 2 3

5,000

42 1

13

1,002,890,000

39

39

44



33

1 5 10 50 100 500
1,000 5,000 8

33 15

16

17

18

19

20

21

22



10

61

66

33
62

54

38

—NMm <

23

24

22

N

25

26

27

28

29

30



31

32

33

34

35

36

37

38

12 10
17 2 28

10,000

12 11
17 6 10

90

33

10

10

39

11

33

10

10

39

11



39

27

40

41

42

39

39

10

0.2



43

44

45

46

47

48 42
42

47

10

47

47



49

50

19

19 1 4

19

19

18

12

29

19



17

28



19

18 12 29
19 4
18 12

6 6

2 3 1 3

2 13 13

7 7
8 8
8 8
1 19 1 4 1 8




18 12 29
19 4
19 1
2
2
65 3
39 2
12 12
13 8 13 11
39 3 39
2
8
2 2
65
2
11




39

2
5
1 2 2
39 39
3
1 2 o 2
6 5
2 39 3| 2 39
33
33
14 14 1
10 50 100 500
1,000 5,000
1
15
15
33
15




16 16
17 17
18 18
19 19
2
20 20
38 38
39 39 4
39 39
5 5
39 39 1
19 4 40
11 3




41

5
27
39
40 39 1
39
4 10

27

40

39 1

39
10




41 41
19 1 4
19 1
19
1
3

41 2
48 42 48 42

42 5 42

1 1

1 18 12 29 11

12 14 20




EDINET

Electronic Disclosure Investors' NETwork

EDINET

19 1 4




16

12




225 TOPIX

225

TOPI

universe =




| BEERHPE(ERBRRE) 2006.09

JLIR /I TS ) I

ok

EBMBAERRERLELE T7v K 3T T7 2R

TRD T&D7LYRIRIAUN

T&DIRRT V=T






" = N MO M T TN 0 NM 0 N NN
4 N N N

- N M << w0 — N M <



19 1 4



19 1 4

€Y)



19 1 4

19 1 4
19 1 4
19 1 4

18 12 29
19 1 4



€Y)

@

®

4 OMOME)

®®

© ()
OB
)

http://www.tdasset.co.jp/

19 1 4



®

)

@O

®

Q)

IIIIIIIIIIIIIIIIIIII

€Y)

o

@

®@

O1C)

€Y)



®

©)

Q)

@

IIIIIIIIIIIIIIIIIIII

€Y

@M



19 1 4

19 1 4






Wik 1842 A 3 H

TA TR T4 Ty b=XxV A MEREH
B & % £ i

MHAXRE&EZA

R %@A :‘K
SHWTHR X =&

& # B
EBHITILR

(A W =
EBPITHR

BEAENDT, FEFBENEE 1 9 3KD 20MBICESKERIEREZTHI D, (77K
DFEEIRIL] ITHIT o T2 TR EESEE Y 7> F) OFR 1746 A 11 B S5FR
17512 A 12 BETOREHHMOMBHEER, T7obb, BENEE, HERUERSHEE,
EOMBHAMBIZOWTEEEZ{To 72, ZOMBHROERBLIIBRERICHY . YBEHIEA
DOEEITHILOSHE N OMBEERICRIT A BERE2EATHIZ LITH B,

BEEEANL BOPEIZBOWT—RIZAERZYS RO LN IEEOKEEICHEN L CEEZIT
olz, BAEDOEEIT, BEFENCHBHERICEEREBOEZTRBZVNE 5 HhOBEM R E
EE/D L EROTND, BEIT, REZEHL LTThil, BREENEH LS T#K
OZDEAFELRICREZEICL > TITTh 2R O b S0 ak: LTOMBERD
RRERIT DL REATND, YEEEANT, BEEOBREL LTEREHO DDA EY
RGBT LT B,

UEEENL, LEOMEBERS, BOREICBWT—RICAERY RO LN L EEEHD
EMEICHELUC, HERMEESERE T 7 o N O 174 12 A 12 B BREOEFEMEDRE
BOFB &b > THRT T 2 HEHMOBRORAEZ TR TOEERRICTBO THEIHER L
TWVWBHHD LD B,

T4 TR T4 TRy MRV AL MK RO T 7 0 F & YBEEIEAIIES
PUTHB L OICIX, ARSHILEOREIZL ¥ R+ & FEBRIT 2V,

1) S



TRk 184E8 H 4 H

TA TR T4 Ty b=V A v MERSH
B & % £ i1

FMEHAEBZA
AV o= =77 I’ y
T T
SR ITH R b )
%= 4 B K I ,1 % x@
\ad 7 5
EpeTiE et 7 &
\ :, )
% i B . }k Y ,éié‘;@
EHPITHA N i

HEEENL, ERBENER 1 9350 2 0MEICESKEETREZIT D, [T R
OREERIL) IZBT o T HERYHESEE Y > > F) OFR 17412 4 13 BhLE
FLI8H 6 A 12 HE CORESMBOMBHR, +/2bh, BENREE, BRRURALFESE,
FERRRAUMBAMRICOVWTEELT o/, ZOMBEEOERBEIIREL IZHY, M
BEEAOEMLITMSIONIB N OMBEHRRICITIEREZRAT L LI2h 5,

HETENT, PRI T—RICATERY LB SN2 EEOLEICENL L CEE 21T
o, BEOEEDT, YEEBENCHBERERICEEREBORTNRNNE 5 HOBSERRME
AEERD 2 LE2ROTND, BEEIE, REZEME LTiTbh, BEENEA LESHF#HE
CZDFERFEL CICRERIC L o TITOWZREY O b &0k LTOMBHED
BRERANTDIERZEATND, BEEENI, BEEORKREL L TEREADL DDA
IREEERT SR LT3,

LERENT, EROMBHRLS, BPEICBO T RICAERY LD O A BELEHD
AT LT, THAMEESEE 7 7 > F) Ok 184 6 A 12 HEREDEHMEDIRE
BOREBZ L > THRT T 2HEHHOBEREORIE TR COEERRICBWTHEEIZERL
TWAHDLRD D,

TA TR T4 Ty beRXVRAV MEREHR VT 7 > B & YR AITES
PUTHB L ORMICIE, ARSHILBEOREIZ X 0 BET S FIEBRIZR W,

%
S

It

.
&

>
i
c

i
potilTy

15/



490,143,243

3,397,395,897

40,000,000

241,114,798

5,135,127,269

120,012,000

3,927,539,140
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2) 2006 5 31

Australia Index Linked 5.643% DUE 08/20/10 300,000 37,426,555
Australian Government Bond 5.520% DUE 08/20/15 620,000 80,280,560
Australian Government Bond 5.091% DUE 08/20/20 570,000 71,808,682
189,515,797
Canada Government 4.25% DUE 12/01/21 1,662,328 225,114,093
Canada Government 4.25% DUE 12/01/26 1,618,218 231,692,260
Canada Government 4.00% DUE 12/01/31 1,854,871 272,651,111
Canada Government 3.00% DUE 12/01/36 952,656 123,359,779
852,817,243
( )
Deutscheland I /L Bond 1.50% DUE 04/15/16 1,513,759 211,593,988
211,593,988
( )
France Government Bond O.A.T. 3.00% DUE 07/25/09 3,909,571 590,506,577
France Government Bond O.A.T. 1.60% DUE 07/25/11 2,067,259 298,101,378
France Government Bond O.A.T. 3.00% DUE 07/25/12 4,378,681 684,627,983
France Government Bond O.A.T. 2.50% DUE 07/25/13 3,790,270 577,071,858
France Government Bond O.A.T. 1.60% DUE 07/25/15 2,059,292 293,127,181
France Government Bond O.A.T. 1.00% DUE 07/25/17 1,553,819 205,066,374
France Government Bond O.A.T. 2.25% DUE 07/25/20 2,164,882 325,521,325
France Government Bond O.A.T. 3.40% DUE 07/25/29 2,028,185 367,087,683
France Government Bond O.A.T. 3.15% DUE 07/25/32 2,043,662 363,208,577
French Treasury Note 1.25% DUE 07/25/10 812,304 116,479,066
3,820,798,002
[taly Buoni Poliennali Del Tesoro 1.65% DUE 09/15/08 3,734,688 543,494,469
[taly Buoni Poliennali Del Tesoro 0.95% DUE 09/15/10 3,620,995 508,819,348
[taly Buoni Poliennali Del Tesoro 2.15% DUE 09/15/14 3,889,948 571,018,168
[taly Buoni Poliennali Del Tesoro 2.35% DUE 09/15/35 2,249,155 322,873,605

1,946,205,590

17
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Swedish Government Bond 4.617% DUE 12/01/08 6,410,000 122,805,881
Swedish Government Bond 1.009% DUE 04/01/12 3,065,000 46,016,574
Swedish Government Bond DUE 04/01/14 4,750,000 73,512,195
Swedish Government Bond 3.865% DUE 12/01/15 14,550,000 283,932,739
Swedish Government Bond 4.617% DUE 12/01/20 9,170,000 205,460,127
Swedish Government Bond 3.865% DUE 12/01/28 9,675,000 209,123,761
940,851,277
U.K. Treasury Stock 6.190% DUE 05/20/09 800,000 419,566,077
U.K. Treasury Stock 6.500% DUE 08/23/11 1,265,000 710,916,442
U.K. Treasury Stock 5.440% DUE 08/16/13 2,032,000 972,637,377
U.K. Treasury Stock 5.930% DUE 07/26/16 1,510,000 810,843,038
U.K. Treasury Stock 1.248% DUE 11/22/17 1,205,000 246,009,765
U.K. Treasury Stock 5.852% DUE 04/16/20 1,237,000 677,014,903
U.K. Treasury Stock 4.955% DUE 07/17/24 2,188,000 1,062,088,918
U.K. Treasury Stock 1.261% DUE 11/22/27 300,000 62,666,798
U.K. Treasury Stock 5.911% DUE 07/22/30 1,464,000 694,032,176
U.K. Treasury Stock 2.230% DUE 01/26/35 974,000 271,011,968
U.K. Treasury Stock 1.258% DUE 11/22/55 1,036,000 235,013,982
6,161,801,444
U.S. Treasury Bonds Tips 3.625% DUE 01/15/08 5,033,491 578,676,945
U.S. Treasury Bonds Tips 3.875% DUE 01/15/09 4,726,965 553,580,147
U.S. Treasury Bonds Tips 4.250% DUE 01/15/10 3,265,763 392,239,559
U.S. Treasury Bonds Tips 0.875% DUE 04/15/10 7,329,887 779,510,540
U.S. Treasury Bonds Tips 3.500% DUE 01/15/11 3,139,725 370,914,302
U.S. Treasury Bonds Tips 2.375% DUE 04/15/11 2,959,463 332,485,099
U.S. Treasury Bonds Tips 3.375% DUE 01/15/12 2,278,571 269,719,742
U.S. Treasury Bonds Tips 3.000% DUE 07/15/12 5,989,530 696,693,072
U.S. Treasury Bonds Tips 1.875% DUE 07/15/13 5,651,381 612,416,095
U.S. Treasury Bonds Tips 2.000% DUE 01/15/14 5,249,809 571,520,270
U.S. Treasury Bonds Tips 2.000% DUE 07/15/14 4,801,664 521,891,645
U.S. Treasury Bonds Tips 1.625% DUE 01/15/15 4,957,701 521,482,267
U.S. Treasury Bonds Tips 1.875% DUE 07/15/15 4,524,816 484,568,340
U.S. Treasury Bonds Tips 2.000% DUE 01/15/16 5,597,030 603,486,765
U.S. Treasury Bonds Tips 2.375% DUE 01/15/25 7,048,801 776,565,878
U.S. Treasury Bonds Tips 2.000% DUE 01/15/26 3,875,641 401,944,632
U.S. Treasury Bonds Tips 3.625% DUE 04/15/28 5,151,284 692,042,353
U.S. Treasury Bonds Tips 3.875% DUE 04/15/29 6,064,746 849,340,810
U.S. Treasury Bonds Tips 3.375% DUE 04/15/32 1,193,168 159,839,981

10,168,918,442

24,292,501,783
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10,000,677 60,009,857
29,999,673 59,997,912
40,000,350 120,007,769
40,000,350 120,007,769
40,000,000 120,000,000

350 7,769
40,000,350 120,007,769
40,000,350 120,007,769
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120,000,000

1.0000 1.0001
10,000 10,001
40,000,000 40,000,000

0 80,000,000

0 0

40,000,000 120,000,000

40,000,000 120,000,000

40,000,000 120,000,000

29,999,673 0
29,999,673 0
59,997,912 0
59,997,912 0
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) ()
385 60,000,000 59,997,912
60,000,000 59,997,912

5,589,729,011
20,354,805
5,569,374,206
5,398,562,956
1.0316

120,027,000
0
120,027,000
120,000,000
1.0002

1,788,968,251

5,600,000

2,385,715,608

711,617,110

2,178,720,399

245,736,978
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