EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

27 8 24

36
26 12 1 27 5 31

03-5555-3111

172



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

@

2[72



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

ilva g iiEa
BRIRIE - EIERE H R bl
MMF
HHANE = =
FRERE
w4 MBE
FOihiEE
SIS ( )
ETF
Ao FIEES
) Yo EHBNTIEESNEREITBERELTLET,
E B Ed
GRS R St
#t _
a9 - Sa—I0L
KA
=Tt} 3 Fo[6] =
A2 o[
—g 4[]
N ERA
11 B oy
ZOMMS fm@} R
L3y Rt FEF_F
(FEHE{N ) &100
THEERE (E8) FRRTA
Z Dt FIUH
{ ) B4
ARWE AT
( ) Z0i (F5)
AR AR ( ) e
REEHTEY LS

(F) H7727 FBSTOMEER EREIRFLTVWET.

http://www.toushin.or._jp/

3/72




EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

AAHDIN—vlb - A=) \—BLUAADLHEZEPOITIRBLET.

2 HHEDEIREESFS JUBRTHREHASF. @AM, EEER
BRFELECIREL. REMECERULGERALET.

( EEEmEs - BREREROEMEHIIOVT )

A

s A )
AAA u
| AA AL A-1 ﬁ
g A{ﬂ_ A-2 8
E .....................................................................
BEB A-3

| BEBLITF BLIF
&L

DO EDERIFS SUHREE T HSLINOBMHIET. 1 EOERBHRESD
SHE=full b (A-BLLE) ORBEBEHITEEEHLE (A-28%0E) ©
HARERBMIIEZITLSED, BLLRERBRIIOEVESICAEZESNLEE
AT CESDEREEET S LHBULLBDEVLET.

el SAESERERT. RETICEHTEISRAROS 5. BESTHESORTICRT
IMBEBOSHERELET.

4/72



EDINETOOOO

OO0000OO00o0DOoO0oOoo(Eee748)

*BBICEDROTTIUCEMAS (BN RS ERL) BLURERICHBUTEREESOANE
EHENS (WEESMERSICRHT S0, REFHFCESEINARIOENTHE
@. wHOEREEHIOENT S0, SHECHUTEERT B0, LILyIdhbo
TLHBOME) ~DEEIFTEDELWBDELET.

» RBUAODBEBHOBSIMTEVER AL LIth'oT, ABERORERIIRIIEE A,

SEAEEGFEL. BRlE U TEIMED SEFIFROLEES
BLET.

SRESEREIE. BB 10, 1 MRS EZFLHTREEFHIC. HEEESIVWCSXT.
BEMICEBEESNET. EL. SAOREERB OB OREMERD 1 SAZTES
EBEICE. HAORBRERALE. SPICHACHD SEEME (EXH0aBEHDE
) D AR B REORERBICHEREINET.

# AR &3F SIAOBRERERE(ZOVELBICMATNEBESCOLTEMAR) hSYB0OR
REEDONOEZTOEBCO D SREICEDSSHHEVVET,

CHROSGEEOZIWBLUEOFRRACOVTRIT20OTREHDEE .

@
9 9 30
10 8 5
Aaa/MR1+
21 8 31
®

Ooooooooooooooooooad

Tl 3

Tl 1 Tl 3

5/72



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
ooooodooodooodooodd

« 2

Tl 2 Tl 3

« 2

Tl

27 6
151 7,427 2,500

34 12 12
35 2 17
35 4 1
60 11 8
7 5 31

6/72



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

19 9 30 29

352

9 1 2,608,525 100.00

@

¢))

)

)

7172



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

3.
4.
5.
6. 1 5.
7. 2 1 18
8.
9. 2 1 14
10. 2 1 14
11. 10.

1 4 6. 1 4

2
2
1.
2. 2 1 14
3.
4.
5. 2 2 1
6. 5.
1 4.

®

8/72



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
poopooodoaoooooooodn

DruRERE e uE ;@fﬁ&
(FE7 0 RTE GERPSORTE, BT A PR
:II‘P:JH L) . sa R e e e e e e e e ERHE%

| BEI=H HEh | N A i
....... ( " N ZARREA -

M = [ =

!-WEJ =

A e E EREELE
- e e
af 7P ERE S
Lm | : woias
i Saimb bt

-

CI0 Chief Investment Officer 1

C10 1

C10 Chief Investment Officer 1

9/72



Deputy-CIO 1 5
CI0

CI0 Deputy-CI0

25 35

27 6

10/72

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad



EDINETOOOO
O00000000000000(E06748)
Oooooooooooobooooooad

PLAN [g&mEgEN2 S —
AAEBEREORE
il 251 U BB = &
PIs R R L F O8RS
7 -
J7 R
DO ([7rvEzx—vv—| e
INT = AL
M=r272U%FHB WE 2 7
CHECK
I PLAN

PWRRENAETE, FCRI70MMERCAMIERBICOVTENLET . M5FRRHES
BTIE. AARAOB@ICOVTERL. SHR#@LERELF Y. SRRRT. BrNGER
AHEREL. CNEBEATIFFNA=Iy—02 7 FOERGHEREL. EHEEE
DEELFET.

DPYERR—Up—d AEINCERGHICEDE N MO UL ERBLET.

| CHECK ]

772 FHEEET/ (T2 —V ARG, 7r 2 FOEEY 29 ETEL. EB~AT —F
Iy DETEVNEY,

4)

®)



25

12/72

90

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

10



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

@

@ -

13/72



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

€))
@
2 16 2
8 3 28 8
3 5
®

37 6

14/72



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

4

Blffie = I <

A Uz 2SR ]
R R b R A
WA A EEECMT TECS '%gi‘;ﬁ%ﬁt“?am et FUHI BE R o
N -ERER s EELGE =L Ot
o E 'ggﬁ'iﬁ' = B O Al -

YR DA I T

m =0

AR U R kAR U AR YR HRER AT IR
N FER R M T 2R AR RRE: E
Lk ME R+ EEEPAN TS
mE
2 a2 2 HER
A —
Uz s EEHSAUR O EE EIT'E
W3R EOERYR I nEE AUz EEF 0l | 20
} e ateily | 5o
RANRn SR sLnonHEE ke | 25
BRAEE i B L BN SR &
O

OTEDISVE, IP/FREARMNERESSAZERNICHR TEDRSICERLIEBDTY,
BOI 5 73BESFHICS T DFHMER (FAFRCSITIER | FEOMER) QTS - 8X -
BVE. D7 VEBLUORBNEEES S AU DWW TERLTWVWET . FILEDIS TR I7/E
DEESFHICBIISFHBEEZEDRBERRLTVET.

15/72



TP ROEMEFES SRS SRR HEONE

EDINETOOOO
O00000000000000(E06748)
Oooooooooooobooooonoad

i RN ES S A S DREEO R

(POACRETH~201 5EH) 1%} (2000ET H 301 GREH)
20,000 100
15600 " 650 657
o O
47.4 417
s £ — w ET
0
5,000 e .— —————— I —
o187
01 . 142 o108 **, 4 logs | o8s
a 0 - 5
0.0 - - ! 0.4 _ -
e e BT 127 —-101—
50
- R ) olkx
e o 0 L 78 1 o
2010487 A R = 10,000E L THEIL 2@
<100
2010.7 0017 027 a7 4T 20158 St BER ZARS FRES BxER zARR FRER

HEREISAR, TrVFORENRERLTVSBOTRELFE .
#IP/FOEMBERRD, SicE (H518]) E4EFC D7 A EABERLES0ESELTHRELEBODTED. RO
HAGWMCESWTHRLCENRERLIRESBENE0ET.
#IF/FOEMEERCEOT, BESFMAHOT - HEHTEFVRS R TOIL-LTERLTHET,
SRR CELNY S — 7 ENESICRETENEE A
EEEMBERIRNHTEELEMABIES1ICE. RETEEERICOLTOSHRRLTLET,
E Tef A7 PLRCHENT. DEEESTHESICE. SEEMICONTAYFI—rOFMBEETRNLT

ERLET,

Bl ZAICDINT
H & 8 WEREREE (TOPIX) (XA
Pt E
RGEHEE:
EHEN -
S =
FiRE

BIEMIC T

MOMURA-BFIEIHN

MECIOot - Lrwl X (BENAE, FN—2X)
MSCIZT =224 - R—0ub - AT 73, (EXAd, B5—23)

DTSEMERL Ty (R<BE A-2R)
JPENAL HIO R A A LF S A TR=2 s T O UL S =2 TP (=)

STOPIKIZWIT WS - 4480, HHl, SMes—omiizata P RESHS FRELTLET. SMSCIOstr-
A PN AR RMSCIT 7 T b A P2 AT, MSCI Ine. BREL-ERTY. BERICHTIREN.
SIFFHE T O —ORRIEMSC) InclCHELET. FEMS0! Inclz. BENOHEEEE TR GArLRERETS
HREELTVEY. GNOMURA-BRERE. RSN SR LNEY ZEATER XL BE S NS £ R
ERTHERESENT, —EO8EKANBRCEINVTHESCERA— 24U DN T —F Y ABBECRYENET.,
NOMURA-BPIESROSEEESTOE— IR ETREs S CRRLTVEY. 3. FRFEEROIE:.
R, SENERETHEOTEEC I FOBERRFICHLT—VREEALE T A 85T BREN Tyl
Citigroup Index LLCHMELIE »Fw 2207, ERBCHTIEHEN. Nl T0b—0EERER ICNmLET .
BIPELH HICAVh - R A TudA— ITF=20004 - =y JO=]Ul FA1=277Fld. BHELRELE
HETWMECRE IS ERELTLETS. JP. Morgan3 T Oaet - FRMEEHT200TE0E A, SHNaNES
S[EHTERELTVEY. JP. MorganfroOBHICEOEFRESLCERNERY - B - I vSC&3RsenNTWVEad A
Copyright 2014, J.P, Morgan Chase & Co. All rights reserved,

€))

@

®

16/72



0.06

0.2 0.2

0.5

0.5

x 0.751

0.4

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

1 x 2.5+ 30
0.025

x 1.9+ 30
0.019

.4+ 30
0.014

WIW NN -
X
H

x 1.0+ 30
0.010

17/72



*
®
20 15
2.1
5
28 11
49 12 31

20.315 15

20.315

20

2.1
0.315

18/72

15

20

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

49 12 31

15

15

0.315



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

350

18

27 6

19/72



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

) ( 27 6 30 )
() ()
1,397,230,107,316 70.63
1,397,230,107,316 70.63
581,076,251,581 29.37
1,978,306,358,897 100.00
(D
« 2
0 ( 27 6 30 )
(D)
) ) C7 7)™
99.99 99.99
1 160,000,000,000 8.09
159,999,795,126] 159,999,795,126| 2015/07/06
99.99 99.99
2 145,000,000,000 7.33
144,999,865,448| 144,999,865,448| 2015/09/07
99.99 99.99
3 140,000,000,000 7.08
139,999,665,468| 139,999,665,468| 2015/08/31
99.99 99.99
4 140,000,000,000 7.08
139,999,459,926| 139,999,459,926( 2015/08/24
99.99 99.99
5 138,540,000,000 7.00
138,539,845,088| 138,539,845,088| 2015/07/13
100.00 100.00
6 94,500,000,000 4.78
94,500,000,000 94,500,000,000| 2015/08/17
99.99 99.99
7 88,330,000,000 4.46
88,329,943,650 88,329,943,650| 2015/08/10
99.99 99.99
8 85,000,000,000 4.30
84,999,913,228| 84,999,913,228| 2015/09/14
100.23 100.23] 0.500000
9 68,800,000,000 3.49
68,961,790,549] 68,961,790,549| 2015/12/20
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10 47,500,000,000 2.40
47,505,841,290|  47,505,841,290( 2015/08/15
99.99 99.99
11 40,000,000,000 2.02
39,999,854,544|  39,999,854,544| 2015/07/21
100.02 100.02 0.100000
12 39,370,300,000 1.99
30,378,323,918|  39,378,323,918( 2015/09/15
100.28 100.28] 0.600000
13 32,700,000,000 1.66
32,792,269,003|  32,792,269,003| 2015/12/20
100.70 100.70] 1.500000
14 28,000,000,000 1.43
28,197,961,208| 28,197,961,208| 2015/12/20
100.00 100.00[ 0.200000
15 27,400,000,000 1.39
27,402,019,153| 27,402,019,153| 2015/07/15
100.34 100.34| 1.500000
16 22,900,000,000 1.16
22,978,687,013  22,978,687,013| 2015/09/20
100.02 100.02 0.100000
17 21,000,000,000 1.06
21,005,999,175  21,005,999,175| 2015/10/15
99.99 99.99
18 20,000,000,000 1.01
19,999,981,908  19,999,981,908| 2015/09/24
100.06 100.06] 0.300000
19 19,000,000,000 0.96
19,013,008,972 19,013,008,972] 2015/09/20
100.04 100.04] 0.100000
20 19,000,000,000 0.96
19,008,521,323 19,008,521,323| 2015/12/15
100.09 100.09| 0.400000
21 17,000,000,000 0.86
17,015,553,576|  17,015,553,576| 2015/09/20
100.06 100.06 0.100000
22 2,600,000,000 0.13
2,601,807,750  2,601,807,750| 2016/03/15
()
70.63%
70.63%
)
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17
1,488,946,275,978 1,488,946,275,978 1.0000 1.0000
(17 11 30
18
1,303,300,838,912 1,303,302,924,193 1.0000 1.0000
( 18 5 31
19
1,276,891,013,950 1,276,898,802,984 1.0000 1.0000
( 18 11 30
20
1,526,850,566,971 1,526,866,293,530 1.0000 1.0000
( 19 5 31
21
1,406,986,570,386 1,407,002,891,429 1.0000 1.0000
(19 11 30
22
1,412,763,980,976 1,412,798,311,136 1.0000 1.0000
( 20 5 31
23
1,259,707,356,873 1,259,768,200,734 1.0000 1.0000
(20 11 30
24
1,313,002,911,995 1,313,032,191,957 1.0000 1.0000
( 21 5 31
25
1,189,846,440,654 1,189,853,103,793 1.0000 1.0000
( 21 11 30
26
1,254,376,300,128 1,254,377,679,941 1.0000 1.0000
( 22 5 31
27
1,243,555,880,277 1,243,560,481,433 1.0000 1.0000
( 22 11 30
28
1,260,176,166,630 1,260,178,686,982 1.0000 1.0000
( 23 5 31
29
1,039,611,932,048 1,039,614,946,922 1.0000 1.0000
(23 11 30
30
1,002,421,642,160 1,002,422,343,855 1.0000 1.0000
( 24 5 31
31
1,049,130,338,551 1,049,134,010,507 1.0000 1.0000
(24 11 30
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( 321 5 a1 ) 1,475,404,643,990 1,475,408,037,420 1.0000 1.0000
33
1,651,992,532,772 1,651,997,819,146 1.0000 1.0000
(25 11 30 )
34
(%5 ) 1,481,460,470,541 1,481,463,729,753 1.0000 1.0000
26 6 1,569,129,471,051 1,569,131,197,093 1.0000 1.0000
7 1,582,330,961,902 1,582,332,544,232 1.0000 1.0000
8 1,586,028,514,407 1,586,029,941,832 1.0000 1.0000
9 1,640,418,630,937 1,640,419,451,146 1.0000 1.0000
10 1,513,360,691,044 1,513,361,447,724 1.0000 1.0000
35
(% o1 ) 1,812,889,219,380 1,812,891,757,423 1.0000 1.0000
12 1,786,422,601,393 1,786,423,315,961 1.0000 1.0000
27 1 1,742,610,630,955 1,742,611,327,999 1.0000 1.0000
2 1,834,401,613,745 1,834,402,347,505 1.0000 1.0000
3 1,785,032,732,419 1,785,033,089,425 1.0000 1.0000
4 1,941,785,876,817 1,041,786,459,352 1.0000 1.0000
36
1,992,896,378,420 1,992,897,773,446 1.0000 1.0000
( 27 5 31 )
6 1,978,306,358,897 1,978,306,952,388 1.0000 1.0000
)
()
17 0.0000388
18 0.0001027
19 0.0009294
20 0.0015683
21 0.0020632
22 0.0021110
23 0.0021744
24 0.0016356
25 0.0007299
26 0.0005775
27 0.0004449
28 0.0004342
29 0.0004049
30 0.0003842
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31 0.0003765

32 0.0004069

33 0.0003454

34 0.0002500

35 0.0001458

36 0.0000668
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18 0.0

19 0.1
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26 0.1

27 0.0

28 0.0

29 0.0

30 0.0

31 0.0

32 0.0

33 0.0

34 0.0

35 0.0

36 0.0

©)

17 6,206,250,887,553 5,653,285,958,244
18 8,097,279,814,435 8,282,925,341,733
19 4,971,524,245,537 4,997,933,985,377
20 5,823,448,875,564 5,573,489,414,416
21 5,544,049,617,466 5,663,913,546,323
22 4,044,949,264,016 4,039,171,914,993
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24 2,810,352,083,573 2,757,056,504,534
25 3,447,485,149,235 3,570,641,718,338
26 3,509,865,660,391 3,445,335,714,745
27 2,676,780,969,920 2,687,601,465,339
28 3,599,041,204,919 3,582,420,838,208
29 2,249,352,242,699 2,469,916,535,503
30 2,099,891,348,123 2,137,081,631,943
31 1,780,880,345,332 1,734,171,622,317
32 4,914,953,277,775 4,488,679,024,188
33 4,086,135,797,480 3,909,547,951,893
34 3,594,000,479,111 3,764,532,532,632
35 4,022,822,672,093 3,691,393,861,363
36 4,824,765,558,877 4,644,758,519,792
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26 11 30 27 5 31
763,586 77,478
201,491,000,000 261,412,000,000
1,303,520,185,190 1,450,905,034,046
419,933,426,014 279,951,243,999
455,269,852 326,863,703
228,640,450 305,309,492
1,925,629,285,092 1,992,900,528,718
1,925,629,285,092 1,992,900,528,718

112,733,983,000

2,538,043 1,395,026

201,746 133,835

2,480,332 1,640,659

862,591 980,778
112,740,065,712 4,150,298
112,740,065,712 4,150,298
1,812,889,144,314 1,992,896,183,399
75,066 195,021
1,812,889,219,380 1,992,896,378,420
1,812,889,219,380 1,992,896,378,420
1,925,629,285,092 1,992,900,528,718
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26 6 1 26 12 1

26 11 30 27 5 31
1,062,782,360 1,017,581,375
670,253,805 766,863,536
392,528,555 250,717,839
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