EDINETOOOO
OO000O0000O00DoO00nonOo(EL2492)
Ooooooooooooooooooad

2021 12 22

1 1

03 3548-5690

172



(11)

2021 12 23 2022 6 22

10

11

(12)

2[72

EDINETOOOO
OO000O0000O00DoO00nonOo(EL2492)
Ooooooooooooooooooad

3.30 3.00

(12)



12

(11)

www.assetmanagement.hsbc.co.jp
03-3548-5690

3/72

EDINETOOOO
OO000O0000O00DoO00nonOo(EL2492)
Ooooooooooooooooooad



*1

*2

EDINETOOOO
OO000O0000O00DoO00nonOo(EL2492)
Ooooooooooooooooooad

))

o AN

12

12

4/72



https://www.toushin.or.jp/

EDINETOOOO

OO000O0000O00DoO00nonOo(EL2492)
Ooooooooooooooooooad

ENELIURR(2F )0 el i B R=hT2UAOlHA

ERvFrUAERS HBRonE R—k72UOEEE
HRER, 5L EMER. [N Dl a e S T B FPEEEHA ESA T
 EGEMBOREL BRNRESE T UATERE
s i i (e s [ =1 P SUF LIRS IT T
R U2 TLeEF LT MiFeais
MBSO Y5 b ECAEANAOELIFE ———
BEIL=F LU, SIS AR DEE
N b EEENROEREEE R—bIaUAOREC
Bilr—AME= ST LRS- E=ZUF
plc
64
1865
25

12
25

A A=JHE

1A 2A 3A 4R

5A 6A TR 8n

98 10A 11A 12A

(E) bR, BROSFESOEMCOVTTE - RITIEOTREEL, FRETDEVESEEDET.

2008 9 30
2016 1 15

Banco Mudltiplo

5/72



TSI

EDINETOOOO
OO000O0000O00DoO00nonOo(EL2492)
Ooooooooooooooooooad

" IS

HseA—2 ORHE
(B HRME) i
T AE
HEBGFSYILES -7 ( SARER
v =27 F
IS EETH -7 7
F=LErt ettt
HEBCT Rk 7344 n s E%?deﬁﬁﬁﬁ;ﬁ“&
ot —— | EEREEEIND ( S5EBiE miReE- wIEE)
{ {S3EBf B OEREES) ( BISHERESt:
BE727 —F 5 A (SEEiTHSa
X ~—
HE- EEECET TN iE S 24
* \
irse=tt 1ERFEST
(% EEORBL. BERlas HseBCdO=- 0k FEulk-
1, Imds e HENE TS B, TEUA R (KRB A0
Indessia. Bafid B L EenE i o
. { EmELSAHE DIEMEELE0ICE =
TH-7 7 F OEREE
IngE S
P B
R
EE( s
495
1985 5 27

6/72



EDINETOOOO
OO000O0000O00DoO00nonOo(EL2492)
Ooooooooooooooooooad

1987 3 12
1987 6 10
1994 2 17
1998 4 24
1998 6 16
2003 3 1
2005 4 25
2007 9 30
2021 11 1
1 2,100 100.00
2 20
2 1

(a

(b

(c

(d

(a

2 2
236 1 3
341 31 7 8

7172



10

11
12

13
14
15

16
17

18

17

13

EDINETOOOO
OO000O0000O00DoO00nonOo(EL2492)
Ooooooooooooooooooad

2 1 10
2 1 11
2 1 18
2 1 19
20
2 1 14
16 )
2 1 14
13
10
2 2
14

8/72



EDINETOOOO
OO000O0000O00DoO00nonOo(EL2492)
Ooooooooooooooooooad

F—b 2 AR BT

e
1 1
EEERS HAYEEERAS
| T | =T AR
T 2RBEE)
ampmsz| | a@msmss FREEDLE-BT Caie
EERE, 9t —7 BEEEOEAEER N
AT AR roSuE,
HoA &z
L J v
b R EMF BRMBRE=R /TR
(P38 (52iEE) (3EIFE)
t t | 4
u;m::':] o4 THREE
= EEAROTz 0 EE =i EEWTHR
OERE) aRORR oz
BHABEE G— EmRRONESE
cEmse | | T T T T B
‘ = ERVR T8 !
I RORE—S/o7 8 ,
E il =gy TS AT LR ERM I
|

9172



12

€))

(b)

25

10/72

EDINETOOOO
OO000O0000O00DoO00nonOo(EL2492)
Ooooooooooooooooooad



EDINETOOOO
OO000O0000O00DoO00nonOo(EL2492)
Ooooooooooooooooooad

> DECEE. FRTEOHBLEERED . BEEROAREEL SEILONETOT, FESHZILODND L.
TOZIESS. BE@RITHDET.

o -

\__ad

b SECElE. HNARIPICRELCNG (EMZREORSSFNGS SUMH R ESUFTRD) Z8AT
ZhONDBSHHOET. TOHE. SHERANBOBREHEREFAEANBLEATRETAILCK
DEY. F. HICEOKEZ AT LEHRBMICSIDT 7 Y FORBEETRTHOTRBDIRA.

HEEIETORED
SHONDA A=

(B MMICRE LIRS EE8X TTHhb N 3188)
(HiARNB L S BAEESD LR LIc8S) (AMERNMB b S BEHRD T LIBS)
10,5500

e
T100M™

10.500H

10.450/ - 10.400M

= b=y =y
I = LR e =HANE HIREERE SERng HHRRE
(5rBCHT) (Sridi) e[ w11} (o)
*HEWNRE «50MEREL *SEESHN e oiiHEE +80MEREL  +oESERE
500 4508 500/ 420M

() pERgOT. OEREREOELSHESELUVDERFREOHERESORENEE SUCE RN T2E L@
BEETT. HEEE. EAHICEDSE, SEESENSELDNET.

# PR X—VETHO. EROSEERPEEHHETET SBOTRBDFGADTSHBEEE,
P HEEOT 7 FOMAERICE TR, FEEEO—HFF2EH,. RENICIFTTED—EHLEL
[CHEYTI|EINBDET.
T 7 FRAEOERILRICED. SEEEHLOBEMRAOME LS bEh o HBSEEETT.

(& O—STHFO—ELR L ICHIAT SI8S) (HEEOEBHRFO—EHLRLICHEET 15S)

e = B HRENICT "~
\ {gﬁﬁgg EO—ERIE L& H %
HEN, TOE@E
[+ BRI AL

e R (BAARD)
E: E d I
AR 1L, B BLY
- EHDET.,

HmGEE | SERTE (RSO F 2 FOM) ) F tESESYSORESTY.
nALEE  SNERRFE TELEA SDHREETT. HEROREHOERTAE. TFlFEE (MRSiCE) OBELrRd
HRoEE LET.

10

11/72



EDINETOOOO
OO000O0000O00DoO00nonOo(EL2492)
Ooooooooooooooooooad

@

(b) @

@

100 5
(b)

100 10

© @ (b

13 (b)

100 5

@

(b)

©

€))

(b)

©

©)

@
(b)

©
©)

12/72



10

11

12

13

@

(b)
©

@

(b)
©

(@
@
(b)

@

@

@

@

(b)

13/72

EDINETOOOO
OO000O0000O00DoO00nonOo(EL2492)
Ooooooooooooooooooad



EDINETOOOO
OO000O0000O00DoO00nonOo(EL2492)
Ooooooooooooooooooad

© (b)
14
15
14
16
@
(b)
10
©
@
17
18
100 10 100 20
879 3
100
50

14/72



10

11
12

13
14
15

16
17

18

(a
(b
(c
(d

(a

17

13

15/72

10

13

EDINETOOOO

OO000O0000O00DoO00nonOo(EL2492)

Ooooooooooooooooooad



10

11

12

@
(b)

@

(b)

©

@

(b)

©
(D

@
(b)

©
©)

@

(b)
©

(D
@

@

@

100

10

(b)

16/72

10

EDINETOOOO
OO000O0000O00DoO00nonOo(EL2492)
Ooooooooooooooooooad

100 5



13

(b)

©

10

@

(b)

100

20

17/72

EDINETOOOO
OO000O0000O00DoO00nonOo(EL2492)
Ooooooooooooooooooad

100



EDINETOOOO
OO000O0000O00DoO00nonOo(EL2492)
Ooooooooooooooooooad

37 6

18/72



EDINETOOOO
O000000000000000000(E12492)
Oooooooooooobooooooad

777 FOFMRERS LUSREFRABRERAOHME 7Y FEORRNEEES SALORMBEROLR

() (D18 A~ (%) (a18% 10 ~22 1= R )
20,000 100 i
]
L)
16,000 o a 1] K
_— .

12000 T~

=318
.l
B TrrPofRRERIGE a0 - T
— SHEE MmN B ) i 8
i

T T T T T r -B0
201810 200770 20084100 2900 2020410 202178 el BESR AR GTRESE BXEM TED0 HRER

(aEempRBEEfRE:. Rt ROIEEF9EMCEERIN (SIS T7R. 7 r 0 FEARBERE Y SAICDWVT. LIEREED

EaDiHFELTHRLEEERETED . ENOEENELS 2R SEROEARICENSESIFROREED TS -BX - BER
ESRENEDET. AL ERNCEETESHLINRLESOTY. B8, LENT
FERRAEE. & AROHEE AR RS EDE TS8RO IFH REZZAQTPATHFZr Y FOERNRLESEBMDE T,
O &R L TR RL ER AR (%) Tas 0 . WO S M BT RN RSESHEAREEROREETY.

THELETFEARER S RNESEaFEDET,
ArEmAERBEENEN S MNMIEREER S <ETREDENTE
h HECENERENET HEOTEED T A,

INENTRE S S ALORESOERICALEERICOWT

EREYSZIONMN

B & & - BisdEEN (TOPKX) (X

REEE . MSCLEOKUSAl f »Fwa 2 (BYAH, AX=21]

WMEE MSCIIN=3 2T - F=Fub - f2F w2 (EYMRAN, FAN—-2T)

BEEH# - NOMURA-BPIEMA

REEN  FTSEEREM. T 27X (B<BX Ax—23)

FREW  JPTILHY  HIAY R Ml A2 FaSlI9-008 9= - 0= - Fall—=22 74K (BS=2)
(Z) BACHRRE, B JBLICLSERERELT. ABRRLTEDET.

REATR, F—y/—A5RANTSERREDL CHTESHBHESHAMBPGHRELTED. TOMBICOVT., G, EHE. 2. BFE,
WHE BNGESC-UORMETVERA. EL, SEREFLRFLTAEEAECEARANELCGRELLHES,. SBERERD
HEICERT SRERU-UORBICONT. AoORESRLLE A,

O EEBEER (TOPKX) (RE2:ad)
BESEERN (TOPK) (BR8] 3, BEOEINEELEICERT SESEIC. FRHNSELTORERERNT LY=ok -~NUFT-—
7. FEPREELEoDTY,. 55, TOPIXKICET EEE. 059 E 8 T4 — U8R b S5 5 i S RcE ML R T.

CMBCHEOKUSAL A 227w 22 (BSAd, AN-=2)
MSCIKOKUSAI A 2 F o 724 (B&A#H. AN—2) B M5Clinc. FRRLLE. BEEB<EROXEERDETENRS LTEE LR
T. EL4=ERLESBOTY. KE. MEC IndexCR T SEES. NRESTORE—TOEH2. MEC ne. ICRRBLET.

COMBCIIT =324 - =y b A 2T o232 (EHidd. A~=-2)
MSCI Z9=324 . 9= ub- - A2F427 (EHAH. AN—2) 2. MSCl Inc. FRRELE. #FORNEORTEHS S LTRE L
THET. ESEEELE20TYT. BH. MSC] IndexICHT HEES. SNHEETOE—0OENZ, MSC nc. ICNELET.

O NOMURA-BPEM
NOMURA-BPEEME. HFEESATSHFRELTLWSBEXOEMANEORNOENECETLANCRESNCEREESREATY. 58,
NOMURA-BPEMICET2EEE. BOE. IS ESTOR—-DOEER. FERsETastcemLZET.

COFTSEEREM- Food (B{EE B~N=2)
FTSEEMEM S »Fo 42 (B<EE,. A~—2) 2. FTSE Fixed Income LLCIC AR ERST, xR ERITEROEMAOESRE
EFrANEORNMEETIEFSLEMRTY,. N, FISEERERAS Y F o 73BT HENESOENNETOR-OENZ, FTSE
Fixed Income LLCICWM L =7,

CJPEILH Y« HIA D b R A FuwdA-IF=0208 « F=ryy « 0=k« T N=2T7 7K (AN=2)
JPELHY - HINAAR Mo E - A #F oL T—=890T  F=0wy 0= - T i=22 710 E (AS=2) & JP,
Morgan Securities LLCHRS, SELTLS. FRESRATINESRNRTEAENRICLERRTT. 88, JPELMH-HIA LR
Mo B A DF ST T8 - Ty TO-I - Fall—2 27 FERTEEES, SOMENEDE—OENE, JP.
Margan Securities LLCICSRLE7.

19/72



EDINETOOOO
OO000O0000O00DoO00nonOo(EL2492)
Ooooooooooooooooooad

B
.
T BT R } “ FAAI L,
N
) 3 RS

3.30 3.00

0.30

1.705 1.55

20/72



EDINETOOOO
OO000O0000O00DoO00nonOo(EL2492)
oodoodooooooooooodd

0.80 0.70 0.05 1.55

0.20

0.20

21/72



EDINETOOOO
OO000O0000O00DoO00nonOo(EL2492)
Ooooooooooooooooooad

a)
b)
20.315 15.315 5
20.315
15.315 5
15.315
* 2.1
2021 9
2021 9
12,463,715,133 100.01
( ) — 1,822,908 0.01
( ) 12,461,892,225 100.00
() () ) () )

8,542,056,839| 1.4683| 12,543,155,773|1.4591| 12,463,715,133| 100.01
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100.01
100.01
2021 9 1
1
7 (2012 3 26 ) 156,483,259,675 | 158,152,067,684 0.7502 0.7582
8 (2012 9 25 ) 121,082,592,573 | 122,624,402,051 0.6283 0.6363
9 (2013 3 25 ) 110,920,447,645 | 111,654,188,420 0.7559 0.7609
10 (2013 9 25 ) 80,662,314,598 | 81,371,171,527 0.6828 0.6888
11 (2014 3 25 ) 65,987,706,076 | 66,601,624,305 0.6449 0.6509
12 (2014 9 25 ) 55,475,370,082 | 55,967,938,668 0.6757 0.6817
13 (2015 3 25 ) 41,976,337,883 | 42,442,833,417 0.5399 0.5459
14 (2015 9 25 ) 32,401,988,357 | 32,809,575,314 0.3975 0.4025
15 (2016 3 25 ) 32,955,675,826 | 33,347,475,844 0.4206 0.4256
16 (2016 9 26 ) 34,411,440,365 | 34,678,067,251 0.4517 0.4552
17 (2017 3 27 ) 40,528,286,933 | 40,789,008,204 0.5441 0.5476
18 (2017 9 25 ) 43,797,440,486 | 44,068,358,889 0.5658 0.5693
19 (2018 3 26 ) 34,991,932,128 | 35,236,973,673 0.4998 0.5033
20 (2018 9 25 ) 27,287,932,756 | 27,486,852,900 0.4115 0.4145
21 (2019 3 25 ) 26,066,736,169 | 26,242,985,138 0.4437 0.4467
22 (2019 9 25 ) 23,179,606,335 | 23,344,885,626 0.4207 0.4237
23 (2020 3 25 ) 17,999,674,439 | 18,133,903,204 0.3352 0.3377
24 (2020 9 25 ) 15,391,593,297 | 15,465,635,432 0.3118 0.3133
25 (2021 3 25 ) 13,249,911,284 | 13,317,799,822 0.2928 0.2943
26 (2021 9 27 ) 12,564,917,786 | 12,627,497,770 0.3012 0.3027
2020 9 14,922,411,902 — 0.3024 —
10 14,095,936,477 — 0.2895 —
11 14,931,463,104 — 0.3108 —
12 15,238,492,600 — 0.3253 —
2021 1 14,240,820,504 — 0.3070 —
2 13,732,193,857 — 0.3000 —
3 13,151,782,949 — 0.2910 —
4 13,883,316,016 — 0.3123 —
5 14,035,144,888 — 0.3205 —
6 14,613,699,462 — 0.3392 —
7 13,835,596,401 — 0.3243 —
8 13,161,185,253 — 0.3120 —
9 12,461,892,225 — 0.2992 —
1
2011 9 27 2012 3 26 0.0480
2012 3 27 2012 9 25 0.0480
2012 9 26 2013 3 25 0.0330
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10 2013 3 26 2013 9 25 0.0360
11 2013 9 26 2014 3 25 0.0360
12 2014 3 26 2014 9 25 0.0360
13 2014 9 26 2015 3 25 0.0360
14 2015 3 26 2015 9 25 0.0350
15 2015 9 26 2016 3 25 0.0300
16 2016 3 26 2016 9 26 0.0210
17 2016 9 27 2017 3 27 0.0210
18 2017 3 28 2017 9 25 0.0210
19 2017 9 26 2018 3 26 0.0210
20 2018 3 27 2018 9 25 0.0205
21 2018 9 26 2019 3 25 0.0180
22 2019 3 26 2019 9 25 0.0180
23 2019 9 26 2020 3 25 0.0170
24 2020 3 26 2020 9 25 0.0090
25 2020 9 26 2021 3 25 0.0090
26 2021 3 26 2021 9 27 0.0090
7 2011 9 27 2012 3 26 16.0
8 2012 3 27 2012 9 25 9.9
9 2012 9 26 2013 3 25 25.6
10 2013 3 26 2013 9 25 4.9
11 2013 9 26 2014 3 25 0.3
12 2014 3 26 2014 9 25 10.4
13 2014 9 26 2015 3 25 14.8
14 2015 3 26 2015 9 25 19.9
15 2015 9 26 2016 3 25 13.4
16 2016 3 26 2016 9 26 12.4
17 2016 9 27 2017 3 27 25.1
18 2017 3 28 2017 9 25 7.8
19 2017 9 26 2018 3 26 8.0
20 2018 3 27 2018 9 25 13.6
21 2018 9 26 2019 3 25 12.2
22 2019 3 26 2019 9 25 1.1
23 2019 9 26 2020 3 25 16.3
24 2020 3 26 2020 9 25 4.3
25 2020 9 26 2021 3 25 3.2
26 2021 3 26 2021 9 27 5.9
100
7 2011 9 27 2012 3 26 12,114,120,606 62,015,523,202 208,601,001,225
8 2012 3 27 2012 9 25 16,453,738,932 32,328,555,365 192,726,184,792
9 2012 9 26 2013 3 25 21,487,525,870 67,465,555,578 146,748,155,084
10 2013 3 26 2013 9 25 8,919,257,064 37,524,590,598 118,142,821,550
11 2013 9 26 2014 3 25 7,089,545,972 22,912,662,604 102,319,704,918
12 2014 3 26 2014 9 25 4,628,486,915 24,853,427,364 82,094,764 ,469
13 2014 9 26 2015 3 25 9,369,102,251 13,714,611,049 77,749,255,671
14 2015 3 26 2015 9 25 13,409,286,567 9,641,150,787 81,517,391,451
15 2015 9 26 2016 3 25 6,776,733,256 9,934,121,000 78,360,003,707
16 2016 3 26 2016 9 26 10,719,694,636 12,900,587,864 76,179,110,479
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17 2016 9 27 2017 3 27 21,349,616,582 23,036,935,329 74,491,791,732
18 2017 3 28 2017 9 25 14,883,774,793 11,970,308, 368 77,405,258, 157
19 2017 9 26 2018 3 26 5,643,352,999 13,036,740,959 70,011,870,197
20 2018 3 27 2018 9 25 4,514,061,370 8,219,216,714 66,306,714,853
21 2018 9 26 2019 3 25 2,341,289,270 9,898,347,770 58,749,656,353
22 2019 3 26 2019 9 25 1,975,307,437 5,631,866,679 55,093,097,111
23 2019 9 26 2020 3 25 3,597,112,720 4,998,703,602 53,691,506,229
24 20200 3 26 2020 9 25 1,140,979,622 5,471,062,512 49,361,423,339
25 20200 9 26 2021 3 25 1,172,675,189 5,275,072,800 45,259,025,728
26 2021 3 26 2021 9 27 945,620,794 4,484,656,640 41,719,989,882

12,379,605,753 97.96
( ) — 257,183,450 2.04
( ) 12,636,789,203 100.00
— 33,575,390 0.27
)
()
() () () () ()
NTN-F 10%
174,880,000| 2,086.20 3,648,361,294 2,083.62 3,643,851,152 10| 2023/1/1| 28.84
01/01/2023
NTN-F 10%
140,260,000| 2,058.80 2,887,682,958| 2,054.88 2,882,176,711 10| 2025/1/1| 22.81
01/01/2025
LTN 07/01/2023 120,700,000{ 1,757.36 2,121,139,955| 1,757.84 2,121,720,122 —| 2023/7/1| 16.79
NTN-F 10%
87,100,000{ 2,023.82 1,762,754,575| 2,021.72 1,760,924,036 10| 2027/1/1| 13.93
01/01/2027
NTN-F 10%
48,800,000 1,987.73 970,015,538 1,986.22 969,280,009 10| 2029/1/1| 7.67
01/01/2029
LTN 01/01/2024 51,470,000| 1,668.35 858,701,840| 1,666.29 857,643,658 —| 2024/1/1] 6.79
NTN-F 10%
6,900,000 1,946.75 134,325,871| 1,946.39 134,300,923 10| 2031/1/1] 1.06
01/01/2031
LTN 07/01/2022 500,000 1,940.19 9,700,992| 1,941.82 9,709,142 —| 2022/7/1| 0.08
97.96
97.96
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