EDINETOOOO
00000000 0O0(E2492)
Ooooooooooooooooooad

2021 11 4

1 1

03 3548-5690

5,000

1/73



5,000

2021 11 5

10

11

(11)

2022 5 2

(12)

2/73

EDINETOOOO
00000000 0O0(E2492)
Ooooooooooooooooooad

3.30 3.00

(12)



12

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

3/73

11

11

EDINETOOOO
00000000 0O0(E2492)
Ooooooooooooooooooad



EDINETOOOO
00000000 0O0(E2492)
Ooooooooooooooooooad

4/73



EDINETOOOO
00000000 0O0(E2492)
Ooooodooodooodnoodd

1
2
4
6
12
(
«C »
12 12

5,000

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

5/73



EDINETOOOO
O0000000000O(E12492)
Oooooooooooobooooooad

:ﬁﬂﬂﬂ’ |
» :!'T.l"-'f I..-IT"‘r ® :
, 2 ep: Eik SiRes
; . —— AHAWTIA
j : . it w = L .
> : ; &

'JR:?EE

‘If'.:!rJrU Fa.

EREAITE

plc
64
1865

25

12

£ A—U@
148 2R 38 48 58 6 A TAa 88 9Aa 108 1188 12A

LD GED GLED G ) LED Y GLEY GLED i GlEd iy

() 2R, SRO7ESOSMICOVTTE - RITIE0TREL. FRETOELMESEEEDET.

2010 8 26

<P IVN—TyirFHEA>

el St e vH—TFr ¥

HSBC HSBC
S P d AV FEFLT AU FRLT
(i SR ) m AT

(i) < TREEThLZEFICRML £,

6/73



EDINETOOOO
00000000 0O0(E2492)
Ooooooooooooooooooad

7Pk

HSEBC 4w Fa PRS- 7w

(BAARE)

Y —-77F

HSEC A F+ TS Y—77F

H3BCFEw bt

(EMECERIEEE)

Zat=it

st

/Y

BE  -BEEFCFET RN

v

(BE-EEONR, Bd ) 0%,
BESEEOREECMTE FE, RSy
FE RSP URAECTHLE)

REi

gk =

BEHE
FllE

#waE (=ad)

1985
1987
1987
1994
1998
1998
2003
2005
2007
2021

O© b~ WO A~ADNOO WG

[EEN
[EEN

27
12
10
17
24
16

25
30

495

Fat=it

EmRAGHEN —»

«—
—

AT HEEMTHESH
R EORE - §8F)

(AEERiER 4
BReuEEHRF Fa T

WAEREN

~

EEERE

HSEBC #O—mlb-Fw b -
Tk (FH VEITwE

SRR OERETEEICE D
¥ =77 FOERER

7173



10

11
12

13
14
15

EDINETOOOO
00000000 0O0(E2492)
Ooooooooooooooooooad

1 2,100 100.00
20
2 1
(a
(b
(c
(d
(a
236 1 3
341 31 7 8
2 1 4
2 1 10
2 1 11
2 1 18
2 1 19
20
2 1 14

8/73



16
17

18

EDINETOOOO

00000000 0O0(E2492)

Ooooooooooooooooooad

2 1 16
2 1 14
17
13
13
10
2 2
2 1 14
2 2 1
mEes
1 1
HESAE YRASEESAE
I 1 S-SR RRE
EREAE JoForERE TS AT AEM
i 1 FEIE)
FARHEEE -EEEEET EMEROTE-RT P
';Jﬂﬂﬂ- =7 EAESOELEES :r'tﬂ%l&!‘.
ERE-SHEE gty
4, w
A M B R EHM ERBBT 3T B
{zﬁfﬁ} ' (5EIERE) (3B '
usms“; oA
w=s EMAEESF 7 EE ey SEMTHE
W_ﬁEE?“ RROER o
nuAEAE “CL' AnmERoRADE
Er T Tt
: w L 4 L :
I ERMBET=S TN 1
| Emsn oL TS T A |
L kS A R _=

9/73



12

@

(b)

10/73

EDINETOOOO
00000000 0O0(E2492)
Ooooooooooooooooooad



EDINETOOOO
O0000000000O(E12492)
OooOooooOoooooooooboood

5

» SRS AGEONAEERTD SRBRONRED STLONETOT. 4
TORMELS BRBAE THDET,

HARETHER D
HILONBA AT

> SiCE IS, B MR IC R L IR B¢
FUONIWAHBD Y. ZORAE. MBANEOBSERNLMMANB EH~T TR BT £lckb
ETERSRESOKNL ST LSHMBMICBII DT 7 FORBRERTEOTEB D EA,

(HABMBICRELERSEEHEA TRLONDES)

(MEENErSEREAY ERLEES) (MEANErSERERC TELCES)
| syed
¢ T 100M
10,5008 10,500/
10,4507 10,400/

RunEs] | aes
@ 20f | [100F
4 r I
*B80FN | 10300/
o
)4
n, I '.:_ .lt' 3 | r:I e
W S RN AR SR E S E
(5He) (SR (5HAAT) (41 0rH)
«HENRY  «SONEERNIL  « NS s EHERN  *B0MEEBIL = HHEM
500/ 450 500 4208

(T} SRRz, CENERERCENSEESLIERTNEORESESOENSZ SO ERENT SR EUDEE
RRETY. HEEE. SEFHCEIE. SEMNBERrSELONEY.

# LA A—VRTHD, EROHESMOBAENETRY SLOTEBO ELADTTHEL AL

> BIRED T 7 FOMABHIC &> Tl HRSO—ME (2 LIH. RN TEAD—BLRLIC
YT DIWENBDET,
27 Y KBASEOBRERIC £D HREEME D BREAOMLEND HNEH > B BENTT .

(SREO—BHTEO—BILRLICHST SHE) (FESOSEHTEO—BLRLICIHYT 388)

wERELEE (W
HiEE) BEEE
I Aad—BiLE
Ledaan £
ok el 4 B
EPRPLEY,
Er.xELEE
(MRtaics) Ba
2. JEEMmLE T
nEY.

BRSNS | SERTE (BREDDF Y FORAER EERSESDSORESTY.
EMES | SERNTFETEOENSOHERTY. HEROOANOENTEL. TELRS (MRGER) OEERP
(MBS LEY.

11/73



@

(b)

@

(b)

©

@

(b)

©

@

(b)

©
©)

@
(b)

©

@

@

100

(b)

28

28

12/73

EDINETOOOO
00000000 0O0(E2492)
Ooooooooooooooooooad

10

100 10

13 (b)



10

11

12

13

©)

€))

(b)
©

€))

(b)
©

©)
@
(b)

@

@
(b)

@

@

13/73

EDINETOOOO
00000000 0O0(E2492)
Ooooooooooooooooooad



EDINETOOOO
00000000 0O0(E2492)
Ooooooooooooooooooad

© (b)
14
15
14
16
@
()
5
10
©
)
17
18
17
100 10 100 20
879 3

100 50

14/73



10

11
12

13
14
15

16
17

18

(a
(b
(c
(d

(a

17

13

15/73

14

10

13

EDINETOOOO
00000000 0O0(E2492)
Ooooooooooooooooooad



10

11

12

@
(b)

@

(b)

©

@

(b)

©
)

@
(b)

©
)

@

(b)
©

)

@

@

100

10

(b)

16/73

EDINETOOOO
00000000 0O0(E2492)
Ooooooooooooooooooad

10

100 5



@
(b) @
© (b)

13
12

17/73

100

10

EDINETOOOO
00000000 0O0(E2492)

Ooooooooooooooooooad

100

20



EDINETOOOO
00000000 0O0(E2492)
Ooooooooooooooooooad

37 6

NDF NDF

18/73



EDINETOOOO
O0000000000O(E12492)
Ooooooooooooboooononoad

777 FOFHBERS JUSEEBEABAERONE Tr7Y FLft0RBNTRES SALORBROLR

") ROEEIE -~ DI HEAT ) (%) (20MEIA~- 02 18R )
20000

16,000

ol 2 __'M/“"J’—’_’

000

4000

"
B
-+

:

L]

i

i ¥ A iB
W TVryEOERREEGE H-60 L —TEE
— SEEMERDEME(TR) ! B vE

£

T T T T T 1'31:I
20169 a7a b0 Fog 20199 ;@09 02108 e el BExR XEER FAES O=EM SEEM FREN

(HEsREREEER:. R eMOMEEFSERCHEERCN RS20, 7 ry FERENEREZ SAICIVWT. LEERD

EHDEHFYLTHRLEEEMETHD EROEEANLS 28 SERAOEARICERSER I SEORITOTS - BXx-BAER
FHESUE0ET. TLEENCHERTEOL SMERLEDOTY,. BH. (ENT
FRRESER ERAFEOHEEEEAREGEOCBEELMADIEN WAEZZIMTATHEIF/EFOERNRICESSEADER A,
OEAERLTHRLERBR(RITED . SO EEHICETL FryRLonTRYEENEREEERORESTY.

THELEFERER GRS WSS 0ET,
AEEAEREEERES A UVTERIEGS<ITHEODENTY
b, RROEMORENETH2OTR B0 TR A,

CRERNTRE Y S ALOREARCERICAVLERERLC 20T

BRE TS IO

B = & SOwdEs (TOPK) ()

R Es - MSCLKOKUSAI A2 F o2 (E&Ehd. AN=2]

HEES MSCIZI=220 - F=Falk - A2Fedd (BEELE. A~=2)

BEEMW - NOMURA-BRIEN

FEEM : FISEEREM, T 74 (B<BE AN—2)

FRER  JPELHY  HIK Y b B E S Fugd LI T=300  F=rwy - 0= FAM=2T7 7 4F (AN=2)
{F) HACHEEE. AW~ VELICLDERTEELT. ARRLTEDET.

RER]Z. F—SU—ArRNvHERNELS TN ESHARSRRLTED. TOMBICOWT. B8, EMT. RET. BEY.
T ENNeIC-VORERTLERA, IR, SERFSECASZLTAEEAZLARRANELCMBELEAES. SENRAED
HRICENTHRERU-ORECOVT. GSONEsRLER A,

CHEERERE (TOPK) (EHidd)
MM (TOPK) (E4d) . BEOHRTHEEMBICESET L4 BIC. ERHSBE LTOREREAT VT v b - ARLFT—
ST, BES4EERLEDOTY. B8, TOPIKIIET S EEE. INNEEITOM—-OEH G ESESREIRCMRLEY.
COMBCIKOKUSAl f »Fu o (E¥AR., A~—2)
MSCILKOKEUSAl £ 2 Fo o A (BEAS, BA=2) & MSClinc. fRRLE. BXErB < ROEEROST SN LTRYELEER
T EMRERELE2OTT., 8. MSCl IndexiZMT SEEE. ONHEESOE—0OENZ, MSCInc, ICMELET.
OMBCIIT—Vud - g=Fob-A20Fvald (Bld, A~-2)
MBCI IF=3209 F=frap - A 4Fu 23 (BY2H. A=) 2. M50l Inc. PRRLE. EROFRAROETEARELTREHL
ERRT EAEESFELEDOTY. B, MSC! Index|CRT HEME. DAMESETORE—VOER X, MSC he. KEELET.
CNOMURA-BPERM
MOMURA-BPFEME. FHESSISHFRELTLIAEOEMNSOEEENECET LSO CREINEREEENTY. 55,
NOMURA-BPEEMICET HEEE. BEE, SR EETQRE—IOERR. FHESETatCeELET,
CFTSEEREM-rFv 22 (M{B%E, A~—2Z)
FTSERREAS F o 22 (BRCEXx, A~—2) &, FTSE Fixed Income LLCICEDEESN., BXPEERETEOEMNOESEE
EFANESORAEETCNEFSLEHATY, &6, FISEERENAS T v 7AICRT R EESORANSME TOR—OENE. FTSE
Fied Income LLCICHREL ET,
CIPEILHY « HINAZ b MY - A2 F w P Z-IR=T 00 - =S oy - 20=1U - Fs =T 7AE (A%—2)
JPEILHY - HINAVEF - BV E A YF 4P LI =30 R=tryW . JO=JL - FAI=27 74 F (AX=2) & JP,
Margan Securities LLOGFRE, 2R LTLS. FARFROTHNGIARTEMESMRICLEERTT. &8, JPELHY -MICAZ -
Mub A FuSRIT—004  F=fray . FO=-L - Fx -2 T FERTHENE, ONHEETDB—DOENE, JP.
Morgan Securities LLC|ICHML-Z7.

19/73



EDINETOOOO
00000000 0O0(E2492)
Ooooooooooooooooooad

B
v
Y754 7 AW } @ ‘ BEACESAY
oA
JELIS R
3.30 3.00
0.30
1.705 1.55

0.80 0.70 0.05 1.55

20/73



EDINETOOOO
00000000 0O0(E2492)
Ooooooooooooooooooad

0.20

0.20

a)
b)

21/73



EDINETOOOO
00000000 0O0(E2492)
Ooooooooooooooooooad

20.315 15.315 5
20.315 15.315
15.315
2.1
2021 8
2021 8
16,680,412,377 100.10
( ) — 16,822,796 0.10
) 16,663,589,581 100.00
) ) ) ) )
9,379,449,155| 1.7624 | 16,530,344,129 | 1.7784 | 16,680,412,377 | 100.10

100.10

100.10
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2021 8 1
3 (012 2 7 ) 10,587,525,757| 10,656,167,182 1.0797 1.0867
4 (2012 8 7 ) 21,895,696,745| 22,048,953,930 1.0001 1.0071
5 (2013 2 7 ) 23,850,485,055| 23,994,747,381 1.1573 1.1643
6 (2013 8 7 ) 37,801,775,303 | 38,197,103,749 0.9562 0.9662
7 (014 2 7 ) 38,074,740,867 | 38,592,193,058 0.7358 0.7458
8 (2014 8 7 ) 59,872,158,946 | 60,657,613,499 0.7623 0.7723
9 (2005 2 9 ) 86,869,556,643 | 87,880,923,787 0.8589 0.8689
10 (2005 8 7 ) 83,333,510,479 | 84,479,922,050 0.7269 0.7369
11 (2016 2 8 ) 64,963,816,357 | 65,974,475,222 0.6428 0.6528
12 (2016 8 8 ) 55,241,806,803 | 55,844,705,534 0.5956 0.6021
13 (o017 2 7 ) 46,712,246,246 | 46,991,093,159 0.5863 0.5898
14 (2017 8 7 ) 43,551,792,667 | 43,770,527,989 0.5973 0.6003
15 (2018 2 7 ) 39,802,944,088 | 40,003,087,795 0.5966 0.5996
16 (2018 8 7 ) 31,774,646,823 | 31,928,819,120 0.5152 0.5177
17 (019 2 7 ) 29,710,475,986 | 29,851,786,620 0.5256 0.5281
18 (2019 8 7 ) 26,500,816,611| 26,632,442,346 0.5033 0.5058
19 (020 2 7 ) 25,928,797,157 | 26,043,301,700 0.5661 0.5686
20 (2020 8 7 ) 21,139,619,847 | 21,245,317,725 0.5000 0.5025
21 (2021 2 8 ) 19,166,868,319 | 19,257,357,495 0.5295 0.5320
22 (2021 8 10 ) 16,812,945,313| 16,876,480,310 0.5292 0.5312
2020 8 20,732,892,522 — 0.4952 —
9 20,192,811,372 — 0.4895 —
10 19,858,585,901 — 0.4950 —
11 20,062,574,556 — 0.5184 —
12 19,574,830,488 — 0.5248 —
2021 1 19,038,612,366 — 0.5212 —
2 18,497,424,023 — 0.5183 —
3 18,186,704,538 — 0.5186 —
4 17,734,548,401 — 0.5176 —
5 17,695,098,399 — 0.5255 —
6 17,153,418,799 — 0.5245 —
7 16,709,662,625 — 0.5224 —
8 16,663,589,581 — 0.5333 —

)

3 2011 8 9 2012 2 7 0.0420
4 2012 2 8 2012 8 7 0.0420
5 2012 8 8 2013 2 7 0.0420
6 2013 2 8 2013 8 7 0.0600
7 2013 8 8 2014 2 7 0.0600
8 2014 2 8 2014 8 7 0.0600
9 2014 8 8 2015 2 9 0.0600
10 2015 2 10 2015 8 7 0.0600
11 2015 8 8 2016 2 8 0.0600
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12 2016 2 9 2016 8 8 0.0460
13 2016 8 9 2017 2 7 0.0360
14 2017 2 8 2017 8 7 0.0195
15 2017 8 8 2018 2 7 0.0180
16 2018 2 8 2018 8 7 0.0150
17 2018 8 8 2019 2 7 0.0150
18 2019 2 8 2019 8 7 0.0150
19 2019 8 8 2020 2 7 0.0150
20 2020 2 8 2020 8 7 0.0150
21 2020 8 8 2021 2 8 0.0150
22 2021 2 9 2021 8 10 0.0135
3 2011 8 9 2012 2 7 7.8
4 2012 2 8 2012 8 7 3.5
5 2012 8 8 2013 2 7 19.9
6 2013 2 8 2013 8 7 12.2
7 2013 8 8 2014 2 7 16.8
8 2014 2 8 2014 8 7 11.8
9 2014 8 8 2005 2 9 20.5
10 2015 2 10 2015 8 7 8.4
11 2015 8 8 2016 2 8 3.3
12 2006 2 9 2016 8 8 0.2
13 2016 8 9 2017 2 7 4.5
14 2017 2 8 2017 8 7 5.2
15 2017 8 8 2018 2 7 2.9
16 2018 2 8 2018 8 7 11.1
17 2018 8 8 2009 2 7 4.9
18 2019 2 8 2019 8 7 1.4
19 2019 8 8 2020 2 7 15.5
20 2020 2 8 2020 8 7 9.0
21 2020 8 8 2021 2 8 8.9
22 2021 2 9 2021 8 10 2.5
)
100
3 2011 8 9 2012 2 7 7,738,085,336 2,743,653,835 9,805,917,949
4 2012 2 8 2012 8 7 17,221,898,038 5,133,932,347 21,893,883,640
5 2012 8 8 2013 2 7 14,012,775,846 15,297,755,747 20,608,903,739
6 2013 2 8 2013 8 7 31,148,903,952 12,224,963,010 39,532,844,681
7 2013 8 8 2014 2 7 25,037,344,222 12,824,969,798 51,745,219,105
8 2014 2 8 2014 8 7 45,108,538,606 18,308,302,380 78,545,455,331
9 2014 8 8 2005 2 9 56,806,899,053 34,215,639,891 101,136,714,493
10 2015 2 10 2015 8 7 34,182,454,807 20,678,012,104 114,641,157,196
11 2015 8 8 2016 2 8 8,230,134,707 21,805,405,310 101,065,886,593
12 2016 2 9 2016 8 8 6,747,799,277 15,060,034,880 92,753,650,990
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13 2016 8 9 2017 2 7 7,222,564,771 20,305,668,957 79,670,546,804
14 2017 2 8 2017 8 7 11,415,748,663 18,174,521,397 72,911,774,070
15 2017 8 8 2018 2 7 9,560,083,930 15,757,288,764 66,714,569,236
16 2018 2 8 2018 8 7 2,825,967,126 7,871,617,502 61,668,918,860
17 2018 8 8 2009 2 7 1,510,577,255 6,655,242,303 56,524,253,812
18 2009 2 8 2019 8 7 1,945,806,884 5,819,766,390 52,650,294,306
19 2019 8 8 2020 2 7 1,583,925,188 8,432,402,233 45,801,817,261
20 2020 2 8 2020 8 7 865,630,937 4,388,296,869 42,279,151,329
21 2020 8 8 2021 2 8 871,859,150 6,955,340,029 36,195,670,450
22 2021 2 9 2021 8 10 749,662,772 5,177,834,713 31,767,498,509
16,228,362,935 97.29
( ) — 451,848,899 2.71
( ) 16,680,211,834 100.00
— 38,684,342 0.23
)
)
) (D) (D) ) (@)
INDOGB 6.5%
234,500,000,000 0.81| 1,905,321,880| 0.81| 1,907,849,790 6.5 2025/6/15| 11.44
06/15/2025
INDOGB 7% 09/15/2030 215,000,000,000 0.80| 1,738,970,310| 0.81| 1,754,813,445 7| 2030/9/15| 10.52
INDOGB 7% 05/15/2027 175,000,000,000 0.82| 1,447,511,450| 0.82| 1,451,823,450 7| 2027/5/15| 8.70
INDOGB 8.25%
152,000,000,000 0.87| 1,323,780,920| 0.87| 1,325,536,520| 8.25| 2032/6/15| 7.95
06/15/2032
INDOGB 6.625%
168,500,000,000 0.77] 1,300,005,976| 0.77| 1,309,542,234| 6.625| 2033/5/15| 7.85
05/15/2033
INDOGB 5.625%
148,000,000, 000 0.79| 1,171,793,700| 0.79| 1,172,409,084| 5.625| 2023/5/15| 7.03
05/15/2023
INDOGB 8.375%
126,300,000,000 0.87| 1,099,335,029| 0.88| 1,113,543,400| 8.375| 2034/3/15| 6.68
03/15/2034
INDOGB 8.125%
120,000,000,000 0.84| 1,013,628,000| 0.84( 1,012,814,880| 8.125| 2024/5/15| 6.07
05/15/2024
INDOGB 6.125%
126,000,000, 000 0.78 985,141,080 0.78 993,261,654 | 6.125| 2028/5/15| 5.95
05/15/2028
INDOGB 6.5%
108,000,000,000 0.78 843,757,992 0.79 854,926,380 6.5 2031/2/15| 5.13
02/15/2031
INDOGB 8.25%
96,000,000,000 0.87 835,931,712 0.87 839,391,168 | 8.25| 2029/5/15| 5.03
05/15/2029
INDOGB 7.5%
100,000,000,000 0.82 824,693,100 0.82 829,382,400 7.5| 2032/8/15| 4.97
08/15/2032
INDOGB 7.5%
83,000,000,000 0.81 673,381,324 0.82 682,680,229 7.5| 2035/6/15| 4.09
06/15/2035

25/73




EDINETOOOO
00000000 0O0(E2492)
ooooodoooddoodnoodd

0.81 472,087,462 7.5| 2038/5/15| 2.83

INDOGB 7.5%
58,000,000,000 0.80 467,429,424
05/15/2038
INDOGB 8.375%
50,000,000,000 0.84 422,622,200 0.84 422,067,800( 8.375| 2024/3/15| 2.53
03/15/2024
INDOGB 7% 05/15/2022 10,900,000,000 0.79 86,420,203| 0.79 86,233,039 7| 2022/5/15| 0.52
97.29
97.29
352,000.00 38,632,000 38,684,342 0.23

(

)
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