EDINETOOOO
O00DoO00oDOo00ooO00o0bO000bD00ooOodnEL2963)
OOoooooooooooooooooood

29 11 20

23 1

03 4530 7093

1/68



EDINETOOOO
O00DoO00oDOo00ooO00o0bO000bD00ooOodnEL2963)
OOoooooooooooooooooood

29 5 19

MA

1 MA

2/68



EDINETOOOO

O00DoO00oDOo00ooO00o0bO000bD00ooOodnEL2963)
O00oodooodooddoonnonod

12

225

J))

3/68



EDINETOOOO
O00DoO00oDOo00ooO00o0bO000bD00ooOodnEL2963)
O00oodooodooddoononoonod

( 225

http://www.toushin.or.jp/

XY—T7 > FAOBREEEUT, BFER< EROTEEOEMN. BFHBASCRELET .

YIFRRIMDFPEU=07 2 FRARICEDEBREITVWET .
KIFPZEV=TP L RARCDOTR. (TP Foitida ECRWS &L,

E STt REABER(R<AF. AA—) CED U SANROMEGERELTEREZTOCLEESE
ELET,
# 25 HNEEEN (IR < BX) 3. BF ek EROTREOEE TH SN SMESHIEES T Y. 5«
HRERESRER<BE MR- AV SFILERES LC BEEXOSHBRICEDETERSHT
HEHLZEDTY.

m AR COVWTIE RRAIE LTREAY SETVEEA.
Lzt TigEAREOCEE [ EOMOREENC L DEEENIZHLET.

| SHEFESA FVIR-IF—- TP R

B OEES PEANGERADS, 7« tREFEBES R <BE A OB EF R Ui
ERROEESEEE U TEREIT S L EBERELET.,

FEPIR BEEE < HRERECEE. BATRMESE
- ST R EEEN (< BER AR-R) EALFI-TLLEFT.
RERE - B AOIEEFEN E L TR ERISLET .

- HMEREE CHT AUy ZRBENELTITVERA.

4/68



EDINETOOOO
O00DoO00oDOo00ooO00o0bO000bD00ooOodnEL2963)
OOoooooooooooooooooood

A FI—D0(AVUTFIEE)
5 *=
CITIGROUP Z. 25 HIL—TEL 25+ T I—T RS OEERES LU —EAT—I9THD HRPICHEVWTHE
A-EBRENTULET. ST EREREN(EE<BE) L. 2Fr I—T -1 >Fu I ALCIC LS THA-BEETATVET.
LF ¢ HREEER(EE<EE) (BF. WGBLIEWNET, )L 2F 1 =T A I8 LUEOMESH (L F. 8HLT
[3F 4 =T |EVNET DY —ERT =9 TED, AF— kA RU= b 0O=)Ub 7 BN F—X RS (BF,
[SSGAJEWWET ) EANECESSHEORNICSVWTERLET 477 > Bt 3571 JIL—TIC Lo TEE. R,
EREER RSN EOTRBIERA ST IN—TI3. 477> FOMBE. IS S R3UREDSIEELL L
—ROEICHL T HEESERTLFY T 7 ¥ FAOREESEICOVWT. BRNICEETNCS. ASERFLIRETSS
OTIRBEDER .
SF £ HN—T OSSGAICH T BE—DEFRIL. SF 1 YIL—THET SHEORE F—9 5 LUBRBRIC OV TOR RN
BE53360TT.3FI—TI2. WGBIICHMT SRE, RS LUHBICONT, SSCAFERYIFP L KEEETS
CERCTFRVWET. ST —T12. WEBIICHTIRE. ffRELEMHBICSVWT. SSGAFERY 7> FOMBEED
BESEEEETICHFRVET . ST AL —T 3% I 7 > ROMHE- SERORE. BT EEICHTIME. ER3Y 77 VK
EMSICHNTIRORESL EHECHD>TES T, ChES CREEAVERA ST IN—T12. 477 > KOER,
T=F4 O EERRECHT S HEEERNEEASASEOTREN T A
LT HL—TR. WEBIEE T NCEENIVI L SF —SOERE PRt ERIIT 350 THENERA.ZF 1Y
=T, WGBIEEIZENSICEEFNS—0F—9DEBAICLD. SSGA. YT 7> FOFRPAEESWVWIREE SRS
RE0OH5E. TLFEOMOECHBICELERRICHULT. BRNICERTNICEASKRELER . 2 F 1 F—T1,
WGBIZFEFTNICESENS—NOF—FICHLT. BREOFRIECHEOEN- #ACH TS BaECHT 53— NORIEER
BENDZEEHERL D DOTNSICHMLTHRE LS RBROBIESFUVELRALLEOT &ICHOS T, WDV SHEN, 15
Bifz, SRS, MENSIVITERNL AN (REHSEEE) ICOVWTRICEOTREIC DLW TEAICGEIEN TV EE LT
5. 2F A IN—THREEAST EEBNEEA.

2016 5 9
<RE=TFR> CHHF=TF B>
was | . i S5y
- - 17;;;; ;—" =) SEES = o E
i {SFYIR: S ElDEHA,
(Bi8%) - 5z | = ~ |
PEE HT mg | YTTIPVE | oy | BURHIBIRAE
AR
1) ( )
2) ( )
( )

3)

5/68



EDINETOOOO
O00DoO00oDOo00ooO00o0bO000bD00ooOodnEL2963)
OOoooooooooooooooooood

77 FERIEA

S EE SR
AT IR e PF— s TP UK

I
TR

AT — bk« A MU — FRHEEESR
LYF IR =T

Fitart TRttt
S e L v

e el g T AL T = I E KR FESRT R RS AL

ARt L EEERE | (EeemEosmEE)

N i T (HERESHEAH BRI RT

B P — U AR REATHR R HE)

r ‘ 15 6 RATE 00 I B B

AEHA R AL RO BE S L O B

ARFE DB MB35 S

MR7eextt
2 HE O SRR RS 5 BLOD T 2, I35 5L sl
{843 4 B OMRR & D 3T4AL ) DL 5 < -
1
2
D
31
2)
1998 2 25
1998 3 31
1998 8 28
1998 9 30
1998 9 30
2007 9 30
2008 7 1
3)
28 1 6,200 100

6/68



D

2)

o O T 9

D
2)
3)
4)

2)3) M

31

7/68

EDINETOOOO

O00DoO00oDOo00ooO00o0bO000bD00ooOodnEL2963)

OOoooooooooooooooooood

15 )



D
2)
3)
4)

5)

6)

)

8)

9

10)
11)

12)

13)

14)

15)
16)

17)
18)
19)

20)
21)

22)

D

14)

EDINETOOOO
O00DoO00oDOo00ooO00o0bO000bD00ooOodnEL2963)
OOoooooooooooooooooood

)
2 1 4
2 1 6
2 1 7
2 1 8
2 1 10
2 1 11
( 2 1 18 )
2 1 19
2 1 20
2 1 14
2 14
2 1 16
12)  17) 1)
2)  6) 12) 17)
2)  6) 13)
15 2 )
2 1 14

15 3 )

8/68



EDINETOOOO
O00DoO00oDOo00ooO00o0bO000bD00ooOodnEL2963)
OOoooooooooooooooooood

100 5
( 15 4
100 10 (
15 5
100 10
( 15 6
( 15 7
EEES 2=
AT —he AR —he S O—r3 10 AT —pe AR —]
TRAMP— XAt Ta—r e TRALP— K
FFAR A m—
.. ..IIIII......
4>|‘ RWBEHEES ] ﬁﬁihiti:c:;$::@.... setrrans, || A SARAA
| iyl Iy TA4—
i S B e BRPs R
GEHeEEBELD gk
2, EHHARE o
- & HEHHSN
> EAE CERERIR 725 O
B BT AR AT
T AT e
R YRAY T KD A ] L
Ao B W 5| FRd - 7% = et
BT A
F1H
EEEHE |-
EE
wmE S=r AN
| j [ﬁ/}’ l*‘?/f‘/]
-
S IAT A TR
DRI AR EE s
B e AnEERE
NEEER —

9/68



D
2)
3)

20

10/68

EDINETOOOO
O00DoO00oDOo00ooO00o0bO000bD00ooOodnEL2963)
OOoooooooooooooooooood



EDINETOOOO
O00DoO00oDOo00ooO00o0bO000bD00ooOodnEL2963)
OOoooooooooooooooooood

8
10
4)
5)
5
6) 10%
7) 2) 3) 4
8)
100 10 100 20
iy ( 18 )
236
1 3
341 3 1 7 8

2) ( 19 )

@

28 8
28 8
28 8 3
)

(b)

©
3) ( 20 )

@

11/68



EDINETOOOO
O00DoO00oDOo00ooO00o0bO000bD00ooOodnEL2963)
OOoooooooooooooooooood

(b)

©)

(D c

©)

Q)

4) ( 21 )

@

(b)

©

©)

5) ( 23 )
@

(b)

6) ( 24 )
@

(b) @

© (b)

7) ( 25 )

12/68



EDINETOOOO
O00DoO00oDOo00ooO00o0bO000bD00ooOodnEL2963)
OOoooooooooooooooooood

@

(b) @

© )

(d) @
8) ( 26 )
9) ( 27 )

@

(b) @

©) (b)

(D @ (b)

10) 22

130

€Y)

13/68



EDINETOOOO
O00DoO00oDOo00ooO00o0bO000bD00ooOodnEL2963)
OOoooooooooooooooooood

100

&)

o O T 9

2)

D
2)
3)
4)
5) (

6) 2 1 4

8) 2 1 7

9) 2 1 8

10)
11)

14/68



®

12)

13)

14)

15)
16)

17)
18)
19)

20)
21)

22)

D
2)
3)
4)

14

100 10

15
16

12

17

EDINETOOOO
O00DoO00oDOo00ooO00o0bO000bD00ooOodnEL2963)
OOoooooooooooooooooood

2 10
2 1 1
2 1 18 )
2 1 19
20
2 1 14
2 1 14
16
17 1
2 6 12 17
13
1 14
100 10
236 1 3
341 3 1 7
10

10

15/68



EDINETOOOO
O00DoO00oDOo00ooO00o0bO000bD00ooOodnEL2963)
OOoooooooooooooooooood

100 10 100 20

@

16/68



EDINETOOOO
O00DoO00oDOo00ooO00o0bO000bD00ooOodnEL2963)
OOoooooooooooooooooood

MBS ABS

MBS

17/68



EDINETOOOO

O00DoO00oDOo00ooO00o0bO000bD00ooOodnEL2963)
OOoooooooooooooooooood

)
37
€))
T ErTEN |
/X ,lﬂg‘_c fﬁ /Xﬂf E\Z /X b‘% %}JD
W& s W T
JE JIHR B E L S GAT VA

18/68

VAT AL MR




EDINETOOOO
O00DoO00oDOo00ooO00o0bO000bD00ooOodnEL2963)
OOoOooooooooooooooooood

UMY SESRBELT. IJ7 > FOU A SOERNGINE . EEEBNICTFROIS IEFELTLNET.

<IT7 2 FOENREESLURSHNERLEEOEE> < D72 & EENREESS2 SOMEEOHE>
FP I FOERREEE (20175 5 B~2017598)

E:EJ ALF T AOEMREE (2012E108~2017F48) im 1{;3 {Ei}lziﬁlﬂﬁwzﬂl?ﬂ!gﬁ}
' | D BOEENREERE (Sl | l E;’:E
ALY — OOEMREE (SR | g
10,750 ¢ | = BiSIMHEEMIEENED (R | foo 80 B0 - | & TEE
(2% E : 2016E5898) 65.0 o
ID.S‘W - i i N 6]] W e e e i R R 5 ey W e e
474
10,250+ 40 401353 38
10,000 + 20 0
8.2
3
9,750 o [} Ez
=35
9500} T B T h —123
-220 -
=274
8,25 - - . ; -40  -40
HIEWS  MMIEOR  DMENE N15E08  WIGENE 01798 IruE B FEE.{HEE mﬁ El:m-l Hﬂ AR

H#EREDESIS IR EBEICEITIEZ I 7 FOSEHMBER (A FI—20EhBEERSHFET. ) H LU
icEmEEEElEOEREERLEEDTY.

FOREHEREEEMAE. WMo ESRNCEIELEEDEHELTHELTLWETOT, EBD
EihE & 2RSS E0NET,

wEHBEEL G EAFRICEITZER]ISHOMEERLLET,

# 227 o FOEEREEQL. SOl EE iR CERE L0 LA L TIHHH L EENEEES ks
NTVETOT. ERECREERICE DV THEL EEHMERE L EREBESFENFET . UB. 77 Fo
EREER IR FY—IOEMBER(Z012E£108~ 2017648 2 SHEY,

# PRROEAS I, J7 2 FEKENRQEE S ZICDUVT., LR RS o e [ s 2 on TR 5 i - i Al -
i viEFR L TLWET,

ERENLGEEIS AOE THY D P FOBEESREERDEEAER. BHOESZ. B8 ~v o LIck
SIMETNELTHBRELTLET,

| TRENRAES S A LOMBEROLR | CRAWCIEE

Btk RHEERER(TOPIX) (R24iAd)
HUEEHEIES (TOPIX) (B2ily) (3. BURAE ARG A —ENC LB L TV SEM BB S RINE R E L TRB LITRNT.

BENEERLEEOTY. AL FERCM T SE R AP T O — ORI RIS IFNCRE L & 7.
S EE:MSCIO oY o 2 Fw IR (BUAH AN—2)
MSCIT 2t o T w2 2 (B LA, =20 E. MSCI Inc MR L Iz, B < RO Bkl e LTEL
LIS T AN EER L EE0T 708, RIRSCE Y S58/EH. eI £ ofh—tleofE#)id. MSCI Inc [CRmLET,
SRS MSCITN —3 2 - F—rw b A 27w I3 (RYAFH. As—2)
MSCITT— 22 —Arw e of B w2 2 (BE20A ., FI— 20 3. MSCI Inc. MR L, R ofhEE o s S &
LTHHLEST R EEEL EE0T T, 08, BHEEICH 7 S 5. 00 S0 —oiEH 2. MSCI Inc (218
LET,
EAM#:NOMURA-BPIE{A
NOMURA-BPIEH X, BTSSR L TV S BAOERTIBOIEENREICE T SIS N i@ REEN
TF .05 FEMICh T S F 0. . AR Tt — Dot F L. St at DR L 7.

_ - i - N_
T RER- T v S A (B < B FA—2) 13, Citigroup Index LLCHHIE LE. BEEk< MRFEROEHNOES
N E SO R TNERS LIEST T 48, BRI T SHE. . 0B ERE T oM — oIz,
Citigroup Index LLC[CH-.! LET,

P BI-EM - — <

IPEILA 2-GBI- EM&'I:I—JUL- :I'-f.“:— LI7PAR{AA=2)E D F'Morgan Securities LLCHEIH. 453 LTS, SREIEL
Fi7d S Pl R T ENE W RIC LEST T aS BHEMIC T S5 0. 00 M EE ofth—tDadEE. ).PMorgan
Securities LLCICWEL Y.

19/68



EDINETOOOO
O00DoO00oDOo00ooO00o0bO000bD00ooOodnEL2963)
OOoooooooooooooooooood

0.05

0.1836 0.17

0.13

0.01

0.03

20/68



15.315

15.315

2017 9

NISA

15.315

21/68

EDINETOOOO
O00DoO00oDOo00ooO00o0bO000bD00ooOodnEL2963)
OOoooooooooooooooooood

20.315 15.315 5

20.315

NISA



EDINETOOOO
O00DoO00oDOo00ooO00o0bO000bD00ooOodnEL2963)
OOoooooooooooooooooood

22/68



EDINETOOOO

O00DoO00oDOo00ooO00o0bO000bD00ooOodnEL2963)
OOoooooooooooooooooood

29 9 29
)
158,140,187 100.00
690 0.00
158,140,877 100.00

29 29
)
78,583,158,061 42.73
18,679,163,380 10.16
17,814,321,500 9.69
13,303,481,482 7.23
12,797,487,680 6.96
10,451,286,462 5.68
4,626,631,911 2.52
3,990,142,667 2.17
3,964,272,859 2.16
3,963,469,989 2.16
2,869,808,318 1.56
1,642,335,953 0.89
1,557,949,127 0.85
1,183,488,289 0.64
1,174,342,118 0.64
1,163,826,552 0.63
1,008,190,411 0.55
902,107,274 0.49
806,873,864 0.44
725,883,111 0.39
558,274,736 0.30
307,480,194 0.17
182,073,975,938 99.01
1,824,717,474 0.99
183,898,693,412 100.00

29 9 29
68,255,077 | 2.2051 | 150,512,252 | 2.3169 | 158,140,187 [100.00
100.00

23/68




EDINETOOOO

O00DoO00oDOo00ooO00o0bO000bD00ooOodnEL2963)
OOoooooooooooooooooood

— 100.00
100.00
30
29 9 29
1 US TREASURY N/B .375| 2018/11/30 | 12,000,000 11,309.06| 1,357,087,775| 11,271.19| 1,352,543,558| 0.74
2 US TREASURY N/B .375| 2018/12/31 | 12,000,000 11,311.32| 1,357,359,384| 11,271.19| 1,352,543,558| 0.74
3 US TREASURY N/B .125| 2019/12/31 | 12,000,000| 11,177.55| 1,341,306,124| 11,182.25| 1,341,870,282| 0.73
4 US TREASURY N/B .375| 2020701731 | 11,500,000 11,246.33| 1,293,327,986| 11,239.97| 1,292,596,562| 0.70
5 US TREASURY N/B .000( 2021/05/31 | 10,900,000| 11,356.42| 1,237,849,801| 11,385.27| 1,240,995,419| 0.67
6 US TREASURY N/B .000( 2019/11/30 | 11,000,000| 11,142.23| 1,225,645,652| 11,160.72| 1,227,679,301| 0.67
7 US TREASURY N/B .000( 2026/11/15 | 10,500,000| 10,873.23| 1,141,689,544| 10,999.51| 1,154,949,287| 0.63
8 US TREASURY N/B .000( 2021/11/15 | 10,000,000| 11,322.37| 1,132,237,574| 11,372.99| 1,137,299,151| 0.62
9 US TREASURY N/B .000( 2021/12/31 | 10,000,000| 11,269.36( 1,126,936,717| 11,358.90| 1,135,890,026| 0.62
10 US TREASURY N/B .000( 2047/02/15 | 9,700,000| 11,466.44| 1,112,245,390| 11,570.71| 1,122,359,833| 0.61
11 US TREASURY N/B .250( 2020/02/29 | 10,000,000| 11,189.57| 1,118,957,980| 11,202.99| 1,120,299,467| 0.61
12 US TREASURY N/B .125| 2021/08/15 | 9,500,000| 11,406.81| 1,083,646,963| 11,429.80| 1,085,831,705| 0.59
13 US TREASURY N/B .875|2021/11/30 | 9,500,000 11,310.43| 1,074,491,279| 11,312.23| 1,074,661,853| 0.58
14 US TREASURY N/B .125| 2019/05/15 | 9,000,000| 11,712.04| 1,054,084,119| 11,587.40| 1,042,866,357| 0.57
15 US TREASURY N/B .625| 2020702715 | 8,800,000| 11,974.51| 1,053,757,653| 11,830.44| 1,041,079,586| 0.57
16 US TREASURY N/B .375| 2020/12/31 | 9,000,000 11,548.62| 1,039,376,236| 11,530.58| 1,037,752,924| 0.56
FRENCH
17 .000| 2022/04/25 | 6,700,000| 15,313.00| 1,025,971,323| 15,250.38| 1,021,775,654| 0.56
GOVERNMENT BOND
18 US TREASURY N/B .500( 2019/03/31 | 9,000,000| 11,331.58| 1,019,842,681| 11,290.13| 1,016,112,146| 0.55
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19 US TREASURY N/B .000| 2021/11/15 | 7,200,000| 14,384.57| 1,035,689,289| 14,068.36| 1,012,922,338| 0.55
20 US TREASURY N/B .250( 2019/04/30 | 8,900,000| 11,263.30| 1,002,434,164| 11,244.81| 1,000,788,757| 0.54
21 US TREASURY N/B .000| 2019/06/30 | 8,800,000| 11,188.15| 984,557,835 11,192.39|  984,931,028| 0.54
22 US TREASURY N/B .375/2021/01/31 | 8,800,000| 11,135.46|  979,921,307| 11,164.66|  982,490,649| 0.53
23 US TREASURY N/B .000| 2021/02/28 | 8,500,000| 11,377.83|  967,116,306| 11,393.62|  968,457,793| 0.53
24 US TREASURY N/B .000| 2022/02/15 | 8,500,000| 11,308.28|  961,204,181| 11,361.49|  965,726,909| 0.53
25 US TREASURY N/B .375/2018/09/30 | 8,500,000| 11,320.57| 962,248,625 11,273.90|  958,281,656| 0.52
26 US TREASURY N/B .250 2025/11/15 | 8,400,000| 11,161.18|  937,539,759| 11,288.89|  948,267,174| 0.52
27 US TREASURY N/B .000| 2025/08/15 | 8,500,000| 10,958.05|  931,434,619| 11,098.60|  943,381,568| 0.51
28 US TREASURY N/B .6252019/08/15 | 8,000,000| 11,893.46|  951,477,273| 11,728.76|  938,301,391| 0.51
29 US TREASURY N/B .750 2022/05/15 | 8,300,000| 11,137.72|  924,431,092| 11,227.68|  931,897,650| 0.51
30 US TREASURY N/B .250/2018/11/30 | 8,200,000| 11,287.99|  925,615,433| 11,255.41|  922,943,957| 0.50
17.61
30
29 9 29
)
— 99.01
99.01
29 9 29
29 9 29
162,504,472 0.9934
29 2 20
162,504,472 0.9934
28 9 99,063,648 0.9544
10 156,459,168 0.9556
11 216,654,074 0.9938
12 274,350,793 1.0246
29 1 309,283,084 0.9998
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2 166,737,562 0.9945
3 189,647,655 0.9944
4 112,872,652 1.0003
5 124,143,404 1.0151
6 142,649,286 1.0340
7 127,906,504 1.0334
8 146,751,784 1.0479
9 158,140,877 1.0594
28 5 9
29 2 20 0.0000
28 5 9
29 2 20 0.7
29 2 21
29 9 29 0-6
100
28 5 9
29 2 20 373,463,969 209,884,226 163,579,743
29 2 21
29 9 29 118,502,842 132,815,339 149,267,246
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