EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

2019 9 13
6 2018 12 18 2019 6 17

2016-07

03 5208 5947

1/65



EDINETOOOO

o o o o =X 22 )
Ooooooooooooooooooad

12

2/65



EDINETOOOO
O0000000000000000000O0(E12437)
Oooooooooooobooooooad

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

50

35

[FEDAA—]

D - (2 (57— - [
FREBETH298(&) FRIZEAF28EH ()

3/65



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

100
200

2016 7 29

4/65



EDINETOOOO
00000000000 DO00D00O00O0O(EL2437)
Ooooooooooooooooooad

BT w3y
BATEASBTHEIF F
2016-07
[Fitett] [E5Eett]
WA o TFY - =HiERi{sERI TR SH
LA A iR (BEEEEH)
— BEFSAT 1 - B—EZX

- EmtEOEE - T <ijﬂﬂ%ﬁ¥ﬁ[;}> (SEEBITHR T =7t
- {ESEEARE D EFSE] - SEiniE —

DjTE - {BFEEIEDRE - BIF
- (SEEBAEDSE - {SHEEEDsHE
SRR DR L EE

- BERRE. EAEESOE
g

[ARFE4t]
FASHOETT 22T
5 |1EES LGSR
I -

- BEEOEEDIRL =it

- —EERRR ISR TR i —

- NEEEDE, —IRREE.

(B LL DR
;Eﬁi%\ﬁmﬁﬁamﬁﬁ

&

PineBridge Investments

1,000,000,000 2019 7

1986 11

1987 1
1997 2

5/65



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

2001 7 AIG

2002 4

2007 4 AIG

2008 4 AIG

2008 5 AIG

2009 12

2019 7
PineBridge Investments Prins Bernhardplein 200 42 000 100
Holdings B.V. 1097 JB Amsterdam The Netherlands ’
PineBridge Investments
50
35

20

6/65



A W0 DN -

o Ol

10

11
12

13
14
15

16
17

18

o 01 A WO DN P

11
2 1 20
2
2 1 16
17.
6 8. 13
1 5 10.
1 5
10
2 1 14
5

7165

EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

4
236 1 3
341 31 7 8
1 10
2
1 19
6.
8 13.
9
2



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

7ok 252 | 27D - DrE OISR
ﬁﬂ%ﬁmgﬂ’ﬂ Fi- oA - SERMET

/a

- CHEEREE- R

4

R T = ) PRESHEER = EIPRWE RPN d 2 i
AR
* f"rj_{_‘:--_l_: — ) 7
10
&% I #F-=70 Y T ErA— AAFTAT

Bty b TAOER L - TSR

v Fab 2 TAR. GER ) T RATOREIRES. Ee

* FEEIRR. RN, SV A0 STy FSAOIREEE. S LU —TER
T-FICEETLERER. EA

D /

FERF - LASIUSME, &7ty DSABTOER - EiE
faFE A, BB OERIES BN B FaRETREITD

8/65



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

21

2019 7

15 12 15

9/65



16

10/65

10

EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad



10

20

11/65

EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

10

100 50

12/65



10

13/65

37

EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

NOMURA-BPI

14/65

1
1
1 i
f
- Ir.. .I
W 1 i ]
2014 8 2019 7 5
2016 7 29 2016 7 2019 7
2017 7 2019 7
[ ]
TOPIX

MSCI

MSCI

NOMURA-BPI

FTSE

JP GBI-EM

TOPIX
MSCI MSCI
MSCI Inc.
MSCI Inc.



FTSE

FTSE Fixed Income LLC

EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

FTSE Fixed Income LLC

JP GBI-EM J.P. Morgan
Securities LLC
J.P. Morgan Securities LLC
2016 6 20 2016 7 28
2016 7 29 2016 8 31
1 1 3.24
3.0
03-5208-5858 9:00 17:00
https://www.pinebridge.co.jp/
0.3
0.8964 0.83
0.8964 0.83
( ) 0.4320 0.40
( ) 0.4320 0.40
( ) 0.0324 0.03

15/65



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

20.315 15.315 5

20.315 15.315

15.315

NISA
NISA

16/65



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

2019 7

17/65



EDINETOOOO

o o o o =X 22 )
Ooooooooooooooooooad

2019 7 31
520,267,826 15.46
2,759,379,640 82.01
85,057,438 2.53
3,364,704,904 100.00
1. 2019 7 31
)
DAI-ICHI LIFE INSURANCE 2,900,000( 10,877.58| 315,449,820| 10,972.64| 318,206,560| 4.000 9.46
MIZUHO FIN GROUP 2,900,000( 10,881.49| 315,563,240 10,892.12| 315,871,610| 2.632| 2021/4/12 |9.39
FUKOKU MUTUAL LIFE INSURANCE |2,700,000| 11,347.44| 306,381,096 11,556.55| 312,027,073| 5.000 9.27
MEIJI YASUDA LIFE INSURANCE | 2,600,000| 11,610.90| 301,883,400 11,760.28| 305,767,280| 5.200|2045/10/20]9.09
JAPAN TOBACCO INC 2,768,000] 10,753.61| 297,660,106| 10,773.49| 298,210,256| 2.000| 2021/4/13 |8.86
MITSUBISHI UFJ FIN GROUP 2,724,000] 10,935.05| 297,870,777| 10,933.48| 297,828,064| 2.950| 2021/3/1 |8.85
SUMITOMO MITSULI FINANCIA 2,700,000] 10,944.28| 295,495,694| 10,955.50] 295,798,713| 2.934| 2021/3/9 |8.79
NIPPON LIFE INSURANCE 2,400,000] 11,407.20| 273,772,800| 11,515.84| 276,380,160| 4.700| 2046/1/20 |8.21
JAPAN FIN ORG MUNICIPAL 2,000,000( 10,843.87| 216,877,519 10,853.34| 217,066,868| 2.125| 2021/4/13 |6.45
CNTRL NIPPON EXP 1,850,000] 10,840.65] 200,552,065| 10,834.55| 200,439,333| 2.241| 2021/2/16 |5.96
AOZORA BANK 1,500,000] 10,845.10] 162,676,522| 10,865.07| 162,976,068| 2.750] 2020/3/9 |4.84
CNTRL NIPPON EXP 950,000( 10,840.79] 102,987,579| 10,817.01| 102,761,625 2.293| 2021/4/23 |3.05
NOMURA HOLDINGS INC 800,000f 11,183.07| 89,464,605 11,140.13| 89,121,064| 6.700| 2020/3/4 |2.65
MITSUBISHI UFJ LEASE & F 800,000 10,850.50| 86,804,034 10,899.09| 87,192,792 2.750|2020/10/212.59
2. 2019 7 31
15.46
82.01
97.47
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1 4,461,987,677 9,556
2016 12 15 4,447,980,404 9,526
2 4,504,817,847 9,789
2017 6 15 4,495,614,090 9,769
3 4,359,577,692 9,718
2017 12 15 4,355,091,439 9,708
4 4,028,458,012 9,459
2018 6 15 4,026,328,576 9,454
5 3,585,312,452 9,379
2018 12 17 3,583,401,054 9,374
6 3,399,684,566 9,710
2019 6 17 3,397,933,886 9,705
2018 7 3,926,711,766 9,421
8 3,861,333,117 9,462
9 3,781,957,892 9,442
10 3,706,285,051 9,397
11 3,646,533,691 9,391
12 3,537,521,568 9,391
2019 1 3,546,047,998 9,479
2 3,509,564,932 9,507
3 3,478,932,647 9,597
4 3,441,613,063 9,604
5 3,436,878,481 9,663
6 3,409,671,885 9,756
7 3,364,704,904 9,745
1
1 2016 7 29 30
2016 12 15
2016 12 16
2 20
2017 6 15
3 2017 6 16 10
2017 12 15
A 2017 12 16 5
2018 6 15
2018 6 16
5 5
2018 12 17
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51,292,439 71,252,371
575,393,874 520,512,968
2,967,272,427 2,743,527,069
47,327,959
1,237,349
39,299,680 31,364,973
221,159
3,633,567,695 3,415,277,591
3,633,567,695 3,415,277,591
29,971,500
918,805
1,911,398 1,750,680
627,650 563,595
16,737,218 15,029,333
70 97
50,166,641 17,343,705
50,166,641 17,343,705
3,822,796,508 3,501,361,914
239,395,454 103,428,028
211,470,752 241,742,482
3,583,401,054 3,397,933,886
3,583,401,054 3,397,933,886
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53,525,921 51,674,538
13,403,165 137,738,052
8,608 9,586
627,650 563,595
16,737,218 15,029,333
240,276 206,300
17,613,752 15,808,814
31,016,917 121,929,238
31,016,917 121,929,238
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1,306,541 4,956,101
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5 6
(2018 12 17 ) (2019 6 17 )
3,070,524 11,949,205
29,655,522 114,848,987
26,584,998 126,798,192
5 2018 12 17
1
3,554,524,500 3,584,496,000 29,971,500
3,554,524,500 3,584,496,000 29,971,500
6 (2019 6 17 )
1
3,338,758,599 3,291,430,640| 47,327,959
3,338,758,599 3,291,430,640| 47,327,959
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O]
1 2019 6 17
D
&)
CNTRL NIPPON EXP 2.2410% 02/16/2021 1,850,000.00 1,846,024.16
CNTRL NIPPON EXP 2.2930% 04/23/2021 950,000.00 947,971.09
JAPAN FIN ORG MUNICIPAL 2.1250% 04/13/2021 2,000,000.00 1,996,295.28
4,800,000.00 4,790,290.53
(520,512, 968)
AOZORA BANK 2.7500% 03/09/2020 1,500,000.00 1,497,390.67
DAI-ICHI LIFE INSURANCE 4.0000% 2,900,000.00 2,903,625.00
FUKOKU MUTUAL LIFE INSUR 5.0000% 2,700,000.00 2,820,150.00
JAPAN TOBACCO INC 2.0000% 04/13/2021 2,768,000.00 2,739,875.79
MEIJI YASUDA LIFE INSURA 5.2000% 10/20/2045 2,600,000.00 2,778,750.00
MITSUBISHI UFJ FIN GROUP 2.9500% 03/01/2021 2,724,000.00 2,741,814.96
MITSUBISHI UFJ LEASE & F 2.7500% 10/21/2020 800,000.00 799,006.20
MIZUHO FIN GROUP 2.6320% 04/12/2021 2,900,000.00 2,904,669.00
NIPPON LIFE INSURANCE  4.7000% 01/20/2046 2,400,000.00 2,520,000.00
NOMURA HOLDINGS INC 6.7000% 03/04/2020 800,000.00 823,496.00
SUMITOMO MITSUI FINANCIA 2.9340% 03/09/2021 2,700,000.00 2,719,953.00
24,792,000.00|  25,248,730.62
(2,743,527,069)
30,039,021.15
(3,264,040,037)
3,264,040,037
(3,264,040,037)
( 1.
2.
3.
3 15.9 100.0
11 84.1
2
3

®
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(
33 34
29 12 31 30 12 31
*2 887,338 1,425,655
B 4,981
32,849 21,225
234,786 135,017
670,737 457,570
253,439 329,213
- 85,444
- 67,765
- 30,254
8,963 14,880
2,088,114 2,572,009
*1 36,172 *1 30,647
*1 5,615  *1 7,041
41,787 37,688
1,758 1,360
3,875 3,875
5,634 5,235
87,915 2,770
164,013 164,013
98,648 109,117
74 74
350,651 275,976
398,073 318,900
2,486,188 2,890,910
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33
29 12 31

34
30 12 31

16,501 23,342
1,692 240
3,500 -

318,692 172,561
186,770 227,732
759,507 605,315
97,925 72,006
893 -

3,765 25,132

451 16,468
54,116 49,399
20,525 9,092
1,464,341 1,201,290
74,772 79,579
2,618 3,398
77,390 82,977
1,541,732 1,284,268
500,000 1,000,000
31,736 58,876
31,736 58,876
265,112 265,112
230,000 230,000
66,188 53,013
428,924 548,126
960,660 1,607,002
16,204 360
16,204 360
944,456 1,606,642
2,486,188 2,890,910
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34
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5,064,645 3,280,295
947,328 1,250,895
219,447 292,479

6,231,421 4,823,670

2,297,846 1,429,483

19,985 17,638
728,225 572,127
1,312,909 944,075
13,476 11,849
131,408 93,396
6,910 5,657
2,416 2,079

- 8,858
4,513,178 3,085,165
41,442 38,600
706,267 713,849
163,198 177,256
82,628 63,396
54,116 49,399
20,525 9,092
1,770 1,916

681 640
23,187 20,906
17,917 30,629
166,229 173,890
38,267 41,517
796 780

7,405 6,820
323,460 280,550
82,907 64,100
1,730,802 1,673,348
12,559 65,156
168 38

32 16
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127 632
2,186 5,639
- 4,862

- 555
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4,154 6,013
14,526 64,782
- " 36

- 36

- *2 111
8,904 -
- 18,163

- *3 67,765
8,904 86,040
23,431 21,220
3,780 12,787
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33 29 1 1 29 12 31
(
500,000( 31,736 -| 31,736 265,112| 230,000 38,977| 456,135 987,872 19,379 19,379 968,492
- - - - - - 27,211 27,211 27,211 - - 27,211
- - - - - - - - - 3,174 3,174 3,174
- - - - - - 27,211 27,211 27,211 3,174 3,174 24,037
500,000( 31,736 -| 31,736 265,112| 230,000 66,188| 428,924 960,660 16,204 16,204| 944,456
34 30 11 30 12 31

500,000( 31,736

31,736( 265,112] 230,000 66,188 428,924] 960,660 16,204 16,204| 944,456

500,000( 27,140 -127,140 - - - -| 527,140 - -| 527,140

- - - - - -| 119,202]119,202| 119,202 - -| 119,202

- - - - - - - - -|  15,844] 15,844 15,844

500,000( 27,140 27,140 - -| 119,202]119,202| 646,342 15,844 15,844] 662,186

1,000,000] 58,876

58,876 265,112] 230,000 53,013 548,126] 1,607,002 360 360 1,606,642
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UFJ
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(AIG) 18 3
AIG
AIG
)
33 29 1 1 29 12 31
41,000 - 41,000
41,000 - 41,000
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41,000 1,000 42,000
41,000 1,000 42,000
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1 2 3
4
1 2
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1 1 5 10 10
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1
2
@
79,386
10,068
14,683
74,772
@
10,068
3
29,199
34 30 12 31
1
2
@
74,772
11,098
6,291
79,579
@
11,098
3
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33 34
29 12 31 30 12 31
21,403 26,659
78,673 81,911
42,090 24,370
801 1,040
273 20,951
19,570 507,312
521,880 12,257
35,676
720,370 674,503
720,370 589,059
- 85,444
30.9% 30.9%
1.2% 1.5%
80.7% 105 4%
16.1% 99.9%
47 1% 319.3%
0.3% 17.8%
4.2% 618.8%
23.6%
57.4%
1.6%
16.1% 661.7%




EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

33 34
29 1 1 30 1 1
29 12 31 30 12 31
1.
2.
1 1
5,064,645 947,328 219,447 3,280,295 1,250,895 292,479
2 2
5,674,747 556,673 6,231,421 4,146,114  355,400| 314,289| 7,865| 4,823,670
90%
3 3
10% 10%

54/65



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

29 1 1 29 12 31
)
18 100% - -
B.V.
)
us
258,140 466,582 38,274
*2
US LLC
us
2 320,443 66,004
LLC
*2
149,246 76,716
*2
579,488 268,707
3
200 139,494 119,526
3
us
369 112,142 25,475
*2

55/65



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

Sarl
B.V.

56/65



EDINETOOOO

o o o o =X 22 )
Ooooooooooooooooooad

34 30 1 1 30 12 31
1
)
18 -
100% _ B
B.V.
2
)
us
209,089 386,161 78,482
*2
US LLC
Us
2 464,788 108,724
LLC
*3
17,627 8,510
*3
436,674 102,368
*4
200 149,137 45,085
*4
Us
369 311,531 102,776
*3

57/65



EDINETOOOO
o o o o =X 22 )
ooooodgoodooodoooodd

us
28,651 57,546 19,928

52,221 18,188

*4

Sarl
B.V.

58/65



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

33 34
29 1 1 30 1 1
29 12 31 30 12 31
1 23,035 51 |1 38,253 38
1 663 69 |1 2,849 88
1
()1
33 34
29 1 1 30 1 1
29 12 31 30 12 31
27,211 119,202
27,211 119,202
41,000 41,827
33 34
29 1 1 30 1 1
29 12 31 30 12 31
30 2 22
100
B.V. 30 3 5
1
2
1,000
1 527
527,140
500,000
1,000,000

59/65



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

@

)

60/65



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

61/65



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

2019 3
342,037
2019 3
33,076
2019 3
51,000

JTC 100

62/65



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

2019 3 14

63/65



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

EY

XBRL

64/65



2016-07

2016-07

EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

(

)

65/65



	表紙
	本文
	第一部ファンド情報
	第１ファンドの状況
	１ファンドの性格
	（１）ファンドの目的及び基本的性格
	（２）ファンドの沿革
	（３）ファンドの仕組み

	２投資方針
	（１）投資方針
	（２）投資対象
	（３）運用体制
	（４）分配方針
	（５）投資制限

	３投資リスク
	４手数料等及び税金
	（１）申込手数料
	（２）換金（解約）手数料
	（３）信託報酬等
	（４）その他の手数料等
	（５）課税上の取扱い

	５運用状況
	（１）投資状況
	（２）投資資産
	①投資有価証券の主要銘柄
	②投資不動産物件
	③その他投資資産の主要なもの

	（３）運用実績
	①純資産の推移
	②分配の推移
	③収益率の推移

	（４）設定及び解約の実績


	第２管理及び運営
	１申込（販売）手続等
	２換金（解約）手続等
	３資産管理等の概要
	（１）資産の評価
	（２）保管
	（３）信託期間
	（４）計算期間
	（５）その他

	４受益者の権利等

	第3ファンドの経理状況
	1財務諸表
	(1)貸借対照表
	(2)損益及び剰余金計算書
	(3)注記表
	(4)附属明細表

	２ファンドの現況
	純資産額計算書


	第４内国投資信託受益証券事務の概要

	第二部委託会社等の情報
	第１委託会社等の概況
	１委託会社等の概況
	２事業の内容及び営業の概況
	３委託会社等の経理状況
	(1)貸借対照表
	(2)損益計算書
	(3)株主資本等変動計算書

	４利害関係人との取引制限
	５その他

	第２その他の関係法人の概況
	１名称、資本金の額及び事業の内容
	２関係業務の概要
	３資本関係

	第３参考情報

	監査報告書

