EDINETOOOO
DO000DO00oDo00oo00Do00DoO0Ooo(EL2586)
Ooooooooooooooooooad

2020 2 28

03-5293-1500

4,000

1/87



EDINETOOOO
DO000DO00oDo00oo00Do00DoO0Ooo(EL2586)
Ooooooooooooooooooad

11

4,000

2020 2 29 2021 2 26

03-5293-1323
9 5
http://www.schroders.co. jp/

2/87



EDINETOOOO
DO000DO00oDo00oo00Do00DoO0Ooo(EL2586)
Ooooooooooooooooooad

3/87



PEETTE : BEHREE
EANE S 2 S (IR DiER)
oo
B M
R & &
W T 4 1
LT TOEE
MM ( )
EREE
BEHEEE |RSEE| BEHEEE R
o ETE 70—
@
A rem |EE
op o B
Fam |[%
Es SRR U= EE
g Ee@  |EM
i (BA)
g T
ZomEs |Eeo
ALYy FEE |8 |[feFoT
¢ )
BY  |hEk
T R I AT
zom [77Un N
FOMER ¢
(3 R piE
(3 —BY) ()
e T7-guy
¢ )
= B EE
& R B TR
( )

4/87

EDINETOOOO

O00OO00ooDO00oDOo00oo00oogooOod(EL2586)
Ooooooooooooooooooad



EDINETOOOO
DO000DO00oDo00oo00Do00DoO0Ooo(EL2586)
Ooooooooooooooooooad

@

@

@

@

®

@

@

® ( )

* @ O

® (OO C))

(LMMF( ) MWF MMF

(2MRF( ) MWF MRF

(3)ETF 12 480 12 1 2
32 26 9 4 2

€

@

€

@

5/87



EDINETOOOO
DO000DO00oDo00oo00Do00DoO0Ooo(EL2586)
Ooooooooooooooooooad

®

*

®

1
2
4
6 C )
12 () 2 C )
( )
«C )

( (

)
(
)

6/87



EDINETOOOO
DO000DO00oDo00oo00Do00DoO0Ooo(EL2586)
Ooooooooooooooooooad

225
TOPIX

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

7/87



EDINETOOOO
DO000DO00oDo00oo00Do00DoO0Ooo(EL2586)
Ooooooooooooooooooad

Ci)hﬂﬁﬂﬁﬁ&ﬂﬂﬂﬂiﬂﬂiﬁﬁtbt?a

77 FIR EELTa0—F—BFETY-r Y FUTFIFY—2 72 FlEVWSESHFS U ET. ) EAL TRREETVEY.

(2) TOPIX (RIEHMiIEE) ' ERYFI—T £ LET.

#*1 birfEOSsTTEEE0/ 7y —TAERTHENGCERTY . TOPXZ. BREESNE R OHSME TS . COERONT.
BRORE. NG EN N T 3 < TONTIZNEIISES FrE L TLEY,

] TFXEFONZa—F2ARBYA—F72UTOUAIERETIBORNEGIHNOC ST AENEONEEEWIC
EaTR. PP VEOXRYF I EAETERE N EUET,

gk d

Ya0=F=FI=TOEFRFHUA L LRECEREERST B S<RAFLAT v 7 -PFO-F L& 775« THEE
FuET.

RASHRARRTO AN, BE—RU L AROBERESY 2T,

BRERORE
BMRROBE: LTROERLTLSONEREETY.
FHUAFRENTNWMIREEESLENERNEPLL ULERRECRDOTVET,

-
BAEREORL LERSAOL—T« 27

EHESCE IS @NEAOAEREERYLFT.CROIFROBBTEEFEL.
ERAEENHLE ET. HETEPEREEEICANT Y 10— —OEISAERBENELFT.

<ERHE>
T "
: FPHUZRCED
i T Gk ) DiREOM BEWEITRRTOD
ER—A R " SEEON = METHOOPER == = ALRE == @ARRO ") FLt el
HEE L—FeiF
sHTEEOSEn

-

PHURALOBRED 7 ER T v—RBEBORF[IC K SIRIHRINEREL .
R—rI2xUANSRE-BRETVET .

-

a0-—-5F—-BavYv—-77 2 FOEH
#tEOERTOr AR, FEUL{EETECLEUET,

8/87



EDINETOOOO
DO000DO00oDo00oo00Do00DoO0Ooo(EL2586)
Ooooooooooooooooooad

N EENERAT, SROMRE S HHORZEEER L TRAERRL TRRETVET, COBIA
BRFZEGAR P (FO—2-7v b-U—XF T F5AR) EWVET,

NUa—

(o A=E)

EHATRHINCEAOAERS L REORGELOLEIS.REGEE U REICE
BEBIESLBONSBHERRL. BRNICEELE/ 7Y/ 2EBELET.

R ELNEAESFECNIBRERRNRE LETH. SRR TOREFT TIC
TOXBEERLEBOLLETHEILEDNINSRHERNL LY.

BOPYRREEENSOEASEFLEHTARE=T7 U/ EELAE=D7 Y FOASEIT—-T7 2 EOD

SRS CESUC. RN EREIY— DO P YRS 7SV 7P Y EARCERESTWVWETY.
EEL. RBaSC&i TR EAFICHEEATICENBVET.

AE=TpPVE TY-TrUKE
La0=5—=
BEZr K FapD—¥-—
(ER43SMA - BETH—Tr UK
EWEIF)

2FWCEVTIEERR| LB A7 FfRY— 27 YFENCTICT I RRELLET.
I RMN T TSRS S UTRRERES] 3. TNEN.TY-0 7 FARRT S RENTREHSRE (M08 5L U000
HEELLET.

AEBE, TSE. ERMEORBSICE TR LEDLSBRERNTERLESH BV T,

9/87



EDINETOOOO
O00000000000000000000000000(E12586)
OooOooooooooooooooood

F AR
= FEANDEARANSICR. GRERITER A

sHEEAEAOIRERTUES A

—RiTESICHT HAF MHEFHLUT U T« THSOER RIS ERMEOHEEETRICHLT.
FRIELTENTNI0%. SHT20%LUTELET .

s UNT « TOBEEFARRITLER .

F100xEE (FH12H6H. #2BDBSIERERR.) I R & EZ{TLET.
s SENSEAOHEHEIS . EREREORES 2O A F-RARALERESOSBAELET,

s UE@aicEiE. SENSEONEAT. REHIKE DRSS zRRELEXSHFRELETD .
BE. SENSESFPHOBSECR. SEETORLIEFBUET.

= |RisiicE 2 BRNICERECNET.

@

# Fic3A A—JHETH . SROSESOFTLVWE JUEOEBEICOVTTE. RIET500TREHIEFEA.

AZbE . HigEE. ERMEORREICEL > TR, LEDOL SBERANTERLESHBUET.

2,000

10/87



EDINETOO OO
00000000000000000000000000(E12586)
0000000000000000000

2015 3 12

[ rF

aO—4—HE27F GHISMA - EWELE)

|
| w¥—77vF |

abO—5—-H&Ez7Y—272F

HESH | @sEa
(&ILH) %2 (25EH)

Y= H— (% A A P RT AR R TERE | SRR R
+ {55684 B MK FEHEE] — | (EESESES (BRSNS
- BERRE S LHEAHSEOIERE ALY B#EFZA7 1 - E AEEEITHAEND
- (SRR E IR - IR
* 1 CfERBfEMEE ¥
FEOIELE|C
BT o2 # (B b3 A5 - - EAEEREITHR S 1

FAEE T OFfelal S Eaiit - L TEH L.

I [P 2007 A2FBE AT st h A -7 88T)

EHLTETT.
- HEHEOIERL & LR
- BEEE. IPEEsECE s LUAERE DL
- BiRRS L LINEREESR OIS AL

!

[ BER (FHEH) ]
1
2

2019 12

490

1985 12 10

1991 12 20

1997 4 1

2007 4 3

2012 6 29

EC2Y 5AU 9.800 100

11/87



50

TOPIX

12/87

EDINETOOOO
DO000DO00oDo00oo00Do00DoO0Ooo(EL2586)
Ooooooooooooooooooad



10

11

12

13

EDINETOOOO
DO000DO00oDo00oo00Do00DoO0Ooo(EL2586)
Ooooooooooooooooooad

2 1 11

10
10

TOPIX

13/87



EDINETOOOO
O00000000000000000000000000(E12586)
Ooo0oooodooodnoooononod

236 1

341 31 7 8

14/87



Elad

EDINETOOOO

O00OO00ooDO00oDOo00oo00oogooOod(EL2586)

[ra0—5—J )L —J8 B g]

EIPI#F=0ER *1

EIF 3 EH =2

B8 FH
SO =15 L4
I 73
77 (B B
BRI
SHEHINEAR
iEEyH —7F

SE#FOER *3

SHE R EH -4

L F7EvHER 5

E3FEH
SO—14 )&%
FEEH
BRI iEH
T e
EE ST — PR
griatis
{FE& )25 i
TR
D 2y P —F

v - F7t-EH

ANE2FT 7B 6

A=A A M) a3y

*1

*2

*3

*4

*5

*6

A2+ T EH
3 B E] AR R EY
e

TEE i

15/87

Ooooooooooooooooooad



10

2019 12

12

10

10

20

16/87

EDINETOOOO
DO000DO00oDo00oo00Do00DoO0Ooo(EL2586)
Ooooooooooooooooooad

20

10

236 1 3

341 31 7 8



EDINETOOOO
DO000DO00oDo00oo00Do00DoO0Ooo(EL2586)
Ooooooooooooooooooad

11

236 1

341 3 1 7 8

12

28 8 4

12

17/87



13

14

15

16

14

21

50

18/87

22

EDINETOOOO
DO000DO00oDo00oo00Do00DoO0Ooo(EL2586)
Ooooooooooooooooooad

12



17

18

50

19/87

EDINETOOOO
DO000DO00oDo00oo00Do00DoO0Ooo(EL2586)
Ooooooooooooooooooad

100 10



EDINETOOOO
DO000DO00oDo00oo00Do00DoO0Ooo(EL2586)
Ooooooooooooooooooad

20/87



16

21/87

EDINETOOOO
DO000DO00oDo00oo00Do00DoO0Ooo(EL2586)
Ooooooooooooooooooad



EDINETOOOO
DO000DO00oDo00oo00Do00DoO0Ooo(EL2586)
Ooooooooooooooooooad

GIPS

GIPS IPC Investment Performance Council

2019 12

22187



EDINETOOOO
O00000000000000000000000000(E12586)
Oooooooooooobooooonoad

2015%1A%~2019%128% ""1n15¢1ﬂx~2u19¢11ax =—

]
— Yy O () 573 TR ERENGAR S AT | ORaaE
!sm—ﬁmm:ﬂm :.‘a; EETREESCERLEEOTE. LN

WISEIR 005N 0GEIIA ANTEIZA INEEIIR 20NGEIZA STUrVF HER GRS FASE CEEN TEAER wREN

S SRR BSOS tERRE LD AR ELT SETOREIIANYST 7 EOBEHRE ZHEYE S A,

HELEBOTT.REERBEI0000-LTHEREL. BFEBD S 20152 1BS 20191 2A05EM (Y7 7 > FIRIDI6EIRD S

BT sEELURTLTEUET, MHENZRIOEAFCEH S EEORESOBAH- B 8-
HEMEEFE. 2016E3IANS 201G ZADSAECE DT 3150 PENERTLEBOTT.

DREEESTLELOTY, sEBEICHGLERESRREUET,

FH TR ESENTENEROREETY,
SO ERTAELENE, H Mot ERAL N0 AHFELTHRLTE ). EROERER - R 2SSy T,

SR TS A THEN
B & 8 - BEREEE TOPN) (B3
FRERR - - MGCHROELUSAl o 267 w2 2 ESAH, A~—2)
SRR < MOCID 2 —27r o o 7w 2 2 (BB S, B —2)
EHEE - - NOMURA-BPIEIN
CHEMN o FTSEHTDM-.  Fo 2R (R BE me—1)
FREE - PEILH AL b B U T 9 P I T= gty W O =1 T 1 IT=2 2 7 of B {H—=2)
(E RAOESE. B~ R LI ORRATERELT. ARRL TS EY.,
CHERNERE 7 52 S OREEDERICALEERENT
BEFE F-yu—arfigirveEENEel cRSaBRETRRrHRAL TS, FOWBIC 20T A8E. EEE. mEn. B
B s ser—-ONEETNE DAL SEREE Il CAENEE U ERARELDERE LAY SETEonE
CEET SRR r-UOERC LT, @Bl EE AL
B REEE(TOPN) S H)
WHEHERN (TOPN) (B0 . IR SE AR —fC F8L T SENSasS SRR s LTRE L SRS, B E SR L
HOTF . EE, TOPIXCE T 485l Dl g o izl ahsRicREL 7.
MECHEOELISAL o 7 w2 3 (ESiihas, Bri—=12)
MECIEORLSAL o Y F w2 L IESAS, A MO Inc PR LE, BXER< HROSEEORSFER - L TRELEERT,
ELE L 0T ES . MO Indexi TR 7 28656 D808 Bl -5 O — 0. M50 Inc. IEAR L =7,
MEQIT =gl =T =4 iy A T 2 2RS4 —2)
MEOIT T3 o @ —Ir v oo i T 2 2 SnA s =2 iz M0) Inc IR L. E RO FaR s LTRHLCERT.
EdEe@LredTy. o8 MO index Sl 7S BN, Ho B HEF O —UOEFEE MECH i |0RRLE Y.
MeClz. 2 RRICSEN S EAMSODT — R0V TE RN RESCRER Y. 2o BT ofLE TAMON T —9E,
fOEEPL AN S SHESOERE L TR S ESLEEEG Y SO AERL SN TLE T ERYEENMSCIC R U e B R
EETAEEOTRESEHALLSESMEODT -6, BEEECEECETIREESER TS (RO EOESOEe s LT
BEONSEOTRELS Eo. TOL3EE0E LTHEIN &40 T el U E A
MEOMLIR A-BREHR
NOMURABFEINE. BERSST s A REL T BN EETHONE L BT RN EANEERTY. B,
MOMURA-BPIEM T SWEE. N, SEoo0fES T 0 — oW, FREsnten WML 7.
FTSESEMN A = o 7 4 88 < 5. B=—21)
FTSEHEA T+ 71 (< B4, B<—2) 1. FT5E Fixed Income LLCICEUERIN, BFER<tPIEECEAORSHSHE
SEEORESEETHRETS L EN T S FTSEEREN S F o 7MY SEEEEONNRHES-L Oh—00mRiE, FTSE
Fixed Income LLCICWER L2 T,
PELH A p i B A T - TS5 T W T O— e 55 =S 74 B R—2)
PRI IR o B T o TR L= T Ty ST O— T e T A =27 7 o FIF<— 23 P, Morgan Securities
LLCHT IS, e LT 0. RS R T SR TRl S LN T BN PRI e I e T B T I AT T—
o d R —ir - TO—=1 - F 1 =27 7 A FICST S0, SRR T O — UNDRERIE. JP. Morgan Securities LLCICREL 2T,

23/87



EDINETOOOO
O00000000000000000000000000(E12586)
Oooooooooooobooooooad

0.3

0.869 0.79

(BEE¥ERN | 0.869% | 0.814% | 0.759%

B8R (R#80.79%) (WRK0.74%) (BiiK0.69%)

77 v FOERE. SRAH~0ER
it 0.70% 0.65% 060% | BREMONEESUICLE
St : : AEREE - HBE SRS EENEOMEM.
BEUEEE~OMERMAEOMERY
fico BRTE W S D TR S
(sES/ 0.05% 0.05% 0.05% | EEEEESSEENOZ
ik =it OENTOT 7~ KOER, SLURHTFRES
50T 77 7 FOMERE- 2
it s - 004% | spaumsomORTS

24/87



10

15.315

0.11

EDINETOOOO
DO000DO00oDo00oo00Do00DoO0Ooo(EL2586)
Ooooooooooooooooooad

0.10
0.11 0.10
6
20.315 15.315
20.315 15.315
20.315 15.315

25/87



EDINETOOOO
O00OO00ooDO00oDOo00oo00oogooOod(EL2586)
Ooooooooooooooooooad

( )
( )
( )
( )
( )
<HERICET B4 A —VE>
1) OIBE | e
A } r& EE-'%J(:E?R}
1
= E == Ee- - T
Al AL
2 2 || gk
{635 Z || &2 BEIED
Il & m || s B8 OIERITA SEEHL
e " 7
i3 &
0y . ono DS
pES| - reEsEeiaE
S 2T ML S (RIS IR
] P
- o 4
20
}E}% % £z || smeo
T fi i 2aEDERTA
7S 7
ey
A
FATCA
2010 3 18 2012
FATCA FFI
FATCA FATCA
FFI
FATCA
30
FATCA 2014 7 1
FATCA
FFI NPFFI

FATCA

26/87



EDINETOO OO
00000000000000000000000000(E12586)
0000000000000000000

2019 12

2019 12 30

14,509,998,809 100.06
— 8,815,750 0.06
14,501,183,059 100.00
(D]
4,615,726,813 3.1117| 14,362,757,125 3.1436( 14,509,998,809/100.06
)
100.06
100.06

27187



EDINETOOOO

O00OO00ooDO00oDOo00oo00oogooOod(EL2586)
Ooooooooooooooooooad

)
1 (2015 12 7 ) 8,377 8,377 1.0933 1.0933
2 (2016 12 6 ) 13,097 13,097 1.0762 1.0762
3 (2017 12 6 ) 14,927 14,927 1.3779 1.3779
4 (2018 12 6 ) 13,235 13,235 1.2135 1.2135
5 (2019 12 6 ) 14,706 14,706 1.3006 1.3006
2018 12 12,702 — 1.1176] —
2019 1 13,519 — 1.1781] —
2 14,080 — 1.2047, —
3 14,345 — 1.1906] —
4 14,340, — 1.2152 —
5 13,040, — 1.1126] —
6 13,576 — 1.1433 —
7 13,619 — 1.1562 —
8 12,967 — 1.0946] —
9 13,749 — 1.1670] —
10 14,491 — 1.2425 —
11 14,564 — 1.2804 —
12 14,501 — 1.3133 —
1 2015 3 12 2015 12 7 0.0000]
2 2015 12 8 2016 12 6 0.0000
3 2016 12 7 2017 12 6 0.0000]
4 2017 12 7 2018 12 6 0.0000]
5 2018 12 7 2019 12 6 0.0000]
1 2015 3 12 2015 12 7 9.33
2 2015 12 8 2016 12 6 1.56
3 2016 12 7 2017 12 6 28.03
4 2017 12 7 2018 12 6 11.93
5 2018 12 7 2019 12 6 7.18

28/87



EDINETOOOO
O00OO00ooDO00oDOo00oo00oogooOod(EL2586)
Ooooooooooooooooooad

)
100
1 2015 3 12 2015 12 7 7,716,917,644 54,036,436
2 2015 12 8 2016 12 6 7,410,876,015 2,903,084,740]
3 2016 12 7 2017 12 6 6,617,684,560] 7,954,994,901
4 2017 12 7 2018 12 6 5,320,755,540 5,247,845,156
5 2018 12 7 2019 12 6 3,895,401,123 3,494,034,903
()1
2019 12 30

129,303,225, 260, 98.90,
— 1,434,412,987 1.10
130,737,638,247 100.00;
1,032,600,000 0.78

)
)
2,310,200 2,000.00 4,620,400,000] 2,534.50 5,855,201,900] 4.48]
3,077,900 1,620.00 4,986,198,000] 1,811.00 5,574,076,900| 4.26|

29/87



EDINETOOOO
O00OO00ooDO00oDOo00oo00oogooOod(EL2586)
ooooodooodooodnoodd

1,195,500f 3,995.00 4,776,022,500 4,038.00| 4,827,429,000) 3.69
340,300] 9,030.00 3,072,909,000 12,390.00f 4,216,317,000 3.23
1,579,800] 2,077.00 3,281,244,600] 2,271.00 3,587,725,800] 2.74
566,100 5,700.00 3,226,770,000 6,330.00 3,583,413,000] 2.74
439,600] 6,350.00 2,791,460,000 8,150.00 3,582,740,000 2.74
159,400 24,548.77| 3,913,073,938 22,000.00] 3,506,800,000| 2.68]
728,500 3,816.24(  2,780,130,840] 4,270.00f 3,110,695,000( 2.38
470,500 5,533.00 2,603,276,500] 6,119.00 2,878,989,500] 2.20]
662,300 4,339.48 2,874,039,004 4,332.00) 2,869,083,600( 2.19
357,600) 6,774.00 2,422,382,400] 7,714.00 2,758,526,400] 2.11]
1,852,900f 1,614.60 2,991,692,340 1,450.00 2,686,705,000( 2.06|
935,200] 2,441.00 2,282,823,200 2,785.00 2,604,532,000 1.99
577,100f 4,390.00] 2,533,469,000] 4,070.00f 2,348,797,000] 1.80]
46,200] 41,230.00 1,904,826,000] 50,290.00] 2,323,398,000/ 1.78]
4,648,400] 535.62 2,489,776,008] 497.90 2,314,438,360] 1.77]
891,600] 2,095.81 1,868,624,196] 2,546.00 2,270,013,600/ 1.74
369,800 5,040.00 1,863,792,000] 5,850.00 2,163,330,000( 1.65
648,000 2,712.50 1,757,700,000] 3,253.00 2,107,944,000) 1.61f
669, 300] 3,358.48 2,247,830,664 3,115.00 2,084,869,500] 1.59
462,200] 2,938.00 1,357,943, 600 4,260.00f 1,968,972,000 1.51f
1,315,600f 1,397.00 1,837,893,200] 1,471.00 1,935,247,600] 1.48
925,500] 1,906.60 1,764,558,300] 2,082.00 1,926,891,000( 1.47]
721,500 2,101.00 1,515,871,500] 2,537.00 1,830,445,500] 1.40
417,500 3,987.19 1,664,651,825 4,375.00) 1,826,562,500] 1.40
908, 400f 2,189.00 1,988,487,600| 2,008.00 1,824,067,200( 1.40f
1,088,200f 1,449.88 1,577,759,416] 1,615.00 1,757,443,000] 1.34
310,400 5,060.79 1,570,871,768] 5,560.00 1,725,824,000( 1.32
66,400f 15,610.00] 1,036,504,000] 23,925.00] 1,588,620,000] 1.22

3.30

1.40

0.40

7.59

2.19

1.77

2.86

0.51

30/87



EDINETOOOO

O00OO00ooDO00oDOo00oo00oogooOod(EL2586)
ooooooooooooooooodaod

1.

05

1.

34

4.

41

8.

88

=
o

.10

.98

.89

.77

.13

.44

.92

.54

.24

.92

.86

Wlwl ou|lw|lo|lhr|loo|]O]|W]|DN

.43

©O
oo

.90

(D]

60|

1,025,727,391

1,032,600,000

(

)

31/87



EDINETOOOO
DO000DO00oDo00oo00Do00DoO0Ooo(EL2586)
Ooooooooooooooooooad

20191 2B FWMiE

N BEHE-AEEOHEE I—
» REROBSHEINS & UHAELHORIE

) (BERAM
16,000/ 532 MR MIBGER (20) — WOWER () - MAEEE (5% 25000 e 3 33m
s 20000 | MREBE 13501875
13,000}
12,000} 115,000
M.000p 410,000
10,000/
E.DDD!- 15,000
8,000+

7.000— " L s . . " L " . i
MIEEIA1IE JGEA MIAEIA MNEEIR MITEIE NWITEIE M18FIE 1018E08 20M03F MIGE0E 20191 2A%

SHEEROENEER RSN EEEERE L ESORSENTT.
= R ER R o P T W (TR ) P i ERA T
=WER: 2015838128

N SRS I——
w SRR (1505 B3 ii)

WM | 20154128 20165128 20174612R 20184128 2019%128 ETRR
HE®E oM oM oA oM 0m 0/
B EECHEQRKR I—
B A _HIRE m A _HUEE
[l Bl [AAEE®  Wa L E 7 )
1 | EEERS 10.1 1 |[PREES FEE ] 45
2 | mE-BES 98 2 |FU=IR TOMEME | 43
3 | mEen B9 3 |SHUEI TV TIL—T wm | 37
4 | pEm 8.1 4 |TDK mEmn | 32
8 = 76 5 |FSY—Im Lt 27
6 BEEBAR R H 27
7 |tHI® L% 27
8 |mEREEN BES | 27
9 |PREILT—BE - AEE 24
10 |WEEER—ILTF < 2T Ry | 22

HRAERERTY-Jr FOMAREERCHY SHEETY.

W R O RS | —

(%)
70
60 51.46
50
40
a0 29.76
20 18.01 : 17.51
10 o.08 204 274
0 i i
10 0.97
:;g -18.94 RS FF—=T '—‘} Fa 2296
-40 : :
2010 200&E 20128 2013 20148 2015 20168 20178 20184 2019

#20M4ELREAVFIT—20OREETY.
H#INMS5ERIA2BrS12AXEETOREETY.
#J 7 FORFERSESHCARMBRONERETY.

#I77/FOERARMABH<ETAZOENTH ) AROBHARENFRT 20OTRBUF .
BRUFI—IRBLETEEMATE. D7 VFOERAERTIR B 22 A.
#2727 FOEBRGRENE, SO R—LR—JTRATLTLSRSIEUET.

32/87



EDINETOOOO
DO000DO00oDo00oo00Do00DoO0Ooo(EL2586)
Ooooooooooooooooooad

( )
(
)
3
1940
1933
1933
1933
1933
S 902 1986
1933 S 902
(M)
CIEY)

(b)

(iii) (@)

(b)
@
4
(b)
1933
1933 501(a)
(M)
(i) (iii)

33/87



@iv)

03-5293-1323
9

5
http://www.schroders.co. jp/

34/87

EDINETOOOO
DO000DO00oDo00oo00Do00DoO0Ooo(EL2586)
Ooooooooooooooooooad

OICY

(b)1996 8 20

0.3



< E2EEFERE LD
(s) 1SHE{EO@E=7 > FITEM
IhEhTLAEHESLE2 TE
BB LI LFEL D

7
[b) BiEEEEE

[=) {SEEBYE
MEEE

03-5293-1323
9 5

EDINETOOOO

O00OO00ooDO00oDOo00oo00oogooOod(EL2586)

Ooooooooooooooooooad

HEEE= (a) SEEMEOUEENS
Cb) BEME (7 FMEAICEE
HERGCEDIAR =HEBELEED

(&) — k)

g A

http://www.schroders.co.jp/

2015 3 12

12 7 12 6

35/87

FHEME= i EEEET
tEH MEEERO®T
&l o o

| s




EDINETOOOO
DO000DO00oDo00oo00Do00DoO0Ooo(EL2586)
Ooooooooooooooooooad

36/87



EDINETOOOO

O00OO00ooDO00oDOo00oo00oogooOod(EL2586)
Ooooooooooooooooooad

<EBEABOE RN >
=
= e\ 2\ =
= TETEaE =
o 2| | 5| |mmomeEm )| 2 B
: 15 & Qandmelbl ko =
7 2y 2| 48 =
pli:] ] 17 %%
ki | oEmL| 2
% B |-
# : T
s )| &
ar

http://ww.schroders.co.jp/

10

37/87



59
133

2019 12

6

38/87

EDINETOOOO
DO000DO00oDo00oo00Do00DoO0Ooo(EL2586)
Ooooooooooooooooooad

38
12

5 2018 12 7



EDINETOOOO
O00OO00ooDO00oDOo00oo00oogooOod(EL2586)
Ooooooooooooooooooad

4 5
(018 12 6 ) (019 12 6 )
13,302,666,256 14,769,793,304
7,898,878 21,106,862
13,310,565,134 14,790,900,166

13,310,565,134

14,790,900, 166

7,898,878 21,106,862
3,190,435 3,009,515
59,820,552 56,428,351
4,370,367 3,479,583
75,280,232 84,024,311
75,280,232 84,024,311
10,906,272,526 11,307,638,746
2,329,012,376 3,399,237,109
1,913,656,042 1,430,544,738
13,235,284,902 14,706,875,855
13,235,284,902 14,706,875,855
13,310,565,134 14,790,900, 166
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( 2017 12 7 ( 2018 12 7
2018 12 6 ) 2019 12 6 )

1,693,184,039

1,176,856,733

1,693,184,039

1,176,856,733

6,426,500 5,965,591
120,496,648 111,854,766
9,112,490 7,331,214
136,035,638 125,151,571

1,829,219,677

1,051,705,162

1,829,219,677

1,051,705,162

1,829,219,677

1,051,705,162

91,163,756

4,094,122,029
1,949,827,243

1,949,827,243
1,976,880,975
1,976,880,975

52,102,805

2,329,012,376
671,905,569

671,905,569
705,488,803
705,488,803

2,329,012,376

3,399,237,109
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10,833,362, 142 10,906,272,526
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10,906,272,526 11,307,638, 746
4 5
2017 12 7 2018 12 7
2018 12 6 2019 12 6
0 0
0 0
1,504,407,741 2,123,817,524
1,913,656,042 1,430,544,738
3,418,063,783 1 3,554,362,262 1
3,134.02 3,143.32
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5
2018 12 7
2019 12 6
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2,472,881,552 2,007,839, 395
139,107, 368,500 129,121,422,500
- 99,285,488
768,199,441 549,194,347
388,382,200 314,505,900
86,970,000 -
55,440,000 46,080,000
142,879,241,693 132,138,327,630
142,879,241,693 132,138,327,630
120,627,333 -
- 127,380,000
654,085,630 -
320,393,104 553,100,845
7,249 4,675
112,155 -
1,095,225,471 680,485,520
1,095,225,471 680,485,520
49,224,052, 654 42,246,071,734
92,559,963,568 89,211,770,376
141,784,016,222 131,457,842,110
141,784,016,222 131,457,842,110
142,879,241,693 132,138,327,630

2 25 2 24

2018 12 6 2019 12 6
[2018 12 6 ] [2019 12 6 ]

49,574,047 ,346 49,224,052,654
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7,444,320,240 3,791,650,658
7,794,314,932 10,769,631,578
4,618,339,903 4,746,535,111
1,841,373,202 1,449,596,472
3,993,396,834 2,940,810,649

11,752,196,573 10,744,985,121

5,510,130,255 4,816,862,081

4,178,138,872 3,952,575,078

17,330,477,015 13,594,707,222

49,224,052,654 42,246,071,734

49,224,052,654 42,246,071,734
2017 12 7 2018 12 7
2018 12 6 2019 12 6

26 198
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23,604,980,402

23,604,980,402

(2019 12 6
5,566,563,416
5,566,563,416
)
2018 12 6
1
1,920,467,333 1,799,840,000 120,627,333
1,920,467,333 1,799,840,000 120,627,333
2019 12 6
1
1,222,804,512 1,322,090, 000 99,285,488
1,222,804,512 1,322,090, 000 99,285,488
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[2018 12 6 ] [2019 12 6 ]
2.8804 3.1117
) (28,804 ) (31,117 )
@

1,333,600 1,438.000) 1,917,716,800
1,096,300 1,619.000) 1,774,909,700
105,900 2,883.000 305,309,700
188,100 1,690.000) 317,889,000
721,500 2,621.000 1,891,051,500
272,000 1,782.000 484,704,000
1,020,900 1,268.000) 1,294,501,200)
766,400 1,905.000) 1,459,992,000)
216,800 4,185.000 907,308,000
21,500 47,500.000 1,021,250,000)
562,300 987.000) 554,990,100
439,600 7,500.000 3,297,000,000
457,300 1,885.000) 862,010,500
662,300 4,385.000 2,904,185,500
4,727,000 488.200 2,307,721,400
309,700 4,337.000 1,343,168,900)
437,600 3,200.000 1,400,320,000,
366,100 2,153.000 788,213,300
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332,800 925.000 307,840,000
35,400 6,510.000 230,454,000
158,600 2,645.000 419,497,000,
1,741,900 811.000 1,412,680,900
521,000 1,104.000] 575,184,000
670,000 1,755.000] 1,175,850,000
464,900 1,966.000] 913,993,400

47,000 50,000.000 2,350,000,000

149,900, 1,687.000] 252,881,300
425,800 2,115.000 900,567,000
1,187,300 1,115.000] 1,323,839,500
1,626,100 2,219.000 3,608,315,900
343,500 12,220.000 4,197,570,000
363,200 2,518.000 914,537,600
64,100 3,820.000 244,862,000
85,000 4,555.000 387,175,000
111,000 5,530.000 613,830,000

68,000 22,480.000 1,528,640,000;

566,100 6,440.000 3,645,684 ,000]
178,200 1,798.000] 320,403,600
366,100 7,727.000 2,828,854,700
436,900 1,506.000] 657,971,400
112,500 764.000 85,950,000
577,100 4,200.000 2,423,820,000]
401,500 950.000] 381,425,000
227,900 3,144.000 716,517,600
908,400 1,889.000] 1,715,967,600]
360,300 1,817.000] 654,665, 100j
931,600 2,179.000 2,029,956,400]
462,200 4,105.000 1,897,331,000

159,400 21,995.000 3,506,003,000

285,900 5,550.000] 1,586,745,000
1,852,900 1,520.000] 2,816,408,000]
108,200 2,550.000 275,910,000
120,800 941.000] 113,672,800
417,500 4,670.000; 1,949,725,000]
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577,000 634.000 365,818,000
648,000 3,160.000 2,047,680,000
753,000 3,955.000 2,978,115,000
896,900 2,478.000 2,222,518,200
452,100 1,348.000] 609,430,800
336,200 1,511.000 507,998,200
2,352,400 2,449.000 5,761,027,600]
605,500 1,962.000] 1,187,991,000
310,300 2,867.000 889,630,100
263,600 1,624.000] 428,086,400
138,300, 989.000 136,778,700
355,200 2,731.000 970,051,200
197,800, 4,930.000 975,154,000
131,500 7,450.000 979,675,000
64,100 3,460.000 221,786,000
968,400 1,542.000 1,493,272,800
103,600, 4,215.000 436,674,000
132,900, 2,700.000 358,830,000
114,800, 2,326.000 267,024,800
341,000 2,502.000 853,182,000
267,100 1,295.000] 345,894,500
423,300 1,945.000 823,318,500
310,400 5,110.000 1,586,144,000
1,211,600 3,994.000 4,839,130,400
318,600 1,958.000] 623,818,800
474,200 2,090.000 991,078,000
2,156,900 332.000 716,090,800
481,200 6,015.000 2,894,418,000
993,700 1,361.000] 1,352,425,700]
374,200 5,960.000 2,230,232,000]
3,077,900 1,849.000 5,691,037,100]
115,200 3,000.000 345,600,000
128,300 2,549.000 327,036,700
163,600, 3,899.000 637,876,400
940,000 2,724.000 2,560,560,000
1,916,500 543.000 1,040,659,500]
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565,500 633.000 357,961,500
187,400 1,230.000 230,502,000
382,100, 3,015.000; 1,152,031,500]
685,600 3,230.000 2,214,488,000
233,100 2,889.000 673,425,900
55,722,900 129,121,422,500]
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14,624,379,601

123,196,542

14,501,183,059

11,041,894,272

1.3133

131,133,160,124

395,521,877

130,737,638,247

41,588,119,470

3.1436
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Plan ( )
Do ( )
See ( ) Aladdin
( )
Schroder Investment Risk Framework[SIRF]
2019 12
52 704,819,829,065
38 59
2 2007 52
52
38 38 57
2007 52
; 193 2 1 28 2018 1 1 2018 12
31 29
2019 1 1 2019 6 30
(
27 28
(2017 12 31 ) (2018 12 31 )
2,193,310 1,662,090

127 31
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58,096 52,367
1,500,000 1,500,000
347,462 236,713
778,980 705,207
1,658,805 1,490,494
285 -
684,263 612,753
7,221,329 6,259,658
*1 25,387 17,324
*1 66,323 53,945
91,710 71,269
3,699 3,699
19,574 7,068
23,274 10,768
8,663 8,242
244,149 247,398
950 -
950 -
473,069 452,438
725,882 708,079
840,867 790,117
8,062,197 7,049,775
(
27 28
(2017 12 31 ) (2018 12 31 )
60,367 51,774
75 25
14,012 4,161
217,434 193,667
*2 2,127,560 1,777,995
58,330 67,452
565,383 337,567
139,883 57,096
3,183,047 2,489,740
*2 786,157 632,083
8,450 7,167
868,018 905,285
21,104 9,500
90,113 91,375
1,773,845 1,645,411

4,956,893 4,135,152
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490,000 490,000
500,000 500,000
500,000 500,000
2,115,315 1,925,057
2,115,315 1,925,057
3,105,315 2,915,057
11 433
11 433
3,105,303 2,914,623
8,062,197 7,049,775
(
27 28
2017 1 1 2018 1 1
2017 12 31 2018 12 31
3,010,303 3,095,865
5,622,359 5,855,881
3,145,778 2,759,091
11,778,442 11,710,839
910,569 931,610
94,310 102,158
780 1,080
179,751 207,669
2,081,724 2,275,623
1,499 1,503
323,578 320,220
26,892 26,775
11,129 8,978
10,474 13,080
3,638 2,663
*1 3,644,349 3,891,365
443,075 298,836
1,513,479 1,554,122
1,360,736 902,601
8,863 10,855
54,711 65,692
70,549 72,533
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241,471 245,615

125,013 136,621

13,978 10,493

201,661 201,222

52,975 43,099

1,521,184 1,648,546

*1 5,607,700 5,190,241

2,526,392 2,629,232

744 933

13 15

171 -

- 23,763

- 9,900

2,172 12,876

3,102 47,489

- 57

21,905 -

96 -

192 231

22,193 288

2,507,302 2,676,434

*1 - 36,780

0 84

0 36,864

2,507,302 2,639,569

907,138 777,686

102,258 92,140

804,880 869,827

1,702,421 1,769,741

27 2017 1 1 2017 12 31

490,000 500,000 2,862,893 3,852,893 234 3,853,128
2,450,000 2,450,000 2,450,000
1,702,421 1,702,421 1,702,421
246 246
- - 747,578 747,578 246 747,824
490,000 500,000 2,115,315 3,105,315 1 3,105,303
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28 2018 1 1 2018 12 31
490,000 500,000 2,115,315 3,105,315 11 3,105,303
1,960,000 1,960,000 1,960,000
1,769,741 1,769,741 1,769,741
a1 a21
- - 190,258 190,258 421 190,679
490,000 500,000 1,925,057 2,915,057 433 2,914,623
@
2016 4 1
®
5
@
@
®
100
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27 28
2017 12 31 2018 12 31
*1 *1
153,534 162,740
164,688 184,784
*2 *2
272,607 182,425
273,833 182,671
27 28
2017 1 1 2018 1 1
2017 12 31 2018 12 31
*1 *1
1,553,322 1,916,439
303,613 330,481
27 2017 1 1 2017 12 31
27 27 27 27
9,800 9,800
9,800 9,800
@
1
)
2017
2016 2017
3 29 1,960,000 200,000 12 31 3 31
2017
2017 2017
9 19 490,000 50,000
6 30 9 29
@

28

2018 1 1 2018 12 31
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28 28 28 28
9,800 9,800
9,800 9,800
2.
3.
4.
(€))
1
)
2018
2017 2018
3 28 980,000 100,000 12 31 3 29
2018
2018 2018
9 20 980,000 100,000 6 30 9 28
@
(
27 28
2017 1 1 2018 1 1
2017 12 31 2018 12 31
1 5,005 5,005
1 6,256 1,251
11,261 6,256
(
1.
27 28
2017 1 1 2018 1 1
2017 12 31 2018 12 31
o ()
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347,462 347,462
778,980 778,980
1,658,805 1,658,805
6,478,557 6,478,557
217,434 217,434
2,127,560 2,127,560
786,157 788,042 1,884
3,131,153 3,133,038 1,884
28 2018 12 31
1,662,090 1,662,090
1,500,000 1,500,000
236,713 236,713
705,207 705,207
1,490,494 1,490,494
5,594,505 5,594,505
193,667 193,667
1,777,995 1,777,995
632,083 633,721 1,638
2,603,746 2,605,384 1,638
1
27 28
2017 12 31 2018 12 31
1
2
3
4
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5 5
1 1
2 2
3 3

27 2017 12 31

2,193,310

1,500,000

347,462

778,980

1,658,805

6,478,557

28 2018 12 31

1,662,090

1,500,000

236,713

705,207

1,490,494

5,594,505

27 2017 12 31

28 2018 12 31

65/87



EDINETOOOO
DO000DO00oDo00oo00Do00DoO0Ooo(EL2586)
Ooooooooooooooooooad

27 2017 12 31

4,782 4,615 167
3,880 4,060 179
8,663 8,675 11
28 2018 12 31
2,103 2,060 43
6,139 6,616 476
8,242 8,676 433
27 2017 1 1 2017 12 31
8 7
28 2018 1 1 2018 12 31
8 7
27 28
2017 1 1 2018 1 1
2017 12 31 2018 12 31
1.
. 2.
[ @
859,177 868,018
125,013 136,621
116,172 99,355
868,018 905,285
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868,018 905,285

868,018 905,285

868,018 905,285

868,018 905,285

® ®
125,013 136,621
27 28
2017 1 1 2018 1 1
2017 12 31 2018 12 31
1. 1.
830,992 737,699
265,995 277,198
6,467 2,908
25,764 27,253
28,112 20,132
1,157,332 1,065,191
1,157,332 1,065,191
1,157,332 1,065,191
2. 2.
30.9
100
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1,290,189
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3,095,865 5,855,881 2,482,190 276,901 11,710,839
€))
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27 2017 1 1 2017 12 31
1 (
(
425.5 2,450,000 - -
100%
282.5 211,344 ( 272,607
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