EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

2020 11 25

2 2020 2 26 2020 8 25

03-3593-6113

1/83



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

1 WEERMIF~OREREUT. EICHROTIRERMGICHEES >TRUED
EROBIARELETD,

OMSCIA—Ib - N bU— - T—JLE - 2 Fy 72 FRE - fHEO LAHR 0PN S, ERER
AGICHEER S TRECEROBICRELET.
®MSCIA =1L« A U=+ D=IUE - £ Y F o FZBMSC IncFMBELIAEHRTY. BERCRY S %M.
TOMDAMEMIZMSC I IDBELTEYET.

O B AADEFBICDOWNTIE, LI TILITHRBREER [CPR Invest - IS5 A~k - P23
(LUF [ B RER SLLWET) ORBEBLTITNET,

NEHRRBEDOERCHSNTIE. COPIHE"'LESGIFE “ICBIE. HiFOLR
FiHERUCRABIRETVET,

o EiERAEROTRIZ. BRESOEDSHRTEGHABMSDG)  DEEWICHETS
BRICESTSCLEBNLLET,

o HETHEEERDEAF. CPRPEYFTRIAL MNTLET.

CPRPEwRRZIAVNG, 75U TUEFRET S, Ry FOSAOREERE]
PLUTARTDOFEHT. PLUT+ DT HEHOPENEERHEHTT.

#1 COPEIE ER R L OENESE L. AR E R SOREC DUNTHE. I, T ET SEMNGD FERFFEE)
TY. #HFEEFRICIE. COPYLBTHEREYNHEGICMTaFECaa/EREN 2 D7 E#BALEY, 1. SBT
(A T3 - =32 K - 9—4wh Science Based Target)" DB RCEZEBLET.

* 201SEICWWF(IERESRERES) B LU0C0P. BB O—0U0 - 22017 - WRIR SRR . 2%
FHHEEOTE FREICER] ST BB, SRR PO ICEI BN U S B L
BEERELLBOTY.

#2 ESGIZ B (Environment) . #E & (Sodal) . A/ A Govermance) ODFI X R ER 20T, R OBENE
EEEEHHTICaOFERTT. SHHRCHELTIE. FLYFTrOEGHESEVWERZEMEY St
ERALTLET,

#3 (PTG REEREDGE) 2. 00MFECMEINESLoFLMREBBIMDG: Mgl A LT, 20158980
Bl = w PR L TR E S s 20307 U 27| IC TS NS 20166 S 2030E R TOEE
BMT.

REAASNGEREC VT, FAIEUTBBAY YRGS A,

2183



EDINETOOOO
000D O0000O00O0OOO(Ec9ses)
Ooooooooooooooooooad

3/83



EDINETOOOO
000D O0000O00O0OOO(Ec9ses)
Ooooooooooooooooooad

12

4/83



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

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

2019 6 14

[«rx=2/E]
EEERET IR EEEES RiaWEETR

[ nmmzameE RA | geonEEREoc
CPR Invest - 951 #—k - Po%a — | REEN-TEUES
7w TILTH - 1— O T EROARIH

- L J

N’

[ mmmeamE
CARF=T=NL77/F (ARAMEATREA o | o) .0-280
| (B8Pl WE | mamAR

r

= SEmREREE-~ e R, FllELTRUE TS EBELLET,

5/83



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

Frk

SMBC * FhuTas TFA4 —b Faisa

Eisit

ThiT D Htedt

EEERMECEREERS

Fitsst

BM-FRES 2T 58N I

RSt

BROMBL, BEHODMEL, RES
EHLUREEDELNSE

wAE (RESR)

RRRELY

#BisHsSvBCIEITIRT

(BERZRE=H:
Bt E B RDASTCIR1T)

EEEMEORE. TEERES

6/83



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

H B B |TLAT g4 PrenrHREtH
(ML | e BEE MBS RE (25 F3505)

TASOmE | 1208M

SO [19TIELILA 228 (U—8& 0 7 2t ) o reRlarhisar

19804E 1H 48 [U—#&EH &Y - FERSH 6 10— S~
e

19984E 4H |H [U—E@EmMsgEAStHhE 22— l—TEy kv AL b
Ly SRV W v ol

199811 H30H  GE¥eE SHEIEHZ ISRt RS

2004%E 8H 1H WELTEwy heiliyx bt afL, YirnF ok
FATEy bvrP A FEASH~AEW

20074 9H30H  ReMdils & s BRI TIC O RIIEOBEIZ -5 < S &gl 38
DAREREAT S

20104E 7TH 1H #LbFaq -FHlan Ty hvxid - PEASHESHL.
ThirF a4 Pyriviat~HaET

* & xE # i {E it (EEEE: =% - Gl I o
0 ok | ThAT g TEr=ZA0r | 77 -A8RE AV | 2,400, 0008 | 100%
AR — L D 90

(A itk tierk B 214E)

7183



2.

CPR Invest -

8/83

EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

@)
(b) (@

©

(d) 2 1 14

©)
©

(@
(b) 2 1 14

©)
(d)
O) (G))

@

9/83



EDINETOOOO

OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

FERANRETIIRAETIAFOEE
HESEREER
FFUFEE CPR Invest - F54A— - F2i3w
FFZEOER | Loty 7L OW - AHBRSRIEE (00
FREFDOEEEODHTSCLACHEER THVED. ESCOFET—EONEE#LT
eEEn B ESG EROEROHEILRL,. RPN BESE) CHRRATBEFOFT7r—L
THCLEENLLEY, it BESOED AT GMESR(SDG:) ORREWIC
BT SBRICRST ST LEENELET, _
sCOPHERLTL SRR ME~ORUEFESVWDIEE FLY FrDESGHEE
RS fELY, EEeI - —AERELET,
e EMEFILEML, EI9—HICHERMERUCHET.
o BRSO T FS AL SR IC S SEEEE ETUVETD,
i I A 1 TrUTALI H— 7 U AR S
A= IN—AORE 2R UATE=SFUT
MsCIA—ftt— | | -ers—micsine || -Aou—cvranE || -aEotrsesuz
D=k A ¥ F I3 || NEEOERFAGS || opsRcELITEE || JERELLEEEC
SME-weo an || EEomEscESn || aoreexosLa || BUTEE i ngs
MATEER | | osnecmary || on
. : 2 F—mICREBEN ~H AR R
BLERERBHLET. || pgumr—sxsny || WENE. HHTRm S B,
*ESGIF EnFELE R EHHTAHEMNE || -BEUAI-¥aY | | .ygag=gumer
FrREMASEIER || SRAPLEEM, A
BERHLET.
~ FOOEEHRIE ~ 150EmEM ~F0-90FER
SEEN MSCIZ—Il - Ak U— - O—JLE - AT 22 (RREAH, 1-0~—3)
HEEMNEE | CPRFEvhTRILE

EPiEREERE

TFUEE CATF—F— LT 7R (SR RN )
TrURORER | BRI R ()
B T& L_.IEE F0l P Emﬁﬁ:ﬁﬂﬂ o) Lu_ ?_:_E LR‘TIIHE@HEE' BiELTEAETIE
EBIC. HHETI) - O—ELTERET S L CENEORFEEEUET.
Biad PLyFs - JeitaRan

S LECAERIEERROBOTEL. SHTEERLEETNICLTBIET,

10/83



Plan BT f&70—. Y=alb—v3,
bl=Fa 0I5

M=k WS RE
!
bor=F127

& A A A A
Ses BRHRDOFTI? e SmE(ER)

JOER. SDFed) EENEESAS

EDINETOOOO
O00000000000000(E09666)
OooOooooOoooooooooboood

PO R M

| SMERHS

11/83



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

@ (

(b)

©

D

()

()

2)

D

2) 1)

3) 1)
4) 1) 5

12/83



10

13/83

100

10

100

EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

20



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

€Y)

)

30

14/83



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

®

37 6

4)

15/83



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Oooooooooooooooooad

(BEFH)

DI7VFOEREERSIUVIRERAEREROMNE 207U FAMORRNBRAET S LORMEROLW
27 v E | 00E6A~N0FA)

P (%) (%) ik
i ), & ERAT 52 : WISEIF~2 N20%88)
| w7 FOSEREER (58 ’ :ﬂ
i = -
150004 | S P RS () 0 0 = 0

10,000 an

5000 0 N 37
.1
i - ‘ —_
0 L] 07 —M.‘I
=3 -0 —'.s ]

=7

(=1

: : 4 —40
W50 01609 20179 0189 20199 202048 TrvE BAR EABR FASS CAEN TEEN ERER

D070, EHERER EEFCHHEMENORES) S LRSI RS ENONEERRLIE0TY.

DO I ANE. LRI IVTEI02HECRS2020E8R E TOEMBER (SR EICHIT S EHT VMR T8) DT - B - BE
FETRLEBOTYT, fOLEMERE T SZICoLTRINSEIFNS0ZMEIAETOSEMOENRERE0TY - Bi - BIERTRL
aOTY,

R R LU S AR R, 0= (RS ) SRR L0 EHELTHRLTEL, SN OR SN C T
THRLUCEMR A RS L UREERONES RS RS EUET,

*%ﬁ;;;f; IrEEEENERE IS AETRACHEETRES L SICERLZEOTEY, ETOEE IS I 7z FOGREREF

SHEISADBYICONT

WIS (TOPIX) (RA%)
WG ARMTOPN) &3, WRESNSIFME—EC EBLTUVSEHEMER RE LT LI 88T, TOPDDHE Bl LU TOPIXMENIZ
BREESRSIAOINEETSY. BENONY. ROEOon®. IARETOPXCHM T STATONABLUTOPKOSERCMT2a<T0
A, REESHS FAAELEYT. RRIESESIRE. TOPXOEREORHO L <3 2RO E0ES TOPMKOEREON YL RN
MEFEETORPIXOEEOETE L IZEROMEETSHENESLET.
T MSCIOZY » A V7w IR (HEEESAH, B<—2)
MSCITFYA « A F w3 AL, MSCI Inc IERLCEREERNT, OEEM<UROTEETHREINTORET. EERICMT S8, 06
FASHE £ O E—IOMERIEMSCI Inc iR LET, & MSCl incld. FHEROASEEERT SRS L RRERET2ERESLEY.
IEEE MSCITR =327« F—=4wh » A 25w D2 (35 R 22 S, {~—=2)

MSCIZR—220 = w b o 2Fw I LG, MSC inc FESELICHRERNT, DROHRRETHEINTLRY, EECM T S8F.
A Oith— DD MR MSCI InclCBBLES. FioMECH inc 3. BiffORSEEET SHfS S UrnREf T 2HHESLET.

B*EH MOMURA-BPIER

NOMURA-BPIEMAIL. BHESBLARILRT S, BNTEFINCLSBNIEROTRSEONEENT SRESERTYT. BENO
SISO A & T O — O R TR IR P S L,
FTSEMREMN- 7 v IR (<BE, OA—2)
FTSEHREM- > F w2 A< BE. A~—2) &2, FTSE Fixed Income LICICEUER N, #RTTRORAOSESESEEEHEO
BEESCHNRTE LRSS Te7ATY, OO Ty A0F—4, NEEROXEBRELTHY, FTSE Fiked Income LLCIE. 2i%
F—IOEREBLIURENERELYT, Br—SORE. BRE-BEECO2ASREEALR A, SO/ VF Y IACHT5HERTO
&R T O —{DOE RI2FTSE Fixed Income LLCICMELET.

R IEE JPEILAVGBI-EMTO—=/TL » F1T—2 774 R(AR=2)
JPEILHAGBLEMIO—IUL « F /12770 LI, JPMorgan Securitios LLCFMHLERLT LS, BMANEOT 72205 7—
FehHTEETNTWSHNTY. ENSOEFEER).EMorgan Securities LLCICHMMBLEY.

GHIEROENE. B B LICASERRENELT. A0 EREERLTEUETY.

16/83



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

3.3 3.0

L4

s EEEEE s

<HSHARICBEIAVVWEE(EE>

‘-!----'--'--'--'---'-----

WA
EiR

ERAF Y

ZreED
miFaE

1.078

»
L

------------------------------"

0.98

0.25

0.70

0.03

17/83



EDINETOOOO
000D O0000O00O0OOO(Ec9ses)
Ooooooooooooooooooad

CPR Invest - 0.8
0.385 0.35
5
0.3
1 0.35
0.05
2 0.35 10,000
35
1.878

1.078
0.8

18/83



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

0.01

19/83



EDINETOOOO
000D O0000O00O0OOO(Ec9ses)
Ooooooooooooooooooad

2020 3

20.315

0.315

NISA

20

NISA

15.315

15

0.315

D

2)

3)

4)

20/83




EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

T ="} mxuR2 aRe) ;
................... :

AoB0D [

Al FWELED :

RIS Wit BRI A i

e e E

------------------------------------------------------------------

21/83



EDINETOOOO
000D O0000O00O0OOO(Ec9ses)
Ooooooooooooooooooad

2020 8
3
/ ) )
301,320 0.02
1,401,245,384 96.87
_ 44,906,022 3.10
1,446,452,726 100.00
/ (D)
41,653,530 2.87
/
(%)
CPR Invest - 101,150 13,667.79| 1,382,497,719| 13,853.14| 1,401,245,384| 96.87
CA (
) 300,000 1.0044 301,320 1.0044 301,320| 0.02
/ )
0.02
96.87
96.89
/ /
(D)
/ 331,980.00 41,944,740 41,653,530 | 2.87

22/83



EDINETOOOO
000D O0000O00O0OOO(Ec9ses)
Ooooooooooooooooooad

2020 8
1 1

C OO D0 T HOo e o
1 (2020 2 25 ) 645,418,318 663,484,416 1.0718 1.1018
2 (2020 8 25 ) 1,367,657,542 1,393,771,521 1.0475 1.0675

2019 8 227,269,216 0.9803

9 282,819,042 1.0188

10 353,062,294 1.0588

11 438,350,996 1.0843

12 516,390,734 1.1172

2020 1 608,253,149 1.0963

2 627,627,137 0.9996

3 787,950,465 0.8516

4 934,270,241 0.9203

5 1,041,678,567 0.9654

6 1,141,928,810 0.9898

7 1,245,621,794 1.0243

8 1,446,452,726 1.0643

1
1 m s
z N

23/83



EDINETOOOO
000D O0000O00O0OOO(Ec9ses)
Ooooooooooooooooooad

(%)
2019 6 14
2020 2 25 10.2
2020 2 26
2020 8 25 0.4
x 100
10,000
1
2019 6 14
5020 2 25 619,275,719 17,072,431 602,203,288
2020 2 26
2020 8 25 768,015,093 64,519,415 1,305,698,966

24/83



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

20204 8AFBIRE
ELE(MRE - fIEEDHE SEDIER
1& ‘t:F‘“ #ua HERE()

1H3(20205 2R 258) 300
2HA (202088 258) 200
11000 s S o ¥ i T, R — . - o g Sﬂﬂ
D00 - e Kl i R | I : #?Eﬁ[&"lﬁlﬂ%t'kﬁ%l@]?

£

12-“.5 HE‘-.'I A e T i s e e

7,
i"rﬁgma 2019/:09 20912 2020003 2020406

R I, BT ER R L0 E LTRHBLTLET,
HEEEMOHRCHELTEEENIERLTLETD.

BLEH 10.643F WREEEH
FELREEDIRR
EEAlS $EA._ERT1 O8R4 (CPR Invest - F5-7A— - FF32)
[ mE HE®%) B - i HE(%)
CPR Irwest - 954 4—k - P23 96.9 1 ERel=Vrly HE 29
CARA—7"=IL7 7Btz MR 0.0 ol =— )L =, ¥E 2.7
RES 3.1 3 bdis #E 2.2
W W Lsotnot—t— 7| =@ | 21
m ': [} e
HIEH A OBETAHT00.0% - ESBLBAHBUET, W PENAR =470 FIEX | KE 2.0
A IS8T (CPR Invest - 9544k - FI2ay) 6 Rl k-] =
7 [ H¥E 2.0
1 BET 27.2 Gl TILAT w Fuw=d 19
2 BT 14.0 g B3l ¥ 1.9
N iR - -2 12.1 10 it ie5s) ®E 1.9
4 o 96 #HERIECPR Invest - 2513~ - P73/ OHRRE
BHEICPR Invest - IS54%—F - PAL 3V ORBEEY
CHTITESTT.
FRINREOHE
(%)
15
B B S ST e b S L : S o
. o l _____________________
0
-..5.
-10

20115 MizE A3 H14E N5E M6 MTE M BE H9E WxE

HEMIEERD. &S NSEEE S EHCEERLCo0ELTHRELTVET,
# 2P/ EILEA Y FI=TEHUEE A,
#2019FIIREDER4E) IS EEET, 202053 NN SEAFCETORERERTLTLET,

# FIEOEAESE., BEOERATEY, FFOEARREEERIT200TIEHER A
HilFAREEIC DT, BRICEROEESHT—LN=YJICBVWTHET A :NTEET,

25/83



€Y)

@

®

Q)

®

24

PLoFr-Jv)(OBRER
BEEHYR—b51> 0120-202-900(7y—5140)
EHREEstOEEHOFHOMISFREBET
HR—=L—=JPELA | https://www.amundi.co.jp

26/83

EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

12



@

&)

®

Q)
®

(©)

®)

27/83

EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

12 24

¢))



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

>

BEREOMNT EEMIZ
A0EETER

B3 A LA {ELE 1
L

EEEREME
DFAEEM

PLIOF 1 -Ir)(OFAER
EEHYHR—k5—1> 0120-202-900(7y—41+L)
EMREREHOBRBOFHORISFREFET
h=LN=JFKLA : https://www.amundi.cojp

27

28/83



2019 6 14

D

D

D

2029 2 26

3)

30

29/83

EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

2 25
2020 2 25



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

2
) /__‘\I
WA ITET S LD
W TEZEREORAND .
RRERREHD A || snoztitzeocamamn hﬂfﬁmfé’ééﬁf
MO (LS A [ H (5| | RS R R BRSO 1)
1:h‘ﬁ‘«:‘3!ﬁ:’£§&< 2EmLLE g B || miLcss
0 18 ¥ % D ek — % &

MEFRENES WF TR

B EAEDIERSETH > [ paEELHO |

. -

16 2

30/83



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

RN T B L
TEZEREOMAND - dp——
35020 HEE>T RTARD Al
EEFH(HROEELI(368) 1)

izl (BRSO

EWH(SLHS) ‘—'\
< 2AmMLLE

BEFIHFR
S i S B

(Chhr2EEH R Bl Es
ELEIE TOF 3o .—u/ \ )
e ym > BRETNRD |
LI nmpennss | ZE¥ TRl |
PLuFr-r)(O%IIE]
BEHEYR—F51> 0120-202-900(7U—41+1)
SHRERRHOERBOFHOINI SFRENET
IR—LAN—IFKELA : https://www.amundi.cojp
3

31/83



10

32/83

EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad



59

2020 8

133

193
25 )

33/83

EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

38
12

(2020 2 26



EDINETOOOO
000D O0000O00O0OOO(Ec9ses)
Ooooooooooooooooooad

1 2

2020 2 25 2020 8 25
46,324,094 90,294,580
301,470 301,320
619,543,672 1,336,462,694
666,169,236 1,427,058,594
666,169,236 1,427,058,594
47,406
26,940,425
18,066,098 26,113,979
15,541 618,770
80,929 165,717
2,562,554 5,247,592
95 173
25,701 266,990
20,750,918 59,401,052
20,750,918 59,401,052
602,203,288 1,305,698,966
43,215,030 61,958,576
13,663,868 57,439,277
645,418,318 1,367,657,542
645,418,318 1,367,657,542
666,169,236 1,427,058,594

34/83



EDINETOOOO
000D O0000O00O0OOO(Ec9ses)
Ooooooooooooooooooad

1 2
2019 6 14 2020 2 26
2020 2 25 2020 8 25
36,425,847 24,658,180
985,640 50,914,264
924
35,440,207 75,573,368
9,718 17,391
80,929 165,717
2,562,554 5,247,592
25,863 271,704
2,679,064 5,702,404
32,761,143 69,870,964
32,761,143 69,870,964
32,761,143 69,870,964
1,040,651 814,124
43,215,030
30,018,256
30,018,256
457,620 25,827,563
457,620 1,139,663
24,687,900
18,066,098 26,113,979
43,215,030 61,958,576

35/83



EDINETOOOO
000D O0000O00O0OOO(Ec9ses)
Ooooooooooooooooooad

60 61
1 2
2020 2 25 2020 8 25

92,331,870 602,203,288

526,943,849 768,015,093

17,072,431 64,519,415

602,203,288 1,305,698, 966

1 2
2019 6 14 2020 2 26
2020 2 25 2020 8 25
61,296,794 100,279,284
1,017 18,066,098 768 26,113,979
300 200
0 0
31,729,966 70,692,119
29,566,828 16,726,028
0 12,861,137
61,296,794 100,279,284
+ 4 + o+ o+
602,203,288 1,305,698,966
1,017 768
x 10,000) ( x 10,000)

300 200
X 10,000 18,066,098 x 10,000 26,113,979

36/83



EDINETOOOO
000D O0000O00O0OOO(Ec9ses)
Ooooooooooooooooooad

2019 6 14 2020 2 26
2020 2 25 2020 8 25

37/83



EDINETOOOO
000D O0000O00O0OOO(Ec9ses)
Ooooooooooooooooooad

1 2

2020 2 25 2020 8 25

1 2

2020 2 25 2020 8 25
) )

90 150

36,425,937 24,658,330
36,425,847 24,658,180

38/83




EDINETOOOO
000D O0000O00O0OOO(Ec9ses)
Ooooooooooooooooooad

2020 2 25
2020 8 25
1
26,987,831 —| 26,940,425 47,406
26,987,831 —| 26,940,425 47,406
2019 6 14 2020 2 25
2020 2 26 2020 8 25
1 2
2020 2 25 2020 8 25
1.0718 1.0475
10,718 10,475

39/83



EDINETOOOO
000D O0000O00O0OOO(Ec9ses)
Ooooooooooooooooooad

CA (
) 300,000 301,320
300,000 301,320

1
0.0% 100. 0%
301,320
CPR Invest - 98,150 10,686,572.00
98,150 10,686,572.00
1| (1,336,462,694)
97.7% 100. 0%
1,336,462, 694
(1,336,462,694)
1,336,764,014
(1,336,462,694)

)

40/83



2020 8

1,537,182,314

90,729,588

1,446,452,726

1,359,099, 248

1.0643

10,643

41/83

EDINETOOOO
000D O0000O00O0OOO(Ec9ses)
Ooooooooooooooooooad



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

42/83



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

@
12
9,000,000
2,400,000
5
@
3
BEAEIOLR FLoF4

A ARRA - OT YT A—
BRRms - EOEEPIDS T — (B, R, (S ARE)

g

BALEORE RERAEH R e
(CIOIZ&HRE) RERSRESM El=E A LR
& 2 r
szete N e ) | e

- 4

JZ 2% R £ (Risk Committee)
WARRODFus AR AR A R L E a—3 RS nvestment Review Committes)
H—F240Us - L 2 —S M (Fortfolio Review Meeting)

FRRR. T, | ERERERS
:“'El-lz.1+ﬂiﬂti]5l'—1-:r§’ . {Investment Policy Committec)

43/83



EDINETOOOO
000D O0000O00O0OOO(Ec9ses)
Ooooooooooooooooooad

2020 8

( )
11 50,497
163 1,424,352

174 1,474,849

44/83



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

@ ( )

( 38 59 ) 2

( 19 52 )
( 52 38 ) 38 57

( 19 52 )
@
(©)) 193 21 39 (2019 1 1 2019 12 31 )

PwC
193 2 1 40 (2020 1 1 2020

6 30 ) PwC

45/83



EDINETOOOO
000D O0000O00O0OOO(Ec9ses)
Ooooooooooooooooooad

( )
38 39

(2018 12 31 ) (2019 12 31 )
10,638,816 11,884,237
60,736 61,331
65,940 23,962
3,362,163 3,054,280
834,156 904,894
4,292 1,826
*1 849,057 *1 599,693
326,171 -
79,351 66,833
874 5,692
16,221,555 16,602,747
*2 83,123 *2 73,689
*2 81,044 *2 65,606
164,167 139,295
33,524 35,884
835 515
34,359 36,399
303,324 12,436
119,938 112,329
84,560 80,353
207,299 208,924
60 60
- 306,354
715,182 720,457
913,708 896,151
17,135,263 17,498,898

46/83



EDINETOOOO
000D O0000O00O0OOO(Ec9ses)
Ooooooooooooooooooad

( )

38
(2018 12 31 )

39
(2019 12 31 )

95,842 98,933

686 686
1,699,255 1,508,031
397,289 322,769

*1 586,484 *1 260,957
311,469 270,819
168,056 41,981
88,126 33,077
656,427 695,889
152,398 270,209
4,156,033 3,503,352
5,479 -
55,750 83,903
39,672 62,221
112,090 122,154
61,573 62,686
274,565 330,965
4,430,598 3,834,317
1,200,000 1,200,000
1,076,268 1,076,268
1,542,567 1,542,567
2,618,835 2,618,835
110,093 110,093
8,779,534 9,729,098
1,600,000 1,600,000
7,179,534 8,129,098
8,889,626 9,839,191
12,708,462 13,658,026
3,796 6,555
3,796 6,555
12,704,665 13,664,581
17,135,263 17,498,898

47/83



EDINETOOOO
000D O0000O00O0OOO(Ec9ses)
Ooooooooooooooooooad

( )

38

2018 1 1
2018 12 31 )

39

( 2019 1 1

2019 12 31 )

14,079,514 11,972,771
2,026,382 1,698,399
1,327 3,261
1,777,330 1,604,713
17,884,553 15,279,144
8,372,463 6,945,094
106,771 60,929
627,420 704,653
804,809 839,708
20,065 18,685
41,206 18,343
181,299 82,708
28,774 27,840
10,182,806 8,697,961
168,290 197,670
2,136,270 2,288,550
1,000 5,256
77,093 27,960
16,006 13,910
86,612 69,227
114,831 97,199
189,354 189,518
625,996 717,005
81,615 262,793
219,000 179,615
53,706 56,080
310 320
330,201 305,849
337,402 658,576
4,437,686 5,069,528
3,264,061 1,511,654
54 19

321 1,039

- 7,858

- 74,090

229 277

9,596 10,367
10,200 93,650

99 10,357

- 4,207

75 -

35,861 59,789

0 2,533

36,035 76,885
3,238,227 1,528,419
3,238,227 1,528,419
1,065,036 569,085
13,580 9,770
1,051,456 578,855

48/83



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
ooooodgoooooooooodod

2,186,770 949,564

49/83



EDINETOOOO
000D O0000O00O0OOO(Ec9ses)
Ooooooooooooooooooad

38 2018 1 1 2018 12 31

C =
1,200,000 1,076,268 1,542,567 2,618,835
1,200,000 1,076,268 1,542,567 2,618,835
110,093 1,600,000 4,992,764 6,702,856 10,521,691
2,186,770 2,186,770 2,186,770
2,186,770 2,186,770 2,186,770
110,093 1,600,000 7,179,534 8,889,626 12,708,462

5,488 5,488 10,527,179

2,186,770

9,284 9,284 9,284

9,284 9,284 2,177,486

3,796 3,796 12,704,665

50/83




EDINETOOOO
000D O0000O00O0OOO(Ec9ses)
Ooooooooooooooooooad

39 2019 1 1 2019 12 31
1,200,000 1,076,268 1,542,567 2,618,835
1,200,000 1,076,268 1,542,567 2,618,835
110,093 1,600,000 7,179,534 8,889,626 12,708,462
949,564 949,564 949,564
949,564 949,564 949,564
110,093 1,600,000 8,129,098 9,839,191 13,658,026
3,796 3,796 12,704,665
949,564
10,352 10,352 10,352
10,352 10,352 959,916
6,555 6,555 13,664,581

51/83



@

O]

@

@

®

@

O]

15

18
15

52/83

G

EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

®

€))

O]

Q@) 29 30 3 30
30 30 3 30

€

a b~ W0 N -

@
2022 12

®

@) 30 7 4
31 4
10

@

53/83



EDINETOOOO
000D O0000O00O0OOO(Ec9ses)
Ooooooooooooooooooad

@
2021 12
©)
28 30 2 16
*1
38 39
(2018 12 31 ) (2019 12 31 )
162,554 329,758
502,438 115,320
*2
38 39
(2018 12 31 ) (2019 12 31 )
100,561 111,313
207,284 227,570
38 2018 1 1 2018 12 31
39 2019 1 1 2019 12 31
38 2018 1 1 2018 12 31
1
C ) « )
2,400 - - 2,400
2
€H)

54/83



EDINETOOOO
000D O0000O00O0OOO(Ec9ses)
Ooooooooooooooooooad

@

39 2019 1 1 2019 12 31

1
¢ ) « D
2,400 - - 2,400

2

@

@

1

o

@

®

55/83



EDINETOOOO
000D O0000O00O0OOO(Ec9ses)
Ooooooooooooooooooad

38 (2018 12 31 )

56/83

1 10,638,816 10,638,816
2 3,362,163 3,362,163
3 834,156 834,156
4 849,057 849,057
5 303,324 303,324
6
119,938 119,938
16,107,455 16,107,455
1 1,699,255 1,699,255
1,699,255 1,699,255
39 (2019 12 31 )
1 11,884,237 11,884,237
2 3,054,280 3,054,280
3 904,894 904,894
4 599,693 599,693
5 12,436 12,436
6
112,329 112,329
16,567,869 16,567,869
1 1,508,031 1,508,031
1,508,031 1,508,031
1
@ @ (©)) @®
®) ®
@
2



EDINETOOOO
000D O0000O00O0OOO(Ec9ses)
Ooooooooooooooooooad

100
38 (2018 12 31 ) 39 (2019 12 31
84,560 80,353
3
38 (2018 12 31 )
1 5
1 10 10
10,638,816 - - -
3,362,163 - - -
834,156 - - -
849,057 - - -
15,684,192 - - i
39 (2019 12 31 )
1 5
1 10 10
11,884,237 - - -
3,054,280 - - -
904,894 - - -
599,693 - - -
16,443,104 - - -
)
38 (2018 12 31 )
39 (2019 12 31 )
80,353 84,560

57/83



EDINETOOOO
000D O0000O00O0OOO(Ec9ses)
Ooooooooooooooooooad

38 (2018 12 31 )

(1) : : -
@ : : -
® ) 6,194 7,948 1,754
6,194 7,948 1,754
@ - - -
@ : : -
® () 422,541 415,315 7,226
422,541 415,315 7,226
428,735 423,263 5,472
39 (2019 12 31 )
) - - -
&) - - -
® () 115,317 124,765 9,448
115,317 124,765 9,448
€Y) - - -
@ - - -
® ) - - -
115,317 124,765 9,448
38 2018 4 1 2018 12 31
39 2019 1 1 2019 12 31
38 2018 1 1 2018 12 31
2,781 321 99

58/83



EDINETOOOO
000D O0000O00O0OOO(Ec9ses)
Ooooooooooooooooooad

39 2019 1 1 2019 12 31
288,000 - 10,006
17,380 1,039 352
1
C D
38 39
2018 1 1 2019 1 1
2018 12 31 2019 12 31
2,767 55,750
179,620 141,335
11,320 -
115,316 113,182
55,750 83,903
2
C
38 39
(2018 12 31 ) (2019 12 31 )
746,598 774,860
692,897 696,922
53,700 77,938
2,050 5,966
55,750 83,903
55,750 83,903
55,750 83,903
3
179,620 141,335

59/83



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

39,380 38,280

38

(2018 12 31 )

39
(2019 12 31 )

84,650 72,014
B 4,895
32,910 11,331
213,145 246,218
10,046 17,307
4,237 4,283
18,854 19,194
1,676 -
2,417 1,433
2,834 10,453
370,769 387,128
44,597 75,184
326,171 311,944
1,838 -
3,642 2,697
B} 2,893
5,479 5,590
320,692 306,354
38 39
(2018 12 31 ) (2019 12 31 )
30.62%
100 3.53%
5 2.00%
0.57%
0.25%
0.90%
37.87%

60/83



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

38 2018 1 1 2018 12 31
39 2019 1 1 2019 12 31

2019 11 21 2020 1 1
o
@

2020 1 1
®
Q)
®
2016 4

21 25 9 13
10 25 9 13

61/83



EDINETOOOO
000D O0000O00O0OOO(Ec9ses)
Ooooooooooooooooooad

17 )
38 39
2018 1 1 2019 1 1
2018 12 31 2019 12 31
60,483 61,573
1,091 1,112
61,573 62,686
38 2018 1 1 2018 12 31 39 2019 1 1 2019 12 31
38 2018 1 1 2018 12 31
90
1)
15,251,769 1,392,882 1,239,902 17,884,553
)
2)

90%

62/83



EDINETOOOO
000D O0000O00O0OOO(Ec9ses)
Ooooooooooooooooooad

63/83

SWBC 2,436,481
1,940,743
)
)
39 2019 1 1 2019 12 31
90
D
12,851,173 1,259,454 1,168,517 15,279,144
)
2)
90%
SWBC 2,038,639
( )
(



EDINETOOOO

000D O0000O00O0OOO(Ec9ses)
Ooooooooooooooooooad

(
38 2018 1 1 2018 12 31
1.
@
C ) C )
720,243 162,554
1,086,263
( ) 100 ) *1
wp | 593,092 502,438
)
1.
*1
*2
2.
@
C ) C )
*1| 512,886 120,829
17,786
( ) 881,652 634,534
) *1
)
1.
*1
2.
2.

64/83




EDINETOOOO
000D O0000O00O0OOO(Ec9ses)
Ooooooooooooooooooad

39 2019 1 1 2019 12 31
1.
@
( ) C ) C )
683,567 329,758
1,086,263 ( ) (
( ) 100 ) "1
. | 492,740 115,320
)
1.
*]
*2
2.
@
( ) C ) C )
*1| 485,429 141,037
17,786
( ) ( 711,885 160,701
) *1
)
1.
*]
2.
2.

65/83



EDINETOOOO
000D O0000O00O0OOO(Ec9ses)
Ooooooooooooooooooad

38 39
2018 1 1 2019 1 1
2018 12 31 2019 12 31
5,293.61 5,693.58
911.15 395.65
38 39
2018 1 1 2019 1 1
2018 12 31 2019 12 31
2,186,770 949,564
2,186,770 949,564
2,400 2,400

66/83




EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

(2020 6 30 )

11,707,128
77,988
4,747
1,913,634
505,627
1,576
495,191
60,508

481
14,766,879

*1
121,565
59,036
180,601

*1
26,220
355
26,575

1,260
6,535
80,353
206,434

60

159,301
453,943
661,119
15,427,998

67/83



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

( )

(2020 6 30 )

132,910
686
1,025,592
94,701
270,848
102,447
39,552
299,112
147,360
2,113,208

60,199
63,707
96,543
108,490
328,939
2,442,146

1,200,000

1,076,268
1,076,268

110,093

1,600,000
8,998,441
10,708,533
12,984,802

1,050
1,050
12,985,852
15,427,998

68/83



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

2020
2020

4,262,812
893,027
1,366
712,537

5,869,742

*1

3,172,235
2,009,619

687,888

*2
*3

79,280
40,192

726,976

726,976

68,062
149,483

217,545

509,431

69/83



EDINETOOOO
000D O0000O00O0OOO(Ec9ses)
Ooooooooooooooooooad

2020 1 1 2020 6 30
C = )
1,200,000 1,076,268 1,542,567 2,618,835
8,462,963 8,462,963
10,005,529 10,005,529
1,542,567 1,542,567
1,200,000 1,076,268 1,076,268
110,093 | 1,600,000 8,129,098 9,839,191 13,658,026
2,278,310 2,278,310 11,923,928 1,182,655
1,918,399 1,918,399 11,923,928
509,431 509,431 509,431
869,343 869,343 673,224
110,093 | 1,600,000 8,998,441 10,708,533 12,984,802
6,555 6,555 13,664,581
1,182,655
509,431
5,505 5,505 5,505
5,505 5,505 678,729
1,050 1,050 12,985,852

70/83



@

&)

@

@

®

@

@

®

18
15

71/83

G

EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad



EDINETOOOO
000D O0000O00O0OOO(Ec9ses)
Ooooooooooooooooooad

5
6
()
2020 6 30 )
*]
359,305
102,555
20200 1 1 2020 6 30
*]
21,009
9,111
*2
39,277
33,431
*3
33,746
4,093
20200 1 1 2020 6 30
1.
C ) «C )
2,400 - - 2,400
2.
C ) «C )
- 2,400 2,400 -
) 2,400
2,400
3.

72/83



EDINETOOOO
000D O0000O00O0OOO(Ec9ses)
Ooooooooooooooooooad

« ) ()
2020 7 1
2,400,000 1,000 00 2020 6 30 2020 7 1
2020 1 1 2020 6 30
2
( )
@ 11,707,128 11,707,128 -
) 1,913,634 1,913,634 -
®) 505,627 505,627 -
%) 495,191 495,191 -
14,621,580 14,621,580 -
@ 1,025,592 1,025,592 -
1,025,592 1,025,592 -
1
€)) @ 3
(€))
2
100
80,353
3

73/83



EDINETOOOO
000D O0000O00O0OOO(Ec9ses)
Ooooooooooooooooooad

2020 6 30
1
2
80,353
3
( )
@ - _ _
@) - _ _
©) () 4,100 5,640 1,540
4,100 5,640 1,540
@ - _ _
D) - _ _
©) () 2,181 2,155 26
2,181 2,155 26
6,281 7,795 1,513
2020 6 30
2019 11 21 2020 1 1
1
@
@
2020 1 1
©))

74/83



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

4
®
2016 4
2
21 25 9 13
10 25 9 13
2020 1 1 2020 6 30
¢«
62,686
45,217
586
108,490
(¢
45,217
2020 1 1 2020 6 30
2020 1 1 2020 6 30
1.

90

75/83



EDINETOOOO
000D O0000O00O0OOO(Ec9ses)
Ooooooooooooooooooad

€Y)

4,714,899 589,707 565,136 5,869,742
)
)
90%
SHBC 698,396
2020 1 1 2020 6 30
2020 1 1 2020 6 30
2020 1 1 2020 6 30
2020 1 1 2020 6 30
5,410 77
212 26
1
509,431
509,431
2,400

76/83



€y

®

®

*

®)

€y

@

® &

@ ®

77/83

EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad



EDINETOOOO
000D O0000O00O0OOO(Ec9ses)
Ooooooooooooooooooad

D)
2020 3
87,550
@
2020 3
1,770,996
@)
51,000 2020 7 27
@)
@

&)

78/83



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

25 1

2020 5 25

79/83



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

193

2019 12 31

2019

2020

2019

2020 28

12 31 39

XBRL

80/83



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

2020 30

193
2020 26 2020 25

2020 25

81/83



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

XBRL

82/83



2020

2020

30

EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

2020

193

30

2020

2020

30

2020

2020

12 31 40

2020

XBRL

83/83



	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

