EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

2020 12 14

31
2020 3 17 2020 9 15
CSR

03 5208 5947

1/97



CSR

EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

12

2/97



EDINETOOOO
O0000000000000000000O0(E12437)
OooOooooOoooooooooboood

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

CSR Corporate Social
Responsibility
[ ]

IY-=-TPUR
IR TUwsl.

RE=-T7/F

WEGIwIN
CSRI7V/E

I+ )>/CSR
IH—-orVR

3 MSCI ESG Research

CSR 3

(EMDH=HRE) OHEIREER S L T SR 3
OMIRICH T HHAIMU L — L3N

ORIESR-ANERN~D
NIx—w2  BE

it S OHE

L YR

S RARE
SREREAOEE
OHE DG &

MSCI ESG Research 900
MSCI ESG Research

3/97



EDINETOOOO
o o o o =X 22 )

Ooooooooooooooooooad

XA P-U—= 50 o MSCl ESG|Researchit
:

ERER-NGOW

E070=N22b0=7

TOPIX( )
TOPIX
1968 1 4 100 TOPIX
[ ]
MSCI ESG Research CSR
MSCI ESG Research CSR

B&E®0
FEBHTHER

BE0
chu) B8

2,000

2005 3 18
2009 12 1

MSCI ESG Researchiticd®
CSROELE S DT 917
- et

OIS @FE
ERNATIU-=27 HImRE

RANR > > H—h22UZ
o7 AN &EHE L=IT—A m =
mmm—:g:b
3 15 9 15

AIG/ CSR

CSR

4/97



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

5/97



EDINETOOOO
o o o o =X 22 )

Ooooooooooooooooooad

TH -7 F

AT Lpsils
CSRIHF—=T7 2 F

v {

AE—Z7>F

YERS YRV CSRIF UK

[EiE=4#]

- REEOREE - B

1%

- ERMEOHRA

- EEERROEH

- BSARE. ERRSEOER
HE

-ERMEDERER - HRED

< BRERERY >

[Za&it]
A TN i B Y THEIT
A VAR AU RH (BiERRIE=)

HRASHEXRHIZ BT 1 HIT

EREMENEE - B2
BEMEOHT

HE

ERSHOWET S
e ek b

c REEOEROERSL

- —HER RN R O ER LY

- nEaERE. —SEHE.
0L OOEmEN

- BREE. ERESEOXE
HE

|

2oE

PineBridge Investments

6/97




EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

1,000,000,000 2020 10

1986 11

1987 1

1997 2

2001 7 AIG

2002 4

2007 4 AIG

2008 4 AIG

2008 5 AIG

2009 12

2020 10
PineBridge Investments Prins Bernhardplein 200 42 000 100
Holdings B.V. 1097 JB Amsterdam The Netherlands ’
PineBridge Investments
CSR

CSR
Corporate Social Responsibility

MSCI ESG Research

TOPIX

50

7197



g A~ W DN

~N O

10
11
12

13

14

15

16

17

18

19

20

21
22

23

15

22

EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

2 20
2 1 15
CSR
2 2
2 1 4
2 1 6
2 1 7
2 1 8
2 1 13
1 12
2 1 10
2 1 11
2 1 18
2 1 19
2 1 20
2 1 14
2 1 16
2 1 14
22
13 18 1
2 6 13 18

14

8/97



o Ol A W DN P

EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

2

= J2PF IR EYER

+ EHREE R + JEROET

R ety g PRBEHEER = D =7 AR
DER

e, i,
ﬁz’%ﬁfrﬁ-’—c-—_guy’f“ﬁ

10

9/97



EDINETOOOO
o o o o =X 22 )
Oooootoooooooooooodad

B EYMISAT L, Pk D5 AR, S E PSS

&3 LE 2 £F-720 B TV ErA—- AIAF T

N /

Bty b TAOER L I CLU R

v Feb 2 TARL GERC ) T -RATORIRES. Se

* FEEIRR. MIRRE. S A0 STy FSAOIREEE. 24 LU —THER
ToTICETL RS, iR

D %

HIERF - LAGLUSEHE, PP TARTOER - BHE
BB A, BB OERIES E B FaETRRETTD

2020 10

10/97



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

100 20

100 5

11/97



gaa B~ W N -

341

16

EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

100 10

100 5

236 1

28 8 3
28 8 3
28 8 3

12/97



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

100 10

10

13/97



50

10

20

14/97

EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

100



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

CSR

CSR Corporate Social Responsibility

MSCI ESG Research

MSCI ESG Research CSR
MSCI ESG Research CSR

TOPIX

50

20

10

10

15/97



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

CSR
CSR
CSR MSCI ESG Research
CSR
CSR
CSR CSR
CSR
2

16/97



10

11

TOPIX

10

17/97

37

EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad



EDINETOOOO
O0000000000000000000O0(E12437)
OooOooooOoooooooooboood

<FUREERUSRESAREREEROME> <{FNLBEEISALOMEROLE>

1]
20000 100%

= FrUEnE R SR S
— SEEmREETERIEES)

15,000 | | 37.2%
- A0 .3';".9}!_._.3.2;3.%.__?'_d.'.l_%._.____'_________________.__._.__._
|| ] 2 |- Chh W g3y 14w 133%
AT T h, .. . o ﬁ
..... LA

J.I 1 (1] -

10,000 "””I'“. [T ST 2‘:‘*’
1 “127%  —jagm  —175% o TooT D254 14
- | e |50 ETTE T DA% T
e 1 - Sty - =T S

b - A

0% e T -

/] - - - —100%
0I6A1 209EAT AT IOIAMT 201 HIPUE  OFm  AMEDE WNEE OFES G0EE  EREn

#ENEEEISALOREFEOLEIR. 2015511 B~2020E 1 0ADSEROSE BEICHITE  ElEROTS- S0 ) vE,
Y OF RO EAEEEISAICDVWTHRETRLEBOT, YoFr v REARNEEEIS ARTERMICHBTES
FICERLTLWET . 8. oATOEE AN Y Dr PSS Ry EE A

# BEERES DEESilEEEREL b0 HELTERLT &Y, EROREFRCE IO TR ER L I AES
\attEyET.

OEFEIS LIS
B #F ErsEiski@as TOPIX) BiLAa
St EFEMSCIOTH A o T I A (B H -Hr—2)
FREHENSC T T =3 T = b of w7 2 ([ AR - —2)
B#+E#:NOMURA-BPIE R
ot EHEFTSEH FREM A w7 w7 2 < B, oL ls—2)
W EHE P AGEI-EMIO= e S o JT=2 7 A B on T L g =2)
EEHOENL, BB LA SIS REL T MRRL T LEY.

REER ISR (TOPL) BA 3 Tl B AT 3E S PR B Ta L, SHOEY, ENE0LE. AAELSEENIC
BT 3T~ TR, S ERIE ST haLTnED.

MSCIDFH A o T wd A (EAd-A—RA) BLUMSCI IR =30 T —rwhof 2 F w7 A ([EEAd AN—X) F.
MSCI Inc HRRFELIIEM T, EHERICR o HEIER. SR EHET O —NOHERIZ. MSC) IncICRBLET .,
NOMURA-BPIEHIE. TR BH#ASTOERLTVSEN T, BIENICM T 2H0MEHEE D —I0ERN I FHE %
HosHCRELTLET, Fo. BREHEI S BISMOERE. et EEtt. GRAtERET 00T R,
FROEREESFCELTVREES S0 TR EUER A,

FTSEMFRER- = Fwd (BB, ~owif i L-A<—2) £, FTSE Fixed Income LLCIZ&URBELFEFENT LSES
SEETHY . CHEMICEAY 3 (ENE. IEHRH. AR HE € (Db —tDOHEFIIZ, FTSE Fixed Income LLCICRMELET .
JPEILAZGBI-EMZO—/ L5 A =2 TP B~y IEL-F<—2)&, LP. Morgan Securities LLCHEH-BR/RTS
1B T, EEHIC Y 2 EHIE. HIRR EE F O —OHERZ, )P Morgan Securities LLCICHELET,

3.3 3.0

03-5208-5858 9:00 17:00
https://www.pinebridge.co.jp/

18/97



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

1.98 1.8
1.98 1.8
0.99 0.9
0.88 0.8
0.11 0.1
20.315 15.315 5
20.315 15.315
5
15.315
NISA

NISA

19/97



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

2020 10

20/97



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

2020 10 30
1,101,064,130 101.51
16,335,729 1.51
1,084,728,401 100.00
2020 10 30
CSR 567,237,201|  2.0220| 1,146,953,621| 1.9411| 1,101,064,130| 101.51
2020 10 30
101.51

12 3,431,249,399 4,828
2011 3 15 3,417,036,859 4,808
13 2,964,714,616 4,580
2011 9 15 2,951,768,674 4,560
14 3,062,753,242 5,206
2012 3 15 3,050,986,871 5,186
15 2,520,964,282 4,666
2012 9 18 2,510,159,442 4,646
16 3,082,513,210 6,500
2013 3 15 3,073,028,372 6,480
17 3,125,789, 269 7,130

21/97



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooodad

2013 9 17 3,117,021,141 7,110
18 2,706,157,253 6,786
2014 3 17 2,698,181,923 6,766
19 2,796,080,777 7,700
2014 9 16 2,788,817,766 7,680
20 2,717,309,490 9,070
2015 3 16 2,711,317,412 9,050
21 2,222,299,816 8,410
2015 9 15 2,217,014,830 8,390
22 1,972,740,433 7,923
2016 3 15 1,967,760,612 7,903
23 1,764,695,039 7,349
2016 9 15 1,759,892,243 7,329
24 2,035,909,925 9,055
2017 3 15 2,031,413,108 9,035
25 1,882,325,353 9,447
2017 9 15 1,878,340,237 9,427
26 1,562,647,372 10,213
2018 3 15 1,559,587,252 10,193
27 1,517,658,610 10,438
2018 9 18 1,514,750,578 10,418
28 1,291,730,114 9,466
2019 3 15 1,289,000,816 9,446
29 1,257,813,562 9,703
2019 9 17 1,255,220,957 9,683
30 868,408,906 7,291
2020 3 16 866,026,924 7,271
31 1,160,582,136 9,980
2020 9 15 1,158,256,299 9,960
2019 10 1,283,866,942 10,021

11 1,284,617,189 10,213

12 1,258,215,331 10,357

2020 1 1,208,091,309 10,048

2 1,077,621,895 9,043

3 980,941,241 8,244

4 1,023,373,636 8,625

5 1,091,546,408 9,236

6 1,096,637,234 9,317

7 1,064,997,181 9,070

8 1,142,133,032 9,799

9 1,151,090,667 9,899

10 1,084,728,401 9,535

22/97



EDINETOOOO
o o o o =X 22 )
oopoodooodooooooodd

2010 9 16

12 20
2011 3 15
2011 3 16

13 20
2011 9 15
2011 9 16

14 20
2012 3 15
2012 3 16

15 20
2012 9 18
2012 9 19

16 20
2013 3 15
2013 3 16

17 20
2013 9 17
2013 9 18

18 20
2014 3 17
2014 3 18

19 20
2014 9 16
2014 9 17

20 20
2015 3 16
2015 3 17

21 20
2015 9 15
2015 9 16

22 20
2016 3 15
2016 3 16

23 20
2016 9 15
2016 9 16

24 20
2017 3 15
2017 3 16

25 20
2017 9 15
2017 9 16

26 20
2018 3 15
2018 3 16

27 20
2018 9 18
2018 9 19

28 20
2019 3 15
2019 3 16

29 20
2019 9 17
2019 9 18

30 20
2020 3 16
2020 3 17

31 20
2020 9 15

23/97



EDINETOOOO
o o o o =X 22 )
oopoodooodooooooodd

2010 9 16

12 6.8
2011 3 15
2011 3 16

13 4.7
2011 9 15
2011 9 16

14 14.2
2012 3 15
2012 3 16

15 10.0
2012 9 18
2012 9 19

16 39.9
2013 3 15
2013 3 16

17 10.0
2013 9 17
2013 9 18

18 4.6
2014 3 17
2014 3 18

19 13.8
2014 9 16
2014 9 17

20 18.1
2015 3 16
2015 3 17

21 7.1
2015 9 15
2015 9 16

22 5.6
2016 3 15
2016 3 16

23 7.0
2016 9 15
2016 9 16

24 23.6
2017 3 15
2017 3 16

25 4.6
2017 9 15
2017 9 16

26 8.3
2018 3 15
2018 3 16

27 2.4
2018 9 18
2018 9 19

28 9.1
2019 3 15
2019 3 16

29 2.7
2019 9 17
2019 9 18

30 24.7
2020 3 16
2020 3 17

31 37.3
2020 9 15

24197

x 100




EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

2010 9 16

12 26,688,721 977,771,210
2011 3 15
2011 3 16

13 37,128,820 670,427,957
2011 9 15
2011 9 16

14 18,880,172 608,665,488
2012 3 15
2012 3 16

15 14,731,888 495,497,467
2012 9 18
2012 9 19

16 46,007,639 706,008,710
2013 3 15
2013 3 16

17 59,928,569 418,283,236
2013 9 17
2013 9 18

18 39,887,797 436,286,789
2014 3 17
2014 3 18

19 65,549,417 421,709,135
2014 9 16
2014 9 17

20 6,160,761 641,626,972
2015 3 16
2015 3 17

21 35,282,889 388,829,061
2015 9 15
2015 9 16

22 8,549,460 161,131,749
2016 3 15
2016 3 16

23 3,814,226 92,326,723
2016 9 15
2016 9 16

24 39,835,374 192,825,165
2017 3 15
2017 3 16

25 23,243,479 279,094,164
2017 9 15
2017 9 16

26 41,598,601 504,096,333
2018 3 15
2018 3 16

27 20,034,872 96,078,923
2018 9 18
2018 9 19

28 9,444,001 98,810,943
2019 3 15
2019 3 16

29 1,546,141 69,892,540
2019 9 17
2019 9 18

30 1,955,948 107,267,772
2020 3 16
2020 3 17

31 1,895,158 29,967,814
2020 9 15

25/97



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

CSR
2020 10 30
1,104,032,800 96.49
40,146,288 3.51
1,144,179,088 100.00

2020 10 30

)

7,300 7,066.00] 51,581,800 6,803.00f 49,661,900| 4.34

3,600 9,756.00[ 35,121,600 10,500.00| 37,800,000 3.30

800 45,140.00| 36,112,000| 47,250.00f 37,800,000] 3.30

4,100| 8,055.84| 33,028,970| 8,674.00f 35,563,400| 3.11

1,400 21,066.86| 29,493,612| 21,550.00| 30,170,000| 2.64

11,9001 2,732.00f 32,510,800f 2,500.00] 29,750,000| 2.60

12,6001 2,260.00| 28,476,000f 2,196.00| 27,669,600| 2.42

1,900 14,200.00| 26,980,000| 13,890.00| 26,391,000] 2.31

3,600| 6,407.00] 23,065,200 6,793.00 24,454,800 2.14

13,1001 2,078.00| 27,221,800 1,857.00| 24,326,700| 2.13

8,700 3,268.33| 28,434,500 2,748.00| 23,907,600| 2.09

8,000 2,784.76| 22,278,105 2,792.50| 22,340,000| 1.95

3,000| 6,681.76] 20,045,295| 7,267.00f 21,801,000] 1.91

11,400 1,869.00f 21,306,600( 1,810.50| 20,639,700| 1.80

4,100| 5,230.00f 21,443,000 5,030.00f 20,623,000 1.80

6,400| 3,334.73| 21,342,275 3,179.00f 20,345,600| 1.78

6,600 3,119.91| 20,591,463 2,881.00| 19,014,600 1.66

1,600 10,910.00| 17,456,000 11,800.00f 18,880,000| 1.65

46,000 446.85| 20,555,101 410.20| 18,869,200 1.65

3,700 5,614.25| 20,772,725/ 5,020.00| 18,574,000 1.62

5,300 3,768.00| 19,970,400 3,502.00f 18,560,600| 1.62

1,700| 10,433.20| 17,736,440 10,730.00f 18,241,000| 1.59

5,700 4,360.00 24,852,000f 3,120.00| 17,784,000| 1.55

900 19,580.31| 17,622,279| 19,480.00 17,532,000| 1.53

2,300| 8,120.00| 18,676,000 7,500.00f 17,250,000] 1.51

13,300 1,453.00f 19,324,900 1,235.00| 16,425,500| 1.44

1,300 16,800.00| 21,840,000 12,585.00f 16,360,500| 1.43

7,300 2,300.00|] 16,790,000 2,222.00 16,220,600| 1.42

26/97



EDINETOOOO
o o o o =X 22 )
oopoodooodooooooodd

8,900| 2,005.50| 17,848,950 1,774.50| 15,793,050| 1.38

4,700| 3,243.64| 15,245,119 3,300.00| 15,510,000 1.36

2020 10 30

N
N

.13

-
[N

.23

.87

.54

.94

.88

.34

.22

.03

.70

11

.87

.66

.37

.09

.51

.31

.26

.04

olrlrlrlrINdIMdIMIMw]lw]M|~M]DlOolo| ]~

.41

(]
»

.49

27197



EDINETOOOO
O0000000000000000000O0(E12437)
OooOooooOoooooooooboood

BEMER-EEOHE

(EE105/.720105F108%~2020F108%)

o0 e (202041 0BFBE)
I | RATER (R ' H ¥ 91'ﬂ5ﬁ35§

15,000 —mﬂmnﬁmxum‘ | o — Eﬂi g

10,000 1.0848.5M

5,000

i

2,000

0

H10M0

201210 2m

410 2MEAD

2018410

# PR ACEA S BEMEF. BE I oo o EHEHTHEELCBOLLTHELTVLED,

2020410

(1" RO&. R

2020598 20 2019598 208 2016 9E 20
2020538 20M 2019538 20/ B E ¥ R 4,220/0
S
IS T w s S )V CSR =27 R 101.51%
Ty 2 27.51%
@ /)54 2TV Se ) /CSRRY — T 7V EOEE R EEOYR
EH k=) ESE] $EEEEEEE (%)
=ES 3B [l 4.34
H# BEREE AR 3.30
EES F—T3 EoE 3.30
=ES Z— | 3.1
H# U= LT TR IES 2.64
Ha PEIEE 74 2.60
=E3 BEE{ERSE EEHBE 2.42
SES {EHi{b2 T b 2.31
EES IR I —TF BE-BEE 2.14
=ES EXNE EER 213

HEHFERFTT T RONEESECHTSHETT .

FRINEEOHE

60%

GA#E10FER. EE~N—2)

N
A0% |
25.1%
0% 19.3% 17.0%
] 2 . mm m
||
% = m— -—
B | o L] o
=20% .
A20,0% £16.3%
—40% |
20115 0128 20135 20145 20155 20165 20175 018E 20104 202065

BIFFONER A EEEEERECBHELTVET. F2. 2020 SIS 1 0AFFTOMEREERET LT

Lad

LRRBBEORETHY  BROBAMRSEBIWRIZBOTRSIFE A
R OERRRR. ERSH BB OR— LAX—JETIERVEITET,

28/97




EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

2020 6 13 2021 6 14
3
03-5208-5858 9:00 17:00

https://www.pinebridge.co.jp/

3.3 3.0

03-5208-5858 9:00 17:00
https://www.pinebridge.co.jp/

29/97



03-5208-5858

2007 1 4

3 16 9

15

9:00 17:00
https://www.pinebridge.co.jp/

30/97

EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

10

31/97



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

https://www.pinebridge.co.jp/

32/97



10

33/97

EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad



€))
59
133

)

®
2020 9 15

193

EY

34/97

EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

38
12

31 2020 3 17



EDINETOOOO
00000000000 DO00D00O00O0O(EL2437)
Ooooooooooooooooooad

1
CSR
@
30 31
(2020 3 16 ) (2020 9 15 )
16,931,515 2,995,076
863,538,842 1,156,952,703
12,000,000
880,470,357 1,171,947,779
880,470,357 1,171,947,779
2,381,982 2,325,837
800,000
670,090 586,984
11,391,338 9,978,655
23 4
14,443,433 13,691,480
14,443,433 13,691,480
1,190,991,161 1,162,918,505
324,964,237 4,662,206
79,640,286 87,059,605
866,026,924 1,158,256,299
866,026,924 1,158,256,299
880,470,357 1,171,947,779

35/97



EDINETOOOO
00000000000 DO00D00O00O0O(EL2437)
Ooooooooooooooooooad

O
30 31
2019 9 18 2020 3 17
2020 3 16 2020 9 15
267,004,542 331,413,861
267,004,542 331,413,861
2,113 772
670,090 586,984
11,391,338 9,978,655
12,063,541 10,566,411
279,068,083 320,847,450
279,068,083 320,847,450
279,068,083 320,847,450
5,779,381 5,993,161
41,082,028 324,964,237
3,398,033 8,175,268
3,398,033 8,175,268
50,796 401,689
50,796 401,689
2,381,982 2,325,837
324,964,237 4,662,206

36/97



®

EDINETOOOO

o o o o =X 22 )
Ooooooooooooooooooad

2020 3 15 2020 3 16
183
30 31
(2020 3 16 ) (2020 9 15 )
1,296,302,985 1,190,991,161
1,955,948 1,895,158
107,267,772 29,967,814

1,190,991,161

1,162,918,505

324,964,237 4,662,206
30 31
2019 9 18 2020 3 17
2020 3 16 2020 9 15
0 11,746,334
0 0
4,504,565 4,535,283
82,022,268 77,639,108
86,526,833 93,920,725
1,190,991,161 1,162,918,505
726.51 807.62
20.00 20.00
2,381,982 2,325,837

37/97



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

30 31
2019 9 18 2020 3 17
2020 3 16 2020 9 15

38/97



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

30 31
2020 3 16 2020 9 15
€Y) €Y
@ @
® ®
1
( )
30 31
2020 3 16 2020 9 15

272,534,470

322,253,096

272,534,470

322,253,096

39/97




EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

1
30 31
(2020 3 16 ) (2020 9 15 )
1 0.7271 0.9960
a ) (7,271 ) (9,960 )
©)
1 2020 9 15
(€H)
@)
oS 572,182,346  1,156,952,703
572,182,346| 1,156,952,703
)
2

40/97



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

CSR

CSR

@

(2020 3 16 )y | (2020 9 15 )
353,877 345,424
9,430,379 41,641,643
888,156,660 1,172,227,430
1,433,350 435,050
899,374,266 1,214,649,547
899,374,266 1,214,649,547

673,842
12,000,000
12 57
673,854 12,000,057
673,854 12,000,057
616,055,834 594,782,924
282,644,578 607,866,566
898,700,412 1,202,649,490
898,700,412 1,202,649,490
899,374,266 1,214,649,547

) 3 16 9 15 9 16 3 15

41/97



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

@)
(2020 3 16 ) (2020 9 15 )
1. 674,026,287 616,055,834
10,229,194 2,877,788
68,199,647 24,150,698
CSR 591,951,496 572,182,346
oc SRl 24,104,338 22,600,578
616,055,834 594,782,924
2. 616,055,834 594,782,924

42/97




EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

2019 9 18 2020 3 17
2020 3 16 2020 9 15

43/97



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

(2020 3 16 ) (2020 9 15 )
1.
2. @ €y
@ @
©) €))
3.
4.
1
( )
(2020 3 16 ) (2020 9 15 )
300,584,543 258,701,895
300,584,543 258,701,895
)
1

(2020 3 16 )

(2020 9 15 )

44/97




EDINETOOOO
o o o o =X 22 )
oopoodooodooooooodd

@

1.4588

(14,588 )

2.0220
(20,220 )

45/97



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

®
1 2020 9 15
€))

9,500 620.30 5,892,850
18,000 682.00 12,276,000
4,100 5,230.00 21,443,000
3,600 3,779.00 13,604,400
4,000 3,215.00 12,860,000
3,800 1,958.00 7,440,400
20,400 794.00 16,197,600
2,100 14,200.00 29,820,000
1,100 3,085.00 3,393,500
1,100 5,590.00 6,149,000
4,500 3,445.00 15,502,500
400 9,326.00 3,730,400
13,100 2,078.00 27,221,800
1,300 12,120.00 15,756,000
2,900 9,805.00 28,434,500
1,300 4,519.00 5,874,700
3,000 3,598.00 10,794,000
300 24,470.00 7,341,000
2,100 3,140.00 6,594,000
3,100 2,418.50 7,497,350
11,400 1,869.00 21,306,600
1,000 19,640.00 19,640,000
6,600 2,087.00 13,774,200
5,300 3,768.00 19,970,400
4,300 3,515.00 15,114,500
3,700 9,756.00 36,097,200
8,800 871.00 7,664,800
2,300 8,120.00 18,676,000
3,100 8,058.00 24,979,800
5,700 1,818.00 10,362,600
9,800 1,759.00 17,238,200
1,600 5,070.00 8,112,000
800 45,140.00 36,112,000
7,500 1,764.00 13,230,000
2,000 6,615.00 13,230,000
4,300 5,640.00 24,252,000
15,400 1,028.00 15,831,200
7,700 7,066.00 54,408,200
3,100 4,412.00 13,677,200
500 21,060.00 10,530,000
5,400 3,290.00 17,766,000
1,800 10,910.00 19,638,000

46/97



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooaod

3,700 1,348.50 4,989,450
17,600 1,453.00 25,572,800
1,800 16,800.00 30,240,000
5,700 4,360.00 24,852,000
3,500 3,140.00 10,990,000
12,600 2,260.00 28,476,000
6,300 2,805.00 17,671,500
200 24,070.00 4,814,000
3,400 5,750.00 19,550,000
3,600 6,407.00 23,065,200
11,900 2,732.00 32,510,800
5,300 2,564.00 13,589,200
5,400 3,345.00 18,063,000
9,900 2,300.00 22,770,000
900 6,960.00 6,264,000
1,200 20,920.00 25,104,000
24,100 399.00 9,615,900
43,100 447.50 19,287,250
15,100 398.30 6,014,330
2,400 3,097.00 7,432,800
5,900 3,123.00 18,425,700
2,000 4,200.00 8,400,000
3,200 3,000.00 9,600,000
9,200 1,587.50 14,605,000
2,900 5,019.00 14,555,100
1,600 5,760.00 9,216,000
3,200 2,247.00 7,190,400
3,400 3,760.00 12,784,000
11,400 2,005.50 22,862,700
3,300 4,328.00 14,282,400
435,600 1,172,227,430
1,172,227,430
)
2
3

47/97



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

2020 10 30

1,102,119,445

17,391,044

1,084,728,401

1,137,673,817

0.9535
9,535

CSR

2020 10 30

1,148,467,694

4,288,606

1,144,179,088

589,435,061

1.9411
19,411

2007 1 4

48/97



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

49/97



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

2020 10
1,000,000,000
50,000
42,000
5
2018 3 5 500,000,000
3
3 1
1
1
3 1

e éﬂi’_ﬁjﬂﬁﬁfﬁ

+ e P OEEHRR

- HEERHE-ER - BEROET

v RS ETRER PIEREIHIER = v D=

DEHE

50/97



EDINETOOOO
o o o o =X 22 )
Oooootoooooooooooodaod

BrEYMISAT S, P05 AR, B EDISEE

{&3F I EF]-7o0 B T-vrifa—- AlaFrTad

ARk
= call i AN S S e a3

v Py HeSAR BRI TR . R

v OREEERE. ThIRIRIE. 8L A0, 7y O3 AR EEE. 2 LU —1HER
ToVITEETLBIRER. SR

h¥ 4

#adhoEH 4

FIERF - LAE LUS . &7t 05 TOER - EE
BE A S HBOIERE SEN B0 ETRRE TS

2020 10
17 43,309
58 272,286
75 315,595

51/97



19

38

193

36

35

52

38 57

2019 1 1
EY

2020 1 1

193 2 1

52/97

2019 12 31

EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

38 59
( 19 52

52

2020 6 30



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

1.
@
(
34 35
2018 12 31 2019 12 31
1,425,655 509,244
- 700,000
4,981 1,802
21,225 21,559
135,017 66,346
457,570 449,886
329,213 266,278
67,765 17,556
30,254 -
14,880 3,462
} 1,347
2,486,565 2,037,483
*1 30,647 *1
*1 7,041 *1
37,688 0
1,360 -
3,875 0
5,235 0
2,770 958
164,013 164,013
109,117 109,816
74 74
85,444 81,814
361,421 356,678
404,345 356,678
2,890,910 2,394,162

53/97



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

(

34 35
2018 12 31 2019 12 31

23,342 18,935
240 240
172,561 165,228
227,732 120,558
605,315 492,902
72,006 35,110
25,132 2,759
16,468 29,005
49,399 }
9,092 -

- 3,822
1,201,290 868,561
- 77,360

- 15,849

79,579 80,317
3,398 4,178

- 13,020

82,977 190,725
1,284,268 1,059,286
1,000,000 1,000,000
58,876 58,876
58,876 58,876
265,112 265,112
230,000 230,000
53,013 219,029
548,126 276,083
1,607,002 1,334,959
360 84

360 84
1,606,642 1,334,875
2,890,910 2,394,162

54/97



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

@)
(
34 35
( 2018 1 1 ( 2019 1 1
2018 12 31 ) 2019 12 31 )
3,280,295 2,530,890
1,250,895 1,201,694
292,479 185,874
4,823,670 3,918,459
1,429,483 1,037,516
17,638 15,268
572,127 543,109
944,075 851,849
11,849 9,819
93,39 61,544
5,657 5,693
2,079 1,627
8,858 12,530
3,085,165 2,538,961
38,600 38,600
713,849 689,368
177,256 204,183
63,396 33,355
49,399 38,699
9,092 8,587
1,916 1,922
640 -
20,906 12,949
30,629 23,793
173,890 173,435
41,517 39,758
780 780
6,820 9,669
280,550 259,971
64,100 54,371
1,673,348 1,589,446
65,156 209,947
38 7,237
16 13

55/97



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

- 6,172

4,952 -

632 784

5,639 14,208

4,862 -

- 137

555 -

594 -

6,013 137

64,782 195,877

*1 36 -
36 -

*2 111 *1 7
- *2 55,969

- 15,435

18,163 31

*3 67,765 -
86,040 71,443

21,220 267,320

12,787 1,092

*3 67,765 -
85,444 3,630

140,422 4,722

119,202 272,043

56/97



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

€))
34 2018 1 1 2018 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  -| 27,140 - - - -| 527,140 - -| 527,140
- - - - - -] 119,202 119,202 119,202 - -l 119,202
- -l - - - - - - -| 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
35 2019 1 1 2019 12 31
(
1,000,000(58,876|  -|58,876|265,112230,000| 53,013 548,126| 1,607,002 360 360| 1,606,642
- -l - - - -| 272,043 272,043] 272,043 - -l 272,043
- -l - - - - - - - 276 276 276
- -l - - - -| 272,043 272,043] 272,043 276 276| 271,766
1,000,000(58,876|  -|58,876|265,112(230,000| 219,029 276,083| 1,334,959 84 84| 1,334,875

57/97



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

@

@ (

€)) (

5 15
5 15 2016 4 1

&) ( )

®

@

@

®

*

58/97



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

)
28 2018 2 16
)
85 85
3 5
8 )
;
)
34 35
2018 12 31 2019 12 31
*1 *1
110,806 141,905
108,607 118,436

19,353

59/97




EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

)
34 35
2018 1 1 2019 1 1
2018 12 31 2019 12 31
*1 36 *1 7
*2 111 2
1
*3
(AIG) 2006 3
AIG
AIG
2
3
26,617
8,063 16,450 962
3,875
4
5

60/97



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

( )
34 2018 1 1 2018 12 31
1.
41,000 1,000 - 42,000
41,000 1,000 - 42,000
( )
2018 2 22 1,000
2.
35 2019 1 1 2019 12 31
1.
42,000 - - 42,000
42,000 - - 42,000
2.
34 35
2018 1 1 2009 1 1
2018 12 31 2019 12 31
(
)

61/97



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

34 2018 1 1 2018 12 31
1
2
3
(
1) 1,425,655 1,425,655
2) 457,570 457,570
3) 329,213 329,213
4) 2,770 2,770
2,215,209 2,215,209
1) 605,315 605,315
2) 172,561 172,561
777,877 777,877
1 2 3
4

62/97



EDINETOOOO

o o o o =X 22 )

Ooooooooooooooooooad

1 2
164,013
1 1 10 10
1) 1,425,655 _ _
2) 457,570 - -
3) 329,213 _ _
2,212,439 _ _
35 2019 1 1 2019 12 31
1
2
3
D 509,244 509,244 -
2) 700,000 700,000 -
3) 66,346 66,346 -
4) 449,886 449,886 -
5) 266,278 266,278 -

63/97




EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooodad

6) 1,347 1,347 -
7 958 958 -
1,994,062 1,994,062 -
1) 165,228 165,228 -
2) 120,558 120,558 -
3) 492,902 492,902 -
4) 1 16,842 16,842 -
795,531 795,531 -
1 2 4 5
;
1 2
4
164,013
1 5 10 10
1) 509,244 - -
2) 700,000 - -
3) 66,346 - -
4) 449,886 - -
5) 266,278 - -
6) 1,347 - _
1,993,103 - -
1 5 5 10 10
4) 3,822 13,020 -
3,822 13,020 -
34 35
2018 12 31 2019 12 31
1. 1.

64/97




EDINETOOOO
o o o o =X 22 )
ooooodooonoooooodod

164,013

164,013

2,770

3,131

360

958 1,042 84

65/97



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

34 2018 12 31

1
2
@
74,772
11,098
6,291
79,579
@
79,579
79,579
79,579
79,579
®)
11,098
3
30,419

66/97



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

3 2019 12 31

1

2

@
79,579
10,983
10,246
80,317

)
80,317
80,317
80,317
80,317

®

10,983
3

28,774

67/97



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

34
2018 12 31

26,659
81,911
24,370
1,040
20,951
507,312
12,257
674,503
589,059

85,444

30.9%

1.5%
105.4%
99.9%
319.3%
17.8%
618.8%
23.6%
57.4%
1.6%
661.7%

68/97



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

35
2019 12 31

2 562,636
10,895

89,042

24,596

1,279

17,140

20,951

9,969

736,512

2 562,636

92,061

1 654,697

81,814

2019 12 31

*1

157,980

194,576

210,080

562,636

157,980

194,576

210,080

562,636

*1

30.6%

0.1%
4.7%
1.4%
24..6%
1.6%

1.8%

69/97




EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

70/97



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

34
2018 1 1
2018 12 31
3,280,295 1,250,895 292,479
4,146,114 355,400 314,289 7,865 4,823,670
90%
10%

71/97



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

35
2009 1 1
2019 12 31
1
2,530,890 1,201,694 185,874
2
3,457,846 206,738 213,081 40,793 3,918,459
90%
3
(
FWD 522,602

72197



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

2018 1 1 2018 12 31
)
18 - -
100% } ; ;
B.V.
)
us
209,089 386,161 78,482
us *2
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
us

73/97



EDINETOOOO

o o o o =X 22 )

Ooooooooooooooooooaod

28,651 57,546 19,928

*2

52,221 18,188

*4

74197



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

Sarl
B.V.

75/97



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

35 2019 1 1 2019 12 31
1
)
18 - -
100% B ) ) _
B.V.
2
)
us
209,089 700,000 700,000
*5
us 7,159 1,348
LLC -
361,022 3,201
*3
us
2 279,387 52,779
LLC
*3
348,860 62,038
*4
200 211,539 43,784
*4
us
369 205,254 28,970
*3
us

76/97



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooaod

28,651 70,969 10,191
*2
29,493 5,742
*4
( )
Sarl
B.V.

77197



EDINETOOOO

o o o o =X 22 )
Ooooooooooooooooooad

34 35
2018 1 1 2019 1 1
2018 12 31 2019 12 31
1 38,253 38 |1 31,782 74
1 2,849 838 |1 6,477 21
1 1
1
()1 1
34 35
2018 1 1 2019 1 1
2018 12 31 2019 12 31
119,202 272,043
119,202 272,043
41,827 42,000
34 35
2018 1 1 2019 1 1
2018 12 31 2019 12 31

78/97



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

@

36
2020 6 30

635,812
500,000
114
54,236
115,760
409,072
245,236
7,174
992
15,637
1,984,036

*1
*1
*1 -

7,666
0
7,666

164,013
109,816
74

37,859
311,764
319,431
2,303,468

79/97



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

36
2020 6 30

20,591

240

154,184

182,721

325,225

11,415

*2 45,560
153,724

3,841

897,504

102,889
80,613
4,568
11,094
199,166
1,096,671

1,000,000

58,876
58,876

265,112

230,000
347,192
147,920
1,206,797

1,206,797

2,303,468

80/97



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

&)

36
( 2020 1 1
2020 6 30 )

1,276,666
586,887
144,550

2,008,103

*1 2,094,823

) 86,720

3,224

452
218
3,899

80
85
166

82,987

82,987

1,220
43,954
45,174

128,162

81/97



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

®
36 2020 1 1 2020 6 30

1,000,000/58,876] 58,876(265,112|230,000 219,029 276,083 1,334,959 84 84| 1,334,875

- - - - - 128,162 128,162 128,162 - - 128,162
- - - - - - - - 84 84 84
- - - - - 128,162 128,162 128,162 84 84 128,078
1,000,000(58,876| 58,876]265,112|230,000 347,192 147,920 1,206,797 - -| 1,206,797

82/97



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

@

)

®

€y

&)

®

5 15
2016 4 1

83/97



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

36
2020 6 30
141,905
118,436
19,353
36
2020 1 1
2020 6 30
403
36
2020 1 1
2020 6 30
42,000 - - 42,000

84/97



EDINETOOOO

o o o o =X 22 )

Ooooooooooooooooooad

36
2020 1 1
2020 6 30
( )

36 2020 6 30
1) 635,812 635,812 -
2) 500,000 500,000 -
3) 115,760 115,760 -
4) 409,072 409,072 -
5) 245,236 245,236 -
6) 992 992 -

1,906,873 1,906,873 -
1) 154,184 154,184 -
2) 182,721 182,721 -
3) 325,225 325,225 -
4) 14,936 14,936 -

662,131 662,131 -

1 3 4 5 6
1 3
4

164,013

85/97



EDINETOOOO

o o o o =X 22 )

Ooooooooooooooooooad

1 5 10 10
1) 635,812 - - -
2) 500,000 - - -
3) 115,760 - - -
4) 409,072 - _ -
5) 245,236 - _ -
6) 992 - - -
1,906,873 - - -

1 5 10 10
4) 3,841 11,094 - -
3,841 11,094 - i}

86/97



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

36
2020 6 30
164,013
164,013
36
2020 1 1
2020 6 30
1
1,276,666 586,887 144,550
2
1,773,838 153,952 73,958 6,354 2,008,103
90%
3
FWD 318,508
36
2020 1 1
2020 6 30

87/97



EDINETOOOO
o o o o =X 22 )
oopoodooodooooooodd

28,733 26
3,051 49

128,162

128,162

42,000

88/97



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

89/97



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

90/97



EDINETOOOO

o o o o =X 22 )

2020 3
279,928
2020 3
279,928
70,000
2020 7 27
51,000
33.3%
27.0%
16.7%
8.0%
5.0%
4.5%
3.5%

2.0%

91/97

Ooooooooooooooooooad



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

2020 6 12

92/97



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

EY

XBRL

93/97



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

EY

CSR

CSR

94/97



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

(

)

95/97



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

EY

XBRL

96/97



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

97/97



	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

