EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

2021 5 17
18 ( 2020 2 20 2021 2 19 )

03-6387-5000

1/97



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

( MBS CMBS ABS )
1
2
1
1 LIBOR
2021 LIBOR
1 2
2 1
1 1 LIBOR
]
5,000

2/97



EDINETOOOO
00000000000 DO00O0O((EL2460)
ooooodooodnoooooodd

I
I
I
2
I
4
I I
6 I
12
|
I
I
http://www.toushin.or.jp/
2013 2 21

3/97



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

@

@

@
@

®

@
@
® ( ).

0)) . @» ®
5) . @ @

(LMMF( )... MMF MMF

(2MRF( )... MWF MRF

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

@

@

@

@

(©))

@ ..

@ .. (
(©))

@®

) .. @ @
@O @

@

4/97



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

&)

@

@

®) .

4) C ).

G) 12 (). 2 ¢ )
®6) ..

™

@

@
®
4
®
(©)
Q)
©)
)] C D

(10) . ( (
))

Q@) . (

@ 2

@

&)

1) 225
(2)TOPIX
(©))

@
@

®

O . (OO ©)

5/97



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

2003 2 20

ol B E D

TS0l AL (#1315 5E)
I7F 2RAE FFriv® —H — o7

TAR—IF
i e E P TR, y Y
TAR=IF L

B SIS A SEE04 AR

(EL . . (B

B ok T AU St IHHEEEARIT IS
[Z7FonERAOEEY] < [F 7F iR s, SR

BRI CRET
L

B IR B B

e
Toz=

BT 5 (& OIRLELUFRR. — 8T ICHT

. e . IEH. RSSEAOELEICHTIS
P A B R B R oty 5. — DPREEN - (TS A MEBE D

GERAMIBE | T8 D4R o — &2 L CRA T 03]
EF I TOERAGEE]

BRmesitly. BRse —TRER S0 A, — TR 808
IRl O ICHTIREROEDISEYT T,

s 1 [SEFIEE ST SRR OE L 1L, BT 30 BRI TIiLEEn—5 BEE
MEEH AL ESESE IS TIENALEY. | £5 DSB8 CEF Sh3E (25X
LLETL AL LEHMAR L OEEEIZETIIEOLLET,

wo (28 IR CRT 220 11, 288 T 0 3 nB I TI2LEE n— 75 his BIE
NEEBETOAL LS. B S8 ISE D8I EFShSEa0ELET,

ok B e < EUEERR

_ an
T Azitias V] T

AL 7
B i1 5 18 cHE ws

Ht g o3 \ /
ﬁ*q?:l—"-‘_ i Fl:.‘ﬂf

rhor
TR s | swemrs =

F

LhE~]

s

6/97



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(2021 3 )m

17,180

1959 12
1997 10

2000 11

1-13-1 5,150,693 100

7197



EDINETOOOO
00000000000 DO00O0O((EL2460)

Ooooooooooooooooooad

[1] 5
2
2
2
90
(@ CMiericaemsized | N
L = o
F o0 o
= F0 R S Gl
FFFTIE R oHE :
il o l\‘_ 5
| Bt abeJukiey |
2
C )
[1] [2]
2
( )31
[2]
0.5 1.75
A
BBB (
)
5 B
« ) [11 ]
2
[3] .
1
. 1 LIBOR
1 LIBOR
2021 LIBOR

8/97



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

[4]

( ) 10,000 9
10,000 9
500 10,000 6
500 10,000 4

MBS CMBS ABS

2 (
)
MBS
CMBS
ABS
( 20 )
( )
1 ( 2 1

9/97



2
( 21 1)
(
1 2 (5)
BlackRock Income Fund February Series(
2 )
) (
1
2
3
)
4 2 1 14
3
) ( )
( 21 2 )
2 2
1
2 2
3
4
« )
[1]
2
BlackRock Financial Management Inc.(
)
( MBS CMBS ABS )

1 LIBOR

2021 LIBOR

10/97

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

WEHSETD AR )| k@R
Pl AR L
S 2 e i
2
2
]
HHFOEE
AE L RO AES
CREDEE BRH#E. MBS, CMEBR. ABS. 1HE 73]
SR AESEOIEEOP LS. ' itk
5. BIEOE S L IS B i FEISEEE
BRIl F IR SiE =2\ T e T
# % 1R S SR AEHIE S R
AR A3
o2 —0O—7F—rav
5 UFEROD EIR
HEL- S H nth T al —ra/ER
b= T S N Sy P
AT o
B & i N
Y2 Y HBE & FHEEOER
A
BBB ( )
BBB ( )

0.5

11/97

1.75



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

BEAIC~L
EBEATE) 290
KE+Bisd

HEEEE

100

BlackRock Financial Management Inc.(

)
(
)
( )
(BRI) BRI NY
BRI ( )
1988
1
[2] 2

12/97



EDINETOOOO

00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

2
2
MBS CMBS ABS
MBS CMBS ABS
1 LIBOR
2021 LIBOR
A
BBB
BBB
S%
0.5 1.75
1.
2.
3.
4.
1 3
1. 5%
MBS
2. 30%

13/97



EDINETOOOO
00000000000 DO00O0O((EL2460)
ooooodooodnoooooodd

2021 2 20

0.25%

0.185%

2021 1 4

[3]

13

€Y)

@

®

14/97



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

14
15
10 20
| |
ERTH- EREESE
IZEBT7E DU SR H1F
Bl - i
RO
RS
ST ln N R PR
Hrtatt Bt tzy b7 R DA D
S50y LA EHTFUEELF L,
I EHE RSB R IEAD A rT——
SEFHSEICRETSEREEALET. [ miosse
=R =R
SS90y 2 e 1 RS T b= Fo S BT LS
FR A EREERS RISOEE EHSRMESSOEE

15/97



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

> BESME [

BEREEERS
EREMOEE OCARURTIOEADOEN.
EW. W%
' [
BEREBYERS
[.mmmm N\ [ neExmass )
DHELH~OREW BEESCHMORBES N
Izhf- ZRABHMF-DF
At RURAEORS
HORREUIHE. £0
SRt R AR et S N
o EEMNICHE. BE® E!imllmﬂmﬂ'};qﬁ“ﬂiﬁ'iﬁl
I \ /
! (" avI547oR )
MEEYE - F—L MR
F7y FEmME-L Y, ERHEESFRL. ERENE| ) . (20~30 £HE)
B-EHERRUBRELEASORIEEBE, *;=2§§gﬁgH§3
%, A%
| N P

PRC (Performance Review Committee)

BRAZ+r—TA09K. FETLXOFE

16/97



1 LIBOR

®

®

®

®

17/97

®

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad
2021 LIBOR



®

(

)

10

32

24

10

20

(

)

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

18/97



37 6

10%

19/97

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

20/97



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

REVAVEE I LSEED

1104 —TUADEE BRI 2 S0y
SER oA -V AEES | | - (SERREEOETRL
DE—R— DE—4—. BE. B8
GEE DA —VLAERS | | -REHSOERUAS R

EF i il = @'&U?\Qgg%iﬂhx

wH. EiE

sS85 EFHMESE
0.66 (
0.60 ) ( )
0.66 ( 0.60 ) 2021 2 20
0.385 ( 0.35 )
« ) 0.66 ( 0.60 )
250 250 500
500
0.13 0.11 0.08
0.20 0.22 0.25
0.02 0.02 0.02
( ) 0.09
0.09

21/97



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

500 0.06
500 0.04
)
2 0.25 (
) 2021 2 20
0.185
0.25
2
2
250 0.185 0.02 0.13 0.035
250 500 0.155 0.02 0.10 0.035
500 0.135 0.02 0.08 0.035
0.91
2021 2 20 0.57

22/97



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

| |
20.315 ( ( )
15.315 5 )
C ) ( ) 20.315 ( 15.315
5 ) 20.315
2
1
1 2015 12 31
2
NISA
NISA

23/97



15.315 (  15.315 )

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

”
Doy BL 815 580 SEMERN E mE 0 {#R

b

nET.

Sk EEO BAEE R e R (HR ; N SENE BRI
FE EEo T BBAITASEeneE orone] | 5 e
RS AL DT, &
o e
ﬂE_Y_ ﬁ
il &
?'E% fﬂﬁ
D L
r
e
(@i Eh oS HER R RE O ER
MEETE - T Z\BETR. FTOTEE oo . g
Shr BN REES CERINERS) By 4 SO ARCBIRA
Y. SRS RREES (ERIHES) B o
BRI RS TR P A 0 E Tty = fil =
B, BnElatiEe (ENEe) & e % b ,
S 188 SIS AR 7 0 (BRI i : s o JERD
St RS (RIS ) £ D o s
U580, ok Ba s R b i . iz

24197



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

®) 2021 3
2021 3 31
185,982,048 90.86
3,997,944 1.95
— 14,707,860 7.18
204,687,852 100.00;
1,746,086,395 16.10]
2,279,661,106 21.03
1,803,593,456 16.64
— 5,009,274,133 46.21
10,838,615,090 100.00
)
BLACKROCK INCOME FUND FEBRUARY 27,048 6.870 185,821,923 6,876 185,982,04890.86
SERIES
3,919,169 1.0201 3,997,944 1.0201 3,997,944 1.95

25/97



EDINETOOOO
00000000000 DO00O0O((EL2460)
ooooooooooooooooodaod

)

90.86

1.95

92.81
() ()
1 610,000,000} 100.17, 611,092,592 100.17, 611,092,592 1.16] 2021/5/26| 5.63]
2 600,000,000} 100. 24 601,457,458 100. 24 601,457,458  0.435 2021/10/22| 5.54]
3 500,000, 000f 100. 50} 502,538, 706 100.50f 502,538, 706| 1.03 2021/9/24] 4.63]
4 470,000,000} 100.01 470,072,990 100.014 470,072,990 0.03 2021/7/14 4.33
5 380,000,000} 100.29 381,105, 040) 100. 29| 381,105,040 1.178 2021/6/28 3.5]
6 300,000,000} 100.19 300,589,458 100. 19 300,589,458 1.303 2021/5/24f 2.77]
7 300,000,000 100.08} 300,244,612 100.08} 300,244,612 0.487 2021/5/28| 2.77|
8 200,000, 000f 100.58f 201,164,322 100. 58] 201,164,322 11 2021/10/25 1.85
9 200,000,000} 100.51] 201,034,804 100.514 201,034,804 1.173 2021/9/6| 1.85
10 200,000, 000f 100.19 200,384,897 100. 19| 200,384,897 1.208 2021/5/28| 1.84]
11 200,000,000} 100. 06| 200,136,558 100. 06} 200,136,558 1.51f 2021/4/16| 1.84
12 200,000, 000] 100.01 200,028,402 100.014 200,028,402 0.03 2021/6/18( 1.84]
13 200,000,000} 100.00f 200,018,120f 100.00f 200,018,120| 0.11f 2021/4/27| 1.84
14 200,000,000} 100.00f 200,013, 310] 100.00f 200,013,310, 0.001] 2021/6/18( 1.84
15 190,000, 000} 100.22 190,427,708 100.22 190,427,708 1.02| 2021/6/18| 1.75
16 170,000,000} 100. 10} 170,179, 836| 100. 10} 170,179,836] 1.418 2021/4/28 1.57|
17 150,000, 000] 100.02 150,033, 360) 100.02 150,033,360 0.03 2021/8/27| 1.38
18 100,000, 000| 100. 60} 100,606,471 100. 60} 100,606,471 1.03)2021/10/28| 0.92

26/97



EDINETOOOO

00000000000 DO00O0O((EL2460)
ooooodooodooodnoodd

19 100,000, 000} 100. 10} 100,105, 240| 100. 10} 100,105,240 1.38 2021/4/27| 0.92
20 100,000,000} 100.08f 100,083,278 100. 08} 100,083,278 0.428 2021/6/4 0.92
21 100,000, 000} 100.04 100,047,288 100.04 100,047,288 0.06( 2021/10/25( 0.92
22 100,000,000} 100.02 100,020, 496} 100.02 100,020,496 0.06( 2021/6/18( 0.92
23 100,000,000} 100.01 100,016,352 100.014 100,016,352 0.03 2021/6/18| 0.92
24 77,000,000] 100. 86| 77,665,042 100. 86| 77,665,042 1.1 2021/12/28( 0.71f
25 40,000,000} 100.37] 40,151,356 100.37, 40,151,356 1.21f 2021/7/23] 0.37]
26 30,000,000 100.41 30,123,261 100.414 30,123,261 0.502 2021/12/24f 0.27|
)

16.10]

21.03

16.64

53.78

27197



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

2021 3 1
1 )
16 (2019 2 19 ) 343 343 0.7246 0.7255
17 (2020 2 19 ) 247 247 0.7226 0.7236
18 (2021 2 19 ) 208 208 0.7093 0.7101
2020 3 213 — 0.6958 —
4 215 — 0.7028 —
5 216 — 0.7053 —
6 217 — 0.7090 —
7 218 — 0.7099 —
8 210, — 0.7089 —
9 210, — 0.7107, —
10 211 — 0.7124 —
11 210, — 0.7119 —
12 208 — 0.7099 —
2021 1 208 — 0.7095 —
2 209 — 0.7087 —
3 204 — 0.7095 —
1
16 2018 2 20 2019 2 19 0.0009000
17 2019 2 20 2020 2 19 0.0010000
18 2020 2 20 2021 2 19 0.0008000

28/97



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

2018 2 20 2019 2 19 1.0
2019 2 20 2020 2 19 0.1
2020 2 20 2021 2 19 1.7
100
2 1
2018 2 20 2019 2 19 851,007 77,304,818 473,591,123
2019 2 20 2020 2 19 555,151 131,884,209 342,262,065
2020 2 20 2021 2 19 438,352 48,408,952 294,291,465
2
(
)
« )

29/97



0120-753104 (
9

http://ww.nomura-am.co. jp/

1

5

30/97

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

0120-753104 ( )
9 5
http://ww.nomura-am.co. jp/
1 15

31/97



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

( )
1 2
)
)
1
2 1 ( )
0120-753104 ( )
9 5
http://ww.nomura-am.co. jp/
2022 8 19 (2003 2 20 )
2 20 2 19
( )
@
) 30
) 2

32/97



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

()
) @ ()
() ()

@ )

) > ) @ )

)

©)
)

©

(d)

)

33/97



©)

®

@

(

(

(

(

)

)

)

)

http://www.nomura-am.co. jp/

(

)

(D

(

34/97

)

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

) )

(b)

30



10

35/97

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad



(

(

)

)

133 )(

EY

193

36/97

18

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

( 38 59 )(
( 12
(2020 2 20 2021 2 19



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

17 18
(2020 2 19 ) (2021 2 19 )

13,578,446 10,024,754

230,736,280 195,348,450

3,999,120 3,997,944

248,313,846 209,371,148

248,313,846 209,371,148

342,262 235,433

36,407 23,267

600, 752 383,740

7 8

3,577 2,251

983,005 644,699

983,005 644,699

342,262,065 294,291,465

94,931,224 85,565,016

3,794,027 3,329,266

247,330,841 208,726,449

247,330,841 208,726,449

248,313,846 209,371,148

37/97



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

17
2019 2 20 20
2020 2 19 19
1,382,640 1,137,400
662,267 4,186,954
720,373 3,049,554
5,249 2,275
73,127 47,097
1,206,640 776,889
7,199 4,592
1,292,215 830,853
571,842 3,880,407
571,842 3,880,407
571,842 3,880,407
243,660 177,094
130,429,503 94,931,224
36,321,612 13,426,553
36,321,612 13,426,553
152,889 121,599
152,889 121,599
342,262 235,433
94,931,224 85,565,016

38/97



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(
2020 2 20 2021 2
19
17 18
2020 2 19 19
342,262,065 294,291,465
55 1 10 5 6 1 10
94,931,224 85,565,016
1 1
1 0.7226 1 0.7093
(10,000 ) (7,226 ) (10,000 ) (7,093 )
17 18
2019 2 20 2 20
2020 2 19 2 19

39/97




EDINETOOOO
00000000000 DO00O0O((EL2460)
Oooooooooooooooooad

199,601 128,507
A 91,831 A 306,591
B 0 B 0
c 532,200 c 461,783
D 4,044,458 D 3,258,108
E=A+B+C+D 4,668,489 E=A+B+C+D 4,026,482
F 342,262,065 F 294,291,465
10,000 G=E/Fx 10,000 136 10,000 G=E/Fx 10,000 136
10,000 H 10 10,000 H 8
1=Fx H/10,000 342,262 1=Fx H/10,000 235,433
@
17 18
2019 2 20 2020 2 20
2020 2 19 2021 2 19
1. 1
2. 2
( )
3. 3

40/97



EDINETOOOO
00000000000 DO00O0O((EL2460)
Oooooooooooooooooad

)
17 18
2020 2 19 2021 2 19
17 18
2019 2 20 2020 2 20
2020 2 19 2021 2 19

41/97



EDINETOOOO
00000000000 DO00O0O((EL2460)
ooooodooodooodnoodd

17 18
2019 2 20 2020 2 20
2020 2 19 2021 2 19
473,591,123 342,262,065
555,151 438,352
131,884,209 48,408,952
17 18
2019 2 20 2020 2 20
2020 2 19 2021 2 19
755,843 3,945,640
783 1,176
756,626 3,946,816
1
(1) (2021 2 19 )
©) (2021 2 19 )
BLACKROCK INCOME FUND FEBRUARY 28,435 195,348,450
SERIES
1 28,435 195,348,450
93.6% 98.0%
195,348,450
3,919,169 3,997,944
1 3,919,169 3,997,944
1.9% 2.0%
3,997,944
199,346,394

42/97



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

D
2

(2021 2 19 )

4,956,522 ,048
1,296,360,979
2,940,213,320
2,005,179,396

6,192,628
7,765,658
11,212,234,029

11,212,234,029

200,042,000
4,295
200,046,295

200,046,295

10,795,142,674

217,045,060
11,012,187,734

11,012,187,734
11,212,234,029

43/97



EDINETOOOO
00000000000 DO00O0O((EL2460)
Oooooooooooooooooad

2021 2 19
1 1.0201
(10,000 (10,201 )
@
2020 2 20
2021 2 19
1.
2.
3.
o
o
(o]
)
2021 2 19

44/97



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

2021 2 19

2020 2 20
7,850,163,072
10,733,714,098
7,788,734,496
10,795,142,674

468,830,346
231,689,512
2,282,012
34,318,227
982,608
982,609
982,609
982,609
982,608
98,261
98,261
982,608
982,608
982,608
982,608
98,261
98,261
9,826
982,608
982,608
98,260
98,261
982,609
982,608
982,608
98,261
982,607
982,608
982,608
982,608
98,260
982,608
982,608
982,608
982,608
982,608

45/97



EDINETOOOO
00000000000 DO00O0O((EL2460)
Oooooooooooooooooad

982,608
98,261
98,260

982,608
98,261
98,260

982,608
98,261

982,607

982,608
98,261

982,607

982,608

982,608
98,261
98,260

982,608

9,826

982,608
98,261

984,834

984,834

984,834

984,834

984,834

984,834

982,608

984,543

984,543

984,543

984,543

984,543

984,543
10,000

984,252
98,261

984,252

984,252

984,252
98,261

984,252

984,252

982,609

982,609

982,609

982,609

982,607

982,607

46/97



EDINETOOOO
00000000000 DO00O0O((EL2460)
Oooooooooooooooooad

982,608
98,261
98,261
98,261
98,261

983,768

983,768

983,768

983,768

983,768

983,672

983,672

983,672

983,672

983,672

983,672

983,381
98,261

983,381

983,381

982,609
98,262

982,609
98,261

983,091

983,091

983,091

983,091

982,898

982,898

982,898

982,898

982,898

982,898

982,801

491,401

982,608

982,608

982,608

982,608

982,415

982,415

982,415

982,415

982,029

982,029

982,029

982,029

47/97



EDINETOOOO
00000000000 DO00O0O((EL2460)
Oooooooooooooooooad

981,547
981,547
981,451
966
177,539
398,357
123,377
626,503
23,859
27,600
149,947
48,092
981,451
3,114
132,547
100,946
18,851
373,897
41,054
14,308
63,772
13,741
981,451
981,451
981,258
981,258
98,117
98,117
9,809
9,809
9,809
9,809
9,808
9,808
9,808
9,808
9,807
9,807
9,807
9,807
98,049
980,489
98,049
980,489
98,049
980,489
9,805
9,805

48/97



EDINETOOOO
00000000000 DO00O0O((EL2460)
Oooooooooooooooooad

9,805
9,805
9,803
980,297
980,297
9,803
980,297
9,803
9,803
9,801
9,801
97,953
979,528
97,953
979,528
9,794
9,794

9,794

9,794

9,795
9,795
9,797
9,797
9,797
9,797
9,797
9,797
98,001
98,001
98,011
98,011
98,020
98,020
3,037,421
3,919,169
1,371,897
1,077,981
1,959,729
1,077,981
686,093
98,261
5,094,831
391,715
1,861,757
6,664,982
287,434,434

49/97



EDINETOOOO
00000000000 DO00O0O((EL2460)
Oooooooooooooooooad

2,050,866,611
1,977,425,742
2,015,148,515
3,423,220,938

64,931,884
85,180,134
9,818
9,818
7,492,405
1
(1) (021 2 19 )
©) (2021 2 19 )
50,000,000 50,065,064
190,000,000 190,637,988
100,000,000 100,253,720
100,000,000 100,721,231,
50,000,000 50,060,713
100,000,000 100,124,355
500,000,000 503,111,266
200,000,000 201,386,642
1,290,000,000 1,296,360,979
11.8% 20.8%
1,296,360,979
77,000,000 77,762,482
100,000,000 100,128,802
170,000,000 170,436,716
380,000,000 381,591,440
100,000,000 100,020,512
110,000,000 110,007,700

50/97




EDINETOOOO
00000000000 DO00O0O((EL2460)
ooooodooodooodnoodd

700,000,000 700,007,000

50,000,000 50,016,626

200,000,000 200,016,910

150,000,000 150,042,240

200,000,000 200,042,000

100,000,000 100,028,816

200,000,000 200,036,682

300,000,000 300,065,924

100,000,000 100,009,470

15 2,937,000, 000; 2,940,213,320]
26.7% 47 1%
2,940,213,320]

100,000,000 100,130,198

300,000,000 300,402,932

300,000,000 301,010,498

600,000,000 601,732,418

200,000,000 200,462,678

100,000,000 100,004,000

100,000,000 100,054,608

200,000,000 201,291,564

100,000,000 100,090,500

9 2,000,000, 000; 2,005,179,396
18.2% 32.1%
2,005,179,396

6,241,753,695

D

51/97



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

2021 3 31

204,776,146

88,294

204,687,852

288,485,440

0.7095

2021 3 31

10,838,619,867

4,777

10,838,615,090

10,625,122,892

1.0201

@

@

®

52/97



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

*

®

©)

53/97



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

o
2021 3 17,180
20,000,000
5,150,693

@
@

54/97



(b)

mEs

HESAF

Y

jLJL

EDINETOOOO
00000000000 DO00O0O((EL2460)

Ooooooooooooooooooad

EREEEAS
RAMMORE /0L ARURFTIOLAOEN, BE,

%

MERRHE
| BFARE. CRAES

-

'

!

s
5 DL T8 % 0
| . E-BAF |

(M—F T8

#t. MusoR: [

-

F 3

L

r

ERFEENLRE
AR E UERNO TR,
BHGLUID R SRS

1

"‘\\

'

il A B AR
WEITOF IO EIRE.
WBAFOCAMFE. .

HEH

'l\

ARFSLHAORESE
IZhi-aMiis®I-o%
HUEUTZEMEORS

MroRBEVICHE. €0
BEI X S{(RBNRBD
. 28

1

BEsl~OMBEERR

[ AsEERAGE )

A

\ OEMBHEE W _/

AVTSAT A
(P

manE
EHAFRROAS 158
KRR RBD 1D
- MR BT RRO
K. 50%

PRC (Performance Review Committee)
WRATH—TAQGH. BiEL Y 0B

2021 2 26

55/97




EDINETOOOO

00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

992 36,245,919
195 823,799
14 6,414,778
496 1,632,331
1,697 45,116,827
( )
( 38 59
) ( 19 8
52
( 52
38 ) 38 57
( 19 8 6 52 )
193 2 1 (2019 4 1 2020 3
31 ) (2020 4 1 2020 9 30 )
EY
(2019 3 31 ) (2020 3 31 )
( ) ( )
(
1,562 2,626
45,493 41,524
19,900 24,399
27 106
500 522
25,246 23,936
5,933 4,336
269 71
15 14
98,917 97,509
714 645

56/97




EDINETOOOO

00000000000 DO00O0O((EL2460)
Oooooooooooooooooad

320 295
393 349
6,438 5,894
6,437 5,893
0 0
18,608 16,486
1,562 1,437
12,631 10,171
- 16
235 329
22 19
2,001 1,545
2,694 2,738
168 229
- 0
707 -
25,761 23,026
124,679 120,536

(2019 3 31 )

(2020 3 31 )

( ) ( )
145 157
16,709 15,279
0 0
25 3
7,724 6,948
7,422 7,262
1,535 1,063
11,704 10,290
1,560 1,564
29 26
3,792 3,985
- 67
33,942 31,371
3,219 3,311
558 572
3,777 3,883
37,720 35,254
86,924 85,270
17,180 17,180
13,729 13,729
11,729 11,729
2,000 2,000
56,014 54,360
685 685

57/97




EDINETOOOO

00000000000 DO00O0O((EL2460)
Oooooooooooooooooad

55,329 53,675
24,606 24,606
30,723 29,069
33 10
33 10
86,958 85,281
124,679 120,536
( 2018 4 1 ( 2019 4 1
2019 3 31 ) 2020 3 31 )
( ) ( )
119,196 115,736
21,440 17,170
355 340
140,992 133,247
42,675 39,435
1,210 1,006
0 -
30,082 26,833
5,998 5,696
24,083 21,136
1,311 1,342
5,435 5,823
92 75
970 958
86 92
4,286 4,696
80,715 74,440
11,113 11,418
379 109
7,067 7,173
3,666 4,134
107 86
514 391
1,048 1,029
1,223 1,227
1,474 1,486
2,835 2,348
10,115 10,067
28,433 28,055
31,843 30,751

58/97



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

( 2018 4 1 ( 2019 4 1
2019 3 31 ) 2020 3 31 )
( ) ( )
6,538 4,936
0 0
424 309
6,964 5,246
1 -
489 230
- 146
43 18
34 23
17 23
585 443
38,222 35,555
20 21
29 -
85 59
135 81
938 119
161 1,591
310 67
707 -
2,118 1,778
36,239 33,858
10,196 9,896
370 34
25,672 23,996
( 2018 4 2019 3 31 )

59/97



EDINETOOOO
00000000000 DO00O0O((EL2460)
ooooodoooddoonooodd

17,180 11,729 | 2,000 13,729 685 24,606 29,876 55,168 86,078

24,826 24,826 24,826

25,672 25,672 25,672

846 846 846
17,180 11,729 | 2,000 13,729 685 24,606 30,723 56,014 86,924

( )

11 11 86,090

24,826

25,672

21 21 21

21 21 868

33 33 86,958

( 2019 4 1 2020 3 31 )

( )
17,180 | 11,729 | 2,000 | 13,729 685 | 24,606 30,723 | 56,014 | 86,924

25,650 25,650 25,650

23,996 23,996 23,996

60/97



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooodooodooodnoodd

1,653 1,653 1,653
17,180 | 11,729 | 2,000 | 13,729 685 | 24,606 29,069 54,360 85,270
( )
33 33 86,958
25,650
23,996
23 23 23
23 23 1,676
10 10 85,281
@
@
(
)
@
1998 4 1
( ) 2016 4 1
38 50
8 15
20
4 15
@
«c )
@
@

61/97



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

®
*
« 2
8 )
39 2020 3 31
3
28 2018 2 16 44

29 2020 3 31
30 2020 3 31

o A W N P

2022 3

62/97



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

30 2019 7 4
31 2019 7 4
10 2019 7 4
19 2020 3 31

2022 3

24 2020 3
31

2021 3

31 2020 3 31

2021 3

(2019 3 31 ) (2020 3 31 )

1,434 1,296

63/97



EDINETOOOO

00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

736 761
3,106 2,347
3,842 3,109
( 2018 4 ( 2019 4
2019 3 31 ) 2020 3 31 )
6,531 4,931
1
3 7
307 59
310 67
( 2018 4 2019 3 31 )
5,150,693 5,150,693
2018 5 14
24,826
4,820
2018 3 31
2018 6 25
()
2019 5 15

25,650

64/97



( 2019 4

4,980
2019 3 31
2019 6 28

2020 3 31 )

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

5,150,693

5,150,693

2019 5 15

Q)
2020 5 19

2018 4

25,650
4,980

2019 3 31
2019 6 28

23,950

4,650
2020 3 31
2020 6 30

2019 3 31

65/97



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

2019 3 31
( )

[€)) 1,562 1,562 -
@ 45,493 45,493 -
©) 25,246 25,246 -
() 5,933 5,933 -
5) 19,900 19,900 -
19,900 19,900 -

98,136 98,136 -

(6) 16,709 16,709 -
0 0 -

25 25 -

7,724 7,724 -

7,422 7,422 -

1,535 1,535 -

) 11,704 11,704 -
® 1,560 1,560 -
29,974 29,974 -

66/97




EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

1
@
@
©)) @
®)
©) Q) ®
2 1,562 12,631
1,100 938 161
3
( )
1 5
1 10
5 10
1,562 - - -
45,493 - - -
25,246 - - -
5,933 - - -
19,900 - - -

67/97



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooodad

98,136 - - -

2019 4 2020 3 31

2020 3 31

68/97



EDINETOOOO
00000000000 DO00O0O((EL2460)
ooooodooodnoooooodd

¢ 2,626 2,626 -
&) 41,524 41,524 -
?) 23,936 23,936 -
4) 4,336 4,336 -
(5) 24,399 24,399 -
24,399 24,399 -
96,823 96,823 -
(6) 15,279 15,279 -
0 0 -
3 3 -
6,948 6,948 -
7,262 7,262 -
1,063 1,063 -
) 10,290 10,290 -
(®) 1,564 1,564 -
27,134 27,134 -
1
@
@
©) ©)
®

(©)

Q)

©))

69/97



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

1,437 10,171
2,416 117 2,298
707 1,591
( )
1 5
1 10
5 10
2,626 - - -
41,524 - - -
23,936 - - -
4,336 - - -
24,399 - i} _
96,823 - - -
2018 4 2019 3 31
(2019 3 31 )
(2019 3 31 )
(2019 3 31 )
(2019 3 31 )
( ) ( ) ( )

70/97



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

19,900 19,900 -
19,900 19,900 -
19,900 19,900 -
2018 4 2019 3 31
2019 4 2020 3 31

(2020 3 31 )

(2020 3 31 )

(2020 3 31 )

(2020 3 31 )

4,400 4,400 -
19,999 19,999

24,399 24,399 -
24,399 24,399 -

2019 4 1 2020 3 31

71/97



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(

2018 4

2019 3 31 )

@

@

®

©)

®)

21,398
951
179

1,672
737
71

15

23,551

17,373
434
241
483
579

17,469

20,181
17,469

2,712
3,369

6,082
5,084
220

1,218

3,219
2,001

1,218

951
179
434
598

38

1,255

47%
41%
12%

0%

100%

72/97




EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(©)
0.7%

0.4%
2.5%

197

( 2019 4 1 2020 3 31 )

€y
23,551
1,034
154
138
858
17
23,761

)
17,469
436
393
566
666
17,413

®)

20,462
17,413
3,048
3,299
6,347
4,764
185
1,766

3,311
1,545
1,766

73/97



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

O]
1,034
154
436
572
35
1,289
®
57%
24%
12%
)
0%
100%
®
0.6%
0.5%
2.5%
202
(2019 3 31 ) (2020 3 31 )
1,175 1,235
998 1,026
51 762
708 462
288 285
172 177
171 171
192 167
148 148
82 97
633 219
4,625 4,754
1,295 1,532
3,329 3,222
15 4
620 478
635 483
2,694 2,738

74197



EDINETOOOO
00000000000 DO00O0O((EL2460)
Oooooooooooooooooad

31.0 31.0
« )
0.1 0.0
5.6 4.4
2.6 2.6
0.6 0.7
0.3 0.2
1.3 0.4
29.1 29.1
( 2018 4 2019 3 31 )
90%
90%
10%
( 2019 4 2020 3 31 )

75/97



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

90%
90%
10%
( 2018 4 2019 3 31 )
( ) ( ) ( )
3,000
*q
594,492 ( ) )
3,000
( ) 100
1 -
( ( ) ( )
10,000
34,646 6,410
C X
2
)
)
)

76/97



EDINETOOOO

00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

( 2019 4 2020 3 31 )
[ (D) )
10,000
31,378 5,536
) "
20,000 19,999
2
0 0
)
)
¢ )

77197



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

2018 4 1 ( 2019 4 1
2019 3 31 ) 2020 3 31 )

16,882 89 16,557 31
4,984 30 4,658 88

25,672 23,996
25,672 23,996

5,150,693 5,150,693

2020 9 30

2,307
40,828
10,500
24,249

4,560

894
14
83,326

2,998
5,462
5,461
0
15,942
1,701
10,171
1,429
2,003
636
24,403

78/97



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooodad

107,730

2020 9 30

( )

11,513
0

0
6,651
4,007
853
9,953
1,444
2,005
147
25,063

3,350

579
1,371
5,300

30,364

77,365
17,180
13,729
11,729
2,000
46,455
685
45,770
24,606
21,163
0

0

77,366

107,730

2020 4 1
2020 9 30

( )

79/97

52,814
7,648
178

60,641

16,811
11,994

3,835




EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

32,641

13,883

14,115

6,145

33

20,227

2,228

445

22,011

5,226

739

16,045

( 2020 4 1 2020 9 30 )

17,180 11,729 | 2,000, 13,729 685 24,606 29,069 54,360 85,270

23,950 23,950 23,950

16,045 16,045 16,045

7,905 7,905 7,905

17,180 11,729 | 2,000 13,729 685 24,606 21,163 46,455 77,365

80/97



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

10 10 85,281
23,950
16,045
10 10 10
10 10 7,915
0 0 77,366
(€))
@
)
o
1998 4 1
) 2016 4 1
@
G )
€Y
@
©)

81/97




EDINETOOOO

00000000000 DO00O0O((EL2460)

Ooooooooooooooooooad

©)

8 )

39 2020 3 31 3

28 2018 2 16 44

2020 9 30

648

2020 4 1
2020 9 30

180
1,125

4,540
1,360

10

71
26
2,130

36

406

82/97



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

2020 4 1
2020 9 30
5,150,693 5,150,693
2020 5 19
1 23,950
2 4,650
3 2020 3 31
4 2020 6 30
2020 4 1 2020 9 30
2020 9 30
( )
(€D) 2,307 2,307 -
) 40,828 40,828 -
A 24,249 24,249 -
) 4,560 4,560 -
®)
10,500 10,500 -
82,445 82,445 -
(6) 11,513 11,513 -
0 0 -
0 0 -
6,651 6,651 -
4,007 4,007
853 853 -
@) 9,953 9,953 -
®) 1,444 1,444 -
22,911 22,911 -

€Y

83/97



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

@

® Q)

®

©) ) )

2 1,701 10,171
5
35 35
2020 9 30

(2020 9 30 )

(2020 9 30 )

(2020 9 30 )

84/97



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

10,500 10,500 -
10,500 10,500 -
10,500 10,500 -
( )
2020 4 1
2020 9 30
1,371
1,371
( 2020 4 1 2020 9 30 )
(€H)
@
90%
90%
(€))
10%
2020 4 1

2020 9 30

85/97



€3]

@

EDINETOOOO
00000000000 DO00O0O((EL2460)
oobdoodooooooooooodod

86/97

15,020 52
3,115 15
)
16,045
16,045
5,150
(
)
(
)
(



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

@
@ (b) ©
35,000 ( )
2021 2
@
@) (b) ©)
10,000
35,000
2021 2
©)
@ (b) ©
3,120
2020 9
€))
)
@
®)
5.0
@)
@)

®

87/97



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

2020 5 15

2020 11 17

2021 1 4

88/97



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

89/97



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

90/97



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(

)

XBRL

91/97



EY

92/97

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(

)

1

2 XBRL

93/97



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

94/97



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

95/97



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

96/97



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(

)

XBRL

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
	第２回野村短期公社債ファンド
	（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

