EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

2021 10 8
10 ( 2021 1 11 2021 7 10 )

03-6447-6147

1/85



EDINETOOOO
O00OO00000000000000(E12430)
OooOooooOoooooooooboood

BO772FF, FELTHICEHIRBAERMFO-—BELBI~TICEEETEL,
ERMED | OH-YORBEFROEDELZEPNR L L IEROEDEIC-HEED
CEEHELTEHRETEVET,

HEBHRLLLIERIT. TAB~vHY ) 1X SEP KEM 7-10 F£H% (TN, HET.
Fnavi), TBEAv L) 1T SEP XEM/ 7-10 S8 (TN, ART) GV E
7. BEYEL T £~10 FoxEHEoLSEFNREFRERELI-LOT, 88~y
CSOHEWIZLY=DIESENET,

ISEP X EM 7-10 158 OoFERT LIcoLT

lStandard & Poor'se)| [S4Pa) (AR U =KL TFP~X| 1. AN —=FRTIF=X T4+
b F—EL—X IN TN —HFFATIEAERETCHRY. BRT7Ey P2 T2 FEASHIC
HLTHEABENSIAOATLE, A9 U4 —FAaT7—Xit. L4 Fo22 27 FXERS
(BWA9THY) ) BEUY TERA0F9 9277 FERSE (AN~ DL L)) (LUF W&
EXH. AR BE. BRRETILOTIRG ., F-EME~OBRESRICOVTULNE SRS -
&R - SHFHSTILOTIZULY,

EERX. R Y—FATT—ZRUTOMESY (LLF. ISEP)) I2X->THE. RI. WEXIIE
RELASNSLOTIZEL, S X, AFRMICLERMICL, EMBORNETLLE-ROFITHL
T. EEESERE-IIEERICET SHERICOVLT., £1- 8P XEHE 7-10 £ERFHIESRO0 T+~
TLoRAICEMTSRNCOVT, AoEH, E4ATIRAETILOTRGL, P OBRTE Y
FRRCAL FESSHICHYT S0E—0MEIL. S RILSIP 2EE T-10 EESobiiERIOoLTO
HANBESALCETHD, 58P . SEP XEHE 710 SHEMICEATIAE. #RREUHRIZELT.
BR7E9 FIXCALCFARSH IR ENECRAEROERBEREICANTICHE S, SP 25N
SOERCHTIAN. SHORE. AITERSLRAE-RARNTIAOREL L{(IHRI-REEAD
¥, F-MboTivigly, SP IX, AHEORE. -4 T4V RENEIICHMTIABEREIREEM
SRASLOTIXGLY,

SEP (X, SEP XEME 7-10 ERESONARUFORIIUEF—4DEHEORSHLBETILOTIEL
Ly, SEP |2, SEP MM 7-10 EMYIBEFRILHEIBY . RBARNINE-HTIREEADEL,
SEP (%, SEP XE®E 7-10 FBEMNBENGCICEFhET—7OERBICEY, BRTEY FIRGA
Xt FEAORFAEARTOROADERICELERRCHLT, BRicLETENIcLEEL
L. SEP IX, SEP RE®R 7-10 EHEWMIZFAICEFLALIT—FITHLT, BERORECESEIZD
WTHISRETILOTREVCEERATL, M 2ThICEMLTHRTEL L{IBTOREBERGEHEL.
Bl ETlbLY. BED. Fls. MENSSVZRENLAT FEB0HREE38T) 220V,
Ez+OaERz 20 TERMCEONZATIVEL LT, S0P A'REFES C LidhL.

2/85



EDINETOOOO

00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

BRI -

RENREE

e | RENERE | Ll T TR RS
i 7
B & MM E
8 [ AUFLIE o= G
B o FENEIRE MEF
& hALLIE T OEE FEBE
) # { ) ETF
EEES
12 480 12

32

3/85



EDINETOOOO
00000000000 DO00OmD((EL2430)
Oooooooooooooooooodad

LoE R T (e R 10T i i e m R A BE A Y | HEAVFUIR

pe ok £18 |7O-450

-8

ik Fe2E |BF

oh | B4
F4@ |k BT 225

1 2 FrIl-ZruF [&H

- F£5O (B CF e i)

B 1E (B A

1% PUT

T D fthiE & iF 12 @ TOPI X

ALYy FEE|(ER) |FEFoF

( 1
Sk EXY o E

TEh RS FruFEsFT|EL
T (77 UL Ty T m it

T M fthiE i 1 (54 EEE 7-10

RS IIIE (i dIE IR (TTH M

BOAE) ) (hE) BT. Hnow

2310

TR I 97—

( 1

- .

2 B A A

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

4/85



EDINETOOOO
O00OO00000000000000(E12430)
Oooooooooooobooooonoad

QLT FFR. ANEOERERTTN., LTOATHEROBRRABRLIRES
HHANREY AR hTLET.

ESHRERFREFEDMSIFICE/LTE Y, MEIBEAPTHLIE
WOTHLFREREMAERTT .

-RREMGZIO8GTY. (AHE#EHBREERA)
- REFHHIEE, DBSHSTEHILOIZEYET.
-MeIAEIEFMBLE LTHALEHNTT.

HELZ. RBsSHABBELEbE{E &L,

OREERERI-BATEZI7oF-FF-27XTT,
SABAYTHY

<KERBA TFTIIARATFFE - ABAvOHY (HERMERERIT) >
FLELT. S&P XEHM 7-10 5% (TN, HRT. Aav ) OBEIEABT 288
HRREEHEXLTCERETLEVET.

CIR—FhAIOUF - IHF—T7F>
BHE~OBERIZEY, FELERBOMEZNH T LTEEEHEALLVET.

*AB~AYTLL
<KBEMBATIIAT7FF - ABA9 L (HiEMBERERIT) >

FELT, SEP KEMH 7-10 M (TN, ART) OBMSICTERT SEAMRENHE
LTERETLEVLET.

<HXR—= ThIU b IF=T7UF>
LHEA~DERIZEY. RELEZOBOHREZNHS L TEEERETEVVET,

z ?5

Di’@
s (s

o e S

(772 FDitia)

77 > FREAS
(AW~ DBY)

 BEERIEIES. GBS, OT—v ) A—n—BIUETSSERLNOEBIES~D
EEERIIATVEEA,

HARBRAE~OEAWNSIZIE. SIREZETELA,

L
ERMES ST IRAFRAL LA SHERL EEBRE, SEART ST LERML LET,
HAROHREOTAVELUTOSBIOVTRET 20 TIEHY T4,

5/85



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

2016 8 29

2016 8 31

_r 7k
B3R 7 DR 77 FREGSF (BE~vPBY)

gt _ ‘
BE7 7y b 775 o HHRaH T | SHERESERHRS
* 15 5L BT WK FREE < P (EEHESESH  HESHBEN R L F 0BT
-BRREOESE AL B EDEIE - (R
“EEEMEDHE
1 S WREE S ECE & LTFHESE O L LY
SEEOIUR, 115412
B 5 3500
==
- EEORELE LIRS
OB LUERYICET %S A
BER (2
1
2
I e KE B ‘ -
= 88 )| roFymorors R mimey
" y LA -y 13 .
- EELFena el | B || casumiammy) | JEm
= KEEFCHE A IBL)
3
\% - L=
s -~ VF-OT e | B
# % % Rir (AR RD |

6/85



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

2021 7

17,363

1959

1999

192,211,000 97.562
S&P 7-10 T™
S&P 7-10 T™
S&P 7-10 T™
S&P 7-10 T™
66 117
118 120

14

7/85



EDINETOOOO
O00OO00000000000000(E12430)
Ooooooooooooooooonoao

14
S&P 7-10 TT™
S&P 7-10 T™
S&P 7-10 T™
S&P 7-10 T™
10
100 10 100 20
0.0715 0.065

8/85



EDINETOOOO
O00OO00000000000000(E12430)
Ooodooodooodoooonono

0.55 0.5

0.1

2016 30

100 10 100 20

9/85



EDINETOOOO
00000000000 DO00OmD((EL2430)
ooooodooodooodnoodd

2009 10 30
10 12

$ELnH B S FERFRIIE FoR Y T,
F=2 A RAFADEF A7 18— (GIO)

el F—F AAL-F 1T AT 1Y (coo 1 |

) ) ) o) ) () ) (2

!
o P Pl
SELLHOERFNICHIT SPERE RS LUEEREERE T SR I oY T,

_.[ WS Rk ]4
i = EmssoEs |
I 1
| EEEAS EFt DESERGEL. IRREL — - =
—> | [ EEEHTET ) HLIFE Bl DEREHEREL | (e o o R ] | h
| %7, : (6EZITE)
| ¥ ! SERES TSI TR S
l &M PREERL ORE|SEOF, B RHBHER Vb (HEEE S
! ( GEREsmEE ) EELLPEECSEEISED -EFER O IRER S DHE S
| BisrnERASERTLET, | LOREREIERE OiE At
"_'_'_'_'_'_'_'_'_'_'_'_ _'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_:" @'L—;/'
| = Zmo®s | |/ urome avT754
! SEFABMD BHUFF DA T oider || T2 ARBIOZEN
: I F TR e FhENOERASE-T ! (60BER)
O = b7 Ut mpse - wg o | ToRTrUSERR-EELET. - SERTAICRET S5 AU A,
! : =5 20 IR R LR
| A : ;ﬁﬁﬁf Sl 45t
] SRR, MITHIEAICEL T | " IEHFEO
! Rl I LR S Bk [ ESPUROERIBT RS
] HSHLETRE 1 ny))
. | o
FL—5 1 73m RIMEEESDATOEL |
| ( =T BEMTOIOCABIEESE |
\ #MLIT. _/‘
= N
B R85 UADEEEAS
L | ERERICL TER AT - 7 || SERUZS T TR AL
% AMFF: S E D 2FE AT
HE Hy

Y\

FESHICLLHT7 o FOBEEA GRmai w0k ) [CHT SEIBHES

[EEEEt] | T, B 2 ifEiEss. A ERSIESUEE T TEUE T, T ML T L AifEOF
FEETRIMEA - oL TRERITL o THN. FREMRERNIE | CREEL T DE DI IS E TR DR MR o TRE A

10/85



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

SEEFRENLTOESG, P4 Fa—vY— - Fa—F r—

ESG B, = {56 V272 —v V-l BEEESEHICY - Tkl
ﬁ%ﬁfﬁé&:ﬁk RlEHIICEWEY A5k, RS, SEnld. STEtmshD D= T
2IEELTNEY,

(ZF 20— Firsy JREMECETEEAZIL. SEFRSOINEEHEFRELEFLH DD
AN —THBRENTHWED)

[ LT |
e S S s EE-
AFaD—Fuvyd ESGHO—A)

LEABICRERERS cRAFPULY - az9T e
e R & EE-us
2FaT—FyaF TSR
LEARTEEES (FO—si

2021 7

40
66

117 118 120

11/85



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

100 10 100 20

12/85



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

S&P 7-10 T™
S&P 7-10 T™

S&P 7-10 T™

S&P 7-10 T™

S&P 7-10 T™

13/85



il Hif
nE

w
 EAURYSE

Ta—F)
ek T e

T
RENWSGE

14/85

EDINETOOOO
O00OO00000000000000(E12430)
Oooooooooooobooooooad



MSCI

EDINETOOOO

O00OO00000000000000(E12430)
OooOooooOoooooooooboood

| |
| |
2021 7
(SRR
AR~AvTHY
4772 FEMORENERED SR LOREEDLE L4772 FOEMBERELUSESRERAASEEONS
() - A -~ LY
ey (20188 A ~2021 7R} (2014 A —2001 78 oy
o TR — SRR kW
L e et L N = EO000 H o A Pt D) BRI (W) |- - - - B
vm Bl - JrsFODEERAE (HE
g e N e e T et - T L NP L A 80
Ll S EEEEEE F e T e L1
) — T S RV —
o S 11111 PR
. A A
P e S T e, (EE TS R R ]
=n AT FroF s
- S57r-F Bxa RIER FRER CXER 2IA1ENR FRER MedEsH Mn7eEsf MREsR aneEEsF  ozodEs
&= ?T.J!-t.ﬂﬁlﬁtllﬂ' SAOTHBEE, FEEERIERTERR (MW TRECIOS-UORTT.
ﬂﬂ::ﬁ?‘.ﬂ#lﬂ: NEEIANOERENEESELT
#EIT Fﬂﬁﬂi!ﬂl“..ﬁ#ﬁ!lll‘ (FAEIZ
EfAEEISMORAR) X, EE® (BIM ERERLI-
LOELTHELE-AREOLOTAY, REOLASRE LU
B ; Y T 4lﬁ]-iﬂ EROEEER-E T THEL-EMBREFE LSRG SREY
iﬁl.gltl:‘:r::l-&f MEREYSAEERANICHET® S BYUET, L. S27» FOEMARELSLERRE. <~
xohﬁtht FI=0OT—=2EEALTIVET,
HETOAR IS IH I? ry Foe EREY Ed
EERIZ0IGEIR S 202187 m?: munm hﬂggi
AMoBNSORZ A1 Hat 857 vEivke
. p
ﬂ.ggﬂ. SE® (B Ezgthiﬂt I.‘I.'I.;'l
LE-MEEtOtoThY, KED !Iu SLUTHEL
EMERREERCIRaEY B EY, L, 877
FREE MO ‘l#ﬁtﬂﬁiutm‘ fOomMmME~F
T=JOF—=32E LTLVEY .,
<ERELSADHN>
= ------- IE“II (TOPIK. HB&i)) EER- - MAURA-EP |
5: " EDNUBAl A »F oo A (EEA, FHA—2x) t MR- FISEERRRS T2 o2 (B{BXE, A~=2)
wREE mr:-;..y__,.gr e =t e of H TSR L coo JPEIH BI-ENT D=1+ T =L T 7o F
R . A—2) AAs»LgL. A<—2)
HRAOERI. AR A CULIZLEOBNERELT. ARKLTEYEYT,
o
TOPIX
MSCI-KOKUSAI
MSCI Inc.

MSCI Inc.

15/85



MSCI Inc.

NOMURA-BPI

FTSE

FTSE Fixed Income LLC
LLC
JP GBI-EM

J.P. Morgan Securities LLC
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NISA
NISA
15.315
2021 10 8
2021 7 30
37,831,122,244 99.94
9,981 0.00
— 23,519,962 0.06
37,854,652,187 100.00;
)
40,788,271,962 0.9267| 37,798,738,637 0.9275 37,831,122,244{99.94
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9,958 1.0024] 9,981 1.0024] 9,981] 0.00
()

99.94

0.00;

99.94

1 )
1 (2017 1 10 ) 16,252 16,350 18,627 18,740 —
2 (2017 7 10 ) 17,998 18,174 18,507 18,688 18,580
3 (2018 1 10 ) 19,197 19,395 18,111 18,297 18,380
4 (2018 7 10 ) 6,258 6,315 17,530 17,691 —
5 (2019 1 10 ) 7,223 7,300 17,511 17,699 17,530
6 (2019 7 10 ) 7,563 7,643 18,181 18,374 18,160
7 (2020 1 10 ) 12,967 13,103 18,138 18,329 18,150,
8 (2020 7 10 ) 8,197 8,273 19,734 19,918 19,720,
9 (2021 1 10 ) 17,876 18,047, 18,985 19,167 18,940,
10 (2021 7 10 ) 22,499 22,707 18,547 18,719 18,490,
2020 7 6,917 — 19,814 — 19,830,
8 6,970, — 19,601 — 19,600
9 8,139 — 19,729 — 19,730,
10 14,123 — 19,452 — 19,480,
11 18,293 — 19,459 — 19,480,
12 18,380, — 19,356 — 19,340,
2021 1 20,051 — 19,014 — 19,030,
2 20,236 — 18,370, — 18,400
3 17,730, — 18,057 — 18,040
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4 18,559 — 18,189 — 18,180,
5 23,034 — 18,290 — 18,270
6 20,700 — 18,435 — 18,410
7 37,854 — 18,592 — 18,610
1
1 2016 8 29 2017 1 10 113.0000
2 2017 1 11 2017 7 10 181.0000
3 2017 7 11 2018 1 10 186.0000)
4 2018 1 11 2018 7 10 161.0000
5 2018 7 11 2019 1 10 188.0000)
6 2019 1 11 2019 7 10 193.0000)
7 2019 7 11 2020 1 10 191.0000
8 2020 1 11 2020 7 10 184.0000
9 2020 7 11 2021 1 10 182.0000
10 2021 1 11 2021 7 10 172.0000
1 2016 8 29 2017 1 10 6.30)
2 2017 1 11 2017 7 10 0.33
3 2017 7 11 2018 1 10 1.13
4 2018 1 11 2018 7 10 2.32
5 2018 7 11 2019 1 10 0.96
6 2019 1 11 2019 7 10 4.93
7 2019 7 11 2020 1 10 0.81
8 2020 1 11 2020 7 10 9.81
9 2020 7 11 2021 1 10 2.87
10 2021 1 11 2021 7 10 1.40
100
1 2016 8 29 2017 1 10 1,084,500 212,000
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2 2017 1 11 2017 7 10 100,000 0

3 2017 7 11 2018 1 10 117,500 30,000

4 2018 1 11 2018 7 10 24,000 727,000

5 2018 7 11 2019 1 10 177,500 122,000

6 2019 1 11 2019 7 10 143,500 140,000

7 2019 7 11 2020 1 10 430,892 132,000

8 2020 1 11 2020 7 10 330,500 630,000

9 2020 7 11 2021 1 10 870,500 344,300

10 2021 1 11 2021 7 10 940,710 669,200
2021 7 30

37,218,435,275 98.38

— 611,871,646 1.62

37,830,306,921 100.00

— 36,860,561,270] 97.44

) ()

US TREASURY N/B 41,430,000 10,733.67|  4,446,963,478 10,818.98|  4,482,303,672|  1.125) 2031/2/15 |11.85

US TREASURY N/B 41,560,000 10,511.24  4,368,475,103 10,598.28(  4,404,649,256| 0.8752030/11/15(11.64

US TREASURY N/B 37,820,000 10,299.62|  3,895,316,704 10,387.00|  3,928,366,579 0.625 2030/8/15 |10.38

US TREASURY N/B 28,790,000 11,239.26)  3,235,783,827 11,307.40|  3,255,402,715  1.625 2031/5/15 | 8.61

US TREASURY N/B 29,710,000 10,339.86  3,071,973,294 10,419.94  3,095,764,445  0.625 2030/5/15 | 8.18

US TREASURY N/B 24,030,000 12,263.82  2,946,998,210 12,325.75(  2,961,877,782|  2.875| 2028/8/15 | 7.83
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US TREASURY N/B 23,070,000 12,468.79 2,876,551,819 12,540.45] 2,893,082,637| 3.125/2028/11/15| 7.65)
US TREASURY N/B 23,110,000 12,095.70] 2,795,317,712 12,168.35 2,812,107,618] 2.625 2029/2/15 | 7.43
US TREASURY N/B 19,530, 000] 11,146.83 2,176,976,958| 11,236.62 2,194,512,814 1.500] 2030/2/15 | 5.80
US TREASURY N/B 16,550,000 11,904.44 1,970,185,064| 11,980.17 1,982,718,537| 2.375 2029/5/15 | 5.24]
US TREASURY N/B 14,800,000 11,315.96 1,674,762,712 11,369.63 1,682,706,360] 1.625 2029/8/15 | 4.45
US TREASURY N/B 12,750,000] 11,400. 39 1,453,550,128 11,476.77| 1,463,288,906 1.7502029/11/15| 3.87|
US TREASURY N/B 3,660,000 15,560.01] 569,496,630 15,626.70 571,937,326 6.250] 2030/5/15 | 1.5]]
US TREASURY N/B 3,770,000 14,185.55 534,795,494 14,202.04] 535,417,273  5.250(2028/11/15| 1.42
US TREASURY N/B 2,310,000 14,913.73 344,507,271 15,080.10 348,350,496] 5.375 2031/2/15| 0.92
US TREASURY N/B 1,740,000 14,144.73 246,118,465 14,269.19 248,284,040, 5.250[ 2029/2/15 | 0.66|
US TREASURY N/B 1,590,000] 15,138.63] 240,704,294 15,207 .56 241,800,236 6.125 2029/8/15 | 0.64f
US TREASURY N/B 810, 000f 14,191.14 114,948,261 14,304.26 115,864,583  5.500 2028/8/15 | 0.3
)
98.38
98.38
)
336,746,000.00| 37,202,655,134 36,860,561,270  97.44
)
2021 7 30
— 1,146,138,343 100.00
1,146,138,343 100.00
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