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#2772 BE, MSC Inc.(fMSCL)). EOEESHRUMSCHEERDFRELFERICEASHIVEER
LEFOthOSEECL>THI £3H BER. ELEEESN2DOTESY EE A, MESCHEHIR.,
MSCIFREMICARE L TWET. MSCIRUMSCIHERIZ. MSCIRUZOMASHOY —ZAT-2CH
b, XIP ey rRRIVAY MR EH S EDBNOBICFDEREFESCNTLET., MECL FOMR
W R UMMSCHES e ERBRECESEIWIRFELICTOMOMESRR, 277 HOREE2F
RIASESHOARICELT. 27 /E2BEEBCOBEQ7 7 Y FAOEEICAT 2E55HIWE—
BANGETIRO/I T -2 AEEMUTVAMSCHENOEENICM LT, BBRNTHEINBTNTHD
HERDT, VIOREFLREHEETVERA. MSCETORERTR, BEDHL—ET—T, U—
EAR—27. bU—RFR—LDSA/AOFAETHY. MSCHERR., Z7F7 Y RFEREE I 7 /RO
RIT2H3VBFEECHLS Y, MSUICKURE, 158, BUHEBSNTLET. M5O, TomMEs
HRBUMSCHEHOFRFLEBRECHSS 3 VWEHRLLE2OMOHESER, MSCHEHORE. Fall.
BLHSVREIRICBWLT., 77 Y ROETEELEFASOEREZERICLNSBBEZ—VEY ERA.
MSCl. FOREEBES RUMSCHERMERELZERICESS S NAMELEFOMOMEST, 277
FOE{TRHE. FTHBRFCERTHERORELCOVT, &, 477 v EFEHSICEHET 3 AEXORE
ERQHELCOLWTREEESDOTIREL. BlleLTEVERA. MSC. FORBSHEUMSCIHE
MOERFERIESHICHSSIVEMELEFOMROMEEL, 277 Y HOMEECHL. 772 HD
FE V=T y/ERRBRCEET IV EIREELIREDAVLER AL

MSCliz, BESHERTES XA MBS SRS ENONRICEA TN IMEFERTOEICER
FHHOMBEAFLETH. MSClL. ZOMESHRUMSCEMOERRCFBRCHASHH LR
RULEDROSBERR, FHEMFLBENCSENZIVDEST—-IOMEIE, FRYERU PR
ERICDVTEIATIEOTIRESUFESA. MSC, ZTOMBSHRUMSCHIEROERTIZBE|ICHS
HHVERRLICTOMOSRER. BROICOMTRNICD. BTEE. TORSFRLIREFH. 2477
Y RORETSY. T T 7Y ROREETOMOEA ZAN, FENCDLTEREINIEFERRE
OAEEEQESICHFESNSER|CE L T B E R FENICEFNI T —FERET I &ICFNE
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FRFLFRECHESHIVEHALCZOMOSEERR. FEBNDOOMEEE B ETHICOVT,
PISFEZTIDOTABNWI LZRLELET. EEREZIRTAI LM, LEAERIRE, ME
A%, BHENEE, BINRE, LANRETOMROESHIRE REMGHEST.) CDSE, TOULEY
EDVTHSBERZTTUEZ LTS, MCL ZOMESHRUMSCHEROERELIZEECHS®HD
ViR LI ZOMEOZSEEIZ. LWrESESICSVWTEMAAEII DL TREZAELFEEA.
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AEEHSHUHMSCICENSDHES T &6, 2MHFFIH. #R, Bl YBEETSRBICVDE
ZMSCID - —Ex—4A, FL—RT—2, JdY-—EAT - JEEHECRBRT I EHTEEHA
WHiESBESCHEVTE, VHEIBAFTEREAR. BHICMCIOBRICKLDHEERDITLEL
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2022 1
151 7,427 2,500

1959 12 12
1960 2 17
1960 4 1
1985 11 8
1995 5 31
1995 9 14
2007 9 30 29
352
2020 4 1
9 1 2,608,525 100.00
€y

)

10/97



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2 20 ®)

22 1 6

AW N Bk

®

11/97



EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Oooooooooooooooooad

HM S 4 @m. =
e ||| 4 X © o
m&x 21O aml| 8| D2 mm
ER|| | B p|| B | [§ o
=50 XK [[&] [ ® a

TPUR
TR Vp—

.
(B HORTE, R(7)

i

1]

m s

. i '
' 7 B .
" : m :
" : “
" m i :
m R . :
i 1
; '
P MM m
| H8 . m
i 5 2 r
IR - m

C10

3

CI0O Chief Investment Officer

Deputy-CIO 0 5

C10

Deputy-CIO

C10

12/97



45 55

FD

2022 1

4)

®)

FD

13/97

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

28
28 8



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

100 10 100 20

@

14/97



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

¢))

®
37 6

4

15/97



EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

BAGE | «
BAUZT WM SESS i e
U ERRROISEEGRR
s W B e IR W R
URIRZIAY hEH |
~HAUVATERRCMTEAEN
EMURIDRESSUBMIRT FADAT-ZE
ERHOWRICHN T SEADNS R e—

"HAUAD. BRULDE LR
KU IDEN

IS ImE AR 08E
-ErE R oEE
REIESErEREEROREE

16/97

EAUAIREROET
BEAUNDEERETS
EROMEBEEELCNNS
EESADES

FHULTEAWOEL
EELUNREERETS
ELOnERE ENER
ol ]




EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

OTFEREOTSTIE,. JryEEENGEEI S A EERNCEBE TESLSICEELEBOTE .
EOFS7E3AESERICSIIZFNRER (ERXCHEIIZELI EHOMESR) OFg -BX -
B, J7 ESEFEORBRNOLGERISAUCOVTERLUTVWET  EREDTS 2 27V
CEESFRICSI T HFHBEEEOHBERTLTVET,

P ROEMREEE S ESARERAFHEORE

O FNEREI S AEOREROHR

(= [A0ITREH ~20E I HY R (20172 A ~2022FIA)
320,000 100
0,000 - % ———————————egg— 627
Fat Q
150,000 @ 168 ..%1_ — - 3
193
a0,000 4 " — — I.l.d
0171 5437 54
]IJ|||||I["JI|IIII] i mllﬂl]“llh PIEROSH Bl
o nl]"l]“" s . o ' _ - + _*'
4.0 5.4 4
B 451 160 =124 19,4
— L LR W oihE
| AT TR S W TG - i
—— AR T E N &8l

iz ez sz e w2 men o Mo BES 4NN SAES EADR RAER SRER

#EEFISAE. IFVFOERENREELTLSBOTIESUES A,

wroROEMBEREGE, Si0E (8B RSBy EAEEALE 0L ELTHELEEOTEY, KRGO
MEEMCE W THREL TR ES SR G SESHEUET.

HIFEDEMBERCHLT. BESEMIDT—IFRHTEEVESRLTOL—ILTETLTLEY,
FMRR BNy 7— IS RRTRINES A
TEMRERESHETEELEMAESE2CE. TSR L TOMERLTIVET,
B Fu2 277 X/ECH0T, DOCRNTIRSCE, SERMC DLW TAYFYT—20FMREETRELT

whLET.

RGOS AIINT

B % s miafimn (ToPn) (R

SRR MSCIDI YA A PP R (RESAS, Bi—2)

FMEN  MACIT V=3 Tk £ XFw2 3 (BSRE. A9—=21

Ei=EHE - NOMURA-BR S S

SHEN FTSERNENA Tl X BCaE, A—3)

FNEER: P S R A Fed3— Iv—alud - -t SfO—/b F411=20p0F [[A=2)

SEEMICTNT

STOPIXRBIRY - BEL. B, BRsd—-0MaET o RRESERIFELTLET, WSCID7% 1 -

AT eI ABEUNECIT T =T F - T = wheof YFwI 23, MEC! Ine. PHMBLLECERTY. EENICETHEEN.

SMFRE M O —OHFRAEMEC InciCBBLEY. EMSO incid, FENONBEEETSRNBSULRERETS

BEEELTLEY. SNOMURABPENE. BRREnlat Ry 3RATRECNCAER NI ROME2E0nm

ERTOERSMANT, —EOlAANER B I TERYNEERN =T Ud D=L AED Jq.:ﬁ:&'n;ﬂ'.

MNOMURA-BPIEROESNR B TOE— DO ERETSHICRNLTNEY. . BRIz SEENOEET.

e, BERMEREYSLOTEEL, JroRolERRSCMLT —YREEALEE A, BFTSEERENAS T eI 2R,

I".SL Fixed Income LLOCAUBEINT VSRS T oFATY . SHEEFTSE Fixed Income LLCOHMME TS,
BRICHT AT A TOMRIIFTSE Fixed Income LLCHHLTLET. SIPEILNY 00U E - ATy d 32— I9-

,_z,.a',f « F=drtyd FO—=IT S T=320 B, BRSNS ETRECR TRERLTLET . LP. Morgani3 @0

oo - FHMPRITSEOTRBURL A, ZENENEEZITURHLTLEY., JP. mgann%m!ﬁ::;amm#;%:b

[ RREEN - A - R TSCEERNSNTVER AL Copynight 2016, J.P. Morgan Chase & Co. All rights reserved

€y

17/97



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

0120-106212 9:00 17:00
https://www.daiwa-am.co. jp/

@
@
®
0.385 0.35
0.30
0.05
55 50
55 50
0.165 0.15
55 50
0.12

0.03

18/97



50
50
@
0.055
0.044
®)
15 5
2037 12 31 2.1
20.315 15 0.315

19/97

0.05
0.04

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

20



2.1
0.315

20
2037 12 31
5
15
2037 12 31
15.315 15

2022 1

20/97

2.1

15

20.315

15

0.315

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

5

15



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@ (2022 1 31 )
() ()
47,080,053,490 98.24
47,080,053,490 98.24
845,394,314 1.76
47,925,447,804 100.00
() ()
845,234,000 1.76
845,234,000 1.76
D
Q)
Q)
©)) (2022 1 31 )
() () )
2,307.50 2,245.50
1 1,103,900 5.17

2,547,249,250| 2,478,807,450

14,540.00 12,720.00
2 177,100 4.70
2,575,034,000f 2,252,712,000

64,920.00 54,730.00
3 37,100 4.24
2,408,532,000( 2,030,483,000

67,850.00 58,230.00
4 34,600 4.20
2,347,610,000| 2,014,758,000

53,800.00 56,160.00
5 33,100 3.88
1,780,780,000] 1,858,896,000
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6,380.00 5,595.00

6 238,800 2.79
1,523,544,000( 1,336,086,000
3,524.00 3,645.00

7 345,000 2.62
1,215,780,000f 1,257,525,000
6,707.00 5,939.00

8 199,700 2.47
1,339,387,900( 1,186,018,300
2,525.00 2,546.50

9 412,600 2.19
1,041,815,000{ 1,050,685,900
12,915.00 10,090.00

10 92,900 1.96
1,199,803,500] 937,361,000
24,775.00 22,460.00

11 39,500 1.85
978,612,500 887,170,000
3,564.00 3,667.00

12 215,800 1.65
769,111,200f 791,338,600
18,760.00 15,020.00

13 49,900 1.56
936,124,000f 749,498,000
60,670.00 66,990.00

14 10,700 1.50
649,169,000f 716,793,000
5,963.00 5,732.00

15 119,900 1.43
714,963,700 687,266,800
1,854.50 1,850.50

16 354,100 1.37
656,678,450 655,262,050
5,082.00 5,013.00

17 129,700 1.36
659,135,400 650,186,100
2,785.50 2,853.50

18 225,600 1.34
628,408,800 643,749,600
6,933.00 6,830.00

19 92,000 1.31
637,836,000 628,360,000
3,725.00 3,711.00

20 157,000 1.22
584,825,000 582,627,000
1,455.50 1,434.00

21 387,100 1.16
563,424,050 555,101,400
UFJ 685.80 691.10

22 780,100 1.12
534,992,580 539,127,110
1,504.00 1,431.50

23 375,400 1.12
564,601,600f 537,385,100
10,710.00 9,570.00

24 53,800 1.07
576,198,000 514,866,000
7,660.00 6,427.00

25 80,000 1.07
612,800,000f 514,160,000
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3,196.00 3,328.00
26 151,300 1.05
483,554,800 503,526,400
3,295.00 3,267.00
27 152,200 1.04
501,499,000f 497,237,400
4,459.00 4,158.00
28 112,000 0.97
499,408,000f 465,696,000
2,332.50 2,294.00
29 202,900 0.97
473,264,250 465,452,600
2,606.00 2,444.00
30 182,700 0.93
476,116,200f 446,518,800
()
98.24%
98.24%
()
0.15%
1.66%
3.08%
0.15%
4.90%
7.56%
0.39%
1.36%
0.33%
0.37%
0.51%
0.35%
3.04%
29.98%
7.33%
3.16%
4.06%
0.65%
0.46%
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0.26%

0.03%

8.25%

4.11%

1.95%

3.15%

0.33%

3.60%

1.66%

0.64%

4.78%

98.24%
)

494 887,965,000 845,234,000 1.76%

D
«C 2

®

() () ( ) )| ( )X )

1
(2016 7 10 )

34,854,521,643 34,854,521,643 14,630.9 14,630.9

2
(2017 1 10 )

79,153,166,646 79,716,802,056 18,256.3 18,386.3 18,280
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3
81,943,462,047 | 82,780,243,848 18,899.9 19,092.9
(2017 7 10 )
4
94,141,369,952 |  95,082,207,521 21,713.3 21,930.3 21,700
(2018 1 10 )
5
70,495,933,022 | 71,201,502,317 20,082.6 20,283.6 20,070
(2018 7 10 )
6
52,158,803,413 | 52,810,669,834 17,523.2 17,742.2
(2019 1 10 )
7
54,023,192,298 | 54,697,049,097 18,519.3 18,750.3 18,500
(2019 7 10 )
8
49,714,439,980 | 50,262,245,700 20,872.9 21,102.9 20,830
(2020 1 10 )
9
40,646,357,380 | 41,177,891,564 18,964.5 19,212.5 19,000
(2020 7 10 )
10
47,078,604,689 | 47,482,929,401 22,588.9 22,782.9 22,380
(2021 1 10 )
2021 1 44,389,374,953 21,924.9 21,990
2 45,527,895,697 22,487.2 22,540
3 47,969,316,235 23,693.1 23,760
4 46,685,882,818 23,059.2 23,170
5 47,770,648,012 23,595.0 23,740
6 48,606,395,090 24,007.8 24,110
11
47,369,182,819 | 47,877,360,431 23,396.7 23,647.7 23,430
(2021 7 10 )
7 46,898,413,829 23,164.1 23,460
8 48,603,472,802 24,006.3 23,930
9 50,976,666,004 25,178.5
10 50,689,386,392 25,036.6 24,960
11 49,663,872,813 24,530.1 24,840
12 51,533,010,348 25,453.3
12
51,107,200,885 | 51,558,689,361 25,243.0 25,466.0 25,240
(2022 1 10 )
2022 1 47,925,447,804 23,671.4 23,660
)
()
1 0.0
2 130.0
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3 193.0

4 217.0

5 201.0

6 219.0

7 231.0

8 230.0

9 248.0

10 194.0

11 251.0

12 223.0

()

1 9.1

2 25.7

3 4.6

4 16.0

5 6.6

6 11.7

7 7.0

8 14.0

9 8.0

10 20.1

11 4.7

12 8.8

(4)

1 2,382,248 0
2 1,953,409 0
3 0 0
4 0 0
5 0 825,362
6 0 533,736
7 0 59,430
8 0 535,365
9 0 238,481
10 0 59,135
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11 0 59,536

(
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2019 2020
2020 31 2021 31
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