EDINETOOOO
000000000000 0O0O0OO(EL2441)
Ooooooooooooooooooad

2022 6 22
40 ( 2021 9 28 2022 3 25 )

03-3516-1432

1/92



EDINETOOOO
000000000000 0O0O0OO(EL2441)
Ooooooooooooooooooad

2192



EDINETOOOO
O00O0000000000000O0(E12441)
Ooodooodooodoooononod

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

3/92



o

MMF

MRF

ETF...

4/92

MMF

MMF

12

EDINETOOOO
000000000000 0O0O0OO(EL2441)
Ooooooooooooooooooad

4)
MMF
MRF
480 12 1
32 26 9 4



10

N

12

225
TOPIX

5/92

12

EDINETOOOO
000000000000 0O0O0OO(EL2441)
Ooooooooooooooooooad



EDINETOOOO
000000000000 0O0O0OO(EL2441)
Ooooooooooooooooooad

6/92



EDINETOOOO
O00O0000000000000O0(E12441)
Ooooooooooooboooononoad

Do7URDEE

1 I BFAZSCEEFESEO Y TUV/HE (BfAS SUBFHRES)
[CHREZITVET.

o RIEDERZT— VRV TUIA VAL IY—TP/R LT [RY—T7/R &N
W&, ) BBUTITVEFT . BFESCIETESEOV U/ E (BES LU
RIHAES) ([CoMIBRL, URTSMZERSI-SA T, RIENICEEUL NG OR RS
RRERMEONREZBEULTCERETVET.

VTURER

BERMRCHARMARETISABORNTT. Fo. IRBTOFIPHRERTE
COERRMLRTTI/RFBLINCEENET.

FEENRE

PAUR DTS T—ARSUP . F3VA R U AFUP . AFUR,. BF
# IET<TOBCRATILEMUE A FL EANSERSBTENIEA0BIFT.

2| EnmEtE 1 -vavoREEGTLET.

eEHRHERMH T, T Al —VavVDREBIUBEE. J7yIAI NI HiFEDRD
IS REFA. TS LU A —ILEh—TaiRICBE IVWTTWVWED.

m Tab—3avElR

THEBICHASESEROEMERTEREELTHLSN. —ENICCOEh AE
L. 1 ZE8ICHASHSEEOER ) AONKI{BIET . E. ARAHDT—
mohE U THaENnS. EFEHmAEVEES T 1Lb—3 /3B BUFET.

7/92



EDINETOOOO
O00O0000000000000O0(E12441)
Oooooooooooobooooonoad

3| ~vFv-szrEsRANREEELET.

O FTSEHFREM 1 T w7 ANy IBL-AR—A) EXRYFI—7LL, hRBRIC
RUFI—T7% O REBELET.

RIFI—LB
7 /FOEBREBRENEL. 9 S-DOER-EROILTT.

; {\ FTSEREN 1 /T v I A (NI RBL-AR—-R) &

FTSE Fixed Income LLCICKXV#ETN. R T BEOEEOBSINGEEESHS

OFBENTHNEFHUI@NA > TYvIATT.

8 ZOA UFwIADT— I3, M EROHEBREL TS, FTSE Fixed Income LLCR, 487 —9
DERRSIUREVEREY T L7 —JOER. ERFCEEEC ONESREEALF B AL
DA Y FwIAICHT SREABONNOME O —DOMFBFTSE Fixed Income LLOCREL
F9.

4| musLc smprEosBAYIREVE A,

HEEE. hREEF L oTR IEDISGERFTEIELVBEFEUFET,

ORECHE

FH258 (MRBOBSEEENRD) CRBZETVL. RACLT LIFTOASHCEDE Rm 5
EE{TVLET.

SHEEOFHWNA A=

18 2R 3R 48 5H 68 7R 88 9B 108 11E 128

# LI A A—JTHY). ROFESOZTIVE LU TORRICOVTHE. GETSOTES)EEA.

® SECHRINOREH Z, RED ZSHIERZRROF FESNAZTOEELELFT,
RS ZSHICEWRHEONF-EINAEICRE, IT-T77 /FOFF-EINAEFED
55, ERAMEICBEIT ZFFEIDNAFSESTEDELET.
(FP/EODERFINZOBAEICE. TR CHiRT3HET.) 23T Eh.)

o HECHRBOWEN T, 1 A0S 1 MU TEENGHERTILERELLET.

o HECHEE, ZRRUNHETRERS. REGBRCESEMEL. RELFT.

¥ SO EMS P AOR S PERMETKRICL TR, HRIEETOHBLEOBIET .

8/92



EDINETOOOO
O00O0000000000000O0(E12441)
Oooooooooooobooooooad

REEFERICHTIERPIA

FPUETHRESIELDONS =T

&

o SR 3T R chIC RS Lol (68 309 i e D BC 2 Il & & U B il = 2 LM i) D
PRSEHONHBELE. SR PICREELCERG TEA THILWODNIBEFHUET AR
HRchiCRE LR A TR ILWOLN 386, Sl REORS@EMEANERBEiE<TT
BIACLICGUZET . F. DESOKER. AT RMBICET 277 /FONMEERT
BOTRBIFEA.

BN PICRELRBEEX TEILONABS DA A—T

o Jr/ROSEEZ. Bl G OF B3 RiE,
7 /FORARNSFHILONET, HEEY
FHONAE. TOERMELYS. 77 /FORR
EDHRDTHI-0, BB THVET .

# 5E&0OHE PEEEET L S TEBUE A

MEREENrSEREW FRLEES MEREErSELERF TELLES
1
_ 10500/ ;.mmm - 10.500/
*50M3 10,4500 _ IS (7
% 2 \10.400m| 209 =
500M 450A | | {1 S00R | | i”"_m‘m
{3+ (@) (@)
HE @ g Z *B0H |\ 10.300m
= % 2
4201
L ] g @@ E
MEASE ), SMRBH ), SEREO MERBE ), SMRBE ), SEARE
S SHH sHwm SO
[HENRE | (eRpBROR SRS OWRBEROMBEESCERS (HNESRIE ORLAES |
I sEsmnns Ll cumns

ROl (0+@o5sS. R ANCAELETT 77 2FAEE BNRACE). BFERToHEHSRr EWELGLESIC
FRLCESENS T TEOT. ANUBROHESICRTS  TaasEHSNESnTT.
CENTHET.

s NSl HERHICNE Jo. HENSNrSTRONET.
¥ PR A—2TE). BN HESNT RREREIE T D00 THEELAOTIER I,

¢ RRED 7 /FOBAMRIC K> TR HERO—BPFBEEH . EENICIBTAD—E5
BEULICHSTIRES®BVET . J7/FRA ROERIRICELY. SEEIL R EHIOE -
BBINE DSBS BEERTY .

SESO—WFTEO—BILRLICHST38S SESOSBENTEO—SILELICHEY T 28S

|niss —
rEEEs | ERES |-sEsS

— iR

| MRISES) | | TElREe (MNSERe) f==T T
BAE0 |EWREE TR TAO—BRLEL REED e
WuEe | FE RS | AREELE| | fagon zosmere LR vy
e

EEOB | | s RoLET. SR et
i [22eo] RIS, [2mo] F=A
(o @k | | | HesEEmLLGUEY. Wit Bk
L mases L e LR (R )
SRR ERESOIPAAORAGEE HE @ FrondkE ERTEE FIErSOsESTY. SERORRSOEN
#TV. A, RE LS AES OSSP LE Y.

() B T SRR DU TR iC[FR- FRES O 7 AORE-Ee lE TR ToL.

9/92



EDINETOOOO
000000000000 0O0O0OO(EL2441)
Ooooooooooooooooooad

2002 3 26
2005 6 24 5,000 2
2007 1 4
| |
= | sens wa Ry e
D= LR Y TUYA VHL | = ’i;?;‘f""’ B SE
| HEe | (RHF +—81%) e IY=T7 UK — el
S mEae
| |
<TFUE>
=LK YTy Lhl
(B3F +-HEK)
<TH—TFLE>
D—=LE s YIYYfvhlh THF—T7VF
<ETEfEeH> SRERREN <BHEEH>
B=Fty kv3L2A 0 AT Bt U FET
1 <BERRREEH>
ERERZGHOMEVLFICHT LR _ _
! B AEFzHA FT 48T

<BEEH>

10/92



EDINETOOOO
000000000000 0O0O0OO(EL2441)
ooooodoooddoodnoodd

2022 3

10

1964 10 6

1987 6 27 4 5,000

1990 6 30 10

2008 4 1

9 9 253,400 45.68
1 17 6 174,801 31.51
1 5 5 40,150 7.24
FTSE

11/92



14

EDINETOOOO
000000000000 0O0O0OO(EL2441)
Ooooooooooooooooooad

14

FTSE

12/92



EDINETOOOO
000000000000 0O0O0OO(EL2441)
ooooodoooddoodnoodd

10 20

aors-em | }[ amzaz

:

EHEEEAS

J

Iﬂﬁ&ﬂﬂ]

LR §

HMAE
(FraebFTa—iy—)

v

[ YASEER

v

[ ho—Fso T8

;

-

[a}*k“ﬂ-‘\ul\lk“u |

-

13/92



EDINETOOOO
000000000000 0O0O0OO(EL2441)
Ooooodooodooooooodd

25

2022 3

14/92



10

20

15/92

EDINETOOOO
000000000000 0O0O0OO(EL2441)
Ooooooooooooooooooad



100

50

EDINETOOOO
000000000000 0O0O0OO(EL2441)
Ooooooooooooooooooad

10

16/92



EDINETOOOO
000000000000 0O0O0OO(EL2441)
Ooooooooooooooooooad

37 6

17/92



EDINETOOOO
000000000000 0O0O0OO(EL2441)
Ooooooooooooooooooad

18/92



EDINETOOOO
O00O0000000000000O0(E12441)
Oooooooooooobooooonoad

(BEER)

F7UFOEMBEFRUSESFSRAESENORE

FP/ELORENTARISALOWEROLR

N THARF-- 20025 30F
- SEERTR D R § ST (e

B o8B 88 B2

25006
20,000
15,000
10000 (==

5000

G.-*————.-.-—-—u—_—-—--—h-l——

k
=]

p i 5 &
74 HaE3R MNSEIH JG0081R HOTE3F MeIH

=i R, 20 T RAR R 0 000s LT REE L
TEUET.

SEEAEANNESL BSNOTRETERALLEOLLE
LTHBLTLETOT EROENEE- Res@8SresusET,
= FMEERE. 201 7H4Rr S 20225 ARGS T MOEHE OB

I ERORAT ERTLCEOTY,

R R R LR T T L
EHEETNTSY. ERORSERCE TV THRLCERER
RiEHyZEATTUET,

T, IPFEARNERROUASEERNICHET
FILSICERLEEOTY,

2N TEARF—I02283AF#
W 8l ldor) EiRce IdiaSTresn DEda o e

S8 o828

HT7ruH BEd SSRES FWEDE Do SRR FNEN

1% g oxe [aame eege Bﬂilm EREE
Bl B 821 5O H &ry sS4l 114 1293
[Tt} AAK ATAD| A 124 & 104 Al & 4% oG
s | 15 1 173 29 iR ] 7 ar

2 TOEEBIS AN TR BRI SEUFER

= 0 TEARGSINIHE IR OSEMOER RIS F 1 MOR
AECECE-B @ THEERELIDOTY.

s ERHICHDLCNBRLESREUET,

s Lo ra R REmERORERTY .,

BHREISADEY
. E BB ESTOMK BLAH) 3 BFOat SR LRICRA T30 BA
g% & REEEENTOPN) | MRELTORESEETET— T o~ FT—IT BEUEEELIEOTT. B8,
(A3 TOPIXICR T W {HE. Mkl BN T Oa—DDEfiRRt e PEd et
PR O ORRLET.
_ MSCHEOKUSAL MSCHEOKUSALS T R P MA 3. firt—2)12.M50) Inc R, B2
RER® | 1TIR _ <HADAREOATERNRILTRULEEET. EARRMLE SO TT. K8,
(EAD. FIR—2) MSCI indexiC BT SEFEM. TR BN T O —IONERS. MSC inc IR LET.
MSCITR—2r: MECIZ T — i T — i of 7 A (AT, A=) (3. MECI Inc TR
FEER | Y-ubhASTYIR | R AROFREORLENRSLTEHUSENT NS ESL O TT.ES,
(B4, Bri—=2) MSCI IndexC B T-SEHHE. HI00R B R T OMm—OERIE. MSC) Inc [ICRELEYT.
_ NOMURA-BPIEEI . SHBSAAAH FRELTL SEEOENRTEOME SN
BEEM | NOMURA-BPIEHA CETEHIIRE NSRS RETY. 55 NOMURA BPISHRICH T S5 168,
S0, 0NN EETOG— ORI, BRSNS HIMMLET,
ETSE FTSEMSEM = 75T 7 (< E#, (94— )13, FTSE Fixed Incame LLCICEUS
SEER | HRDRIFIR BoN. Btk ttfE REOERORSEEREESE B SO EEE T T au
<, F—2) ENTT. O, FISERRER- T2 2 MY SISO NN E T O —
: - BRI, FTSE Fixed Income LLCICMBLET.

i f’f" ;’:’ B | PRI A A A A ST 9T R IR =TS DR~y T O Tt
Tzt =2 2P E(E~—2) 3. LP, Morgan Securities LLCHI. BELTLS. N
WREN | L i EFRHT SR AN TERRTHIC L ENTT. B8 PELA L A
Rl I UF I T T DSl SO — - F A I =2 7 FIC T 28

;q'x_m {6 R, MBI T DAs— DO RIS, LP. Morgan Securities LLCCRELET.

HKENGHEYS ALOEFROERICEVEENICOWT

Ei=xi. 77U/ EHY SR EET A CRL A HESR TR AT RLTE). TOMEC oW T, B8N, THE. 1%, NG,
R, BT ST IR L E A, B SRR R O T R L R GRS S DA
|CIERT SR —0MiC DL T SeOREeRLET AL

GElSsomnE Bl THUICS S ERENELT. ARALTEUET.

19/92



2.2

2.0

EDINETOOOO
000000000000 0O0O0OO(EL2441)
Ooooooooooooooooooad

0120-048-214
9 5
https://www.okasan-am. jp

1 1
1.155
1.05
100 0.55 0.55 0.055
0.50 0.50 0.05

20/92



EDINETOOOO
000000000000 0O0O0OO(EL2441)
ooooodoooddoodnoodd

100 300 0.44 0.66 0.055
0.40 0.60 0.05
0.33 0.77 0.055

300 0.30 0.70 0.05

]

|

|

0.0055 0.005
|
|

21/92



EDINETOOOO
000000000000 0O0O0OO(EL2441)
Ooooooooooooooooooad

2037 12 31 x 2.1
2014 1 1 2037 12 31 20.315 15 0.315 5
2038 1 1 20 15 5
2037 12 31 x 2.1
2014 1 1 2037 12 31 15.315 15 0.315
2038 1 1 15 15
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|
2022 3
2022 3 31
3
66,388,370,529 99.68
- 214,472,963 0.32
66,602,843,492 100.00
3,929,485,000 5.68
28,393,026, 654 41.04
5,422,215,975 7.84
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6,442,804,966 9.31

4,634,834,005 6.70]

7,981,893,862 11.54

3,958,148,206 5.72

4,311,742,840 6.23

65,074,151,508 94.07

— 4,102,893,676 5.93

69,177,045,184 100.00

31,210,742,574 2.1164)  66,054,415,584 2.1271  66,388,370,529 99.68

99.68
99.68

US TREASURY N/B 29,000,000 15,713.72]  4,556,981,292 15,719.46]  4,558,645,031]  6.25 2030 5 6.59
6.25 15

FRANCE 0.A.T. 27,000,000 15,605.80  4,213,568,349 15,442.86|  4,169,572,821 2.5 2030 5 6.03
2.5 25

US TREASURY N/B 30,000,000 12,393.89  3,718,169,953 12,368.08]  3,710,424,979| 2.875 2023 11| 5.3f
2.875 30

US TREASURY N/B 30,000,000 12,409.19  3,722,759,578 12,367.12]  3,710,138,109 2.875 2025 4 5.3§
2.875 30

US TREASURY N/B 28,000,000 12,136.68  3,398,273,108 12,113.74  3,391,847,633  2.25 2027 2| 4.90)
2.25 15

US TREASURY N/B 29,000,000 11,494.96|  3,333,540,253 11,648.08|  3,377,944,876  2.25 2052 2| 4.88
2.25 15

DEUTSCHLAND REP) 26,000,000 12,971.59  3,372,615,922 12,827.79  3,335,225,738 0 2032 2| 4.82
0 15

(CANADA-GOV*T 32,000,000 9,791.37]  3,133,238,592 9,784.22 3,130,951,648  1.75 2023 3 4.53
1.75 1

US TREASURY N/B 25,000,000 11,941.63  2,985,407,653 11,917.72|  2,979,431,563  1.875 2027 2| 4.3
1.875 28
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10 US TREASURY N/B 24,000,000 11,183.30 2,683,994,342 11,206.33  2,689,520,250 1.375 2031 11 3.89
1.375 15

11 UK TSY GILT 10,000,000 21,845.16( 2,184,516,153 21,859.31f 2,185,931,985 4.25 2039 9 3.16
4.25 7

12 US TREASURY N/B 20,000,000 10,512.15  2,102,430,719 10,659.40, 2,131,880,813] 1.875 2051 11} 3.08
1.875 15

13 AUSTRALIAN 20,000,000 10,138.45  2,027,691,040 10,125.42)  2,025,085,600] 4.75 2027 4 2.93
GOVT. 4.75 21

14 BTPS 0.9 15,000, 000] 12,505.86] 1,875,879,420 12,418.51) 1,862,776,729 0.9 2031 4 2.69
1

15 US TREASURY N/B 16,000, 000] 11,456.85  1,833,096,229 11,519.95  1,843,193,400] 2.25 2041 5 2.66
2.25 15

16 FRANCE 0.A.T. § 10,000, 000] 16,511.71  1,651,171,960 16,389.09( 1,638,909,970 6] 2025 10 2.37
25

17 1,500,000, 000 98.71f  1,480,725,000] 98.95( 1,484,280,000] 0.1 2031 121 2.15
20

18 BTPS 4.5 10,000, 000] 14,399.56( 1,439,956,790 14,365.80( 1,436,580,300 4.5 2023 5 2.08
1

19 UK TSY GILT 7,000,000 20,306.89 1,421,482,456 20,258.94  1,418,126,29] 4.75 2030 12| 2.05
4.75 7

20 DEUTSCHLAND REP| 8,000,000 17,444.56] 1,395,564,832 17,229.12)  1,378,329,696) 4.75 2028 71 1.99
4.75 4

21 BTPS 0.85 10,000, 000] 13,489.55  1,348,955,600] 13,354.76]  1,335,476,980] 0.85 2027 1] 1.93
15

22 DEUTSCHLAND REP| 10,000,000 13,060.04 1,306,004,460f 12,911.04] 1,291,104,160f 0 2031 8 1.87
0 15

23 JAUSTRALIAN 15,000,000 7,966.28  1,194,942,000f 7,948.89 1,192,333,800f 1.25 2032 5 1.72
GOVT. 1.25 21

24 FRANCE 0.A.T. 8,000,000 13,919.27] 1,113,541,796 13,853.45 1,108,276,112 1.5 2050 5 1.60]
1.5 25

25 JAUSTRALIAN 14,000,000 7,836.460 1,097,105,520f 7,816.59] 1,094,323,440f 1f 2031 11 1.58]
GOVT. 1 21

26 CANADA-GOV*™T 12,000,000 8,982.32l 1,077,879,000f 9,002.00] 1,080,240,348] 1.5 2031 12| 1.56
1.5 1

27 FRANCE 0.A.T. 7,000,000 15,380.25 1,076,617,759 15,216.21)  1,065,134,959 2.75 2027 10| 1.54
2.75 25

28 1,000,000, 000 98.83 988,390,000 99.02 990,240,000] 0.1 2031 9 1.43
20

29 1,000,000,000] 95.30] 953,030,000 95.92) 959,270,000] 0.4 2040 6 1.39
20

30 [CANADA-GOV*T 2 7,000,000 8,832.14 618,250,248 8,934.84 625,439,045 2l 2051 120 0.90f
1

94.07
94.07
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)
11,072,136.99| 1,081,358,044 1,083,843,739 1.57
10,060,110.00 923,737,408 925,486,861 1.34
) 1

21 (2012 9 25 ) 127,768,400,603 131,303,779,594 0.7663 0.7843
22 (2013 3 25 ) 131,156,523,110[ 133,974,463,276 0.8856 0.9036
23 (2013 9 25 ) 109,373,698,707| 111,727,050,174 0.8935 0.9115
24 (2014 3 25 ) 105,788,245,040[ 107,901,492,019 0.9130; 0.9310,
25 (2014 9 25 ) 107,434,780,679 109,485,945,477 0.9527 0.9707
26 (2015 3 25 ) 111,337,964,161| 113,352,756,894 0.9988 1.0168
27 (2015 9 25 ) 105,741,681,084 107,734,427,911 0.9593 0.9773
28 (2016 3 25 ) 99,811,155,606| 101,797,281,509 0.9055] 0.9235
29 (2016 9 26 ) 89,334,471,775( 91,311,103,686 0.8161 0.8341
30 (2017 3 27 ) 88,777,611,255 90,748,301,661 0.8139 0.8319
31 (2017 9 25 ) 89,765,805,050f 91,663,609, 756 0.8605] 0.8785
32 (2018 3 26 ) 80,169,695,826( 81,503,010,963 0.8011 0.8141
33 (2018 9 25 ) 76,667,964,891 77,823,639,760 0.8164 0.8284
34 (2019 3 25 ) 74,441,148,865 75,566,517,140 0.7934 0.8054
35 (2019 9 25 ) 76,289,082,761] 77,428,667,598 0.7849 0.7969
36 (2020 3 25 ) 87,867,828,204] 89,142,005,776 0.7885 0.8005
37 (2020 9 25 ) 85,436,321,996| 86,756,825,073 0.7885 0.8005
38 (2021 3 25 ) 81,438,132,546| 82,716,837,504 0.7792 0.7912
39 (2021 9 27 ) 74,698,140,016] 75,899,884,976 0.7755 0.7875
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40 (2022 3 25 ) 66,466,728,037 67,296,397,060 0.7648 0.7738

2021 3 81,907,932,832 — 0.7840, —

4 80,752,596,591 — 0.7811 —

5 80,770,104,202 — 0.7874 —

6 79,613,505,027 — 0.7858 —

7 77,923,909,345 — 0.7871 —

8 76,580,776,782 — 0.7856 —

9 74,433,831,125 — 0.7749 —

10 74,412,998,192 — 0.7862 —

11 72,453,617,500 — 0.7748 —

12 71,690,616,360 — 0.7758 —

2022 1 69,406,670,636 — 0.7605 —

2 66,453,715,383 — 0.7472 —

3 66,602,843,492 — 0.7685 —

1

21 2012 3 27 2012 9 25 0.0180
22 2012 9 26 2013 3 25 0.0180
23 2013 3 26 2013 9 25 0.0180
24 2013 9 26 2014 3 25 0.0180
25 2014 3 26 2014 9 25 0.0180
26 2014 9 26 2015 3 25 0.0180
27 2015 3 26 2015 9 25 0.0180
28 2015 9 26 2016 3 25 0.0180
29 2016 3 26 2016 9 26 0.0180
30 2016 9 27 2017 3 27 0.0180
31 2017 3 28 2017 9 25 0.0180
32 2017 9 26 2018 3 26 0.0130
33 2018 3 27 2018 9 25 0.0120
34 2018 9 26 2019 3 25 0.0120
35 2019 3 26 2019 9 25 0.0120
36 2019 9 26 2020 3 25 0.0120
37 2020 3 26 2020 9 25 0.0120
38 2020 9 26 2021 3 25 0.0120
39 2021 3 26 2021 9 27 0.0120
40 2021 9 28 2022 3 25 0.0090
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21 2012 3 27 2012 9 25 3.3
22 2012 9 26 2013 3 25 17.9
23 2013 3 26 2013 9 25 2.9
24 2013 9 26 2014 3 25 4.2
25 2014 3 26 2014 9 25 6.3
26 2014 9 26 2015 3 25 6.7
27 2015 3 26 2015 9 25 2.2
28 2015 9 26 2016 3 25 3.7
29 2016 3 26 2016 9 26 7.9
30 2016 9 27 2017 3 27 1.9
31 2017 3 28 2017 9 25 7.9
32 2017 9 26 2018 3 26 5.4
33 2018 3 27 2018 9 25 3.4
34 2018 9 26 2019 3 25 1.3
35 2019 3 26 2019 9 25 0.4
36 2019 9 26 2020 3 25 2.0
37 2020 3 26 2020 9 25 1.9
38 2020 9 26 2021 3 25 0.3
39 2021 3 26 2021 9 27 1.1
40 2021 9 28 2022 3 25 0.2
2
21 8,348,539,290 70,980,863,838
22 8,491,086,683 27,142,252,876
23 1,984,592,610, 27,664,177,071
24 3,949,806,597 10,488,929,151
25 5,040,662,593 8,147,676,128
26 8,299,209,323 9,599,060, 656
27 4,396,676,591 5,639,515,849
28 6,119,712,282 6,114,177,993
29 4,264,512,073 5,031,592,499
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30 3,572,694,031 3,954,950,229
31 2,031,973,278 6,792,567,234
32 2,471,327,873 6,710,588,284
33 966,628,838 7,133,844,329
34 7,202,198,484 7,289,196,038
35 8,945,229,291 5,576,172,718
36 19,664,881,274 5,421,318,631
37 3,427,920,889 6,511,578,964
38 1,814,538,875 5,652,853,206
39 1,234,126,667 9,423,361,206
40 594,773,305 10,014,750,824
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0120-048-214
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https://www.okasan-am. jp
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(2021

39

9 27 )

(2022

40

3 25 )

150,563,381 34,201,232
606,969,547 449,381,339
74,367,335,198 66,267,785,600
75,124,868,126 66,751,368,171
75,124,868,126 66,751,368,171
192,655,117 86,907,581
154,404,193 138,830,101
3,775,595 2,791,488
75,511,892 55,829,746

256 76

381,057 281,142
426,728,110 284,640,134
426,728,110 284,640,134

=1 96,327,558,871

21,629,418,855
2,353,046,475

=1 86,907,581,352

20,440,853,315
2,131,911,225

74,698,140,016

66,466,728,037

=3 74,698,140,016

*3 66,466,728,037

75,124,868,126

66,751,368,171
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39 40

2021 3 26 2021 9 28

2021 9 27 2022 3 25
624 1,960
1,364,137,207 214,254,797
1,364,137,831 214,256,757
55,507 46,441
22,195,284 19,153,708
443,905,627 383,074,008
2,236,884 1,933,102
468,393,302 404,207,259
895,744,529 189,950,502
895,744,529 189,950,502
895,744,529 189,950,502
10,162,454 1,320,672
23,078,660,864 21,629,418,855
2,030,710,903 2,341,179,029
2,030,710,903 2,341,179,029
265,306,009 134,314,636
265,306,009 134,314,636
=1 1,201,744,960 =1 829,669,023
21,629,418,855 20,440,853,315
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40
2021 9 28
2022 3 25
1.
2.
3.
6 6
2021 9 28 2022 3 25
39 40
2021 9 27 2022 3 25
1. 1.
96,327,558,871 86,907,581, 352
2. 55 6 10 2. 55 6 10
21,629,418,855 20,440,853, 315
3. 1 3. 1
1 0.7755 1 0.7648
(10,000 7,755 ) (10,000 7,648 )
39 40
2021 3 26 2021 9 28
2021 9 27 2022 3 25
*1. *1.
229 (021 3 26 2021 4 26 ) 235 (021 9 28 2021 10 25 )
A 106,468,032 A 143,820,776
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10,000

10,000

230

10,000

10,000

231

10,000

10,000

232

(2021

(2021

(2021

B 0
c 1,814,065,115
D 0
E=A+B+C+D 1,920,533,147
F 103,532,402,399
G=E/F*10,000 185
H 20
I=F*H/10,000 207,064,804
4 27 2021 5 25 )

A 166,004,369
B 0
c 1,705,847,271
D 0
E=A+B+C+D 1,871,851,640
F 102,660,016,552
G=E/F*10,000 182
H 20
1=F*H/10,000 205,320,033
5 26 2021 6 25 )

A 166,259,864
B 0
c 1,654,516, 680
D 0
E=A+B+C+D 1,820,776,544
F 101,396,405, 772
G=E/F*10,000 179
H 20
1=F*H/10,000 202,792,811
6 26 2021 7 26 )

41/92

10,000

10,000

236

10,000

10,000

237

10,000

10,000

238

(2021

(2021

(2021

B 0
C 1,263,410,056
D 0
E=A+B+C+D 1,407,230,832
F 94,793,185,761
G=E/F*10,000 148
H 20
I=F*H/10,000 189,586,371
10 26 2021 11 25 )

A 83,271,690
B 0
C 1,206,086,546
D 0
E=A+B+C+D 1,289,358,236
F 93,699,094,492
G=E/F*10,000 137
H 20
1=F*H/10,000 187,398,188
11 26 2021 12 27 )

A 71,664,038
B 0
C 1,093,980,033
D 0
E=A+B+C+D 1,165,644,071
F 92,525,206,910
G=E/F*10,000 125
H 20
I=F*H/10,000 185,050,413
12 28 2022 1 25 )
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A 121,678,156 A 55,512,529
B 0 B 0
C 1,588,445,573 C 973,477,422
D 0 D 0
E=A+B+C+D 1,710,123,729 E=A+B+C+D 1,028,989,951
F 99,268,193,470 F 91,631,569,622
10,000 G=E/F*10,000 172 10,000 G=E/F*10,000 112
10,000 H 20 10,000 H 10
1=F*H/10,000 198,536,386 1=F*H/10,000 91,631,569
233 (021 7 27 2021 8 25 ) 239 (2022 1 26 2022 2 25 )
A 81,376,952 A 61,547,093
B 0 B 0
C 1,490,442,608 C 912,436,724
D 0 D 0
E=A+B+C+D 1,571,819,560 E=A+B+C+D 973,983,817
F 97,687,904,537 F 89,094,901,192
10,000 G=E/F*10,000 160 10,000 G=E/F*10,000 109
10,000 H 20 10,000 H 10
1=F*H/10,000 195,375,809 I=F*H/10,000 89,094,901
234 (2021 8 26 2021 9 27 ) 240 (2022 2 26 2022 3 25 )
A 113,953,569 A 109,434,748
B 0 B 0
C 1,360,271,807 C 864,220,089
D 0 D 0
E=A+B+C+D 1,474,225,376 E=A+B+C+D 973,654,837
F 96,327,558,871 F 86,907,581,352
10,000 G=E/F*10,000 153 10,000 G=E/F*10,000 112
10,000 H 20 10,000 H 10
1=F*H/10,000 192,655,117 I=F*H/10,000 86,907,581
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39 40

2021 3 26 2021 9 28

2021 9 27 2022 3 25
4
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39 40
2021 9 27 2022 3 25
39 40
2021 3 26 2021 9 28
2021 9 27 2022 3 25
40
2021 9 28
2022 3 25
39 40
2021 9 27 2022 3 25
104,516,793,410 96,327,558,871
1,234,126,667 594,773,305
9,423,361,206 10,014,750,824
39 2021 9 27
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592,399,827

592,399,827,

40

2022

3

25

1,615,676,495

1,615,676,495

31,311,560,008

66,267,785,600

99.7%

31,311,560,008

66,267,785,600
100.0%

66,267,785,600

(

).
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2021 9 27

25

1,634,664,310
6,588,036,659
68,428,840,113
657,373,600
70,034,541

420,697,226
5,521,139,325
62,603,673,291
381,927,175
113,401,572

77,378,949,223

69,040,838,589

77,378,949,223

69,040,838,589

2,786 937,
30,851 20,790
33,637 21,727
33,637 21,727,

*1 36,690,558,301 32,622,063,563
40,688,357,285 36,418,753,299
77,378,915,586 69,040,816,862

*2 77,378,915,586 69,040,816,862

77,378,949,223

69,040,838,589

2021 9 28
2022 3 25

46/92




EDINETOOOO

000000000000 0O0O0OO(EL2441)
ooooodooodooodnoodd

2021 9 28
2022 3 25
2.
3.
4.
60 61
2021 9 27 2022 3 25
1. 1.
36,690,558, 301 32,622,063,563
2. 1 2. 1
1 2.1090 1 2.1164
(10,000 21,090 ) (10,000 21,164 )
1.
2021 3 26 2021 9 28
2021 9 27 2022 3 25
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2021 3 26 2021 9 28
2021 9 27 2022 3 25
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2021

27

2022 3 25

2021

27

2021 3 26
40,534,004,851
13,233,992
3,856,680,542
36,690,558,301

35,261,894,357
50,840,972
234,920,440
97,576,297
348,449,478
574,834,538
122,042,219

2022

25

49/92

2021 9 28
36,690,558,301
22,970,629
4,091,465,367
32,622,063,563
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2022 3 25
31,311,560,008
54,603,139
224,362,228
343,826,320
567,349,130
120,362,738
2.
2021 9 27
983,877,540
983,877,540
2022 3 25
4,087,968,167
4,087,968,167
3.
1.
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500,000,000 494,795,000
1,000,000, 000 988,390,000

1,500,000, 000 1,480,725,000

1,000,000, 000 953,030,000

4 4,000,000,000 3,916,940,000

5.7% 6.3%

US TREASURY N/B 1.375 28,000,000.00 25,585,000.00)
US TREASURY N/B 1.875 25,000,000.00 24,392,578.25
US TREASURY N/B 1.875 20,000,000.00 17,178,125.00)
US TREASURY N/B 2.25 28,000,000.00 27,765,937.64
US TREASURY N/B 2.25 16,000,000.00 14,977,500.00)
US TREASURY N/B 2.25 24,000,000.00 22,530,000.00)
US TREASURY N/B 2.875 30,000,000.00 30,379,687.50
US TREASURY N/B 2.875 30,000,000.00 30,417,187.50
US TREASURY N/B 6.25 29,000,000.00 37,233,281.25
9 230,000,000.00 230,459,297.14
(28,132,166,401)

40.7% 44..9%

CANADA-GOV'T 1.75 32,000,000.00 32,004,480.00
CANADA-GOV'T 2 7,000,000.00 6,315,120.00
CANADA-GOV'T 2.25 6,000,000.00 6,007,380.00
3 45,000,000.00 44,326,980.00
(4,313,458,423)

6.2% 6.9%

BTPS 0.85 10,000,000.00, 9,868,000.00)
BTPS 0.9 15,000,000.00, 13,722,600.00)
BTPS 4.5 10,000,000.00 10,533,700.00)
DEUTSCHLAND REP 0 10,000,000.00, 9,553,800.00)
DEUTSCHLAND REP 0 26,000,000.00 24,671,660.00
DEUTSCHLAND REP 4.75 8,000,000.00 10,208,960.00)
FRANCE 0.A.T. 1.5 11,000,000.00 11,200,970.00)
FRANCE 0.A.T. 2.5 27,000,000.00 30,823,470.00
FRANCE 0.A.T. 2.75 7,000,000.00 7,875,770.00
FRANCE 0.A.T. 6 10,000,000.00 12,078,800.00)
10 134,000,000.00 140,537,730.00
(18,881,244,025)

27.3% 30.2%

UK TSY GILT 4.25 10,000,000.00, 13,577,700.00)
UK TSY GILT 4.75 7,000,000.00 8,835,120.00)
UK TSY GILT 5 2,000,000.00 2,205,540.00)
3 19,000,000.00 24,618,360.00
(3,962,078,858)

51/92



EDINETOOOO
000000000000 0O0O0OO(EL2441)
Oooooooooooooooooad

5. 7% 6.3%
AUSTRALIAN GOVT. 1 14,000,000.00) 11,925,060.00)
AUSTRALIAN GOVT. 1.25 15,000,000.00) 12,988,500.00)
AUSTRALIAN GOVT. 4.75 11,000,000. 00 12,176,120.00
3 40,000, 000.00 37,089,680.00
(3,397,785,584)

4.9% 5. 4%
62,603,673,291

(58,686,733,291)

)1 )
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2022 3 31

66,685,880,113

83,036,621

66,602,843,492

86,665,580,101

0.7685

2022 3 31

71,162,444,827

1,985,399,643

69,177,045,184

32,521,280,970

2.1271

53/92



EDINETOOOO
000000000000 0O0O0OO(EL2441)
Ooooooooooooooooooad

54/92



2022 3

12

55/92

EDINETOOOO
000000000000 0O0O0OO(EL2441)
Ooooooooooooooooooad

10
2,600,000
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2022 3
C )
150 10,422
3 2,659
42 692
7 136
202 13,910
1 38
59 2 19
52
2 193 2 1 2020 4 2021 3
31
3 52
38 38 57
19 52
4 193 2 1 2021 4 1 2021
9 30
2020 3 31 2021 3 31
11,807,346 7,289,865
464,800 9,581
— 2 5,000,000
939,305 983,794
14,133 190,144
11,959 11,876
64,503 75,082

22,805 —
13,659 24,653
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57/92

50,481 5,081
13,388,994 13,590,079
1 216,836 206,911
1 59,198 39,014
276,035 245,926
4,399 13,821
2,122 2,122
6,521 15,944
1,109,287 1,456,717
290,033 382,470
231,146 232,354
23,941 22,969
61,623 —
24,980 24,980
14,510 14,510
1,726,502 2,104,981
2,009,059 2,366,852
15,398,053 15,956,931
2020 3 31 2021 3 31
6,352 56,838
627 —
544,430 544,401
3 1
5,001 5,001
431,312 437,638
108,112 101,760
162,268 223,730
116,262 40,795
62,714 50,055
8,800 16,900
901,455 932,720
323,196 307,698
22,830 13,980
90,582 91,515
— 78,590
29,100 —
465,709 491,784
1,367,165 1,424,505
1,000,000 1,000,000
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566,500 566,500
566,500 566,500
179,830 179,830
5,718,662 5,718,662
6,382,996 6,707,859
12,281,488 12,606,351
13,847,988 14,172,851
182,899 359,574
182,899 359,574
14,030,887 14,532,426
15,398,053 15,956,931
2019 4 1 2020 4 1
2020 3 31 2021 3 31
10,157,808 8,831,385
33,847 188,026
28,878 28,152
10,220,534 9,047,564
4,745,695 4,017,029
162,932 135,571
118 240
17,200 16,218
1,731,126 1,768,008
296,917 272,791
1,434,208 1,495,216
261,181 244,844
352,370 328,836
57,912 59,718
225,307 200,800
58,103 57,894
7,869 6,928
3,177 3,494
7,270,626 6,510,749
1,333,803 1,260,048
109,200 105,110
1,223,313 1,152,002
1,290 2,935
14,908 4,076
15,991 16,469
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32,341 6,962
46,444 40,969
215,864 217,213
6,910 16,900
66,223 48,562
4,950 5,530
34,494 39,795
308,860 352,900
2,080,793 2,009,428
869,115 527,385
2019 4 1 2020 4 1
2020 3 31 2021 3 31

27,286 35,827

1,295 8,510

2 2

— 44,425

1,517 24,496

30,101 113,262

0 1,915

71 17

— 44,425

— 184

71 46,543

899,144 594,104

27,529 —

1,542 2,391

195 142

29,268 2,534

28,197 35,746

5,890 71

380 —

229 —

34,698 35,817

893,714 560,821

274,953 151,528

3,474 62,241

278,427 213,769

615,286 347,051
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2019 4 1 2020 3 31
1,000,000 566,500 566,500 179,830 5,718,662 10,500,468 16,398,960 17,965,460 196,196 196,196 | 18,161,657
37,125 37,125 37,125 37,129
615,286 615,286 615,286 615,284
4,695,634 4,695,634 4,695,634

4,695,634 4,695,634 | 4,695,634

13,297 13,297 13,297
4,117,472 4,117,472 4,117,472 13,297 13,297 | 4,130,769
1,000,000 566,500 566,500 179,830 5,718,662 6,382,996 12,281,488 13,847,988 182,899 182,899 | 14,030,887

2020 4 1 2021 3 31
1,000,000 566,500 566,500 179,830 5,718,662 6,382,996 12,281,488 13,847,988 182,899 182,899 | 14,030,887
22,188 22,188 22,188 22,188
347,051 347,051 347,051 347,051
176,675 176,675 176,675
324,863 324,863 324,863 176,675 176,675 501,538
1,000,000 566,500 566,500 179,830 5,718,662 6,707,859 12,606,351 14,172,851 359,574 359,574 | 14,532,424



€))

2016 4 1

15 18
4 15
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1998

29

4 1

2020

61/92

31

)

EDINETOOOO
000000000000 0O0O0OO(EL2441)
Ooooooooooooooooooad



EDINETOOOO
000000000000 0O0O0OO(EL2441)
Ooooooooooooooooooad

( 30 2020 31 )

@

@
2022 3

®

( 30 2019 )
( 31 2019 )
( 2019 )
( 10 2019 )

@

@
2022 3

®

31 2020 3 31

11

€))
78,590
78,590 121,542 200,133
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€))
( )
1
2020 3 31 2021 3 31
37,598 49,633
108,705 124,718
146,303 174,351
2
2020 3 31 2021 3 31
5,000,000
( )
1
2019 4 1 2020 4 1
2020 3 31 2021 3 31
8,480 12,720
7,790
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