2022 5 2
12
2021 8 11
15-20
15-20

03-5555-3431

1/122

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2022 2 10

SL
SL



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@

2/122



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

(1S vap b
(¥4 DBFER15-20655-BI7 VK —SLhU—F-)
(¥4 0BFEM15-20F 55 -RIT7/F - vR——FT#UF —SLEL—F-)

BARIEE - SENREIE LRNSHE (SOFR)
BRNEE - W %
: RENEIR(E
B o
FOMAE
SEMAYGE S h }
HEes

) WO r s FHEBLATIERSEHEEHIETLTVET,
BHMESR (Y1IEFER15-20854—RID7 UK —SLAU—K =)

#iat 5
B~ gt H0—1 b
FAIR
=T bt 3 #£2m Sos

iz o1
—RE B 4E
il 2|
3+ 22 ;
FDfs i 4ala
( )

12

RIS gl chK

TORE 7I1hH

{ ) = by

Vi L

?EEE)' F it (5R)

R SEELY & .
FiEE S Ew LR

(F) S 72 FHESTOMEESEREIIRTLTULEY.

3/122



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Oooooooooooooooooad

BHEDTFTR (YOBFEM5-20FES55-R TP E-T2—K—rT2UF —SLEL—FK-)

3 B OE b

HE_EE E1@ -1\

AU g

el bt S t£20) =
mfﬁ Bl S dPEU—
%gﬂﬁﬁ F£6E FEFF

bty (/R

fl’”hmf FEF=F
RS 128

sl (@A) SRR TPUK AT
( ) FIUH I X
AEES B% ,

(uiﬁmmg) ?ﬁg

(RRERIES (§5) f@% #

R EEL o

AR EWE R

) 7S FFES TSRS ERBIRTLTVET.

4/122




EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
ooooodooodoooooodd

12 480
12 2
32 26 9 4
1 1
2 2
4 4
6 6
12 12

5/122



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodoooooodd

225

225

6/122



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

http://www_toushin.or.jp/

5,000

S5 —B77F

n BAERICRELET.

NEFHMA SERENS20FEEZTOEFAMICHREL, BEHMIED
EfORESWLNFEREREE LSS -REREDTLET,

ETPYROST-BERAOIX—T (B)

HALE
B A
15~16% 16~17% 17~18F 18~19%F 19~20%F (S ETOMER)
- i
B{7IA0

15~165F 16~17F 17~18F 18~19%F 19~20%F (EEFTOmEM)

B T

ERBEIPIRICENSSY-—RERO—HTSY . RBICR LEDES VRS BWISENEUET,

71122



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Oooooooooooooooooaod

VERADMEEEESEY. MHEMDREIFENRTSCEABYET . CDEH.,
EROEABERLTSVICRFEMMEIFOHEREORMHEMOSEHEN, EF
MENRBEERSRZEBASCELRBYET,

EROEALERR GBROAETHUICHF I SCEERFELET,

KEOENSREXRZEROVRELLEE, TRORMBEELITFRINSEE. HED
ERBICA SR EEFLOULERMEORBICI STR <Y -BIFIE>DT7IED
HET.OEANRTEONRNCERBYET,

#£2,5.8,1TANHF10H((FRHDESRERH)ICRE
EZTRVREFRAHICEOVTREBORRETRVET,

(S ECH5Et]
O HREMRAR, ERIZFRROBRLYFRELTRE ((AMRESHET.) FELET,

GRAELT. . BENLSEETRSICEZHRICORETERELET L,
FRARFEHPADESICE, PRETEDBVCELRBYET,

PHAWDA A
173 [2A |38 [4A [sA |6A | 78 |88 | on [108 [117 [125 |
\ 4 A . 4 -
o B B ol i
I I I g}

o E Rk E B B m B e e s e e ey

L LRI A—YETHY . WROHREOZINS LUV ZOREIC DL TRE.
| REIBEOTRBYEL A

| @AESHR. RESRS - E SV CERAHIRELET. 550 UH—ENE
L DARESNERT B LD CIABYE A, ARENFIDNANEATHY ET,

077 FOEEMATEBHLET, RERF. AIEYHRIETNTVSEDTIE
B EBA.

e —————————

8/122



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

Yx—iR—h24UF

o METOMSERLICRELET.

NEBFFEICHEZ>TR.BEHMALN 1 EXRE. NE8RKICEVWTA-2EEYNLED
HHEBLCIAT—I0 N - R=N—[CBRETHI_EEEFELET,

72 FEDL#H

@ <IF—R—=FT7xaUa>R.IPIV=-07 Y FAATERETZVET.
2PIU=D7UEBREL, BABOAETENSBANMILEREESEH TAL =T 7 UK (Fa—H—h
JA41)7A) LU EORBEFELTY S — 2P VFOBRESICRAL T, RENGERE VS — I 7 VET
FRIHEHEHF T 48, AE— 77 UEHSARTORSADEEREEILI CENTEEE0ELET.

[KE=27PUE] (IH=27UF]

RF=27UF

KEOEMBRERECIEHHNREELLET HRAOBRGCELEHFFEINS T, MED
BRICAHRESHLRSUVICERMECRRICL TR, <RR—HK—FI2UA>DIPIED
FEL.OERFTEONEVCERBUET.

#%F2.5.8.1TANF10B(FREDESRERH)ICRE
ETBVRBIPEAHICEDOVTRBDREETBRVET,

(BT 8]
DRENRAL, ERTEFRROBRUFNISEREAS (ERESHET.) FELET,

ORMELVT  RYFRBSFEPLCARLET . 2EL, RUFRESOWNPED
BEICIE BRMETEDBVIEARBUET,

AAVFII(HRRZ)ICONT

S<SHY—BIPIE> <TRx—HR—FI7AUA>OBTRAYF T (RBZ) 7452 F
PTEFET,

S<YR—IR—+TAVA>DMAIR. AV F T (RAZ) CLDBEOHERYET,

FMEMDRA | S5-WIPVE

AAWFIT (RBA)D
] i

E ot el ke A3 - 3

9/122



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

[N AEEICHTHEESER]

OSEER. ANEOHNBEERED REEROHNBENSHILONETOT. FREEHFIILDNDL.
TOSRELS . BREERETLHLES,

smmEcaEsy O
ﬂnnma _ }

@ acEE. Bt RMMPBICREL NG (BN SREORSWNEBLUFHRESORRNGS) EE8AT
2IONSEEHHOET. TOES. SRR EOBERERIIMANBEE~TTFETILICEDET .
T . SESOKER. AFLEHBBMICESIIST7 VFORERERITBOTRHBOFEE . .

(Bt RIARIRICREL LREEEA THILONIEE)

(MERNEIrSEEEHLG ERLUCES) (MEANErSEREHRLG TELLES)
10,550/
METTTE %
s | D)
10,5008 .* 10,5008
BO8.... 100/ :
*50R 10,450/ ™. 10,400 o
*500M/ *500M [FEE
(@+) e (@+©) @ 20@ 1{%H
(EAHHE) +80M 10,300/
= = i il #*420M
(B+®)
g Ea HEEREB HipaNE IS ] HigxRe Higana
S S SR bt
AR RM *SOREHML » SR = HEHSW *B0F &ML *HEH RN
E00R 4507 500/ 4200

GEIAREHREE. TEAEREOEYSESELUIEAPREO AR IOARENSTIIISE RN TES LU IRERERTY.
HidEiE. SEAHICE IS SEHSErSELPNET,

# LA AU TED, RROSRERCEEEHETET IO TRBDEEAOTIRETEL.

QHEHEOTIF/FOMAGRICEOTIE. DREO—MF I8N, RENICETAO—SBILEUICGESETS
GLUEDEY. T /FEAROERIGRICED. SidEi s D BEGEROE LY DN DSBS BEET T,

(FEEO—EHTEO—BILRLICIES T DBE) (PREOEHTEO—SLRLICHSTSIBE)

HaEe |+ TrLE&(EN
o !»‘ .!g- ;3: B RREE ——— -
' SaaEsd ~ [
o Fir
HEED e | znarLET. RAED Bk
R A I ik Elr. mALEE A ik
(R T B
% ek (= T EETRICS 0 = AT}
e ERlTE | ST, - (SHRAE) HRIT

il - BRTERESOT 7 AECBARRE LESEANSOARETT .,

ot s ENCAETESESOSOSERETT. SESROEEEOER . s e (95 EE) O
(HilEkE) HILET.

CEIEASEEICHTSRRICDNTE. (4 FTHEFRUBE (5) BB LOEBN]ESEBH T,

@
2016 2 23

®

10/122



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodnoooooodd

1

1

!

1

1

!

1

i

1

i

11/122



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

1

2

3

2022 2
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

@

12/122



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

15 20
1 -2
@
1 3
2 20
®)
2 1 6
2
2 2
1 26 1 3

341 3 1 7

13/122



g A W N

10

11
12

13
14
15
16
17

S 01 AW N P

11

13

14/122

13

14

15

10

EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

10

10



g B~ W N

10

11
12

13
14
15
16

11

®)

15/122

20

14

22

236

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

341 3 1 7

10



EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

15

17

13

10

13

10

®

?

UATEE
b= A Ey ]

AEE T
- do

DTS PR
EUHEE
UATTHRIA
ot |
FOEMESRNE
MR
)

{@m=a |
| iﬁ!!|
A ERORE
=
RR—Ty—
o FRSHED

e

o

m S

' mm

m L 5 g :
: i m X ;
E: = M
] o O “ 1
: e d o 1 '
: L e e o B e — ! :
bl oM
: mw & i
i b [} '
¥ 3 w "
' w..._., = b
' ng :

C10

16/122



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

CI0 Chief Investment Officer 3

Deputy-CIO 0 5

ClI0
0 5
CI0 Deputy-CIO
1
FD
45 55
FD

2022 2

4)

17/122



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@

@

®)

100 10

100 5

A W N -

18/122



19/122

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

100 10 100 20

20/122



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

10
100 10
100 5
)
28 8
3 28 8 3
28 8 3

21/122



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@ 1 4

@ 1

22/122



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@

23/122



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

)

2 20 €))

a B~ W DN

10 2 1 11

11 2 1 18

24/122



12

13

14

15

16
17

18

oS 01 A WN P

®

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2 1 19
2 1 20
2 1 14
2 1 16
2 1 14
17
8 13 1
2 6 10
8 13 2 6
9 10
2
2 1 14
2 2 1
5
10
5
28 8
28 8 3

25/122



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@ 1 4

@ 1

26/122



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@

¢))

27/122



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

(©))
37 6
O]
:; MERE | « |
: : ARV IREROEY :
: EAUATRABCHTBE=S o e BEEUHDIERITTD !
; UY T RN S SR EEEN B DRBERICHND :
i DS WA AR ADWRAE EEFRDE® ;
: URTTZIAY REH | i
EI ~HAVAERRCMTEAGR ;
! AMUZIDIRES LUBMURZ HEDAT-EN 5
:. EMSORCMT SRS WEEBH B RIROER-RE '
MAURD BRURIB LU ER 3
{ BUZIOER :
g B IR A DEMUZIORE AMUATEASORY i
: : EELUABE ERETS :
] RANEAOES Fodh D RE G I, BT '
¢ BEEH SRR DR :
; DiE :
-aEuE

28/122



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

SEEWR

OTEDTSIIR. 7/ FERBNERAET SAEERNICHBTEDLSIFRLLEDTT .
HOIS 7 RBESFMICHI 2 FMBER (SARCSIDED1 FMOMER) 0T - BXA-
BVE, 7/ EELUIORERNEHAEI S AL DLW THRFLTVLWET . EREQT SR I UF
DBESERICHIF S FHMEFRORBERTLTVET.

JrUPOEMBRES SR EAREEROES Ot ENERE S AEORTEECLE
[FOBXEME15-20 55 —RTrE -SLkL—E-]
LAy (PO TEIA -~ MR (2017430 ~2o2 2 iR 2 A
Lt g 3 5
15000 ™ sog — &L7
. o o
1,000 kg e - - S| #E‘l
g » o= 9.2 - 114 = .H.J. .
017100 Sa DM
R ...-..pﬂ.l.ll-q.___"ﬁ_rr___ o a ﬂ‘ - - #.nl
: 4 K 94 .
] ﬁﬂ 12.4
50
— L R Sl
T4 oRgd |
—— SRR R S B ARt

ERE HIES FLELE ] szl bk i ] Hrrd' Ak AAERE KAES AEEE ALEE EREDR

[ PE+ER5- 2053 F—RI7/E- TR —R—F72UF -SLEL—F-]

- [0 HEIA ~ HEIA) (0 TR~ e
P00~ - 109 =
15,000 o4 sgg—— BLT
o 0
P = 42.1 -
=
5000 =1 4171 1u- 13‘3
-DIEI 0]3.2
e L. e
0.1 1‘ - i o
% g .l -
13.4 - T
50 1
— e SR ok
+ RSN
—— R s

09 4
1T 20003 Hea w0 bl 30823 et

#*HEEISAE, FrYFOERARERLTVSROTESEUER A,

#IPROEREER D, SE0E (BSIR) EHEEC O EABEELEOLAELTHRELEBOTELY, g0
BREmCETLWTHELCFERTR BRSBTS UET,

#IPVFOEMBRRCESLT. SECENSOF— I T2 GRS TOL— L TRTLTWLEY.
FMEERCEYY 7Y FELESICEERENE Y A
FEEERAESEE TSRO ESESICE. BTSRRI DV TOHETRLTUET,

B YFyP AP ARCBWT.OEICELTIRSIICE. SBREMCIDVWTAYFI-7OSERRRTHRBELT
BTLEY.

BxE ZAENSE WRIES DFEW ZEER WREN

29/122



EDINETOOOO
O00OO000000000004000(eo6748)
Oooooooooooobooooonoad

SREITIACDNT
g = f: BESESRTOPN) E4AS)
EREDE: MSCIDI g - TP LIRSS =)
FRES: MSCITY— 27 - T —frob- ¥ T2 A BERH.B~5—A)
H*EH  NOCMURA-BPIENE
FMIEA  FTSERRERA > 29 RR<EH, A —2)
BRI PR A S A TR A— IV =80T T=wy 0=k FS =32 71F(EA=2R)
BRERCONT
OTOPIXIAME I + H8L, NS, BETL—{OANERITaH NRESIS A FALTLET. OMSCIDZS -
AT ARLTMSCII T =200 « F=trwp o SUF0220, MEC! InC FRIRLEERTY. MENRCHTS2EN.
AN E DR —NORAEMEC] IncISBNLET. FMSCH inclt. MIFHONSETET INMNBLULRERLTE
ANERLTVET. SNOMURABPIEIRE. BHABANRH LT SERTRE SN RN EADTHS SO0
ERTHANEENT, —TORIANELEINTRES ARERS— b Ir VA0 Ty T U AREECRBINET.
NOMURA BPIRMODNHER LS F0U—I0a M BEBSALAH CANLTUET. £, Mk YEanoFas.
Eo, ARSERTT ILOTEES, FrYEFOBRERWICIL T—HERALIE th, OFTSERPEH-YFvIAL,
FTSE Fixed Income LLCIC&UBEENT NS MBA Y FyIATY, EMBEFTSE Fixed Income LLCOMAHRTHY,
BRICRT ST <TOMIGFTSE Fixed Income LLCHHLTVETMPEILAY HITXUh - H - { ¥ F9TA— T7—
GUT + Fmtri) T DT FA I =T ELE, EREFRIESETRAEICE SR FELTUETH, 1P Mogand 20
Fo . FHHERETALOTREUETA, SMEHEEEITRMLTUET., 1P MoganhSnBE: &S BsREmL
ICARTIERN - T - ST ST LEMPSTTLIE R A, Copyright 2016, LP. Morgan Chase & Co. All rights reserved.

@
0.55 0.5

ZAWFT (FRZ)D
HAH

V== b2Jx1F

30/122



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

¢))

®

0.3025
0.275

0.125 0.125 0.025

5 0.55 0.5
0.99 0.90 0.99
0.90

24 .44 66.67 8.89

31/122



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

4)

®)

20
15 5
2037 12 31 2.1
20.315 15 0.315 5
20 15
5 2037 12 31
2.1 20.315 15

0.315 5

32/122



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

15 15

2037 12 31 2.1
15.315 15 0.315

2022 2

33/122



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

15-20 sL
@ (2022 2 28 )
() ()
3,780,639,260 98.82
3,780,639,260 98.82
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101.44 101.88| 0.600000
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757,801,620| 761,073,480| 2037/09/20
129.41 129.74| 2.400000
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754,489,450| 756,419,180| 2038/09/20
126.88 127.12| 2.200000
3 594,000,000 19.74
753,667,200 755,146,260| 2039/09/20
124.76 125.05( 2.000000
4 603,000,000 19.71
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4,454,432,983 4,462,886,054 1.0539 1.0559
(2016 8 10
2
9,796,142,667 9,815,813,817 0.9960 0.9980
(2017 2 10
3
10,781,550,904 |  10,802,882,197 1.0109 1.0129
(2017 8 10
4
7,746,484,198 7,761,835,401 1.0092 1.0112
(2018 2 13
5
6,451,261,817 6,464,117,302 1.0037 1.0057
(2018 8 10
6
5,942,062,038 5,953,592,494 1.0307 1.0327
(2019 2 12
7
5,276,258,509 5,286,009,448 1.0822 1.0842
(2019 8 13
8
4,400,788,026 4,409,144,131 1.0533 1.0553
(2020 2 10
9
4,032,454,629 4,040,317,108 1.0257 1.0277
(2020 8 11
10
4,448,389,900 4,457,157,925 1.0147 1.0167
(2021 2 10
2021 2 4,489,654,705 1.0011
3 4,520,765,100 1.0141
4 4,540,468,537 1.0185
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2021 8 10 ) 3,878,282,121 3,885,844,201 1.0257 1.0277

8 3,088,700,437 1.0259

9 3,069,868,206 1.0196

10 3,355,603,648 1.0153

11 3,366,189,287 1.0184

12 3,932,840,007 1.0133

2022 1 3,873,730,354 1.0006

12
202 2 10 ) 3,812,983,781 3,820,726,274 0.9849 0.9869
2 3,825,868,156 0.9881
()
1 0.0040
2 0.0040
3 0.0040
4 0.0040
5 0.0040
6 0.0040
7 0.0040
8 0.0040
9 0.0040
10 0.0040
11 0.0040
12 0.0040
()

1 5.8
2 5.1
3 1.9
4 0.2
5 0.1
6 3.1
7 5.4
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9 2.2

10 0.7

11 1.5

12 3.6

(4)

1 5,051,081,938 834,546,076
2 6,873,913,538 1,264,874,146
3 1,058,196,180 228,124,934
4 699,200,527 3,689,245,080
5 220,455,774 1,468,315,094
6 222,517,789 885,032,342
7 102,290,884 992,049,255
8 490,150,519 1,187,567,414
9 107,184,456 353,997,504
10 620,311,460 167,538,463
11 215,535,198 818,507,943
12 883,583,681 793,377,166

(

)

10,000,000
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