EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

2022 6 15

03-6387-5000

1/100



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

1D

0120-753104( )
9 5

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

2/100



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

2022 6 16 2023 6 16

0120-753104( )
9 5

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

0120-753104( )
9 5

http://www_nomura-am.co.jp/

3/100



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

4/100



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

5/100



EDINETOOOO
00000000000 DO00O0O((EL2460)
ooooodooodnoooooodd

@

&)

@
@

®)

@
&)

®

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

6/100



4

®

(LMMF(
(2MRF(

(3)ETF...

@

@

@
@
®

@
&)

®

*

®)

@

&)

@
@
®
©)
®
(©)
Q)

@

@

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(ORENCG)
© @
MMF
MRF
12 480 ) 12 1 2
9 42
(
@ @
@ @
2.C )

7/100



®
4
®
(©)
Q)
©)
)] C D

(10) .
)

@

@

@

&)

1) 225
(2)TOPIX
(©))

@

@

®

*

2016 10 20

€Y

8/100

®

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

EHait iy S
(I7UFDEROEES) CroroRE, BER

BE EESICEATLIEN

ARSE=4L

(REOmEL., — 8 AN
MTo58E. —HRHE-

i sRE - RS0
WZBTOEE §)

AR
(BEES)

@77 FIE. RO REBIRIES (D7 F ) ERRANRLTEO7F-T - 27X TY.

. mag } 27 K597
é" aas ("PTA-ZOTT)
- my-mEs

] (2022 4 )=

17,180

1959 12
1997 10

2000 11

9/100



EDINETOOOO
00000000000 DO00O0O((EL2460)
ooooodooodnoooooodd

1-13-1 5,150,693 100

ETF

10/100



EDINETOOOO
O00OO00000000000000(E12460)
Oooooooooooobooooooad

]

LINA-AUITF
o EFEEHIC
EhE

ERRERERD)S—2 ) AS0DHHE
_ E5HR. tlllﬂilsl:ﬁ H&

=k A RE

i iBoxx ETF

11/100



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooodooodnoooooodd

ETF

0-5

ETF

ETF

ETF

R
SPDR

ETF

ETF

J.P.

ETF

2022 6 15

A W N

12/100

14



F1

®
Bloomberg

Services Limited

2016 9 29

2022 6 15

Bloomberg Finance L.P.
BISL

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

Bloomberg Index

13/100



20

EDINETOOOO

00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

0.30

ETF

30

10

14/100

10



EDINETO OO
OOoOooooooooooonon(e12460)
Ooooooooooooooooogno
JP JP Morgan

Emerging Market Bond Index(EMBI) Plus US$

JP JP Morgan Emerging Market Bond
Index (EMBI) Plus J.P.Morgan Securities LLC
2016 9 29
0.22
5
5
10
10
20

15/100



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

iBoxx ETF

Markit iBoxx

2002 7 22

0.14%

90%

75% 1 5%

ETF
Bloomberg
3%

2016 6 14

16/100



ETF

5%

Markit iBoxx

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

0-5

0.25%
80%
75%
0-5
5
2013 10 15
0.30%
5
5
80%
75%

17/100

5%



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

ETF
A
1-3
B
2009 11 19
(03
JP
D
2022 4 0.04%
%
1
2
3
80%
20%
i 144A
ii
iii
v
1940 SEC
)
(ii)
(i)
(iv)
ETF
ICE
10%

18/100



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

B
2012 4 10
Cc
D
0.35%
E
1
2
3
80%
R
SPDR ETF
A
B
2007 11 28
C
SSGA
D
0.40%
E
1
2

19/100



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

80%

75% 1 5%

ETF

Solactive

2016 12 6

0.15%
0.20% 2022 12 16 0.15%

80%

D) 10

) 15
(vi) 1 20

20/100



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

1933 144A
80%
J.P. ETF
J.P.
2007 12 17
0.39%
80%
75% 1 5%

21/100



EDINETOOOO
00000000000 DO00O0O((EL2460)
ooooodooodooooooodd

Markit iBoxx
Markit i1Boxx Markit Indices Limited UK
Markit Indices Limited UK
i plc Markit Indices Limited i
i
Bloomberg 3%
R
Bloomberg Bloomberg Finance L.P. Bloomberg Index Services
Limited
Markit iBoxx 0-5
i
i
1-3
® i .
Bloomberg Bloomberg Finance L.P. Bloomberg Index Services
Limited
ICE 10%
ICE Data Indices, LLC ICE Data ICE Data
ICE Data ICE Data
ICE Data
ICE Data
ICE 10% HOCF
ICE BofA HOAO
ICE BofA HOAO
R) ) ; L
Bloomberg Bloomberg High Yield Very Liquid Index
Solactive
Solactive Solactive
Solactive USD High Yield
Corporates Total Market Index
Solactive

22/100



Solactive

Solactive

Solactive

J.P.
J.P.

Solactive

Solactive

JP

Solactive

JP

Solactive

Solactive

EDINETOOOO
00000000000 DO00O0O((EL2460)
Oooooooooooooooooad

Solactive
Solactive

1959 12 1
1997 10 1

2000 11 1

1984
2009

1975

1955

1984

SSGA
2001

2010

12

SSGA

1985 7

23/100



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

I2&E27/F DAV EE - S

F—50)
B %

{ AREE- AREENE ]

ERso
FroFENTF—L

ARESOR
BRBERH EFHMTINE

g

ENEZ
=TT HBHIZLD
ERERIERFORZT

24/100



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

p—p AESWE "
BRERERS
ERMEMORE 0L ARUES O AN EN,
Eff. 58%
r r l

BHEBLEAS
[.mm.:.:m] N meExmans )
REGRF~OHEF BREACHAORRSMR
[ IZhi-ZNBEMEI-0%
APMRUE SEOWS
y | MBS UICIHE. 0
Wi S R TN
f-C EEEMMICHIE. BES Etﬁ%agﬁﬂﬁ?ﬁ!
Y
f_::ﬁiaﬁ?tnxﬁ\
WMAEYE . F—L J MRS
27 FiEmmEIc sy . ERHEEERL. ARELE | (30~40 SR E)
B-HEHARRUBRESRANORIEENS, ﬁ;gigﬁgﬁgégﬂ
E&. HAS

L 4

PRC (Performance Review Committee)
BRNATZ+—TLAOSE. FEZEOER

25/100



(

(

)

)

29

10

®

20

(

26/100

)

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad



(

(

(

)

)

)

10

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

27/100



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

37 6

28/100



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

ETF

<ELBUOHEAA-CE>

ER @O
HEBE

BRHR
il

H#A
aREREs

L7k

—HA
g5

EmidaHE

HMEEOESEN (H2EM . BRILT. REMIZTS—Or FERALTRRALTLVOE
HEsEMmAABEBORNTR. EcEOEATRERRL. ToROERRREESEALT
BERALTLOES EERAHBOENGR, BEEOEATREERLET,
HEANOREFIRELTEVELA.

29/100



EDINETOOOO
00000000000 DO00O0O((EL2460)

Ooooooooooooooooooad

REVAVEE I SEER

ERURSMEE
SRS TIAR
DE—4—, T, o9
HFEHE DAL,
U DEDE A
FE, £ %

Hoa - A0EE
SGER) AT AERS
hEZS—

SGER T - ATERES
METE O SEE 5

mEETERKMELSS

30/100



EDINETOOOO
O00OO00000000000000(E12460)
Oooooooooooobooooooad

1| 2 5
Sl SN onssAR~ 005K AR
(7 FOFNRRRLLUSEGERTANTHONS) OroFeRAancREISALORBEREOLR)
e P —— Meranrr-ol pos Hecaazcn 0 e © 5l
Pl L]
=00 & HET
L ] [ 1]
15 009 - -
[T ] e = a0
L 1 m M '
p .-..__-,._d-....-h..- 8 8 . o N !
-5 5 i
- b
L - - e Yy
mirEsh E L) mikEL R Fanad miEiR mEanaN L nEs FRAks FRAEAS PEEE SAEA ERER
{REEN) 138 43|  sesl 817 B4 104[ 183
(MA@ A0l 160 A12e Al A4 A4S| s
R LY 1o Ve T T ar is
CHRESFEEERERL. RANOSRETHENLEL « FTORARIFAMNEI7LFORRHBLGRYESAL
MEAGLTHRELI-LGTT, 2017 5 5 REE 10,000 £L #0178 A 200 4 B0 5 EMST AR 2007
THEELTEYET. % 10 Bink 20229 4 BIOE&AEICETS | SMORE
« AL, 2007 4 W0 BAD 00 w4 BEOSARICE EofEd-B0E-THEERRLLADTY,
e FNoREEERRLILOTY. sEEACHELEmEEERIVET.

= BT FNREERENRAENORTRTY.,
EHHESMER EREN, RIAOHESEMEALELOLAGLTIHELTAY, BEOESERENGEAAYRUET,

<HAMURETSADHEE>

O EE W SRR TOPUO R MR

O M- MSCHROKUSMIBR (BE 23 A, [<—2)

OFMES MSCITT 0 - 7—hrub A Tob AR SRA, B<—2)

OHFEHR NOMURA-BFIER

Of SN -FTEEERER - Fod B EE, Aol [l s=—=2)

DERER FEAT S Hdebh o f ATt — I —Sod g—drd Fa— e Ty =2 I r A (A< —2)

BELAMSREYZAOFROCE SRSV TE

DREES AR i (TOend (R ke - - IR PR TOPDO) O S A (DR O R ToP (RS A LR R R, et
HPOEREER IR PO RORE RS (LT JPEG,  DHEEETEY, BRONE, BRROR, FRLE RSN ToPx) (K
S MW ST O S B O A TOPLO (I S TR LAR Y B R T AT S T ORIt LE T, oPRiE, W
0 Toe0d) (R Mok A RO N HE 2RO, SENE O, REERLETL. ERENE., SR EVAN, RERIIERE
nELOTHE, ERRONT, EXEUERE S TN _EET LA IRNICHL TiaPia HEE AL ETA.

DMECHROKUSAEN IR S0, FlA<=2), MSCIL T =00 Tty T oA R SR, Fit=—5%) - -0 USA TR (ES A . Fl—
Al MECIZ =500 0 T =tk A F0A (ERRA,. FI5—2111, MsOu R L MNTT. BRBCHTIENN. DS ARTOR—Tng
HIIMECIZRELET, B, BHEOMNESEETEaNELD RS L TEENERLTUET,

ONOMURA-BPITE - - - NOMURA-BPEEO ML RET. BHERSaalLET. L6, BEE SR EHE . NOMURA-BPIEHES T A, &
0. ANE, FNEEEET Lo T NOMBA-ENERENLTRORABE T TR LA A NEHORRER, Y- AL -8
ERRLES A,

CFTSEERRER TPl R (ROBE, Aol -FA—2) - FTSEERER A T o 22 (B XK, ARl - PH=—200, FTSE Fioed Inpome LLCIZ
£HEEEL, HATEROERCESRERE S ERONEEMTON TR RS Fo0ATY. RANIIFTEE Fasd beoss LLCO0ENET
Y, BT BT T MBI TSE Foed Indorna LLCATH LTVET.

OB B i A A - £ F o A = IR =0l - T2t T 0=t AR Far =L 2 AR IS —R ] - L PER A o H G AL E AT
PR~ TR =L Tty T Dt U Fopr =L P P A=) (ST iR S L UET DU T IO IS Ut L SO
L& 5. BLEAEET LA MBALTOAEAZASLA TR, SEESORNEDR, FS 00RO LU deia., BLITER
AT EEL O ACEETCARE RSSO TERUESE L, B RN SRS ATEAHTE At EnsRET Lo TLRRUE S A,
CIEAEASTEEN. F—2. TOAOMETRrC DL RALGN ET L. Phopn Crase & 0o, AUEOTERIGT. P S EORERVER
BRERETESLOTESVESL, FERIMBTRNGLIREZASCENBUET, BEQTr=TLARRRODUS=LERRTOLOTHEYE
L ERBISEER RGOS MR 0T PO ER RS - R NE AR TR LA E R, B el BT —
gk d—GEal T AT e, Ef, REREROIIRL, FL—Aduk TS s, TR Y=, Bl ROt AT RELRYVET .
SEEDLIP. Margen Sacoriten LLO{ZZTRTJPMELLC ESRIFET ) (T B A4 #— 1 i, MY SIER. SMBRECZET (CoTiFoss
FERUET L0 TORE, SEELGESEAEGOETL. ERELGRREGEEE, HUEW- 0¥ F0B R OESCO0T, BN
HRIEHER RSN ARG LR PR R TINBOETC T, MBAKLY——00REEHEE, ELRElEREE
BT A, ARANA —EFoEPHI LT RN, T T, be— T LYl IR R AL T A,
AREERTEELNIon ML T REEh LT S, TORSTPENT, ELARCHET SO TRET SLOTRBTE A il
B ERANLAr— RN T TRETE) $ONEALT S TREAN S —CRELET.

JPMELLCIINASD, NYSE. SPCms R T, SWengan (3" Mongen Crase Bark, NA. P50 WP, Mongam Seourives PLO., EiFEOMESR A REBS R
AFRIm-Rs T eERTY,

(SR LS SRR, FTSE Fasd lncoms LLE #)

31/100



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

0.99
0.90 2022 6 15 0.33 0.30
6
C D
0.22 0.05 0.03
2022 6 15
¢ D
( )
0.60 + 0.20
2022 6 15
ETF ETF
ETF

32/100



EDINETOOOO
00000000000 DO00O0O((EL2460)
ooooooooooooooooodad

0.3

15.315

15.315

5

5

2022 6 15

0.10

33/100

20.315 (

(

20.315 (
20.315



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

2015 12 31
« D
15.315 (  15.315 )
| |
|
| |
s
szaons | 2 S
il I
2 4
fas % e
Bl & * %
] i ifi &
P ) i g
@

34/100



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooodoooddoodnoodd

sexous {[ 4 FASERE (IR
E F mxuEs WS
@2 o 7 BEf) (FE8)
A g 'S xx
gg * o HEED
fifi i & FHEEOEIRE
@ #
)
(5) 2022 4
2022 4 28
2,930,752,030 32.83
4,683,839,103 52.47,
7,614,591,133 85.31
— 1,311,039,576 14.68]
8,925,630,709 100.00]
)
ETF 591,600 7,622 4,509,568,983] 7,613.04 4,503,879,670/50. 46|
256,544 10,979 2,816,799, 245 10,729 2,752,460,576|30.83
F
i 52,700] 3,534 186,274,991 3,414.79 179,959,433 2.01]
ETF
F 21,383] 8,611 184,132,648 8,338 178,291,454 1.99

35/100



EDINETOOOO
00000000000 DO00O0O((EL2460)
ooooooooooooooooodaod

)
85.31
85.31
2022 4 1
1 (@)
1 (2017 3 29 ) 163 163 0.9829 0.9829
2 (2018 3 29 ) 819 819 0.9861 0.9861
3 (2019 3 29 ) 870) 870 0.9932 0.9932
4 (2020 3 30 ) 1,984 1,984 0.9018 0.9018
5 (2021 3 29 ) 4,319 4,321 1.0300 1.0305
6 (2022 3 29 ) 9,443 9,443 0.9666 0.9666
2021 4 4,936 —] 1.0411 —]
5 5,353 —] 1.0480 —]
6 6,065 —] 1.0588 —]
7 6,695 —] 1.0621 —]
8 7,394 —] 1.0695 —]
9 7,844 — 1.0574 —
10 8,716 —] 1.0574 —]
11 8,927 —] 1.0371 —]
12 9,724 —] 1.0564 —]
2022 1 9,372 —] 1.0205 —]
2 9,354 —] 0.9829 —]
3 9,494 —] 0.9723 —]
4 8,925 —] 0.9514 _|
1

36/100



EDINETOOOO

00000000000 DO00O0O((EL2460)
ooooodooodooodnoodd

1 2016 10 20 2017 3 29 0.0000

2 2017 3 30 2018 3 29 0.0000

3 2018 3 30 2019 3 29 0.0000

4 2019 3 30 2020 3 30 0.0000

5 2020 3 31 2021 3 29 0.0005

6 2021 3 30 2022 3 29 0.0000

1 2016 10 20 2017 3 29 1.7

2 2017 3 30 2018 3 29 0.3

3 2018 3 30 2019 3 29 0.7

4 2019 3 30 2020 3 30 9.2

5 2020 3 31 2021 3 29 14.3

6 2021 3 30 2022 3 29 6.2

100
2 1

1 2016 10 20 2017 3 29 173,324,371 6,993,655 166,330,716
2 2017 3 30 2018 3 29 874,729,942 210,499,360 830,561,298
3 2018 3 30 2019 3 29 947,593,825 901,774,770 876,380,353
4 2019 3 30 2020 3 30 1,673,239,803 349,304,444 2,200,315,712
5 2020 3 31 2021 3 29 2,760,669,715 767,190,564 4,193,794,863
6 2021 3 30 2022 3 29 6,859,176,357] 1,283,794,422 9,769,176,798

37/100



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

B EAE&  consipnans
ﬁiﬂiﬁﬁ i3 ﬂi.&ﬂ}ﬁ% (& BER ﬁﬂmﬁﬁ OBOxRAY. W

— L HE R, FHORS |
A — A R N

(ARA
- R oA
i o 2021434 5 A
womo s (2020%3R oA
LT ame _!_ﬂ_!?!—_ﬂ! = - o FI
Ul . ¢ R
| . BEERL 5 A
Tem 2000

IR S R I R R R
PR P P AP A

TELCREORR

FEAARIE W _
TR
L i} B (%)
1 =k R EEERETF 505
2 RS- A—NLERE - AT AF BRI n8
1 Ar?—X RFLBTIr—ilL TLU LR ETF 20
4 FRERNS-4-To22F ASENSRERR) 20

EMIREEO 1S [

Wil  maE ol Hnk piE HaE DeE Bl anE  aoE

FrAADERGE RIS MRS RERL TR,
CFTLARICAAFT=IERY R A,

CHENZERZFR 0EF0RNA) ALEEFTONSER,
CHRERENroEREREEEREETOLREE,

X ADERNMEIR ETAROEM TR, AXQEARRENETILOTREYVEY L. 077 FOERRRDT. B, BlEddhr—
LA—UTHFELTVSRENBYET,

38/100



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

€Y)

@

®

*

®

©)

Q)

28 8 3

©)

39/100



€Y)

@

®

*

®

©)

Q)

©))

0120-753104( )

9

5

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

40/100

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad



©))

0120-753104( )

9

5

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

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(ETF)

0120-753104( )
9 5

http://www_nomura-am.co.jp/

41/100



(

)

(

(

(

(2016 10 20

)

)

)

(

)

(

(

)

)

)

(

)

42/100

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

30



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

)

16 2

) )

)

)

http://www_nomura-am.co.jp/

)

43/100



(

(

(

(

)

)

)

)

44/100

18

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad



10

45/100

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

) 5



(

(

)

)

133 )(

EY

193

46/100

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

( 38 59 )(
( 12
(2021 3 30 2022 3 29



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

5 6
(021 3 29 ) (022 3 29 )
2,523,708 755,512,210
64,430,725 783,837,380
4,298,846, 550 8,093,044,909
147,145 -
125,856,948 31,723,460
4,491,805,076 9,664,117,959
4,491,805,076 9,664,117,959
31,134,197 198,333,872
94,048,446 -
2,096,897 -
38,860,002 7,452,790
611,334 1,493,919
5,501,900 13,445,128
34 92
40,693 99,536
172,293,503 220,825,337
172,293,503 220,825,337
4,193,794,863 9,769,176,798
125,716,710 325,884,176
70,294,959 72,702,662
4,319,511,573 9,443,292,622
4,319,511,573 9,443,292,622
4,491,805,076 9,664,117,959

47/100



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

5 6
2020 31 3 30
2021 29 3 29

18,194,087 38,414,714

87 597

315,581,802 745,223,158

4,421,241 6,891,132

329,354,735 699,916,715

18,998 46,367

1,038,493 2,505,323

9,346,276 22,547,713

129,656 259,094

10,533,423 25,358,497

318,821,312 725,275,212

318,821,312 725,275,212

318,821,312 725,275,212

67,814,616 2,990,039

216,151,317 125,716,710

92,958,228 329,326,874

48,968,293 -

43,989,935 329,326,874

= 52,662,509

- 52,662,509

2,096,897 -

125,716,710 325,884,176

48/100



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(
)
2021 3 30 2022 3
29
5 6
2021 3 29 2022 3 29
4,193,794,863 9,769,176,798
5 6 1 10
325,884,176
1 1
1 1.0300 1 0.9666
(10,000 ) (10,300 ) (10,000 ) (9,666 )

49/100



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

5 6
2020 3 31 2021 3 30
2021 3 29 2022 3 29
A 16,139,976 A 11,966,395
B 49,964,601 B 0
c 94,125,243 c 331,511,420
D 6,287,279 D 60,736,267
E=A+B+C+D 166,517,099 E=A+B+C+D 404,214,082
F 4,193,794,863 F 9,769,176,798
10,000 G=E/Fx 10,000 397 10,000 G=E/Fx 10,000 413
10,000 H 5 10,000 H 0
1=Fx H/10,000 2,096,897 1=Fx H/10,000 0
@)
5 6
3 31 2021 3 30
3 29 2022 3 29
1. 1.
2. 2.
)
3. 3.

50/100




EDINETOOOO
00000000000 DO00O0O((EL2460)
Oooooooooooooooooad

)
5 6
2021 3 29 2022 3 29
5 6
2020 3 31 2021 3 30
2021 3 29 2022 3 29

51/100



EDINETOOOO

00000000000 DO00O0O((EL2460)

ooooodooodooodnoodd

5 6
2020 3 31 2021 3 30
2021 3 29 2022 3 29
2,200,315,712 4,193,794,863
2,760,669,715 6,859,176,357
767,190,564 1,283,794,422
5 6
2020 3 31 2021 3 30
2021 3 29 2022 3 29
220,054,129 377,285,994
220,054,129 377,285,994
5 (2021 3 29 ) 6 (2022 3 29 )
1 1
91,604,795 91,751,940 147,145
91,604,795 91,751,940 147,145
1,088,576,209 1,119,710,406 31,134,197  2,945,812,694) 3,144,146, 566 198,333,872
1,088,576,209 1,119,710,406 31,134,197  2,945,812,694) 3,144,146, 566 198,333,872
30,987,052  2,945,812,694) 3,144,146, 566 198,333,872

D

52/100



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

2)
1
(1) (022 3 29 )
©) (2022 3 29 )
445,551 4,890,813,327
F
F 86,999 747,321,410
2 532,550 5,638,134,737
59.7% 69.7%
ISHARES JP MORGAN USD EM BOND ETH 16,200 1,568,808.00]
i 57,500 1,580,675.00]
ETF
26,300 791,630.00)
ETH
ETF 267,300 15,821,487.00
4 367,300 19,762,600.00
(2,454,910,172)
26.0% 30.3%
8,093,044 ,909
(2,454,910,172)
(D)
2 O )
3 o)
(@)

53/100



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

2022 4 28

13,571,965,286

4,646,334,577

8,925,630,709

9,381,114,641

0.9514

€))

@

®

4

®

54/100



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(©)

55/100



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

o
2022 4 17,180
20,000,000
5,150,693

@
@

56/100



(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

2022 3 31

57/100




EDINETOOOO

00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

998 39,382,193
196 756,932
14 6,293,842
513 1,451,972
1,721 47,884,938
( )
( 38 59
) ( 19 8
52
( 52
38 ) 38 57
( 19 8 6 52 )
193 2 1 (2020 4 1 2021 3
31 ) (2021 4 1 2021 9 30 )
EY
(2020 3 31 ) (021 3 31 )
( ) ( )
(
2,626 4,281
41,524 35,912
24,399 30,400
106 167
522 632
23,936 24,499
4,336 4,347
71 268
14 14
97,509 100,496
645 2,666
295 1,935

58/100




EDINETOOOO

00000000000 DO00O0O((EL2460)
Oooooooooooooooooad

349 731

5,894 5,429
5,893 5,428
0 0

16,486 16,487
1,437 1,767
10,171 9,942
16 -
329 330
19 15
1,545 1,301
2,738 3,008
229 122
0 -

23,026 24,583

120,536 125,080

(2020 3 31 ) (2021 3 31 )
( ) ( )

157 123

15,279 16,948
0 0
3 8
6,948 7,256
7,262 8,671
1,063 1,011

10,290 9,171

1,564 2,113

26 22

3,985 3,795

67 -

31,371 32,175

3,311 3,299

572 580

- 1,371

3,883 5,250

35,254 37,425

85,270 87,596

17,180 17,180

13,729 13,729
11,729 11,729
2,000 2,000

54,360 56,686
685 685
53,675 56,001

59/100




EDINETOOOO

00000000000 DO00O0O((EL2460)
Oooooooooooooooooad

24,606 24,606
29,069 31,395
10 57
10 57
85,281 87,654
120,536 125,080
( 2019 4 1 ( 2020 4 1
2020 3 31 ) 2021 3 31 )
( ) ( )
115,736 106,355
17,170 16,583
340 428
133,247 123,367
39,435 34,739
1,006 1,005
- 0
26,833 24,506
5,696 5,532
21,136 18,974
1,342 1,358
5,823 4,149
75 73
958 976
92 88
4,696 3,011
74,440 65,760
11,418 10,985
109 147
7,173 7,156
4,134 3,682
86 35
391 64
1,029 1,121
1,227 1,147
1,486 1,267
2,348 2,700
10,067 10,739
28,055 28,063
30,751 29,542

60/100



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

( 2019 4 1 ( 2020 4 1
2020 3 31 ) 2021 3 31 )
( ) ( )
4,936 4,540
0 0
- 1,698
309 447
5,246 6,687
230 -
146 -
18 13
23 26
23 32
443 72
35,555 36,157
21 71
59 48
- 2,077
81 2,197
119 36
1,591 582
67 105
- 406
1,778 1,129
33,858 37,225
9,896 11,239
34 290
23,996 26,276
( 2019 4 2020 3 31 )
( )
17,180 11,729 | 2,000 | 13,729 685 24,606 30,723 56,014 86,924

61/100



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooodooodooonooodd

25,650 25,650 25,650

23,996 23,996 23,996

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
( 2020 4 1 2021 3 31 )
( )
17,180 11,729 | 2,000 13,729 685 24,606 29,069 54,360 85,270

23,950 23,950 23,950

26,276 26,276 26,276

2,326 2,326 2,326

62/100



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooodooodooonooodd

17,180 | 11,729 | 2,000 | 13,729 685 | 24,606 31,395 56,686 87,596
( )
10 10 85,281
23,950
26,276
46 46 46
46 46 2,372
57 57 87,654
@
@
(
)
@
1998 4 1
( ) 2016 4 1
6
6 15
4 15
@
«c )
@
@

63/100



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

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

o A W N P

29 2020 3 31
30 2020 3 31

64/100



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

2022 3
30 2019 7 4
31 2019 7 4
10 2019 7 4
19 2020 3 31
2022 3
]
(2020 3 31 ) (021 3 31 )
1,296 1,256
761 346
2,347 643
3,109 990
( 2019 4 ( 2020 4
2020 3 31 ) 2021 3 31 )

65/100



EDINETOOOO
00000000000 DO00O0O((EL2460)
ooooodoooddoooooodd

4,931 4,334
7 2
59 102
67 105
( 2019 4 2020 3 31 )
5,150,693 5,150,693
2019 5 15
25,650
4,980
2019 3 31
2019 6 28
()
2020 5 19
23,950
4,650
2020 3 31
2020 6 30
( 2020 4 2021 3 31 )
5,150,693 5,150,693

2020 5 19

66/100



(

)

2021 5 14

2019 4

2020 3 31

23,950
4,650

2020 3 31
2020 6 30

26,268
5,100

2021 3 31
2021 6 30

67/100

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

2020 3 31
( )
@ 2,626 2,626 -
) 41,524 41,524 -
®3) 23,936 23,936 -
() 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)

68/100



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

®)
® ) ®
2 1,437 10,171
2,416 117 2,298
707 1,591
3
( )
1 5
1 10
5 10
2,626 - - -
41,524 - - -
23,936 - - -
4,336 - - -
24,399 - - -
96,823 - - -

2020 4 2021 3 31

69/100



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

2021 3 31
( )

) 4,281 4,281 -
©) 35,912 35,912 -
) 24,499 24,499 -
'0)) 4,347 4,347 -
G) 30,400 30,400 -
30,400 30,400 -

99,441 99,441 -

(6) 16,948 16,948 -
0 0 -

70/100



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooodooodnoooooodd

8 8 -
7,256 7,256 -
8,671 8,671 -
1,011 1,011 -
@ 9,171 9,171 -
®) 2,113 2,113 -
28,233 28,233 -
1
€Y
@
©) 4)
®)
) @) ®)
2 1,767 9,942
618 35 582

71/100



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

)

10

10

4,281

35,912

24,499

4,347

30,400

99,441

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

72/100

2020 3 31



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

2020 4 2021 3 31
(2021 3 31 )
(2021 3 31 )
(2021 3 31 )
(2021 3 31 )

30,400 30,400 -
30,400 30,400 -
30,400 30,400 -

2020 4 1 2021 3 31

( 2019 4 2020 3 31 )

73/100



@

&)

®

©)

®)

(©)

23,551
1,034
154
138
858

17

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

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

1,034
154
436
572

35

1,289

57%
24%
12%
%
0%

100%

74/100

0.6%
0.5%
2.5%




EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

202

( 2020 4 1 2021 3 31 )

@
23,761
1,016
139
893
781
28
23,270

€
17,413
409
1,328
824
626
19,349

®)

19,959
19,349
610
3,311
3,921
2,074
151
1,998

3,299
1,301
1,998

*
1,016
139
409
469
34
1,182

®

52%
30%
11%
%
0%
100%

75/100



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

®)
0.8%
0.5%
2.5%
206
(2020 3 31 ) (2021 3 31 )
1,235 1,176
1,026 1,022
762 784
285 430
462 428
171 223
177 179
148 148
167 135
97 95
219 341
4,754 4,968
1,532 1,530
3,222 3,437
4 25
478 403
483 429
2,738 3,008
31.0 31.0
(
0.0 0.0
4.4 3.5
2.6 1.9
0.7 0.5
0.2 0.2
0.4 0.3
29.1 29.4

76/100



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

0.0
2019 4 1 2020 4 1
2020 3 31 2021 3 31
- 1,371
- 1,371
( 2019 4 2020 3 31 )
90%
90%
10%

77/100



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

( 2020 4 2021 3 31 )
90%
90%
10%
( 2019 4 2020 3 31 )
C ) C ) C )
10,000
31,378 5,536
C ) "

20,000 19,999

2
0 0

78/100



EDINETOOOO

00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

)
)
)
( 2020 4 2021 3 31 )
C ) ) )
10,000
26,722 5,690
C ) "
20,000 -
2
0 0
)
)

79/100



(*

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

2019 4 1
2020 3 31 )

(

2020 4 1
2021 3 31 )

16,557 31
4,658 88

17,018 01
5,101 61

23,996
23,996

5,150,693

26,276
26,276

5,150,693

2021 9 30

(

80/100

2,226
36,349
11,600
26,924

4,497

1,176

15
82,759

2,005
5,512
5,511




EDINETOOOO

00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

0
15,622
1,949
9,864
1,305
1,951
551
23,140

105,899

2021 9 30

( )

12,617
0

5
8,203
3,481
925
9,068
1,282
1,966
296
150
25,381

3,265

588
1,123
4,976

30,358

75,467
17,180
13,729
11,729
2,000
44,557
685
43,872
24,606
19,265
74

74

75,541

105,899

2021 4 1
2021 9 30

( )

57,049
8,278

219

81/100



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

65,547

19,265
12,882

2,443
34,591

14,589

16,366

4,136

262

20,241

49

507

19,782

4,594

1,049

14,139

( 2021 4 1 2021 9 30 )

17,180 11,729 | 2,000 13,729 685 24,606 31,395 56,686 87,596

26,268 26,268 26,268

14,139 14,139 14,139

12,129 12,129 12,129

82/100



EDINETOOOO
00000000000 DO00O0O((EL2460)
Oooooddoodooodoooodd

17,180 | 11,729 | 2,000 13,729 685 | 24,606 19,265 44,557 75,467
57 57 87,654
26,268
14,139
16 16 16
16 16 12,112
74 74 75,541
(€))
@
(
)
€Y
1998 4 1
( ) 2016 4 1
@
G )
€Y
@

83/100



®

*

28

8 )

39 2020 3 31

2018 2 16

44

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

84/100



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

29 2020 3 31

84

30 2019 7 4
19
10 2019 7 4 44-

2021 9 30

1,136

2021 4 1
2021 9 30

286
1,006

3,530

71
10

26
23

85/100




EDINETOOOO
00000000000 DO00O0O((EL2460)
Oooooooooooooooooad

0
77
374
54
2021 4 1
2021 9 30
5,150,693 5,150,693
2021 5 14
1 26,268
2 1 5,100
3 2021 3 31
4 2021 6 30
2021 9 30
( )
@ 36,349 36,349 -
36,349 36,349 -
1
2
10,176
1, 2
1,637
11,814
1
2 7

86/100



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

2021 9 30
1 2 3
_ 2,452 - 2,452
- 2,452 - 2,452
26
33,897
2021 9 30
(2021 9 30 )
(2021 9 30 )
( )
9,758
106

87/100



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

9,864

(2021 9 30 )

11,600 11,600 -
11,600 11,600 -
11,600 11,600 -
( )
2021 4 1
2021 9 30
1,371
48
1,419
2021 4 1
2021 9 30
57,003
8,273
51
219
65,547

88/100



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

( 2021 4 1 2021 9 30 )
(€H)
@
90%
90%
(€))
10%
2021 4 1
2021 9 30
14,666 31
2,745 08
)
14,139
14,139
5,150

89/100



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

)
(
(
)
(
)
@
@
@
@ (b) ©
35,000 ( )
2022 3
@
@ () ©
10,000
3,000
3,000
3,000

90/100




EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

4,374
3,000
33,847
36,878
82,329
2022 3
@
@
( 5.0 )
@
@
@
@
©)
@)
®)
)
@

©)

91/100



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

92/100



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

93/100



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(

)

XBRL

94/100



EY

95/100

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(

)

1
2 XBRL

96/100



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

97/100



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

98/100



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

99/100



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(

)

XBRL

100/100



	表紙
	本文
	第一部証券情報
	（１）ファンドの名称
	（２）内国投資信託受益証券の形態等
	（３）発行（売出）価額の総額
	（４）発行（売出）価格
	（５）申込手数料
	（６）申込単位
	（７）申込期間
	（８）申込取扱場所
	（９）払込期日
	（１０）払込取扱場所
	（１１）振替機関に関する事項
	（１２）その他

	第二部ファンド情報
	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
	（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

	第三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その他

	監査報告書

