EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

2022 9 21

03-6387-5000

1/61



2022 3 24

2/61

EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

( SvA )
SMA )
SMA( SMA
(12)
( SMA )
SMA )
SMA( ) - SMA
SMA( )
( 2 16 2
28 8 3
( )
an

a1

3/61



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

4/61



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

(2022 8 )m

17,180

1959 12
1997 10

2000 11

1-13-1 5,150,693 100

5/61



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

A D DERNLR (201 T AR ~20225TE & : B )

(F7oFDENBERSLUSESSRREREHONRS)

— T FOERREE LN e—EERE RSN -
L ¥
75,000 (2]
bk ) L]
P L]
LT ] in
4,000 ®
] a
o ]
-4
=80
o TEAR s N meETR fur L S| mETA fo el S

s SREEFERERENL. RENOTREEERERLZL
MEAGLTHRELEAOTT . 2017 5 8 AXE 10000 &L
TIHRELTEYEYT .

«EMEENE. 0T s Ao 02 T AO s EMOE
ARCEHS  SMORERERFL-AOTYT,

(F7oFEREBNUREISALORBEOLE)

Bazainrer @ axa Hearamzr=F B aca 0 =sa
N

C > I --!.-m:

m

A BES RAENS FANS HANE ADE EAEW

. M4 | DA | SEES ERIS OXDE RAEE EREE
i A TN A28 421 | 558 B27 54 LR N 183
. | , | T

;.-']\.lf'\:-l. A1BB .|!‘;I!lf|.l .ﬂ.'l!‘-l-‘ .ﬂ;li-ll LIS

Al.hl T
| Figmis)| 105 a1 s 10.5 ol 36| 7

s ETOREIFAMY T FOERAREZAYVERA,

wINTER G202 7 A0S FMOEAE ZESTS ) EM
ORAROELCE B REEERRLELOTT.

s ZAEAICHEL-BESZREYET,

* 77 FEAEENENEASHORBETY,

FHESARTSASRE. RINOAESEREELLOLAGLTHELTEY. EROEAENEMG MRS RBYET,

6/61



EDINETOOOO
O00OO00000000000000(E12460)
OooooooooooooooooooOn

<HEMURAEISIONE>

OB i WIS E RS (ToP) (52824

O 3 M - MSCI-KOKUSAHR R (B 8 i . F—2)

OFNES MSOITT—L04  F—=frub L To A RREAH, A<—2)

CH FEM  NOMURA-BPIER

O%SER FTSERRER - Fo o2 (BOAXE, Ayl -FA—32)

ORNEA PEAN b el T d R — 7 — L =i o= i F 1 =2 P 7 (A —2)

EitENCRE S0 raTzo0TE

OMEWEER TOPN (BSR4 ) - - HESERR(TOPN) (EYAS SRR RS EEE TP (EfdA) SRLERTEREE. Rla
HUPXEBR R S PO FOMBSE TIPS, | DERMETEY. BRORSE. ARAOL R, WACE NERENR TR
H ) CHT BT S TONH- /9D RUMESEHN T0PI0 (BSR4 CESMR MM MY LT < TOMBZIPKSRLET, Pxi2, B
LN (TOPUO (8R4 0 M MO Wit 22 MORE, BRGS0, REERALES A, ZMEBLL, JPXIZEYEN, ERIZENS
NELOTIIGC SMRORE, BRRUESEAEDCRET LG SREIZHLTLPIIREERLES &,

CMSCH-KOKUSATN (B8R, Fl<—2) , MSOIE T — 5o - T—irob- 4 2 F o2 AR Bk, FlA—2) -+ MEC-RORUSATNM (B 8B4, F<—
A} MSCITF—50 - =t yhe A F 7R MRH, FS—2)12, MSCAMRL L AR TY . MNRIZH T SUHN. MERNEE DN - 20N
BLEMECH AL T, ERMSCIE, MNBOASERETSHHE UL REMET SRHENLTLET.

CINOMURA-BPEIR - - ‘NOMURA-BPIHRDANN B AL, BHIEMMICRL CRELET. 48, BHEBRIT LT, NOMURA-BPIRDERNS, 5
& @NE. NESEEETLLOTIIU NOWRA-BAMEAE ML TH b ABRT TR LS OB RAD. 4~ -HL-OR
EFRLELE A,

OFTSEEAERA T2 R{BE, ~3 P UL A<= - - FISEERER T2 2 (WA X, ~o iUl -F~—2) 11, FTSE Fond lrcome LLGIS
FYEREN. ERIEEOENOESGSEESNAONEEN TN EFHLERS S FIDRTT, MIBRIEFTSE Fued Income LLCOHNRE T
Bl MRS < TOWMEFTEE Fasd oo LLOAEHL TLVET,

O RN I A AT D R~ LT~ - Tt 7 F T e Fgt =2 TP AR (FR— ] o [ IPRAH o H LA A F
FPA— LT Tty PO e Ty S L PP 4F AA—A) ST AREEUET SOV TSRS ML, AROL <A
LR, ELERCRETESEUC MHEL TOARMENSLOTHY, SNAROEREND. H5HORNOR G IrA—las, WALHR
IZMET S HOREOENCRREROELOTLEY Ei A, T, AR CESIHT BRFTH (TR RNCASTELOTIRIE T A,
CIEARNSMAER. F—5, EOROMRHEBAGLOERLSNET H, JPhorgar Chass & Co. RUEOFRIL (WF, W 4L OREE OEMR
HERETSLOTERVEL A, FENSANEABULERRENEILABUET, BED/ D=7 RTARD I I—LERRT SLOTEBYE
Hh, EARCAEAERTEOEMEEZDOT, PHEEORE AR FDLT - La— AR EXNTHI LA ER Y BRESY, Bl T—
irabi=—aEstUT S EMBY . B, RO L, Fl—2 0k T=Liz i, TR = R ECEs T AR LEUET,
EFEDIP, organ Securtties LLGIZSTHATJPUSLLE JEMUOET ) (TIRZHS—) iz, BECETIES. *MRLE - 1HE (CoTiTo¥s
FIERUET S0 TR, BRELIERERE TS LA, EAE I EMRAER, 0 EWTOY I ADERORRIE DT, BN
WA SR RS SRR o LR ENE BT SAROTEZOUT, MBANK S~ — IO RWENS 0. B2 ERELTR
MEAUIOTERY LA, WEANA—ETOYIHINTORE, T—r F427 ., Ho—F 2 2T SRR LN REE AL EE A,
AREEN TS SER LN MR L TR ESATOET 4, FORE M ER. £ HRCH T SANIOUTEET IO TR R A,
BUSARAN A — AN T AR, EOMBRIET <TRNAN S~ BELET,

JPMSLLCEINASD, WY SE. SIPGOE N T . JPMerganblJP Worgan Chass Bark, b, JFPSL JP. Morgen Securities PLC , IRl FOMERST SRR R
BEFSRIERTEEBTT,

(R S H I RN, FTSE Fied lncoms LLC #1)

7/61



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

| |
20.315 ( ( )
15.315 5 )
«C ) ( ) 20.315 (  15.315
5 ) 20.315
2
1
1 2015 12 31
2
«C )
15.315 (  15.315 )
C ) m

8/61



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

(
)
- "
DR 275 B 4 oy 2R (BEB I 25 iR
AL HEOB I BREOEET sxwons || 5 S NEES TS
F& @ T 2B AT B D e At LE St
HEENEE R NET, o r
E-r3 'I-I;I:]
= =
Bl %
TE || @
S o5
L% r
[ onEeEh S EE S R e ER
TFEETEH-TE2BECE. TOTEH s@asofis . 5
2 OETIRTEES (BRES) % i W i i
Bigw, wlieia mRERES CBRIY Br Eggﬁﬁgﬂﬁ
fle) ERLENSEsEie Ry = Al 3
T, h. TRENRELES (HER Bl . < )
g EBEIL8e, SEReRs e % o Ly
BicF o iERIm A S R RS (R 0 s s
BES) EIFELEN, FOEn®i 2 %
EqERRER LV ET, #n
L b
5 2022 7
2022 7 29
659,588,410 99.78

— 1,401,412 0.21

9/61



EDINETOOOO

00000000000 DO00O0O((EL2460)
Ooooodooodooddoononononon

660,989,822 100.00
4,013,725,370 97.08
— 120,406,207 2.91
4,134,131,577 100.00
)
1 186,161,387, 3.5161 654,562,053 3.5431 659,588,410/99.78
()

99.78

99.78
)
1 11,500 8,251.03 94,886,899 7,360.00 84,640,000( 2.04
2 31,200 2,633.06 82,151,731 2,437.00 76,034,400( 1.83
3 29,800 2,322.11 69,199,163 2,303.00 68,629,400| 1.66)
4 19,400 3,147.38 61,059,322 3,390.00 65,766,000| 1.59
5 51,400 1,359.63 69,885,400 1,256.00 64,558,400| 1.56]
6 33,700 2,200.78 74,166,515 1,876.00 63,221,200| 1.52
7 18,600 4,656.02 86,602,135 3,395.00 63,147,000| 1.52
8 14,900 3,893.35 58,010,966 4,175.00 62,207,500| 1.50
9 37,500 1,609.70 60,363,913 1,502.00 56,325,000( 1.36)
10 15,000 2,991.00 44,865,000 3,670.00 55,050,000( 1.33
11 41,600 1,207.68 50,239,866 1,310.00 54,496,000| 1.31]
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12 36,200 1,476.86) 53,462,574 1,498.00) 54,227,600| 1.31
13 170,700 486.38 83,025,889 314.00 53,599,800| 1.29
14 22,000 2,293.00 50,446,000 2,360.50) 51,931,000| 1.25
15 9,400 5,015.26 47,143,444 5,420.00) 50,948,000| 1.23
16 66,100 834.42 55,155,812 744.70 49,224,670( 1.19
17 43,400 1,305.69 56,667,108 1,126.00 48,868,400( 1.18|
18 59,200 841.95 49,843,773 825.00 48,840,000( 1.18]
19 17,900 3,025.28 54,152,640 2,652.00) 47,470,800( 1.14)
20 24,100 2,164.94 52,175,294 1,940.00 46,754,000( 1.13
21 19,400 2,104.77 40,832,570 2,350.00 45,590,000( 1.10]
22 166,900 256.15 42,752,009 268.00) 44,729,200( 1.08]
23 60,800 685.36 41,670,025 735.00) 44,688,000( 1.08]
24 51,200 859.25 43,994,060 870.00 44,544,000( 1.07]
25 56,300 815.30 45,901,608 786.00 44,251,800( 1.07]
26 15,800 2,775.91 43,859,406 2,737.00 43,244,600( 1.04)
27 21,900 2,185.75 47,867,925 1,935.00 42,376,500( 1.02)
28 12,100 3,763.24 45,535,204 3,485.00 42,168,500( 1.02)
29 57,600 665.96 38,359,371 726.00 41,817,600( 1.0
30 4,100 9,537.25 39,102,725 10,080.00] 41,328,000[ 0.99)

()
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2022 7 1

1 ()

7 (2012 12 25 ) 598 598, 0.5321] 0.5321
8 (2013 12 25 ) 411 411 0.8207 0.8207
9 (2014 12 25 ) 289 289 0.9261] 0.9261
10 (2015 12 25 ) 255 255 1.0710 1.0715
11 (2016 12 26 ) 235 235 1.1372 1.1377
12 (2017 12 25 ) 331 331 1.5812 1.5817
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13 (2018 12 25 ) 367, 367 1.2447 1.2452
14 (2019 12 25 ) 370, 370 1.5803] 1.5808
15 (2020 12 25 ) 397 397 1.6938] 1.6943
16 (2021 12 27 ) 337 337 1.8172 1.8177
2021 7 363 — 1.8069 —
8 340, — 1.8290, —
9 353 — 1.8973 —
10 347 — 1.8684 —
11 329 — 1.7695 —
12 344 — 1.8535 —
2022 1 325 — 1.7541 —
2 326 — 1.7598 —
3 625 — 1.7537 —
4 635 — 1.7177 —
5 636 — 1.7201 —
6 644 — 1.7430 —
7 660 — 1.7885 —
1

7 2011 12 27 2012 12 25 0.0000

8 2012 12 26 2013 12 25 0.0000

9 2013 12 26 2014 12 25 0.0000

10 2014 12 26 2015 12 25 0.0005

11 2015 12 26 2016 12 26 0.0005

12 2016 12 27 2017 12 25 0.0005

13 2017 12 26 2018 12 25 0.0005

14 2018 12 26 2019 12 25 0.0005

15 2019 12 26 2020 12 25 0.0005

16 2020 12 26 2021 12 27 0.0005

7 2011 12 27 2012 12 25 8.2

8 2012 12 26 2013 12 25 54.2

13/61



EDINETOOOO
00000000000 DO00O0O((EL2460)
OoooodooodooddoononoOonod

9 2013 12 26 2014 12 25 12.8

10 2014 12 26 2015 12 25 15.7

11 2015 12 26 2016 12 26 6.2

12 2016 12 27 2017 12 25 39.1

13 2017 12 26 2018 12 25 21.2

14 2018 12 26 2019 12 25 27.0

15 2019 12 26 2020 12 25 7.2

16 2020 12 26 2021 12 27 7.3

17 2021 12 28 2022 6 27 4.2

100
2

7 2011 12 27 2012 12 25 27,879,838 284,962,494 1,124,900,209
8 2012 12 26 2013 12 25 22,675,572 645,708,601 501,867,180
9 2013 12 26 2014 12 25 74,299,314 264,055,244 312,111,250
10 2014 12 26 2015 12 25 13,931,282 87,693,536] 238,348,996
11 2015 12 26 2016 12 26 91,854 31,475,870, 206,964,980,
12 2016 12 27 2017 12 25 39,747,125 36,972,618 209,739,487
13 2017 12 26 2018 12 25 96,956,239 11,533,755 295,161,971
14 2018 12 26 2019 12 25 23,210,372 83,922,909 234,449,434
15 2019 12 26 2020 12 25 7,931,882 7,765,818 234,615,498
16 2020 12 26 2021 12 27 57,388 48,773,010 185,899,876
17 2021 12 28 2022 6 27 184,776,600 826,067| 369,850,409
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() ( 52 38
( ) 38 3 57 2
12 133 )( )
() 193 17 (2021 12 28 2022 6
27 EY
16 17
(2021 12 27 ) (2022 6 27 )
2,511,900 3,530,948
337,095,015 642,471,461
= 100,000
339,606,915 646,102,409
339,606,915 646,102,409
92,949 -
194,717 266,635
1,499,252 2,052,967
1 2
5,783 7,935
1,792,702 2,327,539
1,792,702 2,327,539
185,899,876 369,850,409
151,914,337 273,924,461
118,049,063 117,697,815
337,814,213 643,774,870
337,814,213 643,774,870
339,606,915 646,102,409
16 17
2020 12 26 2021 12 28
2021 6 25 2022 6 27
30,668,545 13,323,554
30,668,545 13,323,554
134 70
221,220 266,635
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16 17
2020 12 26 2021 12 28
2021 6 25 2022 6 27
1,703,345 2,052,967
6,576 7,935
1,931,275 2,327,607
28,737,270 15,651,161
28,737,270 15,651,161
28,737,270 15,651,161
3,746,736 11,163
162,782,912 151,914,337
39,815 138,303,126
39,815 138,303,126
22,724,094 653,004
22,724,094 653,004
165,089,167 273,924,461
2021 12 28 2022 6 27
16 17
2021 12 27 2022 6 27
185,899,876 369,850,409
1 1
1 1.8172 1 1.7406
(10,000 ) (18,172 ) (10,000 ) (17,406 )
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234,615,498 185,899,876
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(2022 6 27 )
76,737,278
3,905,721,090
11,828,482
17,352,300
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(2022 6 27 )

4,011,639,150

12,150,327
100,000
51

12,250,378
12,250,378

1,160,819,032

2,838,569,740
3,999,388,772
3,999,388,772
4,011,639,150

(
)
2022 6 27
1
1 3.4453
(10,000 ) (34,453 )
2022 6 27
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1,115,846,115
119,890,967
74,918,050
1,160,819,032
972,864,708
186,477,654
1,476,670
2022 7 29
661,538,461
548,639
660,989,822
369,586,894
1.7885
2022 7 29
4,143,731,609
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1,014 39,047,860
195 741,370
14 6,377,672
501 1,364,812
1,724 47,531,713
( )
( 38 59
2 ( 19 8
52 )
193 2 1 (2021 4 1 2022 3
EY
(2021 3 31 ) (2022 3 31 )
( ) ( )
4,281 2,006
35,912 35,894
30,400 29,300
- 11
167 454
632 694
24,499 27,176
4,347 4,002
- 1,835
268 57
14 15
100,496 101,417
2,666 1,744
1,935 1,219
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731 525

5,429 5,210
5,428 5,209
0 0

16,487 16,067
1,767 2,201
9,942 9,214
330 443
15 13
1,301 1,297
3,008 2,784
122 112

24,583 23,023

125,080 124,440

(2021 3 31 ) (2022 3 31 )
( ) ( )

123 120

16,948 17,615
0 0
8 17
7,256 8,357
8,671 8,149
1,011 1,089

9,171 9,512

2,113 1,319

22 22

3,795 4,416

- 121

32,175 33,127

3,299 3,194

580 588

1,371 1,123

5,250 4,905

37,425 38,033

87,59 86,232

17,180 17,180

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

56,686 55,322
685 685
56,001 54,637
24,606 24,606
31,395 30,030
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57 174

57 174

87,654 86,407

125,080 124,440

2020 4 1 ( 2021 4 1
2021 3 31 ) 2022 3 31 )
( ) ( )

106,355 115,733

16,583 17,671

428 530

123,367 133,935

34,739 39,087

1,005 804

0 0

24,506 26,650
5,532 4,867
18,974 21,783

1,358 1,384

4,149 3,094
73 72
976 918
88 79
3,011 2,023

65,760 71,021

10,985 12,033
147 229
7,156 7,375
3,682 4,427

35 47

64 65

1,121 1,049

1,147 1,432

1,267 1,212

2,700 2,525

10,739 11,190

28,063 29,556

29,542 33,357
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( 2020 4 1 ( 2021 4 1
2021 3 31 ) 2022 3 31 )
( ) ( )
4,540 3,530
0 10
1,698 -
447 1,268
6,687 4,809
- 1,387
13 12
26 23
32 266
72 1,689
36,157 36,477
71 26
48 53
- 9
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