(

)

2022

11

03-6703-7940

2021 12 16

1/88

2022

15

EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad



€))

Bond

ETF

Select

Trust

EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

12

2/88



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

http://www_toushin.or.jp/

5,000

3/88



EDINETOOOO
O00OO0000000000040gnod(eoc09s)
OooOooooOoooooooooboood

n SR (BAEST) DR EIEMNS CIRELET.

W/CEE(BAES0) OEM. BFRBHASIE3H Y S0 55, 2@EiEfs (BBBY 1+,
Baal, ZNLLEDBAHOHSETNTLS MR FEEFETNoLRFDOEHEZE I LN
SN (CIRELET.

*1 WMEERCEEE(BAER0) OHEICRET SE0EIVET.

WEESHEE NBEORR, LTy U B UATBRIURENvI JANSZEIZELC
LT . LOBLEEHEDOEFEEBLET,
Fle. BEEHOHEICED. . FRTOMSFOHIBRATHEEHBOET.

#BERNEOLE, BN ERNETHERALCESONR (=) BEiEE (R REE) S LU N EMBELTERTHER
FalRsmFEEELET. LT, i r—ERNEE LB SORBIEE SO0 F—F - U — 1L REOET,

2 REBEBEFO’REQL. R, JS5yo0vo-JIL—ThHhERTS
LTSS EEEZ(LITIETFIEVLWET, ) EEUTITLETD .

WSy 00w J)b—hBRATHETFCHSIi /I 7 —AETFEERALET.
FHGRFETF 4 27y 7D S AN SU R FZREL. 1RE T SETFEEEL.
BALET.

#2 FEIEHERI(ETF) &}, Exchange Traded FundsMEERT. HREEOEREDIS FIC_EBEN, Sl EHRIRS]

STNTLAREERTY, EICHED YTy ARI0N T SO 28U TERTNTULET,

*3 T P—XETFIE. 5w o0 J I —JHE AT SETF (BRI TS5/ FDERTY.
T ORI CREET ORGSR ETPEl LT TR HERRTOMSIC R LETD.

RENGEBEEICOVTIR. BEANVIICKDODRBEHUAID
ERZHSCLZRBALLET

4 ETFENDIHEICHh D ERADIERICEAT 2IERO—F =T S5vo
Owo-J )= DEMEICETELET .
_ %5tk (RERERI) _ &bt
ISwo0w A AT 4T a—=3F ) S A
| I =— IR IA. .
TdS5uwo0uws- Py RRIA /A PP
U=EFwk

XKE Y23V A0Mm

PEAEHNE &E

4/88



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

@
2016 12 28
©)
Fag o
THusaes - BEST
(B~ 28 1) /4 2 [ER R
|
v ¥ -7 7 vk
HAFETFELY b ewHF—T vk
(B~ )
& i 2 i o R
TG utouy « Sy AL a i SFRHAIEMIT RS
I 3 ST TE ML
[ﬁﬁmmmmmmmmwgﬁui]: (F SRR R - W - RS A
= frvET.
ahad % ZEHORE « B
st R N el 8512 -5 08
RGN M &
o | SRR i s L ORI &
BRI 2 iU, MBS R, IR
— SOFREICMTSEE, Rat
TGP O RAF L Fa—tigdi. i - MRSyl - EIEGn S
FFA b Bordo—, TR, T, M+ B EEH LT ET,
TFudaud FEyb wRFAL b J—A
FEFYIFoF I
mﬁmmmﬂmmmumfaﬁmwﬁme&nTzJ fadalil
(MO @R AT E T,

5/88



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

2022
3,120
1985
1987
1987
1997 12
1988
1988
1989
1998
1999
1999
1999
2006 10
2009 12
15,000 100

6/88



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

@

(BlackRock
Institutional Trust Company, N.A.)
(BlackRock Asset Management North Asia Limited)

7/88



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

(

(

(

)

)

)

Trust Company, N.A.)
(BlackRock Asset Management North Asia Limited)

30

(BlackRock Institutional

20

8/88



0

20

10

18

19

20

14

16
14

9/88

EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

11



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

14

®

[ #=2i[]

HRERHIASGEERLDOD. LOBUOAED (BB RE VI IA RS
EirE)WREBELET.

id bor mbsler 8 | ETFORENME, MANREEE RO - SR HRCTIETFERDAS W@ =
DRE I—AERELET.

SEUEDERRL. Uy~ XL ORBIZEDFT
o - AR P — I, =0 |
ALEE Rl | - wni~o s O EE

A AR EERL, SBISIURERES ZRELET,

= RSB TUR 2 US— SO BRUETLET.
= SRR | e L, ML) (SR TS

#WEWE. RBESICS T EEOLSHlAS TEELRETEDET,
HFHHIOCAHRE. ERLIGSMSIEDEY.

10/88



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

8.49 1,153

2022 135.855

©)

15 12 15

@

(b)

@

11/88



(b)

@

®

(a

b @

12/88

30

EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

20



@

(b)

©

@

(b)

©

@

(b)

©

(@

©

®

@

)

28

28

13/88

28

EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad



@

(b)

©

@

() @

©

@

() @

© ®)

@

(b) (@

© ®

@ @

14/88

EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

@

(b)

10
©

©)

100
10 100 20

100 50

15/88



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

@

16/88



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

30

&)

17/88



EDINETOOOO

O00OO0000000000040gnod(eoc09s)
Oooooooooooobooooooad

ﬁ;‘;ﬂ%f&miﬁﬁﬂ?@ﬂ&?ﬁzt@ﬂﬁ%@ SHOP/ROFHBERE LU REBRARSE

{ERDHEE
(201787 A~2022568) (20N TETR~2022868)
(%) R RER A BRET + PEREE (F) = EMEEE(ER —SESMORENER R (%)
0.0 12,000 0.0
59.8 i
&0.0 L b 11,500 &0.0
40.0 11,000 40.0
200 [~ 10,500 pom iy (Cn 20.0
0.0 10,000 Mﬂ“ﬂ\Lﬂm_% 0.0
-8.4 ) .

200 e 9,500 200

13 2.000 40,0

EB2r4 Bk il WRE BE il We@ 200707 HET 9T 202007 22T
i 1 u A [aw N

# PSS TR BECEMICHHIENRER (SEECE ST # LI0YS T B E NS B CH &0 E ISR AR D
1 MO0 5 58 ) (D T R VR, 24 D7 R LD ey HEMOR RS LU e s B @R E R LD
BRI AC L TEFLBOTT . S 77 Fc T S TH.
FOSEGEEHIALEBOEHELTHRLTSD, BEORE oG NRRERENT. #simosEEmEdlrens
BRI C R LN R R R RS A BT, HELTHRLTHED, EROERER-IRESEsHNENET.

R TOREISAFLST P DN HRLERE0ER A

# P AROHEMEERICELT AXM MO —ORH TER NES R LU TOIL -V TE L TNET .
DFEMRERCEATHTF—FPEVESICIERENET A,
EFNREIRARE TEELRNAE S ST WA SR T OHETLTLET.

HEFR 7 206N
Bl MR i (TOPIX) (B =il as)
SEREEIRR--MSCIDo Y B (RS2 F—2)
MEEEE--MSCITY =22 = B (R Sah 8 F3—2)
B#EN--NOMURA-BPIER
SEftENEM--FTSEH WEM- - Foo A B BE AA—2)
HREEWN-) PRI A T A-DF =0 = 0= Ul Fa =27 (=23)
GE A OERR. Al TEUCISRRAERELT AL TH0ET.

| SERMICOLT> i
: U@ R (TOPIX) (A 45iAds ) 13 BAEOHIMEELHICER TS B0, BRHRELTORIEM TS T SEET ST S5 |
PTY . BUARARAE BB (TOPIX) (A2 250 3 ) DG B0 038 LU AR IR AR Y (TOP D) [ A L2 J S RSN R LI AL, Mt ast PR L2
P Bt PHE ET OB R (L FIIPX &S, HOHINE BT B0, 58O, e, # RS iR E (ToPX) (B
i A CE T ST OMRE /D ORI RIS ER TOP) (R LAH N CESIRE VIR T ST ~TOHRIEIPXELEY,
P JPXIE, AR R TOPDO (A2t ad ) NG SR HL R 2 e BRI, IR R i epific 3 L. EERLER A

| MSCIDor A R (%A 3y, =2 BRUFMSCIIT—204 T —trar VB (RRLA S, A—2) 12, MSCH Inc SRR, BMLT
§ WBIEET T  MSCIOZ Y B (ARG FN— 20 S EA TR C SR 5l EDARTE , 3, MECI LR =27 2 g —drw VIR
ACMAG, A —2) 2R EOUEt N S AL TR T, B S (e, SOE A T DR — DML, MSCL InedZ
PHMLET F O MEC] Inc 2RSS ONE EEE T SN UL RESR E TSN AIEELTLET,

' NOMURA- BPIE 2. Bl S e L TS ER T, DEEmOmS s a0mE s X T IS ENTY. BENCMTS
i E TR S T LT B, PR B 3 NOMURA-BPIEBMOIE Bt B2t AHis. SN ERETS
| BT, NOMURA-BPIRWERULTHINE TS 700 Ve T SHOREIE S —E 2USML— R EERLER A

i FTSEI PPN 2 F o A< BE. F~—2)M3. FTSE Fixed Income LLCICADEESN. BEER R EDEOEROESIEEE
! SHIROINEER T MUl S Ty ATYEHERIRFTSE Fixed Income LLCOAIRIEAE TH0. S8 MT U ~TOH]I2
i FTSE Fixed Income LLCOSSLCLET.

P JPEILH H) A A T2 AT 20 3 — - 20— VUL Fa =207 FIAAS—2) 12, ) PEILAE$aU
§ T — A T DA —GREL TED, FMEORHENEET OERT R oL TRHLS SN T Y. DM T M e P EIL A
E tFalF =TT —ICR LT LET.,

P e

18/88



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

@
1.10
1.00
03-6703-4300 00 17 00
www_blackrock.com/jp/
@
®

0.957 0.87

19/88



Q)

EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

)

1.60 0.27 0.125 0.120 0.025
1.60

1.90 0.39 0.165 0.200 0.025
1.90

220 0.51 0.205 0.280 0.025
2.20

250 0.63 0.245 0.360 0.025
2.50

2 80 0.75 0.285 0.440 0.025
2.80 0.87 0.325 0.520 0.025
2022 0.17%

20/88



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

0.11 0.10

®

21/88



@
15.315
15.315
()
20.315
2022

15.315

15.315

15.315

22/88

EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

20.315

20.315



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

2022
@
) )
6,013,877,764 100.01
6,013,877,764 100.01
( ) 835,088 0.01
6,013,042,676 100.00

23/88



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

0

6,096,794,165 0.9816 | 5,984,756,832 0.9864 | 6,013,877,764 100.01

)

100.01

24/88



EDINETOOOO

O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

(©))
2022
() ()
( ) ( ) ) )
(2017 15 ) 19,274,444,450 |  19,369,343,757 1.0155 1.0205
(2017 12 15 ) 15,514,762,776 |  15,591,432,026 1.0118 1.0168
(2018 15 ) 15,971,766,103 « ) 0.9944 « )
(2018 12 17 ) 13,897,643,304 « ) 0.9838 « )
(2019 17 ) 11,441,268,206 |  11,520,579,285 1.0098 1.0168
(2019 12 16 ) 10,684,245,296 |  10,819,579,871 1.0263 1.0393
(2020 15 ) 10,029,614,970 « ) 0.9963 « )
(2020 12 15 ) 9,057,435,108 9,146,481,681 1.0172 1.0272
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iShares $ Corp Bond Interest

Rate Hedged UCITS ETF 95,874 113,329.20 | 1,277,924,451 |12,689.37 | 1,216,580,774 (20.23

iShares € Corp Bond Interest

Rate Hedged UCITS ETF 91,543 113,513.85 | 1,237,098,704 |12,821.75 | 1,173,741,725 (19.52

iShares Core Composite Bond

ETE 122,622 [10,050.85 | 1,232,455,813 | 9,330.84 | 1,144,166,630 |19.03

iShares 1-5 Year Investment

Grade Corporate Bond ETF 132,995 | 7,317.75 973,224,927 | 6,896.87 917,249,598 (15.25

iShares € Corp Bond Large Cap

UCITS ETE 29,808 (17,221.73 513,345,602 |17,143.04 511,000,000 | 8.50

iShares 5-10 Year Investment

Grade Corporate Bond ETF 72,472 | 8,039.73 582,655,946 | 6,948.81 503,594,245 | 8.37

iShares Investment Grade Bond

Factor ETF 75,665 | 6,221.32 470,736,377 | 6,082.32 460,219,373 | 7.65

iShares 10+ Year Investment

Grade Corporate Bond ETF 9,167 | 7,202.76 66,027,725 | 7,256.34 66,518,879 | 1.11

)

99.66

27/88



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

B AAEE 02256 T
EE(MEE-fiEED#E DECDHETRR
() () Sruets ot B3 54
11,000 e, i) ETEERE
= 4L : $£7H  2020FLB 0P
10,500 r IF 400
. it rfm\ 85 20205128 100/
ik e W mom 2021568 50/
9,500 M0  SEI0HE 20215128 10Mm
j 5 $11H 20224468 0™

5000 100
i s ERe N, 1 RO
B.500 0
1612 1712 18112 19012 21012
a8 M8 RIS T A 2 O e R L e B i DT o (R R R 1
LTI, et 2P AD WA ECHAEE L.
# e B, RS AR E R L eDELTRRLTLEY,

2002

ERFEEDIRR
FEMALELE (%)

HANMSETFOBEALLR(%)

s i
w2

20.2

HANWESFETF 997 iShares § Corp Bond Interest Rate Hadged UCTS ETE USO (D&t} | SREILAR TRl R H o)
BaH 0.3 {Shares € Corp Bond Interest Rate Hedied ESG UCTS ETF EUR (Dt} D —DHR TG @IEISH ER w3l 19.5
Akt 100.0 iShares Core Cormposite Bond ETF BRIART s 19.0
iShares 1-5 Year Investment Grade Corporate Bond ETF | 5500854 M B RS 15.3
I RIES S R (IR <) (%) | Shares € Corp Bond Large Cap UCITS ETF EUR (Dist) | 2 —OR TSNSl @ 85
BEiE. *F%""’ iShares 5-10Year Irvestment Grade Corporate Bond ETF | cPIfA Gl i 471 (W 8.4
97 Ad=LLE | iShares Investment Grade Bond Factor ETF | BFILBRT I N AN SN 7.7

232

iShares 10+ Year Investment Grada Corporate Bond ETF | RSN SR HE1L

EBBE

14.1
Ak
63

BBE+

173 i

170
# SLEPOEMHIPERRLTEOETY .
# RIS, T — e b= BEL AR TSN 0 RICESE MBS EDETY .

FRNIRROHERS

# JPUEOENESEEE. FEAOSEEEEERTHFELEe0ELTRELTLEY,
# 21FREFEROIRBBIMSERFTOIF A FOOSFERFLTVET.
# 2022 RN HEFTD P AADESRERTLTLET.
# BIFPRICASTFY—20080F R A
(%)
10.0

1.1

6.4
50
I
a0 03 m— 0.5
0.7
o= i
- 10,0 =fa
206 017 70184 20194 20201E 20214 2028

# AN F—IEMEMBRESIUTAZDEOTED., SEOEHMRERIETIEOTREDEFEA.

# D7 /FOERRREREE, SRS OR—LAR—JICTHTRLTEDET .

28/88



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

o

&)

®

03-6703-4300 00 17 00
www _blackrock.com/jp/

*

29/88



®

©)

Q)

©))

©))

1.10

1.00

30/88

EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad



@

@

®

©)

®

©

™

03-6703-4300

00 17 00

31/88

EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad



@

@

®

*

®

03-6703-4300

16

00 17 00

www _blackrock.com/jp/

2016 12 28

12 15

2026 12 15

12 16

32/88

15

EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad



16

30

33/88

EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

www .blackrock.com/jp/

34/88



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

o

&)

10

®

*
18

®

35/88



@

&)

®

15

193

36/88

EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

( 38 59 )

( 12 133 )

11 (2021 12 16 2022



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

@
( )
10 11
(2021 12 15 ) (2022 15 )

8,151,176,927 5,973,402,431

72,820
8,151,249,747 5,973,402,431
8,151,249,747 5,973,402,431

8,093,120

72,820
1,163,640 877,114
11,404,124 8,595,964
1,308,582 1,248,082
22,042,286 10,721,160
22,042,286 10,721,160
8,093,120,710 6,466,478,828
36,086,751 503,797,557
320,807,868 294,906,828
8,129,207,461 5,962,681,271
8,129,207,461 5,962,681,271
8,151,249,747 5,973,402,431

37/88



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

0
( )
10 11
2021 16 2021 12 16
2021 12 15 ) 2022 15 )

57,778,285 526,153,867
57,778,285 526,153,867
1,163,640 877,114
11,404,124 8,595,964
1,308,582 1,248,082
13,876,346 10,721,160
71,654,631 536,875,027
71,654,631 536,875,027
71,654,631 536,875,027
2,539,456 14,757,327
118,501,919 36,086,751

2,689,090

2,689,090
7,895,963 17,766,608
7,895,963 8,051,929
9,714,679

8,093,120
36,086,751 503,797,557

38/88



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

®

39/88



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

10 11
(2021 12 15 ) (2022 15 )
8,093,120,710 6,466,478,828
55 10 503,797,557
1.0045 0.9221
)
10 11
( 2021 16 ( 2021 12 16
2021 12 15 ) 2022 15 )
2,644,689 1,993,456
61,350,051 45,696,743
© (@
© ©
66,326,458 60,285,750
(267,550,937 (249,210,085
395,227,446 355,192,578
8,093,120 10

40/88



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

@

@

®
BlackRock, Inc. RQA Counterparty & Concentration Risk

BlackRock, Inc. RQA

Counterparty & Concentration Risk

41/88



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

10 11
(2021 12 15 ) (2022 15 )
(€Y) ()
( )
@ @
( 24 61

42/88




EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

)
10 11
(2021 12 15 ) (2022 15 )
8,455,540, 355 8,093,120,710
201,391,233 180,032,016
563,810,878 1,806,673,898
10 (2021 12 15 )
)
55,804,634
55,804,634
11 (2022 15 )
(D)
511,854,751
511,854,751

43/88



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

*
@
@)

)
6,085,373,300 5,973,402,431
6,085,373,300 5,973,402,431
6,085,373,300 5,973,402,431

)

44/88



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

2022 15 ( )

@

(2022 15 )

)

2,574,458
5,841,145,317
29,234,520
101,599,839

5,974,554,134

5,974,554,134

1,065,198

1,065,198

1,065,198

6,085,373,300

111,884,364
5,973,488,936

5,973,488,936

5,974,554,134

() 12 16 12 15

45/88



@

@

@

®

61

46/88

12

EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

133 ) 60



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

2022 15

6,085,373,300

111,884,364

0.9816

47/88



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

@

@

®
BlackRock, Inc. RQA Counterparty & Concentration Risk

BlackRock, Inc. RQA

Counterparty & Concentration Risk

48/88



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

2022 15
€Y)
( )
@
(
®

49/88

24

61 )



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

2022 15
7,636,478,291
167,778,269
1,718,883,260
6,085,373,300
6,085,373,300
6,085,373,300
2022 15
417,642,276
417,642,276

50/88




EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

2022 15
)
) )
)
4,412,872,124 4,409,529,660 3,342,464
1,009,159,129 993,416,340 15,742,789
193,386,365 191,038,400 2,347,965
1,405,331,439 1,398,317,220 7,014,219
731,926,245 732,706,980 780,735
115,668,636 115,299,450 369,186
220,149,544 219,459,880 689,664
8,088,493,482 8,059,767,930 28,169,322

51/88



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

(€))
@
@
iShares Investment Grade Bond 41,769.000 1,832,406.030
Factor ETF
iShares 1-5 Year Investment
Grade Corporate Bond ETF 174,594.000 8,701,764.960
iShares 5-10 Year Investment
Grade Corporate Bond ETF 70,806-000 3,536,759.700
iShares $ Corp Bond Interest
Rate Hedged UCITS ETF 95,874.000 8,957,507.820
iShares $ Short Duration Corp
Bond UCITS ETF 37,136.000 3,582,509.920
E?Eares $ Ultrashort Bond UCITS 7.939.000 783,738.080
27,394,686.510
428,118.000 (3,698,556,625)
iShares Core Composite Bond ETF 85,780.000 8,415,018.000
8,415,018.000
85,780.000 (783,438,176)
iShares Core Canadian Short Term
Corporate Bond Index ETF 102,397.000 1,820,618.660
1,820,618.660
102,397. e
02,397.000 (189,708,464)
iShares € Corp Bond Interest
Rate Hedged UCITS ETF 91,543.000 8,305,696.390
8,305,696.390
91,543.000 (1,169,442,052)
5,841,145,317
(5,841,145,317)
5,841,145,317
(5,841,145,317)
C )
C )

52/88



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

100.0 63.4
100.0 13.4
100.0 3.2
100.0 20.0

53/88



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

(2022 )

6,013,877,764

835,088

) 6,013,042,676

6,490,266,465

( ) 0.9265

6,604,887,404

591,186,174

) 6,013,701,230

6,096,794,165

( ) 0.9864

54/88



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

55/88



10

56/88

EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad



o
3,120
36,000
15,000
2017 12 2,435
@

3,120

57/88

EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

2022 ( )
186 10,233,638
72 464,095
258 10,697,733

58/88



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

1963 59 2
2007 8 6 52

193 2 1 35 2021 1 1 2021 12 31

59/88



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

@
( )
34 35
(2020 12 31 ) (2021 12 31 )
17,786 17,813
29 16
190 223
3 527
1,756 2,017
2,166 2,244
872 981
0 2
22,805 23,827
1,002 789
480 575
1,482 1,364
6 10
6 10
142 50
1,122 1,118
899 1,001
34 12
888 889
3,088 3,072
4,577 4,448
27,383 28,275

60/88



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

( )
34 35

(2020 12 31 ) (2021 12 31 )
121 143
4 4
74 70
444 459
1,508 2,991
859 760
210 272
343 402
84 166
1,987 2,156
195 203
5,835 7,630
69 82
783 784
853 866
6,688 8,497
3,120 3,120
3,001 3,001
3,846 3,846
6,847 6,847
336 336
10,386 9,470
10,723 9,807
20,691 19,775
3 3
3 3
20,694 19,778
27,383 28,275

61/88



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

@
( )
34 35
( 2020 1 1 ( 2021 1 1
2020 12 31 ) 2021 12 31 )
5,605 6,653
7,342 8,355
12,092 14,536
25,041 29,546
1,405 1,534
127 170
352 298
3,346 4,326
3,698 4,625
85 94
64 51
82 95
49 39
195 187
5,512 6,611
601 579
4,691 5,106
2,384 2,616
7,678 8,302
331 352
1,028 1,073
2,701 3,360
16 11
1 -
60 24
246 260
905 902
60 53
428 426
0 0
- 519
390 348
13,851 15,638
5,677 7,296

62/88



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

( )
34 35
( 2020 1 1 ( 2021 1 1
2020 12 31 ) 2021 12 31 )
- 102
5 1
5 103
20 -
0 0
20 0
5,662 7,398
- 0
- 0
5,662 7,398
1,970 2,415
64 0
3,756 4,984

63/88



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

©)
34 ( 2020 1 1 2020 12 31 )
( )
2020 1 1 3,120 3,001 3,846 6,847 336| 14,330 14,666| 24,634 1 1| 24,636
7,700 7,700 7,700 7,700
3,756| 3,756| 3,756 3,756
1 1 1
- - - - .| 3,043 3,043] 3,043 1 1| 3,942
2020 12 31 3,120| 3,001 3,846| 6,847 336| 10,386| 10,723 20,691 3 3| 20,694
3% (2021 1 1 2021 12 31 )
( )
2021 1 1 3,120| 3,001 3,846| 6,847 336| 10,386| 10,723 20,691 3 3| 20,694
5,900 5,900 5,900 5,900
4,984 4,984 4,984 4,984
0 0 0
- - - - - 915 915 915 0 0 915
2021 12 31 3,120| 3,001 3,846| 6,847 336| 9,470| 9,807 19,775 3 3| 19,778

64/88



@

@

@

@

DC

CB

65/88

18

CB

EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

®

©)

@

&)

®

39 2020
3 31 28
2018 2 16 44

29 2020 3 31
30 2020 3 31

@

@
2022 12
®)

( 30 2019 7 4 )
( 31 2019 7 4 )
( 10 2019 7 4 )
( 19 2020 3 31 )
€H)

66/88



@

®

2022 12

EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

(2020 12 31 )

(2021 12 31 )

2,010
1,290

2,246
1,470

(2020 12 31 )

(2021 12 31 )

185
1,496
89

524
377
1,940
112

(2020 12 31 )

(2021 12 31 )

1,000

1,000

1,000

1,000

( 2020 1 1

( 2021 1 1

2020 12 31 2021 12 31
247 249
5,052 6,036
763 1,178
851 1,204

67/88



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

(
( 2020 1 1 2020 12 31 )
1.
15,000 15,000
2.
3.
4.
(€H)
1
(
2020 3 30 7,700 513,333 2019 12 31 2020 3 30
( 2021 1 1 2021 12 31 )
1.
15,000 15,000
2.
3.
4.
(€H)
1
(
2021 3 30 5,900 393,333 2020 12 31 2021 3 30

68/88




EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

2021 1 1
2021 12 31
835
835
€H)
@)
1
2020 12 31
€Y 17,786 17,786
@ 1,756 1,756
€)) 2,166 2,166
) 872 872
®) 1,122 1,123 1
23,704 23,705 1
(6 444 444
@ 859 859
1,304 1,304

69/88



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

2021 12 31
(€Y 17,813 17,813
@ 2,017 2,017
® 2,244 2,244
) 981 981
) 527 527
) 1,118 1,119
24,703 24,704 0
[€h) 459 459
) 760 760
(©) 2,991 2,991
4,210 4,210
i)
(€)) @) ©) O) ®
)
(€)) @) ©)
2)
2020 12 31
1 1 5 10
5 10
(€H) 17,786
@) 1,756
®3) 2,166
) 872
22,581

70/88



2021 12 31

EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

10

@

17,813

O]

2,017

®

2,244

*

981

®

527

23,584

2011

@

1

(

1

2020 1 1 2020 12 31 )

2009 12 2

2011 1 1

(

2020 1

2020 12 31 )

1

2,047
297
11

82
123

2,149

&)

(

2020 1
2020 12

31

2,979
14

92
350
123

3,313

71/88



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

®

(2020 12 31 )

2,080
3,313

1,233
69

1,163
296
37

829

69
899

829

*)

( 2020 1 1
2020 12 31 )

297
11
14
36

252

252

®

(2020 12 31 )

100%

100%

74% 24% 3%

72/88



(©)

(

2020 1 1
2020 12 31 )

1.0%
0.5%

(

2011 1 1

@

2021 1 1

2009 12 2

78

2021 12 31 )

2011 1 1

(

2021 1 1
2021 12 31 )

2,149
322
20
188
94

0

2,588

@

(

2021 1 1
2021 12 31 )

3,313
9

17
359
94

3,606

73/88

EDINETOOOO

O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

®

(021 12 31 )

2,505
3,606

1,100
82

1,018
65
33

919

82
1,001

919

*)

( 2021 1 1
2021 12 31 )

322
20
9
59
3

270

270

®

(2021 12 31 )

100%

100%

87% 13% 1%

74/88



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

(©)

( 2021 1 1
2021 12 31 )

0.7%
0.3%

80

(2020 12 31 )

(021 12 31 )

215 161
608 660
239 240
72 89
21 25
2 1
95 78
1,256 1,257
275 306
90 59
1 1
367 367
888 889
(2020 12 31 ) (2021 12 31 )
888 889
(2020 12 31 ) (2021 12 31 )
30.6 30.6
2.9 2.0
0.0 0.0
33.6 32.6

75/88



EDINETOOOO

O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

( )
1.
2.
0.16% 0.18%
3.
( 2020 1 1 ( 2021 1 1
2020 12 31 ) 2021 12 31 )
782 783
0 0
783 784
( )
( 2020 1 1 2020 12 31 )
1.
2.
@
5,605 7,342 12,092 25,041
@
12,247 10,417 2,375 25,041
90%
(€))
10%
5,299
2,874

76/88



@

(

2021 1 1

2021 12 31 )

EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

6,653

8,355

14,536

29,546

&)

14,396

13,081

2,067

29,546

®

10%

90%

6,285

4,259

77/88




EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

€H)
2020 1 1 2020 12 31
( ) ( ) ( )
(D)
247
185
73 ( ) 5,052
100 763
89
851
( )
1 1,496 1,496
100
2021 1 1 2021 12 31
( ) ( ) ( )
(D)
249 377
73 ( ) 6,036 524
100 1,178
112
1,204
( )
1 1,940 1,940
100
@
2020 1 1 2020 12 31
2021 1 1 2021 12 31
(€))
2020 1 1 2020 12 31
( ) ( ) ( )
%)
2,874
1,000 220 314
16

78/88



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

2021 1 1

2021 12 31

)
()

1,000

4,259

282

20

321

)
(€Y)
@
(©)
O]
@
( 2020 1 1 ( 2021 1 1
2020 12 31 ) 2021 12 31 )
1,379,616 17 1,318,566 41
250,430 95 332,267 26
)

( 2020 1 1

2020 12 31 )

( 2021 1 1
2021 12 31 )

3,756 4,984
3,756 4,984
15,000 15,000

79/88




@

@

®

*

®

80/88

©O1C))

EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

2007 18

2007 30

2007 30

2007 12 27

2008

2008

2009 22

2009 12

2011

2013 10 MGPA Japan LLC
2014 12 31 12 31

81/88



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

@
50,000 2022
@
2022
10,000
(€)
1,500,000 173 2021 12
2021 12
( 115.02 )
10 148 2021 12
2021 12
( 14.75 )
@
@
(€))

82/88



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

@

@

®

83/88



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

25

2022 11

84/88



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

2022 2 28

193 2 1
2021 1 1 2021 12 31 35

2021 12 31

85/88



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

(

)

86/88



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

2022 24

193
2021 12 16 2022 15

2022 15

87/88



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

XBRL

88/88



	表紙
	本文
	第一部ファンド情報
	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
	ブラックロック・ＢＥＳＴ（為替ヘッジあり／年２回決算型）
	(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

	第二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３参考情報

	監査報告書

