EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

2022 11 18

03-6447-6147

1/88



11

2.2

2022 11 19 2023 5 19

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

www . nikkoam.com/
0120-25-1404

2/88



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

3/88



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

B AIN(E - x E SR
ehmEmE | OISR | e ey
#o

5
B RIS E o=
® o FEERnE
& AL FolEE
" ( )
EEEa

4/88



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

EERREE |PEYEE | E i e B AR

= F£1@ |FRA-Alk
-
R FzO |[H=*E
oh o[ B
F£4@ [k
15 % e e i
- # F 60 |BH
i A (FA
& el

T mithiE £ 120
LU -EE ((BAY | TFZTF
C )

BY |em®

T8 R IE FruE AT
ol [F7Un |ZruF

7 oibEk ¢

(BIE{EIEIEE (% o i 5

® =) ()

B I7 -3

¢

i i BE 4 ElE A

i i BD 4 A

https://www._toushin.or.jp/

5/88



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

BEORFEEEERTE
(Z3-TotLMAIN=—=)Dhh S
REDHHGF TEIEEOHKIAZPRLICIRELET .

HIVEA LRI RRIEL TRUZEHRLETD .

EROBIRFIILEICEULTII.
HETOIJIHABEDERETHD
[TyRIA—HIDBE- FRETEVET

B SLURENETLICED, HoDiSTBRAMTEAELBELEDET.

7 /EOLEH
QY IFUER. X T —Ir/ECERT 7SR A TERETEVET,
ARE=PF IY-TFUE
LS i
iy m || =
Wi S B
AN
.ﬁ —

(EeERsR) - Gl ORBEANSICENRERTE EA.
-AERRE~ORRSARGSE. GRMEORAERRAOI0%NLIFLLET,

(s18275dt) -ERAERC. SESER. ERSHTESHRAE. TERET EMELTRELEY.
EREL. SERSKEFPBOES CRIEETEOEVNCEEEDETY.
RFRDSESEDZLVSLUEOEROVTHERTSBOTRBOEL A

6/88



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

CPSRBVRAQOBHESDH
EREE () eEETIRNATY.

L{HRRETECREHT. DOPRICBVTH. RRNOWBH I, A A—IPUAIBLBLH
AEOSEEEEOEELT —T G000 F T . MNAERRUREGTEITER. ERO
BRN0BEPRERMEICOEND . CROEENDENEMBORGE YO EIFTT.O0
fSmboERERERRL. AR OESL RN B EREE AR NERDOIII-TS
LR AYN =] ERDICERTSON. BRI TPETT.

HETEIENORAEBALT. ASNSICHARERERALEL - TAUEIESHED

ALICE8TTHLET.
AL SRR

RIS
* T A i

- Bummsr .
BRURY

BF oL

- L - {l . L

RAWEES EREE
L 2 Fad

- EEMPh *

WEIT

O LEUSETETA=JTH). RREENCEREFRET.

RER (I3 I7eL2MAVNZ-)0
PPOREZVMNTEIEROUNEPOLRALET,

ORNHE~OHTHENTVSER
BEECHI MU E N CHEERIClDE S, RENERERE HFT SR
ORNEIXALCB I IERER

RMEY> ACESNCRDES, SRPY—EAGLCHLRINEET o0

HIP/FTR.COLSHMAMBEE 8 (T T oLV —) Db SRR DR
TEHEREOBLEDROICEAL. PRFNTE NS TOPD (WEL @ fa%) Ol =& Ho 08
RREOREEDHYLET.,

7188



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

ELTRREENLET.

ERGIEALLEG, FRCL TRNERDCEERELL, HRRNE LSO EICEII
ERHETEA\EROES|FFRRIEL THEVEEA.
L ASRAELICSORIEALERIRT S ELTOHET,

EROBRNEECRALTR.
BEATOIOREOREETSED
[F2RN 20— AT FHRETEVET.

EEORNHNUEREOTRE THSH[ T v/ (—i | CEAERREERU. Wi tE
FIFEY. BRATEYMIRIAVMCLIENONEE-HEEICMTIOFP I AN
SRETIvRIUH—itl OMAV Y —-F - WEME RS L. RRBREEELET.

RRESR RO YL [IyRICh—it]

199857 A 148 R I BETIHTOMRAFRSAI(SociallyResponsiblelnvestment
— HENRERR) WMORREMSHTT.

8/88



EDINETOOOO
00000000000 DO00OmD((EL2430)
Oooooooooooooooooaod

RWEE7O0EA
IJaPHN-AP)=7REIEYN. HARKERELET.

(s E7OER]

WEMR I/ =D RE600-7008HEE
-EAKROBERE LURACOL. REREZED

BAHPSHADEIE—FFIARCEYREZAA
SR/ —AEm

v

IaadAh-AoV )= 1. 8 L 1]

YR Hh—-HHERMEND. ESGOE (RIR) @ BXCsU3 OO0V -FDERE
RAlcTELAERNERREEL L. 20— THLTuF I h=—Hhsiiah 2@
ERME ERABELECIOOSANZ )=

EEWLEIAT.ESGOR A RONE

K REENRLACSVITEGE e ERL.,
' BRgdECEh OEt-RREOE LR
DERAICERLET,

CSV-H/5F L AERYAI ORI AZME: | osv: HERmOMALLRONL MINELE
- HADCSVIRE - H/5F AU A2 Wl - (REU Y MIAE. pAE IO S

TR,
FECRSLADET. ENERAIBNISEN ESG:EMs113. M. HE #/F2AOR
e
F=pbT72VFOREB0-120FIEE

-RAMEAOMT. RRCREMEE D22, RFY
FPHAANXER/TIMREMERAER (T2 -
IFEL A=) DR DERBHFRBTED
EROBXEROICHER

A

YAyER

LK. BHRETO2C S SHITRL. 2 THEOA—VEENL TVAL(L006NOTH), ERORFRE 012
CEIEARCIRSIBArSET. B RN EANLAORR-RRTIEELM)ET.
* FIER2022 E10RFERENTOATH) . FEERINIBESBET.

3,000

1999 8 20

9/88



EDINETOOOO

00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

2001 10 26
2006 11 18
2009 19 2019 19
2014 11 20
2019 19 2024 19

| e F

BETO7F

|
I -7 F

a7 F

- - SFis = ‘
HEFtz - 722 s HERE 125150 | =SSR Est
- 15 5E81 i O RiEE ¢ > (H{EERE ST - iR EtBEh 3 F 7 1 38T
-BRESELIFERESES OES A E <+ - {SSEEYEE MEETE - (R
- {SEEEEDETE T E
o I = = e
BEOELEL 1h 1T
| mammaen | BE 2585 [ meen
HA=w - Frioah— CHEORELE LIRS
- Fr P MERICEA T AEEEHEE L — - BFE. IR mEC S LoFERE DR R
FEHsS -BiREEELHRERESE I L E
AR S
1
2
3
2022 8
17,363
1959
1999

10/88



EDINETOOOO

00000000000 DO00OmD((EL2430)
Oooooddooddoonooodd

192,211,000

97.562

10

11

24

12

25

11/88

20

11

10

50

23



12

13
14

15

16

17

18

19

10

19

20

11

18

20

14

14

18

14

20

12/88

EDINETOOOO

00000000000 DO00OmD((EL2430)

19

Ooooooooooooooooooad

18



10

11

12

13
14

15
16
17

18

19

12

11

20

18

14

18

14

14

11

EDINETOOOO
O00OO00000000000000(E12430)
Ooooooooooooooooonoao

10

19

13/88



EDINETOOOO
O00OO00000000000000(E12430)
Ooodooodooodonooonono

2001 10 26

19

14/88



EDINETO OO
0000000000000 000(EL2430)
0D000000000000000000
SELSHCBIT S ERFNIEE oY T,

F—2 AR ADE A7 7% (CIO)

el F=7 FAL—F 1Y AT 18— (GOOT) |

¢ |
wnaon || mmm ) sesmm | [ tadsor )| 5 || st :ﬂ-—b?:ru?ll LR
PR | i b | Eo | TRy WY ) | R IRy i"" Y
y, i

o R e ke
SR OERFINC LD SAEFERE LOREBREERE I MBI FodY T,

_,[ WSS K E ].

d mamsstons :
i i
| LrERS B4 DT REL. TREEL = %
) | ( mhrsoEE ) ity el ool [ g
: E ; (5HIEE)
: ¥ ; SERE & THMER R DA
' #EABM REEASORE|SE IF 89 | ETEAER Lt ST ST
| ¢ ERBHnEE ) BRSPS RS BT R OIS DS E
' BiaynERLHEEELET, | LREHEIERE N5 st
s e e e e e e o= ) ok
- 2 s =
= | | armmanrse
I SEMABAD BAZE At e T2 ARHOZEN
i PP FTE—Sr— EONENDERASISET (60E 1 H)
O = b g - g | ToRTrUAEERERELIY. SERTSICRRET BI5E A,
I : =520, FEME R0 0
| BANEEAS ! BLTF RS T $55
! = = . - B PSR ST SR
| - (35480 T HITELY T s
| RIS RS, R [ P RSFROEE AT SR
: B e 3 | R\ i 5)
| Y i )y /
! b L—5 2725 RIMEESEOATOLL
I [ =BT ) REMTOIOEEAIRINEERE !
\. #iTLIT. _)
; v
EA R EH DRAIEEEAS
SERERICTL GERATA - 7 || SERURI GRS T
AMEHE SR D | TR IE R s e £
L TR ALY

%,

FEESHICL ST 7 FOBEEA (st B Q) ISHT SBEIRHE

[=5t=tt] 1L T B tifie e s, AnniERSIESU e T - TEYT T 3 M | HEEE LT ENF
HETREAESSIC DO TRIEETL o TR, PRMEREII SRR T T O EERSSEE N CR IR o TREYE T
MBS o0 T, st BB ERIEL R ROIENE O B2 2 A0 ) IR 2 5 0 S5 2hP8| T TiTL

Lo T T i MEEEE AP T ASEE e F ERRIEE THL, B 1S o ERAMTE D h TS L E D
2R T T

15/88



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

SEEFRENLTOESG, P4 Fa—vY— - Fa—F r—

ESG B, = {56 V272 —v V-l BEEESEHICY - Tkl
ﬁ%ﬁfﬁé&:ﬁk RlEHIICEWEY A5k, RS, SEnld. STEtmshD D= T
2IEELTNEY,

(ZF 20— Firsy JREMECETEEAZIL. SEFRSOINEEHEFRELEFLH DD
AN —THBRENTHWED)

[ _ LT |

- RaE 30

of

BN - Ry

2FaD—Fyyd

Es Go0O—-1

R MEICE e RS -AFTFYLT - Az 9T 4
s ESES- bl s B i
AFa0—Fiad i
LEEMETERES (50— 1)

2022 8

10

16/88



10

11

12

13

14

15

16

50

50

17/88

30

28
28

28

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad



17

18

10

11

12

50

100

10

100

20

30

18/88

10

10

28
28

28

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad



13

14

15

16

17

100

10

50

100

20

19/88

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

20/88



BB = BENE 4
A PEE T AT AR

i A
nE

w

| EmUzZRE

Ta—F)
ek T e

T
RENWSGE

2022 8

21/88

EDINETOOOO
O00OO00000000000000(E12430)
Oooooooooooobooooooad



€25 -)
H77/REORENETHEISALOREROLR
f;‘; (201 7998 ~20221F8H)
& T
] e e L § FR e
LI
| Sl R AU o et al IS ko A e G G
m--‘u..-u.n.
Eﬂ. __________________
1]
20t

_4311??2#“ HEhs =ED4 FRES SiER TIER FERR

(I r/EEMORENTEES S OTERTE.
FHEARES S SUEEEE (%))

A BER SRR
[Pom | co%| eow| 162% aow| 01%] 35% 25w
Al | 3508 42 1% SOBW| E27%| S4%| 114% 1838
(WO |- 18.4%] -16.0%| 12 4%| -104%| -35%| 45% 04%

# RS or AL KRNURE S S A ERNICEN TEDESICN
BLIEBOTY,

s4TOHERESSINE Tri A ngt2EnET A,

# FRER20I TEoE S0 MSEMNERARCEDTD
BRI EROREROECB-REE & 772 FELTRON
ENEAERISAIOVLTENLE&OTE. 377FDRER
. aEE#®IIN sEEELEeOELTHILEER O D
TEHEO.EROEREHN-ETOTHEL THRERE-ERED
AsrEnEY.

< HAR S LORN-
EHa¥s-- - W ENE (TORPX. E2nA)
RS- MESCIHKOKUSAM 7= A R4Sk, P —2)
REER - MSCITT— 20— P 7 2 IR,
me—)

EDINETOOOO
O00OO00000000000000(E12430)
Oooooooooooobooooooad

=77 /FOFRERB LU ESERAERERONE

() {201 7#¥0H~202258H) (%

25,000 100
— AEEMOANEEE =&

20000 || == T ADTREES (S8 |-—---ee e -—-J 80

AT MR, DY ST e R KL

2017HGR 20IBWER 2010857 POOCESA  2021%8A

=RMERESEREERS (RN 2EED | GOACO0RTY.

#HicaErARSENG 20| 7Te0EFORSEEYEA-LTH
JELTLET.

SLTPAEDGESEERNSERSLPTERER(E AFICED
SR | ERORREE) . HCS (%S §) EMERLITB0ELTR
RLICER OO TED, BROREER S LB RS ER
B THELCSMERRE-GNEI G iB0FT.,

HEXER - NOMURA-BFIES

SRR FTSEHNERL - Foo A (B HE, —2)

FRER - JPEILHGELEEMT D= UL Fa (=2 7
(A 2igl —2)

HRNOENE. AR UL SR ATRELT. FRRLTH0ET.

TOPIX
MSCI1-KOKUSAI
MSCI Inc.
MSCI
MSCI Inc.
NOMURA-BPI
FTSE

FTSE Fixed Income LLC
LLC

MSCI Inc.

MSCI Inc.

FTSE Fixed Income
FTSE Fixed Income LLC

22/88



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

GBI-EM
J.P. Morgan Securities LLC
J.P. Morgan Securities LLC

2.2
0.5
1.65 1.5
X
100 0.60 0.80
100 200 1.50 0.55 0.85 0.10
200 0.50 0.90

23/88



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

20.315 15.315

20.315 15.315

20.315 15.315

NISA
NISA

24/88



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

15.315
( )
( )
( )
( )
( )
<HEEICMT B4 A —VE>
1) OIS o5
An } r& EE-'%J(:E?R}
71
= E == B TR
Al AL
2 2 || gk
{635 2 || 52 BEIED
g mo| | 4E B8 OERFTA TR
L ® i
i &
0y . oo DS
pEe| - reEsEeiaE
- £ ML S (RIS 1 IR
] FI
- o 5
25
mE || & £z | | smeo
T fi i SaEDERITAE
& 7
ey
A

2022 11 18

25/88



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

2022 8 31

7,216,692,673 99.56
— 32,030,831 0.44
7,248,723,504 100.00]
)
2,639,706, 161 2.7782|  7,333,631,657 2.7339|  7,216,692,67399.56
)
99.56
99.56
1 ()

26/88



EDINETOOOO

00000000000 DO00OmD((EL2430)
ooooodooodooodnoodd

14 (2013 8 19 ) 13,236 13,236 0.7175 0.7175
15 (2014 8 19 ) 12,550 12,550 0.8134 0.8134
16 (2015 8 19 ) 12,939 12,939 1.0611 1.0611]
17 (2016 8 19 ) 9,795 9,795 0.8702 0.8702
18 (017 8 21 ) 9,787 9,787 1.0615 1.0615
19 (2018 8 20 ) 8,521 8,521 1.0968 1.0968
20 (2019 8 19 ) 7,309 7,309 1.0094 1.0094
21 (2020 8 19 ) 6,926 6,926 1.0583 1.0583
22 (021 8 19 ) 7,389 7,389 1.2690) 1.2690)
23 (2022 19 ) 7,391 7,391 1.3836 1.3836
2021 8 7,632 — 1.3115 —

9 7,825 — 1.3615 —

10 7,693 — 1.3462 —

11 7,265 — 1.2997 —

12 7,581 — 1.3650 —

2022 1 7,220 — 1.3077 —
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7,325 — 1.3428 —
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7 7,122 — 1.3320 —

8 7,248 — 1.3609 —

14 2012 8 21 2013 8 19 0.0000)
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14 2012 8 21 2013 8 19 50.86
15 2013 8 20 2014 8 19 13.37,
16 2014 8 20 2015 8 19 30.45
17 2015 8 20 2016 8 19 17.99
18 2016 8 20 2017 8 21 21.98
19 2017 8 22 2018 8 20 3.33
20 2018 8 21 2019 8 19 7.97
21 2019 8 20 2020 8 19 4.84
22 2020 8 20 2021 8 19 19.91
23 2021 8 20 2022 8 19 9.03
100
14 2012 8 21 2013 8 19 530,723,058 4,305,332,825
15 2013 8 20 2014 8 19 458,104,842 3,474,733,940
16 2014 8 20 2015 8 19 282,573,380 3,518,725,207
17 2015 8 20 2016 8 19 170,352,828 1,108,011,109
18 2016 8 20 2017 8 21 135,430,559 2,171,912,414
19 2017 8 22 2018 8 20 196,426,020 1,647,298,002
20 2018 8 21 2019 8 19 138,929,023 666,593,756
21 2019 8 20 2020 8 19 112,027,697 809,137,190
22 2020 8 20 2021 8 19 133,001,260 854,257,471
23 2021 8 20 2022 8 19 104,607,904 586,248,963
2022 8 31
7,920,947,480] 98.24
— 142,132,174 1.76
8,063,079, 654 100.00;
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138,100 3,070.00f 423,967,000 3,010.00f 415,681,000| 5.16]
15,700f 25,545.00] 401,056,500 24,485.00] 384,414,500( 4.77]
60,900) 6,170.00 375,753,000 6,070.00 369,663,000| 4.58
61,200) 5,590.00f 342,108,000 5,700.00f 348,840,000( 4.33
98,200f 3,560.00] 349,592,000 3,285.00] 322,587,000[ 4.00
32,900 9,970.00f 328,013,000 9,400.00f 309,260,000( 3.84
145,700 2,150.00f 313,255,000 2,101.50 306,188,550 3.80]
89,800) 2,852.00f 256,109, 600) 2,866.00 257,366,800 3.19
21,600 12,000.00f 259,200,000 11,135.00f 240,516,000( 2.98
88,400) 2,734.00] 241,685,600 2,562.00 226,480,800[ 2.81]
73,400) 2,529.00f 185,628,600 2,712.00 199,060,800( 2.47|
76,200 2,675.00f 203,835,000 2,589.00 197,281,800( 2.45
61,900) 3,025.00f 187,247,500 3,095.00f 191,580,500( 2.38]
45,500) 3,955.00f 179,952,500 3,790.00f 172,445,000( 2.14
97,000} 1,807.00 175,279, 000f 1,703.00 165,191,000] 2.05
254,700 593.00f 151,037,100 597.00f 152,055,900( 1.89
30,500 4,909.00f 149,724,500 4,851.00f 147,955,500( 1.83]
22,300) 5,660.00f 126,218,000 5,710.00 127,333,000( 1.58]
27,800 4,364.00f 121,319,200 4,564.00f 126,879,200( 1.57|
32,300f 3,761.00] 121,480, 300f 3,769.00] 121,738,700] 1.5]]
10, 600f 10,907. 76| 115,622,279 10,720.00f 113,632,000( 1.41f
69,300f 1,587.00 109,979, 100f 1,630.00 112,959,000] 1.40]
62,200) 1,793.00 111,524,600 1,800.00 111,960,000( 1.39|
32,900 3,125.00f 102,812,500 3,266.00f 107,451,400( 1.33]
43,200 2,695.00f 116,424,000f 2,419.00 104,500,800 1.30]
24,800) 3,965.00f 98,332,000 4,197.00f 104,085,600( 1.29)
32,700f 2,987.00f 97,674,900 3,145.00f 102,841,500] 1.28
22,900) 4,915.00f 112,553,500 4,483.00| 102,660,700( 1.27|
11,400 8,220.00f 93,708,000 8,230.00f 93,822,000] 1.16
10,000 9,809.00f 98,090,000 9,324.00] 93,240,000[ 1.16

)

1.14
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