EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2022 11 22

17
2021 8 31 2022 8 29

03-5555-3431

1/86



@

R TR
BSITRVIE - SEMEEIE IR R
B A
IRRHE
s %
EMERHE
I

EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

ERAREE (NRORR)

iz
FHERE

TDftFEE
( )

"ESS

(F) 47 rY FFBLTIERSHERBEIETLTVET.

EA LIRS Fud
BN RAE BERRIEE
et _
g F1H A0—J%L
R B
Al hi 26
o E b
—f8
= 4] g
s .
FOHbES Eﬂ? 77
SUS e T
FWEIRIE 120 e
(@A)
ZORERE
(Hiﬂﬁﬂ%) FIUH
(#T ) B4 i
RS
¢ ) ZOft (3
AERSEEY ¢ ) ol
RERSEH LR

PE=l—
JrE

i S p
TP

() 27 rFr v FFBUTIEEESERBIIRTLTLEY.

2/86



EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
ooooodooodoooooodd

12

32

26

12

480

3/86



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodoooooodd

O~ IN|F-

|||

4/86




EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodoooooodd

225

225

5/86



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

http://www_toushin.or.jp/

500

DHEOPNEFICHRELET .

OPEMBICAYFI—T (Russell/Nomura Mid-Small Cap 4 7w 2o RX) &LE
SREMRREDI UV TGERETEVWETD .

#AVFI—J LG, BAREEHAHTSBRLLGDDDTY.,
ARUFF—IELUT Y FORERBOMEEZHE LICERE. ZNEHRERTHINSELET.
&, FE, AyFI—7L0T Russell/Nomura Mid-5mall Cap 1 TwZ AICELDSENEER
FTHIENBEUNEERAMPHEULRSITR, AUFv—on S ENICEET 5 EFBUET.,

Russell/Nomura Mid-Small Cap « > F w2 ZlF. Russell/NomuraBlAatko >/ 57 wJ AMtr
14 XRIEM T . Russell/Nomura Mid-Small Cap >/ 7 w2 Al&, Russell/Nomura Total
Market« 27w 7 AOEHFEEE FMugdmm Sz . SREEEONS0%ESDET.
Russell/Nomura Mid-Small Cap « >Fw o3, FFHBAFHEISHLILTLUTOVSIEAT,
BN OMINMEEDS & UZTOM—OER R BR BRI S8 £ URussell Investmentsic
RELEDT., 8. FHESENSHBLURUssell Investmentsld. EEHOERME. 2.
{EFE. SHKE, M. BN E8LUESHERIL T 200TEHEL. HT7 7 FOREDDH,
HANRSLSUICE T 7 v FELUREHICIE L THEON S SO Y —EARKEDITAIC
MUT—VREEALTET A,

OHEANDEEICHE>TR. RELAF v - FTO-FICLZERORERMPNU LT~
YaVEORE - SRICEIERMAEEEL. MBBRFEMRLTR— M2 UT%E
WELFET,

R—=bh7xUFBETOEAR

& CROMEME
¢ /War-vay &

DHEID H—hT U
bl 0 TR B HE M54 WE
f /':r .:.'r,.-' I..J,-"' -H,»'J—
MebFyFFIO=F s |

6/86



EDINETOOOO
O00OO000000000004000(eo6748)
OooOooooOoooooooooboood

T7 2 ROHE

OSTFEFRE. JPEU-D7 2 FAACTERETEVET .

FrEU=T7 7 FARER BREBEOHEETD OSBRI D UEREBEFLOTARE-T7 /K (B
T7P2FK) &L, TOREEZLLTIY—-772 FOERIHCHELT, REANGIHEIY—
PV RCHBIHEHTT.

[SE—=272F] '?".tf--,!;-_',..-'ﬁ':
A A o i
< & DepI\EER DHED
- 2 TH—TrUK o)\t
[T LR il

« XY= 7 FOERRZFOEALFERR, ARORETESN (EEMEOREEREAD
D0%EELLE) CHFHISCEERALELET.

« ¥Y—T 72 FICHBWVT. HOEALRG. SEORETETHEOHBAESEOB0%
BEULETHIEEZEALLET.

- KBOEBIEEEEEEUNEE LELE, TRORREE LN FHEEND L. BE0
HEICA S EEFHEOUICEEHREDERICL>TE. 77 FOEE . OEADITE
bIvEWC EDSDFET .

HT77Y R, BERMHESHEZFIAT 188, FEINICH
T RahiEEESFOMITZENE ULERERBASZICEVIEA
DEABZ(TIRIBSICPRVBATERTT,

HAEHCBDOVWTIREODERZ{TENET .

3 ZFEEH29H (KEXBOESHEERH) ITREZTEV. R Ec
iz EEMNCHEREEINZE T,

(Ecet)
DHEHRERS, BHERRORIFNRLTHES (FHRESHET.) FLLET,

QFAE LT, ENBENHRSEEPOICHELET, L. SEHRENVEDESICE.
SEETEDREVWC EXBDET,

HRODEZOHWS LUZOFRRICOVWTRIITZLOTESH F A

F I EEBIRR
OXHY—T 72 FOERIEF~OREESICE. FRERITIERA.
OB OREHEISICIE. FIRERITFEZA.

SHERBE~DERER, TELEEA.

7/86



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@
2005 8 30

®

Tl 3

Tl 1 Tl 3

8/86



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodooodd

Tl

1

2

3

2022 8
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

@

9/86



)

g A W N -

Russell/Nomura Mid-Small Cap

50

10/86

20

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

90

®

22 1 6



®

10
11

12

13

14

15

16

17

18

19

20

S 01 A WN P

14.

19.

12.

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2 1 6
2 1 7
1 11.
2 1 10
2 1 11
2 1 18
20
2 1 14
2 1 14
16. 1.
2 6 12 16
13.
2
14
2 2 1

11/86



EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Oooooooooooooooooad

m _,;A._. .._,r___ - mm a3 “.
P BEa ] e X || = 7 m
EER| |8 leolSal| B | oal et |22 MR |
m IET = W g o R _.
[P K2 LF c :
L] —.J — L]
| e |
: 75 12 [ m
m ; g |=k ;
” & mm R1 i
m 5 Iz o8 |
i =1 H
" b ‘1 ||||||||||||||||| :
m m i vl it m
M N w
| B ® :
M E w
o= £ m
m E .
: H g :
" | _,
! it D i
: o d B ;
3 e e e LA .
e
" mw & _,
| & m _"
| 3B : |
| e ]

Cl0

2

CI0 Chief Investment Officer

Deputy-CIO 0 5

Cl0

Deputy-CIO

Cl0

12/86



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

FD

45 55

FD

2022 8

4)

@

®)

100 20

13/86



A W N -

16

14/86

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

100 5

100 5



@

15/86

@

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

16/86



50

100

10

100

20

17/86

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

100 10



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

5
10
@D
Russell/Nomura Mid-Small Cap
80

)

1 3

2 20 ®
22 1 6
2
2 2
1

18/86



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

10
11

12 1. 11.

13 2 1 10

14 2 1 11

15 2 1 18

16 2 1 20

17

18 2 1 14

19 2 1 14

20 19.

S 01 AW N P

®

20

19/86



10

20/86

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@

¢))

®

21/86



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

37 6
)

;; DA | « |
' : ARUATRENCAN

: BAUATREBCHTSE=S o e BEEUHHIERIETD !
H Uy ERRRDSSEBEER EHOREERIANS :
E mEE HEER - ARPROENRE EERADEE 3
; URITRIXY FEH | i,
EI HAVATERRICHTIREN ;
: -EMUZIDHESSTRAMURT FAORE-EW :
:. ERFORRECHTLEROES EEEBH AR EROEN-RE E
MAURD BRURI B LU RS :
E BUZIDER .
: B3I ME AN OEE AHUAIEANOEY 5
i : EELUNBEERETS 1
: RRWnON. e T :
¢ RBIEBERI FEEROR ST DS :
g DiE g
-EEEa

22/86



EDINETOOOO
O00OO000000000004000(eo6748)
Oooooooooooobooooooad

OTEDISVE. IPYREAENGEEI SAEERNICHETESLSICERILEBOTT.
BOISIHAFSFRICHITAEMRER (SARICHIISEL FROMESR) OFH - §X -
BIE, D7 VRS EUHORENGERISACOVTRRLTWVWET . FEDI S 7R 77 /R
CEESFHICHIIIFEHBERORBERRLTVET.

FrFOERBEE RS EE RO

(Pl (I TEIH ~Z022EEH] (W) (201750 A ~20zaa A}
BOO0 - m :
E000 | 150
000 ! | | 859 i
W . 421 a8, e
- il = [ S 4
5.4 11.4
I“I]Il '_|[|l| 7l 583 ©162 599 1 .03s plas
"ﬂ I‘l""—ﬂ“rpnu“ll "‘"’“l"mmur 0 r*.*m_g_@r_ﬁ.*
s | 230 160 128 g9, 35 43 .94
100
A R ) aRxE
T ——smemparaEmew o by
&4
0179 RS WS I 20208 038 Sirut BEE SR GRER GXEE =ARR FRIE

SEEEISAR. IFVFOENREALTVS 0 TREYER A

HIPVEOEMBEER, 9&0S (B TR IrYEAEEELES0sHELTHRERLEBOTEY, TR
BERERCE SOV THRL TR ER S RESBESEUET.

BIFVEDEMBEECSVT. BESEMAOT -9 RHTERLES L TOIL—ILTETLTLEY,
OFMRERICEYTEF—HELESICRBR T NE R A,
DEEMRERESHETEELEMEESEESCE. RETESERC OV TOMETLTLNETS.
A Fe2277YECBNT, DOCENTARSCR. SERNC YL TAYFT—70FURERTRELT

TRLET.

FEGIIACINT
B & % i (ToPK) (REsdha)
FEE  MECIOD A A P2 (BB, Es—2)
HREN  MSCIZT—3 - F—irwh - 127072 (RS, -2
FiEHR | NOMURA-BPI 2 #
SER FTSELMER - 2720 (BCEE, M~—2)
R  PEILAT b - B - o YT TR — IT— V0T - Tt TO0—Ub FA =274 F [Fri—2R)
BT
OWEIREER (TOPIX) OERANLTEERICrSSERICIEME, S92 | P XBEEERat ) P XBHO
M (T ()P X] SULET,) OMSRETE), EROEE, ENEOLE. 3RESEENCMT ST TORE -
AUNOBSTERRCY SERTIEBRCMT AT ATONAE I P XAAHLET. | P X3 EROEREOREETR
REORE. BEYEIRCHL, MEERALERA, BVSCIOI T - S UFwIABEUMSCITT —2rs - 72—tk -
AXFwoAlR. MO Inc, (TMECL) MIRRLICERTY. =270, MECICR2THEL, B3, ErEEEInsen
TR, MSCIRE TP/ EELRS IPEFE SV TSS YT ALEL TV SMT SR LERA. RRBASTC
DT RISSEINATL. [Mps v dalwa-am.co jplspecialteport/globalmarket/natice htrnl | @NOMURA-
BPEHEE. BNRMEISHrEETSENTRITINCARHNNESOTHEEAORSEETRRESERT. —E0dsd
ANESCEIOTEES NN, T O T — TP ESL CEHT AT Y. NOMURA-BRIEHSO AR i &
TOH—OEFLEFSENEISHICAELTVET., 2. BHEUEEROERE. B2, ARAEEEETSa0TiE
B, FPFOERERRCMLT - TIEROES AL, BFTSERREIN »Fud Xld, FTSE Fixed Income LLCICAR
BN TVSARA T ATT, BiRMEFTSE Fived Income LLCDENE & oo, ARICET ¥~ TORAZFTSE
Fixed Income LLCHFILTET., BIPEILEY TRV E VR A 2T eI 3 — TR -0« =Fwy o=/
FAN=2T7A R, ARTRVNESBETRECETEHALTUETE LP. Morgon(a 2020 - FREERE T 00
TlEEUE 2 h, SRNEFEESITERLTVET. JP MorganiSOREICESBNANELCEENEEN - &5 - #F
TaHCERBEOSNTULEE A, Copyright 2016, 1P. Morgan Chase & Co. All rights reserved,

@

23/86



¢))

®

4)

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

1.672 1.52

0.72

0.72

0.08

24/86



®)

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

25/86

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

20

15 5
2.1
0.315



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2022 8

26/86



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@ (2022 8 31 )
() ()
1,254,260,590 99.92
1,254,260,590 99.92
975,546 0.08
1,255,236,136 100.00
(D
2
0) (2022 8 31 )
) ) ()
5.3972 5.4652
1 229,499,486 99.92
1,238,654,656| 1,254,260,590
)

99.92%

99.92%

()

27/86



®

EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

8
207,855,548 207,855,548 1.1576 1.1576
(2013 8 29
9
288,190,115 288,190,115 1.4415 1.4415
(2014 8 29
10
307,861,052 307,861,052 1.6833 1.6833
(2015 8 31
11
324,660,338 324,660,338 1.5718 1.5718
(2016 8 29
12
442,705,237 442,705,237 2.0908 2.0908
(2017 8 29
13
889,052,024 889,052,024 2.3947 2.3947
(2018 8 29
14
661,546,433 661,546,433 2.1065 2.1065
(2019 8 29
15
789,432,534 789,432,534 3.1063 3.1063
(2020 8 31
16
1,076,336,767 | 1,076,336,767 3.9879 3.9879
(2021 8 30
2021 8 1,094,767,522 4.0402
9 1,109,356,385 4.1094
10 1,148,562,039 4.1120
11 1,199,959,678 4.1267
12 1,180,801,132 4.0149
2022 1 976,602,490 3.3878
2 1,019,196,815 3.3586
3 1,110,813,289 3.4658
4 1,049,413,568 3.2131
5 1,080,412,442 3.2095
6 1,116,737,331 3.2779
7 1,217,289,631 3.4908
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(201272 8 29 ) 1,255,165,777 1,255,165,777 3.6131 3.6131
8 1,255,236,136 3.6582
()

8 0.0000

9 0.0000
10 0.0000
11 0.0000
12 0.0000
13 0.0000
14 0.0000
15 0.0000
16 0.0000
17 0.0000

()

8 67.8

9 24.5
10 16.8
11 6.6
12 33.0
13 14.5
14 12.0
15 47.5
16 28.4
17 9.4

“)

8 162,240,713 94,347,162
9 132,368,488 111,992,814
10 138,336,003 155,364,813
11 96,527,958 72,870,976
12 156,647,261 151,464,057
13 335,466,978 175,952,325
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14 134,307,995 191,510,084
15 159,884,570 219,792,495
16 192,275,381 176,514,208
17 214,619,316 137,130,135
) (2022 8 31 )
() ()
1,690,629,800 95.80
1,690,629,800 95.80
74,112,478 4.20
1,764,742,278 100.00
D
2
) (2022 8 31 )
) () )
2,729.36 3,050.00
1 17,400 3.01
47,490,919 53,070,000
1,597.24 2,386.00
2 22,100 2.99

35,299,167 52,730,600

1,554.36 1,628.00
3 32,100 2.96
49,895,207| 52,258,800

1,030.00 1,457.00
4 35,800 2.96
36,874,000 52,160,600

2,074.01 2,123.00

5 24,500 2.95
50,813,314 52,013,500
2,084.99 2,248.00

6 22,200 2.83

46,286,813 49,905,600

1,971.37 2,323.00
7 20,700 2.72
40,807,585 48,086,100
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1,221.17 1,548.00

8 31,000 2.72
37,856,460 47,988,000
1,975.64 2,838.00

9 15,000 241
29,634,622 42,570,000
738.01 1,049.00

10 38,900 2.31
28,708,925 40,806,100
3,513.25 4,205.00

11 9,000 2.14
31,619,303 37,845,000
877.84 1,215.00

12 |APPIER GROUP 30,200 2.08
26,511,060 36,693,000
4,234.87 4,725.00

13 7,700 2.06
32,608,511 36,382,500
1,883.87 2,263.00

14 16,000 2.05
30,142,057 36,208,000
1,777.03 1,847.00

15 19,600 2.05
34,829,972 36,201,200
1,952.21 1,970.00

16 18,100 2.02
35,335,012 35,657,000
1,373.02 1,397.00

17 25,500 2.02
35,012,214 35,623,500
1,202.23 1,299.00

18 27,000 1.99
32,460,473 35,073,000
2,133.65 2,254.00

19 15,500 1.98
33,071,593| 34,937,000
4,206.91 3,790.00

20 9,100 1.95
38,282,915 34,489,000
1,185.84 1,746.00

21 19,500 1.93
23,123,910 34,047,000
2,717.19 2,885.00

22 |SRE 11,800 1.93
32,062,963 34,043,000
2,773.42 4,135.00

23 8,200 1.92
22,742,134 33,907,000
2,319.61 3,045.00

24 11,000 1.90
25,515,840 33,495,000
3,773.27 3,970.00

25 8,300 1.87
31,318,183| 32,951,000
696.11 764.00

26 42,600 1.84
29,654,378| 32,546,400
3,073.39 3,095.00

27 8,400 1.47
25,816,537 25,998,000
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1.46

29

14,400

1,532.78
22,072,039

1,752.00
25,228,800

1.43

30

(

)

95.80%

(

)

95.80%

1.82%

4.03%

9.78%

0.19%

1.24%

1.33%

2.01%

1.16%

6.85%

3.98%

0.37%

0.99%

20.67%

5.44%

11.42%

3.76%

2.44%

3.72%

14.61%

(

)

95.80%
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