2022 12 22

2021

1/74

EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

2022 26

2021-09



EDINETOOOO
O00000000000000000O0(E12480)
Oooooooooooobooooooad

)

500

2/74



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

https://www.toushin.or.jp/

1 FEUT MMEESTHFOHMRFOSS5. EEREAICHBRETDASMFICTRELET.

oL MAEE. RUELTENEOANREDETHRALET.
57 FFOEREMIZ. 202159830 S202659R25HFTTY,

M—h24 VA OWECHI--TIE, SR BRET P I AV INGHICELIBRELILV Y —F &
7L\, ESGIFfih*—EBEZ /I BABEOPH S, [FROERATMPURIFHELREE
EERLTEON KBNS RWERELTRALET,

ESG&lE. Environment (BEHR). Social(#t %), Governance (/1) OWMNEE S HICBOTT,
ESGIMAMAEL VBRI, BERBSEAOHGBEEDPUZIERICEN, RN CREESRHTESCL
HHEFTESLEIONET.

o i— AU DS SHE-TIZ. BEEBICSULTE-EEYL FoEfdeETab0sL., #Hi—F
A UABEE rIFGICHI I EAEROTEHEFIIBEE-HBEML - LET,

EBR7OEA

DUY—F
HRMRETPFTAS IR LTI —F

UH—F.-22/18—-2A
¥, BOORITHE

EERILI—ADEE
—EREOESGHEEE L THEREER
(ESGRIU—=27)

ESGRIU—=T

|E1I=IN=2
AR—FTUAIEE

HImBEE B80S I * NBBFHORE

#H A8

3/74



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

3 HEREECOVT, BUELTHATOREAY VETVRABERVAIOEREEVET.

*EZICAMERVAIEQBRTSLITER .

4] ¥SEOREEINE RRERTT.

eLT7PVFOERMMIZ. 202149738M520265£9F25HXTTY.
e STV EDMADEALE, 2021F8AZHMS2021F9R17HETOMICERELTRAIIET.
# [REBNR &3, HNRERLS—EMUEINMETL, TOMME S EENBRETOBLS TORABRELLET.

5 AL, PSAT IR IN—VRIAL DT TS ICBELET.

ol REHICRT SRS HAAFOERSLIUABEOER
*EAREREOERAOBEEICH T SHREREET,

*F R & FPSAF YA~V ALY Tl B
(329 AR 2 1) PSAFYAN—VAIA - USF
PSAFYAN—YRAIL Y F—A RS UF-US Tl
FPSATYAIN—YAIL Y - HHE - USFol
ARNG. HREEHKL TR EEDLSSEFAFTHELESFEYRT, ]
@
2021
©))
HLETrUFA
a. iEsHEsIEay
. [ |
% LR BEIL A8 g3 e
B |=— & |[=—| & i
% |[—=P» z - 5 = ﬁ
: e e = e =
ﬁ il fe i fiz =)
ki &
R b3l

b, S fEOHE - lREO

TiRLE 2R T 2200

c. {SEEBTE OE AMIEE |
BA 3 SHERR MEREEIN

el

4174




EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

1,630 2022
1996 10 28
2000
2000

2006
2016

2022

501 32,600 100

@

ESG

BBB- S P

@

5/74



24

6/74

14

EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

22 23



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

®

®

25

7174



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

®)

10

)

) )

10

8/74



(

(

(

)

(

(

(

)

(

(

(

)

(

(

(

)

)

)

)

)

)

)

)

)

)

EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

@

@

9/74



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

5

10/74



50

~

(

(

o

)

)

100

10

(

)

100

20

11/74

EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

10
()

)

@

12/74



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

37

@)

13/74



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

@D
1.1 1.0
03-5962-9687
https://ww.alliancebernstein.co.jp
@
0.3
€))

0.968 0.88

0.45

0.4

0.03

14174



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

©)

0.10

®)

15/74



)

15 0.315
2037 12 31

)

)
NISA

NISA

15.315

20.315

2038

NISA

20.315

11

NISA

15

16/74

15

20

15

15

NISA
NISA

EDINETOOOO

OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

0.315

0.315

0.315

20.315



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad
2037 12 31 2038 1 1 15

2022

17/74



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

@
2022 9 30
59,670,467 0.53
3,081,997,455 27.43
348,947,404 3.10
302,194,268 2.69
291,819,816 2.59
311,166,852 2.76
509,450,015 4.53
1,465,752,209 13.04
894,980,176 7.96
55,925,622 0.49
36,799,682 0.32
1,653,927,726 14.72
59,228,984 0.52
59,468,543 0.52
450,696,565 4.01
119,569,284 1.06
565,416,553 5.03
173,450,614 1.54
742,208,812 6.60
24,115,217 0.21
185,104,377 1.64
11,391,890, 641 101.40
( ) | — 158,246,587 1.40
( ) 11,233,644,054 100.00
)
@
2022 9 30
()
() () () () ()
1 HOST HOTELS & RESORTS LP (3,515,000|13,864.54(487,338,716|13,838.62(486,427,593| 4.5(2026 2 1 4.33
2 UNICREDIT SPA 3,820,000(12,414.56 (474,236,242 (12,393.12 (473,417,544 (2.569(2026 9 22 4.21
3 BNP PARIBAS 3,450,000(13,848.61 (477,777,208 (13,681.50 (472,011,888 (4.375(2026 5 12 4.20
4 SOCIETE GENERALE 3,535,000(13,533.36 (478,404,395 (13,330.33 (471,227,510 4.25(2026 8 19 4.19
5 ABN AMRO BANK NV 3,400,000(13,880.76 471,945,927 (13,702.21 | 465,875,202 4.8(2026 4 18 4.14
6 BPCE SA 3,365,000(13,862.22 (466,463,934 (13,728.42(461,961,415(4.875(2026 4 1 4.11
7 PRIME SECSRVC BRW/FINANC |3,390,000|13,618.07 (461,652,818 |13,540.45|459,021,562| 5.75(2026 4 15 4.08
8 BARCLAYS PLC 3,325,000(14,001.82 (465,560,638 (13,788.08 |458,453,798| 5.2(2026 5 12 4.08
9 HAWATTAN BRAND INTELLECT (3,530,000/13,184.08|465,398,082|12,767.60(450,696,565| 5.75(2026 1 20 4.01
10 ADANI GREEN ENERGY LTD 3,425,000|12,779.48 (437,697,276 (12,019.23|411,658,6284.375|2024 9 8 3.66
11 BOEING CO 2,980,000(12,863.03 (383,318,529 (12,761.52 (380,293,477 | 2.25(2026 6 15 3.38
12 WYNDHAM DESTINATIONS INC|2,790,000]13,631.54|380,320,092|13,562.75|378,400,998|6.625|2026 7 31 3.36
13 EMBRAER NETHERLANDS FINA |2,696,000(13,954.25(376,206,678|13,749.70|370,692,168| 5.05(2025 6 15 3.29
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14 CHINA OIL & GAS GROUP  |3,210,000|11,225.49 360,338,234 |11,049.00 354,672,996 | 4.7(2026 6 30 |3.15
15 AIR CANADA 2,805,000(12,682.74 (355,751,121 (12,440.19 |348,947,404 (3.875(2026 8 15 3.10
16 KEYSPAN GAS EAST CORP 2,566,000(13,037.82 (334,550,552 (12,965.99 (332,707,503 (2.742(2026 8 15 2.96
17 ADANI TRANSMISSION LTD |2,520,000|13,189.47|332,374,790(13,117.07|330,550,184 412026 8 3 2.94
18 INDIA CLEANTECH ENERGY |2,736,830(11,258.97(308,139,073|11,041.76|302,194,268| 4.7(2026 8 10 2.69
19 ROLLS-ROYCE PLC 2,300,000(13,509.11(310,709,725(13,014.41 (299,331,591 (3.375(2026 6 18 2.66
20 CARNIVAL CORP 2,520,000(11,912.04(300,183,450(11,580.15(291,819,816(7.625(2026 3 1 2.59
21 ADLER REAL ESTATE AG 2,700,000(10,684.24 (288,474,670 9,954.14 (268,761,927 3(2026 4 27 2.39
22 JAGUAR LAND ROVER AUTOMO [1,940,000(11,351.01(220,209,715(11,122.45(215,775,536| 4.5(2026 1 15 1.92
23 NATIONWIDE BLDG SOCIETY |1,627,000|13,397.96(217,984,907|13,193.05|214,651,084 412026 9 14 1.91
24 AIRCASTLE LTD 1,620,000|13,133.25(|212,758,704|13,008.86 (210,743,557 | 4.25(2026 6 15 1.87
25 CHINA CINDA 2020 I MNGMN [1,470,000(12,632.86 (185,703,077 (12,592.13(185,104,377(1.875(2026 1 20 1.64
26 NISSAN MOTOR ACCEPTANCE (1,560,000|12,000.98(187,215,350/11,861.09(185,033,121| 1.85(2026 9 16 1.64
27 GLP PTE LTD 1,466,000|12,261.78179,757,793|11,831.55|173,450,614|3.875(2025 6 4 1.54
28 VIRGIN MONEY UK PLC 995,000|14,620.29|145,471,951|14,310.92 142,393,716 |3.375|2026 4 24 1.26
29 THAMES WATER KEMBLE FINA| 670,000(13,786.95| 92,372,588(13,462.70| 90,200,122 (4.625(2026 5 19 0.80
30 BLOCK FINANCIAL LLC 435,000|14,359.50| 62,463,844|14,259.29| 62,027,937| 5.25|2025 10 1 0.55
)
2022 9 30
0.53
100.87
101.40
)
€))
2022 9 1
1
1 (2022 9 26 ) 11,427 11,427 8,591 8,591
2021 9 14,093 — 9,892 —
10 14,003 — 9,850 —
11 13,925 — 9,795 —
12 13,957 — 9,819 —
2022 1 13,704 — 9,663 —
2 13,504 — 9,529 —
3 13,046 — 9,326 —
4 12,736 — 9,147 —
5 12,296 — 9,129 —
6 11,766 — 8,751 —
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2021-09

(2022

9 26 )

125,303,561
319,835,906
11,479,632,169
55,286,175
119,003,239

12,099,061,050

12,099,061,050

589,980,142
12,824,927
2,313,994
65,563,158
832

923,641

671,606,694

671,606,694

13,301,846,099

1,874,391,743
476,185,959

11,427,454,356

11,427,454,356

12,099,061,050
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( 2021 9 3
2022 9 26 )

630,440,561
2,600,155,745
159,185,981
907,326

1,809,621,877

270,909
4,541,013
128,661,814
3,634,924

137,108,660

1,946,730,537

1,946,730,537

1,946,730,537

82,941,383

757,753
757,753
11,360,342

11,360,342

1,874,391,743
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1
( 2021 9 3
2022 9 26 )
2021 9 3 ( ) 2022 9 26
1
( 2021 9 3
2022 9 26 )
1
(022 9 26 )
13,301,846,099
55 6 10
1,874,391,743
1
1 0.8501
(10,000 8,501 )
1
( 2021 9 3
2022 9 26 )
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1
( 2021 9 3
2022 9 26 )
1
( 2021 9 3
2022 9 26 )
1
(2022 9 26 )
10,559,963, 952
3,700,323,897
958,441,750
1
(2022 9 26 )
2,232,263,346
2,232,263,346
1 2022 9 26
1
470,892,036 484,561,578 13,669,542
446,822,200 461,597,563 14,775,363
24,069,836 22,964,015 1,105,821
11,724,007,564 12,272,371,073 548,363,509
10,184,341,883 10,767,696,016 583,354,133
850,044,209 855,455,502 5,411,293
689,621,472 649,219,555 40,401,917
12,194,899, 600 12,756,932, 651 534,693,967
)
1

33/74



2)

34/74

EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

(2022 9 26 )
(2022 9 26 )
ABN AMRO BANK NV 3,400,000.00 3,259,070.00]
ADANI GREEN ENERGY LTD 3,425,000.00 3,022,562 .50
IADANT TRANSMISSION LTD 2,520,000.00 2,295,247 .50
AIR CANADA 2,805,000.00 2,456,675.10]
AIRCASTLE LTD 1,620,000.00 1,469,226.60
IANZ BANKING GROUP 425,000.00 407,932.00
BANCO SANTANDER SA 400,000.00 388,220.00
BANK OF AMERICA CORP 425,000.00 413,610.00
BARCLAYS PLC 3,325,000.00 3,214,975.75
BLOCK FINANCIAL LLC 435,000.00 431,350.35
BNP PARIBAS 3,450,000.00 3,299,338.50
BOEING CO 2,980,000.00 2,647,044.60
BPCE SA 3,365,000.00 3,221,213.55
CAPITAL ONE FINANCIAL CO 435,000.00 407,890.80
CHINA CINDA 2020 I MNGMN 1,470,000.00 1,282,391.25
CHINA OIL & GAS GROUP 3,210,000.00 2,488,351.87
CITIGROUP INC 425,000.00 414,829.75
CNH INDUSTRIAL CAP LLC 480,000.00 416,251.20
COOPERATIEVE RABOBANK UA 435,000.00 405,154.65
COX COMMUNICATIONS INC 230,000.00 213,932.20
CREDIT AGRICOLE SA 435,000.00 420,249.15
CROWN CASTLE INTL CORP 450,000.00 424,624 .50
DANSKE BANK AS 475,000.00 412,148.00
DISCOVER BANK 440,000.00 403,647.20
EMBRAER NETHERLANDS FINA 2,696,000.00 2,597,933.00
GLP PTE LTD 1,466,000.00 1,241,335.50
HAWATIAN BRAND INTELLECT 3,530,000.00 3,213,853.20
HCA INC 415,000.00 406,135.60
HEALTHCARE TRUST OF AMER 440,000.00 410,960.00
HOST HOTELS & RESORTS LP 3,515,000.00 3,365,366.45
HSBC HOLDINGS PLC 430,000.00 408,736.50
INDIA CLEANTECH ENERGY 2,736,830.00 2,127,885.32
INTESA SANPAOLO SPA 273,000.00 253,242 .99
KEYSPAN GAS EAST CORP 2,566,000.00 2,310,272 .44
LLOYDS BANKING GROUP PLC 425,000.00 406,601.75
MACQUARIE BANK LTD 430,000.00 422,900.70
MIZUHO FINANCIAL GROUP 430,000.00 412,744 .10
MORGAN STANLEY 425,000.00 411,272.50
NATIONWIDE BLDG SOCIETY 1,627,000.00 1,505,316.67
NATWEST GROUP PLC 420,000.00 408,256.80,
NISSAN MOTOR ACCEPTANCE 1,560,000.00 1,292,834.40
OMEGA HLTHCARE INVESTORS 420,000.00 409,987.20
ONEOK INC 410,000.00 413,776.10
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PRIME SECSRVC BRW/FINANC 3,390,000. 00 3,187,989.90
SANTANDER UK GROUP HLDGS 425,000.00 405,033.50
SOCIETE GENERALE 3,535,000. 00 3,303, 669.60
SYNCHRONY FINANCIAL 440,000.00 403,968.40
UBS GROUP AG 430,000.00 412,094.80
UNICREDIT SPA 3,820,000.00 3,274,886.00
ORNADO REALTY LP 470,000.00 403,730.00
YNDHAM DESTINATIONS INC 2,790,000.00 2,626,338.60
51 76,574,830.00 69,853,059.04
(10,060,237,562)

88.0% 87.7Y

ADLER GROUP SA 500,000. 00 296,735.00
ADLER REAL ESTATE AG 2,700,000.00 2,026,944.00
CARNIVAL CORP 2,520,000.00 2,109,214.80
JAGUAR LAND ROVER AUTOMO 1,940,000.00 1,547,285.80
4 7,660,000.00 5,980,179.60
(831,723,378)

7.3% 7.2

COMMERZBANK AG 300,000.00 266,490.00
CPUK FINANCE LTD 165,000.00 151,866.00
ROLLS-ROYCE PLC 2,300,000.00 1,921,282.00
THAMES WATER KEMBLE FINA 670,000.00 571,188.40
IRGIN MONEY UK PLC 995,000. 00 899,529.75
5 4,430,000.00 3,810,356.15
(587,671,229)

5.1% 5. 1%
11,479,632,169

(11,479,632,169)
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€
25 26
2020 12 31 2021 12 31
3,133,817 4,570,642
1,917,831 1,621,085
81,538 65,463
27,089 114,728
1,584,883 3,051,626
720,701 895,717
7,465,859 10,319,261
*2 770,053 660,965
*2 220,106 167,051
990,159 828,016
618 412
2,204 2,204
2,822 2,616
30,559 37,861
218,975 194,526
19,646 18,354
509,583 608,223
778,763 858,964
1,771,744 1,689,596
9,237,603 12,008,857
30,784 35,829
598,252 1,417,316
14,608 24,200
*1 1,493,523 2,823,208
222,247 240,824
509,100 657,216
257,527 440,840
23,333 13,333
3,149,374 5,652,766
353,187 403,844
1,858,410 1,554,593
2,211,597 1,958,437
5,360,971 7,611,203
1,630,000 1,630,000
1,500,000 1,500,000
887,149 1,207,935
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887,149 1,207,935
4,017,149 4,337,935
140,517 59,719
140,517 59,719
3,876,632 4,397,654
9,237,603 12,008,857

@)

*1

*1

25 26
( 2020 1 1 ( 2021 1 1
2020 12 31 ) 2021 12 31 )
17,129,599 34,651,137
1,340,039 1,784,623
62,801 248,571
5,295,180 13,331,168
13,237,259 23,353,163
7,631,332 16,603,457
104,511 137,531
72,491 68,809
2,340 2,327
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