@

13

2026

13

23

13

13
10 13

2022 12 21

03(3212)1211

13

2022

(

13

1/68

EDINETOOOO
O000O0000O00Ooo(e3s26)
OOooooooooooooooood

14 2022 10 13
)
)
22
2026 23
2026 23
©

10 13



)

©

@

)

(i)

(b)
@

@
@
@ @@

(i)

2/68

(b)

@
©)

EDINETOOOO
O000O0000O00Ooo(e3s26)
OOooooooooooooooood

@)

@

100 100



)
@
(i) ™)
®
@
©
@
100
©
@
)
@
)
(i) O)
Gii)
®©)
®
)

®C XM

100

100

©

739

3/68

EDINETOOOO
O000O0000O00Ooo(e3s26)
OOooooooooooooooood

)

100

©)

100

©
©

Q)



EDINETOOOO
O000O0000O00Ooo(e3s26)
OOooooooooooooooood

Event of Default

Defaulting Party

)

(i) O)

i) D)

(iv) D)

() O)

(@) (i)

)
(vi)

) I

20
21
Gii)  (iv)
(i)

Event of Default

Defaulting Party

(iv) 40

O

Q)

100 100

100

4/68



EDINETOOOO
O000O0000O00Ooo(e3s26)
OOooooooooooooooood

5/68



EDINETOOOO
O000O0000O00Ooo(e3s26)
OOooooooooooooooood

) QI

® )

@ @

@ (viD)
) )

)
(i)

(iii) @ (D
@iv)
)

(vi)
(vii)
)
@

)

(i)

(i)

Q) ONRAD)
()

(vi)
vii)
iii)
()
©

(D

6/68



EDINETOOOO
O000O0000O00Ooo(e3s26)
OOooooooooooooooood

@

®

© (b)

©)

17
2021 10 13 1992 ISDA Master Agreement
Schedule Confirmation
1995 ISDA Credit Support Annex Security Interest Subject to Japanese Law CSA
CSA
CSA
CSA

7/68



EDINETOOOO
O000O0000O00Ooo(e3s26)
OOooooooooooooooood

@

® )

@
(b @

@

)

©

10

@) 1.1/10,000
() 1.1/10,000

11

@
719

)

©) 10
86 68

12
@

8/68



) @

13

14

10
86

15
@

®

24

©

©)

16

17

68
454
441
@
60
24
27 30
) 705

740

9/68

EDINETOOOO
O000O0000O00Ooo(e3s26)
OOooooooooooooooood



18

@
®
©
©)
©)

®

@

Q)

)

@

)

)

(m
Q)

19

@

)
©

(D

©)

20

21

©)

163

Event of Default

Index Adjustment Events

*

Termination Events

Additional Disruption Events

10/68

EDINETOOOO
O000O0000O00Ooo(e3s26)
OOooooooooooooooood



22

CSA

)

(in)

(i)

(iv)

Q)

(vi)
(vii)

Q)

17 86
18

11/68

12

EDINETOOOO
O000O0000O00Ooo(e3s26)
OOooooooooooooooood

CSA

®C)

®C)

®C)



EDINETOOOO
O000O0000O00Ooo(e3s26)
OOooooooooooooooood

10
®C HM
@iv)
10

Q)

100 100
(i)

100

100
(b)

@A)  (vi)

33

23 25

12/68



100

x 100

(D (@)

100

@

13/68

EDINETOOOO
O000O0000O00Ooo(e3s26)
OOooooooooooooooood

10



(

)

(i)

@

(b

(b)

14/68

EDINETOOOO
O000O0000O00Ooo(e3s26)
OOooooooooooooooood



EDINETOOOO
O000O0000O00Ooo(e3s26)
OOooooooooooooooood

@

©)

&)
$))

13 75

15/68



(

)

163

10

16/68

EDINETOOOO
O000O0000O00Ooo(e3s26)
OOooooooooooooooood

@

(b)



EDINETOOOO
O000O0000O00Ooo(e3s26)
OOooooooooooooooood

*
(D
*
©)

18 108

Early Termination Date
Calculation Agent
Schedule Confirmation

Event of Default

Termination Events

Non-defaulting Party

Defaulting Party

)

17/68



)

(in)

(¢

(¢

(

)

EDINETOOOO
O000O0000O00Ooo(e3s26)
OOooooooooooooooood

10

Notional Amount

~
o
-
-

©)

4.20

1.00

18/68



EDINETOOOO

O000O0000O00Ooo(e3s26)
OOooooooooooooooood

148
52 2,100
0.005
ISIN JP1051481M76
20 12 20
2026 20

2022 13 x 110.0
2022 13 x 108.5
2022 10 13 x 107.0
2023 13 x 105.5
2023 13 x 104.0
2023 13 x 102.5
2023 10 13 x 101.0
2024 13 x 99.5
2024 13 x 98.0
2024 13 x 96.5
2024 10 13 x 95.0
2025 13 x 93.5
2025 13 x 92.0
2025 13 x 90.5
2025 10 13 x 89.0
2026 13 x 87.5
2026 13 x 86.0

19/68



EDINETOOOO
O000O0000O00Ooo(e3s26)
OOooooooooooooooood

() 20
))
()
20
)
2021 10 13
x 60
2021 10 22

20/68



EDINETOOOO
O000O0000O00Ooo(e3s26)
OOooooooooooooooood

)

(i)

)

(in)

15
(b)
)

CSA

21/68



10 13

2016 31
2021

2026 23

16 154

10

2022 13
13 10 13

22/68

EDINETOOOO
O000O0000O00Ooo(e3s26)
OOooooooooooooooood

2021
Ne280022613

15
146 2026

29
31

13 13



EDINETOOOO
O000O0000O00Ooo(e3s26)
OOooooooooooooooood

23/68



17

18

2021 10 22

CSA CSA

CSA

CSA
CSA
CSA
CSA

CSA

2021 10 22

24/68

EDINETOOOO

O000O0000O00Ooo(e3s26)
OOooooooooooooooood

43

CSA

CSA



EDINETOOOO
O000O0000O00Ooo(e3s26)
OOooooooooooooooood

2021 10 22

CSA

@

(b)

©)

©
CSA

(d)

D
2)

3)

4)
©
702

704

705
®

25/68



EDINETOOOO
O000O0000O00Ooo(e3s26)
OOooooooooooooooood

CSA
CSA
(e
(f
@
(2
)
)

(b)

26/68



(

(

)

)

EDINETOOOO
O000O0000O00Ooo(e3s26)
OOooooooooooooooood

L §i

U A AEREAR

gEaE
| [ — ALESS

HAXWEERZ

tHE

Ao =

HAHIBER

(b)

v A EREIGEE (EEER)

CSA CSA

27/68



EDINETOOOO
O000O0000O00Ooo(e3s26)
OOooooooooooooooood

22

CSA
CSA

2021 10 13 2021 10 22

2021 10 22

CSA
CSA

28/68



EDINETOOOO
O000O0000O00Ooo(e3s26)
OOooooooooooooooood

( )
wHEE
{ AT v THEEE
A .
HaAe A% Ay IR« GEFEME 1 gyt 7o
-F3RAh T oAfle ol
[Zst®RE . v
(SFEEME DIEL BT E »l
5%:' : = IIIIIIIIIIIIIIIIIIIIII-I_III
=L TSR @iSFEEE
SSEHiE) [
(BELEBRTEML) qE e {5131
@I E AEf < = H - T
S ERRETY =0 axm | wiinn | [ty & F | oisE
JRENY | STTTTE S B3| B AR
2ot R [ #Ha | Zi&#E | A
HEENE -
STRIEE T
Dot {z=t3m8y SERE X6 (hiEEIEE)
(EHHEEES) %1 \
EZA HHEF (P F oA s Erl
(B (EEFLBIE) $1%6 =ZXUF &8
REE e fanisf % i 18 | (BATEEIRA)
(SR SR
CSA

@
()

()

CSA

29/68



EDINETOOOO
O000O0000O00Ooo(e3s26)
OOooooooooooooooood

)

(b) ( )

A A A A A
N W N\

©

)
2022 13 13 10 13

©)

2021 10 13
2022 13

@

®

) )

@

30/68



EDINETOOOO
O000O0000O00Ooo(e3s26)
OOooooooooooooooood

@
2021 10 13 2026 23
(
) 2026 23
(b)
)
)
2021 10 22
0.11 x 30/360
13 13
13 10 13
30/360 360
( 30 12 360
@ 31
30 31
30 D)
30
)
13 13 13 10 13
0.11
2021 10 22
365
0.11
365
0.11
2021 10 22
365

31/68



EDINETOOOO
O000O0000O00Ooo(e3s26)
OOooooooooooooooood

)

©

2021 10 22

32/68



EDINETOOOO
O000O0000O00Ooo(e3s26)
OOooooooooooooooood

163
30

)
149

©)

17

681

03-6214-6369

https://www.tr.mufg. jp/shintaku-shasai/

33/68



EDINETOOOO
O000O0000O00Ooo(e3s26)
OOooooooooooooooood

2021 10 13 2022 14
2022 13 2022 10 13
5,222,225 5,222,748
5,704,946 5,755,801
482,720 533,053
2021 10 13 2022 14
2022 13 2022 10 13
450,222 18,608
32,598 31,723
482,820 50,332
@
1.00
1.00
22

34/68




EDINETOOOO
O000O0000O00Ooo(e3s26)
OOooooooooooooooood

@

O
22

100 100

(c

(b 22

(f

35/68



EDINETOOOO
O000O0000O00Ooo(e3s26)
OOooooooooooooooood

®

100 100

*

®

36/68



EDINETOOOO
O000O0000O00Ooo(e3s26)
OOooooooooooooooood

® (f 22

(f

CSA

O] ®

¢
22

(d

37/68



EDINETOOOO
O000O0000O00Ooo(e3s26)
OOooooooooooooooood

(f

©)

Q)

Q)

38/68



10 13

)

193

39/68

EDINETOOOO
O000O0000O00Ooo(e3s26)
OOooooooooooooooood

(2022 14 2022



EDINETOOOO
O000O0000O00Ooo(e3s26)
OOooooooooooooooood

2022 13 2022 10 13
100 100
15,222,044 15,222,566
81 82
5,222,225 5,222,748
5,222,225 5,222,748
483,946 534,801
483,946 534,801
5,221,000 5,221,000
5,221,000 5,221,000
5,704,946 5,755,801
2, 3100 2, 3100
3 482,820 3 533,153
482,820 533,153
482,720 533,053
482,720 533,053
5,222,225 5,222,748

40/68



EDINETOOOO
O000O0000O00Ooo(e3s26)
OOooooooooooooooood

2021 10 13 2022 14
2022 13 2022 10 13

123 131

20,936 522

483,946 50,855

54,537 31,593

450,222 18,608

5,145 3,793

24,828 26,105

130 130

2,494 1,694

32,598 31,723

482,820 50,332

482,820 50,332

482,820 50,332

482,820 50,332

41/68



EDINETOOOO
O000O0000O00Ooo(e3s26)
OOooooooooooooooood

2022
14 2022 10 13
( )
@
2022 13 2022 10 13
483,946 534,801
483,946 534,801
)
2022 13
399,079,800
61
2021 10 13 2022 13
100 - - 100 100
() - 482,820 482,820 482,820 482,820
- 482,820 482,820 482,820 482,820
100 482,820 482,820 482,720 482,720

42/68



EDINETOOOO

O000O0000O00Ooo(e3s26)

oooodooogooddoodn

2022 10 13
464,139,200
2022 2022 10 13
100 482,820 482,820 482,720 482,720
() - 50,332 50,332 50,332 50,332
- 50,332 50,332 50,332 50,332
100 533,153 533,153 533,053 533,053

43/68




CSA

44/68

EDINETOOOO
O000O0000O00Ooo(e3s26)
OOooooooooooooooodad




EDINETOOOO
O000O0000O00Ooo(e3s26)
OOooooooooooooooodad

3
4
2022 13
5,222,044 5,222,044
5,222,044 5,222,044
483,946 483,946
5,221,000 4,702,554 518,445
5,704,946 5,186,501 518,445
2022 10 13
5,222,566 5,222,566
5,222,566 5,222,566
534,801 534,801
5,221,000 4,650,344 570,655
5,755,801 5,185,146 570,655
()

2022

13

45/68



EDINETOOOO
O000O0000O00Ooo(e3s26)
Ooooodooonoooooodd

5,221,000
2022 10 13
5,221,000
3
€Y
2022 13
1 2 3

5,222,044 5,222,044

5,222,044 5,222,044

483,946 483,946

483,946 483,946

46/68



EDINETOOOO
O000O0000O00Ooo(e3s26)
OOooooooooooooooood

2022 10 13
1 2 3
5,222,566 5,222,566
5,222,566 5,222,566
534,801 534,801
534,801 534,801
)
2022 13
1 2 3
4,702,554 4,702,554
4,702,554 4,702,554
2022 10 13
1 2 3
4,650,344 4,650,344
4,650,344 4,650,344
1

47/68



EDINETOOOO
O000O0000O00Ooo(e3s26)
OOooooooooooooooood

2
@
@
2022 13
*1 483,946 483,946
3 - -
3 _ _
483,946 483,946
*1
2022 10 13
483,946 483,946
*1 50,855 50,855
3 _ _
3 - -
534,801 534,801
*1
©)
“)

48/68



EDINETOOOO
O000O0000O00Ooo(e3s26)
OOooooooooooooooood

2022 13 )

20,936

2022 10 13 )

522

49/68



EDINETOOOO
O000O0000O00Ooo(e3s26)
OOooooooooooooooood

@
2022 13
5,221,000 5,221,000 483,946 483,946
2022 10 13
5,221,000 5,221,000 534,801 50,855
2022 13
2022 10 13
2022 13

2022 10 13

50/68



EDINETOOOO
O000O0000O00Ooo(e3s26)
Ooooodooogooddoondn

2021 10 13 2022 14
2022 13 2022 10 13
482,720,847.00 533,053,082.00

482,820,847.00 50,332,235.00

51/68



€Y

@

®

*

®

12

100

66

52/68

67

EDINETOOOO
O000O0000O00Ooo(e3s26)
OOooooooooooooooood

11



EDINETOOOO
O000O0000O00Ooo(e3s26)
OOooooooooooooooood

@
2022 324,279 4,580,000,000
3,497,754,710

4,500,000,000

80,000,000

80,000,000

80,000,000

80,000,000

80,000,000

80,000,000

80,000,000

80,000,000

80,000,000

80,000,000

80,000,000

80,000,000

4,580,000,000

80,000,000

53/68



EDINETOOOO
O000O0000O00Ooo(e3s26)
OOooooooooooooooood

2022 30 2022 11 29

3,497,754,710

3,497,754,710

1,000

2022 27
2022
11 29

20

54/68



35

55/68

18

EDINETOOOO
O000O0000O00Ooo(e3s26)
OOooooooooooooooood



EDINETOOOO
O000O0000O00Ooo(e3s26)
OOooooooooooooooood

(2022 27 )

BEEd=BUFJZsF vl - =7 (Bed - #F)
|

=3 UF JERE TS BrEa
|
I Eix-EN I
MR EESSAS
Bl DREERSEA SHEEA
Hazunmseam H
i) s
e

AFaT—Firad ! i

£as EE |=F |#E BEiE-EE @
f BEEM _5
| W& (=D R | | BT
T B L - :
:3 r'x-E :
I_I | 1 ]
] [ 1 ! | : i
| B i Y & - h ¥  fl e |
al1a 1Tl 3115 |8] 2] L[5l
EUIE (& [4] (&7 |2|8]5]%]
HEIRE IR LARBARE WA
v | BB I5 El"‘ﬂ E ;
% @ P i :
i | : i
¥ ERLE - 5 o
¥ ST ; ;
e R S A S B mEED]

(F) O HIoNECALERESIVETRACERSSASESETSSASORERTHLIZLESRT,
@ RIDERSECT. EREEMESE OHBIE - WEXE - REEE - FREE - BREE - MAXEEST.
3 EREE - @AHBFICIE. 2ORREEMEE 6 EMEEEY.

56/68



EDINETOOOO
O000O0000O00Ooo(e3s26)
OOooooooooooooooood

2022 11 29
105 105

57/68



EDINETOOOO
O000O0000O00Ooo(e3s26)
OOooooooooooooooood

(1
2017 2018 2019 2020 2021
( 2017 ( 2018 ( 2019 ( 2020 ( 2021
2018 2019 2020 2021 2022
31 ) 31 ) 31 ) 31 ) 31 )
840,206 870,361 881,770 797,507 875,804
109,377 112,636 118,336 128,566 132,557
220,620 137,528 161,926 157,394 238,541
168,203 103,979 114,227 117,934 164,345
193,471 48,424 11,300 334,110 35,772
2,564,400 2,127,323 2,072,227 2,367,613 2,349,563
46,610,840 | 37,345,649 | 35,669,685 | 37,151,742 | 42,830,074
707.18 684.43 666.45 761.97 756.04
49.36 31.03 36.97 38.17 53.19
5.17 5.66 5.77 6.33 5.45
7.11 4.59 5.47 5.34 7.00
1,905,742 1,946,337 1,798,496 2,578,321 5,691,687
143,126 1,569,631 1,053,721 134,316 1,972,361
514 497,005 55,557 23,540 140,240
15,359,457 | 14,468,038 | 13,726,500 | 16,144,294 | 19,926,226
12,825 12,340 13,425 13,733 13,848
[2.,622] [2,443] [2,401] [2,286] [2,136]
232,977,344 | 257,762,911 | 271,923,551 | 314,506,923 | 439,889,942
2018 2017

58/68




EDINETOOOO

O000O0000O00Ooo(e3s26)
OOooooooooooooooood

¢
13 14 15 16 17
2018 2019 2020 2021 2022
704,515 732,794 704,295 568,370 607,961
96,401 99,258 104,361 113,809 116,631
206,093 114,519 150,577 133,035 215,611
186,754 95,135 113,081 96,403 159,884
324,279 324,279 324,279 324,279 324,279
3,408,662 3,497,754 3,497,754 3,497,754 3,497,754
2,347,465 2,055,140 2,041,608 2,231,913 2,168,132
42,635,723 | 33,713,809 | 31,034,919 | 31,923,946 | 35,389,633
15,307,147 | 12,999,578 | 11,135,484 | 10,873,215 | 10,892,403
14,514,713 4,643,676 4,081,093 3,289,807 2,735,906
13,665,278 | 13,755,938 | 12,369,912 | 13,083,825 | 15,295,690
688.67 665.18 660.80 722.39 701.75
27.61 15.72 14.54 11.48 19.44
5.58) 4.28) 6.35) 6.20) 6.70)
54.81 28.39 36.60 31.20 51.74
5.50 6.09 6.57 6.99 6.12
8.12 4.32 5.52 4.51 7.26
50.37 53.75 39.72 36.79 37.56
7,011 6,457 6,397 6,373 6,190
[1,725] [1,574] [1,516] [1.411] [L.,306]
110,973,724 | 121,133,005 | 133,666,177 | 152,797,583 | 175,525,863
(180,686,086)| (194,045,337)| (207,484,491)| (227,082,519)| (261,295,295)
306,755 360,708 359,832 413,435 1,120,418
(306.755) (360.708) (359,832) (413.435)|  (1,120,418)
415,605 515,104 678,729 588,696 591,275
(53,976,806)| (58,002,805) (57,931,822) (59,314,971)| (67,663,477)
17 2021 11 15
13 9.28 14 6.15 15 1.90 17 5.70

59/68



EDINETOOOO
O000O0000O00Ooo(e3s26)
OOooooooooooooooood

13 15
10
11
13 15 14 15 15 8,507 16 5,024 17 4,850
12 2020 2020

60/68



1

(2

17

18

2021

2022

2022

2022

61/68

31

30

EDINETOOOO
O000O0000O00Ooo(e3s26)
OOooooooooooooooood

2022 27

2022 11 29



Q@

Q@

62/68

EDINETOOOO
O000O0000O00Ooo(e3s26)
OOooooooooooooooood

23

10

32
29

29



EDINETOOOO

O000O0000O00Ooo(e3s26)
OOooooooooooooooood

(b)
@ 2022 ©
10,000
CSA
2021 31 2022 31 2022 30

12,121,762 12,830,957 15,417,222
11,478,874 12,212,089 14,851,195
642,888 618,868 566,027

2020 2021 2022
2021 31 2022 31 2022 30
122,322 74,660 19,946
122,087 74,790 19,830
85,617 67,542 13,796

2022 11

63/68



EDINETOOOO
O000O0000O00Ooo(e3s26)
OOooooooooooooooood

€))

(@ 4 ©

10,000

@

®
2022 11 46.5

*
2022 11

®
2022 11

@

(@ ) ©

50,000

@

®

64/68



EDINETOOOO
O000O0000O00Ooo(e3s26)
OOooooooooooooooood

*

®
2022 11

@

(@ ) ©

1,711,958

@

®
2022 11 100
100

*
2022 11

®
2022 11

65/68



EDINETOOOO
O000O0000O00Ooo(e3s26)
OOooooooooooooooood

2022 22 2021 10 13 2022 13

66/68



EDINETOOOO
O000O0000O00Ooo(e3s26)
OOooooooooooooooood

2022 12 21

193
146 2026
2022 14 2022 10 13

2022 10 13

67/68



EDINETOOOO
O000O0000O00Ooo(e3s26)
OOooooooooooooooood

XBRL

68/68



	表紙
	本文
	第１信託財産の状況
	１概況
	（１）信託財産に係る法制度の概要
	（２）信託財産の基本的性格
	（３）信託財産の沿革
	（４）信託財産の管理体制等
	①信託財産の関係法人
	②信託財産の運用（管理及び処分）に関する基本的態度
	③信託財産の管理体制


	２信託財産を構成する資産の概要
	（１）信託財産を構成する資産に係る法制度の概要
	（２）信託財産を構成する資産の内容
	（３）信託財産を構成する資産の回収方法

	３信託の仕組み
	（１）信託の概要
	①信託の基本的仕組み
	②信託財産の運用（管理及び処分）に関する事項
	③委託者の義務に関する事項
	④その他

	（２）受益権
	（３）内国信託受益証券（内国信託社債券）の取得者の権利

	４信託財産を構成する資産の状況
	（１）信託財産を構成する資産の運用（管理）の概況
	（２）損失及び延滞の状況
	（３）収益状況の推移
	（４）買戻し等の実績

	５投資リスク
	６信託財産の経理状況
	（１）貸借対照表
	（２）損益計算書
	注記表



	第２証券事務の概要
	第３受託者、委託者及び関係法人の情報
	１受託者の状況
	（１）受託者の概況
	（２）事業の内容及び営業の概況
	（３）経理の状況
	（４）利害関係人との取引制限
	（５）その他

	２委託者の状況
	３その他関係法人の概況
	（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
	（４）役員の兼職関係
	（５）その他


	第４参考情報
	監査報告書

