EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

2023 5 19

03-6447-6147

1/109



11

2.2

2023 5 20 2023 11 21

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

www . nikkoam.com/
0120-25-1404

2/109



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

3/109



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

4/109



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/

5/109



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

BHEDRIREEERER
(ZI-THEVIMAVIZ=)DRHS
RROHEFGF TERIEROHIEPLICRELET

HIUEA LRI FRIELTRUZ#ISLET .

EROTEXIDECEUTIE,
BXTOIJR/EDERETHD
[FYRI U A—HIDBEE-IHETEVET,

#MEMES,URSEMEAELICAD. HEDLSEBAMTEABLWMaNBDHET.

PROLHEH
QL TFUNIE. TICTH—DPURCRET B TPSU— D P AR CEAETELET,

AE=7E 4 e ]

A

(@ |,
I e

RFF)E
LE 3

i sk

(EEEREE) - Al OENERFSCEERERTIE .
HANERE~OERNERNSE. EGRMEOHNRERIMOI0%LIFELET.

(ikcrst) CERAEIC SRR, SRoH U ERERAE. T REESSENBLTRELET .
L. S RMO P A0S ICROEETEDEVLILEEDET,
#REOHEEDITLVBLIUEDERCOVTHEIETIBOTREDEE A,

6/109



EDINETOOOO
00000000000 DO00OmD((EL2430)
Oooooooooooooooooad

~ !mm
’ BRI (BN e EETIRNTYT.

FHFARNTEORRAR. DHFRICSVTE. RE~ORBHE . A A-JPUATELERLE
AENSERESOEELT —VLEDD0B0ET  ANEMAHREITEICLE. ERO
MR NORLPEFECOBYD. . EROEERDLEFLEARORE LI EATT.CO
R\ SERTEERTL. AR~ OESSEN. RHEERE I3RS HENDO[IT-IS
LMY= ERDICRETOL BRI DT /FTY.

RETEIEM~ORARBUT. ANSLCARERERALEL - TAEEAESRHED

H&CBTTHLET,
WRHSEL TR BANTI RAAER
TR
* THMmae ijv
- FEmEGE
BRURY
BT B
- mmai -
EANRER ERIEE
L FaT
e EmEhH *x
mELTP

S LAER FTLHIA—UTH). KBRS RS FRIET.

RER (X2 I 2ELMANZ-)0
PHPORRHFMNTEIENROUNEPLLRALET,

ORNNE~OHTHENTLIER

BE(ICHD SMAUAERCHENICRDE,, AENTRRE LT TULSEER
ORMEI/ZAICSIT DERER
R D2 ATHENCMOEH, Bl Y —E AL ITRL RS HERTIER

H77PUETR.COLSERAMBEECE (T - T2/ AT DO SEE DR S
TEHEROBAEPOICEAL. PEANTRRNSTOPIX (SRR AMER) OlEE SRR
HROB{EDELIEY.

71109



EDINETOOOO
00000000000 DO00OmD((EL2430)
Oooooooooooooooooad

REMELTRREERLET.

ERHLEA LR, BRI TRAER DTS ERELL. HRRRELOELICE I
ERAEEAEEDOEBEIMRIELTHELE A,
EEL SSEgs I LORTE  EEFZIMT SLHBDFY.

ERORAMICEICEALTR.
BEATOIJNEOREETSHD
(2R -1 AT MHRETEVET.

EROBECERABOERE THS[ R (UN—i ] SORBMEAERU, WRR s
2IFT. BAPEYPIRUAVMIEIEROEE S -RBECHMTI07 I ASNE
HSRETTYEID—it) OMRUY—F-WEMN RS L. EREATELET.

RNESEROWEMII LI IR I9RICh—it)

19987 A 148 I AR TMH TOHRIRSAI (SociallyResponsiblelnvestment
—#EnNERR) FMOEREMEHTY.

8/109



EDINETOOOO
00000000000 DO00OmD((EL2430)
Oooooooooooooooooad

gmSE7O0tA
IOAZAN-A7)=ZTGELEY . HARBERELET.

(s E7OER]

PEMS 1=/ =A0RE600-T00KKEE
EASAOBERE LOSAICNL. RERLED

BRHESHADEIR-FFUAMEYEREHAL
BIREL =/ AR

v

IR =17 'S L]

Gy Rnh—h6BHENS. ESGOE (IR @ BXICs33TII0S AN —FOEEH
RRcFELEENERREE LI, 20— THIT R A—Hro R En ZMN
EEM ERFEELEICIIOTAN-Z 7)==

ERBLIIAT ESGOMSELEROME

v - B INELCSVERET e E B,

L b Eoiri. SN 6= 38 3. 207 (RS
DiEXICHERLET.

CSV-H/SFVABRYAIDREREM: | cov usmmonsstnons nenaLe
HAOCSVEE - H/5F AU A5 0 - B2 ML HeLERORACREETIN

FECEEL &hET. ENESARS SN R0 AR O M e AR

A

F—=b72)F OWME80-1208FERE
MAMEAOH G, BRERAMAL 2R, RER

F78A NI BT IRAMENA TR (IO
IVELA AN Z=) ORDERBHIMFTED
EROBA TP OIER

A

YA7ER

# FE. il ETE 7O A SN < ETHTO M A—-VEENL T AR N OLNTH). ENORERE OR2
cERFRSE RGBS A ET. L R HRFRLIN ORFC R T alatanET.
# FIRH2022 1 0BRAEOTOLATH) FREWLhIBE5SET,

3,000

9/109



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

1999 8 20
2001 10 26
2006 11 18

2009 19 2019 19
2014 11 20

2019 19 2024 19
2023 11 22

| 2rE

BETO 270 F

|
I H—2J72F

T 7H—2JF7F

Hl 2=
HE 7z F7237 2 2 HER St {23130 | =HHERISSHRTHESH
- (F3EE ECEREE P (FEEETH st #ReHEAR AR T 8T
-BiRRESELHERESHEOEL T F +— « {SEEBYHEE TR TE . {5
- {SHBIEDIE AL
1t%$ S RAGELE 5
HEOEMRL L2
| mamaen | BE 2385 [ meen
HRxsw S Frioh— CBENIELE LIRS
s -7 7 U FOERICE T SRS s L —> . @Eos. IRESEES UM RS DIREL
WERE -BHESSLGEREESSEOTH AL
R )
1
2
3

2023 2

17,363

1959
1999

10/109



EDINETOOOO

00000000000 DO00OmD((EL2430)
Oooooddooddoonooodd

192,211,000

97.562

10

11

24

25

11/109

20

11

10

50

23



12

13
14

15

16

17

18

19

10

19

12

11

20

18

14

20

12/109

20

18

14

14

EDINETOOOO

00000000000 DO00OmD((EL2430)

19

Ooooooooooooooooooad

18



10

11

12

13
14

15
16
17

18

19

12
11

20

18

14

EDINETOOOO
O00OO00000000000000(E12430)
Ooooooooooooooooonoao

10

11

18
19

14

14

13/109



EDINETOOOO
O00OO00000000000000(E12430)
Ooodooodooodonooonono

2001 10 26

19

14/109



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

15/109



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)

2023 2

10

16/109



10

11

12

13

14

15

16

50

50

17/109

30

28
28

28

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad



17

18

10

11

12

50

100

10

100

20

30

18/109

10

10

28
28

28

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad



13

14

15

16

17

100

10

50

100

20

19/109

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

20/109



BB = BENE 4
A PEE T AT AR

i A
nE

w

| EmUzZRE

Ta—F)
ek T e

T
RENWSGE

2023 2

21/109

EDINETOOOO
O00OO00000000000000(E12430)
Oooooooooooobooooooad



(BEHH)
H77/FEORENTHEISALOBEROLE
(98] (2018 38--20234F2H)
{uos}
¢ T
- | e e 7Y B
v B

H5770F BES EEG FRAZE CAEG SAER FREE

(o7 FEtoENCRESSAOTEHRES.
ERMEARERES SURWMAE (%))

WA 43% 6% 144% 62% -03% 26% 16%
ﬁ O] 42 1%| SOB%| B27%| 54%| 79% 157%

=18.4% -16.0%[ -12.4%| -184%| -50%| -B.1% -B4%

# HEG Y or R RN S A F R R R T E LS
RLI-BOTY,

S TOERSSIHY T ANE R R EEDE T A

£ ER201BFE3IFrS2023 2R 0SEMONEEEILEDTS
B IEMOREEDRB)-THE 877 0EELUT DK
ENCRESSAOVWTERLEBOTE. 37727 FORER
i SEEEIW TRl snNALTHALERR LD ED
THDH EROBMENCE IV THELCSHREERSENES
SaFENEY.

<EREITIDEN >

Bl TOPIX (W ERS RS

M- - MSCHE O USALY T2 (PS8, B~—2)

FRER--MSCIL V=0T =k I T2 ARESRH.
F—2)

HEES- - NOMURA-BFES

EREN---FISERMER T AR BE. A—A)

FRER---JPEILHAGBEMIO—Ul-Fa =207 Rt
BL. FN—A)

#HANOERZT. AE IV HELICLOERENELT. ABRLT

HOFEY.

TOPIX

MSC1-KOKUSAI
MSCI Inc.

MSCI
MSCI Inc.

NOMURA-BPI

NFRC

EDINETOOOO
O00OO00000000000000(E12430)
Oooooooooooobooooooad

=577 /FOEHRERB LU ESBRRERENORS

(F) (201BE3A-2023waE) (W)
25000 100
— AR AREEE 5N
20000 H 8 ZADEMBER (L) _[-<ccoooeonceeceaaad gD
15000} =messesse cnnosnans sesssncns snsnssnnnsnnsnsnnnnend (0

10000

5.000

26§38 ENEFIH TOR0S3H ARIGEH  PDEREIM

o MLANE R N TR (NN RO | A0l Ty .

#HEEEERERENZ 20 B IREOENEEEEM-LTS
|ELTVEY,

3 TPUFOSES N RENEN LS FrMRERE AR BT
SRR | TRORRAEND. HcE (8RS W TR SOEL TR
B FOSDTED, EROESESEE LR SN
EOLTHRLCTNERESGRESESE0FT,

MSCI Inc.

MSCI Inc.

NFRC
NFRC

22/109



FTSE

LLC

JP

LLC

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

FTSE Fixed Income LLC FTSE Fixed Income
FTSE Fixed Income LLC
GBI-EM
J.P. Morgan Securities LLC
J.P. Morgan Securities
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

23/109



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

20.315 15.315

20.315 15.315

20.315 15.315

24/109



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

NISA
NISA

15.315

<mECEICET &4 # — VB>

) DIEE 5
FiN } r EE.'%J {n%fﬂ.}
1
8 E = [ IO |
0] FLS
2 2 ||zt
18 & 2 | 4 BEED
Bl & i E Bhet OERITA FEEHL
7LD = &
3 ey
Oy . 1) Migs
R | [ B S ) (R
S 2T [ ES (R E S | IR
-EIT AN
=, (o) 1
£
fg'%% 5 i S v )
T fi i SaEDERITAE
S &
ity
"

25/109



EDINETOO OO
0000000000000000(E12430)
0000000000000000000
2023 5 19

2023 2 28

6,836,835,792 99.52
_ 32,942,623 0.48
6,869,778,415 100.00]
()
2,552,963, 328 2.7782 7,092,642,718| 2.6780] 6,836,835,792/99.52
()
99.52
99.52

26/109



EDINETOOOO

00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

)
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 (2017 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 (2021 8 19 ) 7,389 7,389 1.2690] 1.2690]
23 (2022 8 19 ) 7,391 7,391 1.38306) 1.3836
2022 2 7,105 — 1.2889 —
3 7,406 — 1.3527, —
4 7,174 — 1.3130] —
5 7,325 — 1.3428 —
6 6,939 — 1.2887| —
7 7,122 — 1.3320 —
8 7,248 — 1.3609 —
9 6,858 — 1.2895 —
10 7,061 — 1.3336] —
11 7,168 — 1.3627, —
12 6,706 — 1.2840 —
2023 1 6,870, — 1.3207] —
2 6,869 — 1.3222 —
14 2012 8 21 2013 8 19 0.0000
15 2013 8 20 2014 8 19 0.0000
16 2014 8 20 2015 8 19 0.0000
17 2015 8 20 2016 8 19 0.0000
18 2016 8 20 2017 8 21 0.0000
19 2017 8 22 2018 8 20 0.0000
20 2018 8 21 2019 8 19 0.0000
21 2019 8 20 2020 8 19 0.0000
22 2020 8 20 2021 8 19 0.0000
23 2021 8 20 2022 8 19 0.0000
2022 8 20 2023 2 19 —
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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
2022 8 20 2023 2 19 4.73
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 20 2023 2 19 31,345,295 176,774,952
2023 2 28
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7,517,028,430 98.75

— 94,957,032 1.25
7,611,985,462 100.00;

()

55,000f 5,590.00f 307,450,000} 5,630.00f 309,650,000 4.07]
36,200) 9,939.33 359,803, 750] 8,440.00| 305,528,000 4.01]
86,100} 3,560.00f 306,516,000 3,455.00f 297,475,500 3.91
79,200f 2,734.00f 216,532,800] 3,450.00f 273,240,000 3.59
50,200} 6,120.58 307,253,550 5,260.00| 264,052,000 3.47
11,100f 25,545.00] 283,549,500 23,345.00] 259,129,500 3.40]
96, 300f 3,070.00f 295,641,000] 2,294.00f 220,912,200 2.90]
22,500) 10,746.09] 241,787,190 9,550.00f 214,875,000 2.82
106,400 2,150.00f 228,760,000} 1,862.50 198,170,000 2.60f
39,000f 5,014.20f 195,554,038 5,015.00f 195,585,000 2.57]
28,300f 6,968.04 197,195,599 6,890.00f 194,987,000] 2. 56|
40,800] 3,838.12 156,595,549 3,947.00f 161,037,600 2.12|
25,400f 4,255.114 108,079,969 5,972.00f 151,688,800 1.99
56, 300) 2,576.38] 145,050, 706| 2,672.00f 150,433,600 1.98]
51,600} 2,529.00f 130,496,400] 2,819.00f 145,460,400 1.91]
35,000f 4,332.96| 151,653,600} 4,095.00] 143,325,000) 1.88]
145,100 733.18] 106,385,287 965.10] 140,036,010 1.84
51,100f 2,863.17| 146,307,987 2,739.00f 139,962,900] 1.84
44,800] 3,820.04 171,138,058 3,040.00f 136,192,000 1.79
54,100} 2,649.23 143,323,343 2,517.00f 136,169,700 1.79
31,100f 4,525.15 140,732, 266| 4,283.00] 133,201,300 1.75)
34,800f 3,362.93 117,030,199 3,824.00f 133,075,200 1.75
70,300f 1,797.59 126,371,167 1,874.00 131,742,200 1.73]
42,300] 3,009.79 127,314,117 3,110.00f 131,553,000 1.73]
10,600} 11,703.86) 124,060, 960] 11,430.00 121,158,000 1.59
125,400 859.17] 107,740,291 894.00] 112,107,600 1.47|
80, 200f 1,424.03 114,207,716 1,371.00 109,954,200 1.44
53,600f 1,796.67 96,301,592 1,754.00 94,014,400 1.24
36, 200) 2,628.95 95,168,044 2,559.00f 92,635,800 1.22
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