EDINETOOOO
OOo00oDOo0oDOo00oo00boOo0OoOo(Es3Ls33)
Ooooooooooooooooooad

2023 4 11

045-225-2080

10

1/186



an

10

3.3

2/186

3.0

EDINETOOOO
OOo00oDOo0oDOo00oo00boOo0OoOo(Es3Ls33)
Ooooooooooooooooooad



EDINETOOOO
OOo00oDOo0oDOo00oo00boOo0OoOo(Es3Ls33)
Ooooooooooooooooooad

®

2023 4 12 2023 10 10

https://www.soam.co.jp/
045-225-1651
9 5

©))

an

an

3/186



28

4/186

EDINETOOOO
OOo00oDOo0oDOo00oo00boOo0OoOo(Es3Ls33)
Ooooooooooooooooooad



EDINETOOOO
00000000000 DO000D0O0000O0dno(E3Lsss)
Ooooooooooooooooooad

3,000

5/186



EDINETOOOO
00000000000 DO000D0O0000O0dno(E3Lsss)
Ooooooooooooooooooad

12

225

6/186



EDINETOOOO
OOo00oDOo0oDOo00oo00boOo0OoOo(Es3Ls33)
Ooooooooooooooooooad

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

@

®

@
&)

®

@

@

® ( ).

4 :
@ O

) @“ @

7/186



(LMMF(
(2MRF(

(3)ETF...

@

@

@

€)

®
*
®)

MMF

MMF

8/186

EDINETOOOO
OOo00oDOo0oDOo00oo00boOo0OoOo(Es3Ls33)
Ooooooooooooooooooad

MMF
MRF
12 480 12 1 2
32 26 9 4 2



EDINETOOOO
OOo00oDOo0oDOo00oo00boOo0OoOo(Es3Ls33)
Ooooooooooooooooooad

€Y
@
®
*
G 12 ( ). 12 ()

D AN -

(©)
Q)

€y

&)

®

C)

®)

(©)

Q)

®

® ¢ D

(10)

) . (

0} . 2

9/186



@

&)

1 225
(2)TOPIX
©)

@

@

®

©)

10/186

EDINETOOOO
OOo00oDOo0oDOo00oo00boOo0OoOo(Es3Ls33)
Ooooooooooooooooooad

(ORENC)



EDINETOOOO
OOo00oDOo0oDOo00oo00boOo0OoOo(Es3Ls33)
Ooooooooooooooooooad

1 EmssEEcsy HREEORRISHIRBEDESEHILET.,
o IHEHR TP FEEUT. BIRHOBE- IRV SIS BEECHBISEL. CNSESE{HEMIEDEST
ETHEANICEE L EOMFEDILET .

* SEDEEFORERREFTEFOBVEENEN RAENDIENS. HRANKROEREICK, HFREE
OREEREEL>IEFRTRILEHILET.

2 29T TERDEANCEY, FRNUZRIOMEIED T LET.

o HBEOMF TN OS T IHBOHEFEDITAVIITPVRMFOFILS T+ TERA* ENREOIHFIESD
B3TET MRNUZZOMHESH T LET .

#1 EEMICER. BE. S 0. BRSICHLUTHERS 10 TFUNT« TS ISOmEFEEEHLTH
BOBECHODSTIRBEOBBREHET IF/FEELETD,

#2 HAPHAFOCHNEAELIRLGIAENDREZVLET . RENGIRERREE. U—~/1200-22
JEF1 T4 AU TP EENSGY), —RICHPHES OISR (18881 pHE <. Sauls RN
EBLTNTVET . ES. TILIFTATEATR. EFRFFOMEIC G o NBOMEGEH T LI ERE
BIEITLBLBEIFT,

3 BREOBICHHL T BB R— 74 UA N ORBELESTBVET.

o BHEBLUZIRENR D7 VEADIRENE L. SEEDMRFUI—PUR Y, SEEROET=OME
(1HRABEMR) . SIREHR T 7 /FOUS - R M EFEEEICRELET . L. SAESLUEEAHR
T7RADRRESOENGREELESILESEN. MBSO ICDUEEEERIRVLETD.,

o BEEGORFICH-TIE. AEEWESE. MEEBSSLUNN 70— vEEEHENREL. BE~VTE
BIBSTETHBEHUAIOERERD S 77/ REERBHFEAE I 38E0BUEY.,

J7 VRSP RENICRENGNSENS T LEHILT. TIEEBS O LICGUILERES RS,
BRRRETIRAES LU T7 VRERELTLER A T TNE~DRELFEHSHUHEDHTLZS
DTHHIFEL A

LIch-> T BREOYB CIRENRE T DREP I7 Y REBI ALY FNSADREHEETET S
BRESTEVET.

11/186



EDINETOOOO
OOo00oDOo0oDOo00oo00boOo0OoOo(Es3Ls33)
Ooooooooooooooooooad

4 EBREN URIHBECHLT2O0T7 YR SRRTEF T,

[ V=K [D2EF1 7]

NDERABISOBH " RO

ANA A =9 AP Sy (RER) = FBIS0%F:E DEMEER

o TEMEEImED
ANA A=V AP ST (HER) RRU7 5% NSV 2EER
3
4
R—h22UFBREIOEA

OFRICHI-TId. SHERETRTHSREBSERITFT,

| EREOPRBIGINET -, UAT MRS, MR EREROBREORMEETT R EHE |

DAE-BEL | ARMOSWERET S0, RESORAVSOIIR LREELIS FREERE |
(E1E)

| RGOS —Y-U7 BRESPHBARELLL FRBNERELN SBALEABOERE |

 BREORANRT7 Y ROBROER/ (2 — 7 AR |
| H-RT2UFOUI-SEEBSUURIEREEREL T BAHET 7K OEAN P ABANRERE |

| BRI FDRANABABROBERRI bETE, TP/ FORANABAPRRBIAERE |

EMERAOSNTEEICHUT. UZAZEESEBNILT. Sl PR I/ FOERNSOREL
EHCHRSTENBURT,

HHHECE eSO FHMETAILEEEOR A BSOS LB EC LN, Bl

| REBIENSOTREEE

HHSRESIC ST, BN B S ARSI EOELES MBS, S BRICSIESTE65Y
3

# LETORAIR. SEEBLRIMSNHUET.

12/186



EDINETOOOO
O00000000000000oooo0OOOn(es1ss3s)
OooOooooOoooooooooboood

FrROtHEA
TP R DA SO AR A LED .

57U R 7R R
ATFUE EPa

T Y | i
BIFF FEE
| S
Co7zE _EIP'EU—T“
- EHU—
Nora0—2
JEFAT+
LT ] 8 |

ZhA A =2rp0 AP S (EEED

29 09

) FPARFT I XARER
. HETErSHEFMILEESEE. BiEELPESSVOREECEETS0TREC B RSFF ICEEL T LSEE
OISR ELTERES CESHEMTY,

e

o 10, FERWNEHICEESHHBEEEKE. RS ERMREUTHESRERELSY.

EREL AEESIEDEVI LS BUET.
o FEHREG. BEREREORESESOLESFURSLUTHR IR ESHFT. ) FOEHLLET,
HFHROFEZOZTILVBIUEDEFHEICOVTHRITHEOTESUEEA.

BEEIGEEER

o IHE SRR S~ DI EISICIZFIBRE RIS Ave
o FIADERIEEES THRLEE A

o AHRAE~OIRARNSICEHRERITFE Ao

o TUNTATOEEANARBSIEVLER A

(TBEME
HTBLOSEREMN. PREAGLOLDICHSERERDT IEMELHULTEILS
L %er, @ e B (O—>) 2 ELET. — RO, /17 O—3REEHREOBHEE T SER N DEY

SHOO0—-2TF,

TES T4 SORE, BB EDERIDTETT  BRADRAIEUTIE. B YTy RIS
| HEIMHFIRATBIFVEBRENBUFT. |

Ay SERTTA BRT S L SHET, RRNRREOERENICEEBIURIEORT S
WRGHOTEEVNNET SERSI 07U/ T+ THS| (el ). 2 7303 1%) 5% &0
AT TP LTRRRICRA- W5 5t U— b DET (T BICRREBTRVET ., HRIRCIDDS

I (R BER T 2T /R R ENBUET . R
FEOMEOWEICHT LS TINHEERT A EEBRELTRRAESIESI 77 /EOTET. BHIC
IREHHSNBESHU TR B Ao

W EE., HREE. (EEHEORRECS TR, FIEDERN TEBRVSEHNFBUET .

13/186



EDINETOOOO
OOo00oDOo0oDOo00oo00boOo0OoOo(Es3Ls33)

Ooooooooooooooooooad

2015 5 26
| BRNRT 7 > K ]
— 477K b
352 4 E3E )
AHA T o SAHERITERT A 24
Ty bvRTAL Mgt [ BEEIERG | <mgiegitat  ptaitnk
(77> FORMOKNET %) S 7 HART 4 B>
J (7 7 > FOMBEDRE RV
WEETT 5 H)
l:ﬁﬁ-MﬁWEMT&ﬂ% - /

/ HifEet )
(Z AR OSHEEOER ., — ST O R
fToMROZF, [WEGEE - R
Mo TR — SRR B 0 0 Ay B
OEEE, RS oM n
VTR ELEENE & LT R

)

[ it () ]

14/186



EDINETOOOO
00000000000 DO000D0O0000O0dno(E3Lsss)
Ooooooooooooooooooad

2023 1 31
3

2014 11 25
2015 4 3 2831

20,400 34%
4 1 12,600 21%
700
9,000 15%
194 9,000 15%

10 43 9,000 15%

15/186



EDINETOOOO

OOo00oDOo0oDOo00oo00boOo0OoOo(Es3Ls33)

Ooooooooooooooooooad

50

75

16/186



EDINETOOOO
OOo00oDOo0oDOo00oo00boOo0OoOo(Es3Ls33)
Ooooooooooooooooooad

17/186



EDINETOOOO
00000000000 DO000D0O0000O0dno(E3Lsss)
Ooooooooooooooooooad

10

2023 1 31 2023 4 11

1. FOFs S

TOPIX

TOPIX

100%

18/186



EDINETOOOO
00000000000 DO000D0O0000O0dno(E3Lsss)
ooooodooodooodonoodd

10
5%
10
20
2 20
TOPIX
1 5 29
0.198 0.18
2018 10 11
2018 10 11 2028 5 29
TOPIX JPX
JPX JPX
JPX
JPX JPX

JPX
JPX

19/186



EDINETOOOO
00000000000 DO000D0O0000O0dno(E3Lsss)
Ooooooooooooooooooad

2. FOFs ESG S
ESG
MSCI ESG
50
5
10
20
2 20
MSCI ESG
1 4 5
0.198 0.18

20/186



EDINETOOOO
00000000000 DO000D0O0000O0dno(E3Lsss)
ooooodooodooodonoodd

2022 10 5

21/186



MSCI ESG MSCI Inc.
IMI GICS
MSCI Inc.( MSCI
( MSCI
MSCI MSCI
MSCI  MSCI MSCI
MSCI
MSCI
MSCI MSCI
MSCI
MSCI
MSCI
MSCI
MSCI
MSCI
MSCI
MSCI

MSCI

22/186

EDINETOOOO
OOo00oDOo0oDOo00oo00boOo0OoOo(Es3Ls33)
Ooooooooooooooooooad

MSCI
50 ESG
ESG

MSCI

MSCI
MSCI

MSCI

MSCI

MSCI
MSCI
MSCI
MSCI
MSCI MSCI

MSCI

MSCI

MSCI



EDINETOOOO
00000000000 DO000D0O0000O0dno(E3Lsss)
Ooooooooooooooooooad

TOPIX

TOPIX

50

100 10
100 20

TOPIX

1 10 25

0.517 0.47

23/186



EDINETOOOO
00000000000 DO000D0O0000O0dno(E3Lsss)
ooooodooodooodonoodd

2018 9 28
2018 9 28 2028 10 25
TOPIX
TOPIX TOPIX JPX JPX
JPX TOPIX
TOPIX JPX
JPX TOPIX
JPX

JPX

24/186



EDINETOOOO
00000000000 DO000D0O0000O0dno(E3Lsss)
ooooodooodooodonoodd

20

30

50

10
20

0.7095 0.645

0.1

2014 6 10

25/186



EDINETOOOO
00000000000 DO000D0O0000O0dno(E3Lsss)
Ooooooooooooooooooad

5. FOFs EVI
DS
EVI
TOPIX
PBR PER
50
TOPIX )
1 6 6
0.495 0.45
2022 3 17
TOPIX JPX

26/186



TOPIX JPX
JPX JPX TOPIX
TOPIX
JPX

6. FOFs S

EDINETOOOO
00000000000 DO000D0O0000O0dno(E3Lsss)
Ooooooooooooooooooad

JPX
TOPIX

NOMURA-BPI

27/186



EDINETOOOO
00000000000 DO000D0O0000O0dno(E3Lsss)
ooooodooodooodonoodd

236 1 3
341 3
1 7 8
10
5
10
20
2 20
NOMURA-BPI
1 2 21
0.187 0.17
2019 10 18

NOMURA-BPI

28/186



EDINETOOOO
00000000000 DO000D0O0000O0dno(E3Lsss)
Ooooooooooooooooooad

FOFs
NOMURA-BPI
10
20
1 3 5

29/186



EDINETOOOO
00000000000 DO000D0O0000O0dno(E3Lsss)
ooooodooodooodonoodd

3 9
10
21
10
0.5 0.264
0.24
0.5 1 0.297
0.27
1 0.33
0.3
2019 10 10

NOMURA-BP1

FOFs

30/186



EDINETOOOO
00000000000 DO000D0O0000O0dno(E3Lsss)
ooooodooodooodonoodd

NOMURA-BPI
BBB
5
5
5
5
5
5
100 10
100 20
NOMURA-BPI
1 5 15

31/186



EDINETOOOO
00000000000 DO000D0O0000O0dno(E3Lsss)
ooooodooodooodonoodd

0.264 0.24

2021 9 30

NOMURA-BP1

FOFs

NOMURA-BPI

32/186



EDINETOOOO
00000000000 DO000D0O0000O0dno(E3Lsss)
ooooodooodooodonoodd

10
236 1
3
341 31 7 8
10
5
NOMURA-BPI
1 6 10
100 0.275 0.25
100 0.253 0.23
0.03
2023 4 5

33/186



EDINETOOOO
00000000000 DO000D0O0000O0dno(E3Lsss)
ooooodooodooodonoodd

UFJ
NOMURA-BPI
10 SMDAM
DS
NOMURA-BP1
5
10
5
NOMURA-BP1

1 1 27

34/186



EDINETOOOO
00000000000 DO000D0O0000O0dno(E3Lsss)
ooooodooodooodonoodd

10
10
2 0.2035
0.185
2 3 0.2475
0.225
3 4 0.2915
0.265
4 5 0.3355
0.305
5 0.3795
0.345
2023 4 10

35/186



EDINETOOOO
00000000000 DO000D0O0000O0dno(E3Lsss)
Ooooooooooooooooooad

NOMURA-BP1
NOMURA-BPI
11. FOFs S
MSCI
MSCI
MSCI (
)
100
10
5
10
20
2 20
MSCI

36/186



EDINETOOOO
00000000000 DO000D0O0000O0dno(E3Lsss)
ooooodooodooodonoodd

1 5 29

0.198 0.18
2015 5 20

2015 5 20 2025 5 29

MSCI MSCI Inc.
MSCI Inc. MSCI Inc.
12. FOFs ESG S

ESG

DR
MSCI ESG

37/186



EDINETOOOO
00000000000 DO000D0O0000O0dno(E3Lsss)
ooooodooodooodonoodd

5
10
20
2 20
MSCI ESG
1 6 25
0.198 0.18
2022 10 5
MSCI ESG MSCI Inc.
ESG
MSCI Inc.( MSCI MSCI
( MSCI
MSCI MSCI

MSCI MSCI MSCI

38/186



EDINETOOOO
OOo00oDOo0oDOo00oo00boOo0OoOo(Es3Ls33)
Ooooooooooooooooooad

MSCI
MSCI
MSCI
MSCI MSCI
MSCI MSCI
MSCI
MSCI
MSCI MSCI
MSCI MSCI
MSCI MSCI
MSCI
MSCI MSCI
MSCI MSCI
MSCI
MSCI
MSCI
MSCI

MSCI MSCI

39/186



13.

EDINETOOOO

00000000000 DO000D0O0000O0dno(E3Lsss)
Ooooooooooooooooooad

100

20

20

S%

10%

100

10%

10

15

40/186



EDINETOOOO

00000000000 DO000D0O0000O0dno(E3Lsss)

ooooodooodooodonoodd

0.814

0.74

2020 3 25

14.

41/186



EDINETOOOO
00000000000 DO000D0O0000O0dno(E3Lsss)
ooooodooodooodonoodd

MSCI

MSCI

42/186



EDINETOOOO
00000000000 DO000D0O0000O0dno(E3Lsss)
ooooodooodooodonoodd

20
10
10
10
5
10
20
MSCI
1 9 15
0.671 0.61
2021 9 24

43/186



MSCI

EDINETOOOO
OOo00oDOo0oDOo00oo00boOo0OoOo(Es3Ls33)
Ooooooooooooooooooad

MSCI Inc.
MSCI
MSCI

MSCI
MSCI Inc. MSCI

44/186



15.

EDINETOOOO

00000000000 DO000D0O0000O0dno(E3Lsss)

FOFs

Ooooooooooooooooooad

Sanders Capital, LLC

20

10

10

236 1

10

MSCI KOKUSAI Index

1 3 5

45/186



EDINETOOOO

00000000000 DO000D0O0000O0dno(E3Lsss)

ooooodooodooodonoodd

0.7381

0.671

2022 3 7

MSCI KOKUSAI Index

MSCI Inc.

16.

MSCI Inc.

MSCI Inc.

46/186



EDINETOOOO
00000000000 DO000D0O0000O0dno(E3Lsss)
ooooodooodooodonoodd

10

100

20

100

20

47/186



EDINETOOOO
00000000000 DO000D0O0000O0dno(E3Lsss)
ooooodooodooodonoodd

100 0.704
0.64

100 200 0.649
0.59

200 0.594
0.54

2022 12 16

2022 12 16 2038 5 20

48/186



EDINETOOOO
00000000000 DO000D0O0000O0dno(E3Lsss)
Ooooooooooooooooooad

17. Capital Group New Economy Fund (LUX) Class ZL

Capital Research & Management Company

ESG

10

10

10
10

12 31

0.675

2019 11 7

Capital International Management Company Sarl

Capital Research & Management Company

J.P. Morgan SE - Luxembourg Branch

J.P. Morgan SE - Luxembourg Branch

J.P. Morgan SE - Luxembourg Branch

49/186



EDINETOOOO
00000000000 DO000D0O0000O0dno(E3Lsss)
Ooooooooooooooooooad

18. FOFs S
FTSE
FTSE
10%
5
10
20
2 20

FTSE

1 5 29

50/186



EDINETOOOO
00000000000 DO000D0O0000O0dno(E3Lsss)
ooooodooodooodonoodd

0.198 0.18
2015 5 20
2015 5 20 2025 5 29
FTSE FTSE Fixed Income LLC
FTSE
Fixed Income LLC
FTSE Fixed
Income LLC
FTSE

Fixed Income LLC

19. FOFs S

51/186



EDINETOOOO
00000000000 DO000D0O0000O0dno(E3Lsss)
ooooodooodooodonoodd

236 1 3
341 3 1
7 8
10
5
10
20
2 20
1 4 26
0.198 0.18
0.1
2023 4 21

52/186



20.

EDINETOOOO
00000000000 DO000D0O0000O0dno(E3Lsss)
Ooooooooooooooooooad

Bloomberg Finance L.P.

Bloomberg®

Bloomberg Finance L.P.

Bloomberg Index Services Limited

20

10

30

53/186



EDINETOOOO
00000000000 DO000D0O0000O0dno(E3Lsss)
ooooodooodooodonoodd

0.451 0.41

0.1

2021 7 16

UFJ

21. FOFs S

DR
MSCI

54/186



EDINETOOOO
00000000000 DO000D0O0000O0dno(E3Lsss)
ooooodooodooodonoodd

5
10
20
2 20

MSCI

1 11 10

0.187 0.17
0.3
2023 4 5
MSCI MSCI Inc.
MSCI
MSCI Inc. MSCI Inc.

22. Wellington Emerging Markets Research Equity Fund Class J

Wellington Management Company LLP

55/186



EDINETOOOO
00000000000 DO000D0O0000O0dno(E3Lsss)
ooooodooodooodonoodd

MSCI

10

50

15

MSCI

12 31

0.80

2018 5 30

56/186



EDINETOOOO
00000000000 DO000D0O0000O0dno(E3Lsss)
ooooodooodooodonoodd

Wellington Luxembourg S.a r.|I.

Wellington Management Company LLP

State Street Bank International GmbH,Luxembourg Branch

State Street Bank International GmbH,Luxembourg Branch

State Street Bank International GmbH,Luxembourg Branch

MSCI MSCI Inc.

MSCI Inc. MSCI Inc.

23. FOFs S

JP

57/186



EDINETOOOO
00000000000 DO000D0O0000O0dno(E3Lsss)
ooooodooodooodonoodd

236 1 3
341 3
1 7 8
10
5
10
20
2 20
JP
1 11 10
0.198 0.18
2018 3 30
2018 3 30 2025 11 10

JP

58/186



JP

24.

EDINETOOOO
00000000000 DO000D0O0000O0dno(E3Lsss)
Ooooooooooooooooooad

59/186



EDINETOOOO
00000000000 DO000D0O0000O0dno(E3Lsss)
ooooodooodooodonoodd

20

60/186



EDINETOOOO
00000000000 DO000D0O0000O0dno(E3Lsss)
ooooodooodooodonoodd

10

10
20

0.33 0.3

2018 10 10

Bloomberg® Bloomberg

Finance L.P. Bloomberg Index Services Limited

61/186



EDINETOOOO
00000000000 DO000D0O0000O0dno(E3Lsss)
Ooooooooooooooooooad

25. FOFs J-REIT S
REIT
J-REIT
REIT
REIT
5
10 REIT
10%
REIT
10
20
20

62/186



EDINETOOOO
00000000000 DO000D0O0000O0dno(E3Lsss)
ooooodooodooodonoodd

REIT
1 11 10
0.198 0.18
2015 5 20
2015 5 20 2025 11 10
REIT JPX
REIT
JPX JPX
JPX
JPX JPX
JPX
JPX
26. FOFs REIT S
S&P REIT
REIT

S&P REIT

63/186



EDINETOOOO
00000000000 DO000D0O0000O0dno(E3Lsss)
ooooodooodooodonoodd

5
10% S&P REIT
10%
S&P REIT
10
20
2 20
S&P REIT
1 11 10
0.198 0.18
2015 5 20
2015 5 20 2025 11 10
S&P REIT S&P Dow Jones Indices LLC

SPDJI REIT

64/186



EDINETOOOO
OOo00oDOo0oDOo00oo00boOo0OoOo(Es3Ls33)
Ooooooooooooooooooad

65/186



EDINETOOOO
OOo00oDOo0oDOo00oo00boOo0OoOo(Es3Ls33)
Ooooooooooooooooooad

S&P REIT S&P Global S&P Dow Jones
Indices LLC

Standard & Poor*"s R S&P R S&P Global
Standard & Poor®s Financial Services LLC S&P Dow Jones R Dow
Jones Trademark Holdings LLC Dow Jones
SPDJI
SPDJI Dow Jones S&P
S&P Dow Jones Indices
S&P Dow Jones Indices
S&P REIT
S&P REIT S&P Dow Jones Indices
S&P Dow Jones
Indices
S&P REIT
S&P Dow Jones Indices S&P Dow Jones Indices
S&P REIT
S&P Dow Jones Indices
S&P Dow Jones Indices
S&P REIT
SPDJI S&P Dow

Jones Indices

S&P Dow Jones Indices

S&P Dow Jones Indices

S&P Dow Jones Indices

S&P Dow Jones Indices

S&P Dow Jones

Indices S&P Dow Jones Indices

66/186



EDINETOOOO
00000000000 DO000D0O0000O0dno(E3Lsss)
Ooooooooooooooooooad

27. FOFs S
10
10
5
10
20
2 20

1 5 26

67/186



EDINETOOOO
00000000000 DO000D0O0000O0dno(E3Lsss)
ooooodooodooodonoodd

0.198 0.18
2015 5 20
2015 5 20 2025 5 26
Bloomberg Finance
L.P. UBS UBS Securities LLC
Bloomberg Commodity Index SN Bloomberg
R Bloomberg Finance L.P.
. SM
Bloomberg Commodity Index UBS
UBS Securities LLC
UBS
UBS
UBS

UBS

Bloomberg Commodity Index SN

28. FOFs

68/186



EDINETOOOO
00000000000 DO000D0O0000O0dno(E3Lsss)
ooooodooodooodonoodd

10

100
10 100 20

0.143 0.13

2017 9 29

2017 9 29 2027 7 8

69/186



EDINETOOOO
00000000000 DO000D0O0000O0dno(E3Lsss)
Ooooooooooooooooooad

29. BlueBay Investment Grade Absolute Return Bond Fund S-JPY

BlueBay Asset Management LLP

50

10

0.74

2011 5 24

BlueBay Funds Management Company S.A.

BlueBay Asset Management LLP

RBC Global Asset Management (U.S.) Inc.

Brown Brothers Harriman (Luxembourg) S.C.A.

70/186



EDINETOOOO
00000000000 DO000D0O0000O0dno(E3Lsss)
Ooooooooooooooooooad

30. FOFs S
(SPC)
Pictet TR — Diversified Alpha
PTR
PTR
236 1 3
341 3 1
7 8
10
5
10
20
2 20
1 10 10

71/186



EDINETOOOO
00000000000 DO000D0O0000O0dno(E3Lsss)
ooooodooodooodonoodd

0.198 0.18

2016 1 20

2016 1 20 2025 10 10

31. FOFs LS S

UBS AG

2 Two Sigma
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1 5 26
0.198 0.18

2019 10 2

Bloomberg Finance

L.P. UBS UBS Securities LLC
Bloomberg Commodity Index S Bloomberg
R Bloomberg Finance L.P.
. SM
Bloomberg Commodity Index UBS

UBS Securities LLC
UBS
UBS
UBS
UBS

Bloomberg Commodity Index M

33. FOFs S
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UBS 0"Connor LLC

MUFG Alternative Fund Services (lreland) Limited
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2023 1 31
5,238,229,503 92.03
46,669,051 0.82
5,284,898,554 92.85
192,386,005 3.38
131,356,228 2.3]1
323,742,233 5.69
( ) - 83,361,251 1.46
( ) 5,692,002,038] 100.00
) ) ) )
)
FOFs 689,143,994 0.9707] 668,955,512 0.9401] 647,864,268/11.38
FOFs S| 695,805,647 0.9555 664,864,462 0.9262] 644,455,190[11.32
FOFs 587,393,032 0.9633] 565,857,921 0.9394 551,797,014 9.69
FOFs 353,697,658 1.2001 424,481,048 1.2749 450,929,144] 7.92
S
FOFs 309,187,738 1.2062( 372,961,419 1.304] 403,180,810 7.08
FOFs J-REIT 296,868,490) 1.347] 399,889,690 1.3243]  393,142,941] 6.91
S
FOFs 144,577,464 1.9084 275,915,535 1.9662] 284,268,209 4.99
S
FOFs LS 194,016,959 1.1233( 217,939,250 1.2316] 238,951,286 4.20
S
FOFs 237,075,986 1.0227 242,457,610 0.9989 236,815,202 4.16
FOFs 251,481,330 0.9481] 238,429,448 0.9244]  232,469,341| 4.08
FOFs LS S 218,020,638} 1.0441 227,635,348 1.0242| 223,296,737 3.92
BlueBay Investment Grade Absolute 13,354.502 10,466.08 139,769,286 10,870.84] 145,174,654 2.55
Return Bond Fund S-JPY
MA Hedge Fund Strategies Limited 13,053 10,233.82 133,582,122 10,063.29 131,356,228 2.31
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124,195,901 0.9749 121,078,583 0.9547( 118,569,826 2.08
S
FOFs REIT 79,550, 685 1.4704 116,971,327, 1.4423] 114,735,952 2.02
S
FOFs 75,203, 040] 1.3153] 98,914,558 1.2921 97,169,847 1.71
S
FOFs 84,270,053] 0.8405 70,828,979 0.8901] 75,008,774 1.32
FOFs 70,293,549 1.0993] 77,273,698 1.0483 73,688,727 1.29
S
57,760,670] 1.1795 68,128,710} 1.2476) 72,062,211] 1.27|
FOFs EVI 64,093,723} 1.0244 65,657,609 1.1066) 70,926,113( 1.25
29,227,115 2.0205 59,053,385 2.1808 63,738,492 1.12
46,961, 200] 1.0532 49,459,535 1.1571 54,338,804 0.95
31,254,911 1.665 52,039,426 1.6498 51,564,352 0.91
Capital Group New Economy Fund 31,101.022 1,514 47,086,947 1,518 47,211,351 0.83
(LUX) Class ZL
ellington Emerging Markets 3,966.096) 11,673 46,296,238 11,767 46,669,051 0.82
Research Equity Fund Class J
41,653, 836) 1.0418] 43,394,966 1.0141 42,241,155| 0.74
33,063,791 1.2348] 40,827,169 1.2001 39,679,855/ 0.70]
FOFs ESG 30,740,855 0.9758 30,000,000} 1.0314] 31,706,117 0.56)
FOFs ESG 20,822,489 0.9604 20,000, 000] 1.0118 21,068,194 0.37|
S
FOFs 4,367,464 0.9959 4,349,557, 1.0443 4,560,942 0.08
S
(D
« 2
92.85
5.69
98.54
)
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1 (2016 7 11 ) 9,207,814,058 9,207,814,058 9,066 9,066
2 (2017 7 10 ) 13,166,735,7100 13,166,735,710 9,427 9,427,
3 (2018 7 10 ) 12,998,912,950 12,998,912,950 9,531 9,531
4 (2019 7 10 ) 10,473,025,030) 10,473,025,030, 9,603 9,603
5 (2020 7 10 ) 8,254,781,636 8,254,781,636 9,517 9,517,
6 (021 7 12 ) 6,848,603,418 6,848,603,418 10,461 10,461
7 (022 7 11 ) 5,955,605,952 5,955,605,952 10,387 10,387
2022 1 6,306,500,607 — 10,381 —

2 6,262,670,942 — 10,341 —

3 6,403,905,197 — 10,672 —

4 6,174,901,693 — 10,578 —

5 6,108,468,611 — 10,539 —

6 6,007,849,863 — 10,457, —

7 5,981,022,916 — 10,495 —

8 5,971,861,821 — 10,516 —

9 5,773,015,739 — 10,263 —

10 5,800,735,290 — 10,359 —

11 5,789,572,024 — 10,401 —

12 5,639,642,940] — 10, 207| —

2023 1 5,692,002,038 — 10,342 —

1 2015 5 26 2016 7 11 0
2 2016 7 12 2017 7 10 0
3 2017 7 11 2018 7 10 0
4 2018 7 11 2019 7 10 0
5 2019 7 11 2020 7 10 0
6 2020 7 11 2021 7 12 0
7 2021 7 13 2022 7 11 0
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1 015 5 26 2016 7 11 9.3
2 2016 7 12 2017 7 10 4.0
3 2017 7 11 2018 7 10 1.1
4 2018 7 11 2019 7 10 0.8
5 2010 7 11 2020 7 10 0.9
6 2020 7 11 2021 7 12 9.9
7 021 7 13 2022 7 11 0.7
8 022 7 12 2023 1 11 1.6
(D) (
100
2
1 2015 5 26 2016 7 11 12,074,004,086| 1,917,141,104 10,156,952, 982
2 2016 7 12 2017 7 10 7,392,135,251  3,581,831,422 13,967,256,811
3 2017 7 11 2018 7 10 4,125,601,422| 4,453,840,514 13,639,017,719
4 2018 7 11 2019 7 10 568,913,256/  3,301,461,777 10,906,469,198
5 2019 7 11 2020 7 10 236,171,816/  2,468,606,489 8,674,034,525
6 2020 7 11 2021 7 12 136,338,056  2,263,873,049 6,546,499,532
7 2021 7 13 2022 7 11 152,455,576| 965,425,759 5,733,529,349
8 2022 7 12 2023 1 11 41,820,716 247,595,241 5,527,754,824
(D1
2
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5,807,964,030) 91.53
92,162,850 1.45
5,900, 126,880 92.98
215,857,262 3.40
127,995,087, 2.02
343,852,349 5.42
( ) - 101,442,768 1.60
( ) 6,345,421,997 100.00,
) @) () ()
)
FOFs 545,051,045 1.1999 654,023,645 1.2749 694,885,577|10.95
S
FOFs 251,452,017 1.9077 479,695,219 1.9662 494,404,955 7.79
S
FOFs J-REIT 331,723,087 1.3442 445,907,807 1.3243 439,300,884] 6.92
S
FOFs 336,632,804 1.2065 406,179,794 1.304 438,969,176 6.92
FOFs 423,904,037 0.9694 410,946,581 0.9401] 398,512,185 6.28
FOFs S| 429,668,638 0.9543] 410,074,309 0.9262] 397,959,092 6.27|
FOFs 361,189,233 0.9623] 347,592,266 0.9394] 339,301,165 5.35
FOFs 264,868,935 1.0993 291,170,420 1.0483 277,662,104 4.38
S
FOFs REIT 182,038,793 1.4704 267,669,841 1.4423 262,554,551| 4.14
S
FOFs 241,734,183 0.9481] 229,188,178 0.9244] 223,459,078 3.52
FOFs LS 179,135,543 1.1233 201,222,955 1.2316 220,623,334] 3.48
S
FOFs 206,140,022 1.0227 210,819,400 0.9989 205,913,267 3.25
FOFs LS S 196,062,904 1.0441] 204,709,278 1.0242 200,807,626 3.16
133,341,545 1.2348 164,650,139 1.2001 160,023,188 2.52
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152,020,354 1.0418 158,374,804 1.0141 154,163,840 2.43
MA Hedge Fund Strategies Limited 12,719 10,235.011 130,179,127 10,063.29| 127,995,087 2.02
BlueBay Investment Grade Absolute| 11,619.829 10,466.08 121,614,059 10,870.84] 126,317,301 1.99
Return Bond Fund S-JPY
FOFs 85,776,636} 1.3153( 112,822,009 1.2921) 110,831,991] 1.75
S
49,540, 343] 2.0237 100,255,581 2.1808 108,037,580 1.70,
FOFs EVI 96,863,548} 1.0244 99,227,018 1.1066] 107,189,202 1.69
111,321,295 0.9749 108,527,130 0.9547( 106,278,440 1.67|
S
85,059,299 1.1795( 100,327,443 1.2476] 106,119,981] 1.67|
ellington Emerging Markets 7,832.315 11,673 91,426,612 11,767 92,162,850 1.45
Research Equity Fund Class J
Capital Group New Economy Fund 58,985.482] 1,514 89,304,019 1,518 89,539,961] 1.41
(LUX) Class ZL
75,028,821 1.0532 79,020,354 1.1571 86,815,848 1.37|
51,676,908] 1.665 86,042,051 1.6498 85,256,562 1.34
FOFs 78,112,483} 0.8405 65,653,541 0.8901 69,527,921 1.10
FOFs ESG 51,234,758 0.9758 50,000,000} 1.0314 52,843,529 0.83
S
FOFs ESG 41,644,977 0.9604 40,000,000] 1.0118 42,136,387 0.66
S
FOFs 23,352,071 0.9959 23,256,327 1.0443 24,386,567| 0.38
S
QD)
«C 2
92.98
5.42
98.40
)
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1
(2016 7 11 ) 12,372,146,238 12,372,146,238 8,554 8,554
2 (2017 7 10 ) 15,111,783,740 15,111,783,740 9,341 9,341
3 (2018 7 10 ) 13,683,638,578 13,683,638,578 9,528 9,528
4 (2019 7 10 ) 12,254,594,724  12,254,594,724 9,622 9,622
5 (2020 7 10 ) 9,874,036,489 9,874,036,489 9,572 9,572
6 (021 7 12 ) 8,057,447,637 8,057,447,637 10,936 10,936
7 (2022 7 11 ) 6,766,789,014 6,766,789,014 11,017 11,017
2022 1 7,110,434,996 — 10,887 —
2 7,019,325,203 — 10,838, —
3 7,301,479,936 — 11,340 —
4 7,061,022,043 — 11,179 —
5 6,972,724,922 — 11,139 —
6 6,816,076,192 — 11,086 —
7 6,815,953,206 — 11,178 —
8 6,781,573,964 — 11,211 —
9 6,494,900,232 — 10,870, —
10 6,562,334,119 — 11,036 —
11 6,523,575,277 — 11,105 —
12 6,291,260,159 — 10,822 —
2023 1 6,345,421,997 — 11,045 —

1
2015 5 26 2016 7 11 0
2 2016 7 12 2017 7 10 0
3 2017 7 11 2018 7 10 0
4 2018 7 11 2019 7 10 0
5 2019 7 11 2020 7 10 0
6 2020 7 11 2021 7 12 0
2021 7 13 2022 7 11 0
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1 015 5 26 2016 7 11 14.5
2 2016 7 12 2017 7 10 9.2
3 2017 7 11 2018 7 10 2.0
4 2018 7 11 2019 7 10 1.0
5 2010 7 11 2020 7 10 0.5
6 2020 7 11 2021 7 12 14.2
7 021 7 13 2022 7 11 0.7
8 022 7 12 2023 1 11 1.4
(D) ( (
100
2
1 2015 5 26 2016 7 11 17,530,701,453  3,066,853,252 14,463,848, 201
2 2016 7 12 2017 7 10 6,685,628,350| 4,970,968,016 16,178,508,535
3 2017 7 11 2018 7 10 3,922,459,779|  5,738,813,405 14,362,154,909
4 2018 7 11 2019 7 10 1,176,860,729]  2,802,800,623 12,736,215,015
5 2019 7 11 2020 7 10 412,649,586 2,832,805,909 10,316,058, 692
6 2020 7 11 2021 7 12 200,946,253  3,148,881,480 7,368,123, 465
7 2021 7 13 2022 7 11 151,399,385  1,377,124,423 6,142,398, 427
8 022 7 12 2023 1 11 56,641,298 387,273,783 5,811,765,942
(D1
2
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1,233,921,329 73,157,916
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118,875,316 140,213,435

FOFs 301,119,530 366,191,460

FOFs 225,087,686 217,592,266

\Wellington Emerging Markets Research Equity 8,668.296 101,185,019
Fund Class J

66,342,971 110,461,046

219,830,099 229,018,997

47,144,559 95,255,581

191,183,224 236,073,044

95,812,566 100,909,794

S 111,321,295 108,527,130

FOFs LS S 205,424,447 214,483,665

FOFs LS S 219,600,516 246,677,259

FOFs 89,206,408 74,977,985

FOFs 140,441,084 184,722,157

S
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FOFs REIT S 262,385,622 385,811,818
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FOFs J-REIT S 294,677,460 398,433,393
FOFs 261,500,349 267,436,406
FOFs S 47,706,724 47,511,126
FOFs S 34,978,757, 35,503,438,
FOFs S 289,669,905 552,516,376
FOFs S 413,462,245 454,519,045
FOFs EVI 96,863,548 99,227,018,
FOFs 324,796,061 315,994,087
5,345,391,799.296 6,378,870,370)
BlueBay Investment Grade Absolute Return Bond 14,407 .97| 150,794,966
Fund S-JPY
Capital Group New Economy Fund (LUX) Class ZL 58,985.482 89,304,019
MA Hedge Fund Strategies Limited 6,888 70,179,127,
80,281.452 310,278,112
6,689,148,482
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1,039,885 659,791
1,688,224 1,620,272
40,855,060 39,210,531
307 227
168,766 161,974
43,752,242 41,652,795
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5,955,605,952 5,651,590,980
5,955,605,952 5,651,590,980
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46,668,075 41,034,068
91,009,458 89,443,417
91,009,458 89,443,417
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7,879,037 -
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367 247
191,606 182,955
56,370,080 46,302,941
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6,142,398,427 5,811,765,942
624,390,587 500,450,421
858,112,450 804,248,287
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2,141,480 1,830,157
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54,227,659 46,348,958

188,577,076 87,172,180
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607 —
5,491 3,810
3,535 3,266
3,535 3,266
9,634 7,077
704,489 822,383
581 384
211,540 194,504
179,493 165,525
27,152 23,281
4,894 5,698
519 306
2,425 11,361
10,718 5,120
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115,974 99,540
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78,405 83,364
27,168 27,168
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3,818 3,248

87 258

81 41

1 3

3,320 3,667

6,600 7,212

10,285 10,985

— 2,186

1,684 3,808

811 736

5,071 5,305
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— 5
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0 —
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