EDINETOOOO
00000000 O0000O00000O0dnEL2434)
OOoooooooooooooooooood

2023 4 14

03-5290-3432

1,000

1/51



EDINETOOOO
00000000 O0000O00000O0dnEL2434)
OOoooooooooooooooooood

2022 10 14

2/51



EDINETOOOO
00000000 O0000O00000O0dnEL2434)
OOoooooooooooooooooood

()
() 1,550 202 7

)
() 2022 7

)

)

() 1,550 2023 1

)
() 2023 1

)

2022 7

2023 1

2022 7

3/51



EDINETOOOO
O00OO00O000000000000000(E12434)
OooooooooooooooooooOn

JPVFOSERMMEERU
TEERRAREMBOES

() (%)

FPUFEMORBNTCHREISALD
WEZOLR

(%)

17,000

15,000 +

13,000

11,000
I.Illhu

rad Prrrr L0 LT TT YT T PP Ty

9.000

(D7 EDEmmEE ()

7.000

5,000 .

:

il
Bl

2017/08 2018/08 2019/08 2020/08 2021/08 (#®/H)
2017 8R~2022%7H

ZroF BEE SCEES TRES BEER SREN REN
2017 ¥8R~2022%7H

LR - RIMOSEEEREALALOLSELTHELLE
PHMELUENREENERINTED. EROEREREL
UBEGHCE LW THRL - EMREE- QRGBS HD
7.

O LIEE. i S FOEARCETSISICUDEY.

0 rrFEMOARNERES ZASOREED N . LICH
MOEAEICE ITSEE | EMOREEEOTY- B8/,
Fre R OARMNEREIIAC 2V TERL. 7Py FE
RENGRESSAEERNICHENTESLSICERLELDT
T ETOREISAN 772 EFOFRNREABEDED A

B WA S EERTOPI) (Kl d)

BrofdfREiRcPETasiac. BANBELTOREEERHTS
Tk FI—IT. EYERELALOTY. . 48 . TOPIXCRTS
ErA OnHEsof—doRtidetan) PXERTESNa
J P XEAomEsHceNLET.

WREE MSC TR =2 Tty yh - A F o2 L (ENA A FARAR~—2)

MECH Ine. A MERL . HRoREECSTENRELTRELEENT EUE
HEL O TTMSCITT = T uh A TP (B ¥
Fllo—Z ) ettt BRSH e MaNLTUET. 28 M50 Indexic
BT 28 (L R R O — DRI MSCD Inc CMRLET,

AEEAFTSERRER Y ForiAM<BE ~o VGl -F<—2)

FTSE Fived Income LLCIC£D@EZN. BEER<ARETEEoERACES
EaEsEFEOMERETOETOLEERTY. 8. FTSE tREN
T T222ACRATSEFASOHNNHE * Ofh— Y08 &, FTSE Fixed
Income LLCICMMLEY.

SMESMSCIDoY A L Fo DA (A, [f~<—2)

MSCI Inc. EBLE. BB ERoRiloRlesNReLTRELE
BT ESESFLCLOTTLEMSC Index MY 8 Ml J00HEN
Emit—NOWEE. MSC Inc. ICHKL 2T,

B¥*E#:MOMURA-BP EE

BRSSO RELTLSHEOEATEOHRENECEY LN
RN REESENT Y. &S NOMURA-BPIEECR T 48 FA.
TR, OETIR S i — GO . s e LY.

FEEE: ) PELHYGE | — EMTO—ITL-F 41— T (A<—2Z)

1.P. Morgan Securities LLOYEE. SBLTUS. HFRESRTTS
BalANBTHORENBECLEERTY. U5 . JPELHCYGBI-EM
0=l TA=27PTFERATHEGN. INHERATOBE—TO
HEIE. J.P. Morgan Securities LLCCRELEY.

(FigNOoENE. Al P ELICLDEBRENELT. ARRL TEDET.

()

)
2023 1

)

4/51



EDINETOOOO
O00OO00O000000000000000(E12434)
OooooooooooooooooooOn

JPYFOEMMERRY RO REBENCEEISALD
STREEHEAELMEOKE WEROLER
"'DUQIH] (%) (%)
15,000
13,000
11,000
N o] T S——ACA T LTTT1 1T TP T T '
7.000| oYK ORRRR )
5.000 ' - 40

2802 201902 2020002 2 2021/02 2022/02 (E/H)
20185 2H~2023%¢1H

TroF BEE SREE TNES BEEN SRR HREN
2018 2R~ 2023F1H

SLEG. REMoSERTANELCbOLAELTHELLEE
EWMELUEMREENEEINTED. ERNOEREREL
FERERCE IO THELCEMREE- R SRENHD
7.

8 LIEE. WM S SO EFARICEITSISTICUDEY .

0 TPURERORENGREY S AL ORBEDLN, (2. LIEH
MOEAFCH M0 | EMOWEEOTL- WA &,
7y FR UMD SIS REIS AL DN TRTL. 7PV FE
RENLEES S5 ERNC LN TE L FRLELDT
T ETOREISIAN T F2EOERMTRE ZEOED A

Bt WA SRR (TOPIX) (RS2 )

BEopdmRELRCcRRYsLiac. BANRELTOREEERTS
okt yFT—0T FLYERBELALOTY. 8. TOPIXECMET S
ETR. OnHEsot—Volidetan ) PXERT et
JPXRHOMESHICENLET.

WREE MSOIT=20 = ok A F o2 L (BN H . FARAR~—2)

MSCI Inc. AMRRL S HRORRECSTENRELTRELEENT EYE
HEL O TTMSCI T T U T ah A T2 (B H . %
Filei—Z ) EbE il BRESE FREICARNLTUE T8 .MSC Indexil
BTZENE DSHENTOM— 0 OMRE MSC Inc CRELET,

FER RS FTSER MER > Fo i 2 (B, AoV GL-F~—2)

FTSE Fixed Income LLCCA0@E . BEER<RTERoERACES
PEEEsETROHERBTOETOLEERTY. &L FTSE tREN
T2 ALY SRR OHNMNME + 0fh— 0O M. FTSE Fixed
Incorme LLCICMMLEY.

SREHMSCIDOY A A Fo DA B YA, Fa—2)

MSCH Inc, FEIELE. BBt ERosleN Bl L TRELE
ERT.ESERELCLOTTLSEMSC] Index 0T HHTRDNHE S
EMf— N OMBEE. MSC Inc. CHKLET.

B¥E#:MOMURA-BP| E#

B Fa—pU=—-UH—FROvR L7 THEEHTRELT LS
BroERmEonSErnac s inCMR B NESENTY .. 48,
MOMLURA - BF1EE 18 I B 3 (. T (. ST 0 i — W R .
BHIrFa—lrrll— U —F RO T TR S H CRELETY.

FNER: J PEANYGE | —EMTO—ITL-FrT—227TF(A%—2)

J.P. Morgan Securities LLCYRE. SRELTVS. HFRESRTTS
BRAlBTHOAENRECLEERTY. OB JPTLHYGBI-EM
0=l TAN=277PTFERTHEFL OINHEATOR—VO
HEIE. J.P. Morgan Securities LLCCHELEY.

(F)ENOEEE. AR VL LDERENELT.ARELTEDE Y.

Q)
2022 7

)
2023 1

5/51




EDINETOOOO
00000000 O0000O00000O0dnEL2434)
OOoooooooooooooooooood

2023 1 31
754,299,725 99.80
1,502,091 0.20
755,801,816 100.00
2023 1 31

4,860,806,332 42.91
1,351,980,095 11.94
1,174,523,994 10.37
853,586,372 7.54
560,438,695 4.95
519,094,984 4.58
324,536,442 2.87
217,396,405 1.92
205,686,283 1.82
170,561,686 1.51]
167,319,694 1.48
109,457,453 0.97
96,287,815 0.85
66,283,747 0.59
59,589, 115 0.53
53,659,541 0.47
43,379,261 0.38
39,477,704 0.35
35,247,971 0.31
26,184,076 0.23
24,528,944 0.22
10,960,026,609 96.76
367,097,000 3.24
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11,327,123,609 100.00;
2023 1 31

)

440,209,936 1.8304 805,760,267 1.7135 754,299,725/99.80)
30

2023 1 31
99.80
99.80
2023 1 31
)

)

GERMANY 1.5 4,600,000 14,049.38 646,271,511 13,951.80) 641,783,2271.5000000( 2024/5/15 | 5.67]
240515

Treasury 2.75 4,660,000 12,812.56) 597,065,376 12,475.68 581,366,881[2.7500000( 2028/2/15 | 5.13
280215

FRA 0.00 4,100,000 13,756.46) 564,015,101 13,718.76 562,469 ,309/0.0000000( 2024/3/25 | 4.97]
240325

Treasury 2.125 3,490,000 12,799.17, 446,691,045 12,683.62 442,658, 362[2.1250000] 2024/2/29 | 3.91
240229

Treasury 2.125 2,580,000 12,675.16] 327,019,141 12,471.09 321,754,311[2.1250000( 2025/5/15 | 2.84)
250515

ITALY 2.8 2,350,000 13,437.89 315,790,492 13,528.88 317,928,897[2.8000000( 2028/12/1 | 2.81]
281201

Treasury 0.75 2,520,000 11,956.77] 301,310,782 11,832.50 298,179, 195/0.7500000( 2026/3/31 | 2.63
260331
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8 SPAIN 0.0 2,410,000 12,234.15 294,843,150 12,228.26) 294,701,168{0.0000000] 2028/1/31 | 2.60
280131

9 Treasury 1.25 2,400,000 11,476.14 275,427,389 10,899.34] 261,584,193]1.2500000f 2031/8/15 | 2.3
310815

10 Treasury 1.75 2,730,000 10,012.55) 273,342,703 9,463.66| 258,357, 966[1.7500000] 2041/8/15 | 2.28
410815

11 Treasury 2.25 2,000,000 12,095. 48] 241,909, 726| 12,246.85) 244,937,040[2.2500000) 2027/8/15 | 2.16
270815

12 Treasury 1.5 1,800, 000f 12,189.62 219,413,334 11,942.08] 214,957,479/1.5000000 2027/1/31 | 1.90]
270131

13} Treasury 2.75 1,690, 000f 12,904.78] 218,090,912 12,664.25) 214,025,892[2.7500000] 2025/2/28 | 1.89
250228

14 Treasury 4.125 1,400, 000f 13,501.82 189,025,548 13,662.65) 191,277,175/4.1250000/2032/11/15] 1.69
321115

195 Treasury 2.25 1,460,000 12,568.17] 183,495, 356 12,305.97 179,667,177)2.2500000{ 2027/2/15 | 1.59
270215

16} Treasury 2.375 1,310, 000f 12,782.14 167,446,111 12,109.24] 158,631,13412.3750000{ 2029/5/15 | 1.40]
290515

17 Treasury 3.0 1,340,000 12,409.42) 166,286, 359 11,404.91] 152,825,830[3.0000000 2048/2/15 | 1.35)
480215

18} Treasury 1.75 1,310, 000f 11,510.04 150,781,630 11,643.93 152,535,585/1.7500000{2029/11/15] 1.35)
291115

19 FRANCE 1.0 1,140,000f 13,692.92 156,099,373 13,236.48] 150,895, 904{1.0000000| 2027/5/25 | 1.33
270525

20 Treasury 3.125 1,100,000 12,430.83] 136,739,185 12,648.45 139,133,00313.1250000 2029/8/31 | 1.23
290831

21 BELGIUM 3.0 970,000 15,931.03] 154,531,049 14,138.82 137,146,571)3.0000000 2034/6/22 | 1.21]
340622

22 GERMANY 1.7 1,000,000 14,084.79 140,847,954 13,472.12 134,721,237/1.7000000 2032/8/15 | 1.19
320815

23 FRANCE 0.0 1,110,000f 12,852.43 142,662,016 11,872.09 131,780,302)0.0000000{2029/11/25] 1.16]
291125

24 CGB 2.6 320901 7,000,000 1,908.34 133,584,011 1,876.59 131,361,426[2.6000000] 2032/9/1 | 1.16

29 Treasury 1.625 1,090,000 11,701.01 127,541,099 11,298.90 123,158,072]1.6250000{ 2031/5/15 | 1.09
310515

26| Treasury 2.875 1,040, 000f 12,297.81 127,897,293 11,176.08] 116,231,237)2.8750000{ 2049/5/15 | 1.03
490515

27 Treasury 2.75 950,000 11,976.12) 113,773,153 12,217.29 116,064,277)2.7500000{ 2032/8/15 | 1.02]
320815

28 CGB 2.8 290324 6,000,000 1,933.55 116,013,204 1,925.45 115,527,438)2.8000000 2029/3/24 | 1.02]

29 ITALY 1.45 820,000f 13,599. 66| 111,517,287 13,625.23 111,726,926|1.4500000| 2025/5/15 | 0.99
250515

30 ITALY 4.0 810,000) 15,095. 64 122,274,705 13,743.72 111,324,137/4.0000000{ 2037/2/1 | 0.98
370201
30

9999/99/99
2023 1 31
96.76
96.76
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2023 1
8 (2013 7 16 ) 247,855,696 247,855,696 1.0990 1.0990
9 (2014 7 15 ) 298,197,547 298,197,547 1.2065 1.2065
10 (2015 7 15 ) 358,184,151 358,184,151 1.3351 1.3351
11 (2016 7 15 ) 346,179,836 346,179,836 1.2191 1.2191
12 (2017 7 18 ) 377,722,234 377,722,234 1.2663 1.2663
13 (2018 7 17 ) 399,097,012 399,097,012 1.2732 1.2732
14 (2019 7 16 ) 443,973,975 443,973,975 1.2757, 1.2757
15 (2020 7 15 ) 558,112,682 558,112,682 1.3683 1.3683
16 (2021 7 15 ) 658,984,877 658,984,877 1.3930 1.3930
17 (2022 7 15 ) 775,439,938 775,439,938 1.4510 1.4510
2022 1 702,665,031 — 1.3835 —
2 689,587,270 — 1.3575 —
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3 723,224,292 1.3980 —
4 734,907,316 1.4089 —
5 743,250,604 1.3989 —
6 763,316,377 1.4314 —
7 777,944,327, 1.4426 —
8 780,056,616 1.4213 —
9 781,538,108 1.4105 —
10 808,632,824 1.4503 —
11 789,814,019 1.4014 —
12 749,885,231 1.3331 —
2023 1 755,801,816 1.3479 —

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
18 —
8 30.2
9 9.8
10 10.7
11 8.7
12 3.9
13 0.5
14 0.2
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15 7.3
16 1.8
17 4.2
18 7.4

100
8 75,421,886 1,562,013,184
9 75,131,129 53,500,864
10 74,808,386 53,679,724
11 64,447,598 48,780,124
12 52,813,255 38,492,783
13 65,001,521 49,823,395
14 69,597,440 35,037,190
15 136,449,727 76,573,771
16 165,709,757 100,548,740
17 154,324,101 92,955,519
18 82,011,076 55,719,579
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52
38 57
12 133
193 2022 7 16 2023 1 15
EY
17 18
2022 7 15 2023 1 15
= 8,295,910
9,061,929 -
771,935,613 749,361,892
780,997,542 757,657,802
780,997,542 757,657,802
1,995,182 572,758
194,986 213,989
3,314,679 3,637,766
27 -
52,730 57,780
5,557,604 4,482,293
5,557,604 4,482,293
534,421,405 560,712,902
241,018,533 192,462,607
775,439,938 753,175,509
775,439,938 753,175,509
780,997,542 757,657,802
17 18
2021 7 16 2022 7 16
2022 1 15 2023 1 15
4,138,121 55,703,721
4,138,121 55,703,721
2,715 3,220
189,537 213,989
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17 18
2021 7 16 2022 7 16
2022 1 15 2023 1 15

3,222,174 3,637,766

51,117 65,928

3,465,543 3,920,903

672,578 59,624,624

672,578 59,624,624

672,578 59,624,624

391,067 2,063,564

185,932,054 241,018,533

28,516,978 33,943,784

28,516,978 33,943,784

15,309,619 24,938,650

15,309,619 24,938,650

199,420,924 192,462,607

17 18
2022 7 15 2023 1 15

534,421,405 560,712,902

1.4510 1.3432
14,510 )| 1 (13,432 )
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17 18
2022 7 15 2023 1 15
17 18

2021 7 16 2022 7 16

2022 7 15 2023 1 15
473,052,823 534,421,405
154,324,101 82,011,076
92,955,519 55,719,579
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2022 7 15 2023 1 15
45,887,725 22,491,247
- 46,898,951
32,937,604 -
10,881,883,617 10,928,709,116
73,800,500 70,564,386
12,504,589 17,148,132
11,047,014,035 11,085,811,832
11,047,014,035 11,085,811,832
99 -
2,774 284
2,873 284
2,873 284
6,017,631,324 6,495,515,108]
5,029,379,838 4,590,296,440
11,047,011,162 11,085,811,548
11,047,011,162 11,085,811,548
11,047,014,035 11,085,811,832
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60
61
2022 7 15 2023 1 15
6,017,631,324 6,495,515,108
1.8358 [1 1.7067
18,358 )| 1 (17,067 )
2022 7 15 2023 1 15
2021 7 16 2022 7 16
2022 7 15 2023 1 15
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19/51

5,665,562,447 6,017,631,324
749,547,449 590,531,794
397,478,572 112,648,010
68,189,678 67,701,358
501,318,508 555,537,821
1,920,027,492 2,058,643,057
1,783,789,953 1,917,453,433
586,425,430 621,777,213
483,521,354 496,130,253
420,490,039 439,070,658
210,369,272 281,683,022
27,753,497 36,637,608
15,495,840 19,097,497
250,261 963,147
258,369
162,885
398,787
6,017,631,324 6,495,515,108
2023 1 31



763,742,250

7,940,434

755,801,816

560,715,392

1.3479

2023 1 31

11,327,125,128

1,519

11,327,123,609

6,610,549,830

1.7135
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2021 3 31 2022 3 31

1 2,945,148 3,870,549
2 127,883 102,011
3 1,163,524 1,137,463
4 698,718 1,220,102
5 108,949 6,676
5,044,225 6,336,803

1
1 16,555 12,438
2 113,426 97,847
129,982 110,285

2
1 4,535 4,535
4,535 4,535

3
1 371,688 551,730
2 173,961 173,961
3 368,045 369,976
4 32 32
913,728 1,095,700
1,048,245 1,210,521
6,092,470 7,547,325

2021 3 31 2022 3 31
6,525 6,032
1 640,000 700,000
2 449,942 421,565

3 138,332 1,228,275 526,525 1,648,091
3 725,437 1,048,260
4 74,945 191,700
5 259,089 118,353
6 130,032 171,866
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7 6,300 6,600
2,430,606 3,190,904
177,918 208,284
9,111 9,265
187,029 217,549
2,617,636 3,408,454
1 1,550,000 1,550,000
2
413,280 413,280
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