EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2023 6 2

13
2022 9 13 2023 3 10

2016-11
2016-11
9 1
9 1

03-5555-3431

1/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2016-11

2016-11

2/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

Pl E
(¥47-0-/OVEREM (G-SIBs) fis 77 K (BHEiAyY$D)2016-11)
(§47-J0—/ULEREHM (G-SIBs) fisF 77 K (BHREAvYEHD)2016-11)

(T RNGE - EMAIEE R E it REAREE (FS0RER)
B M
S AVRIE 2
FENEIRIE
v B
T DfthiEE
EMEYE - ( )
HESS

(F) 072 PSS T SERSMERBIIETLTVET.

BHERDTR (F17-70—/ULERER (C-SIBs) lisF 77/ K (BE~vI$Hh)2016-11)

AR R EEE BE S
X :
A0—ICL
;gﬁ =18 (BB BE)
chy Bl 2 B
1'!% Jb Tr=L— HbH
s 40 : :
vl rE (T 27
oy ]
F6E] .
{ )| FEF-F
FEEIGE F£126
FONHRE (5A) i Pk T
HEES HRITIR
( ) FDith (=P8
AERSBER ()
REDHEOY LRSLAE

GE) 2277 FORBET2EMEESEMHIRRLTVEY.

3/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooodad

BHED TR (Y17 50—/ VLSRR (G-SIBs) % 77 VK (B9 88AvyUHh) 2016-11)

A RIAE R Ji A Gt e i

g™ o JE—10L

SRl (< Ba)

chu\Ek F2[E =ES

E%ﬁ b Al &Bbh
i B

FDithE e[ TP

oLy 3)

{ ) FEF-F

FENEIRE £126

FDfFEE (8R) "Rk s

(@) e | || ®
BRSNS HPITER

( ) Z it (=hH)

HERS BT £ ;g

AR B TR

CE) 277 FOBST2MEESEREIBRTRLTVEY,

http://www.toushin.or.jp/

210

4/111




EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

n G-SIBsICIEESN- TN RITT B HBICRBELET.

CHEWNRIE. G-SIBSICEECNEETNET IR FIL. - 0B8LURBILERTOH
ELET.
« ST REAHESHED.
« ERAHOETFAHNRITT A HMOREHRICSHET.
« FFLB, FEEBROTATHEANSNZ DI TCREYERA.
o SHRIE =T IR E T,

¢ HEERNFEICHBRTHG-SIBs TR EES LBV T . MBBRS L UBASIE
[CR2EEHICEIE  SERAOREEMR T LFBUET.

HEER. ERFZOERNERRILLTHEREDLDICRITIZDMHFDILTT.,
HUGEMCEAT E@BERVAIFBLBNET HBOROVE, —RICEASH
ERUAZEZRZHMELTEASNA LREEANDOSET . BRCEATEB2TLET,

¢ 7Y FOMEBLFICHEFRAFTNARMICHELET.
& RBEORRDLED. AP, I-OBLURFIVETOERICIRETZCENFBIET,

G-SIBs (Global Systemically Important Banks) &l&

TEREOPREFT. EHEELUESTHRATNAEMTEREA (FSBINEE L. £/
VATA L HRBBHCSIARENEDTASVEERBTELVET,

—BORTEERB L. BCEFROBRIEHNERINSE. BMUVWEEERIIAC LN S. 2250
BEVESBEENROONFT. G-SIBSICEESNSRITE. BFNRICREINSFETT.

5/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

¢ HMEFOBMATR RERICHSOTABELILEELET.

(ERELBHOBMAFICOVNT

B WS OB T, MEE COMBOTAE,
Y fE e FROZ IO OREE T 2HROSEL
B v Y ERTBHOT. h—Tr—Z (Moody's) . S&P
i A+ 0= L—F TSP 1w F-Li—
ﬁ A {i_ F4 2T A(Fitch) B E LV IR R ME

b WO ETESTLETD,
=& HEEN AT EEEEUATEDN,
ST OB RO E EIC &> THR T

PE TP EDNSCEHBUET.

[BBNYI B | BLU SR RBEANYI B | D2DODT7VR
HHUET,

SBEB~AvIHY

e RBEHVAIZERTINH  BEANYIETRVET,

¢ L. BABENUATEREICHBTESZDOTREFEEA.

SR RENYIHY) 4

o REXRANGEREICOVT. REBNYIZTRILICEW.HI7 VR
DREEAELLEE70%IEDFIZTEEHIULET,

& BREAvILTVWEBNESICOVLTR. REEROERESI13Y.

BB Y UETESE. BAROEHMEAREORROENLVEVEECE. S BENSH AN
B BEEESIC LT ERCIA MG XTR_LBTUET,

6/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

| 77 ROt

Y TIFURR. IPEU—TJF R AR CERETGEVET,
TPEU=TrVEARER BREOHEIENSBEN LIRS EFEHTE =T 7 R (T 7V R &L,
FOREEFLLCTIH =TV FOSBESCRBLT. ERNGEEEYT— D7 R EABSHEHTT.

[AE=2 7 E] [THF=T72/F]

HAE ' Ll
E— - ——
- T—— e
i l s - FO—=1 W
W|EEFE e

7 SHMHNG-SIBS) = | ‘iaes
pa—l 555515 N
dtr o A = s
O ERETE

XY —DFVROBRUFOEA LRI, ERORKECEUICHB TS LEELRLLET,

sEHER. KBOFHNRELCEE MRORMEEEDFPEINSLE  MBDEFC AT LE
FEOUICISEMEDRRICL T D7/ FOAFEN.BLU 2. O@ANTEONEVIENBUET,

E BADBARE. TR 28E11H28HE TERUET,
GEI AT FRERRUROES, FAHFOEA S LEEOHEBOSaEEUET,

BE3IA10HB KLU IR10H(IARHDESRERB) [CRE
Z{TIEV NGRS EC A #HCE DV TIED H B 2TV E T,

(F)SE1HRBME. FaE29F3R 1 0B(REREBOBSEERE) FTLLET.

[5BC75Et]
O HEAREF. THBRAF IR EREORLSSNHOS SLFTNNSVELE UFT,

O FRIELT. BT ORNSNHEOPN SHRT I LEDELET L. BEBED
KEFSEMREL. tFEBHEESOTHEETES LA BYIE T B8, pRENRES D ED
BEICF FRETEOBVWIENBIET.

7/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2016 11 29

Tl

teo1 .-

2

Tl 2 Tl

8/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad
2023 3

151 7,427 2,500

1959 12 12
1960 2 17
1960 4 1
1985 11 8
1995 5 31

1995 9 14

2007 9 30 29

352
2020 4 1

9 1 2,608,525 100.00

@)

()
©

(d)
©)

9/111



g~ wN

@

(b)
©

(D
)

®)

70

10/111

20

22

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



10

11
12

13
14
15
16
17

o Ok, WDN P

11

13

11/111

EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

10

10

10



EDINETOOOO

O00OO000000000004000(eo6748)
Oooooooooooobooooooad

X N . !
B g Q 2l & 13| [Ral | m
a B A b s mn 4 :
SEN||E(R]5| | |3 (a8 |58 |
Nanlll g 3 = b B| | B :
= %A 18] ISR R :

JPYEESL
DIETISORE
AN EE

C10

1

CI0 Chief Investment Officer

Deputy-CIO 0 5

CI0

Deputy-CIO

C10

12/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

FD

35 45

FD

2023 3

@

100 10

13/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2 16 2 8 3

100 5

28 8
3 28 8

28 8
3

) 1 4
5
5

14/111



15/111

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

&)



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

16/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

100 10 100 20

10

¢y

17/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@

(b)

©
(d)
)

¢)

®

g b~ wN

10 2 1
11

11 2 1 18

12 2 1 19

13 2 1 20
14

18/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

15 2 1 14
16 2 1 16
17 15
2 2
1
2 2 1 14
3
4
5 2 2 1
6 5
©)
10
5
28 8
3 28 8
3 28 8
3
1
2
@) 1 4
3
5
1
2
3
5

19/111



20/111

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

&)



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@

(EFZEMICRBHMELDA A—-JED

# LR A-TETSHD, 4777 FOBRERERTDOTFSOE A,

(RAEEROAA-JHED

F penwm
w i
HERAE
© menEs
A T&

@ TEIE A=YETHD, 82777 FOEFRRERTOTEIH0E T A,

70

21/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@

®
37 6

22/111



EDINETOOOO
O00OO000000000004000(eo6748)
OooOooooOoooooooooboood

B#ES ;
P, - - ¥ LUEED T TS WA 2 HWIEND B
I ey e id HHD AT BE Y855 LU FEMEE MEET i
: PR L LERYT R kil e :
rone ' ﬁtﬁ:kﬂ:tm ik ANEFADEE :
IPG e HPVIES |
' - Y 2 00 HIRE £ WY 2, <A A DWW MY S .
P DmAENO mRMT S $mD dtaaiiain :
: weE - WEEE L RSB0 W :
i #E i
YRR 3T A MR
it JELR GUESE R 2] :
: UAHDER — 2
: < 03 | AT (R 2 DD BIE W) 2 PRITRD BY) :
RN TR TER LU R ETEWIET E
i OO EEE ¥F | JF !
: - 03 | BT 2 I O B &1t BEDWE :
5 - - s
CER o)

---------------------------------------------------------------------------------------------------------------------------------------------

23/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2016 11 28
1.08 1.0

0120-106212
9:00 17:00

0.55 0.50

0.30 0.175 0.025

24/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

20 15 5
2037 12 31 2.1
20.315 15 0.315 5
20 15
5 2037 12 31
2.1 20.315 15
0.315 5
3
15 15
2037 12 31 2.1
15.315 15 0.315

2023 3

25/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2016-11
(2023 3 31 )
) )
648,763,447 99.48
648,763,447 99.48
3,367,593 0.52
652,131,040 100.00
) )
631,864,500 96.89
631,864,500 96.89
D
C 2
« 3
(2023 3 31 )
) (@D) (D)
1.0485 1.4060
! 461,424,921 483,842,151| 648,763,447 99.48
)

99.48%

99.48%
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) ) )( )(
1
Q017 3 10 )y | 1+460.124.924 | 1,467,622,252 0.9738 0.9788
2
1,52 78 | 1,540,138,502 1.017 1.0271
017 o 11 ) | 1-5%5-893,578 | 1,540,138,50 0176 0
3
1,397,831,947 | 1,409,431,947 .964 .972
Qo 3 12 ) | L397-83L8 ,409,431,9 0.9640 0.9720
4
1,380,075,338 | 1,387,325,338 0.9518 0.9568
(2018 9 10 )
5
(019 3 11 )y | L+410.588.555 | 1,414,213,555 0.9728 0.9753
6
1,2 716 | 1,289,934,71 1.0294 1.031
2019 o 10 ) | 1-286:809.716 | 1,289,934,716 029 0319
.
45,522 | 1,000,295,522 1.047 1.052
2020 3 10 ) 995,545,5 ,000,295,5 0479 0529
8
814,897,224 823,897,224 1.0865 1.0985
(2020 9 10 )
9
@021 3 10 ) 760,604,880 769,244,880 1.0564 1.0684
10 763,169,992 772,889,992 1.0600 1.0735
(2021 9 10 ) Y "5 - .
1 706,109,427 715,829,427 0.9807 0.9942
(2022 3 10 ) T 15 . .
2022 3 697,841,597 0.9692
4 684,733,453 0.9510
5 687,229,150 0.9545
6 673,771,865 0.9358
7 686,247,873 0.9531
8 675,674,949 0.9384
12
@022 8 12 ) 665,703,556 670,743,556 0.9246 0.9316
9 648,699,738 0.9010
10 641,942,442 0.8916
11 653,053,489 0.9070
12 654,857,057 0.9095
2023 1 659,504,786 0.9160
2 650,313,940 0.9032
13
48,516,12 48,516,12 .9007 .9007
202 3 10 ) 648,516,123 648,516,123 0.900 0.900
3 652,131,040 0.9057
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)
1 0.0050
2 0.0095
3 0.0080
4 0.0050
5 0.0025
6 0.0025
7 0.0050
8 0.0120
9 0.0120
10 0.0135
11 0.0135
12 0.0070
13 0.0000
)
1 2.1
2 5.5
3 4.5
4 0.7
5 2.5
6 6.1
7 2.3
8 4.8
9 1.7
10 1.6
11 6.2
12 5.0
13 2.6
1 0 0
2 0 0
3 0 49,465,771
4 0 0
5 0 0
6 0 200,000,000
7 0 300,000,000
8 0 200,000,000
9 0 30,000,000
10 0 0
11 0 0
12 0 0
13 0 0

(

)

1,499,465,771
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@ (2023 3 31 )
) )
2,255,605,184 96.24
2,255,605,184 96.24
88,241,081 3.76
2,343,846, 265 100.00
(G
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0 (2023 3 31
D)
) ) GEARAD RN )
1 |parclays PLC 1,400,000 180,34??6‘713 180,232?;511 zgég;g(ﬁgz 7-69
2 |Mizuho Financial Group Inc 1,400,000 175,622?;133 177’7023(5)2 2322%2922 7.58
3 [MORGAN STANLEY 1,400,000 174,642?6-3‘212 176,812‘,11-%2? 235(1552(7)927 7-54
4 /Lizs Froup Funding Switzertand 1,400,000 179,2422,22 176,732‘,1(-333 zgézlaigg%)s 7-54
5 [HSBC Holdings PLC 1,400,000 177,1024,155 176,553‘,1;71‘11 zgégsggsgs 7-53
6 |llells Fargo & Co 1,400,000 173,842%22 176,173‘,12-353 zgégsgg%z 7-52
v e e 1,400,000 110 e 129) 17,70 67| 2036v07714 | T
8 |GOLDMAN SACHS GROUP INC. 1,300,000 165’752333 168,32?1?(-)?12 235582925 7.18
9 [CITIGROUP INC 1,300,000 163,6024,16-35292 165,233%;2 2352982981 7-05
10 |JPNorgan Chase & Co 1,200,000 151,3524,1;112 154,192?5-335 zgég%g%l 6-58
o 3 e o
12 [BANK OF AWERICA CORP. 1,000,000 ) o 42282 128.0 42?523 2352%)2929 5.46
13 |ROYAL BANK OF CANADA 700,000 o 822122 83’763?%% 235(1538(7)92 L | 357
N e e A
15 |Credit Agricole SA/London 250,000 32’7422(5)3 32,863?6;1? 2322;229(1)5 1.40
16 3pce 54 250,000 3, 270 48| 32,650, 000| 203r0a15 | 1%
17 State Street Corp 200,000 24,892?6-333 25,042?@3;2 25523829(1)9 1.07
)
96.24%
96.24%
)
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2016-11
(2023 3 31 )
) )
684,689,989 99.65
684,689,989 99.65
2,431,789 0.35
687,121,778 100.00
) )
463,541,250 67.46
463,541,250 67.46
QY
2
« 3
(2023 3 31 )
) ) (D)
1.0383 1.4060
! 486,977,233 505,664 ,162| 684,689,989 99.65
)

99.65%

99.65%

()
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/

2023 4

3,482,000

465,442,839

463,541,250

67.46%
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) ) )( )(
1
@017 3 10y | 1+230+170,030 | 1,236,420,030 0.9841 0.9891
2
1,264,927,002 | 1,278,677,002 1.011 1.022
Q017 o 11 ) | 1+264:927.09 ,278,677,09 0119 0229
3
7,292,4 16,792,4 i )
2018 3 12 ) 907,292,453 916,792,453 0.9550 0.9650
4
906,500, 154 914,100,154 0.9542 0.9622
(2018 9 10 )
5
@019 3 11 ) 927,954,635 933,654,635 0.9768 0.9828
6
7 421 7 421 1.0251 1.0311
(2018 9 10 ) 973,833, 979,533, 025 03
.
774,894 780,51 1.0332 1.0407
2020 3 10 ) ,894,838 80,519,838 033 040
8
811,999,838 821,749,838 1.0827 1.0957
(2020 9 10 )
9
@2t 3 10 ) 795,778,558 804,778,558 1.0610 1.0730
10 801,734,560 811,859,560 1.0690 1.0825
(2021 9 10 ) S P59 . .
1 754,882,933 765,007,933 1.0065 1.0200
(2022 3 10 ) PR B . .
2022 3 758,545,705 1.0114
4 706,183,581 1.0088
5 707,898,094 1.0113
6 708,302,876 1.0119
7 718,738,167 1.0268
8 714,617,340 1.0209
12
@2 8 12 ) 709,959,448 716,259,448 1.0142 1.0232
9 695,161,551 0.9931
10 693,314,992 0.9904
11 692,882,482 0.9898
12 686,323,139 0.9805
2023 1 688,758,239 0.9839
2 688,923,466 0.9842
13
461 11 .9807 .9812
2025 5 10 ) 686,461,333 686,811,333 0.980 0.98
3 687,121,778 0.9816
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)
1 0.0050
2 0.0110
3 0.0100
4 0.0080
5 0.0060
6 0.0060
7 0.0075
8 0.0130
9 0.0120
10 0.0135
11 0.0135
12 0.0090
13 0.0005
)
1 1.1
2 3.9
3 4.6
4 0.8
5 3.0
6 5.6
7 1.5
8 6.0
9 0.9
10 2.0
11 4.6
12 1.7
13 3.3
1 0 0
2 0 0
3 0 300,000,000
4 0 0
5 0 0
6 0 0
7 0 200,000,000
8 0 0
9 0 0
10 0 0
11 0 0
12 0 50,000,000
13 0 0

1,250,000,000
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2016-11
12 13

2022 9 12 2023 3 10
19,443,903 4,781,331
693,255,245 654,623,543
712,699,148 659,404,874
712,699,148 659,404,874
40,011,876 9,101,185

5,040,000

95,754 88,071
1,819,329 1,673,165
28,633 26,330
46,995,592 10,888,751
46,995,592 10,888,751
720,000,000 720,000,000
54,296,444 71,483,877
665,703,556 648,516,123
665,703,556 648,516,123
712,699,148 659,404,874
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12 13
2022 3 11 2022 9 13
2022 9 12 2023 3 10

11 10

121,020,897 29,911,702

154,417,472 14,547,066

33,396,564 15,364,626

957 1,543

95,754 88,071

1,819,329 1,673,165

53,267 60,028

1,969,307 1,822,807

35,365,871 17,187,433

35,365,871 17,187,433

35,365,871 17,187,433

13,890,573 54,296,444

5,040,000
54,296,444 71,483,877
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13
2022 9 13
2023 3 10
2022 9 10
2022 9 12 179
12 13
2022 9 12 2023 3 10
2016 11 29 2016 11 29
1,499,465,771 1,499,465,771
720,000,000 720,000,000
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3.477% Mizuho Financial
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2.65% State Street Corp
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2.8% Bank of New York
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1.15% ROYAL BANK OF CANADA
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16,768,014.000
(2,280,617,584)
2,280,617,584
[2,280,617,584]
2,280,617,584
[2,280,617,584]
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2.
3.
17 100% 100%
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Daiwa Asset Management(Singapore)lLtd. 1,727
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Daiwa Asset Management(Singapore)Ltd. 1,900
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2020 23 2020 2020
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