EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

2023 8 25

03-6387-5000

1/53



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

2023 2 24

2/53



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

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

2023 1 19

@

@

€))
@

®

@
@
©) ( ).

(C)) . (ONENC)

) ” (OO

(LMMF( )..MRF  MMF MRF
MMF
(2MRF( )...MRF MRF
(3)ETF... 12 480 ) 12 1 2
32 26 9 4 2

@

@

3/53



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

(2023 7 )u

17,180

1959 12
1997 10

2000 11

1-13-1 5,150,693 100

4/53



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

2 SELME [
BERBEEEAS
RREMOREIOLARURFT IO ADEN,
EW. N
[ - l
ERBLEAS ™
woonnssiaico| [ ASEEMAEE
RREAR DREY FRESCHAORBER
1 Zhi-ZAHgNNIco®
HBIERUS S1EOMA
A P MRS FIZHE. 0
HAELHER-ETLR ﬂir:ﬁg< ;ga!m
=a5 )] HiThh .
L man R, e s HESR~GABERHA
1 K _/
| ( auF5472R )
BRELE - F—L - LR L
Fr>FARRBEICEY ., ERNEEFRL. EMESE | (30~40 B
HEHERRUBMESEABDORIZEMS. e
272 FOEM - RARROEMORE S e AR ASED
&, WAW
! - v

ERTOH FOSH - REWHICMT SRS

AR T+ =T A0S, WilG EOEN

5/53



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

A2 E S Lob A (2018%7A%~202356 A% AK)

(FrAANENMRER SIS RS BOHEREMOMES) (FPAFERBENEAR IS AENORAROHER)

— 0 FOTNEE (G — S R ) - t .ln;m 1577 F RRsE BER (577 F) wlea O vEa
5,000 log la
0000 oo Lk}
15,000 e} 415 ]
10,000 4 40
5.000 20 0
e e o
- 20 -3
- it
- . : - 6 60
20MBETH J0IGEAR 20308aR J001MAFR MN22EN 2023858 -kl BixE =hEE =NEDE SR AER wRIA
[ T o [ sonm | womn | 60 | S | s
B (W) 42| 421 59.8 627 5.4 7| 16.5
(W (W)| -~ 64| — 160 - 124 —194] .55 —6i] -—94
(Fem ()| o8] 60 145 53 L04 .8} 2.1
sETHSRAREN L. RIMOGESERERELE-LOLS cETOARIIANYUIrAFORENREIEHEYER A,
ZLTHELAOTY, 201081 BRE100005L THBIELTE «J0IETASGIIEANSEMOEARIEHSIFNO R
YET. BEDRAE-8/M-THEEETL-AOTY.
« EMRETEL, 200 0ET A S0 F A M EMO&ARICET s REFHICHELCBEEERGYET.
SIEMORERERFLLLOTY, = 43y FRAREFORELENOMERTYT.,
HHEENEALNERND. BHROGESEEESALELOEAAULTHALTEY. EROESEE-NTLREBYET,

<HBNUREIZAOENR>

OBXN: WESENRN (TOPN) (R &4:275)

OEMEE: MEC-KOKUSAIRE (EY%34, P~ —2)

CORAEE: MEOIT =20 Ttk T X (BEAH, AA—=2)

O B @M HOMURA-BPIIHN

OklEME - FTSEHARRNS T2 AMEE, ~v L -A4—2)

OFRER PEAAY-Hrldv b b A T A — T4 g 0= U - Fr =L 74 F (R A—=2)

RitENGRESIAORROFFATI-oLTE

ORERERR TP (ESAS ---FESENR TP (ES24)ORNERUEESASER (ToP) (ES24 CHOER NN, Bt
SHJPXEFRIERLRHPXEFTOMESHE (BTFTIex &%, IOERKsHETHY. MBRORS. BRECSN. MY ES SR ToPX)
(RELH) T ET<TORN -2 BUMES SRR (ToPN) (RESAA CHEMELEMBCET AT <TORNZ e NLET, JPX
iz, EEREAR TOPL) (BEAH ORREORHERLBORE. RERIZPRI-HL. REEALE A, SN, JPXC YRR, MERE
EXEndtoTiatd. FMAOEE. EREUETRAZRCRETIL A CIANICHLT EREERLEEL,

OMSC-KOKUSATE B (BSR4, FA—2), MSGIET—5 0 T —tr b {2 F o A (EEMAA, F~—2) - MSCH-EORUSAHRR (R 8 85, F<—
A), MECIZT—U o T —trwh s f Lo 2 (B MR A, F<—2) 13, MECIHRL - MRTT . B R s SR SRS nm—aan
FEMSCHMELET . M50, BRROAFEEETLARELULABEMETIMEENLTLET,

OHOMURA-GRIIR - - -NOMURA-BPIEE O EEMERE . BH s Fa—tfrl— 9 —F A H T TRESHICMELET. GH. BH 74
Fram= Lol oo T e & I LT 2o TR NOMURA-BFIAO EMNE. B0 NS, NREERET L0 TEHE, NOMURA-BPIE
AEALTHEBRIBRT b TAO RS HOBRER. 4 —C2CHL—VNEEALEH L,

OFTEER NEM A Fo2 A (B X, Aol -M<=2) - FTSEHNER -T2 2 (MLEE, ~v DL B~A—2 1. FTEE Flasil lncoms LLOIZ
LUAREN, HNZINOEROEAENSREEHRORERETORFOLEAS Ty PATT, MENEFTSE Ficed hoome LLOD R E
THY. NRCHTETATORBRFTSE Fued Inooeme LLOAYNLTLVET

OMPE L kR - e T o A = 2P =Dl ot D (s F o it A =L 2P A (L= e s TIPE LN L M G b e e o s
Fub A —IT L - w—traw 0=l F =227 F (A<A—2) oo R A UE T I To o il R -, BROL-<
AED, BLERCERE TS0, MEELTOAEMERLLOTEY,. SREEOENERN. SorORN OS2 Pri—La, EIVER
EiICHETSELOONEDEECEEEROSLDTLRYE wu.tr:.ﬂlllMLaHﬁ-mr-uuim..llﬁ ELMTLBYEEAL,
SoEAERLIMEER. F—5 FOROMRIIEASLOSRASATT A, JPMorgen Chase & Co. BUFEOFER T, o) SEOREREER
BErAETELOTERYESL, &2 Mni‘mtu..t!th&..tﬂturr ABED D=7 ARRROS—LEFETEAD TRRBYR
ke, ERACAENREIRAFOEMME - 20T, PNLEOERAL 0T L~ EAE RO THS a4 RRER-EY, BT —
o it Bl TESENRY., Bl RIFEOREL, Flr—A i D=2 ol FE A=, FEERECOC->TEERELRUET .
HEDLP, Margen Securitles LLCISSTIETIPMELLE JERUET ) (TMEMA—)) 2. MRCHTEES. aRNEEINE (SoTRlFoys
FIEREET oL T OER. ARECEENREERCECA, ERELEEMNEEE. L W T SO RONEIZOVT, EfEM
mlcErOERmeERN AR IR EEREANETENEQEEIC 0T, AR AH Y — - 0O REE-EAE. g RERELRT
BEFCILOTRBUVESL, BRAHS—ETOYIR IO TORE., T—rF 4, F—F P EMT SRR E- TR ETALVEL L,
MEZEARTHLERLLALANIZE-THEEATURT A, SOREROTEE. P-ARCAMT MBSO TEET AN TERRVEY A,
AR A — RN T PR TREY, FOMERET A TR AT S —cRELET,

JPMELLOIENASD, NYSE. SIPCO® A TT . JPMonganiZ P Murgan Chass Bank, NA, JPSL J P. Morgan Seourities PLC . E1-12 € O MRS o050 8T
REETSRCARTEERTT.

[ ST & WM, FTSE Fived Income LLG #t)

6/53



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

[ |

20.315 ( (

15.315 5 )

C ) ( ) 20.315 (  15.315
5 ) 20.315
2
1

1 2015 12 31

2
«C )

15.315 (  15.315 )

7/53



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

DA ST B OSE BEN S e O ER
FALFEOBEE N BREO TR swaous || 4 S B
FE B T BEE RS2 AR HaRH
RN i D ET, o
we | | 2
Rllz -
a2 L
LS r
(@i E oS EE S e ER A
TEETER- T 2FEHIE. FOTEREZ opsnds ; z
R TR RS (RIS ) b 55 5 ¢ O bt aaritin
V. aEehsaRLES (RUSES) B RS (515
E R IR RS e 0 e B £
B, BRETRLES (BN RE) & Bl 2 i ,
i o 18 SE S BT T o {ER Lo % o ﬁgﬁgg Dag
SRS CRRIAE ) B 0 pa s
UF-ERRR. £ RO B0 (BRI B 8 | |
WET, #O
T _a
©) 2023 6
2023 6 30

9,855,615,930 99.90

8/53



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooodooodooddoononononon

— 9,836,418 0.09
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934,367,011 3.85
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1,870,052,602 7.71
1,258,436,000 5.19
693,339,885 2.86
291,618,518 1.20
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17,366,187,397 71.66
201,138,000 0.83
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374,741,280 1.54
1,727,220,940 7.12
2,662,812,544 10.98
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) ()
1 BUONI 10,600, 000f 15,322.97]  1,624,235,37]f 15,452.52]  1,637,967,374 0| 2024/1/15| 6.75
POLIENNALI DEL
TES
2 US TREASURY N/B 10,600, 000] 14,176.23)  1,502,680,573] 14,090.08]  1,493,548,671f 3.5 2033/2/15 6.16
3 US TREASURY N/B 10,000, 000f 14,087.13] 1,408,713,778 13,945.09] 1,394,509,180, 3.375 2033/5/15( 5.75
4 US TREASURY N/B 10,000, 000] 13,545.23(  1,354,523,766 13,677.48( 1,367,748,376 2.875 2028/5/15 5.64
5 BUNDESREPUB. 8,500,000 15,012.17]  1,276,035,034 14,884.53 1,265,185,220 1.7| 2032/8/15 5.22
DEUTSCHLAND
6 BONOS Y OBLIG 8,000,000 15,916.02(  1,273,281,92]] 15,794.62( 1,263,569,978 4.402023/10/31) 5.21
DEL ESTADO
7 BELGIUM KINGDOM 10,000, 000f 12,601.31] 1,260,131,776 12,584.36] 1,258,436,000 0.35 2032/6/22 5.19
8 MEX BONOS 116,000, 000f 802 .86} 931,324,992 805.48} 934,367,011 7.75 2031/5/29| 3.85
DESARR FIX RT
9 BUONI 5,000,000 15,693.80] 784,690,400 15,698.53 784,926,800 2.45 2023/10/1f 3.23
POLIENNALI DEL
TES
10 LANDWIRTSCH. 7,800,000 9,803.97| 764,710,042 9,621.05 750,442,227| 4.75 2026/5/6 3.09
RENTENBANK
11 UK TREASURY 3,800,000 19,016. 49 722,626,887| 18,245.79 693,339, 885 4.25 2032/6/7| 2.86
12 US TREASURY N/B 4,700,000 14,798.91 695,549,109 14,738.00f 692,686, 276] 412052/11/15] 2.85
13 US TREASURY N/B 5,000,000 13,672.55) 683,627,850 13,684.27] 684,213,972 1.5( 2025/2/15 2.82
14 US TREASURY N/B 4,200,000 13,807.39 579,910,704 13,622.82 572,158,851 2.75 2028/2/15 2.36
15 500,000, 000] 99.85) 499,265,000 100. 10} 500,515,000 0.1 2028/9/20f 2.06
16 US TREASURY N/B 3,200,000 14,711.95 470,782,530 14,304. 16| 457,733,430) 412042/11/15 1.88
17 BNG BANK NV 4,300,000 9,068. 20| 389,932,841 9,026.62] 388,144,881 3.3 2028/7/17| 1.60
18 KFW 3,000,000 12,489.80] 374,694,000 12,491.37] 374,741,280 0.125 2032/1/9 1.54
19 [JAPAN BANK FOR 2,500,000 14,307.83 357,695,803 14,388.49 359,712,324  3.3752023/10/31] 1.48
INTL COOP
20 KOMMUNALBANKEN 4,000,000 8,532.35 341,294,284 8,526.47| 341,058,805 0.6/ 2026/6/1f 1.40]
IAS
21 BONOS Y OBLIG 2,300,000 14,477.13 332,974,128 14,480.28] 333,046,624 0| 2026/1/31) 1.37]
DEL ESTADO
22 CANADIAN 2,900,000 10,787.17| 312,828,168 10,883.04 315,608,410) 2l 2023/9/1) 1.30]
GOVERNMENT
23 SWEDISH 22,000, 000f 1,320.57 290,525,900 1,325.53 291,618,518 1.5(2023/11/13 1.20
GOVERNMENT
24 BUONI 1,800, 000f 15,203.5]] 273,663,259 15,313.83 275,649,019 0| 2024/4/15| 1.13
POLIENNALI DEL
TES
25 BONOS Y OBLIG 2,000,000 13,710.41] 274,208,240 13,671.80] 273,436,000] 0| 2028/1/31 1.12]
DEL ESTADO
26 US TREASURY N/B 2,000,000 13,594.26f 271,885, 247| 13,634.43 272,688,782 1.125 2025/1/15 1.12
27 INORWEGIAN 19,000, 000f 1,336.55 253,945,183} 1,333.17 253,303,303} 3 2024/3/14] 1.04
GOVERNMENT
28 KOMMUNALBANKEN 3,000,000 8,341.56f 250,247,010 8,252.50) 247,575,027| 2.42029/11/21f 1.02
IAS
29 NEW ZEALAND 2,900,000 8,385.22 243,171,667 8,424 .30) 244,304,717 0.5( 2024/5/15 1.00
GOVERNMENT
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30 200,000,000 100.57 201,144,000 100.56 201,138,000 0.725 2024/7/30| 0.83
()
71.66
10.98
82.65
2023 6 1
- ()
1 (2015 12 7 ) 3,117, 3,117 0.9966 0.9966
2 (2016 12 6 ) 10,959 10,959 0.9949 0.9949
3 (2017 12 6 ) 11,696 11,696 0.9979 0.9979
4 (2018 12 6 ) 9,592 9,592 0.9881] 0.9881
5 (2019 12 6 ) 9,820 9,830 1.0134 1.0144
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(2020 12 7 ) 10,422 10,433 1.0302 1.0312

(2021 12 6 ) 10,641 10,641 1.0054 1.0054

(2022 12 6 ) 10,420, 10,420 0.9562 0.9562

2022 6 10,531 — 0.9598 —

7 10,694 — 0.9672 —

8 10,585 — 0.9590, —

9 10,467 — 0.9477 —

10 10,423 — 0.9501] —

11 10,387 — 0.9538 —

12 10,323 — 0.9466 —

2023 1 10,210 — 0.9504 —

2 10,087 — 0.9412 —

3 10,115 — 0.9497 —

4 10,076 — 0.9487 —

5 9,914 — 0.9441 —

6 9,865 — 0.9405 —

1

1 2015 4 1 2015 12 7 0.0000
2 2015 12 8 2016 12 6 0.0000
3 2016 12 7 2017 12 6 0.0000
4 2017 12 7 2018 12 6 0.0000
5 2018 12 7 2019 12 6 0.0010
6 2019 12 7 2020 12 7 0.0010
7 2020 12 8 2021 12 6 0.0000
8 2021 12 7 2022 12 6 0.0000
1 2015 4 1 2015 12 7 0.3
2 2015 12 8 2016 12 6 0.2
3 2016 12 7 2017 12 6 0.3
4 2017 12 7 2018 12 6 1.0
5 2018 12 7 2019 12 6 2.7
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2019 12 7 2020 12 7 1.8

2020 12 8 2021 12 6 2.4

2021 12 7 2022 12 6 4.9

9 2022 12 7 2023 6 6 1.4

100
2 1

1 2015 4 1 2015 12 7 3,250,820,276 122,975,285 3,127,844,991
2 2015 12 8 2016 12 6 8,798,323,864 910,633,250 11,015,535,605
3 2016 12 7 2017 12 6 8,057,256,577 7,352,261,252 11,720,530,930
4 2017 12 7 2018 12 6 2,440,874,736( 4,453,547,783 9,707,857,883
5 2018 12 7 2019 12 6 2,392,527,057 2,409,342,920] 9,691,042,020]
6 2019 12 7 2020 12 7 2,242,032,417| 1,815,745,247 10,117,329,190
7 2020 12 8 2021 12 6 7,257,623,3100 6,790,719,439 10,584,233,061
8 2021 12 7 2022 12 6 1,579,542,502( 1,266,067,639 10,897,707,924
2022 12 7 2023 6 6 152,542,038 554,293,477 10,495,956,485
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) ( 52 38 )
( ) 38 3 57 2
12 133 )( )
() 193 2 1 9 (2022 12 7 2023 6 6
EY
9
(2022 12 6 ) (2023 6 6 )
47,062,504 39,457,707
10,409,881,739 9,889,589,766
4,600,000 15,800,000
10,461,544,243 9,944,847,473
10,461,544,243 9,944,847 ,473
13,186,454 18,441,935
1,741,986 1,671,767
26,129,578 25,076,407
82 69
116,070 111,386
41,174,170 45,301,564
41,174,170 45,301,564
10,897,707,924 10,495, 956,485
477,337,851 596,410,576
342,741,528 325,414,840
10,420,370,073 9,899,545,909
10,420,370,073 9,899,545,909
10,461,544 ,243 9,944,847 ,473
8 9
2021 12 7 2022 12 7
2022 6 6 2023 6 6
- 3
418,755,005 113,691,973
418,755,005 113,691,970
1,515 3,748
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8 9
2021 12 7 2022 12 7
2022 6 6 2023 6 6
1,744,338 1,671,767
26,164,983 25,076,407
116,222 111,386
28,027,058 26,863,308
446,782,063 140,555,278
446,782,063 140,555,278
446,782,063 140,555,278
8,480,232 4,909,711
57,133,308 477,337,851
- 24,299,779
= 24,299,779
17,108,022 7,726,937
3,626,944 E
13,481,078 7,726,937
398,276,545 596,410,576
2022 12 7 2023 6 6
8 9
2022 12 6 2023 6 6
10,897,707,924 10,495,956, 485
5 6 1 10 ) 5 6 1 10
477,337,851 596,410,576
1 1
1 0.9562 1 0.9432
(10,000 ) (9,562 ) (10,000 ) (9,432 )
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8 9
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10,584,233,061 10,897,707,924
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4,118,811,899
15,581,199,339
3,085,595,904
7,855,231
2,068,511,822
109,711,478
46,423,025

25,431,263,710

25,431,263,710

335,163,869
905,598,006
23,700,000
7,271

1,264,469,146
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19,206,402,920

4,960,391, 644

24,166,794,564

24,166,794 ,564

25,431,263,710
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1 1.2583
(10,000 (12,583 )
2023 6 6
2023 6 6
2022 12 7
23,530,679,455
90,504,282

4,414,780,817
19,206,402,920

5,754,390,750

7,859,484,834

141,582,539

4,811,798,243
639,146,554
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2023 6 30

9,869,960,874

4,508,526

9,865,452,348

10,489,269,984

0.9405

2023 6 30

43,735,109,944

19,502,987,477

24,232,122,467

19,305,857,361

1.2552
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1,008 45,137,414
191 783,018
14 6,831,005
474 1,037,809
1,687 53,789,246
( )
( 38 59
) 2 ( 19 8
52 )
193 2 1 (2022 4 1 2023 3
31 ) EY
(2022 3 31 ) (2023 3 31 )
( ) ( )
( )
2,006 1,865
35,894 42,108
29,300 21,900
1 1
454 775
694 1,775
27,176 26,116
4,002 3,780
1,835 1,001
- 2,083
57 84
15 15
101,417 101,486
1,744 1,335
1,219 906
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