EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

2023 8 25

03-6387-5000

1/53



2023 2 24

2/53

EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood



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 ) o I .ln;m E77>FRcE B8R (5775 F) DRl © vea
5,000 log la
0000 oo Lk}
15,000 e} 415 ]
10000 _—E—&-‘_z &0 40
5.000 20 0
o o a
- 20 -3
- it
- : : - 6 60
010TH  2010EAN J030MEN I001MAR 023048 202285H it BEE SADE wNEE SRR AR DR
B (W) 88| 421 59,8 6.7, 5.4 73| 18.5
[ (W)| 165 — 160 - 124] —194] .55 —6i] —94
(Fem ()| ~a7]  60] 145 53 L04 .8} 2.1
sETHSRAREN L. RIMOGESERERELE-LOLS cETORARIIAN YT rAFORENREIEHYER A,
ZLTHELAOTY, 201081 BRE100005L THBIELTE «J0IMETASG2IE ANSEMOEARIEHSIFNO R
YET. BREDRAE-8/M-FTHEEETL-AOTY.
« EMRETEL, 200 0ET A S0 F A M EMO&ARICET s RFHICHELCBEEERGYET.
SIEMORERERFLLLOTY, = 43y FRAREEORELENOMERTT,
HHEENEANLNENDT. BHROGESEEESALELOEAAULTHALTEY. EROASEE-NT LIRSS BYET,
<HBENGREIFAORE>

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 )
) ) 20.315 (
15.315 5 ) 20.315
2
1 2015 12 31
2
«C )
15.315 (  15.315 )

7/53



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

| | | |
| | [ |
e I
D5 ER 275 BiEOREMERS EE o
SR B0 BEE LI TR EO TR snxwous || 9 £ B
FE& RE - T 2B A S EReE DL AP LE St
PEBSES LN ET, .
@ | | 2
Bifis =
%i% f 1%
1
&R B
X y
(@i IEh s R EE S e 0 ER 7
TEETER -T2\ ECE. TOTEH spsnis : H
2EOERATERES (BRIES) % v W ke i
Bieh, wEebe mEREREE BRI BL Egﬁigﬁgﬁ
) R NSRS Ee b - Al g
TT, Hh, TRETRrLEe (15 e & & g
wERe) BRI 18, SEeRE - = — Bm_
S F DERIEAL S REHES G el Il (=oTeEis
WS BV, TOE0RRE a | | W
EERRAEE LV ET, L
hy L
(5) 2023 6

2023 6 30

8/53



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooodooodooddoononononon

10,317,471,189 99.98
1,037,574 0.01
10,318,508,763 100.00;
44,331,769,668 50.73
1,867,497,156 2.13
939,560,174 1.07,
5,940,912,894 6.79
6,763,375,435 7.74
7,307,339,753 8.36
1,479,766,230 1.69
4,538,954,721 5.19
1,751,639,325 2.00
1,148,727,063 1.31
511,648,185 0.58
580,394,278 0.66
4,396,490,601 5.03
190,379,021 0.21
145,313,852 0.16
306,614,213 0.35
475,187,850, 0.54
1,377,343,230 1.57
199,503,215 0.22
918,097,188 1.05
4,933,722,103 5.64
288,587,928 0.33
90,392,824,083 103.45]
3,018,891,017 3.45
87,373,933,066) 100.00;

)
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1 10,248,804,201 1.0405( 10,664,778,748] 1.0067 10,317,471,189|99.98
()
99.98
99.98

) ()
1 US TREASURY N/B 6,000,000 15,123.90] 907,434,414 14,782.18 886,930,972 4.1252032/11/15] 1.01]
2 US TREASURY N/B 5,000,000 14,824.66] 741,233,057 14,451.42 722,571,222 402029/10/31 0.82]
3 US TREASURY N/B 5,000,000f 14,331.35 716,567,766 13,805.48 690,274,119 3.125/2028/11/15| 0.79
4 US TREASURY N/B 4,800,000f 14,280.86 685,481,561 14,153.06 679,347,212 3 2024/6/30] 0.77
5 US TREASURY N/B 5,000,000 13,170.07] 658,503,809 13,087.89 654,394,749  0.25/2025/10/31) 0.74
6 US TREASURY N/B 5,000,000 13,098.94 654,947,015 12,917.98 645,899,277 0.625 2026/7/31) 0.73
7 CHINA GOVERNMENT BOND 32,000,000 1,988.62 636,360,153 1,998.14 639,406,328  2.28/2025/11/25| 0.73
8 US TREASURY N/B 4,700,000f 13,331.73 626,591, 706 13,229.20 621,772,573 2.375 2029/3/31] 0.71]
9 BUNDESSCHATZANWE I SUNGEN 3,800,000f 15,670.57 595,481,671 15,510.67| 589,405,718 2.2(2024/12/12] 0.67
10 US TREASURY N/B 4,000,000 14,022.57] 560,902,879 14,014.30] 560,572,054 2| 2024/6/30| 0.64]
11 US TREASURY N/B 3,500,000 16,054.48 561,907,131 15,872.43 555,535,383 5.375 2031/2/15| 0.63
12 US TREASURY N/B 5,200,000 11,317.85 588,528,551 10,659.87| 554,313,728 2.375 2051/5/15| 0.63
13 US TREASURY N/B 4,000,000 13,667.99 546,719,898 13,712.59 548,503,956( 0.375 2024/8/15| 0.62
14 US TREASURY N/B 4,700,000 11,953.14 561,797,732 11,600.89 545,242,198 0.625 2030/5/15 0.62]
15 US TREASURY N/B 4,000, 000f 13,739.50 549,580,069 13,590.26 543,610,543 1.125 2025/2/28| 0.62]
16 US TREASURY N/B 4,300,000f 12,554.39 539,839,047 12,372.29 532,008,514 0.5/2027/10/31] 0.60]
17 US TREASURY N/B 4,000,000 13,237.13 529,485,356 13,155.00] 526,200,376  0.25 2025/8/31] 0.60
18 BUONI POLIENNALI DEL 3,500,000 15,006.81] 525,238,563 14,948 .36 523,192,600 2.8 2029/6/15| 0.59

ITES

19 US TREASURY N/B 4,000,000 13,053.44 522,137,988 13,018.23 520,729,265 0.375 2026/1/31] 0.59
20 US TREASURY N/B 3,800,000f 13,883.92 527,589,146 13,503.32 513,126,393 2.375 2027/5/15| 0.58
21 US TREASURY N/B 3,700,000f 14,021.04 518,778,481 13,746.29 508,613,006 2.5 2026/2/28] 0.58
22 US TREASURY N/B 3,500,000 14,146.19 495,115,383 13,677.48 478,711,932 2.875 2028/5/15| 0.54
23 FRANCE GOVERNMENT 0.A.T| 3,100,000 15,668.88 485,735,319 15,418.44 477,971,927 1.752024/11/25( 0.54]
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24 FRANCE GOVERNMENT 0.A.T| 2,520,000 19,450.94 490,163, 737| 18,692.93] 471,061,987| 4.5 2041/4/25 0.53]
25 US TREASURY N/B 4,500,000 10,926.99 491,714,896 10,455.98] 470,519,424 1.875 2041/2/15| 0.53
26 US TREASURY N/B 3,500,000 13,502.60] 472,591,063 13,259.50] 464,082,680 2.75 2032/8/15| 0.53
27 US TREASURY N/B 3,300,000 13,992.66 461,758,035 13,900.34 458,711,528 2.875(2025/11/30] 0.52
28 US TREASURY N/B 3,400,000 13,914.50] 473,093,308 13,426.58 456,503,819 2.625 2029/2/15 0.52)
29 US TREASURY N/B 3,500,000 13,126.12 459,414,407| 12,972.63 454,042,383 0.875 2026/9/30( 0.51]
30 FRANCE (GOVT OF) 3,000,000 14,961.70] 448,851,104 14,638. 45 439,153,661 1) 2027/5/25 0.50)
()

103.45

103.45]
2023 6 1

1 ()
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(2016 12 6 ) 123 123 0.9518 0.9518
2 (2017 12 6 ) 835 835 0.9636 0.9636
3 (2018 12 6 ) 2,783 2,783 0.9452 0.9452
4 (2019 12 6 ) 5,072 5,075 1.0029 1.0034
5 (2020 12 7 ) 13,262 13,268 1.0504 1.0509
6 (2021 12 6 ) 15,819 15,827 1.0334 1.0339
7 (2022 12 6 ) 10,536 10,536 0.8705 0.8705
2022 6 10,531 — 0.8981] —
7 11,044 — 0.9241] —
8 11,058 — 0.8921] —
9 10,722 — 0.8543 —
10 10,328 — 0.8526 —
11 10,492 — 0.8645 —
12 10,392 — 0.8482 —
2023 1 10,629 — 0.8610 —
2 10,379 — 0.8401] —
3 10,597 — 0.8549 —
4 10,577 — 0.8510 —
5 10, 640, — 0.8436 —
6 10,318 — 0.8384 —
1
1 2016 8 25 2016 12 6 0.0000
2 2016 12 7 2017 12 6 0.0000
3 2017 12 7 2018 12 6 0.0000
4 2018 12 7 2019 12 6 0.0005
5 2019 12 7 2020 12 7 0.0005
6 2020 12 8 2021 12 6 0.0005
7 2021 12 7 2022 12 6 0.0000
2016 8 25 2016 12 6 4.8
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2 2016 12 7 2017 12 6 1.2

3 2017 12 7 2018 12 6 1.9

4 2018 12 7 2019 12 6 6.2

5 2019 12 7 2020 12 7 4.8

6 2020 12 8 2021 12 6 1.6

7 2021 12 7 2022 12 6 15.8

8 2022 12 7 2023 6 6 3.1

100
2 1

1 2016 8 25 2016 12 6 136,068,790 5,901,615 130,167,175
2 2016 12 7 2017 12 6 1,265,251,163 528,108,757 867,309,581
3 2017 12 7 2018 12 6 2,707,155,047 629,767,588 2,944,697,040]
4 2018 12 7 2019 12 6 2,934,598,029 821,417,832 5,057,877,237
5 2019 12 7 2020 12 7 10,830,911,059 3,263,383,589 12,625,404,707
6 2020 12 8 2021 12 6 4,899,019,035  2,216,160,177, 15,308,263,565
7 2021 12 7 2022 12 6 3,041,327,459]  6,245,985,259 12,103,605, 765
2022 12 7 2023 6 6 1,026,870,868 478,629,638, 12,651,846,995
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() ( 52 38 )
( ) 38 3 57 2
12 133 )( )
() 193 2 1 8 (2022 12 7 2023 6 6
EY
8
(2022 12 6 ) (2023 6 6 )
34,870,859 19,249,142
10,535,689, 851 10,670,552,066
22,402,147 a
10,592,962,857 10,689,801,208
10,592,962,857 10,689,801,208
38,378,578 632,735
1,772,031 1,743,156
15,948,255 15,688,368
60 33
118,075 116,152
56,216,999 18,180,444
56,216,999 18,180,444
12,103,605, 765 12,651,846,995
1,566,859,907 1,980,226,231
492,459,525 474,257,129
10,536, 745,858 10,671,620,764
10,536, 745,858 10,671,620,764
10,592,962,857 10,689,801, 208
7 8
2021 12 7 2022 12 7
2022 6 6 2023 6 6
- 1
1,426,176,810 319,772,554
1,426,176,810 319,772,553
683 1,934
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7 8
2021 12 7 2022 12 7
2022 6 6 2023 6 6
1,831,388 1,743,156
16,482,399 15,688,368
122,037 116,152
18,436,507 17,549,610
1,444,613,317 337,322,163
1,444,613,317 337,322,163
1,444,613,317 337,322,163
92,970,413 8,531,392
511,407,601 1,566,859,907
- 62,565,157
= 62,565,157
196,415,220 147,140,710
169,501,642 E
26,913,578 147,140,710
1,036,650,523 1,980,226,231
2022 12 7 2023 6 6
7 8
2022 12 6 2023 6 6
12,103,605,765 12,651,846,995
5 6 1 10 ) 5 6 1 10
1,566,859,907 1,980,226,231
1 1
1 0.8705 1 0.8435
(10,000 ) (8,705 ) (10,000 ) (8,435 )
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7 8
2022 12 6 2023 6 6
7 8
2021 12 7 2022 12 7
2022 12 6 2023 6 6
15,308,263,565 12,103,605,765
3,041,327,459 1,026,870,868
6,245,985,259 478,629,638
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(2023 6 6 )

1,539,256,126
460,210,791
92,898,168,607
132,223,961
36,912,616
551,452,043
105,991,164
608,880

95,724,824,188

95,724,824,188

65,746,848
1,411,307,693
89,702,763
812

963,300

1,567,721,416

1,567,721,416

92,984,723,120

1,172,379,652

94,157,102,772

94,157,102,772

95,724,824,188
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2023 6 6
1
1 1.0126
(10,000 ) (10,126 )
2023 6 6
(
2023 6 6

2022 12 7
83,334,091,192
35,679,921,704
26,029,289,776
92,984,723,120

2,061,852,602
1,207,597,211
44,765,736
15,544,352
7,032,331
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5,008,000
10,537,776,088
8,703,412
5,236,185
28,448,731
7,494,393
10,263,150
49,670,122,562
10,288,089,162
12,076,767,230
156,427,471
2,312,197
3,983,639
6,047,758,615
799,540,053

2023 6 30

10,321,877,020

3,368,257

10,318,508,763

12,307,159,244

0.8384

2023 6 30

183,091,390,959

95,717,457,893

87,373,933,066

86,790,436,292

1.0067
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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 )
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