EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2023 12 4
13
2023 3 11 2023 9 11

2017-01

2017-01

03-5555-3431

1/98



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2017-01

2017-01

2/98



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

ELLpa gl E
(¥47-50-/OVEREM (G-SIBs) fis 77 K (BHEAyY$D)2017-01)
(947 J0—/\LEREEI (G-SIBs) i35 77/ K (B4 BEAvYSD) 201701)

HATRNE - ENIAYRE BF SR BARRARE (REOER)
_ B W
HTRG(E W B
FEEEIRIE
, B F DAt
ENAYRE o ( )
AESS

(GE) S r2 FBS T SERSIERBIIETLTVETY.

BIRES TR (V07 70—)VLERSE (G-SIBs) WS 77V E (B8AvIHH) 2017017

R SARE R AL
25
S0~
— #F10@
i (BR< B)
RIVERRR F2M0 B
1'!% b 3 il &b
B < )
A FaE JPUE (I )
=N F6E
E DIt PUT
HU Sy (WBR)
( ) A EF=F
FEEIRE 126
2Ot (=R) IR
ZFP/E-A7- HL
(ﬂlﬂﬁﬂ#) yiaw 10 bs S59%
(fzF W) B« o
HEES
( ) F Oty ()
HERS BE ¢ ) e
AR, T XA

GE) 227 FORETIEEES EMEIRTLTVEY,

3/98




EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Oooooooooooooooooaod

BHED TR (Y17 50—/ (LSRR (G-SIBs) % 77 VK (B9 88~y UHh) 2017-01)

IR RIS 4 FSr T JERNNE

g™ — JO—I%L

Pl (< Ba)

VB 0[] B

*‘iﬂ o J7=U— &b
e B

FOIth{f F6H FUP

HL Sy Mt )

{ ) FEF-F
FENEIRE 128
FOftEE (8H) N i
(ommes)| o | e | T
HESS PITR

( ) FMith (P3R)

RS EER £ ;g

AERATE =g

CE) 277 FOBST2MEESEREIBRTRLTVEY,

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

210

4/98




EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

n G-SIBs[CIEESNIRTHRITT B HBICRELET.

RS, G-SIBSICIEE S NIRRT HRITTBHKRIL, A— OB LU BRIV TOHHE
ELET.
o STl HGRHESHET,
S HORTFAHNRTT 5 N RANRICSHET.
« BT LB, FEEROTRTHEANSNSDIITEEUERA.
RSP HEICERYET.

& HEEIIS %I MEERTHG-SIBS TR BB IC BV T H. HiBHE S LU RN TS
[CLBIEELIFICBD*  MESROREEMATICENBUET,

HRER . ERSFZOERNERFITELTREREDLDICRITIDMAFDILTY,
HUZERCEAT.BEERVAINBLBYEL.AAORNDVRE, —BICEREEN
ERUVAIERSHHELTESNA LREEANOSET . BRCESTEB TLET,

¢ 77 FOEBLIFICREFRASNARFICHELET.
¢ RBEDRRDD.EPIL, I-OBLURFIVIETOERICIEETZCENHUET,

G-SIBs(Global Systemically Important Banks) &3

TESEOPREFT. EHEELUESTHRA TN EMNTERBA(FSBINEE L &/
DATLE HREERCSASRENBOTREVEERRTEVLLET,

—RORTELERL.BEERORB{IENERENSZ. MUVWEEERII5CLNS. 2240
BULERESGEENROONET, G-SIBSICIEESNSRTEE. BF1BICRETNSFETTY.

5/98



EDINETO OO
0000000000000000(E06748)
0000000000000000000
O HHFOBMIT. REEICBLTABIESLIL LELET,
# iR RET LRI DU RICEITDMF0EEHORETEY BMTOEBEGEICEY, #HizF
OEA T FABBLREORBFEANSNABEFEUET.

ERELEHFOBRAIFICTONT

S&P. 1w,
R&I. JCRODIBES

lZEOEAIFER WERE TORFOTE.

v | RO e s - FROFHVORREICETDHROREL |
] AA ERTOOT. L—Tr—ZX(Moody's).
E A+ Al . SEPF O/ N —F T (58P). T 1w F-
[ A {i_ L—FA VTR (Fich BEEVNSTBMRTE |
& [BBE HEWZFOEHTETETVET. '
— 1 BB SENEHEMATIR EERELNTRON. |
RITHEOBRERROECREICETHELT

BTN RDNBC ENBYET.

o [REBANYIHY | BLUTEBRRENYI B ]| D2DODT7 /R
hHUET,

p=1 = ZaNVEI 1)) |
e ABZEHVATEERITBIH . ABNVvIEFTEVET,

¢ L. RBENUATERR2ICERTEILDOTREU E AL

HHBEAYIBY

0 {FEERENEREEICOVWT. ABAY I ETESCEICEKU. HIF IR
DEBENGABEEE70%BISEDIFRTEEHIULET,

S REAVILTVBLESICOVTR. BEEHOREEERITFY.

ERENUETESE. OFROSFFEAREOEROEF SV ENCETCE. HREEISDIN IARE
LY. BEEEGICL TR ESICOAMERAT R LBBUET.

6/98



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 BADBEAHIE. TR 29E1 H23HETERYET,
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) |1 HRBME. FaE29F9R 1 0B(AEEBOBESEERE) 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.

7198



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2017 1 24

Tl

teo1 .-

2

Tl 2 Tl

8/98



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad
2023 9

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)
©)

9/98



g~ wN

@

(b)
©

(D
)

®)

70

10/98

20

22

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



10

11
12

13
14
15
16
17

o Ol WDN B

11

13

11/98

EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

10

10



EDINETOOOO

O00OO000000000004000(eo6748)
Oooooooooooobooooooad

£ A
‘ m| | ]| L
2olcal | & | B m £
aul &[] @ | [#8|DR| |24
Felland| | 2| [BEE|[25] |[ER
> b an||oR| | =
R [[Fs RO[[=R] |
5 L2 = ﬂ m

——— — — — — — — — — — — —

F20 « BRBE

PV EEEE

IIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIII

12/98

1

CI0O Chief Investment Officer
Deputy-CIO

Deputy-CIO 0 5

Cl10
CI0
C10



FD

35 45

2023 9

@

13/98

FD

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

100 10



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2 16 2 8 3

100 5

28 8
3 28 8

28 8
3

) 1 4
5
5

14/98



15/98

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

&)



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

16/98



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

100 10 100 20

10

¢y

17/98



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

15 2 1 14
16 2 1 16

18/98



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

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

19/98



20/98

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

&)



€y

(SEFEWICSDMEE LD XA—TED

LR L8
‘-'&HHHHHE -
(3 - L T
4 ! "

# FERA A-VETHD, 477 FOSRERERTLOTREDF A,

(REEROA-JED

R menmm
w L7
HEAE
© mRANEE
er Y T&

W CEE A—SETHED, 8272 FOEFRRRERTOTRE0E T A

70

21/98

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

&)

®
37 6

22/98



EDINETOOOO
O00OO000000000004000(eo6748)
OooOooooOoooooooooboood

IR S -
I, 5 = - A2 ORI T SR A2 AR
L FHD AT TE Y5 LT ROMEEBET :
: B OOPEET b :
: WO WS ‘ase R RSAONE IEEEBOEE i
YROTHRI A& I
L RSO R LU R - R AOWRWIMT SR
P ORENDEBIMT A EAD DA ST 5
: CE BT WD W 2
: AT 5
| HADT R A NED
: -HARU 0, (R T8 LT R S| :

S EAE ET el ot ] WA 2 SRS ﬂ. ;
E P — Hh LU REeET | B ;
: S OMEEE BE i y
: BB 12 R EEND 2 41 EEOES : 4 |

23/98



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2017 1 23
1.08 1.0

0120-106212
9:00 17:00

0.55 0.50

0.30 0.175 0.025

24/98



2037 12
20.315

2.1
0.315

31
15

2023 9

15

EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

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

2037 12 31

15.315 15

25/98

2.1
0.315



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2017-01
(2023 9 29 )
) )
411,241,364 100.88
411,241,364 100.88
3,567,894 0.88
407,673,470 100.00
() )
410,701,227 100.74
410,701,227 100.74
QY
« 2
()
(2023 9 29 )
(@) (@) (D)
1.0535 1.5888
! 258,837,717 272,689,555|411,241,364 100.88
)
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() ) )( )(
1
017 9 11 1,194,483,025 1,207,127,148 1.0392 1.0502
2
1,131 1,140,761,324 .9844 .9924
(2018 3 12 ,131,565,598 ,140,761,3 0.98 0.99
3
1,117,341,427 1,12 7 .9721 9771
(2018 9 10 , ,341, ,123,088,755 0.9 0.9
4
(2019 3 11 1,142,091,741 1,144 ,965,405 0.9936 0.9961
5
(2019 9 10 1,103,258,556 1,105,882,220 1.0513 1.0538
6
2 1.0702 1.0752
(2020 3 10 588,062,308 590,809,636 070 075
7
499,237 ,24 4,181,372 1.1107 1.1217
(2020 9 10 99,237,249 504,181,3 0
8
(2021 3 10 485,361,839 490,980,161 1.0799 1.0924
9
(021 9 10 487,120,764 493,188,551 1.0838 1.0973
10 450,830,961 456,898,748 1.0030 1.0165
(2022 3 10 ’ ’ ’ ’ ) i
1 425,102,457 428,248,717 0.9458 0.9528
(2022 9 12 ’ ’ ’ ’ | i
2022 9 414,245,037 0.9216
10 409,931,879 0.9120
11 417,022,996 0.9278
12 418,156,829 0.9303
2023 1 421,121,397 0.9369
2 415,253,279 0.9239
12 414,106,353 414,106,353 0.9213 0.9213
(2023 3 10 ’ ’ ’ ’ ) .
3 416,413,024 0.9265
4 419,257,570 0.9328
5 415,874,769 0.9253
6 412,753,371 0.9183
7 413,046,291 0.9190
8 410,858,497 0.9141
13
4 2,87 4 2,87 .91 .91
(023 9 11 ) 09,352,873 09,352,873 0.9108 0.9108
9 407,673,470 0.9070
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)
1 0.0110
2 0.0080
3 0.0050
4 0.0025
5 0.0025
6 0.0050
7 0.0110
8 0.0125
9 0.0135
10 0.0135
11 0.0070
12 0.0000
13 0.0000
)
1 5.0
2 4.5
3 0.7
4 2.5
5 6.1
6 2.3
7 4.8
8 1.6
9 1.6
10 6.2
11 5.0
12 2.6
13 1.1
1 0 0
2 0 0
3 0 0
4 0 0
5 0 100,000,000
6 0 500,000,000
7 0 100,000,000
8 0 0
9 0 0
10 0 0
11 0 0
12 0 0
13 0 0

1,149,465,771
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() (2023 9 29 )
) )
2,336,505,341 98.40
2,336,505,341 98.40
38,061,422 1.60
2,374,566,763 100.00
D
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(D)
) (@) C/7 7)™
e Wt e R
2 |GOLDMAN SACHS GROUP INC. 1,300,000 185’693?%g2 185’003?&%2 23é2§82925 7.79
3 [CITIGROUP INC 1,300,000 183,462?523 182,693?é:: 2gé2982981 7.69
4 [parclays PLC 1,200,000 172,373?igg 171,982?ég% 2322332922 7.24
° T:ESUbiShi i Financtal Brow 1,200,000 171,862?622 171,64??522 2gé2§82981 7.2
6 KES eroup Funding suftzertand 1,200,000 171,742?é22 170,662?ég? 2gé2332925 7.19
7 [HSBC Holdings PLC 1,200,000 170,333?522 169,722?632 2322982925 7.15
8 |JPlorgan Chase & Co 1,200,000 169,812?%28 169,522?égg 2322982981 7.14
9 |Mizuho Financial Group Inc 1,200,000 169,652?éi§ 169,432?é23 Zgégjggsgz 7.14
10 Wells Fargo & Co 1,200,000 167,573?&22 167,10$?i22 2322982922 7.04
11 |NORGAN STANLEY 1,200,000 167,282?é;g 166,858?é82 23é25§3927 7.03
12 [BANK OF AVERICA CORP. 1,000,000 141’703?igg 141,162?i§; 2gé2982929 5.94
13 |[ROYAL BANK OF CANADA 700,000 92,783?é$é 92,57g?é¢i 23éé§83924 3.90
o e
15 BPCE 4 250,000 36 050 3a8| 35,008,570] 209as0r15 | 15
16 |Credit Agricole SA/London 250,000 36,91i?igg 36,972?&22 23éj;gg?25 1.56
17State Street Corp 200,000 28,022?5?1 27,932?é2; 2322382929 1.18
)
98.40%
98.40%

)
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2017-01
(2023 9 29 )
) )
613,871,716 100.47
613,871,716 100.47
2,845,236 0.47
611,026,480 100.00
D) )
429,062,829 70.22
429,062,829 70.22
QY
« 2
Q)
(2023 9 29 )
) O | ®
1.0406 1.5888
! 386,374,444 402,074,250/ 613,871,716 10047
)

100.47%

100.47%

)
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) ) )( ) )
1
o17 o 11 ) | L+640:373,709 | 1,661,152,683 1.0263 1.0393
2
1,4 7,4 .9691 .9791
2018 3 12 ) 581,453,665 587,453,665 0.969 0.979
3
7 767 ) .97
2018 9 10 ) 580,967,856 585,767,856 0.9683 0.9763
4
594,744,176 598,344,176 0.9912 0.9972
(2019 3 11 )
5
019 8 10 ) 624,204,439 627,804,439 1.0403 1.0463
6
29,255,127 755,127 1.04 1.
2020 3 10 ) 629,255, 633,755, 0488 0563
7
134 7,334 1.1002 1.1122
2020 9 10 ) 660,134,953 667,334,953 00
8
646,721,757 654,221,757 1.0779 1.0904
(2021 3 10 )
9
@2t 8 10 ) 651,427,016 659,827,016 1.0857 1.0997
10 613,092,673 621,492,673 1.0218 1.0358
(2022 3 10 ) Y S . .
1 617,895,992 623,295,992 1.0298 1.0388
(2022 9 12 ) "D P9 . .
2022 9 605,017,887 1.0084
10 603,414,815 1.0057
11 603,036,456 1.0051
12 597,312,801 0.9955
2023 1 599,435,113 0.9991
2 599,574,575 0.9993
12 597,434,772 597,734,772 0.9957 0.9962
(2023 3 10 ) P S . .
3 598,011,952 0.9967
4 603,801,016 1.0063
5 607,261,700 1.0121
6 610,145,939 1.0169
7 606,274,551 1.0105
8 610,714,097 1.0179
13
772 772 1.01 1.01
2023 9 11 ) 609,772,888 609,772,888 0163 0163
9 611,026,480 1.0184
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)
1 0.0130
2 0.0100
3 0.0080
4 0.0060
5 0.0060
6 0.0075
7 0.0120
8 0.0125
9 0.0140
10 0.0140
11 0.0090
12 0.0005
13 0.0000
)
1 3.9
2 4.6
3 0.7
4 3.0
5 5.6
6 1.5
7 6.0
8 0.9
9 2.0
10 4.6
11 1.7
12 3.3
13 2.1
1 0 300,000,000
2 0 998,382,622
3 0 0
4 0 0
5 0 0
6 0 0
7 0 0
8 0 0
9 0 0
10 0 0
11 0 0
12 0 0
13 0 0

1,898,382,622
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2017-01
12 13

2023 3 10 2023 9 11
3,449,842 1,945,399
417,622,399 414,129,524
421,072,241 416,074,923
421,072,241 416,074,923
5,824,465 5,551,408
56,235 57,674
1,068,398 1,095,755
16,790 17,213
6,965,888 6,722,050
6,965,888 6,722,050
449,465,771 449,465,771
35,359,418 40,112,898
414,106,353 409,352,873
414,106,353 409,352,873
421,072,241 416,074,923
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12 13
2022 9 13 2023 3 11
2023 3 10 2023 9 11

7 6

19,100,312 40,597,125

9,280,319 44,157,393

9,819,986 3,560,262

997 1,272

56,235 57,674

1,068,398 1,095,755

50,488 38,517

1,176,118 1,193,218

10,996,104 4,753,480

10,996,104 4,753,480

10,996,104 4,753,480

24,363,314 35,359,418

35,359,418 40,112,898
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13
2023 3 11
2023 9 11
2023 9 10 2023 9 11
185
12 13
2023 3 10 2023 9 11
2017 1 24 2017 1 24
1,149,465,771 1,149,465,771
449,465,771 449,465,771
39.1% 39.1%
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