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2023 10 31
100

637,608,813 9454
99,251 0.01
( ) — 36,718,818 5.44
( ) 674,426,882 100.00
( ) — 99,349,899 100.00
( ) 99,349,899 100.00
@) () ) ) D)
ITCW -TCW 282,628.02 2,287 646,370,281 2,256 637,608,813 94.54
99,991 0.9926] 99, 251 0.9926] 99,251 0.01]

94.54

0.01
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2023 10 1

1 (2016 4 25 ) 7,460,096,558|  7,592,000,817 0.8484 0.8634
2 (2016 10 25 ) 7,125,273,742|  7,271,370,471 0.7316 0.7466,
3 (2017 4 25 ) 6,118,624,042|  6,253,951,150 0.6782 0.6932
4 (2017 10 25 ) 4,582,342,947  4,693,706,715 0.6172 0.6322
5 (2018 4 25 ) 3,300,513,198|  3,402,978,480 0.4832 0.4982
6 (2018 10 25 ) 2,642,403,339  2,708,634,685 0.3990) 0.4090
7 (2019 4 25 ) 1,940,615,160,  1,967,113,303 0.3662 0.3712
8 (2019 10 25 ) 1,608,172,694  1,631,411,890 0.3460) 0.3510
9 (2020 4 27 ) 1,043,245,691  1,051,899,764 0.2411 0.2431]
10 (2020 10 26 ) 1,029,619,114)  1,033,507,021 0.2648 0.2658
11 (2021 4 26 ) 1,086,064,032]  1,089,651,376 0.3027 0.3037,
12 (2021 10 25 ) 1,056,012,302]  1,059,389,308 0.3127 0.3137,
13 (2022 4 25 ) 1,025,601,355  1,028,776,048 0.3231 0.3241]
14 (2022 10 25 ) 905,248,852 908,182,075 0.3086, 0.3096
15 (2023 4 25 ) 898,381,718 901,303,595 0.3075 0.3085,
16 (2023 10 25 ) 682,360,190 684,677,431 0.2945 0.2955
2022 10 929,043,085 — 0.3164 —

11 908,839,120 — 0.3094 —

12 877,644,366 — 0.2995 —

2023 1 870,104,272 — 0.2970 —

2 882,072,145 — 0.3012 —

3 867,611,975 — 0.2962 —

4 893,627,191 — 0.3056, —

5 856,421,432 — 0.2944 —

6 872,248,288 — 0.3060) —

7 842,625,987 — 0.3103 —

8 836,929,234 — 0.3085 —

9 818,487,077 — 0.3040) —

10 674,426,882 — 0.2906, —

)
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1 2015 10 30 2016 4 25 0.0750
2 2016 4 26 2016 10 25 0.0900
3 2016 10 26 2017 4 25 0.0900
4 2017 4 26 2017 10 25 0.0900
5 2017 10 26 2018 4 25 0.0900
6 2018 4 26 2018 10 25 0.0750
7 2018 10 26 2019 4 25 0.0400
8 2019 4 26 2019 10 25 0.0300
9 2019 10 26 2020 4 27 0.0240
10 2020 4 28 2020 10 26 0.0050
11 2020 10 27 2021 4 26 0.0060
12 2021 4 27 2021 10 25 0.0060
13 2021 10 26 2022 4 25 0.0060
14 2022 4 26 2022 10 25 0.0060
15 2022 10 26 2023 4 25 0.0060
16 2023 4 26 2023 10 25 0.0060
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1 2015 10 30 2016 4 25 7.7
2 2016 4 26 2016 10 25 3.2
3 2016 10 26 2017 4 25 5.0
4 2017 4 26 2017 10 25 4.3
5 2017 10 26 2018 4 25 7.1
6 2018 4 26 2018 10 25 1.9
7 2018 10 26 2019 4 25 1.8
8 2019 4 26 2019 10 25 2.7
9 2019 10 26 2020 4 27 23.4
10 2020 4 28 2020 10 26 11.9
11 2020 10 27 2021 4 26 16.6
12 2021 4 27 2021 10 25 5.3
13 2021 10 26 2022 4 25 5.2
14 2022 4 26 2022 10 25 2.6
15 2022 10 26 2023 4 25 1.6
16 2023 4 26 2023 10 25 2.3
)
100 2
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1 2015 10 30 2016 4 25 8,836,114,882 42,497,565 8,793,617,317
2 2016 4 26 2016 10 25 1,468,883,049 522,718,386 9,739,781,980
3 2016 10 26 2017 4 25 871,334,887 1,589,309,664 9,021,807,203
4 2017 4 26 2017 10 25 761,693,950 2,359,249,901 7,424,251,252
5 2017 10 26 2018 4 25 907,597,314 1,500,829,724 6,831,018,842
6 2018 4 26 2018 10 25 1,519,971,945 1,727,856,099 6,623,134,688
7 2018 10 26 2019 4 25 392,316,832 1,715,822,841 5,299,628,679
8 2019 4 26 2019 10 25 176,889,791 828,679,171 4,647,839,299
9 2019 10 26 2020 4 27 164,303,465 485,106,247 4,327,036,517
10 2020 4 28 2020 10 26 54,580,485 493,709,120, 3,887,907,882
11 2020 10 27 2021 4 26 36,636,447 337,199,577 3,587,344,752
12 2021 4 27 2021 10 25 33,073,235 243,411,852 3,377,006,135
13 2021 10 26 2022 4 25 30,804,403 233,116,971 3,174,693,567
14 2022 4 26 2022 10 25 29,855,307 271,325,858 2,933,223,016
15 2022 10 26 2023 4 25 26,356,846 37,702,256 2,921,877,606
16 2023 4 26 2023 10 25 31,950,606 636,586,220 2,317,241,992
()1

35/91



EDINETOOOO
000000000 0O(E30689)
OooOooooOoooooooooboood

FI7FOERRARHETAEORBATHY . FEOIARREENRTILOTRHYELA.
BEHOEAEML. EREHOR—LA- FEEREH TIHBOEETET.

20235 10A31B0E

HEMBA-FHEEOHE ossomsames~cmsionnes el -HEERER
)] B
.. el E 2 & 8 2 906M
R EREE 6.7448M
10,000 100
8000 | lao  VARIBETESR cEmmm)
8000 &0 mom TPVE
148 ~4.1%
4000 b 348 -5.4%
2000 20 6+ A -30%
=] 2710/29 20191029 2021/10/20 A0 3 29.1%
(ZE=/A/8) 5 & 76%
¢ ERETOHEL. 77 FOREHENRESREDENTY. '
o EREH (HEEHLE) 11, HEE (B3N EMEELA 0L THELTLET, BE * ~36%

¢ FETAZORBETLLEOTEY. BROEAMRESFERELITRET 50T

HIELA.

S AT 7 FONMBRERTMERER
BEOLOTT.0E. RAEBORA,
ReEWERELTEYERA.

FELHEOKR . zt?r:fmmmu FRiL. SRR (B
Bl EmERELETOELTHRELT
WFEEMALLL” WET, £ REQLERTEY £id
WANT7F - BE e RAET,
I PLAT—ILEP LS TTISA :
BEFL T I—TT— TP 0.0%
Wz 20 5.4%
& Bt 100.0%
* R HREERICHT AMETT, 5 AT ReMENREAL TLBL5,
AP 100%IC LB HNEANHY ET,
DECOHER (1 50Ny, BEIw
#RWE | 2023568 | 2023%7H | 2023%8A | 2023%9A | 2023%108 | MiE15MRN | WERRI
SEe 10Mm 10/ 10 10/ 10/ 120/ 6.450F
o GEFEERRIL. BEOFESOXPEFREFERETIEDTIRBYEL A,
o ERERICESTIL. FREDSWMHFTLZBA L. SREFEUDIENVBAHEYET,
FRINBEOHR (1 F0usY. BEE
(3%}
gg 578
it 129 '
L . 82
e = — . 03
oo 0.3 = ==
= B M el i i . |
100 -8.1
=200 —14.1 —14 2
20145 20155 201 6 2017E 20184 20195 20204 20214 2022% 20235

® X7 P ROE MR, FhE (RN EBEELCLOELTHELTUET,

8 ET7P R NPT ERELTHYERAOT, A77 A ENOEERERCODVWTOREERRERL TEYERA.

& 20155 REFELSERSITORER. 2023511 2023 108 EBE TORERTT.

36/91



EDINETOOOO
000000000 0O(E30689)
Ooooooooooooboooononoad

77ROERRBEIH<ETREORRATHY . FROERMRESVRTHLOTRHIVELA.
BMOBRARNL. EREHOF—LA—2,  FLRERESH TIHR VLT ET.

ERLCREOKR

WAH—h 72 ORR
R7FADETERENBRETB[TCWI PV A TOWIO—/ - FAEF IR AZ— AL IF LT PR
Bl —TLEFP LIPS A|DERYRTY.

BHMITOWF Tob- IR A D= 07— SRR ERL TVET, i, SRED LRI/ MR T B2 EEER A,
LTLAE. &1 000 bl W aNEUET.

2023%F10A318ME

O E R MEL L @AM
iR e

7552 EL 221%
6.8% 4 ALZET 14.7%

DUER 10.4%

e —

AR —E2 9.1%
M 155%

—RHEE-—E2 27T%

Wash-Ta4-tR - 2.2% ) ) _ .
0 5 10 15 20 25 30 (%)

o B U RO HRERERLTUET, * RHEANDSESRICHTILERTT,

o ERANOSEEM-HTIHETT.

| ATa> | ke 1000%

@K —h7A)AEEE

| atRunEye | 3.0%

L IRMFIE 2 AN (HLH) OME TSR %78 (RRRL~<—2, B3I 71,
BRA 7 VB8 | ARA T aVER

Hi—ge2 77.9% 100.6%

A7a JLIT L(EER) S 7.1% 9.2%

FEITER 110.5% 100.4%

FHTREAM 2948 2808

2 RAEEICHT N T ORI DRETT.

#3423 FLEFLIER)L N/ == LRRBIL S L EF LRAEERARO L. SAFEETRE TRL THHL TLET.

td:iﬁiﬁfgg%%z—!bﬁ T a DT HTRERES Fa R0ONRCCERERE (X BB S OER) OTHSECNH TS
L T,

37/91



EDINETOOOO
0O0O00O000000(E30689)
0O00000000000000000

3.85 3.5

https://www.aozora-im.co.jp/
050-3199-6343

38/91



EDINETOOOO
0O0O00O000000(E30689)
0O00000000000000000

https://www.aozora-im.co.jp/
050-3199-6343

39/91



EDINETOOOO
0O0O00O000000(E30689)
0O00000000000000000

https://www.aozora-im.co.jp/
050-3199-6343

2025 10 27
26 25
2015 10 30 2015 11 25

10

40/91



41/91

EDINETOOOO
0O0O00O000000(E30689)
0O00000000000000000



14

16

10

14

https://www.aozora-im.co.jp/

42/91

EDINETOOOO
0O0O00O000000(E30689)
0O00000000000000000



https://www.aozora-im.co.jp/

18

43/91

EDINETOOOO
0O0O00O000000(E30689)
0O00000000000000000



(

(

(

)

)

)

10

44/91

EDINETOOOO
0O0O00O000000(E30689)
0O00000000000000000



59
133

2023 10

25

193

45/91

EDINETOOOO
0O0O00O000000(E30689)
0O00000000000000000

38
12

16 2023 26



EDINETOOOO
0O0O00O000000(E30689)
0O00000000000000000

15 16

2023 4 25 2023 10 25
155,752 315,583
24,456,077 38,699,823
877,660,716 646,370,281
99,301 99,251
902,371,846 685,484,938
902,371,846 685,484,938
2,921,877 2,317,241
135,346 12
19,161 16,587
774,056 670,169
67 106
139,621 120,633
3,990,128 3,124,748
3,990,128 3,124,748
2,921,877,606 2,317,241,992
2,023,495,888 1,634,881,802
460,150,686 351,023,894
898,381,718 682,360,190
898,381,718 682,360,190
902,371,846 685,484,938
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15 16
2022 10 26 2023 4 26
2023 4 25 2023 10 25
4 5
20,090,010 11,290,485
20,090,014 11,290,480
14,378 16,828
121,302 115,597
4,900,568 4,670,029
882,422 840,638
5,918,670 5,643,092
14,171,344 16,933,572
14,171,344 16,933,572
14,171,344 16,933,572
21,938 2,305,057
2,027,974,164 2,023,495,888
26,332,508 441,783,505
26,332,508 441,783,505
18,442,957 22,223,366
18,442,957 22,223,366
17,560,681 16,317,538
2,023,495,888 1,634,881,802
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15 16
2023 4 25 2023 10 25
2,921,877,606 2,317,241,992
55 6 10 55 6 10
2,023,495,888 1,634,881,802
1 1
1 0.3075 1 0.2945
(10,000 ) (3,075 ) (10,000 ) (2,945 )
15 16
2022 10 26 2023 4 26
2023 4 25 2023 10 25
85 91
2022 10 26 2023 4 26
2022 11 25 2023 5 25
A 0 A 0
B 0 B 0
c 703,079 c 603,270
D 479,071,632 D 457,681,601
E=A+B+C+D 479,774,711 E=A+B+C+D 458,284,871
F 2,934,679,820 F 2,910,029, 654
10,000 G=E/Fx 10,000 1,634 10,000 G=E/Fx 10,000 1,574
10,000 H 10 10,000 H 10
I=Fx H/10,000 2,934,679 I=Fx H/10,000 2,910,029
86 92
2022 11 26 2023 5 26
2022 12 26 2023 6 26
A 0 A 0
B 0 B 0
c 637,059 c 856,649
D 475,136,207 D 447,200,091
E=A+B+C+D 475,773,266 E=A+B+C+D 448,056,740
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10,000

10,000

87

2022 12 27
2023 1 25

10,000

10,000

88

2023
2023

1 26
2 27

10,000

10,000

89

2023
2023

2 28
3 27

G=E/Fx 10,000

I=Fx H/10,000

C
D
E=A+B+C+D

G=E/Fx 10,000

I=Fx H/10,000

C
D
E=A+B+C+D

G=E/Fx 10,000

I=Fx H/10,000

C
D
E=A+B+C+D

2,928,113,765

1,624

10

2,928,113

690,525
471,848,470
472,538,995

2,926,217,491
1,614

10

2,926,217

631,145
468,762,160
469,393,305

2,924,849,968
1,604

10

2,924,849

929,996
465,553,839
466,483,835

2,924,946,189
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10,000

10,000

93

2023
2023

10,000

10,000

94

2023
2023

10,000

10,000

95

2023
2023

6 27
7 25

7 26
8 25

8 26
9 25

G=E/Fx 10,000

I=Fx H/10,000

C
D
E=A+B+C+D

G=E/Fx 10,000

I=Fx H/10,000

C
D
E=A+B+C+D

G=E/Fx 10,000

I=Fx H/10,000

C
D
E=A+B+C+D
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0O0O00O000000(E30689)
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2,863,260,901

1,564

10

2,863,260

974,627
438,330,309
439,304,936

2,825,390,169
1,554

10

2,825,390

462,467
418,316,364
418,778,831

2,710,804,134
1,544

10

2,710,804

520,059
412,480,019
413,000,078

2,690,814,653
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10,000 G=E/Fx 10,000 1,594 10,000 G=E/Fx 10,000 1,534
10,000 H 10 10,000 H 10
I=Fx H/10,000 2,924,946 I=Fx H/10,000 2,690,814
90 96
2023 3 28 2023 9 26
2023 4 25 2023 10 25
A 0 A 0
B 0 B 0
C 641,050 C 1,268,601
D 462,431,513 D 352,072,534
E=A+B+C+D 463,072,563 E=A+B+C+D 353,341,135
F 2,921,877,606 F 2,317,241,992
10,000 G=E/Fx 10,000 1,584 10,000 G=E/Fx 10,000 1,524
10,000 H 10 10,000 H 10
I=Fx H/10,000 2,921,877 I=Fx H/10,000 2,317,241
15 16
2022 10 26 2023 4 26
2023 4 25 2023 10 25
2 4
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15 16
2023 4 25 2023 10 25
15 16
2022 10 26 2023 4 26
2023 4 25 2023 10 25
2,933,223,016 2,921,877,606
26,356,846 31,950,606
37,702,256 636,586,220
15 16
2022 10 26 2023 4 26
2023 4 25 2023 10 25
67,570,438 22,044,986
10 10
67,570,428 22,044,996
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@
&)
TCW -TCW 282,628.02 646,370,281
282,628.02 646,370,281
99,991.00 99,251
99,991.00 99,251
382,619.02 646,469,532
)
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2023 4 25 2023 10 25
99,402,903 99,351,803
99,402,903 99,351,803
99,402,903 99,351,803
272 272
897 =
1,169 272
1,169 272
100,088,915 100,088,485
687,181 736,954
99,401,734 99,351,531
99,401,734 99,351,531
99,402,903 99,351,803
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2023 4 25 2023 10 25
100,088,915 100,088, 485
55 6 10 55 6 10
687,181 736,954
1 1

1 0.9931 1 0.9926
(10,000 ) 9,931 ) (10,000 ) (9,926 )

2022 10 26 2023 4 26

2023 4 25 2023 10 25

2 4
2023 4 25 2023 10 25

54/91



EDINETOOOO
0O0O00O000000(E30689)
0O00000000000000000

2022 10 26 2023 4 26
2023 4 25 2023 10 25
2022 10 26 2023 4 26
100,089,341 100,088,915
100,088,915 100,088,485
426 430
99,991 99,991
99,988,924 99,988,494
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2023 10 31

674,576,280

149,398

674,426,882

2,320,562,824

0.2906

2,906

2023 10 31

99,350,171

272

99,349,899

100,088,485

0.9926

9,926
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18,000
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35 399,665,272,901
10 17,288,458,548
45 416,953,731,449
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2022 3 31 2023 3 31
471,089 688,645
6,149 6,921
660,476 1,092,830
- 26,551
- 25,707
1,137,715 1,840,656
11,290 10,675
10,869 10,378
421 297
1,576 24,341
1,576 24,341
19,622 20,684
19,622 20,684
32,489 55,701
1,170,204 1,896,358
467,421 799,628
337,785 559,580
129,636 240,048
8,689 1,244
9,775 21,227
27,588 48,538
18,751 14,644
532,226 885,284
12,331 12,431
12,331 12,431
544,557 897,715
450,000 450,000
450,000 450,000
450,000 450,000
274,353 98,642
274,353 98,642
625,646 998,642
1,170,204 1,896,358
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2021 4 1 2022 4 1
2022 3 31 2023 3 31

1,430,844 2,331,797

1,430,844 2,331,797
720,631 1,184,011
18,930 17,361
10,670 35,907
18,901 22,137
42,675 35,600
72,250 104,682
3,959 4,121
67,055 99,106
1,236 1,454

884,060 1,399,702
269,115 307,110
56,914 69,090
157,970 185,688
54,230 52,331
32,826 38,397
- 1,871
275 1,188
9 266
3,203 8,987
9,960 14,026
15,870 15,766
3,392 4,297
1,696 2,849
98 99
7,490 6,341
473 371
3,996 3,996
5,766 6,677
291 291
2,979 2,152

357,445 414,689

189,338 517,405
2 3
1 71

4 74

189,342 517,479

189,342 517,479

57,180 145,545

22,778 1,061

154,940 372,995
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2021 4 1 2022 3 31
450,000 | 450,000 | 450,000 | 429,294 429,294 | 470,705 | 470,705
154,940 154,940 | 154,940 154,940
- - - | 154,940 154,940 | 154,940 154,940
450,000 | 450,000 | 450,000 | 274,353 274,353 | 625,646 625,646
2022 4 1 2023 3 31
450,000 | 450,000 | 450,000 | 274,353 274,353 | 625,646 625,646
372,995 372,995 | 372,995 | 372,995
- - -| 372,995 372,995 | 372,995 | 372,995
450,000 | 450,000 | 450,000 98,642 98,642 | 998,642 998,642
€))
15
5 15
&)
5

@
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2021 8 12
42 42 32 (D
42
31 2021 17
27
2022 3 31 2023 3 31
2,961 3,575
2022 3 31 2023 3 31
64,634 141,652
110,565 162,166
109,060 190,684
2022 3 31 2023 3 31
711 614
984 2,234
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2021 4 1 2022 4 1
2022 3 31 2023 3 31
237,467 334,380
269,115 307,110
32,303 37,844
15,870 15,766
2,813 3,446
0 1
53,102 131,158
2021 4 1 2022 3 31
18,000 - - 18,000
2022 4 1 2023 3 31
18,000 - - 18,000
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@

®
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2022 3 31
D) 660,476 660,476 -
660,476 660,476 -
D) 337,785 337,785 -
) 129,636 129,636 -
467,421 467,421 -
2023 3 31
D) 1,092,830 1,092,830 -
) 26,551 26,551 -
3) 25,707 25,707 -
1,145,089 1,145,089 -
D) 559,580 559,580 -
) 240,048 240,048 -
799,628 799,628 -
1
2
2022 3 31
Q) 660,476 -
660,476 -
2023 3 31
1) 1,092,830 -
) 26,551 -
3) 25,707 -
1,145,089 -
€y

2023 3 31
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@
2023 3 31

-1 1,092,830 -1 1,092,830

- 26,551 - 26,551

- 25,707 - 25,707

-1 1,145,089 -1 1,145,089

- 559,580 - 559,580

- 240,048 - 240,048

- 799,628 - 799,628

2022 3 31 2023 3 31
2,660 381
17,047 18,111
3,775 3,806
2,948 5,105
2 23,377 6,376
49,810 33,781
2 23,377 6,376
3,775 3,806
1 27,153 10,183
22,657 23,598
3,034 2,913
3,034 2,913
« ) 19,622 20,684
() 16,970
2022 3 31
1 2 3 4
! 3 4 5 5

(a) - 3,071 8,204 4,716 5,107 2,277 23,377
- 3,071 8,204 4,716 5,107 2,277 23,377

@
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2023 3 31
1 2 3 4
! 3 4 5 S
(b) - - 1,879 3,106 - 1,390 6,376
- - 1,879 3,106 - 1,390 6,376
)
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