EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2024 2 9

35
2023 5 17 2023 11 16

03-5555-3431

1/89



@

- EIEHEE

il S bt

B A
A M
I

EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

BRREE (REOER)

"
TEERE
T OfbEE

() 407/ FUEST IERIAMAERBIRTLTIVET.

BEiEXDR

{fJ' LrSiw RTE
)
TEHEERE

EOAhEE
( )

HESRS

( )
HER EER
HEITEEY

#4[6]

F6[E
(RA)

F126E
(EBR)

B«

Ot
|

(F) o7 Y FIBYTIMEE S EMBIRTLTVET.

2189



EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
ooooodooodoooooodd

12

32

26

12

480

3/89



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodoooooodd

O~ IN|F-

|||

4/89




EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodoooooodd

225

225

5/89



EDINETOOOO
O00OO000000000004000(eo6748)
Oooooooooooobooooooad

http://www_toushin.or.jp/

5,000

1 OEEOHRDEHS, SHEIVRADEXICBVWTHREN ST
FREECBBLET,

VELOHMND/EICHIc>TIE. RhLAF v - PTO-—FIC &L BEBEHNS
WEHBE N3 MERELERT .

UERtEI9—BRICOVNTE. ECHMOLAPRFNOBEIHLICHEELET .
CEMMEERMRICOVTIE, EICUTORICEELET .

s HRBAULEMEVRALHTFEELOY T IV-PROKES

* FUEIRADEFENBREETIEE BE

2 SRtEII-#AEDLIC, REM. NUaI—vav. KRS
EEBURN—MI2UAZBELET,

—hZ4UAD@ETOER (of X—3)
bh EOHIU

FhLPuT
FFO—F
ICEDRIERTE

-

& BRI I —EREPD
& ERE. U I—Ya SRS EE

= <

M—b72U#

B EZAREERBEESDS ERVATEPOEOLHORERR] (isEns) TR.
R ARG FEY IFEREETIURENBVL I 7V RERLRERT P /FELT
WET. ZENERFCE. ROVWTIHOESH 0% EEI SR ELLET.

IR RIETRSE A O EREIC S0 3 TOHEAORIEREADES
HAEESICRVSERICELSTORAOMEMNEIS

BET7/FE. RENGTERENRICZENGRENFETSELRIFETSTEEIELRER
WEIPI/RTT. CORYD. REOHREASENFERT IO L06Y, BiITHICEEEEPER -
RBRROBEBEPEULBEIE, XEGRENFRETICENBUET,

6/89



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

FT.

S EAAT AT LB ET.

- BROEA LR, ERORETELVMEORAERRO R EEL MBI OCLERELL

s BYHAOEREREL LETH. TRBG. EERRSICL TR, DFEO0OREEHTYR

+TUNT TS| (EAREEC I RODSTEDLDDEVVET. ) 3. ERHMEOEEFZE
aflich 3 MHRERS LURHNEWCEIVECBSURAIERUIEBNRSTICRADHRET S
HEEGELUCEGLERORMERRET 2BMNLIRICRFALEGA.

WoEHBUET.,

¢ ABOEBINRERCRBB\ANMREL LS, HRORBBEESFRINDLE. BRBAOEHIC
AL EHROUVICERRMEDHBILE TR, 77 Y FORE.BLU2.0OERANTEDONG

B, I nEAFICBDVWTRREOS B Z{TeVE T,

SESH16EBLU11H16H (A2B0ESTELR) [CREEST

(GEc7#t)

@S EcHREEE. BEIREOEIFNGETER HIRESHET.) FEULET.
OFAIE LT, BEMROKESFEMELTHRSRERELT I, L, DEHSRER

BAEDIBEICIF. DEETRDBVIENBHET,

HIFRODREDZIVS LU ZOREICOVWTRIITZEOTESHY Tt A,

ERIFHE R

O~ DRERSICE. FREZRFEE .

OATBRAE~DIRE . TELFETA,

@
2006 5 30
2010 11 8
2015 8 12
2020 8 12
2023 8 10
®

2016
2021
2026
2050

ol o1 o1 o1

16
14
15
16

2011 5 16

Tl 3

7189



1

1

1

!

2023 11

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodooodd

1

l

1

N

8/89



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

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
€y
2 16 2 8 3
28 8 3
5
1
2
@

(b)

9/89



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

90

50
61 5

¢))

2 20 ®)

g A W N -

10/89



®

10
11

12

13

14

15

16

17

18

19

20

14.

o 0B~ WN P

19.
12.

16.

14

11/89

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

1 11.
2 1 10
2 1 11
1 18
1 14
1 14
1.
6 12 16
13.
2
2 1



EDINETOOOO

O00OO000000000004000(eo6748)

Oooooooooooobooooooad

x = w
e ||| (R [|:8
B AlIHSE R |
I R®[|RE :
P (oML &) R ||PE m
Pl =

C10

1

CI0 Chief Investment Officer

Deputy-CIO 0 5

C10

12/89



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

CI0 Deputy-CIO

1
FD
35 45
FD
2023 11
®
@

®)

13/89



g b~ WO N

100

100

16

20

14/89

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

100 5
2 8 3
28 8 3
5.
28 8
28 8 3



15/89

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

28 8 3

@ 1. 4.

@ 1.



50

100

100

10

35

16/89

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

10

@

90

¢))

17/89



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

©)
37 6
)

3 WAEE | « ;
: : WEAVZIWENOED
i EMULTEESCMTIESS ;‘;%.1:: LR BRI RRETD [
; Uy T EARRDSSEEEER REHDABERIZINS :
E MM < HEE R SRR IROE T EERADEE :
: URTTZIAY REH | i
EAURTERNICHTSAGH
g AMUZIDEES LUBMIAD HAORT-EW :
:. ERFORRECHTLEROES WEEBH S ERROER-RE '
{ MBURD. BAURIBLUER AR :
i BUZIDER :
g B IR EDEAMUZIOWE AMUATEANORY i
: , EELUNBEERETS :
: RREOEN OB, W :
i ISR ECEFEERORLE D :

o g
: -aEuE

18/89



EDINETOOOO
O00OO000000000004000(eo6748)
OooOooooOoooooooooboood

OTERDISVE. IrYREARNBREISAEEENICHBTEDLSICERLEBOTY,
OIS 7REESFHICHIFLMER (ERFRICHITIEL 1 FHOMER) OF - gX -
BE, I RS LUORENGREZ S AL OWTERLTWET . EEDI SR 77K
DEBESERCHITSEMEERORBERTLTVET,

2000 100
15,000 T o 62.7 |
528 5&:;3 o
50 ‘%1
= 215
o154 54 a0 it |

L=
)
<
=4
m
£
a
¥
L=l
4 -
kb
L
Ll

55 6.1 BB
B Ad——
Sgg 6D “19.4
. &8 - !
— O R R oRAE
S HESEER SN [ zmm I

00 -
Eol LR FoLERH bl aarend WEAE oz Bt BExE NS SAEE EXEE REEE KAER

SEAEISAUE. IFVFORTHRERLTVSROTRESB A

#IPPOEMEEEG, 25E B IW ERERC I EABRELEBDLHRLTHEALEBOTEY, BRO
HSEMICE SOV THRLERRER SR SRSHENET.

H#IPVEDFNBEERCSNT. BRSEMSOT—?FHHTEEVESEUTOL—LTHILTVET.
MR RICEY Y 27— LRSS RR I NER A
OFMBEEEHTEELEMY E3EBEICE. BHITERERIC OV TOIERLTVET.
EAYFYIATPYRCSEVNT. DDICEUTIMESCR. SBREMCOVWTAYFT—20EMBERTRMLT

FERLET,

BEHEIIALDNT

B = & ESASTOPX

et MECISAH A o T2 A (ERiAS, FA=Z)

FREE: NOCIZR—=205 - F=ryb - A T2 A (BEAG, HN—2)

H=EHE | NOMURA-BPIE R

SCtEN : FTSEHTRN - Fe2 A (BB, [s—2)

SR PRI b i s A TR e T =20l o F=draetd =TI FA =270 ([HA=23)
BIERICDLT

ORELSAHTOPXOHEAELUFERGCMMSENEEESD., E0aet ) P XERECEaa ) P X EHFoRSR L

(T [JPX] EVLET.) OTMETHY. RO, SRE0SE. HRGSEERCMTST<TONS] - o0

HLAUEERCHI SN ERESCMTLSTATOHRIL) P XFELET. J 2 X AESOERSOREE RSN

B, SIEREPBCHL. REERUVESA, NMECIZTHA - A P IR ETIMSCIT =200 P—trah - o W5

DAk MSCH Inc, (TMSCH) FEERLCIENTT. &27r2BE MECICE-TEE. BE. FrREGTNSe0TEEd.

MR D EEREE T EERTNT LSS »Ful A0 RL LSS RERRLERA, RSRBRETCOWVTIEE

CESEINAETWV. [https/fwaww.daiwa-am.co. o/specialreport/globalmarket/notice.html ] @MNOMURA-BPI

G, P 2y Fa—tpll— UM =F LT RS S FERT AEAN TR N ANEN RROTESE0

ESEL Y ingiEEn T, —EoaAnEsicn-Tu TR neBRA =D Ua i Ty —T A Essit BTN a Y.

MNCMURA-BPES RO RS F Ot — DO ER CRELTET. B, BRESREROTEE. T SHeE

GHTA200TEEL. Jr 0@ RRECMLT—IREEOVERAL. OFTSERRER- F @22, FTSE Fixed

Income LLCICEUERENTVSRSE- T2 A0 . BERIEFTSE Fixed Income LLCOIIMMHETEY, HRICETS

FTATDNEEIFTSE Fized Income LLCHFBLTVRT., QIPEILIT T s R A P wd T — TF— 0 —

ruy FO=NL F =277 Fig, BNEIREVEFETRECE IS EILTVET . P, Moganid 20215 .

FHiEFRITAEOTRBUERA. EHREREERITEHLTVET. LP. Moganh SO RECLSERREELIC

EENTEE - 0F - RS T A SFENSNTLER . Copyright 2076, 1P, Morgan Chase & Co. All rights rezerved.

@
3.3 3.0

19/89



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

¢))

®
1.672 1.52

0.735 0.735 0.05

4)

20/89



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

21/89



2037 12 31
15.315 15

2023 11

22/89

2.1

0.315

15

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

15



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@ (2023 11 30 )
() ()
25,250,491,780 99.66
25,250,491,780 99.66
85,562,645 0.34
25,336,054,425 100.00
QY
« 2
©) (2023 11 30 )
) ) ()
1,263.90 1,255.00
1 UFJ G 4,103,500 20.33
5,186,452,612| 5,149,892,500
7,347.28 7,258.00
2 G 481,700 13.80
3,539,185,615| 3,496,178,600
3,472.48 3,648.00
3 644,100 9.27
2,236,626,123| 2,349,676,800
2,503.26 2,512.00
4 869,200 8.62
2,175,834,830| 2,183,430,400
2,690.81 2,698.50
5 388,700 4.14
1,045,919,061| 1,048,906,950
3,063.06 3,081.00
6 323,500 3.93
990,900,268 996,703,500
608.25 607.30
7 1,126,600 2.70
685,257,342 684,184,180
772.11 768.50
8 854,500 2.59
659,772,547 656,683,250
5,357.20 5,559.00
9 HD 115,600 2.54
619,293,327 642,620,400
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3,080.60 3,019.00

10 202,900 2.42
625,054,510 612,555,100
5,573.84 5,533.00

11 104,800 2.29
584,138,918 579,858,400
4,129.34 4,152.00

12 138,400 2.27
571,501,346 574,636,800
6,451.29 6,757.00

13 |[SOMPO 84,700 2.26
546,424,495 572,317,900
8,324.05 8,707.00

14 |GMO 54,500 1.87
453,660,771 474,531,500
2,344.57 2,186.50

15 [T&D 209,300 1.81
490,719,944 457,634,450
3,224.29 3,207.00

16 [SBI 128,600 1.63
414,644,796 412,420,200
4,101.50 4,273.00

17 76,500 1.29
313,764,793 326,884,500
667.50 693.90

18 444,700 1.22
296,837,250 308,577,330
1,075.42 1,106.50

19 262,600 1.15
282,405,305 290,566,900
939.50 964.40

20 HC 287,900 1.10
270,482,050 277,650,760
8,547.50 8,849.00

21 31,100 1.09
265,827,539 275,203,900
3,479.00 3,433.00

22 78,800 1.07
274,145,200 270,520,400
1,195.33 1,196.00

23 224,200 1.06
267,993,327 268,143,200
812.30 832.80

24 273,100 0.90
221,839,130 227,437,680
437.69 445.00

25 472,400 0.83
206,768,535 210,218,000
766.70 801.10

26 215,000 0.68
164,840,500 172,236,500
684.00 714.00

27 228,800 0.64
156,499,200 163,363,200
918.31 927.00

28 HLDGS 176,100 0.64
161,715,348 163,244,700
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525.00 553.00
29 279,700 0.61
146,842,500 154,674,100
4,835.00 4,920.00
30 31,300 0.61
151,335,500 153,996,000
)
99.66%
99.66%
)
6.04%
60.820%
5.580%
19.56%
7.65%
99.66%
)
®3)
() () ( )| ( )X )
16
17,747,055,325 17,747,055,325 0.5077 0.5077
(2014 5 16 )
17
17,485,226,743 17,485,226,743 0.5656 0.5656
(2014 11 17 )
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18
18,305,334,973 18,305,334,973 0.7133 0.7133
(2015 5 18 )
19
16,815,205,247 16,815,205,247 0.6808 0.6808
(2015 11 16 )
20
13,810,743,890 13,810,743,890 0.4674 0.4674
(2016 5 16 )
21
15,773,702,100 15,773,702,100 0.5796 0.5796
(2016 11 16 )
22
12,547,019,862 12,547,019,862 0.6104 0.6104
(2017 5 16 )
23
10,616,868,118 10,616,868,118 0.6226 0.6226
(2017 11 16 )
24
9,742,209,497 9,742,209,497 0.6557 0.6557
(2018 5 16 )
25
8,253,121,234 8,253,121,234 0.6084 0.6084
(2018 11 16 )
26
6,518,528,506 6,518,528,506 0.5281 0.5281
(2019 5 16 )
27
6,556,093,320 6,556,093,320 0.5837 0.5837
(2019 11 18 )
28
4,819,864,240 4,819,864,240 0.4656 0.4656
(2020 5 18 )
29
4,503,531,762 4,587,131,177 0.5387 0.5487
(2020 11 16 )
30
4,238,280,304 4,689,852,992 0.5631 0.6231
(2021 5 17 )
31
4,165,595,416 4,419,967,743 0.5732 0.6082
(2021 11 16 )
32
4,169,509,107 4,220,718,605 0.5699 0.5769
(2022 5 16 )
33
4,402,980,861 4,476,896,734 0.5957 0.6057
(2022 11 16 )
2022 11 4,571,677,230 0.6194
12 5,334,493,935 0.6563
2023 1 7,309,989,950 0.6810
2 8,991,633,635 0.7030
3 9,798,845,720 0.6420
4 11,128,593,456 0.6647
34
10,442,316,626 11,259,965,173 0.6386 0.6886

(2023 5 16 )
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5 10,784,779,051 0.6409
6 12,095,734,018 0.6965
7 13,881,858,480 0.7395
8 15,037,367,723 0.7379
9 18,749,365,716 0.7970
10 21,883,180,393 0.7941

35
21,925,762,920 |  24,237,744,208 0.7113 0.7863

(2023 11 16

11 25,336,054,425 0.7166
()

16 0.0000

17 0.0000

18 0.0000

19 0.0000

20 0.0000

21 0.0000

22 0.0000

23 0.0000

24 0.0000

25 0.0000

26 0.0000

27 0.0000

28 0.0000

29 0.0100

30 0.0600

31 0.0350

32 0.0070

33 0.0100

34 0.0500

35 0.0750

()

16 16.3

17 11.4

18 26.1

19 4.6
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20 31.3
21 24.0
22 5.3
23 2.0
24 5.3
25 7.2
26 13.2
27 10.5
28 20.2
29 17.8
30 15.7
31 8.0
32 0.6
33 6.3
34 15.6
35 23.1
(4)
16 3,041,046,957 5,485,589,368
17 1,028,565,321 5,070,258,853
18 2,306,540,310 7,557,614,329
19 2,271,723,541 3,234,053,687
20 6,990,576,122 2,143,504,671
21 637,422,649 2,969,148,526
22 2,747,311,376 9,406,318,605
23 179,394,980 3,682,547,545
24 386,548,635 2,582,417,077
25 32,557,678 1,323,918,903
26 16,904,949 1,239,065,565
27 17,364,451 1,130,045,063
28 5,011,426 883,646,267
29 4,286,506 1,996,819,967
30 334,341,834 1,168,071,885
31 390,359,076 648,789,780
32 526,166,675 478,304,794
33 776,109,296 700,164,593

34

10,809,189,044

1,847,805,460
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