EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

2024 4 26
7 ( 2023 8 8 2024 2 6 )

03-6387-5000

1/104



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

ESG

ESG

Environment

Social

Corporate Governance

2/104



EDINETOOOO
00000000000 DO00O0O((EL2460)
oodoooooooooooooodod

I
I
1
I
4
6
12
I |
I
]
()
( ( ) « D
http://www.toushin.or.jp/
2023 1 19

@

&)

3/104



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

@
@

®

@
@
® ( ).

(€)) . (ORENC)
) " @ @

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

@

&)

@

@

(©))

@ ..

@ .. (
(©))

@®

) . @“» @
@“» @

@

@

4/104



@

@

®

G 12 (
(6)
Q)

@

@
®
©)
®
(©)
Q)

©)

©® (

(10)

@

@

@

@

Q) 225

(2)TOPIX

®

@

@

®

Q)

©) (

))

12

o

5/104

®

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad



EDINETOOOO
O00OO00000000000000(E12460)
OooOooooOoooooooooboood

2020 8 24

HE %45 MR EE R4

>

BE-BERFCETLIEN

(B OREE . —RHIZET S
WE, MRS - AR -

o
e

o7 RETIFUR AT - TP XAXNTERALET.

JoyIayy -

m ‘yi:l—‘ﬁ:}l.-' ﬁ!ﬁ;ﬁ

K -z €3 bl 2 BRmANSIN
A G| b E=
- A4

6/104



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

u (2024 3 pL

17,180

1959 12
1997 10

2000 11

1-13-1 5,150,693 100

BAJ-ACETSAMMEIOA A—Sn

SAT=ATIZ. ¥HLETLAOAE AN CDUTE [YELEOAAL ] OBMDSIRTULET, TORD,
$EIUETUADRRICDOLTIZ. ¥FLERFILUAOEN (1-0%) SomoAMENIIInB0ET,
(MR E A
PR TR RLE ™)
. 4 .
A&EELEomoRlEE) 27
BEIRTRE HERLET.
RN E N LA L . -
(HE R O% LD AL r ™
BAMNIEIRITUVLET. ¥ FILETLNONE [::> ¥ EiLE% BLEAOEN (1-0%)
(1—-DRTH) EOMOARTRUAITEDET.,
5 Y o
#EL 2o [BUTHUZ 2] BETRIEEW,

7/104



EDINETOOOO
00000000000 DO00O0O((EL2460)
ooooodooodnoooooodd

12

90

ESG 80%

ESG

8/104



A w N -

14

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

9/104



EDINETOOOO
00000000000 DO00O0O((EL2460)
ooooodooodnoooooodd

3
80

10%
S%

40

10

5,000
UK
SA NV

S.A.

0.73

10/104



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooodooodoooonooodd

80

UK

UK

UK
ESG

https://www.nomura-am.co.jp/special/esg/strategy/esglineup.html#esglineup4

" HEHRREEA LB SMR—hIAUARBTOEZA

1.8/ :
ERERoY-+a2S-I0/E-CMETIERENAHNRELEY.

Y=—Fa25-IJ/E-LHMARY SEEORNCHL S TR,
AEOEEEONRNNICE D8 RO F =242 EANLET.

2. 9N REROIRE :
SN S CMECT—TE. D995 0. ESGEMTSMBEEATU 0%
REFUL. BRYRERERTLET.

BACKEEN IR0 - FRDALF - ZAFLEMNNT. ERETRTHEEE.
J-Mle— AT LAREDESG CMT IMBESHLUATERETUV. BENRERERTLEY.

IM=bFIAVUADNE :
UZOWE - B SRNENRL. UY—-DRXCLEASCHARORVLERCHRALET.

(H%) TSy 00w OOMRRRL EEBCHINFUY FYRDA L MYl

2024 4 26

13

11/104



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

€))

@

®

14
15

10 20

12/104



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

ERTE-EREEHE
IZEETFEDIATER -5

FFEELF—L,

FHER

Fo—T 1T EHBIZED
SEREEINOERANS - SHEHERSORE

13/104



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

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

14/104



2 8
(©)
A
B
10 20
( )
)
)
)
) 1
( )
)

15/104

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

10
)
)
L 1
L 1
A
12
B
12
[ESG ]

ESG

16/104



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

37 6

ESG

ESG

17/104



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

REIAVEECHTLEERS

Mg =7 A0EHE
BRI — T AERS
M= 4—

SER IO T AERS
METE . SFE 5

SEFR R M
ERRTI DG T
DE—4—, FE T
JEEHSOEAL 20 F
BT LS EDT = A
At

mEETERMELTE

18/104



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

W URXOVDOEENERE coiorsmt~2024528% : A

IAJ—ZX
27 FOEMEEES S UARE S ENEEEEONE 7 FEAENEREY S A LORERDHER
=T L FOERREE (G e mEEE (AL IRl sl (RTFLE) Bl O TRE
98 fas)
25,000 100 oo
20,000 BO EO
15,000 &0 &a
10,000 Fﬂ'—v— | 40 40
5,000 0 3o
¥} o o
-20 -20
-40 a0
L ! 1 L -60 80
2019035 20204620 2021825 2MEIF 2023E2H 2024825
: ; 148 215
A124 Atpal AS5| A&l & e
[Fo ()| 537 99 173 g0l s07 4.1 5.6(

s RTHERRAENE. BINoaRSFERELEGOE
HULTHALEZEOTY. BFARE®10,000& L TENE
L, REHOMTSAFLIOHETLTENEY.

«FMMEED, 2021 FEIRANS2024E HOEREICEITBE
BoRNEEERERLEEOTY,

R TORE T S ANY 27 = PO R SRR O E T A

* 20196 3B NS 202482 BaosER (477 FI22021588
E202442H) MEPAFCHTSERCREECR H - §
IVl - TEEEFERLESDTT.

REBICHG LSl S RO DET .

« Loy L A ERERNEEREROREETT.

IBJ—X
7 FOFMEERES LU ESENERESEORE P FEAENLEEDY S AL OREEOQHRE
e R (G e— i R M ) BREE (D FIRECE sB0E (Z07F) 0 BE O 1Rl
25,000 % 1‘1:‘3}
20,000 8o BO
15,000 /’W 60 &0
14, 00y - 40 40
5,000 20 20
o O o
- 20 =20
=440 40
L ! 1 L -60 80
WISEIA 202042A 2021520 20226520 F023E2A 202420 Lt SR ZAERE wREG SixEN CAER RN
Bt | Sl | SRS | O5EE | Aamm | s
()| 452] 421 59.8 62.7 54 14,8 21.5
il (b)) ~15.4 S114] A124] 2194] ASS A61] ABSE
IEEH (a6} 10.1 2.9] 173 BOl & 0.7 4.1 5.6

s ETHEaRRERE. BINCNRSFERELEED S
HELTHELESOTY. BTEMEE10,000& LTESIL
L, SEHOMT SAFLOBELTEDET.

« EEMEEE, 2021 FR 52024 2 HORHEICSIHRIE
BoMEEYERLEEDOTT.

« ETORETS AN 7 FoREE RS RO ED A

2019 1IN S2024EIACSEM (%77 2 FIa2021 a8
HE20244F2H) OEBEICHITS ERORFEDR HE - B
Il - @R ERLEEDTT.

« RO ICHG L S AR D EY .

4oy L RaEEEREERERONEET T,

¥ESENARREEL. BEfoSESTEEELAEOsAULTHRLTED, ENoRREN -0 SWsfEDET.

19/104



EDINETOOOO
O00OO00000000000000(E12460)
OooOooooooooooooooood

OYElDIEE | MSCI-KOKUSALIES (Rilgs. Fi—2)

ORI : MSCIT ¥ — 25247 - 9—frw | - o o8 ([B2nAdr, F3R—2)

CEAEA : NOMURA-BPTEIE

OYEHENN : FTSERTIRAT =724 (< BE Aol -2

CORFIEN : PR« Ol e P A F v O = TN —20A i « S0~ UL - T2 TP E (BA—3)

R S A EROE S - LT e

CRFEEED (TOPIX) (25AH) - - BHAHTOMX (THIEEEEN (ToPD) (Afdnis) | SULET.) OESEDFEESEES (Torx) (&
L) CESERE GG, WA ) P X R EENEH ) P X EOMEaH (LT (1 PX ] SLLET,) CORMETED, BRONL.
EECE. mm% (TOPIX) (ERdiads) rl#a#&tm SN ORUEEREED (TOPD) (R (CRSme i
BT ITATOMEL) P X LETF. 1 PXid, WEHEHERE (TOPT g.m HESRON Y R ROmE, NN CL. W
%gﬂ:%ﬁ tﬁﬁ.m. I PXICEDme. mmmaﬁmfm{ ABEORT. BRLUETEFAEN-ERS 3L LSRECTL

OMSCl-KOKUSATHER (EE25adr. FA—2A), MSCLITV -4 - §—drw b« A -7 o 03 (B3ihd, AA—2)- « « M5CI-KOKUSAIER (Bhs
&, AR, MRCIT— ...»-{f - | -f.rru-'.‘.?}'. (ESEAR, FA—A4) 1L HSCIML-?"H'ET. ST S, DR
“M—Mﬂwmullbﬂ FEMsCliz. BERDAEEFER T SARELULEERRLET IEHERNLTLET,

ONOMURA-BRTIEHR - - - NOMURA-BRIBIWOIDNME L. BH I« Fa1—trll— U —FARISHILT 1 At St oMM L ET, G, B
Ao Fa—2yrl— UH—F & IILT AR RHE. NOMURA-BPIEROIERE. =%, ERE. HAtERETSIEOTRAE <.
Wﬂlgﬂtﬁﬁhﬂiﬂﬂ?ﬂwh?ﬁ-?xzbﬁtmm tr-—tiir‘lL.—ﬂ'rl'E-EiL'l A,

OFTSERRER-T 722 ([BHE, AYZEL - AS—2) « « FISERRER - =7 w 22 (BB Eih. AR« FS—2) . FTSE Fized
Incorme LLCICEDEE X4, EHW!EEMWMMLr RS 7L TF. BERIEFTSE Ficed Income

THD, FHECMYS YA TORBLFTSE Fied Income LLCHYLTLE

o) e IO A E o A e S - T =St o =traad « A= :—-u'l.‘ua.-:!r-rb (Frs=2) e = = [IFEN e » B0
f-r?l‘,.al- AU AR = TR =S = A O 0L s T2 0P E (AR —2)) (CC Ty B8] &X0FEY) CoNTETI
BEEhomG., EmOLULTERD, EL%NEIIT%L—{H{ Mifs L TOMArNIGOTED, aBACEREBR, Ho00%ND
HRE I -2 g, BUOIEESCMET S ASHOESOERERE RS EOTEEDELA. S, DARRCRECHIT S F P/
ZEFICRR T IEOTEEDEHA, COLNENSHNEE, 5—5, Wm{#imﬂ WPMorgan Chase & Co, EfF
FOTEH (WTF. M) FEaRst IIEEEETEE-UJ?J#EUEEM lﬂm:ﬂﬂbtﬂ&hautﬁﬂih BEO T4~
T AREEDUS— TR SEOTREDER A, EERCSENSRITHEORBERC T, MO OERRN O - — il EEa
‘Cﬂ' LR NEFHoRD., AEETaEN. E:'Llﬁ'—‘.'-f'ﬁ FA=SETEDTHCEFSED, . RITEDSEA, ?L-—.I.;I.-rl‘-*:r.—ﬁ::}

FEAAY=, FEERECH>TOSTREEED
m Morgan Secunties LLE (2T E [IPMSLLC L‘E(.Ri"ﬂ uw 11 i ERCMTAES. SMERESIES (ST 1T
ngﬁnﬁ”g?im;maﬂ' m:l.n. Egﬁ'ggi! 'E!E %m‘m E—ﬂmnarm h'tmgilmn:éli
[ SHEL MBS T,

FEFEEITESBO TS0 FET AL mi};:_z S RCNTONTE, Tl AT hb-r(ﬂﬁltﬁ“itfﬂﬂl =N
LIERA, mmaattx%ﬂﬂL¢:IMﬂtm~$w TOFESE I, EEERICIRT SR oL TRIET S50 TIRE
DE L. EREERUR Y- EE T IME THD. mnu#&mm‘.«v—n_uuﬂ.

IPMSLLCIINASD, NYSE, SIPCDERTY. FPMorgan(2IP Morgan Chase Bank, NA, JPSI, 1.P. Morgan Securibes PLC., FE-dCoEa Hor
BTRR TR EMT ZERTY,

(A : S HTRRSIARAR, FTSE Fixed Income LLC fi1)

3.3

3.0

| 1.10% 1.00% |

20/104



EDINETOOOO
00000000000 DO00O0O((EL2460)
oodoooooooooooooodd

0.25%
0.70%
0.05%
0.73%
1.83%
| |
20.315 ( (
15.315 5 )
« ) ( )
«c ) ( ) 20.315 ( 15.315

21/104



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

5 ) 20.315
2
1
1 2015 12 31
2
NISA
B NISA
A NISA
NISA
NISA
NISA
«c )

15.315 (  15.315 )

22/104



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

)

SEpHBS R
RETOH @ % iy
- %
S 1 Ty
Al &= 3 T
TE i} it
D 0 # i
o
zzzonz {[ 5 FASRE (8
4 T RALES (R
LF " 2 Be) (FIE)
== | 3| |22 HER0
i @2 | ([ zumomuH
@ | |#a
)

2024 2

23/104



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(BEEWME) TJ7 > FOBENRE

(H4ir : %)
EERE Q77> ROEE 077 EOT %ﬁéﬁﬁ; %%
(D+@+0+@) | EPRAOLE | OMRAOILE
% HtE
Ad—A 2.06 1.10 | 0.00 0.72 0.24
BO—2X 2.06 1.10 i 0.00 0.72 0.24

(2023#F8HBH~20245F2H6H)

«EERFORYICHEE- TR, (FEMhOEA - ERCh o ERAORE (FRIC LT, BEFNH. THSEFEH
BUBGIEREIRER <. SRRSO, SEOGERREEST.) ErRRPoTHR2EEOBICFRRAPOTE
BAEEE (1O0%5720) BERLEHTRLUTLWET.,

* J7 s FOoBBIZhERRSERICICEL TLS1IADY Dol SO THULERERIC D BE LIEEOT T,
* JrLFOBAR, BilSLT, BREENE, sESEEFENEELUSlISNEIRESHIRA.

* %I P FOBAL, BEx T FOMTEECEJsRELEEDTE.

*ZHEL, EERNLEETT.

*WRE 7 RER JFEEAlEAANTWSHBERIES® (Y- J7 - FERK<.) TT.

* JPEORAR. Y -7 EhEihoTERBAESS. SR F BRI EERESAF R AL

« 17w FOEOMRACE. EEEASCELS 77 FOERICHRSEBRSrSENET.

* Jr s FOBRASRES D r > FOERBIE 3 EEncilrRLS8sSranET.,

%D P FOMEBERERSFC S o T, BRI FOERERNALACHEN S SRS ENET,
+1OR% T 7 FOBAR, SHEREEEERESICSLT. Sat 0 S SMEEEEICERLTVNETY,

* FROHRSTHELESOTY, SOk, cCRSOfiidh<FreeErhn, ERCRELENAOLEES IR
ENET.,

* BOEERAIC OEELTIL. SEsibi—LAA—SCBl L TULSS I ERRSEE R aEL,

2024 2 29

28,529,303,893 98.82
99,912 0.0

— 338,326,579 1.17
28,867,730,384 100.00

61,618,776,385 99.05

99,912 0.0

— 586,210,653 0.94
62,205,086,950 100.00

70,002,744 2.14

112,145,772 3.44

— 3,075,739,579 94.40

24/104



EDINETOOOO
00000000000 DO00O0O((EL2460)
ooooodooodooodnoodd

3,257,888,095 100.00
Q)
21,613,109.01] 1,266( 27,362,196,006 1,320 28,529,303,893(98.82)
12
98,011 1.0194 99,912 1.0194 99,912| 0.00
)

98.82

0.00

98.82
)
28,997,071.24) 2,003 58,081,133,693 2,125 61,618,776,385(99.05

12
98,011 1.0194 99,912 1.0194 99,912] 0.00
)

99.05

0.00

99.05
) ()
60,000,000 100.08 60,049,812 100.08 60,049,812  0.669 2024/4/12( 1.84
50,000,000 99.99 49,999,044 99.99 49,999,044  0.005 2024/6/20| 1.53
32,000,000 100.25 32,081,880 100.25 32,081,880 0.601f 2024/7/31) 0.98
10,000,000 100.13 10,013,580 100.13 10,013,580 2.2 2024/3/22) 0.30
10,000,000 100.03 10,003,500 100.03 10,003,500 0.664 2024/3/19) 0.30)

25/104



EDINETOOOO
00000000000 DO00O0O((EL2460)
ooooodoooddoodnoodd

6 10,000,000 100.00f 10,000,500 100.00f 10,000,500, 0.001f 2024/3/11f 0.30f
7 10,000, 000] 100.00f 10,000, 200] 100.00f 10,000, 200] 0.01| 2024/4/17) 0.30
)
2.14
3.44
5.59
2024 2 1
1 )
1 (2021 2 8 ) 65,564 65,620 1.1686 1.1696
2 (2021 8 6 ) 78,454 78,513 1.3375 1.3385
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5 2022 8 9 2023 2 6 0.0000
6 2023 2 7 2023 8 7 0.0000
7 2023 8 8 2024 2 6 0.0000
1
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2 2021 2 9 2021 8 6 0.0010
3 2021 8 7 2022 2 7 0.0010
4 2022 2 8 2022 8 8 0.0010
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6 2023 2 7 2023 8 7 0.0010
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1 2020 8 24 2021 2 8 17.0
2 2021 2 9 2021 8 6 14.5
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7 2023 8 8 2024 2 6 0.1
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1 2020 8 24 2021 2 8 16.7
2 2021 2 9 2021 8 6 19.2
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4 2022 2 8 2022 8 8 0.5
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6 2023 2 7 2023 8 7 9.5
7 2023 8 8 2024 2 6 8.2
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1 2020 8 24 2021 2 8 57,380,338,881 1,277,583,143 56,102,755,738
2 2021 2 9 2021 8 6 7,503,658,916] 4,946,965,234 58,659,449,420
3 2021 8 7 2022 2 7 3,117,502,189  4,573,710,429 57,203,241,180
4 2022 2 8 2022 8 8 1,106,891,431 4,882,863,486 53,427,269,125
5 2022 8 9 2023 2 6 1,065,091,616] 6,780,455,616 47,711,905, 125
6 2023 2 7 2023 8 7 772,142,762  9,456,612,291] 39,027,435,596
7 2023 8 8 2024 2 6 307,895,172 10,621,037,579 28,714,293,189
1 2020 8 24 2021 2 8 71,878,148,082f 1,503,373,729 70,374,774,353
2 2021 2 9 2021 8 6 12,167,304,786 6,633,196,515 75,908,882,624
3 2021 8 7 2022 2 7 5,967,167,898  6,420,054,69] 75,455,995,831
4 2022 2 8 2022 8 8 2,459,609,106] 8,736,709,924 69,178,895,013
5 2022 8 9 2023 2 6 1,620,326,619 10,108,319,491 60,690,902,141
6 2023 2 7 2023 8 7 1,202,878,484 12,167,295,051] 49,726,485,574
7 2023 8 8 2024 2 6 1,029,336,350] 11,925,810,198 38,830,011,726
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