EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

2024 5 28

03-6387-5000

1/65



2023 11 27

2/65

EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

(2024 4 )m

17,180

1959 12
1997 10

2000 11

1-13-1 5,150,693 100

3/65



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

REVAVEE I SEER

ERURSMEE
SRS TIAR
DE—4—, T, o9
HFEHE DAL,
U DEDE A
FE, £ %

Hoa - A0EE
SGER) AT AERS
hEZS—

SGER T - ATERES
METE O SEE 5

mEETERKMELSS

4/65



EDINETOOOO
O00OO00000000000000(E12460)
OooooooooooooooooooOn

‘ UZ‘D‘@E‘WI:EH (20194 % ~20244E3F % : AR

v FOEMBEES LU EEEIG TR S i 7P FEENERROS A SORBEOHER
T e TR (T 0 AR - [ RS We-we SAOT T RS W -1 00 Nl bt o G0 s |
25,000 100 1

20,000 J a0 an
15,000 & &0
10,000 40 40
5,000 o
[ o ]
~20 -20
=40 =40
] 1 1 -60 -60

I019EEAR 20008038 J071505H 202245H A093E3A MO4E0A Ly OEE EZANE WREN SN R

— —

B8 | RALS | FREG | DEEA | e |

421] ses| 27 54 153 215

L1130 2114 2124] L1o4] LS55 L&) 88
18] 107 179 84| ~o08 43 59|

«MESENRBRRENE. RAMoNESEENRLEEDE « S TOREDS 200 2w~ Lol e & R D ET A,
HLRUTHALESOTT, 2001944 £%10,000& LT HES * 20195F 4R G 202448 IR MSERID & A R IC 51T S LR

fELTHOET. EEORAHE - WVl - PEEEETELEEOTT.
« SEAMTEEE. 2019482024380 EROEAFICE + BB TG L= e S AR D ET .
TESIFEORBFEEETLEAGOTY. o Yo FEAEEE GRS EmOREETT.

A EENRNENE. RSRodESeMELstosA LU THELTED. RRoRREN-RESRSIB0TT.

Gm:rqsc:u:?— ,rg.?—hrk ﬂr.a-:az (R, AS—2)

OEEE® : NOMURA-BPT

Oﬁlﬂ:ﬁ&!!ﬂlﬂ Fadid MLEE AvDRL - R-2

ORI PR - i b - B B A T v A -IF— .f.fﬁ T - S0=I0L - Fr =227 1 E (FAA—2)

mCELRE Y S AR OEFEEICOLTe

Glﬁﬂllﬂ t‘rﬂ’gl (B - - IEIEMTDFM {rm {Torx) mﬁ!ﬁ-‘“r FI;IL'&‘; }w ﬁlﬂ (ToPix) (&2
(S AR L. A ) P X ESETR TR ) P XSO X ELLET, ﬂm TR,
. B M WAEESIET (TOPIX) [I!ﬁmj l‘ltatﬂ'{ﬂlﬂ AN RO D (TOPIX IE!HAJ:-} Eﬁﬁllma:ﬁ
ll:ltﬁt&‘cmlzj PXRILET. ) PXa WIRGEERN (TOPIX) () Oty cniomm, B adehodL., n
%Eﬂ,\?t&. m'. \it'u !{. PXICEDS FENEETINSLOTRES, FESOET. FNRUEEELERCRER T SO0 SIS L

OMSCI-KOKUSATER (BUd, MA—2R), MSCITT -S4 F—4ru |- - 25902 ([BYe, MA—2) « « MSCI-KOMUSAED (BN,
&, FBA—AL FEE!I?—*‘:-"J ?—‘.‘H‘F T e !E%&ﬁﬂ F—2) &, MSCIOEIRLERTY. BENCH T3, e
-0 — RSO LY, MO rm:ﬁﬂm VSN ERLTLVET.

CNOMLURA-BPIEHA + « « NOMURA-BPIM@TSEIEMENLE. BE Iy Fa—-2rll— UH—FRIHILF s MR CMRLE T, 55, I
DiFa—Spll—« UD—FRTILYILT « MEESHE. NOMURA-BPIEAGTERE. 281, ait. ARt ecE T2 60T e <.
NOMURA-BPIE@RE ML TIFDNSBN Py T2 2 Fa s oRmEn, *i—t:z.r:uunmnumm,

OFTSEHFEN-I -7 20X (B<B®E. ~ow 8L - —2A) « - FISEETEN-T -7 v 22 (RCEE. ~oZ8EL - FN—2) (3. FTSE Fixed
Income LLCIE SO EN, HFEEORMOES S E & N0 EEN TR FLE NS Ty AT Y. EHEAFTSE Fired Income
LLCEFIE T30, Bl CM T 29 T OM#2FTSE Faed hmmLLE:FHL.'{LHI'F

CIPENA S« AT b A - A T — TGt o« Tt - -‘:-'I:I—J'Ul- O i I e i e f =) v e« DIPEILAL - L
Eerfi s A oraA =T F—50 « F—try - 0= UL - TA 2T 7 F (A=) [CCTR tntr.iaT:I EMTOok
B hmE. EROL-ULEAN, BLENCREYSC S8, MESLT EN&EOTED, ]S TN

BRI —L3, BUENCNE taﬂawmmmtauﬂm #1’. IEIII!’HLHH%H:F F—JH

Iml«-ﬁ ﬁm:gaumem CoLmRnShms, 72, TOlONEEErLaDiINg H'hlr?nrl
F. IPM ﬂETaEﬂJI‘rﬂﬂitﬂu. AFTNSMMIL L..ltl.!i!‘ﬂﬁh B ET. #Eﬂ'}lt'}x—

FLARMREOUS—LEFRTSEOTRED ESA, SRRCSENSNTRORMERCDUT. IPMEEOERNYD 2 « Sa— RSN
rrﬂﬂba}& -.:?".I. AWET-R0, EEET 2 bAl—RFob0TEs &N, £ RIFEOARL, TL—Rd% k- T—21
..-— ?HH trm:._ta—.mmﬂrmuu: ¥

P Morgan mmﬁm: (o DPMSLLC] AFET] (MESALY—1) 2. SR aiEs. SMilET el (CoTte 17
I:PS"{?H EHUETY) [COULTOEE. SRFEERERELE A, TRRLRRERER. LGS O R R S LT,
ErRMTWICR SRS ER N2 AR BT NEEN S TEMSONEIC OUT. BRI Y — - INEREL R, dUEae
EETMETEEOTREDEA. BRI Y- B0 W TORE. T—57T1 227, BT A imTSREELISrmEER
LETA. uqugattwL.t:maﬂrtwrﬁ EOIEE T, :m::mrmhmwtﬂﬁ[rﬁamuﬁ
Dih!h. ) = ._E_'EHI'EHE'l mluiﬂt‘mﬂﬁ»‘? e,

mﬁm . IPMorganiaIP Morgan Chase Bank, 1 Nhrpnsuum S SO ERa T IR

lﬁ‘lntﬁam:m SEWRTT,

(AT : Bt EPREESTIRAR. FTSE Fixed Income LLC )

5/65



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

-

b

nET.

C )
«C )
15.315 (  ( 15.315 )
| |
| |
| |
Y
DR 275 BiEOREMERS EE o
SR FBOBEE LI TR EO TR snxwous || 9 SN
FE& RE - T 2B AT S ERE DL AP LE St
EBSES LN ET, -
@ | | 2
Bl =
%i% f [iikE:
1
&R o)
r.
(@i IEh s R EE S a0 ER 7
SAE T T 58800, FOTES s ois :
S BRI ES (SR ES) b iy %5 b
W, EEhs RS CRRInER e BL Egﬁigﬁgﬁ
RS R AN L R W E Sy - Al 2
B, BnEhn il Ee 6NEe ) & e o o gisn
ST 1 1B TSR 7 0 (R s = s @n_
A RRE RS RIS ) B 125 0B N
O T et e S, 5 | |

6/65



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

2024 3

(BEMWR) 27> FOBEAR

(HET & %)

EERE (D+@) O EERAOEE @EOMRAOITEE

TP 0.27 : 0.27 ' 0,00

(2022%9A7H~2023%986H)

« EERFECRLCHEo TR, FERhOER - FRchh o cBACEE (BRlE LT, BEFEN, SHSTEFEEN
BUFEEGTSNAIRER <. AERSOM SEOIAEBRSEST.) MRS E OIS e O
EAEEE (10%70) ®FLENTRLTLEY,

* FhEREREECEEL TOS1IAOY OOl AElEICEOTREULEMEECEDEHLEsDT T,

+ SR, FosLT, BEFNE, SNSEFRES LOEMIESIEIRESHED A,

* &HED FEEBNLUIETT.,

¥ W —Jr RS o TtEAESAET,

* TOMAICIE. EREZASICELS 77 FOEECHRSEBRSFSENEY.

¢ FIROHEESATHHLIEESOTY, CORsh, CNSO@ilh<ETreedEThn. ENCRELIERAOLES I8
BDET,

+BMOHBAC DA ELTH, SIsth— A2l LTV EREEEETE TR EE0,

2024 3 29

3,386,782,952 99.99
_ 336,474 0.00
3,387,119,426 100.00
17,713,965,310 97.06
— 535,194,660 2.93
18,249,159,970) 100.00]

531,272,000 2.91

7165



EDINETOOOO

00000000000 DO00O0O((EL2460)
Ooooodooodooddoononoonon

()

1 1,180,187,111f 2.4340) 2,872,647,655 2.8697| 3,386,782,952/99.99
()
99.99
99.99

)
1 10, 900f 22,123.57| 241,146,920 39,570.00 431,313,000| 2.36]
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2024 3 1
1 )
1 (015 9 7 ) 0.8 0.8 0.8847, 0.8847
2 (2016 9 6 ) 52 52 0.8430) 0.8430)
3 (2017 9 6 ) 187, 187 0.9968 0.9968
4 (2018 9 6 ) 396 396, 1.0760 1.0765
5 (2019 9 6 ) 581 582 1.0097 1.0102
6 (020 9 7 ) 794 795 1.0927 1.0932
7 (021 9 6 ) 1,224 1,224 1.4129 1.4134
8 (022 9 6 ) 1,414 1,414 1.3572 1.3577
9 (2023 9 6 ) 2,537 2,537, 1.7307, 1.7312
2023 3 1,856 —] 1.4448 —
4 1,920 — 1.4814 ]
5 2,083 —] 1.5464 —
6 2,377 —] 1.6631 —
7 2,448 — 1.6851 —
8 2,473 — 1.6880 —
9 2,605 — 1.6895 —
10 2,574 — 1.6304 —
11 2,756 — 1.7320 —
12 2,779 — 1.7288 —
2024 1 3,022 — 1.8643 —
2 3,234 — 1.9542 -
3 3,387 — 2.0438 —
1
1 2015 4 27 2015 9 7 0.0000
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2 2015 9 8 2016 9 6 0.0000

3 2016 9 7 2017 9 6 0.0000

4 2017 9 7 2018 9 6 0.0005

5 2018 9 7 2019 9 6 0.0005

6 2019 9 7 2020 9 7 0.0005

7 2020 9 8 2021 9 6 0.0005

8 2021 9 7 2022 9 6 0.0005

9 2022 9 7 2023 9 6 0.0005

1 2015 4 27 2005 9 7 11.5

2 2015 9 8 2016 9 6 4.7

3 2016 9 7 2017 9 6 18.2

4 2017 9 7 2018 9 6 8.0

5 2018 9 7 2019 9 6 6.1

6 2019 9 7 2020 9 7 8.3

7 2020 9 8 2021 9 6 29.3

8 2021 9 7 2022 9 6 3.9

9 2022 9 7 2023 9 6 27.6

10 2023 9 7 2024 3 6 15.4

100
2

1 2015 4 27 2005 9 7 1,000,000 — 1,000,000
2 2015 9 8 2006 9 6 84,648,635 23,858,942 61,789,693
3 2016 9 7 2017 9 6 243,875,982 117,573,964 188,091,711
4 2017 9 7 2018 9 6 298,318,044 117,771,287 368,638,468
5 2018 9 7 2019 9 6 355,903,490 148,219,413 576,322,545
6 2019 9 7 2020 9 7 438,482,454 287,410,444 727,394,555
7 2020 9 8 2021 9 6 344,719,334 205,654,506 866,459,383
8 2021 9 7 2022 9 6 440,025,063 264,613,478 1,041,870,968
9 2022 9 7 2023 9 6 739,543,026 315,489,593 1,465,924,401
10 2023 9 7 2024 3 6 420,000,517 242,015,427 1,643,909,491
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( ) 38 3 57 2
12 133 ")( )
() 193 10 (2023 9 7 2024 3 6
) EY
9 10
(2023 9 6 ) (2024 3 6 )
8,091,233 21,171,920
2,536,825,991 3,282,746,016
7,476,001 16,796,110
2,552,393,315 3,320,714,046
2,552,393,315 3,320,714,046
732,962 -
11,575,002 33,779,114
356,619 457,939
2,615,105 3,358,172
15 7
35,598 45,733
15,315,301 37,640,965
15,315,301 37,640,965
1,465,924,401 1,643,909,491
1,071,153,613 1,639,163,590
571,465,422 491,034,579
2,537,078,014 3,283,073,081
2,537,078,014 3,283,073,081
2,552,393,315 3,320,714,046
9 10
202 9 7 2023 9 7
2023 3 6 2024 3 6
116,431,150 440,799,146
116,431,150 440,799,146
494 734
252,270 457,939
1,849,967 3,358,172
25,172 45,733
2,127,903 3,862,578
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202 9 7 2023 9 7
2023 3 6 2024 3 6
114,303,247 436,936,568
114,303,247 436,936,568
114,303,247 436,936,568
3,021,125 11,089,659
372,153,976 1,071,153,613
115,743,748 318,482,533
115,743,748 318,482,533
37,003,681 176,319,465
37,003,681 176,319,465
562,176,165 1,639,163,590
2023 9 7 2024 3 6
9 10
2023 9 6 2024 3 6
1,465,924,401 1,643,909, 491
1 1
1 1.7307 1 1.9971
(10,000 ) (17,307 ) (10,000 ) (19,971 )
9 10
2023 9 6 2024 3 6
9 10
202 9 7 2023 9 7
2023 9 6 2024 3 6
1,041,870,968 1,465,924,401
739,543,026 420,000,517
315,489,593 242,015,427
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405,602,016
17,468,720,240
25,660,359
29,450,750
17,929,433,365
17,929,433,365

509,355
6,420,764
88,652,392
135
95,582,646
95,582,646

6,360,877,890

11,472,972,829
17,833,850,719
17,833,850,719
17,929,433,365

2024 3 6

1 2.8037
(10,000 ) (28,037 )

2024 3 6
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2024

3

6

2023 9 7
6,511,674,740
797,508,401
948,305,251
6,360,877,890

999,956,457
4,190,059,352
1,170,862,081

2024 3 29

3,394,121,518

7,002,092

3,387,119,426

1,657,294,672

2.0438

2024 3 29

18,870,052,874

620,892,904

18,249,159,970

6,359,343,410

2.8697
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20,000,000
5,150,693
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999 54,367,722
170 648,033
14 7,027,080
445 870,253
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193 2 1 (2022 4 1 2023 3
31 (2023 4 1 2023 9 30 )
EY
(2022 3 31 ) (2023 3 31 )
( ) ( )
(
2,006 1,865
35,894 42,108
29,300 21,900
11 11
454 775
694 1,775
27,176 26,116
4,002 3,780
1,835 1,001
- 2,083
57 84
15 15
101,417 101,486
1,744 1,335
1,219 906
525 428
5,210 5,563
5,209 5,562
0 0
16,067 16,336
2,201 1,793
9,214 10,025
443 520
13 10
1,297 1,553
2,784 2,340
112 92
23,023 23,235
124,440 124,722
(2022 3 31 ) (2023 3 31 )
( ) ( )
(
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120 124

17,615 17,879
0 0
17 57
8,357 8,409
8,149 8,911
1,089 500

9,512 9,682

1,319 1,024

22 22

4,416 3,635

121 46

33,127 32,414

3,194 2,940

588 595

1,123 1,123

4,905 4,659

38,033 37,074

86,232 87,419

17,180 17,180

13,729 13,729
11,729 11,729
2,000 2,000

55,322 56,509
685 685
54,637 55,823
24,606 24,606
30,030 31,217

174 229

174 229

86,407 87,648

124,440 124,722

( 2021 4 1 ( 2022 4 1
2022 3 31 ) 2023 3 31 )
( ) ( )

115,733 113,491

17,671 18,198

530 331

133,935 132,021

39,087 38,684

804 1,187

0 0

26,650 29,050
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4,867 6,045
21,783 23,004
1,384 1,363
3,094 3,302
72 89
918 903
79 83
2,023 2,225
71,021 73,587
12,033 11,316
229 226
7,375 7,752
4,427 3,337
47 78
73 115
65 283
1,049 963
1,432 1,232
1,212 829
2,525 2.409
11,116 12,439
29,556 29,669
33,357 28,763
( 2021 4 1 ( 2022 4 1
2022 3 31 ) 2023 3 31 )
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