EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

2026 3 9

050-4561-2573

1/108



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

1D

(12)

2026 3 10 2026 9 8

2/108



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

an

1D

37 6

FPLIOF 1 -2v)(OESH]
EEFWMYNR—FF1> 050-4561-2500
EHIERSHOREBOFNOB I SFREMET
Mi=—La=FPELZ © https:/ /www.amundi.cojp

3/108



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

L7 V/RE. REEERGESMDHE T RE—EFENICEDNT,
SEFEETIOBRDESEERTALHODI7VRTT .,

» S7P/FOMAOEAMETTOREES . BREHEAN—ERNWOHAEEEETSIOECRTSRNELT
PR IREERTILEDNEDET .

METOAHBENDRBICOWVTIRE, MiB0A[KICESONT, [l
FROUHEICEBUR. RALAPY I 7 IO—FICB L7 o718
ZTVET,

[3DOEEEE | [SEIEURAIEC D EITOICEICRD, EEFINREDBWSEHELET
W —ILFEA—TEES

> BILHWRDA —VED—T-RI2aVEHah R, URT-US— U ROBALE
HELET . Fio. FHEICEESNIKVLRELCIEZEOBGEHELET .

A —=IUEA—T LR WS ORFEMEAIEDDRMFES S HEUHROILETT,

W oLy MRS
> @SN, 1 —OFMWEPDELCEMS Y —R—hIx UZ EMEL. fitEUAo(C
EELODNRORTELZEDET .

*SH—R—rIxUF &, BEEMORZSMEC. SEFEMCEORRSTNEFERICESES
[CHRTSBRAFETT.

W {FE0— 18Rz (RMBS) §iE&

> EULMER ABEEEFAIEDER DRMBSICIREL . BN D8 EHXLET.
*AMBS(Residential Mortgage Backed Securities)&ld, BABIHEE0— EEREUIIHLERTT,

NOMURA-BPIfSGZENUYFIY—2ELT, PRBNICNYFR—0%Z LREIDIFENR
EHELET

"NOMURA-BPISSE &12, B D+ 72— vl — U —FE D2 L For i EH (BUFINFRC LSS, ) M ST
& B TRITSIC LR RS OTREHODEE BT RIS RN T T . EHEMODAMERLS T Oft— U OHER
[MNFRCICMmLET .

4/108



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

RAIELT. 856R 1 5SH(ARBOESERERB) ICREETL.
NS EcARHCB DLW TIRROBEETVWET .

() IMEHIEREIE. 201 7FE6 R 1 EEETELET .

(DEEHE>
@ SR SEL. SMWEREORLSEIOACUFIHS NG (FEREIHTTISOLMELET.
@ S, SRS REHAESLUTRDESFENELTRELET. LEL. SEca s Iy
SEOESICESREETOEVCLEEDET. LT, BROSREOZTILESTZOZHIC
SVTERNTSEOTESHOET A,
@ B OSRICET FRIFERMEAICEFRUCHEICOWVTIRE, SICHRERIT T SRS OAIMIC
BOF THFESEE—-OERETVET.

12

5/108



EDINETOOOO
000D O0000O00O0OOO(Ec9ses)
ooooodooooooooooodod

https://www.toushin.or.jp/

2016 9 26

6/108



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

[ A—=27H] . ;
[RE=T 7 K] [RY—T7 VK]
TED| zovrammen | N piocmams | PN L
s FPoF«T-Ir2F _ Far«d PR
gaskes. (FITHRA—EWA) o g TH—TFUE " 2
ma=Gs -
o TH—Ir RORSESOE LRI, BRIEL TR IEHIELET.
HE. ARTOA ST R T AT ENBNET.
Frik
FLUFAREST 74T 7K (S AR A —EHR)
|
TH—27oF
FLoT ARMETIOT4T - THF=D72F
Ehisw 2iE
FLUF 4 SvrivkRgit AARIYTLRG
= o L
T ’ (BEERESH

:Ikii!mat:]: B EHAFHA LT T
ERERMEORE. TURES

H|FHEIEME KR SRS

BM-RASHCMTLEN I

RRFEit

BEDRiEL, BEODEL, RES
EfELHREEOEHLLVE

R (RER)

7/108



EDINETOOOO

OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

H B | TALT 4 - e s vBmAat
(e B BE SEE S PR RIE (i) 35350%)
YR [ 12(81

ESSHOHEE A

19714F11 H22H
19804F 1H 4H

19984 4H 1H

1998411 H30H
20044F BH 1H

20074 9H30H

20104 TH 1H

I—8EEh o b U R

WW—FE¥E A 5 o U o PR S B L — VTR R S e~
[l )

I— SRt LA P— U —TFEy peRI A b
B Stk W

GEF RS RIE S ORI

DERTEY bR P4y MRS EAHL, YixzF Y=
FATFEy bwhiidy et ~d4Tw

iSRS HEORITTIZ O RO -5 < SMliE i) 8
OEETT D

LT 4 THYVan Ty b2y MRS EGIEL,
T LT 4« xSt~y

X B F % b {E Pt AT Bl | Hese
D M| TEAAT TRy bR PRA b | FTrRERE AV | 2,400, 0008 | 100%
SRR — R Y 91-93
(A<M 1R P EAE)

8/108



g b wN

10

NOMURA-BPI

20

236

9/108

EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

341 3



11

12

13

14

15

16.

17
18

19
20

21

N

o 01 bW

10

100

100

12.

10

11

11.

20.

13

20

16.

10/108

2
18
2 1
14
14
16.
1

EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

100



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

2016 9 26
RMBS 3
NOMURA-BPI
10
20
10
10

11/108



=it

EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

Plan mmstm

'—r

Do #@em

———

BRAERODFL v
See cwmmm wx
JOota, #EoFoes)

=4t
fIRUTIE., S EmE O
—iBAEEHORE

=

F=FT7xUAOHE RE RS iE

1 (o =1 L

bL—=F1 s & miEE ;;
REIEERS (BX) S

SRS

@

(b)

12/108



©

13/108

EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad



@

(b)

@

Q)

©

@

€Y

10

20

100 10

14/108

EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad



g b W DN -

10
@

(b)
©

11
@

O
©

12)

100 10

@

10

15/108

20

(b)

130

EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad



@

(b)
©

)
13)

14)
@)

()

©
(d)

@)
(b)

@

20%
20%

50%

16/108

EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

@

RMBS
RMBS

@

10

17/108



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

®

4

37 6

®)

18/108



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

19/108



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

D77 KOFRBESE SURAHEROMIE 077 YRERDRBNEAED 5 AEOMEROLLR

FD (202145 15~2026% 128) ) (%} (202151 B~20255128)
25.000 100 100
| = TP RO (W) O T
20,000} P .| ..................... (=] 8ol T U p— EmELE
10,000 = e pa——r. 1 | 40
Oh SO U Sty LA PSS TR | o
.................................................................... =20 20~
~{-40
L . ' 1 ~B0 ~B0
2021/1 2022/ 202371 2024/1 202571 2085/12 JrvE Hen SAEE TRES OSEN SAEN FRER

DDA T0F EMRER(EAFICEIIDEE | EMORER) BLUEREROEEERTLEBOTY,

*DDIS5T13,.202 11 A 520258 | 2RF TOSFEMOEMRE RO B0 BVED 7 U EBLU MO R RED
FARDVTERTLIZBOTY.

¥ DOAD N, TP AR EE S SO EERNICERTESLIIERLE B0 TED, £ TOERES SN 72/ 080
RLIAROFDT A

OBRESSADHERICTONT

MR (TOPIX) (RXiA%)

WEESEN(TOPN) L2, BRI MEELECEEY 3400, RRNRELTORERER TET—r v~ FT—0TY . TOPIKD
AMESLUTOPK O -SERETCEENE. Gl et P RF EE S PR OM SR (LT [IPX ] &LY5, ) DM ETED,
O, RSO AR S TOPIK T ST ~TORH- 2N 0BLUTORIXCH SRR E R SR O S 27 ~ TORRIEIPS
FLEYT JPXIE. TOPIXOIEREONILE TR RFORE, #EEH 3w L. BEEALE A FEE . JPXICEDER ., EIE TR
ENHBO TG EHEORTE. FIES UM CEET L S SN CHL TP ERE AL ED A,

MSCITZ YA A Y F v A (HE R AR < —2)

MSCITo S o 2 Fw 2 L, MECH Inc FRELLEEENT. B3R U R OrlE TR NTLEY . BRI ST S8 (. ek
B 0 —RIOMRIEMECH Inc [DRELET, FTL.MSC Inc. i, BFBMOMSEEN T SN SR RERLT R ERLEY,

MSCIT Y —Jo - R—trubd YT o5 X (BE RRAAD . FI~<—2)

MSCITT—3Ir 27 —trup o T AL . MSCH Ine BRFELCHREN T, HROFRETHM RSN TLET. BERICM T HEEH. 08
TR it — VI DMRIEMSCI Inc ICEEILET . E1.MSC Inc 2. BRIROME EX U SMF S UL R Ly amieaLET.

EREECI ouracpm

NOMURA-BPIBRLE. ¥ O Fa—2eU— U —FEO LT VB A (LUFINFRC  EW3. B LET S, BT RITS AN
e T A8 2 T A 3 o A AR T O IR D SO RE - F OO — DR IS NFRCICRI g .

FTSEHREM-1>/FyoR (B BA.FIN—2)

FTSEHMREM- T2 L (X O—2) &2, FTSE Fixed Income LLCT S0 2, H 55 3580 0 o 0 o 5 Ui 0 4 &
BHERMT IR TS A T2 AT DO T e 20T —2 3. RO A B0 L TH0. FTSE Fixed Income LLCIE. X1
F—FOERESSUEEREE P & T POER. MR S C O EASHEERA LV ER A COA T2 AICH THE RSO
SR B F O — O EI3FTSE Fixed Income LLCIOHEMLES .

oA R JEEIWHGBFEMIO—UL-F1 /=277 F(F—2)

JPEILMAGELEMAO—UL-Fr I I—2 77 R JP Morgan Securities LLCHRHLARL TS, BitMRRO T 7304 7—4ry
FRATHEESNTLSENTY . BRSO FEEE) P .Morgan Securities LLCISHMLEYT.

() SMOIEEE., B o B LC S SR RENELT. A - A0ERERBLTEDEY.

20/108



EDINETOOOO

OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

(FF58)
H = %
WRIOEEN KR 0FEN HHROASE
MED2%A® | Meo2sellt |
gﬂ&&ﬁb ﬁaﬁﬂtb Emhﬂ)!‘l‘ﬁ%ﬁ%&!b
" RIS ] #UT,
T ) (313 | coitat 9% | i acxry B RAH FENET, EIERS. BH HBNOB
; | DExHETEBLUEH BN RS ERE TOLEIC
R ERMERISEHULET.
. FPFOEBRETNICHSEE. BREHAOBE. AT
o g || OBS% | 035NN | musi ESERORLSONETT,
\ 2 DA 58 HE Bt B AR S I S5 & 1 I MO0 1. O
(Pum) | MyERit| 005% | Q1O0%BR | 70yp KoRESLURET RESONGETT.
Z7FOREORESLIUERER. SRSt oOBRED
2= 0.03% 0.03% EEEOHETT,

0..055%(

0.05%)

10

21/108



EDINETOOOO
000D O0000O00O0OOO(Ec9ses)
Ooooooooooooooooooad

2025 9

20.315 15 0.315 5

15.315 15 0.315

22/108



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

——————————————————————————————————————————————————————————————————

: - wlGEE s |
i B jeresssszas=s < - Ermsssssmss e 1
: ] } xauRE(H3SES) | Mg |
: ek ;
: i :
' ESWE SEESERD ;
: gk - e WA ;
E e ;

(2EER) J7 /RO ERE (SR 202446H 188~2025468 168)
HERE(+) Ol EERAOHE T OBBOHE
0.40% 0.36% 0.04%

3 @AM FMSIER Chvh ol B OREBIRRIE L TR F 30 ST SR F eSO LU B MET 25805 Bakhd.)
ZEHACPOD TS B2 £l (130 CHAChD T B ER (| O M7eD) ERUICMTRUCE(FR) TY.
HEMICOZEFRLTIE. N RO RE SR (2 4R) ECRIEEL.

23/108



2025 12

EDINETOOOO
000D O0000O00O0OOO(Ec9ses)
Ooooooooooooooooooad

2025 12
6,791,944,753 99.9]
5,757,172 0.08]
6,797,701,925 100.00
2025 12
() ) (H ) (H
7,552,479,432 0.9270[ 7,001,234,874| 0.8993] 6,791,944,753] 99.91
99.91
99.91
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2025 12

1 (2017 6 15 ) 538,602,189 538,602,189 0.9879 .9879
2 (2018 6 15 ) 2,406,097,490 2,406,097,490 0.9936 -9936
3 (2019 6 17 ) 1,340,334,532 1,340,334,532 1.0178 .0178
4 (2020 6 15 ) 1,957,231,647 1,957,231,647 1.0042 .0042
5 (2021 6 15 ) 3,498,287,224 3,498,287,224 1.0042 .0042
6 (2022 6 15 ) 3,881,510,520, 3,881,510,520 0.9691] .9691
7 (2023 6 15 ) 5,152,371,265 5,152,371,265 0.9722 .9722
8 (2024 6 17 ) 6,246,087,947, 6,246,087,947, 0.9318 .9318
9 (2025 6 16 ) 6,596,659,450] 6,596,659,450] 0.8985 .8985
2024 12 6,815,475,589 — 0.9249 —
2025 1 6,756,331,129 — 0.9185 —
2 6,712,437,491] — 0.9122 —
3 6,564,144 ,6606] — 0.9036 —
4 6,606,762,890] — 0.9077 —
5 6,547,503,919 — 0.8958 —
6 6,636,181,897 — 0.9003 —
7 6,522,400,524 — 0.8911] —
8 6,521,368,410 — 0.8886 —
9 6,498,425,460 — 0.8880 —
10 6,516,169,813 — 0.8893 —
11 6,643,892,951 — 0.8786 —
12 6,797,701,925 — 0.8682 —

1
1 2016 9 26 2017 6 15 0.0000;
2 2017 6 16 2018 6 15 0.0000
3 2018 6 16 2019 6 17 0.0000
4 2019 6 18 2020 6 15 0.0000
5 2020 6 16 2021 6 15 0.0000;
6 2021 6 16 2022 6 15 0.0000
7 2022 6 16 2023 6 15 0.0000
8 2023 6 16 2024 6 17 0.0000
9 2024 6 18 2025 6 16 0.0000;
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1 2016 9 26 2017 6 15 1.2
2 2017 6 16 2018 6 15 0.6
3 2018 6 16 2019 6 17 2.4
4 2019 6 18 2020 6 15 1.3
5 2020 6 16 2021 6 15 0.0
6 2021 6 16 2022 6 15 3.5
7 2022 6 16 2023 6 15 0.3
8 2023 6 16 2024 6 17 4.2
9 2024 6 18 2025 6 16 3.6
10 2025 6 17 2025 12 16 2.9
x 100 |
10,000
1
1 2016 9 26 2017 6 15 1,714,422,676 1,169,248,560 545,174,116
2 2017 6 16 2018 6 15 1,995,581,824 119,109,719 2,421,646,221
3 2018 6 16 2019 6 17 772,522,183 1,877,222,551 1,316,945,853
4 2019 6 18 2020 6 15 1,120,938,487 488,908,432  1,948,975,908
5 2020 6 16 2021 6 15 2,184,383,050] 649,662,533  3,483,696,425
6 2021 6 16 2022 6 15 1,265,668,732 744,249,660, 4,005,115,497,
7 2022 6 16 2023 6 15 1,946,491,867 651,642,621 5,299,964,743
8 2023 6 16 2024 6 17 2,621,418,981 1,218,282,217] 6,703,101,507
9 2024 6 18 2025 6 16 1,666,613,476| 1,027,837,575 7,341,877,408
10 2025 6 17 2025 12 16 1,132,576,959 675,864,558  7,798,589,809
1
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2025 12
12,835,040,490 73.30
99,172,000] 0.56
99, 140,000) 0.56
99,237,000 0.56
99, 148,000 0.56
98,287,000 0.56
13,330,024,490 76.13
1,438,560,294 8.21
394,764,000 2.25
298,396,000 1.70
99,973,000 0.57
892,947,000 5.09
397,915,000 2.27
99,866,000] 0.57
198,473,000 1.13
99,348,000] 0.56
199,399,000 1.13
2,681,081,000] 15.31
59,693,385 0.34
17,509,359,169 100.00;
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30
2025 12
) ) () ) ) )
1 1,640,000,000 98.07 1,608,413,600f 93.70] 1,536,827,600 1.2 2034/12/20| 8.77,
2 1,363,000,000 99.80 1,360,300,831 99.48 1,355,912,400 0.7 2027/7/Y 7.74
3 1,169,000,000 99.12 1,158,752,910] 97.00] 1,134,035,210 1.7| 2035/9/20] 6.47,
4 686,000,000} 100.12f 686,843,780 95.65 656,207,020 1.4 203479720 3.74
5 696,000,000} 97.83 680,896,800 93.62] 651,636,960 1.1 2034/6/20 3.72
6 696,000,000} 93.84 653,172,480 91.79 638,879,280 0.5 2032/12/20, 3.64
7 707,000,000} 83.22 588,374,850 78.20 552,888,140 1.1 2042/9/20f 3.15
8 574,000,000} 99.16] 569,188,355 95.56] 548,560,320 1.5( 2035/6/20 3.13
9 538,000,000} 100.22f 539,226,640 99.72] 536,542,020 0.9 2027/8/1 3.06
10 568,000,000} 86.23 489,837,520 81.69 464,033,280 0.7] 2038/9/20] 2.65
11 565,000,000} 81.39 459,853,500 75.98 429,320,900 0.9 2042/6/20] 2.45
12 406,000,000 99.98 405,928,190 99.68 404,712,980 0.9 2027/9/1 2.31
13 556,000,000} 76.71 426,507,600 71.74 398,902,200 0.5 2041/12/20, 2.27
14 398,000,000} 99.62 396,497,365 98.06/ 390,286,760 1 2030/3/20] 2.22
15 649,000,000} 63.72] 413,542,800 55.95 363,147,950 0.7] 2050/12/20] 2.07
16 386,000,000} 93.29] 360,111,020 91.79 354,332,560 3.1 2065/3/20 2.02
17 515,000,000} 73.14 376,704,760 65.33 336,449,500 1.4 2052/9/20f 1.92
18 406,000,000 78.14 317,250,570 73.50 298,430,300 0.4 2040/9/20] 1.70
19 315,000,000} 98.89 311,520,270 92.57] 291,614,400 2.4 2045/3/20] 1.66
20 358,000,000} 80.94 289,777,260 72.79 260,620,420 2.2 2064/3/20 1.48
21 239,000,000} 99.63 238,137,150 95.00 227,059,560 1.4 2035/3/20 1.29
22 200,000,000} 99.06 198,120,000 99.18 198,374,000 2.81] 2027/3/15 1.13
23 232,000,000 83.03] 192,650,480 77.34 179,435,760 1.1 2043/3/20f 1.02
24 167,400,000} 97.95 163,968,300 94.49 158,181,282  1.07| 2049/2/10] 0.90
25 144,480,000f 101. 36} 146,444,928 100.22 144,807,969 1.67| 2046/7/10] 0.82
26 140,530,000 101.56} 142,722,268 100. 46} 141,186,275 1.76] 2046/6/10] 0.80
27 170,000,000 88.18] 149,907, 700] 81.84( 139,143,300 1.5( 204379720 0.79
28 136,000,000} 97.81 133,026,520 93.79 127,566,640 2.5 2045/6/20 0.72
29 120,000,000} 100.29 120,348,000 99.92 119,904,000 0.9 2027/4/1] 0.68
30 186,000,000} 72.57] 134,980,200 63.81] 118,703,340 1.3 2052/6/20 0.67|
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73.30

2.82

8.21]

2.29

13.05

99.65
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