EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2021 3 5

21
2019 12 17 2020 12 14

03-5555-3431

1/89



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@

2/89



BRDER
BHTRUE - EMALGIE R Rt
B RIE -
s 5
EARIHHE
I

EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

RENREE (NEORFR)

#
%
FEEIRIE

FOthIEE
( )

HRESS

(F) 42772 FAESY 2 HESMERBIRTLTUVET,

BERTER

S
—8 F£18
il 3
[==f] il 2 F2E
=5
—fg HE4[E
YN |
Ean | =65
F Ot
2 Lrif'.:-*H!'liE R)
(
TBERE i
FOfthEE
( 3 B
HESS
- F Ot
HELHEED { )
HERATER

bitd - En ko

Ja—/uUb
B#

Bl S

B
FEF
Ter—p
PRI
FIUhN

iR
(sh5R)

b P

() H2 7Y FABLYTIEMESERBIIETLTVET,

http://www._toushin.or.jp/

3,000

3/89



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooaod

DOHEOHKDORN S, BEKICHBVLTREITERIUEE D
2EHRBOHNCICRBELED,

#1 HBRMOLEENTESLS. 2001 FORFEOAE PR THOKEELED SEREHOT
HCHBEEETHLNBDET,

#2 SEHAOFETSHOESRHMAS LUGREH HRFHFOEAHMEZEZSCbOL LEY.

OHFC LOEEER. SNABADY=JEE, RERRSICRUTRELFT.

» BRIV A LR, (EEHEOMEERRO70%EEL FORRTAEEB LEY.
» FiTAKILBEHD2@ELL EDOHR=AOERIZ., RO B RUD. Ol & s g it
TITE3BODELET.
4, HABROSE (MMELCSVWTRETERISHNI2@HFET. TOR2EHEL FLHOER
ROEARRSFELBOLELEY, ) FERMEOREEMIRO20%EELIT
0. —#RM- D OEASEHFIREECSVTIEREREOHBRERED 1 %EELT

» T 7Y RE. BEREEESSEOKREENSEHNTACLEDELTERAT 2 EOTH. &
IEREOHEEMOBE R L GER LOBRBREZETE S OTEHDER A0
» 7 FOBEMBAOEIIE . —RAEHRMHEOBE EXE RS ENBEDET.

s KBOENREFCIFBUONRE UL L E, TRORMEEESFREINDS LEFLSU
[CRERRICEoTIE. 77 FORE]. OEFNMTEONEVCENEDET.

BF12A 148 (KRBOHSREXA) [CREZTEL. I
mAECHECE DV TN DB ZITEVE T,

(rEcT3E)

OHEcHRME., BWRREORSFNSLEHER HlREIHET.) FLELET,

@RAELT. BEMIBOKESERMELTHRSHERELET. L. JERENRE
HWABEDBSICIF, DEETEDEVILEDEDET .

¢))
1999 12 15
2009 3 6 2014 12 12 2009 12 14
2014 6 17 2019 12 13
2019 3 8 2024 12 13

®

4/89



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodooodd

1

l

1

1

!

1

2)

2001 9

5/89



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2020 12
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

@

2001 9

6/89



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

() 70

20

50

)

a b~ W N P

14 2 1 11

15 2 1 18
16 2 1 20

7/89



®

17
18

19. 2
20.

21. 20.

14.

030-|-J>(J\.)|\.)|d

2 1 14
16
2 1 14
16.
2. 6
14
2 2 1

8/89

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

12. 16.
13.



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,, :
[ ]
¥

o I
J7yiER L R szt b
DEAFDRE (ERAHORE. RiT) NGt L B

¥
;-{ EAHHORE }-nl i—l HEHET |-i mEes ||
1 I i
. |||
L] I [l
T — -
1 i i:: EAEE : uzﬂ?ifﬁyb E
1 : Bl 3 =
BAMEE 3 — L —1— :
L — 1| AEE | '
! | mmam | [ | armasm |||
| FIOTERRIEIS | ]| z2=2e= | | :
1 gt '
: : i | | meE |
] m H I u .-_. .:' :
= - | | ‘ | :
! I T ;
= Ui (=)
Vi Zrokmaege- | :I m-tz2u7 || E
= e i | :
S I I —— '

CI0 1

CI0 Chief Investment Officer 3

Deputy-CIO 0 5
Clo

CI0 Deputy-CI0

9/89



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

25 35

2020 12

4)

)

®)

100 20

100 5

10/89



g A W DN B

5
100 10
28 8

8

8

100

16

11/89

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@ 1 a4

@ 1 a

@ 1 4

12/89



100 10

50

100 10 100

20

13/89

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

10

@

70

)

14/89



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

€)
37 6
@
; m@E= ;
L CEmURIEESE ERUATEESICHTS !
 mmmnnt | sems | R |
L E 5 i 1
I P o SRS TR | e A B T D s PIEREEEE IS v ]
E BRADWE BT SWERTOWE E
E URIRRIAVEH !
] i
L ERURODRRSE - EEUROEEECTS !
i gi!m U R ?EEE BN EOREEE i
74
: mé‘;‘%ﬁ N HEEB I ABEBHD |
5 BT ;
| URIIRIAY BB !
E BURIBEVERIATOEE qmm— | P i
; SR EOERUATOEE g :
i  ERSROWE WAV WEEOEY] i
; - ISEER B FOBROTSEORE  HSXUTTHMERET g ;
j BB ONDEE. LE 1'
: BROHE :
; EAEE :
E -EEEE i
] i
] i

_____________________________________________________________________________________

15/89



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Oooooooooooooooooaod

E

S TEDITSVE, TrrREENGEEISAZERNICHBTESLSICIERLEEODTT .
OIS 7FAESEHICHFIEMWERE (SAFXICHIIEE FHOMERE) OFL - 81X -
BE, TP RBLUIORERNEREIS AT OVTERLTWVWET. FLEDI SR 770F
OALESFRICHI FEHWERDHBERTLTVLETY,

(2016481 H ~ 2020012 R

513
—"31':—34-1 =Ria
o S 19.3
——— —————— —93—114—,;—
K 36 068 o465 214
iy I“I‘“ﬂ [ll‘ ‘ - e * *
et Pl =k ! .25 -12.3
175 a7a
G -13.9 21-0 -Z?.l

- MR [omxm

75 o R

= IR T LR | \i”""

100

20181 T fo TR 210 0 0.2 74 BXER RIAME WRES SXRE SEARE WREDR

#EBREISAL. FPVRORANSERLTLSLOTREYER A,

H#I77PFOEMBERRR., SES B Eadsc 2y E~BRELEE0EHELTHELEEEO TS, BERO
ESERICE SV THNL - SMBERE R RESBE N BUET,

%77 VEOEMBBERCEN T, BESEMIOT—FHEH CERLBSHUTOL— L TRRLTUET.
OEMEERICENT 57— I RLBSICR BRI NS LA
(DEEMEBERESNH TEEOEMYBSBSEE. HHa S nTOHBRLTVET .
A VTP AZPYRCBVT, OOCESTABAECE. SERMCOVTAYFT—IOEHMREETHRELT

BRLET.

BREIZAILINT
B &= & miSne (TOPX) (AEziias)
FHER MECIO YA A T TR (LAY, [Hs=23)
HRES : MSCIT S =320 Ttk - A TP A (AL, F5=3)
BEE | NOMURA-BPIEH
FEMEMN:FTSELREN - 72 A (BB, m~A—2A)
SRR PRI HI bk B s S0P 3 — TF=2000  F =ty TO= T FA =227 (=)
BEMICNT
OTOPIMIEMITA MY - 280, BNl BRES—UOlFRELEHRRESRIImEMAILTVET. ECITI81 .
A TR ABETNMCI IV T F—irob A T2 0. MO Inc. FBERLCERTY. BERCHTIEEM,
MERT NSO —m RSO IncICMMLETEY. EEMEO incld. EfRoMEErivSElEL R EERETS
HHEHLTWLET. SNOMURA-BPIEEE. FHBESAEHFRETIEATET N SBHTEROH RS0
ERTEMESERT. —EOEHFANERCE IV THEINEERN - R Ud0/ 7y - T AR I TNEY,
NOMURABPIEROAMH NS EOM— DR TR lAMTRELTVEY., B, BX2YBENOERS.
Sedid, HAMESETSLOTEHEL, Fr/ROEERRSCMLT=UREEALET L. BFTSEERERA T2 2E.,
FTSE Fixed Income LLCICEVEEEINTOSESE ATl ATY. EEMEFTSE Fixed Income LLCDESNRE THY,
EMICH T AT < TORBLEFTSE Fixed Income LLCHHLTLET. BIPBILN Bk o iR S T u? 23— T
P w—irwy O FA—27rAEE, BfErRLEGETRECE TREELTVET T, 1P, MorganizE@
St  FHEERETSOOTREUVET D . ERRENEEEITERLTVLET. P Moganr SO BEH BN RiZEL
[CaiER i - (05 - B T ECAEESSNTLER A Copyright 2016, LP, Morgan Chase & Co, All rights reserved

€))
3.3 30

16/89



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

0120-106212

9:00 17:00
@ ¢ D
®
1.672 152
6 6
300 0.60
300 1,000 0.68
1,000 0.82
300 0.10

300 1,000 0.08

17/89



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooooooooooodod

1,000 0.06
*
®
20
15 5
2037 12 31 2.1
20.315 15 0.315 5
20 15 5

2037 12 31 2.1

18/89



2037 12 31

15.315

15

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

20.315 15 0.315

20
120

20
80

15 15

2.1
0.315

19/89



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2000 4 1
2000 3 31

2020 12

20/89



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@ (2020 12 30 )
() ()
12,364,203,000 98.19
12,364,203,000 98.19
228,284,485 1.81
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5,406.34 5,350.00
1 150,000 6.37
810,952,113| 802,500,000

3,211.54 3,025.00
2 260,000 6.25
835,001,697 786,500,000

3,064.52 3,125.00
3 200,000 4.96
612,905,170 625,000,000

1,342.87 1,242.00
4 500,000 4.93
671,439,176/ 621,000,000

9,679.61 8,850.00
5 |GMO HD 70,000 4.92
677,573,203 619,500,000

4,475.00 4,745.00
6 100,000 3.77
447,500,000 474,500,000

5,429.56 5,840.00
7 80,000 3.71
434,365,170 467,200,000

3,380.50 3,960.00
8 110,000 3.46
371,855,762 435,600,000

9,088.75 9,500.00
9 45,000 3.39
408,993,827 427,500,000
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1,951.00 2,078.00

10 200,000 3.30
390,200,000 415,600,000
3,850.00 4,040.00

11 90,000 2.89
346,500,000( 363,600,000
4,901.03 4,520.00

12 80,000 2.87
392,082,967 361,600,000
1,760.00 1,784.00

13 INEC 190,000 2.69
334,400,000( 338,960,000
1,808.94 1,832.00

14 180,000 2.62
325,609,759 329,760,000
6,340.00 5,920.00

15 |[M&A 50,000 2.35
317,000,000{ 296,000,000
16,150.00 18,090.00

16 16,000 2.30
258,400,000f 289,440,000
1,517.42 1,286.00

17 220,000 2.25
333,833,400 282,920,000
3,065.00 3,050.00

18 80,000 1.94
245,200,000] 244,000,000
3,380.00 3,390.00

19 70,000 1.88
236,600,000] 237,300,000
3,727.33 3,490.00

20 60,000 1.66
223,639,885| 209,400,000
6,482.41 6,800.00

21 30,000 1.62
194,472,523| 204,000,000
2,393.00 2,284.00

22 84,000 1.52
201,012,000f 191,856,000
750.59 752.00

23 250,000 1.49
187,649,166/ 188,000,000
5,454.60 4,690.00

24 40,000 1.49
218,184,102| 187,600,000
2,306.84 2,205.00

25 80,000 1.40
184,547,711 176,400,000
3,030.00 2,921.00

26 60,000 1.39
181,800,000] 175,260,000
1,492.64 1,686.00

27 94,000 1.26
140,308,435 158,484,000
2,072.00 2,147.00

28 70,000 1.19
145,040,000 150,290,000
2,246.00 2,392.00

29 60,000 1.14
134,760,000] 143,520,000
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1,769.00 1,764.00
30 80,000 1.12
141,520,000 141,120,000
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98.19%

98.19%
)

3.77%

0.59%

0.16%

6.76%

59.87%

0.53%

6.47%

1.07%

18.96%

98.19%
)
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() () ( ) ) |[( ) )

12
(2011 12 14 )

11,329,837,759 11,329,837,759 0.3917 0.3917

13
(2012 12 14 )

11,473,937,479 11,473,937,479 0.4560 0.4560
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14
17,903,900,039 17,903,900,039 0.7910 0.7910
(2013 12 16
15
18,166,244,395 18,166,244,395 0.9107 0.9107
(2014 12 15
16
17,408,481,769 18,076,312,616 1.0427 1.0827
(2015 12 14
17
15,182,806,629 15,182,806,629 0.9934 0.9934
(2016 12 14
18
15,010,820,014 15,777,684,612 1.2723 1.3373
(2017 12 14
19
11,874,482,468 11,874,482,468 1.0783 1.0783
(2018 12 14
20
10,469,746,925 10,469,746,925 1.0536 1.0536
(2019 12 16
2019 12 10,856,777,600 1.1044
2020 1 10,315,733,568 1.0600
2 8,808,753,246 0.9135
3 8,117,527,183 0.8446
4 9,448,512,588 0.9858
5 10,865,283,433 1.1380
6 11,435,081,876 1.2086
7 11,300,979,239 1.2122
8 12,029,613,664 1.3083
9 13,154,374,698 1.4477
10 12,923,704,915 1.4320
11 13,644,718,807 1.5381
21
11,936,386,067 13,262,378,910 1.3503 1.5003
(2020 12 14
12 12,592,487,485 1.3402
()
12 0.0000
13 0.0000
14 0.0000
15 0.0000
16 0.0400
17 0.0000
18 0.0650
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19 0.0000

20 0.0000

21 0.1500

()

12 8.6

13 16.4

14 73.5

15 15.1

16 18.9

17 4.7

18 34.6

19 15.2

20 2.3

21 42.4

o)

12 15,944,969 4,148,509,782
13 20,380,933 3,778,705,632
14 604,747,364 3,135,229,121
15 29,315,977 2,714,934,494
16 612,584,116 3,864,895,717
17 391,284,448 1,803,289,534
18 31,327,921 3,517,177,138
19 463,272,842 1,248,963,950
20 57,699,039 1,132,993,257
21 860,025,483 1,957,004,760
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€))
20 21
2019 12 16 2020 12 14
270,759,556 1,812,033,824
10,343,180,400 11,623,523,000
110,536,363

9,699,350 3,135,000
10,734,175,669 13,438,691,824
10,734,175,669 13,438,691,824
160,552,654 40,493,269
1,325,992,843
17,810,113 32,755,910
5,643,435 6,758,250
80,137,394 95,967,672
285,148 337,813
264,428,744 1,502,305, 757
264,428,744 1,502,305, 757
9,936,931,569 8,839,952,292
532,815,356 3,096,433,775
2,948,717,005 2,962,094,909
10,469,746,925 11,936,386,067
10,469,746,925 11,936,386,067
10,734,175,669 13,438,691,824
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&)
20 21
2018 12 15 2019 12 17
2019 12 16 2020 12 14
89,781,390 90,348,370
252 2,010
222,247,810 4,225,768,783
18,342 9,876
132,447,826 4,316,129,039
110,727 174,010
11,691,629 12,162,233
166,022,487 172,704,862
594,316 612,620
178,419,159 185,653,725
310,866,985 4,130,475,314
310,866,985 4,130,475,314
310,866,985 4,130,475,314
66,929,762 475,560,055
862,256,681 532,815,356
3,123,581 356,245,038
3,123,581 356,245,038
88,627,683 121,549,035
88,627,683 121,549,035

1,325,992,843

532,815,356 3,096,433,775
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1.
2.
3.
2019 12 14 2019
12 16 364
20 21
2019 12 16 2020 12 14
1. 1 11,012,225,787 9,936,931,569
57,699,039 860,025,483
1,132,993,257 1,957,004,760
2. 9,936,931,569 8,839,952,292
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0 78,260,864
0 1,823,392,928

163,419,427
2,948,717,005 387,284,026

2,386,433,960

3,112,136,432 1
3,131.89 4,675,371,778 1
5,288.91

1,325,992,843 1
1,500

21
2019 12 17
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