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a
D) (2019 12 30 )
() ()
337,136,190 97.29
337,136,190 97.29
399,681 0.12
399,681 0.12
8,987,441 2.59
346,523,312 100.00
(D
(2
) (2019 12 30 )
() () | ®
GLOBAL REIT ALPHA FUND 45.56 45.60
1 7,392,202.73 97.29
JPY HEDGED CLASS 336,847,894 337,136,190
1.0015 1.0015
2 399,083 0.12
399,681 399,681
()
97.29%
0.12%
97.41%
()
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() () X )X )
1
2,860,198,138 2,882,794,590 1.0126 1.0206
(2012 12 13
2
4,069,271,026 4,103,395,110 0.9540 0.9620
(2013 6 13
3
3,615,356,130 3,647,817,359 0.8910 0.8990
(2013 12 13
4
2,605,991,472 2,628,401,423 0.9303 0.9383
(2014 6 13
5
1,766,895,791 1,782,465,294 0.9079 0.9159
(2014 12 15
6
1,420,875,486 1,434,764,836 0.8184 0.8264
(2015 6 15
7
1,228,985,932 1,241,629,020 0.7776 0.7856
(2015 12 14
8
1,053,084,542 1,063,877,374 0.7806 0.7886
(2016 6 13
9
808,649,415 817,819,050 0.7055 0.7135
(2016 12 13
10
816,394,077 825,983,138 0.6811 0.6891
(2017 6 13
11
615,736,643 623,441,462 0.6393 0.6473
(2017 12 13
12
460,931,149 467,365,676 0.5731 0.5811
(2018 6 13
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N 414,885,445 421,208,151 0.5249 0.5329
(2018 12 13 )
2018 12 403,953,554 0.5057
2019 1 403,734,068 0.5237
2 401,210,512 0.5168
3 401,537,236 0.5180
4 375,568,073 0.5057
5 373,672,071 0.4990
14
20 6 13 ) 371,701,018 377,668,232 0.4983 0.5063
6 369,034,412 0.4932
7 356,775,984 0.4912
8 360,020,544 0.4931
9 357,860,715 0.4926
10 374,172,905 0.4908
11 368,009,057 0.4811
15
347,513,009 351,261,696 0.4635 0.4685
(2019 12 13 )
12 346,523,312 0.4684
()
1 0.0320
2 0.0480
3 0.0480
4 0.0480
5 0.0480
6 0.0480
7 0.0480
8 0.0480
9 0.0480
10 0.0480
11 0.0480
12 0.0480
13 0.0480
14 0.0480
15 0.0330
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1 4.5

2 1.0

3 1.6

4 9.8

5 2.8

6 4.6

7 0.9

8 6.6

9 3.5

10 3.3

11 0.9

12 2.8

13 0.0

14 4.1

15 0.4

(4)

1 3,469,206,597 1,044,650,058
2 3,171,029,683 1,730,075,655
3 604,834,632 812,691,542
4 141,963,712 1,398,373,447
5 80,509,508 935,565,520
6 84,102,237 294,121,327
7 109,803,567 265,586,358
8 132,503,814 363,785,842
9 30,446,126 233,345,653
10 145,496,624 93,068,411
11 63,721,245 299,251,512
12 57,003,775 215,790,237
13 108,186,864 122,164,486
14 59,209,423 103,645,944
15 63,144,336 59,308,634

(

)

400,000,000
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@) (2019 12 30 )
() ()
87,700,257,799 100.00
87,700,257,799 100.00
(QIY)
2

0 (2019 12 30 )
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() ()
2,599,450,030 96.91
2,599,459,030 96.91
99,920 0.00
99,920 0.00
82,872,947 3.09
2,682,431,897 100.00
QY
« 2
) (2019 12 30 )
) ) ()
GLOBAL REIT ALPHA FUND 30.17 30.17
1 86,140,405.94 96.91
CURRENCY SELECT CLASS 2,599,200,609| 2,599,459,030
1.0015 1.0015
2 99,771 0.00
99,920 99,920
)

96.91%

0.00%

96.91%
)
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(€))
() () X )X )
1
26,517,203,885 26,860,762,273 1.0806 1.0946
(2012 12 13
2
38,494,827,819 38,979,031,271 1.1130 1.1270
(2013 6 13
3
32,648,028,030 33,082,676,400 1.0516 1.0656
(2013 12 13
4
28,635,230,011 29,002,892,156 1.0904 1.1044
(2014 6 13
5
25,649,925,698 26,153,606,619 1.0185 1.0385
(2014 12 15
6
20,817,724,526 21,328,013,998 0.8159 0.8359
(2015 6 15
7
13,747,312,066 14,048,730,243 0.6385 0.6525
(2015 12 14
8
10,613,327,056 10,883,221,610 0.5505 0.5645
(2016 6 13
9
8,496,524,037 8,667,564,587 0.4968 0.5068
(2016 12 13
10
7,066,436,130 7,218,070,005 0.4660 0.4760
(2017 6 13
11
5,413,802,719 5,540,830,643 0.4262 0.4362
(2017 12 13
12
3,982,307,182 4,063,958,152 0.3414 0.3484
(2018 6 13
13
3,407,570,988 3,463,862,218 0.3027 0.3077
(2018 12 13
2018 12 3,234,911,932 0.2878
2019 1 3,281,055,538 0.3020
2 3,283,056,102 0.3032
3 3,244,132,714 0.3024
4 3,148,534,882 0.2983
5 3,059,302,438 0.2923
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14 2,872,388,062 2,921,711,620 0.2912 0.2962
(2019 6 13 )

6 2,845,840,888 0.2901

7 2,873,226,662 0.2963

8 2,731,172,391 0.2810

9 2,825,636,438 0.2903

10 2,816,484,782 0.2929

11 2,746,979,502 0.2851

15
2010 12 13 ) 2,636,080,792 2,683,791,421 0.2763 0.2813

12 2,682,431,897 0.2806
()
1 0.0560
2 0.0840
3 0.0840
4 0.0840
5 0.1020
6 0.1200
7 0.1020
8 0.0840
9 0.0720
10 0.0600
11 0.0600
12 0.0510
13 0.0400
14 0.0300
15 0.0300

()

1 13.7
2 10.8
3 2.0
4 11.7
5 2.8
6 8.1
7 9.2
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8 0.6

9 3.3

10 5.9

11 4.3

12 7.9

13 0.4

14 6.1

15 5.2

(4)

1 25,090,125,711 650,240,793
2 25,793,518,787 15,747,442,791
3 1,881,677,749 5,421,326,473
4 2,009,889,206 6,794,619,588
5 2,890,604,862 3,968,140,583
6 3,526,017,792 3,195,590,277
7 1,060,893,601 5,045,497,388
8 1,037,186,191 3,288,873,553
9 995,646,687 3,169,774,119
10 737,293,168 2,677,960,624
11 851,820,059 3,312,415,196
12 539,932,282 1,578,300,290
13 630,615,550 1,036,793,786
14 484,410,630 1,877,945,140
15 373,550,428 696,136,146

(

)

100,000,000

48/133




EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

OEHBREIIERE)—te ARELIFI-ABAGER)

20194126308 _ HBEORMETLLLOTH), FEORRETIR - RIETBLOTEBIELA.
26A278) ~2019%12A308
& 30,000 :
» &
& #
Rt g u
ThAM 0% B ™ i
SHAM .94 A
60 AN 7.4% 4,000
15E W] 19.7%
3EEM 15.3% / e =
54 —0.3% 1,000 -
=Wz | % T 2014/12/24 2017/06/27 2015/12/30
b Lo o RS (M) e Y M R (W) —— BRE (M
3t AAchl 3 SRR T W e, EIHES MR EREN 2, SRS RN ERENCE T AL EOES LT R ALTLET,

THEENERERENORRETY, HEREROHFCACTERASERTRRARIENRERLTOET.,

Bi:E1EMafieE St s00M 10,5400
|!mmxmmnmmxmm:mﬂﬁuﬂ;ﬁﬂﬁum:mﬂﬁnmnmm
198E2 A (1953 | 10FE4 B | 14ES B 1986 B 1957 A | 195F88 | 1950 A o108 10511 Bl 194128
mH| mm| mH| mm| 50/ wm| mm 50/ mH|
i E una&m;wunﬂuﬁnzmr Eohlh=EOENnREENETELOTRAIR A, HE*H!WBLWSLWT;

e Ak
Y
s 19fﬂﬁ

LT A AREIII P TATNISTIR U=Fa-772 FBRELDFITA)
KL% 2 RRIERN 540- 2= AR5 2P = TPUE oo

&t 96.9%

34 190 150 e i 9 ot |
-3 =147 -121
]

| 20104 20114 20124 20034F 20144 20155 20164 0174 20085 20194
S ETEMEEN TN NN . s P 1 il D ALy L i
GOIZERIET B BAIBAERE, B ANBETOREREELTLET,

ERSHOF—LA-JETERLRIMTESATVORELHNET,

49/133



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

50/133



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

0.3

0120-106212
9:00 17:00

https://www.daiwa-am.co. jp/

51/133



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

0.3

€y

0120-106212
9:00 17:00

52/133



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

https://www.daiwa-am.co. jp/

@
©)

2012 6 27 2022 6 13 o)
“)

14 13 1 2012 6 27 2012 8 13

®)

1 30

2

3 1

2
4 3
4
5 3 3 2

53/133



16

54/133

18

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

3. 5.



https://www.daiwa-am.co. jp/

https://www.daiwa-am.co. jp/
1

55/133

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

14 4

14 1



10

56/133

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad



€))
59
133

@
®
2019 12 13

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

193

57/133

38
12

2019 6 14



EDINETOOOO
O0O00DOO0000O00OoOOno(Ee6748)
Ooooooooooooooooooad

€Y)

2019 6 13 2019 12 13
11,206,695 9,455,988
367,056,614 341,824,196
399,801 399,681
378,663,110 351,679,865
378,663,110 351,679,865
5,967,214 3,748,687
555,935
10,314 9,825
412,702 393,313
15,927 15,031
6,962,092 4,166,856
6,962,092 4,166,856
745,901,815 749,737,517
374,200,797 402,224,508
371,701,018 347,513,009
371,701,018 347,513,009
378,663,110 351,679,865
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&)

2018 12 14 2019 6 14

2019 6 13 2019 12 13
23,213,145 20,455,078
25
4,380,707 19,813,927
18,832,438 641,176
1,840 2,097
63,842 59,642
2,555,509 2,387,071
17,295 15,095
2,638,486 2,463,905
16,193,952 1,822,729
16,193,952 1,822,729
16,193,952 1,822,729
1,477 105,327
375,452,891 374,200,797
50,773,862 30,421,890
50,773,862 30,421,890
28,766,701 32,154,142
28,766,701 32,154,142
36,947,542 24,574,057
374,200,797 402,224,508
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©)
2019 6 14
2019 12 13
1. @
@
2.
2019 6 13 2019 12 13
1. 1 790,338,336 745,901,815
59,209,423 63,144,336
103,645,944 59,308,634
2. 745,901,815 749,737,517
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402,224,508

2018 12 14 2019 6 14
2019 6 13 2019 12 13
2018 12 14 2019 2019 6 14 2019
1 15 7 16
3,992,933 3,069,341
0 0
78,534,167 67,691,823
10,161,817 0
92,688,917 70,761,164 1
1 1,160.29 945.18
6,390,716 1 5,989,210 1
80 80
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2019 1 16
2 13

2019

3,900,440

75,847,369
7,442,361
87,190,170
1 1,130.89
6,167,913
80

2019 2 14
3 13

2019

3,595,646

76,201,855
5,160,118
84,957,619
1 1,097.34
6,193,736
80
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2019 7 17
8 13

3,027,704

62,966,182

0
65,993,886

906.87
3,638,536 1

2019 8 14
9 13

2,740,654

62,347,293

0
65,087,947

894.60
3,637,823 1

2019

2019
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2019 3 14 2019 2019 9 14 2019
4 15 10 15
3,278,235 3,172,277
0 0
77,453,601 63,461,120
2,507,433 0
83,239,269 66,633,397 1
1 1,060.26 888.28
6,280,692 1 3,750,684 1
80 50
2019 4 16 2019 2019 10 16 2019
5 13 11 13
3,126,774 3,070,028
0 0
72,875,245 63,864,123
0 0
76,002,019 1 66,934,151 1
1,022.34 878.60
5,947,271 1 3,809,117 1
80 50
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2019 5 14 2019 2019 11 14 2019
6 13 12 13
3,117,983 3,022,905
0 0
70,289,713 62,123,693
0 0
73,407,696 1 65,146,598
984.15 868.93
5,967,214 1 3,748,687 1
80 50
2019 6 14
2019 12 13
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