EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

2020 4 9

03-3241-9511

6,000

1/99



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

REIT

(12)

1D

6,000

0120-753104 ( )
9 5

http://www._nomura-am.co.jp/

2/99



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

2020 4 10 2021 4 15
( )
0120-753104 ( )
9 5
http://www_nomura-am.co.jp/
( )
( )
0120-753104 ( )

9 5

http://www._nomura-am.co.jp/

3/99



16

4/99

an

an

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

28 8 3



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

REIT S&P REIT

1 REIT
2 S&P REIT S&P REIT

REIT

(AE=270F) (FH-2770F)

= | e e E} R RELT
wan |l 7,02 Y| L HREED

- R e i 2 1 | = e

3,000

( REIT )

5/99



EDINETOOOO
00000000000 DO00O0O((EL2460)
oopooogoodooogooodn

I
I

2
4 225
6
12

I

I

2013 2 21

6/99

http://www.toushin.or._jp/



@

@

@

@

®

@

@

® ( ).

4

®) e ()

(LMMF( )... MWF

(2MRF( )... MWF

(3)ETF... 12
32 26 9

@

@

@
&)
®

@
&)

®

4

®)

@

7/99

EDINETOOOO

00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

o
Q)
MMF
MRF
480 ) 12 1 2
4 2
(
@ @
o

®

*



@

@

&)

®

G 12 (
©)
Q)

@

@
®
4
®
(©)
Q)

©)

)] (

(10)

@

@

@

&)

(1) 225

(2)TOPIX

®

@

@

®

4

4 (

))

12

@
8/99

®

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

2008 7 16

TP ST REIT A 7w DA 7
(FEHLE S 2EI)

({5 3R

R REIT 12T 922
e

ST {LE a0 S5tz

-

(FLE)
T {EsLaRITIRE 7L
[270F DR e, SIRETH]

(E3EH) ‘
LB I Ol i SR o et
[7 7K 03E F HEE ]

5 -IREE BT 23250
r

S
% %[ HE-HES T30, WU TO: 2AHIET

[(HEOIRGLELUFIRE. — TREE TR T [CEFHO—HHCREOEEELETOALVEEL. R
SEH. NE S ENHEE T LE | R HS|ICER IO LLET.
géﬁ—]"&ﬂﬁi’hﬁ'MEﬁﬂjiﬂulzﬁﬂﬁ'%

BRmesit L. BRm- — IR M EA &L, — SRS D
EHLICHT REROED YIS,

A ER G )

(EEETRE %)

] (2020 2 )m

12

17,180

1959 12
1997 10

2000 11

9/99



EDINETOOOO
00000000000 DO00O0O((EL2460)
ooooodooodnoooooodd

5,150,693 100

S&P

REIT

m S&P
S&P

S&P

REIT

REIT
REIT

S&P

REIT

S&P REIT
S&P REIT S&P

REIT REIT
REIT

BEETOEAN

AT IIART—RD

i 4

27 FOINE% BRAROWE - 74

1 ]

HRATYIAPE A BROWHENM S HRA TP APERAROFIEELZ, RN
ELT, HRAToOAOMASBICHRT S LIsEY  EMEN B L EISNER— LI+ %

MELET .

MEESN A2 UA IR TR AR ETEL. HARAL T o2 2~ MBSO THIEE
FELET A=+ VA OERLA BB LY IFENSBE X ASUAETEVET.

v

B —kT
LERHAORE <

\/

FEREINT-
R—kTA1) 4 g

7

INA—T ARG —_—

* PROERTOEAL, SEEELLOBEHHYET .

10/99



EDINETOOOO
00000000000 DO00O0O((EL2460)
ooooodooodnoooooodod

S&P REIT
S&P
S&P
S&P REIT
S&P S&P S&P REIT
S&P REIT
S&P
S&P S&P REIT
S&P
S&P
S&P S&P REIT

S&P S&P REIT
S&P S&P REIT

S&P

m REIT ]
REIT Real Estate Investment Trust Real Estate

Investment Trust

T REIOWKBED )

EEE) |
REIT

HREIRL - EHEE

REIT

REIT
REIT

REIT REIT

( 15)

11/99



A W N P

16

16

@

1

2

12/99

REIT

14

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

A2 A - TN — B R
IC a1 T o 7 RO - i

IS 7Fndn

s
[ B

> BELME [
BAMEEASR
BREBOEETOLARURITIOELZAOER.
EE. A%
r I l

ERELER®
[nﬁminﬁttﬁir:ﬂutm] B 4 mﬁggﬁi&gg‘ i
DELLHOHER BRESCHAORHER
T l <:: 12t HNEIEHIFI< D F
AR UELEORA
. poRESVIZRE. 0
ApEEeRER ) | | ke
Izit 3 MAORTATHAL: .
CEERMNIAR. BES e e
s
\ _/
y (" 2uI547VR )
EAELE - F—L B A
Jrv FEAMEICSY . ERHEEERL, ERELNE | Eaégﬁgggg*m“
ICEHHRRUSRIBLSRASORIEERS. e e
772 FOBRA - BERROEMNRES Lo i S
EE. AW
| e J

PRC (Performance Review Committee)

BRAZ+—TA059. EES SO

13/99



20

14/99

®

®

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad



(

(

)

)

28

20

30

10

30

21

®

®

REIT

(

15/99

)

S&P

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

® )

REIT
REIT S&P REIT



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

)
10 20
(
©) )
)
REIT
14
S&P REIT
@
REIT
@
REIT
©)
15 2
30
&P REIT 30 REIT

REIT S&P REIT

16/99



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

10 20

[REIT 1
REIT
REIT

37 6

REIT REIT

REIT REIT

17/99



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

REIAVEECHTLEES

Mg =7 A0EHE
BRI — T AERS
45—

SER I T AERS
DEE . SFE 5

SRR 20
ERATI DG T
DE—4—, FE, T
JEEHSOERAL 20, #
BT A EDT = A
At

mEETERMELTE

18/99



EDINETOOOO
O00OO00000000000000(E12460)
Oooooooooooobooooooad

B, URADDFERBBLIER coisem%-20058% AR

2 F > FOFHERES LS RS SR YO

PR ERNNERED S A EOREROHE

— T ENETRNE (G R A

BExll BTreF) ARl SRA (W2rF = ENE o Fof

00 e
20,y L] L]
T D00 L] &0
10,000 L o] L]
5,000 ] et
(1] a a
] ]
an e ¢
L i i 8 i
POISECRE GOIGETR  MIMEIR  JUIERE  JOLNRES  000EIN o S EEEN WEIR CEEE TSN  EERER

_ B | SRS | RIS | BANE | R | R

Bxm el 98] e il w2 sa] s3] s

_"‘.‘_‘. E_%I ALLEL ARRD O A1ITE e A4 ALY & 174

“Iﬂ-. (96} LT ] 5 EE -I.EE 20 13 o8

= G R RN . RS Rl E A L s m e
SLTHMALLIEDTT, M5 F35%FE 10,000 & L THE
ELTHEDET.

f S TOREESS NS TP Eomil RS RO A,
« 2015 3ANS 2020 £ 2 A0 SERDEAFCEITS 1 51
& - Bl - BERENRLEEDTY.

CRRR SR
« SRR, 2015 & 3 ALS W20 £ 1 A0 5 EMOEF +HRECHTL RO R FET.
ECHETS 1 EMOMERERFLEEATY, « B 27 Fia e R NSO REET Y,

G T SREAR. R AR MR L O AAELTHRLTED, BRSNS NESRsEn 0 ET,

<R SO O
B BFEEERN (TOPR) (iESaa)
FRIE ; MSCI-KDKUSAT 3T (RMAF, Fra=20
PSRRI : MECT T F =50 o Fomdro b of - o A (MR A E=T)
S : NOMLURA-BPT M8
FLRIHE : FTSE HAEE-Z-F» 00 (MCEE. Aol Ba-23)
WP P LN R b B B AT DA IN=-T00 o F=reW « S0—1UL « T2 1=5TPSE [FN-2)

BENLNE TS AORERCREERC OV T

HiFsERn (TOPX) (e » + - IERERE (TOPD) (REEA2) (2. EaANEEIEN RSN (ST NhSIN) CENETED, Wl
@R, ERECDN. R SRR ST A TORHEL. EGIRIIMNINL TVET. R EERE. ARSI L TR, &
RS enT iU L. NEnpsnsihE Crn FORFREENCEETE U SRECHLTE. BEERLEEA,
MSCT-KOKUSAT BN (BESHLA, M=), NSOl TV—3-0 Fuirg booof 7w DRAREMILG, M=) -« - MOC-KOKLUISAL Sl (A
A, BN—A), MECI DY -5 - ISy b AT e 22 (KELA, F~—3] 3, M50 ERL SINET Y. M s 2N e
B ECE—-tviE M50 CRELFT. FrMs0 R, TEAMNELTHERERETSIENENL TVET,
MOMURA-BP] OHS « - « NOMURA-BP1 EHROENUHE L. Tl s St CWl L E T, N, BNRNREATE. NOMURA-BP] EROTES.
mg& AREENETASOTEEC, NOMURA-BP RSB CHOREINPrY 22 RRSTEHORRER. S C ML~
A
FTSE BMER - -F o 03 (R<BE, STl - A=) = + « FISE NS -5 03 (B<EAE. ATl Fs—2) 1 FISE Fasd
Inoome LLC 0L DR, SR ESRCEROESERES &TEIN BT ONF L uN-7 Ty AT Y, EERSE FTSE Faued Income
LLCAMRE TR D, MERCET ST TORRH FTSE Fived Income LLE HLTLET,
P BT = b s M B A 2 P I A = To=50 0 s Tt P00k« F =237 B (Fs=A) v v« TIPS« T
b o BB T I = TF=T o Tt S0 =)0 T =507 B (FE=2)) (COTE 1B SEUET) COUTICC
#HREF AN, BRCLIvES, BUENICHETSI A8, RHL L TOHMEEINEEOTED. FiE. SRR
T % D = e g e, B AHEC MY @5 r RS CENE RS GO TEROFERL, EL. HlNEREC S ERIr VR
EGCEETSENTEEDERA. COCAFNSTREE. F—7, 0ol peDsRISNEFTH. PMorgan Chase & Co. RUFED
TR (HTF, M FEORRSrENSERETI SO THET YA, AR SANREILN A CERENASLNR0TT. BED D -T2
FAROQUS— TR e THSODIEA. ERRICATNEIWTEROERNRC 0T, 1PN TEOESBD Y  Sa— FENEEGTHY
L EMOED, BREFoRD, ERET—rw X080 R0TSCERD. ER BiFEORBA TL—Ad b T=-S1 - TR
Hath=, FRIEECH-S T ANREEROET,
$OE 1P Morgan Serurities LLC [(ZToi2 FPMSLIC) SROEY) (TEEIASY=]) @ WRCMTIED. SHmSEEEms (Zova 17
OF4 1 ENTEET) o0 T, MEEE ST EE A, EEL S RRREE. WL 0SS S LT,
REENRCESITARS ERNCANESEZENEEASTERECEEAC UT, MUY -G - oEBET 2T, BuaEEER
RTREHUISOTREDTE A, BRI -RTONY FCDUTORE. T—0T 20, MHe—Fo O UNTaENEL AN LS
B, BREGENT S LB SNIMEC L TRESNTLETY, 2ORSENENE ETERCMETIRNC L TRETIEOTRAORY
A RIESMEAA- - ERTIHETED, SO YT NS A L L E T,
IPMSLLC |3 HASD, Nﬁ:m,ﬂpé*mrt. IPriorgan i3 IP Morgan Chase Bank, NA, 1PST, 10 Morgan Securities PLC., ERidEnblabig
HitireEmEiTaRCeRTSEETY,

(HEAT | B S TP H S AT, FTSE Fined Income LLC 121

19/99



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

0.363 (
0.33 ) « )

0.17 0.14 0.02

REIT

20/99



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

C )
15.315 ( )15.315
| | | |
| | | |
| | | |
i "
DB ST B i BEEENEEE D ER
REEFEOBEEERTREDEERE exsous || 2 L WHBES R
AEEE T SEECEERED R AL hER AL
ERSEE R T, &
@ | | &
Bl 2
) 2
LY y
(@ Eh oS HEN R e O ER
AFETEH- Ty E2HECR.TOTEHSZ sSxnsofs . £
SE N RS CERSER) By 4 g B i i
W, SEEDS RREES CEREE) AL TRz e e
=R SRS IS B A T = Bl =
£, BRElntES GELNES) & R & o )
it - o i8S, SRR e EARR T T o ER Soe % = ﬁggﬁ;jgg R
st REEES CREINEiS) B ) e et
A5, F o En R R ERRA L = il 7%
nET, HD
L% .

21/99



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

() 2020 2
2020 2 28
22,154,180,797, 99.98
— 2,337,927 0.01
22,156,518,724 100. 00
5,854,715,410 9.50
40,742 ,052,034 66.13
1,192,599, 828 1.93
157,772,728] 0.25
13,780,961 0.02
1,832,044 ,237| 2.97
128,932,805 0.20
371,678,106 0.60
641,073,660 1.04
69,128,745 0.11
2,938,498,512 4.77
3,685,893,221 5.98
251,621,382 0.40
1,065,911,184 1.73
2,118,800,032 3.43
7,042,497 0.01]
46,583,992 0.07
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61,118,129,334 99.21
— 483,864,636 0.78
61,601,993,970] 100.00
REIT 40,350,000 0.06
403,560,331 0.65
)
1 11,725,511,166 2.0331| 23,839,445,696 1.8894) 22,154,180,797/99.98
)

99.98

99.98
)
1 PROLOGIS INC 291,400 10,312.55  3,005,077,255 9,488.67|  2,764,999,982| 4.48
2 EQUINIX INC 33,660 64,400.16(  2,167,709,594 65,383.33  2,200,802,911 3.57
3 SIMON PROPERTY GROUP INC 121,200 16,148.49]  1,957,198,009 13,766.29]  1,668,474,833 2.70
4 PUBLIC STORAGE 59,320 24,166.06(  1,433,531,173 23,123.65  1,371,695,114| 2.22
5 WELLTOWER INC 160,200 9,448.74  1,513,688,724 8,270.71  1,324,969,248f 2.15
6 AVALONBAY COMMUNITIES INC 55,150 23,652.20|  1,304,419,159 22,725.32|  1,253,301,845| 2.03
7 EQUITY RESIDENTIAL 137,900 9,030.11f  1,245,252,995 8,585.87|  1,183,992,549| 1.92
8 DIGITAL REALTY TRUST INC 82,400 13,623.79]  1,122,601,005 13,480.681  1,110,808,172 1.80
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REALTY INCOME CORP 128,700 8,358.62 1,075,755, 226 7,976.35 1,026,556,592( 1.66
VENTAS INC 147,300 6,435.67 947,974,471 6,019.74 886,708,335| 1.43
LINK REIT 830,000 1,207.30 1,002,059,349 1,039.66 862,919,460 1.40]
ESSEX PROPERTY TRUST INC 26,110 33,808.47 882,739,320 32,466.78 847,707,801 1.37]
ALEXANDRIA REAL ESTATE EQUIT 48,400] 17,833.12 863,123,216 16,926.63 819,249,008 1.32
BOSTON PROPERTIES 56,700] 15,277.73 866,247,551 14,034.39 795,750,338( 1.29
UNIBAIL-RODAMCO-WESTFIELD 54,100] 16,110.41] 871,573,200 13,409.66] 725,462,822 1.17]
GOODMAN GROUP 635,000 1,055.37 670,161,553 1,118.66 710,353,545 1.15
HEALTHPEAK PROPERTIES INC 194,500 3,966.83] 771,549,894 3,586.02 697,481,104 1.13
INVITATION HOMES INC 211,600 3,337.61 706,239,334 3,166.90 670,116,929 1.08]
MID-AMERICA APARTMENT COMM 45,100 14,675.23 661,852,885 14,685.50 662,316,321 1.07
ISUN COMMUNITIES INC 36,400] 16,960.55) 617,364,228 17,156.43 624,494,249 1.01]
WP CAREY INC 67,700] 9,100.19 616,083,459 8,834.28 598,081,020] 0.97]
UDR INC 115,100 5,193.54 597,777,352 5,144.30 592,109,425 0.96]
EXTRA SPACE STORAGE INC 50,900] 12,204.72) 621,220,650] 11,018.50] 560,841,991 0.9]]
EQUITY LIFESTYLE PROPERTIES 71,500 7,720.28 552,000,485 7,679.79 549,105,514( 0.89
SCENTRE GROUP 2,099,000 289.714 608,114,254 255.38 536,057,313 0.87]
DUKE REALTY CORP 144, 400f 3,904. 46| 563,804,371 3,707.48 535,361,325 0.86)
SEGRO PLC 429,000] 1,274.22 546,641,795 1,209.31 518,795,148 0.84]
VICI PROPERTIES INC 181,100 2,875.82 520,811,074 2,713.86 491,480,770 0.79
MEDICAL PROPERTIES TRUST INC 203,200 2,440.28 495,866,725 2,351.65 477,855,422 0.77|
CAMDEN PROPERTY TRUST 38,300 12,048.48 461,457,008 12,120.44 464,213,878 0.75
)
99.21
99.21
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)
REIT REIT 20 43,040,000 43,040,000 40,350,000 40,350,000  0.06

(2020 03 )
104 3,900,700 426,853,601 3,687,840 403,560,331]  0.65

(2020 03

)
2020 2 1
1 )

3 (2011 1 20 ) 775 775 0.8387 0.8387
4 (2012 1 20 ) 1,174 1,174 0.8182 0.8182
5 (2013 1 21 ) 2,271 2,272 1.1579 1.1584
6 (2014 1 20 ) 2,715 2,716 1.3575 1.3580
7 (2005 1 20 ) 6,404 6,406 1.9607 1.9612
8 (2016 1 20 ) 6,280 6,282 1.7457 1.7462
9 (2017 1 20 ) 8,662 8,664 1.9003 1.9008
10 (2018 1 22 ) 10,364 10, 366 1.9126 1.913]]
11 (2019 1 21 ) 13,340 13,344 1.9508 1.9513
12 (2020 1 20 ) 23,057 23,062 2.3233 2.3238
2019 2 14,450 — 2.0630 —
3 15,388 — 2.1376 —
4 15,696 — 2.1295 —
5 15,930 — 2.0780 —
6 16,336 — 2.0849 —
7 17,113 — 2.1402 —
8 17,351 — 2.1326 —
9 18,322 — 2.2226 —
10 19,483 — 2.2977 —
11 19,766 — 2.2881 —
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12 22,356 2.2585 —

2020 1 23,208 2.3018 —

2 22,156 2.1581] —

1
3 2010 1 21 2011 1 20 0.0000
4 2011 1 21 2012 1 20 0.0000
5 2012 1 21 2013 1 21 0.0005
6 2013 1 22 2014 1 20 0.0005
7 2014 1 21 2015 1 20 0.0005
8 2015 1 21 2016 1 20 0.0005
9 2016 1 21 2017 1 20 0.0005
10 2017 1 21 2018 1 22 0.0005
11 2018 1 23 2009 1 21 0.0005
12 2019 1 22 2020 1 20 0.0005
3 2010 1 21 2011 1 20 8.2
4 2011 1 21 2012 1 20 2.4
5 2012 1 21 2013 1 21 41.6
6 2013 1 22 2014 1 20 17.3
7 2014 1 21 2015 1 20 44.5
8 2015 1 21 2016 1 20 10.9
9 2016 1 21 2017 1 20 8.9
10 2017 1 21 2018 1 22 0.7
11 2018 1 23 2009 1 21 2.0
12 2019 1 22 2020 1 20 19.1
100
2
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3 2010 1 21 2011 1 20 970,371,607, 297,988,555 924,122,978
4 2011 1 21 2012 1 20 1,106,143,921 595,186,428, 1,435,080,471
5 2012 1 21 2013 1 21 1,083,234,263 556,893,159 1,961,421,575
6 2013 1 22 2014 1 20 1,415,823,639] 1,376,854,699 2,000,390,515
7 2014 1 21 2015 1 20 2,338,784,519] 1,072,664,323 3,266,510,711
8 2015 1 21 2016 1 20 1,975,417,321 1,644,263,779 3,597,664,253
9 2016 1 21 2017 1 20 2,175,764,427]  1,215,046,583 4,558,382,097,
10 2017 1 21 2018 1 22 2,140,490,688 1,279,890,496] 5,418,982,289
11 2018 1 23 2019 1 21 2,973,086,604 1,553,353,000] 6,838,715,893
12 2019 1 22 2020 1 20 5,223,887,813 2,138,107,544 9,924,496,162
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11 12
(019 1 21 ) (2020 1 20 )
52,788,461 89,190,806
13,339,412,275 23,055,681 ,282
3,419,358 4,962,248
13,395,620,094 23,149,834,336
13,395,620,094 23,149,834,336
3,419,357 4,962,248
14,473,258 45,922,729
2,082,056 2,391,822
34,700,795 38,269,816
104 50
208,144 307,429
54,883,714 91,854,094
54,883,714 91,854,094
6,838,715,893 9,924,496,162
6,502,020,487 13,133,484,080
1,414,477,677 3,222,961,986
13,340,736,380 23,057,980, 242
13,340,736,380 23,057,980, 242
13,395,620,094 23,149,834,336
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11 12

2018 1 23 2019 1 22

2009 1 21 2020 1 20
316,364,712 3,055,054,733
316,364,712 3,055,054,733
25,748 30,023
3,772,282 4,885,261
62,871,124 79,826,980
377,104 556,712
67,046,258 85,298,976
249,318,454 2,969,755,757
249,318,454 2,969,755,757
249,318,454 2,969,755,757
26,004,529 351,229,775
4,945,227,457 6,502,020,487
2,747,726,249 6,139,924,148
2,747,726,249 6,139,924,148
1,410,827,787 2,122,024,289
1,410,827,787 2,122,024,289
3,419,357 4,962,248
6,502,020,487 13,133,484,080
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2019 1 22 2020 1
20
1 12
2019 1 21 2020 1 20
6,838,715,893 9,924,496,162
1 1
1 1.9508 1 2.3233
(10,000 ) (19,508 ) (10,000 ) (23,233 )
11 12
2018 1 23 2019 1 22
2019 1 21 2020 1 20
A 411,347,265 A 633,354,478
B 0 B 1,514,781,401
C 7,383,709,836 C 11,704,445,244
D 1,006,549,769 D 1,079,788,355
E=A+B+C+D 8,801,606,870 E=A+B+C+D 14,932,369,478
F 6,838,715,893 F 9,924,496,162
10,000 G=E/Fx 10,000 12,870 10,000 G=E/Fx 10,000 15,045
10,000 H 5 10,000 H 5
1=Fx H/10,000 3,419,357 I=Fx H/10,000 4,962,248
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11 12
2018 1 23 2019 1 22
2019 1 21 2020 1 20
11 12
2018 1 23 2019 1 22
2019 1 21 2020 1 20
5,418,982,289 6,838,715,893
2,973,086,604 5,223,887,813
1,553,353,000 2,138,107,544
11 12
2018 1 23 2019 1 22
2019 1 21 2020 1 20

324,412,746

3,025,257,347

324,412,746

3,025,257,347
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(1) (2020 1 20 )

@ (2020 1 20 )

11,339,045,533 23,055,681,282

1 11,339,045,533 23,055,681,282
100.0% 100.0%

23,055,681,282

D
2

(2020 1 20 )

357,767,768
204,032,715
3,572,162
64,950,911,083
18,951,853
122,237,071
143,992,404
65,801,465, 056

65,801,465,056

74,455
121,885,209
31,327,071
116

516,700

153,803,551
153,803,551
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33,361,469,782

65,647,661,505

65,647,661,505

65,801,465,056

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

42/99




EDINETOOOO
00000000000 DO00O0O((EL2460)
Oooooooooooooooooad

2020 1 20
1
1 2.0333
(10,000 ) (20,333 )
¢y
2019 1 22
2020 1 20
1.
2.
REIT
REIT
3.
(@)
(@)
(@)
)
2020 1 20
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2020

1

20

2019 1 22
31,946,175,003
5,571,579,416
5,231,562,696
32,286,191,723

8,623,989,447
1,494,360,412
6,176,179,396
2,219,275,275
928,515,320
1,098,691,231
209,902,122
196,232,987
11,339,045,533

1
€))

(2020 1 20

)

FIVE STAR SENIOR LIVING INC 6,369 5.09) 32,418.21
1 32,418.21]
(3,572,162)
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0.0% 100.0%
3,572,162,
(3,572,162)
(QID) @)
( 2 )
3
) (2020 1 20 )
92 12,199,200
132 17,292,000
190 129,200,000
700 85,050,000
627 112,734,600
705 117,382,500
542 185,093,000
340 71,978,000
275 147,675,000
1,500 202,800,000
230 80,960,000
918 262,548,000
89 52,777,000
90 31,590,000
591 89,300,100
441 87,141,600
178 85,529,000
3,340 75,884,800
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1,599 145,349,100
133 17,941,700
213 58,170,300
121 16,891,600
208 24,232,000

1,754 326,419,400
100 13,710,000
538 87,048,400
203 23,629,200

38 4,886,800
127 63,500,000
93 8,732,700
129 12,422,700
596 36,832,800
130 19,942,000
123 44,587,500,
99 14,355,000
81 11,340,000
155 19,654,000
125 15,487,500
13 1,579,942
550 454,850,000

46/99



EDINETOOOO
00000000000 DO00O0O((EL2460)
ooooodooodooodnoodd

535 398,040,000
1,009 237,619,500
1,064 251,423,200,

362 175,389,000

519 80,704,500

349 72,801,400

361 50,467,800
1,219 248,188,400

362 70,807,200
2,391 148,481,100

192 87,552,000

331 45,280,800

357 100,459,800

272 51,054,400

168 140,952,000

575 66,067,500

120 100,920,000

263 44,657,400

83 16,956,900

731 205,337,900
1,750 143,150,000

650 68,900,000

490 90,503,000
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63 32,261 6,164,411,242
9.4% 9.5%
ACADIA REALTY TRUST 34,000 866,320.00
AGREE REALTY CORP 16,500 1,196,910.00
IALEXANDERS INC 790 275,962.80
ALEXANDRIA REAL ESTATE EQUIT 47,600 7,754,040.00]
AMERICAN ASSETS TRUST INC 18,800 880,404.00]
AMERICAN CAMPUS COMMUNITIES 53,200 2,464,756.00]
AMERICAN FINANCE TRUST INC 42,000 555,030.00]
AMERICAN HOMES 4 RENT-A 98,700 2,659,965.00]
AMERICOLD REALTY TRUST 74,300 2,631,706.00]
APARTMENT INVT&MGMT CO-A 57,600 3,038,400.00]
APPLE HOSPITALITY REIT INC 82,000 1,309,540.00;
ARA US HOSPITARITY TRUST 190,000 164,350.00
IASHFORD HOSPITALITY TRUST 35,000 95,900.00
AVALONBAY COMMUNITIES INC 54,330 11,739,083.10
BLUEROCK RESIDENTIAL GROWTH 7,000 84,560.00
BOSTON PROPERTIES 56,000 7,815,360.00]
BRAEMAR HOTELS & RESORTS INC 11,000 98,120.00
BRANDYWINE REALTY TRUST 69,000 1,091,580.00;
BRIXMOR PROPERTY GROUP INC 115,400 2,392,242.00
BROOKFIELD PROPERTY REIT INC 24,300 481,869.00]
CLASS A
BRT APARTMENTS CORP 4,000 71,360.00
CAMDEN PROPERTY TRUST 37,700 4,145,869.00
CARETRUST REIT INC ACQUIRES 37,600 801,256.00]
CBL&ASSOCIATES PROPERTIES 71,000 73,840.00
CEDAR REALTY TRUST INC 36,000 100,800.00
CHATHAM LODGING TRUST 18,000 325,260.00]
CITY OFFICE REIT INC 21,000 292,110.00]
CLIPPER REALTY INC 6,000 64,440.00
COLONY CAPITAL INC 191,000 928,260.00]
COLUMBIA PROPERTY TRUST INC 45,800 1,012,638.00;
COMMUNITY HEALTHCARE TRUST I 7,600 343,824 .00,
CORECIVIC INC 46,600 754,920.00]
COREPOINT LODGING INC 14,000 147,840.00
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CORESITE REALTY CORP 14,600 1,716,230.00
CORPORATE OFFICE PROPERTIES 43,600 1,307,564.00
COUSINS PROPERTIES INC 56,900 2,373,299.00
CUBESMART 75,000 2,361,000.00
CYRUSONE INC 43,800 2,780,862.00
DIAMONDROCK HOSPITALITY CO 78,000 822,120.00
DIGITAL REALTY TRUST INC 81,200 10,104,528.00
DIVERSIFIED HEALTHCARE TRUST 94,000 786,780.00
DOUGLAS EMMETT INC 63,800 2,697,464.00
DUKE REALTY CORP 143,000 5,100,810.00
EAGLE HOSPITALITY TRUST 240,000 128,400.00
EASTERLY GOVERNMENT PROPERTIES 29,300 689,429.00
INC

EASTGROUP PROPERTIES 14,900 2,020,142.00
EMPIRE STATE REALTY TRUST IN 59,000 830,130.00
EPR PROPERTIES 30,400 2,205,216.00
EQUINIX INC 33,110 19,468,680.00
EQUITY COMMONWEALTH 47,400 1,556,142.00
EQUITY LIFESTYLE PROPERTIES 70,800 4,992,816.00]
EQUITY RESIDENTIAL 135,800 11,203,500.00
ESSENTIAL PROPERTIES REALTY 34,600 892,680.00
ESSEX PROPERTY TRUST INC 25,680 7,931,781.60
EXTRA SPACE STORAGE INC 50,400 5,622,624.00
FARMLAND PARTNERS INC 11,300 75,597.00
FEDERAL REALTY INVS TRUST 27,200 3,523,216.00]
FIRST INDUSTRIAL REALTY TR 49,200 2,109,696.00
FOUR CORNERS PROPERTY TRUST 27,000 771,930.00
FRANKLIN STREET PROPERTIES C 41,000 326,360.00]
FRONT YARD RESIDENTIAL CORP 19,000 228,570.00]
GAMING AND LEISURE PROPERTIE 78,900 3,593,895.00
GEO GROUP INC/THE 48,000 772,800.00]
GETTY REALTY CORP 13,600 442,272 .00
GLADSTONE COMMERCIAL CORP 11,300 252,781.00]
GLADSTONE LAND CORP 6,000 80,580.00
GLOBAL MEDICAL REIT INC 16,000 236,800.00]
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GLOBAL NET LEASE INC 35,200 720,192.00
HEALTHCARE REALTY TRUST INC 51,900 1,793,145.00
HEALTHCARE TRUST OF AMERICA 80,300 2,494,118.00
HEALTHPEAK PROPERTIES INC 192,400 6,974,500.00
HERSHA HOSPITALITY TRUST 13,000 180,700.00
HIGHWOODS PROPERTIES INC 40,200 2,029,296.00
HOST HOTELS & RESORTS INC 279,100 4,990,308.00]
HUDSON PACIFIC PROPERTIES IN 60,100 2,228,508.00
INDEPENDENCE REALTY TRUST IN 36,000 533,160.00
INDUSTRIAL LOGISTICS PROPERTIES 25,800 583,854.00
INNOVATIVE INDUSTRIAL PROPERTIES 4,800 396,000.00
INC

INVESTORS REAL ESTATE TRUST 4,300 316,609.00]
INVITATION HOMES INC 209,300 6,381,557.00]
IRON MOUNTAIN INC 111,100 3,486,318.00
JBG SMITH PROPERTIES 45,800 1,859,480.00;
KILROY REALTY CORP 37,700 3,102,710.00]
KIMCO REALTY CORP 163,400 3,312,118.00
KITE REALTY GROUP TRUST 33,100 604,075.00]
LEXINGTON REALTY TRUST 97,000 1,058,270.00;
LIBERTY PROPERTY TRUST 61,000 3,876,550.00]
LIFE STORAGE INC 18,100 2,062,133.00]
LTC PROPERTIES INC 15,700 733,504.00]
MACERICH CO /THE 42,900 1,105,104.00;
MACK-CALI REALTY CORP 35,600 838,736.00]
MANULIFE US REAL ESTATE 551,999 546,479.01
INVESTMENT TRUST

MEDICAL PROPERTIES TRUST INC 201,600 4,493,664.00]
MID-AMERICA APARTMENT COMM 44,400 5,949,156.00]
MONMOUTH REIT-CLASS A 38,000 557,080.00]
NATIONAL RETAIL PROPERTIES INC 66,400 3,674,576.00
NATIONAL STORAGE AFFILIATES 23,400 817,830.00]
NATL HEALTH INVESTORS INC 17,100 1,434,690.00;
NEW SENIOR INVESTMENT GROUP 32,000 253,760.00]
NEXPOINT RESIDENTIAL TRUST INC 9,000 424,980.00]
OFFICE PROPERTIES INCOME 19,000 650,940.00]
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OMEGA HEALTHCARE INVESTORS 84,500 3,655,470.00]
ONE LIBERTY PROPERTIES INC 5,600 157,360.00
PARAMOUNT GROUP INC 78,000 1,095,900.00
PARK HOTELS & RESORTS INC 92,700 2,296,179.00
PEBBLEBROOK HOTEL TRUST 50,800 1,308,100.00
PENN REAL ESTATE INVEST TST 24,000 121,200.00
PHYSICIANS REALTY TRUST 72,100 1,385,762.00
PIEDMONT OFFICE REALTY TRU-A 49,000 1,140,230.00
PLYMOUTH INDUSTRIAL REIT INC 4,400 81,092.00
PREFERRED APARTMENT COMMUNITIES 16,300 218,094.00
INC

PRIME US REIT 110,000 106,700.00
PROLOGIS INC 245,300 23,124,431.00
PS BUSINESS PARKS INC/CA 7,800 1,332,630.00;
PUBLIC STORAGE 58,430 12,898,422.50
QTS REALTY TRUST INC CL A 22,600 1,250,910.00;
REALTY INCOME CORP 126,400 9,650,640.00]
REGENCY CENTERS CORP 64,800 4,095,360.00]
RETAIL OPPORTUNITY INVESTMEN 43,900 756,616.50]
RETAIL PROPERTIES OF AME-A 84,000 1,102,080.00;
RETAIL VALUE INC 5,736 203,226.48]
REXFORD INDUSTRIAL REALTY INC 43,000 2,053,250.00]
RLJ LODGING TRUST 66,700 1,132,566.00;
RPT REALTY 32,000 469,120.00]
RYMAN HOSPITALITY PROPERTIES 21,100 1,831,058.00;
SABRA HEALTH CARE REIT INC 75,200 1,656,656.00;
SAFEHOLD INC 4,800 201,648.00]
SAUL CENTERS INC 4,500 241,560.00]
SERITAGE GROWTH PROP-A REIT 13,300 538,650.00]
SERVICE PROPERTIES TRUST 63,900 1,528,488.00,
SIMON PROPERTY GROUP INC 119,200 17,614,184._00
SITE CENTERS CORP 58,000 772,560.00]
SL GREEN REALTY CORP 31,600 2,883,184.00
SPIRIT REALTY CAPITAL INC 38,700 1,989,954.00;
STAG INDUSTRIAL INC 51,600 1,674,936.00;
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STORE CAPITAL CORP 82,700 3,133,503.00
SUMMIT HOTEL PROPERTIES INC 42,000 508,620.00)
SUN COMMUNITIES INC 36,000 5,577,120.00)
SUNSTONE HOTEL INVESTORS INC 88,000 1,196,800.00)
TANGER FACTORY OUTLET CENTER 37,000 568,690.00)
TAUBMAN CENTERS INC 24,100 770,236.00)
TERRENO REALTY CORP 26,100 1,491,354.00)
UDR INC 114,000 5,409,300.00)
UMH PROPERTIES INC 13,700 224,269.00)
UNIVERSAL HEALTH RLTY INCOME 5,000 604,300.00)
URBAN EDGE PROPERTIES 45,000 874,800.00)
URSTADT BIDDLE-CL A 12,100 292,699.00)
VENTAS INC 144,800 8,515,688.00)
VEREIT INC 413,000 3,948, 280.00
VICI PROPERTIES INC 179,600 4,718,092.00
VORNADO REALTY TRUST 61,300 4,119,360.00
WASHINGTON PRIME GROUP INC 72,000 267,840.00)
‘WASHINGTON REAL ESTATE INV 31,500 965,160.00)
‘WEINGARTEN REALTY INVESTORS 47,000 1,456,060.00)
‘WELLTOWER INC 157,800 13,632,342.00)
‘WHITESTONE REIT 16,000 217,920.00
WP CAREY INC 67,000 5,570,380.00)
XENIA HOTELS & RESORTS INC 44,000 905,520.00)
158 9,763,975 392,665,859.99
(43,267,851,112)
65.9% 66.6%
ALLIED PROPERTIES REAL ESTAT 23,100 1,258,026.00)
ARTIS REAL ESTATE INVESTMENT 28,000 336,000.00
BOARDWALK REAL ESTATE INVEST 8,900 429,870.00
CAN APARTMENT PROP REAL ESTA 32,700 1,820,082.00)
CHOICE PROPERTIES REIT 58,969 870,972.13
COMINAR REAL ESTATE INV-TR U 33,000 483,780.00
CROMBIE REAL ESTATE INVESTMENT 17,000 278,120.00
CT REAL ESTATE INVESTMENT TR 21,000 343,770.00
DREAM INDUSTRIAL REAL ESTATE 23,000 319,700.00)
INVESTMENT
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DREAM OFFICE REAL ESTATE 11,900 385,917.00]

INVESTMENT TRUS

FIRST CAPITAL REAL ESTATE 43,000 915,470.00
INVESTMENT
GRANITE REAL ESTATE INVESTME 10,800 752,220.00
H&R REAL ESTATE INVSTMNT-UTS 56,000 1,204,000.00
INTERRENT REAL ESTATE INVEST 22,000 363,220.00
KILLAM APARTMENT REAL ESTATE 18,000 355,500.00
MINTO APARTMENT REAL ESTATE 8,200 196,964.00
MORGUARD NORTH AMERICAN RESI 7,100 135,113.00
NORTHVIEW APARTMENT REAL ESTATE 10,500 327,180.00
INVEST
NORTHWEST HEALTHCARE PROPERT 26,000 318,240.00
RIOCAN REAL ESTATE INVST TR 61,300 1,681,459.00
SLATE OFFICE REIT 13,000 76,440.00
SLATE RETAIL REIT 8,500 113,815.00
SMARTCENTRES REAL ESTATE INV 26,400 853,512.00
SUMMIT INDUSTRIAL INCOME REIT 27,000 333,180.00
TRUE NORTH COMMERCIAL REAL E 11,000 82,280.00
25 606,369 14,234,830.13

(1,200,565,573)

1.8% 1.8%
AEDIFICA 9,700 1,158,180.00
ALSTRIA OFFICE REIT-AG 62,400 1,065,168.00
ALTAREA 1,390 281,475.00
BEFIMMO S.C.A. 8,600 462,680.00]
COFINIMMO 9,476 1,292,526.40,
COVIVIO 17,215 1,816,182.50,
EUROCOMMERCIAL PROPERTI-CVA 15,100 356,662.00
GECINA SA 21,310 3,545,984.00
HAMBORNER REIT AG 24,000 241,824.00
HIBERNIA REIT PLC 260,000 362,440.00
ICADE 11,100 1,091,685.00
IMMOBILIARE GRANDE DISTRIBUZ 20,563 128,313.12
INMOBILIARIA COLONIAL SOCIMI SA 97,000 1,147,510.00
INTERVEST OFFICES & WAREHOUSES 8,500 229,075.00
IRISH RESIDENTIAL PROPERTIES 168,570 262,632.06
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KLEPIERRE 81,400 2,652,826.00
LAR ESPANA REAL ESTATE SOCIM 23,000 157,320.00
MERCIALYS 9,300 110,856.00
MERLIN PROPERTIES SOCIMI SA 143,000 1,813,240.00;
MONTEA 3,954 335,694.60]
NST NV 6,300 279,405.00]
RETAIL ESTATES 4,216 362,576.00]
UNIBAIL-RODAMCO-WESTFIELD 53,300 7,147,530.00]
VASTNED RETAIL NV 8,270 208,817.50
WAREHOUSES DE PAUW SCA 51,030 1,239,263.55
WERELDHAVE NV 16,000 296,480.00

26 1,134,694 28,046,345.73

(3,428,385,302)

5.2% 5.3%
AEW UK REIT PLC 50,000 50,750.00
ASSURA PLC 940,000 733,200.00
BIG YELLOW GROUP PLC 62,000 718,580.00
BRITISH LAND 367,000 2,157,960.00
CAPITAL & REGIONAL PLC 22,000 52,800.00
CIVITAS SOCIAL HOUSING PLC 260,000 263,120.00
DERWENT LONDON PLC 41,200 1,724,632.00
EMPIRIC STUDENT PROPERTY PLC 219,285 221,039.28
GREAT PORTLAND ESTATES PLC 96,000 893,952.00
HAMMERSON PLC 305,000 808,555.00
HANSTEEN HOLDINGS PLC 166,000 193,556.00
INTU PROPERTIES PLC 335,000 76,581.00
LAND SECURITIES GROUP PLC 292,000 2,862,184.00
LONDONMETRIC PROPERTY PLC 333,000 779,220.00
LX1 REIT PLC 197,399 266,093.85
NEWRIVER REIT PLC 121,000 234,256.00
PICTON PROPERTY INCOME LTD 210,000 211,680.00
PRIMARY HEALTH PROPERTIES 458,000 733,716.00
RDI REIT PLC 104,128 140,989.31
REGIONAL REIT LTD 155,000 179,490.00
SAFESTORE HOLDINGS PLC 79,000 611,065.00
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SCHRODER REAL ESTATE INVESTM 200,000 112,800.00
TRUST
SEGRO PLC 425,000 3,841,150.00
SHAFTESBURY PLC 87,000 803,010.00)
TRIPLE POINT SOCIAL HOUSING 130,000 131,950.00
TRITAX BIG BOX REIT PLC 672,869 952,109.63
UK COMMERCIAL PROPERTY REIT 350,000 304,850.00)
UNITE GROUP PLC 142,000 1,813,340.00
WORKSPACE GROUP PLC 48,000 562,080.00)
29 6,867,881 22,434,709.07
(3,213,772,074)
4.9% 4.9%
ABACUS PROPERTY GROUP 134,520 507,140.40)
APN INDUSTRIA REIT 41,425 122,203.75
ARENA REIT 107,550 320,499.00)
BWP TRUST 181,000 742,100.00)
CENTURIA METROPOLITAN REIT 158,000 477,160.00)
CHARTER HALL GROUP 182,000 2,311,400.00
CHARTER HALL LONG WALE REIT 171,317 955,948.86
CHARTER HALL RETAIL REIT 129,000 590,820.00)
CHARTER HALL SOCIAL 95,000 321,100.00)
INFRASTRUCTURE REIT
CROMWELL PROPERTY GROUP 709,230 861,714.45
DEXUS 421,000 5,249,870.00
GDI PROPERTY GROUP 192,730 300, 658.80)
GOODMAN GROUP 621,000 9,097,650.00
GPT GROUP 750,000 4,425,000.00
GROWTHPOINT PROPERTIES AUSTR 104,609 464.,463.96
HOTEL PROPERTY INVESTMENTS L 59,250 197,302.50
INGENIA COMMUNITIES GROUP 99,225 476,280.00)
MIRVAC GROUP 1,539,000 5,063,310.00
NATIONAL STORAGE REIT 328,378 673,174.90
RURAL FUNDS GROUP 127,000 245,110.00)
SCENTRE GROUP 2,064,000 8,317,920.00
SHOPPING CENTRES AUSTRALASIA 376,000 1,064,080.00
STOCKLAND TRUST GROUP 947,000 4,744,470.00
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VICINITY CENTRES 1,255,000 3,212,800.00
VIVA ENERGY REIT 175,000 474,250.00)
25 10,968,234 51,216,426.62
(3,881,692,973)
5. 9% 6.0%
ARGOSY PROPERTY LTD 320,000 457,600.00)
GOODMAN PROPERTY TRUST 450,000 1,023,750.00
KIWI PROPERTY GROUP LTD 610,000 966,850.00
PRECINCT PROPERTIES NEW ZEALAND 410,000 770,800.00
VITAL HEALTHCARE PROPERTY TRUST 124,000 353,400.00
5 1,914,000 3,572,400.00
(260,427,960)
0.4% 0.4%
CHAMPION REIT 820,000 4,157,400.00
FORTUNE REIT 530,000 4,939,600.00
LINK REIT 814,000 70,207,500.00
PROSPERITY REIT 470,000 1,438,200.00
SUNLIGHT REAL ESTATE INVESTMENT 390,000 2,008,500.00)
YUEXIU REAL ESTATE INVESTMENT 600,000 3,192,000.00
TRUST
6 3,624,000 85,943,200.00
(1,218,674,576)
1.9% 1.9%
AIMS APAC REIT MANAGEMENT LTD 170,000 246,500.00
ASCENDAS REAL ESTATE INV TRT 1,169,040 3,670,785.60
ASCOTT RESIDENCE TRUST 724,144 984,835.84
CACHE LOGISTICS TRUST 340,612 250,349.82
CAPITALAND COMMERCIAL TRUST 1,120,040 2,396,885.60)
CAPITALAND MALL TRUST 1,111,000 2,888,600.00)
CAPITALAND RETAIL CHINA TRUST 291,750 484,305.00)
CDL HOSPITALITY TRUSTS 340,040 564,466.40
ESR REIT 754,037 422,260.72
FAR EAST HOSPITALITY TRUST 347,600 271,128.00
FIRST REAL ESTATE INVT TRUST 228,100 228,100.00
FRASERS CENTREPOINT TRUST 283,975 815,008.25
FRASERS COMMERCIAL TRUST 260,000 436,800.00)

56/99




EDINETOOOO

00000000000 DO00O0O((EL2460)
Oooooooooooooooooad

57/99

FRASERS HOSPITALITY TRUST 240,000 172,800.00)
FRASERS LOGISTICS & INDUSTRI 580,000 707,600.00
KEPPEL DC REIT 468,883 1,073,742.07
KEPPEL REIT 770,000 970,200.00
LIPPO MALLS INDONESIA RETAIL 740,000 166,500.00)
TRUST
MAPLETREE COMMERCIAL TRUST 845,024 2,070,308.80)
MAPLETREE INDUSTRIAL TRUST 603,000 1,700,460.00
MAPLETREE LOGISTICS TRUST 1,180,000 2,135,800.00)
MAPLETREE NORTH ASIA COMMERCIAL 800,000 992,000.00
OUE COMMERCIAL REAL ESTATE I 944,067 528,677.52
PARKWAY LIFE REAL ESTATE 148,000 500,240.00
SABANA SHARIAH COMP IND REIT 310,038 145,717.86
SASSEUR REAL ESTATE INVESTME 190,000 174,800.00
SOILBUILD BUSINESS SPACE REIT 330,400 178,416.00
SPH REIT 316,100 347,710.00
STARHILL GLOBAL REIT 520,000 384,800.00
SUNTEC REIT 920,000 1,729,600.00
30 17,045,850 27,639,397.48
(2,260,073,531)
3.4% 3.5
SHINHAN ALPHA REIT CO LTD 11,000 82,720,000.00
1 11,000 82,720,000.00
(7,858,400)
0.0% 0.0%
REIT 1 LTD 70,000 1,480,500.00
1 70,000 1,480,500.00)
(47,198,340)
0.1% 0.1%
64,950,911,083
(58,786,499,841)
D
2 ) )
3
Q)



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

2020 1 20
1
REIT

601,966,383 620,920,436 18,951,853
114,696,755 114,622,300f 74,455
106,919,705 106,864, 900f 54,805}
5,321,400 5,304,600 16,800}
2,455,650 2,452,800 2,850
18,877,398

D

2)

58/99



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

2020 2 28

22,260,312,947

103,794,223

22,156,518,724

10,266,733,543

2.1581

2020 2 28

62,128,715,113

526,721,143

61,601,993,970

32,604,056,142

1.8894

@

@

®

59/99



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

*

®

©)

60/99



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

o
2020 2 17,180
20,000,000
5,150,693

@
@

61/99



(b)

mEs

HESAF

Y

jLJL

EDINETOOOO
00000000000 DO00O0O((EL2460)

Ooooooooooooooooooad

EREEEAS
RAMMORE /0L ARURFTIOLAOEN, BE,

%

MERRHE
| BFARE. CRAES

-

'

!

s
5 DL T8 % 0
| . E-BAF |

(M—F T8

#t. MusoR: [

-

F 3

L

r

ERFEENLRE
AR E UERNO TR,
BHGLUID R SRS

1

"‘\\

'

il A B AR
WEITOF IO EIRE.
WBAFOCAMFE. .

HEH

'l\

ARFSLHAORESE
IZhi-aMiis®I-o%
HUEUTZEMEORS

MroRBEVICHE. €0
BEI X S{(RBNRBD
. 28

1

BEsl~OMBEERR

[ AsEERAGE )

A

\ OEMBHEE W _/

AVTSAT A
(P

manE
EHAFRROAS 158
KRR RBD 1D
- MR BT RRO
K. 50%

PRC (Performance Review Committee)
WRATH—TAQGH. BiEL Y 0B

2020 1 31

62/99




EDINETOOOO

00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

1,002 29,918,429
181 905,347
14 5,691,071
452 1,730,940
1,649 38,245,787
( )
( 38 59
) ( 19 8
52
( 52
38 ) 38 57
( 19 8 6 52 )
193 2 1 (2018 4 1 2019 3
31 ) (2019 4 1 2019 9 30 )
EY
(2018 3 31 ) (2019 3 31 )
( ) ( )
(
919 1,562
47,936 45,493
22,600 19,900
0 -
26 27
464 500
24,059 25,246
6,764 5,933
181 269
15 15
102,937 98,917

63/99




EDINETOOOO

00000000000 DO00O0O((EL2460)
Oooooooooooooooooad

874 714
348 320
525 393
7,157 6,438
7,156 6,437
0 0
13,825 18,608
1,184 1,562
9,033 12,631
36 -
54 235
36 22
2,350 2,001
3,074 2,694
168 168
0 -
- 707
23,969 25,761
126,906 124,679
(2018 3 31 ) (2019 3 31 )
( ) ( )
133 145
17,853 16,709
1 0
31 25
7,884 7,724
7,930 7,422
2,005 1,535
12,441 11,704
2,241 1,560
33 29
4,626 3,792
37,329 33,942
2,938 3,219
548 558
3,486 3,777
40,816 37,720
86,078 86,924
17,180 17,180
13,729 13,729
11,729 11,729
2,000 2,000
55,168 56,014
685 685

64/99




EDINETOOOO

00000000000 DO00O0O((EL2460)
Oooooooooooooooooad

54,483 55,329
24,606 24,606
29,876 30,723

11 33

11 33

86,090 86,958

126,906 124,679

( 2017 4 1 ( 2018 4 1
2018 3 31 ) 2019 3 31 )
( ) ( )

115,907 119,196

26,200 21,440

338 355

142,447 140,992

45,252 42,675

1,079 1,210

0 0

30,516 30,082
5,830 5,998
24,685 24,083

1,376 1,311

5,464 5,435
125 92
966 970
79 86
4,293 4,286

83,689 80,715

11,716 11,113
425 379
6,856 7,067
4,433 3,666

132 107

482 514

1,107 1,048

1,221 1,223

1,110 1,474

2,706 2,835

9,131 10,115

27,609 28,433

31,148 31,843

65/99



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

( 2017 4 1 ( 2018 4 1
2018 3 31 ) 2019 3 31 )
( ) ( )
4,031 6,538
4 0
362 424
4,398 6,964
2 1
312 489
13 43
46 34
31 17
405 585
35,141 38,222
20 20
- 29
75 85
95 135
2 938
- 161
58 310
- 707
60 2,118
35,176 36,239
10,775 10,196
439 370
24,840 25,672
( 2017 4 2018 3 31 )
( )
17,180 | 11,729 | 2,000 | 13,729 685 | 24,606 30,635 55,927 | 86,837

66/99



EDINETOOOO
00000000000 DO00O0O((EL2460)
ooooodoooddoodooodd

25,598 25,598 25,598

24,840 24,840 24,840

758 758 758
17,180 | 11,729 | 2,000 | 13,729 685 | 24,606 | 29,876 | 55,168 | 86,078
( )
41 41 86,878
25,598
24,840
29 29 29
29 29 788
11 11 86,090
( 2018 4 1 2019 3 31 )
( )
17,180 11,729 | 2,000 13,729 685 24,606 29,876 55,168 86,078
24,826 24,826 24,826
25,672 25,672 25,672
846 846 846
17,180 11,729 | 2,000 13,729 685 24,606 30,723 56,014 86,924

67/99



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

( )
11 11 86,090
24,826
25,672
21 21 21
21 21 868
33 33 86,958
@
@
(
)
@
1998 4 1
( ) 2016 4 1
38 50
8 15
20
4 15
@
« D
@
@

68/99




EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

®

Q)

®)

29 30 3 30
30 30 3 30

g A w N B

2022 3

( 28 30 2 16 )

69/99



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

2,111
3,074
(2018 3 31 ) (2019 3 31 )
1,781 1,434
708 736
3,491 3,106
4,200 3,842
2017 4 2018 4
2018 3 31 ) 2019 3 31 )
4,026 6,531
2 1
4 -
0 3
53 307
58 310
2017 4 2018 3 31 )
5,150,693 5,150,693

70/99



2017 5 12

)
2018 5 14

( 2018 4

25,598
4,970

2017 3 31
2017 6 23

24,826
4,820

2018 3 31
2018 6 25

2019 3 31 )

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

5,150,693

5,150,693

2018 5 14

)
2019 5 15

2017 4

24,826

4,820
2018 3 31
2018 6 25

25,650

4,980
2019 3 31
2019 6 28

2018 3 31
71/99



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

2018 3 31
( )
€)) 919 919 -
@) 47,936 47,936 -
[€)) 24,059 24,059 -
) 6,764 6,764 -
) 22,600 22,600 -

72/99



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooodooodnoooooodod

22,600 22,600 -
102,279 102,279 -

(6) 17,853 17,853 -
1 1 -

31 31 -

7,884 7,884 -

7,930 7,930 -

2,005 2,005 -

) 12,441 12,441 -
(® 2,241 2,241 -
32,536 32,536 -

€Y)

€)

® Q)

®

©) Q) @

2 1,184 9,033

73/99



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

10

10

919

47,936

24,059

6,764

22,600

102,279

2018 4

2019 3 31

74/99



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

2019 3 31
( )
@ 1,562 1,562 -
@ 45,493 45,493 -
®3) 25,246 25,246 -
(O] 5,933 5,933 -
5) 19,900 19,900 -
19,900 19,900 -
98,136 98,136 -
(6) 16,709 16,709 -
0 0 -
25 25 -
7,724 7,724 -
7,422 7,422 -
1,535 1,535 -
) 11,704 11,704 -
©) 1,560 1,560 -
29,974 29,974 -
1
@
@)

®

4

75/99



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

®)
Q) ) ®
2 1,562 12,631
1,100 938 161
3
)
1 5
10
5 10
1,562 - -
45,493 - -
25,246 - -
5,933 - -
19,900 - -
98,136 - -
2017 4 2018 3 31
(2018 3 31 )

(2018 3 31 )

76/99



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(2018 3 31 )

(2018 3 31 )

22,600 22,600 -
22,600 22,600 -
22,600 22,600 -
2017 4 2018 3 31
2018 4 2019 3 31

(2019 3 31 )

(2019 3 31 )

(2019 3 31 )

(2019 3 31 )

77/99



19,900

19,900

19,900

19,900

19,900

19,900

2018 4 1

2019 3 31

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(

2017 4

2018 3 31 )

@

@

®)

19,546
929
167

1,415
660

21,398

16,572
414
395
510
518

17,373

18,163
17,373

790
3,235

4,025
3,768
331

588

2,938
2,350

588

78/99




©)

®)

(©)

929
167
414
244

40

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

887

47%
41%
12%

0%

100%

195

0.9%
0.5%
2.5%

(

2018 4 1

2019 3 31 )

@

@

21,398
951
179

1,672
737
71

15

23,551

17,373
434
241
483
579

17,469

79/99




®

©)

®)

(®)

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

20,181
17,469

2,712
3,369

6,082
5,084
220

1,218

3,219
2,001

1,218

951
179
434
598

38

1,255

47%
41%
12%

0%

100%

197

0.7%
0.4%
2.5%

(2018 3 31 )

(2019 3 31 )

80/99



EDINETOOOO
00000000000 DO00O0O((EL2460)
ooooodoooddoodnoodd

1,434 1,175
910 998
417 708
409 288

- 219
207 102
169 172
171 171
148 148
107 82
566 466

4,543 4,625
735 1,295

3,808 3,329

5 15
728 620
733 635

3,074 2,694

31.0 31.0
« )

0.2 0.1

3.4

1.8 5.6

0.2 2.6
0.6
0.3
0.4 0.3
29.3 1.
29.1
( 2017 4 2018 3 31 )
90%

81/99



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

90%
10%
(2018 4 2019 3 31 )
90%
90%
10%
(2017 4 2018 3 31 )
( ) ( ) ( )
3,000
*]
504,492 ( ) )
3,000
( ) 100
2 -

82/99



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

( ) ( ) ( )
10,000
37,482 6,691
C X
2
(G
(G
(2018 4 2019 3 31 )
( ) ( ) ( )
3,000
*q
594,492 ( ) )
3,000
( ) 100
1 -

83/99



EDINETOOOO

00000000000 DO00O0O((EL2460)
oooooddoodooooooodd

( ( ) ( )
10,000
34,646 6,410
«C "
Q)
¢ )
¢
2017 4 1 ( 2018 4 1
2018 3 31 ) 2019 3 31 )
16,714 33 16,882 89
4,822 68 4,984 30
24,840 25,672
24,840 25,672
5,150,693 5,150,693

84/99



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooodad

2019 9 30

( )

2,212
42,268
5,800
25,161
4,788
957

15
81,173

679
5,940
5,939

0
17,485
1,362
12,869
1,736
2,096
420
999
24,105

105,278

2019 9 30

( )

11,888
0

25
7,472
3,649
739
9,291
1,661
2,294
181
25,317

3,267
565
3,832

29,150

76,122
17,180
13,729
11,729
2,000
45,212
685
44,527
24,606
19,920
6

6

76,128

85/99



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooodad

| | 105,278 |

2019 4 1
2019 9 30

( )

58,947
8,401
158

67,507

20,298
13,552

3,856
37,706

14,394

15,406

5,561

27

20,940

44

410

20,574

5,116

610

14,847

( 2019 4 1 2019 9 30 )

86/99



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

17,180 11,729 | 2,000 13,729 685 24,606 30,723 56,014 86,924

25,650 25,650 25,650

14,847 14,847 14,847

10,802 10,802 10,802

17,180 | 11,729 | 2,000 13,729 685 | 24,606 19,920 | 45,212 76,122
33 33 86,958
25,650
14,847
27 27 27
27 27 10,830
6 6 76,128
(€))
@
(
)
@
1998 4 1
( ) 2016 4 1
@
G )

87/99



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

@
@
®)
*
®)
2019 9 30
3,881
2019 4 1
2019 9 30
38
1,145

88/99




EDINETOOOO
00000000000 DO00O0O((EL2460)
Oooooooooooooooooad

4,936
433
10
6
1
43
119
291
2019 4 1
2019 9 30
5,150,693 5,150,693
2019 5 15
1 25,650
2 1 4,980
3 2019 3 31
4 2019 6 28
2019 4 1 2019 9 30
2019 9 30
( )
[€)) 2,212 2,212 -
@) 42,268 42,268 -
(©) 25,161 25,161 -
) 4,788 4,788 -
®)
5,800 5,800 -
80,231 80,231 -
) 11,888 11,888 -

89/99



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooodooodnoooooodod

0 0 -
25 25 -
7,472 7,472 _
3,649 3,649
739 739 -
@) 9,291 9,291 -
®) 1,661 1,661 -
22,841 22,841 -
1
€Y
@
©) €))
®)
) ©) ®)
2 1,362 12,869

2019 9 30

90/99



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(2019 9 30 )
(2019 9 30 )
(2019 9 30 )

5,800 5,800 -
5,800 5,800 -
5,800 5,800 -
( 2019 4 1 2019 9 30 )
@
@
90%
90%
©)]
10%
2019 4 1

2019 9 30

91/99



€3]

@

EDINETOOOO
00000000000 DO00O0O((EL2460)
ooooodooooooooooodod

92/99

14,780 24
2,882 67
)
14,847
14,847
5,150
(
)
(
)
(



@

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

@

(b)

©

35,000

2020 1

)

@

(b)

©

10,000
48,323
3,000

80,096
32,776
145,069
15,149
23,519
85,745
18,128
20,000
54,573
121,101
140,409
26,673
37,900
1,770,996
45,743
279,928

128,000
60,000

100,005

101,994

2020 1

€))



@
@
®

*

®

©

Q)

®

@

€))

@

5.0

94/99

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

95/99



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(

)

XBRL

96/99



REIT

EY

REIT

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(

1

2 XBRL

97/99



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

98/99



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(

)

XBRL

99/99



	表紙
	本文
	第一部証券情報
	（１）ファンドの名称
	（２）内国投資信託受益証券の形態等
	（３）発行（売出）価額の総額
	（４）発行（売出）価格
	（５）申込手数料
	（６）申込単位
	（７）申込期間
	（８）申込取扱場所
	（９）払込期日
	（１０）払込取扱場所
	（１１）振替機関に関する事項
	（１２）その他

	第二部ファンド情報
	第１ファンドの状況
	１ファンドの性格
	（１）ファンドの目的及び基本的性格
	（２）ファンドの沿革
	（３）ファンドの仕組み

	２投資方針
	（１）投資方針
	（２）投資対象
	（３）運用体制
	（４）分配方針
	（５）投資制限

	３投資リスク
	４手数料等及び税金
	（１）申込手数料
	（２）換金（解約）手数料
	（３）信託報酬等
	（４）その他の手数料等
	（５）課税上の取扱い

	５運用状況
	（１）投資状況
	（２）投資資産
	①投資有価証券の主要銘柄
	②投資不動産物件
	③その他投資資産の主要なもの

	（３）運用実績
	①純資産の推移
	②分配の推移
	③収益率の推移

	（４）設定及び解約の実績


	第２管理及び運営
	１申込（販売）手続等
	２換金（解約）手続等
	３資産管理等の概要
	（１）資産の評価
	（２）保管
	（３）信託期間
	（４）計算期間
	（５）その他

	４受益者の権利等

	第３ファンドの経理状況
	１財務諸表
	野村世界ＲＥＩＴインデックスファンド（確定拠出年金向け）
	（１）貸借対照表
	（２）損益及び剰余金計算書
	（３）注記表
	（４）附属明細表


	２ファンドの現況
	純資産額計算書


	第４内国投資信託受益証券事務の概要

	第三部委託会社等の情報
	第１委託会社等の概況
	１委託会社等の概況
	２事業の内容及び営業の概況
	３委託会社等の経理状況
	（１）貸借対照表
	（２）損益計算書
	（３）株主資本等変動計算書

	４利害関係人との取引制限
	５その他

	第２その他の関係法人の概況
	１名称、資本金の額及び事業の内容
	２関係業務の概要
	３資本関係

	第３その他

	監査報告書

