EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2021 6 3

8
2020 9 11 2021 3 10

2017-01
2017-01
9 1
9 1

03-5555-3431

1/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2017-01

2017-01

2/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

B R
(F47- 70-/N)EREHR (G-SIBs) iz 7 7 K (BEiAv Y%D) 2017010
(547 T0-)NLEREEH (G-SiBs) % 7 72 F (Bl A&~y I&HD)2017-01)

B RIS - EAAYIRE I ot L] BRNSREE (NSORR)
_ B
BTANEE LI
FEERE
, L ZOfEE
ENELE S M ( )
AESS

(GE) S rY FBS T SERSIERBIIETLTVET.

BIERES TR (Y07 70—/VLEREE (G-SIBs) @S 77 VK (B8~vIJHDH) 201701

prd 1] bl paphi IFEAENE
75
00—

— F10

. (BR< B%)

RIVEERR F2M0 B
1'!% b, 3 il &b

4 & .

A F4@ dFUE (T 27)
e FE0)

E Dt PUT

HU Sy N (WBR)

{ ) FEFZF
TWERIE F£126
ZOfAE (=R) IS

TPIRFT HL

(ﬂiﬂﬁﬂ#) I H S5ux

(s i) B< ot

EES
? ) it (ch3R)

HEACS EELR « ) s

AERAEDL RR=HAE

GE) 2272 FORETDEMEES EMEIRRLTVEY,

3/111




EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Oooooooooooooooooaod

BMEST (Y17 50—-/CLSRIEM (G-SIBs) i 77K (35 B8AvIHD) 2017-01)

GRS S 1 Gt
e _— HO—I0b
;gﬁ (B:< B)
cpvaLER 2 B
ﬂ%ﬁ e FE=l= &b
e ERM
F6[E F
S | FAF
{ ) FEF-F
FEEEIE 126
(B8) R
F it JpR-3T-
(ﬁmum#) FIUA SFUR &L
({5 3 H4 -
BRSNS
( ) FDith (P3R)
FfER 4 BT £ ;e
AERATER TY=2>7

CE) 2277 FOBST MRS EREIRTLTVET,

http://www.toushin.or.jp/

210 210

4/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

n G-SIBs[CIEESNISRTHRITT B HBICRELET.

CHRANRIE. G-SIBSICEESNRITHFRTISRFL. I-O0BLURFILRTOH M
ELET,
« {713, kR HE2HF T,
« RREHOETFRHRTT SO RRNRICSHET.
« BFLH, LEBROTRTHEANSNZDITREVERA.
o I =P HRBRDET,

¢ HWENFEICHBRITHG-SIBs TR cBS LBV T H. MBBR S L UBRAT S
[CRBDWEHICREDE. SERAOFEEMRTLILHABUET,

HRER . ERFZOERNERFITELTREREDCDICRITIDMAFDILTT,
HUBERICEAT.BEERVAINGLBUEL.AAORNDOVRE, —BICEREEN
ERUAIERAHHELTRSNA LREENNOSET . BRCENTEB TLET,

¢ 77 FOREBLIFICREFRASNARFICHELE T,
& RBEDRRDD.KPIL, I-OBLURFIVIETOEMICIEE I A ENHIET,

G-SIBs (Global Systemically Important Banks) &3

FTESEOPRFT. SRS YES CHEACNZENT EREA(FSB) M EELE. £/
DATLE HREBRCSZARENMEHTRKEVEELZRETELWLET,

—RORTEEBEL. BCEAOBEFBERTNAE. BMUVWBEEZ T3 &S . 224D
ELEEEEENKDONFT.G-SIBICEBETNAETR. SF1MBICREEINSTETY.

5/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

¢ HHOBAT RGHICBULTABEISLI LELET,

# FiCRREERET LR DU RICBITLMEF0RBHROERETEY BMTOEBEGEILEY, lizF
DEMA T FABIEEREOERMEANSNSBE N BUET.

ERELESOBAIFICONT
'
R&I.JCRODIBES

WZEOEN TSR MEEETORFOTE,

v [ T o - FROFHVORREICETDRROREL |

3 AA ERTEOT. L—FTs—Z(Moody's). |

g A+ DOSAPT O/ L —=F T (SBP). T wF
A {i_ L—F4 YT A (Fitch) R&E W STt H A |

= L PERFOEMITETBOTVET. f

e | es ST EIERELNFRDN. |
RITHORBIROELRL(CLHTHELT |

L PBREHRDNBAT SN BUET.

[BRENYIH) | BLUTBRARENYIH) | D2DODT7/R
NHUET,

BBy B
e ABZEHVUATEERRTAIH . ABNVIEFTEVET,

¢ L. RBENUATER2ICERTEILDOTREUE AL

HHREAYIBY

0 RERENEREEICODVWT. ABNYIETESCEICEN. HIFI/R
DEBENGABEEE70%BISEDIFZTEEHIULET,

¢ REAVILTLVBLEAZICOVTR. BEENOEEEZRITFT.

RS IETESE. BEROSHAEARECENORH S EVETICE. HRFEIAN A RS
LY BEEESICL TR ESCOAMEAT R LBBUET.,

6/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

 I7YROHER

Y TIFURR. JFEU—TJF R AR CERETEVET,
TPEU=TrVEARER BREOHEIENSBEN LIRS EFEHTE =T 7 R (AT 7V R &L,
FORESETELTIT— TP ROSHESCRBLT. ERNGERET T — P /R ARSI HEHTT.

[RE=T7 K] [WHF=T724F]
A N a= I
— [E—
- T— e —
WS, g L F12-70-=/1I un
mEEES L A i
o SHIBHG-SIBS) = ‘iaes
=R N ga | MERYIEE as '
e | IR CSEED N
dtr Ao, == s
L wEETE o

XY —DFVROBRUFOEA LRI, ERORKECEUICHB TS LEELRLLET,

SEHER. KBOBUSREELELE MAORMEEENPESNSLE, MBOERICAofoLE
FESUICISEMEDRRICL T, D7/ FOAE. LU 2. O@ANTEONEVIENBUET,

E BADBEAHIE. TR 29E1H23EETERYET,
G ST FRERRAROES, PAHFOBEA TG LEEOEBOSaERUET,

BE3IA10HB LU IR 10HIARHDESRERB) [CRE
ZITEV RSB A RHCE DLW TR D H B2 TRV E T,

(F)E1HRBME. FRE29F9R 1 0B (RREOESBEERH) FTLLET.

[5rBC75Et]
O HEAREF. THBRAF IR LEREORLSNEHOS SVFTNHNSVEE UFT,

O FRIELT. EMPREORNSNHEOPH SHRTEC LEDTLET L. BEBED
KEFEMREL. tFBBHEESOTHEETES IEHFBIET. B8, sERENRES D ED
BEICIF SRETEOBVWIENBIET.

7/111



2017 1 24

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

1

1

i

1

()

1

1

!

8/111



EDINETOOOO
0o00000000000000(E06748)
Y e o o
2021 3

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

@

()
©

(d
®)

9/111



g~ wN

@

(b)
©

(D
)

®)

70

10/111

20

22

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



10

11
12

13
14
15
16
17

o Ol WDN B

11

13

11/111

EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

10

10



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

: | i
| IrvRESE B g;gg :
| | DR EORE (ERAHDRE. EiT) w5472 |
:.-1 AT ORE }-E Irl EREST I-i mags ||
s . ||
" I l i
E : El%lﬂlblil‘l%biiliIl#liblbllibltbibltl : : ““ : uz?iﬁj}yr‘ E
' B NS : : [ & '
' : (IR EHMESORE i
E | EmE | ? T i
' i : x 5 FHwEam |||

: b o H
E | YO0 TEBR | EREH V=T | ] :
E - | emaERESL H I | |
: : ! I Wt :
: : e H | U7 ;
: 1 iy | :
1 ! i B i
E - i TR frl 1| |av754728 E
E R el BN [ e=tz2u7 ]I E
| T ] )| e |
i o - [P I —— i
: i
- i
A U U

C10 1

CI0 Chief Investment Officer 3

Deputy-CIO 0 5
Clo

CIO Deputy-CIO
1

12/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

25 35

2021 3

€y

100 10

13/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2 16 2 8 3

100 5

28 8
3 28 8

28 8
3

) 1 4
5
5

14/111



15/111

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

&)



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

16/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

100 10 100 20

10

¢y

17/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@

(b)

©
(d)
)

¢)

®

g b~ wN

10 2 1
11

11 2 1 18

12 2 1 19

13 2 1 20

14

15 2 1 14
16 2 1 16

18/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

17 15
2 2
1
2 2 1 14
3
4
5 2 2 1
6 5
©)
10
5
28 8
3 28 8
3 28 8
3
1
2
@) 1 4
3
5

1

2

3

5

19/111



20/111

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

&)



€y

(SFIEBICSDMEE( LD A—JED

# FEIRA A-TVETHED, 477 FOSRERERTLOTREDF A,

(REEBOA-JED

B%  maehE
& J LR
HARAR
o mANEE
eer Y T&

# LEE A—SETHD, 827 FOEFERRERTOTRE0F T A

70

21/111

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

&)

®
37 6

22/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

: REBG2 :
b CERUZIERSEC WAUZIBRBICHT D : ;
: MTBE=IUYT- BESHORE-EB i :
- Eﬁgﬁ;’g SHN - REERISEPAO SRHOABERICHD H
BT ST RO RS
i URITIRIAI MR ;
E AU IOEREE HHUZOERRICRATS i
: trgm-,_mﬂﬂw RGNS AORE TS |
i oan NToRR -WEE LRI i
i URITRIA BB 5
BRURIBEUBRAUIOBE A
: B3 IREOBAVAIONE E :
: - RATIROWE ERUZIRABOBY) | =5 '
; -3 IBHERBHGERORSMORE BELUTTHHERET ;
: sroonBEE. L | BB :
i BROHES ;
; i AAEB ;
5 -SEER i

23/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2017 1 23
1.08 1.0

0120-106212
9:00 17:00

0.55 0.50

0.30 0.175 0.025

24/111



2037 12
20.315

2.1
0.315

31
15

2021 3

15

EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

20 15
2.1
0.315 5
20 15
2037 12 31
20.315 15
15

2037 12 31

15.315 15

25/111

2.1
0.315



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2017-01
(2021 3 31 )
() ()
495,197,597 102.26
495,197,597 102.26
10,928,751 2.26
484,268,846 100.00
() ()
501,380,400 103.53
501,380,400 103.53
(D)
C 2
¢ 3
(2021 3 31 )
) () | ®
1.0168 1.2417
398,806,151 405,534,380( 495,197,597 102.26

(

)

102.26%

102.26%

(

)

26/111




EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

( )
/
/2021 4 4,530,000 491,550,300 501,380,400 103.53%
(D
¢ 2
¢ 3

27/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

) ) ( )| )
1
1,194,483,025 | 1,207,127,14 1.0392 1.0502
(017 o 11 ) | 1+194:483,025 | 1,207,127,148 039 050
2
1,131,565,598 | 1,140,761,324 0.9844 0.9924
(2018 3 12 )
3
(ots o 10 ) | LL7-341,427 | 1,123,088,755 0.9721 0.9771
4
(o193 11 ) | L142.09L.74L | 1,144,965,405 0.9936 0.9961
5
1,103,2 1,1 2,22 1.051 1.
(2018 o 10 ) | 1+108:258.556 | 1,105,882,220 0513 0538
6
588,062,308 590,809,636 1.0702 1.0752
(2020 3 10 )
2020 3 455,760,154 1.0140
4 479,328,794 1.0664
5 487,791,167 1.0853
6 497,586,413 1.1071
7 503,049,195 1.1192
8 504,385,025 1.1222
.
2020 9 10 ) 499,237,249 504,181,372 1.1107 1.1217
9 497,139,062 1.1061
10 497,814,325 1.1076
11 501,841,452 1.1165
12 502,572,508 1.1182
2021 1 501,066,906 1.1148
2 494,936,933 1.1012
8
485,361,839 490,980,161 1.0799 1.0924
(2021 3 10 )
3 484,268,846 1.0774
)
1 0.0110
2 0.0080
3 0.0050
4 0.0025
5 0.0025
6 0.0050
7 0.0110
8 0.0125

28/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

)
1 5.0
2 4.5
3 0.7
4 2.5
5 6.1
6 2.3
7 4.8
8 1.6
1 0 0
2 0 0
3 0 0
4 0 0
5 0 100,000,000
6 0 500,000,000
7 0 100,000,000
8 0 0

(

)

1,149,465,771

29/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@ (2021 3 31 )
) D)
2,709,318,812 98.63
2,709,318,812 98.63
37,706,651 1.37
2,747,025,463 100.00
Q)

30/111



¢)

(2021 3 31

)

EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

()

) ) /7 7)™
st 1 Fnartal oo owo] g, ] s s |
 [prons st it o] gy 2 o Le [
3 |Mizuho Financial Group Inc 1,800,000 218,233%32 217’513%12 2222532322 7.92
4 |HSBC Holdings PLC 1,500,000 183,5(1)c1)(,)ig?1 182,8;%(152 2222982925 666
s |5 orow Forin st ], e s i [
o partes ] ) e [
7 |GOLDMAN SACHS GROUP INC. 1,400,000 170,2(1)8?%23 170’2;2%22 2322382225 6.20
o o e menin o] g o el s |
o o o] g 8] ) s [
o eran ce .o o] g 2 ] s o [
s o] gy o 0 s [
s s s o ] gy o o oo [
o[t st G i ] g B s [
e o] o 2 el e [
15 |Credit Agricole SA/London 750,000 910(1)2992(1) 905289122 2322522225 3.30
o ot o vor et o] 3] o reon |
i e st o o], o sl pwo [
sl v o] g T ) s [
)

31/111



98.63%

98.63%

(

)

32/111

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2017-01
(2021 3 31 )
() ()
662,155,791 101.96
662,155,791 101.96
12,734,399 1.96
649,421,392 100.00
() )
458,215,200 70.56
458,215,200 70.56
(D
( 2
« 3
(2021 3 31 )
) ) (D)
1.0136 1.2417
! 533,265,516 540,521,462| 662,155,791 101.96
)

101.96%
101.96%

)

33/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

/

2021 4

4,140,000

449,231,400

458,215,200

70.56%

34/111




EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

) ) )( ) )
1
1,640,373,7 1 1,152 1.02 1.
(017 9 11 ,640,373,709 ,661,152,683 0263 0393
2
(018 3 12 581,453,665 587,453,665 0.9691 0.9791
3
(2018 9 10 580,967,856 585,767,856 0.9683 0.9763
4
(019 3 11 594,744,176 598,344,176 0.9912 0.9972
5
24,204,4 27,804,4 1.04 1.04
(2019 9 10 624,204,439 627,804,439 0403 0463
6
629,255,127 633,755,127 1.0488 1.0563
(2020 3 10
2020 3 606,808,928 1.0113
4 635,229,963 1.0587
5 647,714,005 1.0795
6 661,205,797 1.1020
7 662,803,539 1.1047
8 665,971,448 1.1100
7
(2020 9 10 660,134,953 667,334,953 1.1002 1.1122
9 656,640,296 1.0944
10 655,323,697 1.0922
11 659,409,207 1.0990
12 659,751,371 1.0996
2021 1 659,723,117 1.0995
2 655,054,653 1.0918
8
646,721,757 654,221,757 1.0779 1.0904
(2021 3 10 )
3 649,421,392 1.0824
)
1 0.0130
2 0.0100
3 0.0080
4 0.0060
5 0.0060
6 0.0075
7 0.0120
8 0.0125

35/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

)
1 3.9
2 4.6
3 0.7
4 3.0
5 5.6
6 1.5
7 6.0
8 0.9
1 0 300,000,000
2 0 998,382,622
3 0 0
4 0 0
5 0 0
6 0 0
7 0 0
8 0 0

(

)

1,898,382,622

36/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2017-01

37/111



0120-106212
9:00 17:00

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

38/111

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

0120-106212
9:00 17:00

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

2017 1 24 2026 9 10 (5)

39/111



3 11
2017 1 24

9

10

2017 9 10
30
2
2
1

16

40/111

10

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2
3
2 3 2
2 5
1 6
1 7
18 1
14 4
14 1
https://www.daiwa-am.co. jp/

2

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

41/111



10

42/111

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

€Y
59
133

@
®
2021 3 10

43/111

2017-01
38
12
2020 9 11



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2017-01
7 8
2020 9 10 2021 3 10
8,755,349 9,481,495
494,558,348 501,304,220
2,243,041
505,556,738 510,785,715
505,556,738 510,785,715
17,753,568
668,692
4,944,123 5,618,322
67,759 68,153
1,287,280 1,294,777
20,327 20,364
6,319,489 25,423,876
6,319,489 25,423,876
449,465,771 449,465,771
49,771,478 35,896,068
499,237,249 485,361,839
499,237,249 485,361,839
505,556,738 510,785,715

44/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

200 3 11 200 9 11
2020 9 10 2021 3 10
12 47
38,792,903 5,625,872
17,292,781 12,492,398
21,500,134 6,866,479
865 1,375
67,999 68,153
1,291,843 1,294,777
20,363 26,304
1,381,070 1,390,609
20,119,064 8,257,088
20,119,064 8,257,088
20,119,064 8,257,088
38,596,537 49,771,478
4,000,000
4,000,000
4,944,123 5,618,322
49,771,478 35,896,068

45/111



EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

8
2020 9 11
2021 3 10
7 8
2020 9 10 2021 3 10
2017 1 24 2017 1 24

1,149,465,771
549,465,771
39.1%

449,465,771

1,149,465,771
449,465,771
39.1%

449,465,771

7 8
2020 3 11 2020 9 11
2020 9 10 2021 3 10
54,715,601 41,514,390
6,352,593 6,074,850

54,715,601 1
1,217.34

4,944,123 1

110

41,514,390 1
923.63
5,618,322
1 125

46/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

8
2020 9 11
2021 3 10
2
4
8
2021 3 10
@
@)
©))

47/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

7 8
2020 9 10 2021 3 10
37,967,218 4,148,565
37,967,218 4,148,565
7 8
2020 9 10 2021 3 10
489,471,541 487,228,500 | 2,243,041 | 473,796,732 491,550,300 17,753,568
489,471,541 487,228,500 | 2,243,041 | 473,796,732 491,550,300 17,753,568
489,471,541 487,228,500 | 2,243,041 | 473,796,732 491,550,300 17,753,568

Fo)

@

48/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

8

2020 9 11

2021 3 10
1

7 8
2020 9 10 2021 3 10
1.1107 1.0799
1 (11,107 ) (10,799 )
€))
@
411,107,283 501,304,220

501,304,220

501,304,220

49/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2020 9 10 2021 3 10
40,568,299 205,680
19,492,757 70,238,661

2,678,792,984 2,665,519,115
23,713,782 23,712,079

2,762,567,822

2,759,675,535

2,762,567,822

2,759,675,535

513

513

513

2,290,107,581

2,263,071,916

472,459,728

496,603,619

2,762,567,309

2,759,675,535

2,762,567,309

2,759,675,535

2,762,567,822

2,759,675,535

50/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2020 9 11
2021 3 10
12 133 60
61

51/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2017-01

2017-01

2016-11

2016-11

2020 9 10 2021 3 10
2020 3 11 2020 9 11
2,564,578,139 2,290,107,581
84,452,880 23,961,663
358,923,438 50,997,328

409,979,564

543,686,558

669,142,895

667,298,564

2,290,107,581

2,290,107,581

411,107,283

541,466,271

644,240,009

666,258,353

2,263,071,916

2,263,071,916

52/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2020 9 11
2021 3 10
2
4
2021 3 10
@
@)
2020 9 10 2021 3 10
107,815,796 72,539,200
107,815,796 72,539,200
2020 3 11

2020 9 10 2020 9 11 2021 3 10

53/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2020 9 10 2021 3 10

2020 9 10 2021 3 10

1.2063 1.2194
1 (12,063 ) (12,194 )

€y

54/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@
3.3% JPMorgan Chase & Co
20260401 1,400,000.000 1,520,512.000
3.875% Credit Agricole
SA/London 20240415 750,000.000 822,030.000
3.477% Mizuho Financial
Group Inc 20260412 1,800,000.000 1,971,756.000
3.85% Mitsubishi UFJ
Financial Group Inc 1,800,000.000 2,005,290.000
20260301
2.65% State Street Corp
20260519 500,000.000 536,265.000
2.632% Sumitomo Mitsui
Financial Group Inc 1,900,000.000 1,999,921.000
20260714
3.9% HSBC Holdings PLC
20260525 1,500,000.000 1,657,485.000
2.8% Bank of New York
Mellon Corp/The 20260504 500,000.000 536,555.000
4.375% Barclays PLC
20260112 1,400,000.000 1,565,186.000
4.125% UBS Group Funding
Switzerland AG 20260415 1,400,000.000 1,573,376.000
4.55% Credit Suisse Group
Funding Guernsey Ltd 1,250,000.000 1,419,925.000
20260417
3.4% CITIGROUP INC 20260501 1,400,000.000 1,518,678.000
3.5% BANK OF AMERICA CORP.
20260419 1,400,000.000 1,533,910.000
3% Wells Fargo & Co
20260422 1,400,000.000 1,496,012.000
3.125% MORGAN STANLEY
20260727 1,400,000.000 1,505,448.000
3.75% GOLDMAN SACHS GROUP
INC. 20260225 1,400,000.000 1,537,438.000
4% BPCE SA 20240415 750,000.000 823,500.000
3.25% BNP Paribas SA
. 27,870.
20230303 500,000.000 527,870.000
24,551,157.000
(2,665,519,115)
2,665,519,115
[2,665,519,115]
2,665,519,115
[2,665,519,115]
1.
2.
3.
18 100% 100%

55/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

56/111



EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)

Ooooooooooooooooooad
2017-01

€Y
59
133

@
®
2021 3 10

57/111

38
12

2020 9 11



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2017-01
7 8
2020 9 10 2021 3 10
11,246,154 12,608,673
655,849,094 660,263,970
2,057,342
669,152,590 672,872,643
669,152,590 672,872,643
16,225,115
603,454
7,200,000 7,500,000
89,536 89,780
1,701,303 1,705,694
26,798 26,843
9,017,637 26,150,886
9,017,637 26,150,886
600,000,000 600,000,000
60,134,953 46,721,757
660,134,953 646,721,757
660,134,953 646,721,757
669,152,590 672,872,643

58/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

200 3 11 200 9 11
2020 9 10 2021 3 10
14 46
53,469,695 7,314,876
13,571,351 11,398,531
39,898,358 4,083,609
855 1,330
89,536 89,780
1,701,303 1,705,694
26,838 32,783
1,818,532 1,829,587
38,079,826 5,913,196
38,079,826 5,913,196
38,079,826 5,913,196
29,255,127 60,134,953
7,200,000 7,500,000
60,134,953 46,721,757

59/111



EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

8
2020 9 11
2021 3 10
7 8
2020 9 10 2021 3 10
2017 1 24 2017 1 24

1,898,382,622
600,000,000
31.6%

600,000,000

1,898,382,622
600,000,000
31.6%

600,000,000

7 8
2020 3 11 2020 9 11
2020 9 10 2021 3 10
67,334,953 54,221,757
8,477,419 8,037,837

67,334,953 1
1,122.24

7,200,000 1

120

54,221,757 1
903.69
7,500,000
1 125

60/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

8
2020 9 11
2021 3 10
2
4
8
2021 3 10
@
@)
©))

61/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

7 8

2020 9 10 2021 3 10
49,446,078 5,989,179
49,446,078 5,989,179

7 8

2020 9 10 2021 3 10
448,948,842 446,891,500 | 2,057,342 | 433,006,285 449,231,400 16,225,115
448,948,842 446,891,500 | 2,057,342 | 433,006,285 449,231,400 16,225,115
448,948,842 446,891,500 | 2,057,342 | 433,006,285 449,231,400 16,225,115

Fo)

@

62/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

8

2020 9 11

2021 3 10
1

7 8
2020 9 10 2021 3 10
1.1002 1.0779
1 (11,002 ) (10,779 )
€Y)
@
541,466,271 660,263,970

660,263,970

660,263,970

2017-01

63/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2017-01

2021 3 31
512,677,223
28,408,377
484,268,846
449,465,771
1.0774

2021 3 31
2,747,025,463
0
2,747,025,463
2,212,227,237
1.2417

2017-01
2021 3 31

675,441,945
26,020,553
649,421,392
600,000,000
1.0824

2017-01

64/111



€y

€)

®

4)

®)

(©)

)

®

65/111

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2021 3
151 7,427 2,500
799 9,980
260 8,525

CI0 1

66/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2021 3
41 80,646
735 20,466,276
776 20,546,922
54 165,335
14 1,561,179
68 1,726,514
844 22,273,436

67/111



59

52

2020

62

31

38

19

2020

193

2020

2020

68/111

52

30

19

61

2020

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

38

38 57
52

2019

30



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2019 31 2020 31
28,489 2,741
554 22,167
214 205
11,468 10,847
98 63
56 62
40,882 36,088
1 206 1 217
10 7
195 209
2,821 2,362
2,804 2,028
17 333
12,799 15,844
8,493 9,153
1,836 3,972
183 183
1,070 1,069
1,183 1,431
31 33
15,827 18,424

56,709 54,512

69/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2019 31 2020 31
75 69
8,548 7,573
15 14

40 39
4,610 3,988
2 3,882 2 3,530
3,735 3,830
726 656
255 590
725 688

2 5
14,070 13,414
2,389 2,574
103 88

2 5
2,496 2,667
16,567 16,082
15,174 15,174
11,495 11,495
11,495 11,495
374 374
13,052 11,749
13,426 12,123
40,096 38,793
46 363

46 363
40,142 38,430

56,709 54,512

70/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2018 2019
2019 31 2020 31
76,052 69,550
673 583
76,725 70,134
35,789 31,120
694 745
9,066 8,858
1,057 1,188
8,009 7,670
1,351 1,410
1,557 1,770
228 240
513 524
55 56
13 13
746 936
48,459 43,906
5,755 5,793
373 374
4,145 4,335
510 395
725 688
796 838
64 62
178 154
472 451
1,291 1,299
374 368
34 37
907 925
1,819 1,770
11,693 11,702
16,572 14,525

71/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2018 2019

2019 31 2020 31
38 912
215 214
133 24
134 78
521 1,230
32 71
40 1
60 54
132 127
16,961 15,629
- 537
- 48
29 -
29 585
16,931 15,043
5,076 4,555
15 78
5,060 4,477
11,870 10,566

72/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2018 2019 31

15,174 11,495 374 13,850 14,225 40,895
- - - 12,669 12,669 12,669
- - - 11,870 11,870 11,870
- - - 798 798 798
15,174 11,495 374 13,052 13,426 40,096

216 216 41,112

- - 12,669

- - 11,870

170 170 170

170 170 969

46 46 40,142

73/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2019 2020 31
15,174 11,495 374 13,052 13,426 40,096
- - - 11,868 11,868 11,868
- - - 10,566 10,566 10,566
- - - 1,302 1,302 1,302
15,174 11,495 374 11,749 12,123 38,793
46 46 40,142
- - 11,868
- - 10,566
410 410 410
410 410 410
363 363 38,430

74/111



(

(

)

)

18
17

75/111

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



39

@

@
2022

®

@

@)
2022

®

2020

31
28

29

30

10

76/111

2018

2018

2019

2019

30

16

30

31

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

44

2018 30

2019



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

100 10
172
38 134
2019 31 2020 31
31 34
264 276
2019 31 2020 31
3,788 3,397
2019 31
Daiwa Asset Management(Singapore)Ltd. 1,719
2020 31
Daiwa Asset Management(Singapore)lLtd. 1,603
2018 2019 31
2,608 2,608
2,608 2,608

77/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2018 25 2018 2018
12,669 4,857 31 2%
2019 21
11,868
4,550
2019 31
2019 24
2019 2020 31
2,608 2,608
2,608 2,608
2019 21 2019 2019
11,868 4,550 31 o
2020 23
10,564
4,050
2020 31

2020 24

78/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

79/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2019 31
1) D
28,489 28,489
11,468 11,468
8,380 8,380
48,338 48,338
(4,610) (4,610)
(3.882) (3.882)
*2 (2,805) (2.805)
(11,298) (11,298)
*1 )
*2
2020 31
1) D
2,741 2.741
10,847 10,847
21,900 21,900
8,754 8,754
44,243 44,243
(3,988) (3,988)
(3.530) (3.530)
*2 (2,889) (2,889)
(10,408) (10,408)
*1 )

*2

80/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2019 31 2020 31
666 666
1,836 3,972
1,070 1,069

81/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2019

31

10

10

28,489
11,468

554

4,284

2,227

1,227

40,512

4,284

2,227

1,227

2020

31

10

10

2,741
10,847

21,900
267

3,463

1,184

35,756

3,463

1,184

2019

2020

31

31

1,836

1,944

82/111

2,027




EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2019 31
87 55 32
4,991 4,712 278
5,079 4,767 311
3,301 3,560 258
3,301 3,560 258
8,380 8,328 52

666

2020 31
60 55 5
3,004 2,772 232
3,064 2,827 237
27,589 28,354 764
27,589 28,354 764
30,654 31,181 526

666

83/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2018 2019 31
389 86 -
3,517 128 40
3,907 215 40
2019 2020 31
1,492 214 1
1,492 214 1
48
2018 2019
2019 31 2020 31
2,350 2,389
158 159
171 183
52 207

2,389 2,574

84/111



EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

)
2018 2019
2019 31 2020 31
2,389 2,574
2,389 2,574
2,389 2,574
2,389 2,574
)
2018 2019
2019 31 2020 31
158 159
41 27
199 187
174 181

85/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2019 31 2020 31

731 788
170 198
182 177
141 129
94 94

32 47
240 399
1,592 1,835
164 173
1,428 1,661
159 159
85 71
244 230
1,183 1,431

2019 31
100

2020 31
100

86/111



2018

2019

2019

2020

10

31

31

87/111

90

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

90

90



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2018 2019 31
( )
Daiwa Asset
Management |Singapo 133 ( ) 1,719
(Singapore) |re 100.0 ’
Ltd.
Daiwa
Portfolio
Advisory(In [India 1,207 ( 910 3,293
dia)Private .
Ltd.
( MAS
MAS
(
2019 2020 31
( )
Daiwa Asset
Management |Singapo 133 C ) 1,603
(Singapore) [re 100.0 ’
Ltd.
() MAS
MAS

88/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2018 2019 31
( ) 1 1
100,000 19,975 3,400
2
3,000 3 1,052 173
100 4 1,063 1,055
2019 2020 31
( ) 1 1
100,000 16,953 2,984
2
3,000 3 1,031 224
100 . 1,061 1,054

89/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2018 2019
2019 31 2020 31
15,389.06 14,732.52
4,550.81 4,050.66
2018 2019
2019 31 2020 31
11,870 10,566
2,608,525 2,608,525

90/111



(

)

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2020 30

2,811
12,910
11,357

360

27,439

226

1,720
687

2,408

10,638
3,972
1,053
1,286

16,951

19,586

47,025

91/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2020 30

5,860
3,365
594
571
608

11,000

2,609
110

2,724

13,724

15,174

11,495

11,495

374

5,784

6,158

32,828

472

472

33,301

47,025

92/111



(

)

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2020
2020

30

31,426
214

31,641

13,509
5,825

19,334

5,708

6,597

239
156

6,679

6,679

2,071

4,599

93/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

)
2020 2020 30
15,174 11,495 374 11,749 12,123 38,793
- - - 10,564 10,564 10,564
_ _ - 4,599 4,599 4,599
- - - 5,965 5,965 5,965
15,174 11,495 374 5,784 6,158 32,828
363 363 38,430
- - 10,564
- - 4,599
836 836 836
836 836 5,128
472 472 33,301

94/111




18
17

95/111

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

39 2020 31
28 2018 16 44
30 2019
19
10 2019 44
2020 30
316
2020 30
Daiwa Asset Management(Singapore)Ltd. 1,623
2020
2020 30
11

327

96/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2020
2020 30
203
2020
2020 30
63
46
33
)
2020 2020 30
2,608 2,608
2,608 2,608
2020 23 10,564 4,050 | 2020 31 2020 24

2020 30

31
26

97/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

D
60 60
60 60
410 9,911

26

666

1,944

2,027

98/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2020 30
1,944
2,027
60 55 5
7,989 7,141 847
8,049 7,196 852
14,833 15,006 173
14,833 15,006 173
22,882 22,203 679
666
2020 2020 30
2020 2020 30
90
90
90

10

99/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2020 2020 30
2020 2020 30
2020 2020 30
2020
2020 30
12,766.41
1,763.16
2020
2020 30
) 4,599
( ) 4,599
( )
() 2,608,525

100/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2020 4 1

101/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

€y

247,369 2021 3

€)

100,000 2021 3

51,000 2020 7 27

102/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2020 12 3

103/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2020 22

193

2019 2020 31 61

2020 31

104/111



N

XBRL

105/111

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2021

193

2017-01 2020 11 2021 10

2017-01 2021 10

106/111



N N

XBRL

107/111

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2021

193

2017-01 2020 11 2021 10

2017-01 2021 10

108/111



N N

XBRL

109/111

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



2021

31

62

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

193

2020

110/111

2020 11 20

2020
2020 2020 30

2020 30
2020 30



N

XBRL

111/111

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



	表紙
	本文
	第一部ファンド情報
	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
	ダイワ・グローバル金融機関（Ｇ?ＳＩＢｓ）債券ファンド（為替ヘッジあり）2017-01
	（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

	ダイワ・グローバル金融機関（Ｇ?ＳＩＢｓ）債券ファンド（部分為替ヘッジあり）2017-01
	（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
	ダイワ・グローバル金融機関（Ｇ?ＳＩＢｓ）債券ファンド（為替ヘッジあり）2017-01
	１財務諸表
	（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


	ダイワ・グローバル金融機関（Ｇ?ＳＩＢｓ）債券ファンド（部分為替ヘッジあり）2017-01
	１財務諸表
	（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

	第二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３参考情報

	監査報告書

