EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2021 6 8

03-5555-3431

10

1/112



@
@
(11)
2
(©)) « D
10
O] « )
1
0120-106212
9:00 17:00
https://www.daiwa-am.co. jp/
®)

0120-106212

2/112

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



9:00 17:00
(6)
0120-106212
9:00 17:00
™
2021 6 9 2021 12 8
®)
0120-106212
9:00 17:00
https://www.daiwa-am.co. jp/
©
(10)
®)
(11)

(12)

3/112

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



16

4/112

an

1)

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@

225

5/112



(SRR flEs

EBRNSE - BINENR(E

e w SR ithish HRMREE (DNROER)

B AUEE LIS
TSR

w %
FDihifE
ENNEMEIE P ( )
HESS

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

1Ty I AR

R

() 477 BT AERSAERHIERLTVET,

EAEIES Fs
R R S DR
il —_— HJ0—)0L
HEAE B
ohy Rl #£20
"li& i ZrEl—
N 40 e Fld
%gﬂﬂﬁ £F6[E T
Hely (FBA)
f“j’hE% A RF=TF
FWEIRIS f%g? ra—"
TOMRE IPUK-AT
(1nERs 7IUn 4ot
(FUIEE) A4 grons
AREE
r 9 Z0ft ()
ARESETY ¢ ) o
AEEAZEL Fe-¥nd

H#E225
TOPIX

(iR
(e )

(3 S9o7 /FHBESTIMEE S eI BTLTLETY.

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

2,000

6/112



EDINETOOOO
O00OO000000000004000(eo6748)
Ooo0ooodooooooooOonoao

iFrege I=REITFw2A

ChBEOEBIZOOTIE LI TI R ET

J7VROBEN-EE

PHEOU— (REIEREE) ICIREL. BERSEE
REIRE| TS (FXAH)
DEECERS BB TEEHIUET,

W EESEREITIEHICDWVT
BT ALS B BRI RIS SR E N S A T 2R MRS T OGN T, 200354540
W RESNTUNET,

71112



EDINETOOOO
O00OO000000000004000(eo6748)
Ooo0ooodooooooooOonoad

[A2FvIR &R
vsnnEImBNE/ O ey.

Tk (HE ElETHEsOEEF—IpeT—ryhEOBEr DS LI CRESHEFHRL-ROT,
[OOSR OO Ted ZEEERENET.,

AT ADNEERBTAC LIS T—T OB HBLTOMEERGBRI LN TEET,

—&Ic
AT w0 EREBET—rv2FE

A F eI A0 TFERER = v HEERE
EHISNET.

[AVFvIATPIR]EF
IT=oyvhkERULSHEMEIEHET Jr0RTY.

AT I A TP RERATRET-ro A ERSEH. FOAURADSIMIMER ST AFMETERT.
[AuFuwIA2FVRFERAT B [T=r Yy rDERTOEOERAS L LS ENTRET,

— AT IA(I-rvHORS —IrRLTADSED R Ol

77 VR ATy I AOHEICER U EREES S T 7w

# LR GRORRERETHSSVERITSROTEEVE A

8/112



EDINETOOOO
O00OO000000000004000(eo6748)
Ooo0oooooooooooononod

ZHIEENLS N

DHoDNL?

7 VEADEFRCHDBELTAIZ
WA REMME TR

EAEENA RERFEHE
({EEEEEH) (ESEHESIRER

A BFEH

BABOBBREE
HRNEDRE, BRAMED
BEBICHTBEOTT.

ZrYFOER-gNG
LT BEOTT.

SRR BERAEELMALI P /ETY,

# HISF EURETEY, ol B - HEFDUIET.

il HERRH->TLCHL507?

—A2AOUA— ATAIZSZF Y EEI0FASEELTVET.
%77 FOEREERAOEES £80.319%(BHA) TT,
/7 M7 7Y OB (BREH FEDSB s RELE

{'1 HEmERCHrARARBSHEELE

' EREENA | | WO
| AShORRR | “onm = EREERA
3198w

# LRROEREER R EC LR T,

9/112



EDINETOOOO
O00OO000000000004000(eo6748)
OoooooooooooooooOonoao

UNZ A 0ES DRI

=k 1 U R WEOF Ty 7

CEimieel AR FY—O CHA[HURETENIORBEREEFEESHET.) &L,
HALREBNICESET.

HASBETNENORERECHUCERERICBIESH— I U ERBETEC S
BELLET,

e AUFT—INOBINEEREF T w7 U BB B NUEN— T 2 U OUNSRAETEL.
Wi R AT A ESICHAETBLET.

#EETOMOER_ ORI PEARAOMBU L7 PRENESOBEN S, [RERET
M ORBRAETATHEANGLES PHESMICHUREANETEhEVRE S
HBIET,

WIPURE, DrESU—DrvRARTHERAERELET,

PPEU-DFvEART AR EREOHZEEIOHEEN LEREEELDTAE-TF R
(EDPvE) &L FOESFEES LTI =27 ry EOSSIISCIE LT, BHEMmEEREE
I =2 rETTESHER T,

[RE—T7K] (-3 7Y/F]
il
—_— | R FAI-REIT DIED
7 FD Ea s Eﬁ_' - ekl FH=TF7/R U=
HAa e wAS B

* YD FYEOREIIFOEA LSRR G BROEMTRUICERTSILERFLLET.

W=7/ RCHENT BEOHREE BN DD, FREREENTYISIZNATS
CENBUET. CORD, FRERBERMFOEA BT ANEREEN Y5O
BRTORMERCSHEAN ERMECHRERBEBASCLHBYET.

« B EOE. ABOBNBEFBFARELCEE HRORMBELFFEIND
EE BBOEMICIOLLEFRSUILERMEORRCEL TR, [F7/FOFE]|D
EHTEDNBL N BUET.

BF9R158 (REEDRESBERD) ICRANETEV. RESEHFHICETVTINESOSE
ETRBVLET,

GE) 31 BtIRAARNIE. 201791 5B (RREDBESHERB) = TELETY.

(SE 7]
OAENREBIZ. SRNEHRBOESFNREFAR(HEREZESHET.)BLLET.

Q@FRIELT EBRMEORRICHY S LEENC. ENFRBOPH SERERMO KRS
Emﬁbfﬁﬁﬁﬁmibﬁ ¥ L. ENEREFMEORSC L. SEETEDEN
CENBUET,

10/112



EDINETOOOO
O00OO000000000004000(eo6748)
OooOooooooooooooooood

(D HIIREITIES e HES S UFMEIREI TIE SOOI . sk T =t SR EE 35BN | (Ll F [0 s R A 2505 |7 )
EVVET.) ORI ECEHY  REREITHENON L. EMEO AR, MBS HIREITERICHMTZTRT
AR - /oS LU RIIREI TENORIRICET 2TATOET ZBHE IR A ELEY.

R SEEITAME AL, HEREITEMOENEOHEE L 2A/OAEOES, BIIRE TIEROEEED
BHBHULL B AROBIEFLEBIRE TIENOFMIREDEF DL 3EREOBLEETBRSTENTEET.
3 S A5 EE [Fld . AR TiE e E R S UM RE TEMOEEDERICHMLTESN B RES U

[ EEOEIREITEMOENHEIC VT [ASEIE. ERETZEOTRBERA.

@ SIS AL, HIREITEROENESLUECICEENETF—INERYE. R EFITSE0
TlESUTHA. - ST S |Fi. SRR TEMOENEONE S -3 A BOBE BESZ
i HL,. BEERLER A

@ [iFree )-REITA T w7 R ). WHERTSHS RICEV RS, FEELRBEFRIN200TRBIER A,

(&) W AT ENS AR, [iFree J—REITA T w7 A JOMAZ £ ARICH L. [iFree J-REITA Ty
DOFAE B#BO7 RN AETREFALE A,

(T A IS AL, M -2 (iFree J-REITA »F o2 A M SO - —2% WHREITIESOIEN
EERET SHEERE. TRCERTDOTREUE AL

L FOESICRSY . R RIS |FE(iFree J-RETA T 2 A |0BRE. BRESIURTEELER
CEFT3LWESHECHLTY. BEEELERA.

@ BEMBOTECHMTIEER
SHI77V PR3 RIAREITER (A=A OBEICER T 5 REMRESIT 2 LEHE VTERETEL
FLLREL. EELTROESAN S, BEHREOBE M EY LRS- RTZ0OTRBUEEA.
- MEEREITIRMO WA BRI T EERORLSZELBUICEANLBVESHE3T L
-BAEERA (EREM)  THERTRRSEAIETIIOCIORE
B MERES SUBRMICHIGLTITE /o) U— hOREONE RS RRE TEROWLICERT 2EH0%
- JU— OB, MIRENESNATE
- RENE IR ER N NS ENOBIOF—B (EWEANBLILBE)
SJU—EBIUFREREENADORMESET LRSS CSISEROER
»JU— b B LU RBERE RS YIS DR E S | DR
- BEIREITIESOMASEROABAS JUEROREHEOEBICLSEE
BN ESSUEARROELSS CRINESCIOTERMECRENMRETICL

AT OMOER LORFEICEAEROBEU 7 PR LSOERN S, REREITIERORBEERET T
EANBVES PRESERICL U EANETEhELES BV ET.

@
2016 9 8

®

Tl 3

11/112



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodooodd

Tl 1 Tl 3
2
i Tl 2 Tl 3
2
Tl
1
2
3
2021 3
151 7,427 2,500
1959 12 12
1960 2 17

1960 4 1

12/112



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

1985 11 8
1995 5 31
1995 9 14
2007 9 30 29
352
2020 4 1
9 1 2,608,525 100.00
@

REIT

13/112



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodooodd

€H)
@
1 3
2 20 5)
2 1 6
2
2 2
1.
2. 1
3 2 1 14
2
2
2 1 14

A wWw o N -

14/112



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

®

e B e e e e e D et i
i [ ]
: N URZ ;
(22 B =R e |
:--{ BRGHORE }-1: i—l EREST |-i mags |||
i ! s N Nl
. . it TR oI R R TR IR IRt  JLE LR LR 1L ) = ot x
i ! | E:: | EAEE : Lancley E
| menEE X . S = ;
| ! | mme | [ | apmasa |||
: | TIOTHEREN | =M | === | | ;
i - :Elﬁﬁ-mf:‘r‘m; : | | e .
: I : : 1 I I :
| | as i | e |
| || = H || | Lezziens] |:
| R st : :
| ' — | | = |
l IIIIIIIII : A :l | avTFs47uAE| ||
1 H 5 '
i | [T | | || =to=u7 || E
| = e == :
1 e o o - [ I | 11

CI0 1

CI0 Chief Investment Officer 3

15/112



4

®)

Deputy-CIO 0 5
CI0

CI0 Deputy-CI0

25 35

2021 3

€Y)

16/112

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

28

100 10 100 20

10

@

17/112



¢))

B W N -

REIT

REIT

REIT

2 1

11

2 1
2

14

18/112

10

11

14

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2 8 3
28 8 3

REIT

20 €))

22 1 6



EDINETOOOO
O00OO000000000004000(eo6748)
Oooooooooooobooooooad

4
®
30
REIT 30
28
8 3
@
U—FDELHEERERD
HRATHENSOD
FEIRA .
- H"“" \""-p"ﬂm o
o : Y : I""w-.*.-.,ur-"'"v"" f 9
@ | ABEWR

THE o (U-FOESER

19/112



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

&)

20/112



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

€))
37 6
[ ]
C))
| @RS ;
L ERURTEREC AU TEREIT D !
 mmmnat | sews | BhGERE |
L] E ﬁ ik 1
I o o SRS IR | e A B T D =M PIEREEEIC v ]
E BRIADHE ERRT SWERTOWE E
i URIRRIAV R ;
] i
| CERUZIORREE EEURIEEEITS !
i gi!m I d 92&% BENSEOREEE i
7
: mé’,@ N CHEES - AEPHD I
5 BT ;
: URITRI A BB |
E BURIBEVERIATOEE qmmmmm— | P i
; SR EDERUATOEE g :
i R SIR D BAUZoWEEOBY | = i
: -G IBRELFGERORLORE BEIUTINERET ;
: BrHONNEE. EE | 8D :
| BROBE :
: E A |
E . BEEE i
(] i
] i

_____________________________________________________________________________________

21/112



EDINETOOOO
O00OO000000000004000(eo6748)
Oooooooooooobooooonoad

SEBW

O TFROITSTR. J7VRFERRNBEREISAEERNICHBTESLSICERLEBOTT.
HOTS71FAESFEMICH T BEMMER (SAXRICSITHEHE 1 FMORESE) OF19- X 8/vE,
FPUESLUMONTRNBEEISAICOVWTHRRLTVET. ELEQT 317 7/ FOBESFM
CHTSFMEEEORBERTLTVET,

77/ D RRA A RARE SRS

[{ ] (e R ~me IR N (0nEHaf ~ 202 AR
0000 T
!
15000 : T . 55-5 62.7
e Q
10000 -— = — ur min, S (1]

oo | 19.3

421 k 1
o hutllute ,_..1ullllllilll_[“!ml'mI -_ 1:, 2 983 ﬂ‘-’ :_1.1 o, 31,
[ i i ]

25 =123 150

_24 3 -0 '1 -

i T
- AR
=T =P O R ) a5 -
——HERNERLSEREN
T S—— " | S J
20184 14 s Ell meod @na B4 BER RARS WRES BFDE ARR ERER

HEEET SR, TP FOERHPERELTLSSOTREVERS L.

#IAPEOEMREE R, SR (BN EaERC 2 EAEERLE 0SB ELTHELEDOTEY., BERO
B EMCNIOTHRLCENBERR L RS BSEUEY.

WP EOEMRE R CHLT . AEMENSOF— SR E T EELES R FOL—LTERLTLET.,
DEERER YT T ENESCEERENE A
DEFMBEERRETEELENNESESCE. BHI RGOV TOHERLTVET.,
@A FI TPV RICBUT.DDICEYT I ESIE. LEEMIC LT F TN EETHBLTRETRLET.

Wil S SAICIWE

B ® & WEEEN TOPX (4aa)

FEMEE MSCIO2 8 2T 2 A (EERS. FN—2)

EMENE I MSCI T ¥ =37 20 Ty b W P 2 (B AR =11

EH3=E0N : NOMURA-BPIEHN

FEMEMN : FTSE WEM-C > F o P4 (B B, F<=2)

REN : PELAY B b T G e TSt P br il 0= Tl A1 0= 7 A [ (]ri=1)
HEIERIC DWNT

STOPXEMEN W LB L . AN, BRGSOl e 8 BRESRS A AL TOR T OMSCID I o
Fud ABRFNMSOIT Y200 2w b DT 22U MSO Ine. AR LR T R TSN T R
FOM—OMEFIZAMSCH Inc ICRBLE T, BMEC Inciz. BREOMNEEEET U8 Lo RERET M ENLT
LVE T, @ NOMURA-BREMRE. HH RSS2t r o BT 3EA T RTINS R RO S SOl 2 T R
N, —FOHMANBRCBIOTHESNERA—- D2 U0 T —7 2B e CNHENE T NOMURA-BRI
ENOENRER ST OB DORRIEHRRSRASHCRELTVET, & BHEHEEROERS. Rl . aREE
RBETHROTEE, 77 FOARARRS ICHLT-VREEALE SA SFTSEEREN = 52 2 12 FTSE Fixed
Income LLC|C R BRI NT L AME L 2 F o AT T, BHERIEFTEE Ficed Income LWCDEISRETHY . BRICMT 2
T TOMRZFTSE Fixed Income LLCHBLTLET BIPTILHZ A bafi B 0 F w3 Je TR=I 0 =lr 't
FO=IT A= r4 i EREFEVEZFETARICE TS ERLTMETH, )P Morgan2 2 D521 EREE
FHTLEOTREVEGA. EMEFEERD TREALTWET.JE Morganr SO BTS2 BHFRELIC S ENERN-
ER- @SN THIiEBNSNTUVERA, Copyright 2016, JF Morgan Chase & Co, All rights reserved,

@

22/112



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

0120-106212
9:00 17:00

&) « )

®
0.319 0.29

0.14 0.13 0.02

4

23/112



®)

15 5

2037 12 31 2.1
20.315 15 0.315

20
2037 12 31
20.315 15

5
120

24/112

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

20

15 5
2.1
0.315

20



2037 12 31

15.315

15

2021 3

20
80

15

2.1
0.315

25/112

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

15



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

26/112



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@ (2021 3 31 )
() ()
1,132,423,077 99.95
1,132,423,077 99.95
570,236 0.05
1,132,993,313 100.00
QY
« 2
©)) (2021 3 31 )
) ) ()
2.8699 3.2620
1 347,156,063 99.95
996,306,002 1,132,423,077
)

99.95%
99.95%
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() () )X ) )X )
1
168,247,882 | 168,247,882 0.9401 0.9401
(2017 9 15 )
2
349,484,110 | 349,484,110 1.0269 1.0269
(2018 9 18 )
3
352,264,017 | 352,264,017 1.2782 1.2782
(2019 9 17 )
2020 3 338,690,807 0.9844
4 333,199,997 0.9752
5 363,391,067 1.0551
6 363,954,089 1.0366
7 363,555,367 1.0392
8 368,737,194 1.0977
4
381,197,021 | 381,197,021 1.0786 1.0786
(2020 9 15 )
9 378,827,011 1.0867
10 411,496,258 1.0317
11 414,558,828 1.0676
12 529,926,621 1.1315
2021 1 708,058,962 1.1751
2 965,382,164 1.2352
3 1,132,993,313 1.2906
()
1 0.0000
2 0.0000
3 0.0000
4 0.0000
2020 9 16
2021 3 15
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2 9.2
3 24.5
4 15.6
2020 9 16
15.5
2021 3 15
®
1 411,311,244 233,347,082
2 375,161,294 213,796,845
3 614,276,023 679,007,216
4 635,435,672 557,603,571
2020 9 16
791,538,148 297,875,432
2021 3 15
() 1,000,000
@ (2021 3 31 )
() ()
446,711,775,330 97.55
446,711,775,330 97.55
11,233,715,830 2.45
457,945,491,160 100.00
() ()
11,225,200,000 2.45
11,225,200,000 2.45
( D
2

3
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) (2021 3 31 )
) ) %)
673,833.62 651,000.00
1 46,403 6.60
31,267,901,919| 30,208,353,000
674,930.19 653,000.00
2 41,231 5.88
27,828,047,054| 26,923,843,000
163,562.92 181,800.00
3 128,836 5.11
21,072,793,146| 23,422,384,800
108,427.03 113,100.00
4 205,367 5.07
22,267,335,670| 23,227,007,700
316,864.10 355,500.00
5 65,183 5.06
20,654,153,213| 23,172,556,500
172,061.13 166,400.00
6 133,330 4.84
22,940,910,475| 22,186,112,000
288,081.11 297,100.00
7 58,827 3.82
16,946,947,769| 17,477,501,700
184,079.13 192,400.00
8 82,151 3.45
15,122,285,298| 15,805,852,400
325,221.62 347,000.00
9 39,163 2.97
12,736,654,477] 13,589,561,000
147,123.52 148,600.00
10 88,176 2.86
12,972,764,125| 13,102,953,600
86,240.37 92,000.00
11 121,269 2.44
10,458,283,539| 11,156,748,000
178,201.96 189,900.00
12 58,281 2.42
10,385,788,769| 11,067,561,900
394,661.81 413,000.00
13 25,670 2.32
10,130,968,838| 10,601,710,000
754,253.36 787,000.00
14 12,755 2.19
9,620,501,715| 10,038,185,000
473,028.93 485,500.00
15 20,660 2.19
9,772,777,831| 10,030,430,000
608,456.04 649,000.00
16 14,210 2.01
8,646,160,439| 9,222,290,000
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302,559.83 312,000.00

17 26,939 1.84
8,150,659,440| 8,404,968,000
60,714.29 62,300.00

18 132,827 1.81
8,064,497,868| 8,275,122,100
512,287.70 547,000.00

19 14,390 1.72
7,371,820,045| 7,871,330,000
159,672.86 167,800.00

20 45,947 1.68
7,336,489,180| 7,709,906,600
151,005.97 153,300.00

21 48,432 1.62
7,313,521,329| 7,424,625,600
40,310.90 41,750.00

22 172,398 1.57
6,949,519,705| 7,197,616,500
734,290.58 779,000.00

23 8,784 1.49
6,450,008,523| 6,842,736,000
465,506.98 471,500.00

24 13,683 1.41
6,369,532,091| 6,451,534,500
319,177.02 337,500.00

25 18,537 1.37
5,916,584,584| 6,256,237,500
146,621.71 149,000.00

26 41,819 1.36
6,131,573,501| 6,231,031,000
197,573.81 216,000.00

27 28,101 1.33
5,552,021,691| 6,069,816,000
149,578.19 158,100.00

28 37,240 1.29
5,570,291,803| 5,887,644,000
106,735.64 108,600.00

29 53,840 1.28
5,746,647,227| 5,847,024,000
171,118.94 173,300.00

30 33,194 1.26
5,680,122,289| 5,752,520,200

()
97.55%
97.55%
)
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