EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2021 6 10

03-5555-3431

10

1/105



@

&)

®

4

®)

10

(1D

0120-106212
9:00 17:00

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

0120-106212
9:00 17:00

2/105

3.3

3.0

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



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

(12)

3/105

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



16

4/105

an

1)

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@

5/105



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

a7 AR

B RHE - BIIEHSE i R i eEREE (NEOER)
M
B TRIRE R &
5 FEERE
FOithEE
IBINENEE 5 ( )

(Z) 577/ FHBEYT IEESWE@HIBRRLTVET,

BEXS R
R G i e IR
Hfﬁ 1@ £0—)UL
HERE [=E
R #2008
w 0k s
LA pizs 7Y7
ek TE7P=7
TS F126
DR (#®A) S IPUR-AS
(Hiﬂﬁﬂﬁ) FIUH 2P X
(. —8R) B4
AEES s
« ) Z 0t ()
ﬁsgg% (S s

() 4or YFHBUTIMEES EMEIRTLTVEY,

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

5,000

6/105



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

. DHEOHROENS,
U BEBRBICBUTHAEERLED.

ELIRTERazy (4 A=) 8

I HHEOHERX l
R, BP0, FREBBSOELE,

FHEMME. Rt SOERAmEEE

| mawwas

Tk R Hn
- =4y IR
- FEEE
(E R N NN NN NN N 'JTIJJI-EJQ,‘J
o L o
- ARbE
&

-BRYZZ
Fj (d i = L e I ZREICHSTRE ST O8I 158

18 PR O ¥ BT AL
R—FIUAER#L

oy EEYRRVEVOSBREIETRS LT,
B KENAORANROEREHILET,

SRFILOHAL—FOLR (AR) /T& (A@) ICLY, ABER  ABERNKELET,

SABMBIETAEICEICLY. TABNEIICLEZTLI7A (HHEHYSOREE) 7
JZF (BFEHEYSO®E) INECET,

7/105



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

HEDSICEDTLET L (SHEHESFONEE) A (SFRIEEHSFOWEA) ICOWT

& KFLOEEEFD, BFEAOEEEFLVEEES. (TSP A (SFIEESS O |

HHFTEET,
¢ XFILOEREFN, BFEAOEREH LU EEVVMES. DA (ERZEY508A) J
BELET,
FLSPL/IRK R -
(RHEHNDOREWA) — AN SaMEF
JLET LY Lf’ e
ﬁl;#'{?;‘é .-.;?:I:ﬁrfn ________________________ - dZRH
dZk % %153
1
HEND BHAER® > HE LM
mRIF > EHAE T SR

W HRErA—UEsY, BEEO TSI FL D2 EEREYET,

% FIRIR R e RN, BT SEOCRENEE A,

HENOLBUIEICE S FLEFL - JAOKER. BEERTIC L > THIEHYSEERESREERY, FLEFPL
OE IR FDEENECSI LT,

SAHBMEIETEIICEE>TR. ABABTFHMESIFEZTALET.,

JrEOHLEH

OHIFUFR.IFPEV-T7 VFFATERETEVET,
IPEV-TPUFARER. BREOFLTENSEMNULERBEEEEHTAE—TPUF (HT72F) EU.
EORSETELTIS—IPUFOSHESICRRLT. ENONCERETY— I 7 /R THESHEBHTY.

BAS [KE—=272E] o @ [¥HF—272F]
% » » A= R
¥l & Wopul < IATA"
E - TH—-DPUE

e f T i =

HiEE

ST —JFUFOBRBEFOHAALER. BRORETHAICHS TS EERFLLET,

ST —J2FRICEVWT. GO LERR . EREOEE CEEMEOSEESEEOB0%IFEL FICHS
FTEHOEERELLET,

OAROEBNREELCAR/FRELELS HROBMLELENFEINILEE EOEFICA L
& E?-?E VICEEMECRRICL-TR. J7VEOREL.ELU2. 0B TRDARL. N
hUET,

oy BE3A1TAEBLUIBA1TH (KEENBAREER)IC
O BREEFRLMESESHICESIVTREOSREFLVET,

(5B ]
OARNSHIT. BRIEFROBLYFNH AL (FERESHET.) FELET,

ORAMELT BEMEOKESEMRUTHRERERELET . LEL. FREARE
HOMOBEICIE, FRETEDBRVEHBYET,

8/105



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

i B RR L T

B IARBEDOFEAEERR. FAPHSFRE LV RBRANRAEREICHNA T, BEMS|
OHRERSALADBREEBRISENTESL IRHINZHRAEEETT .

(HI7VRFCHEITSTA-IED

Oauzn ¥.. @ auns*
i "
o A
%
% 5 18 5T HE#R
Yunnsunnunnnns feunnnsnnnnnn
it - A BENREE
s ay DEEREZR

FHFILOHATOSEEIAIFRETSIEICHBUSETY,

S LUIF/FORBEREELTIR.UTOIDOERNEITONET,
CHSMEERICHGLTUAOERELTLWE IS ICEEN B TT,

A (B ®

BAHAD ABWMEI-LD
REOER | = @ENY@FENRY, +| BE@ER/ZM |+ | IUSFLALIRE
AR (SREALHONE, W)
= ; KELD ~ BEAOD
% RIERLTRELN SRS > EIASH
oy P P JUATL
B LR BRI P L T (S FIZEHEN S DS
DL
Az
%P WEDT# HUERORE (&HZELYSOMNA)
IR AR N v DFE
e RFEROBEFR * &
—=2 RTEROBEFE, v : FLd  BEAED
: pipes RICHUTRELR SREH < miESH
PRI A=UTEY, EEOREREESRE RIIT2EOTRSUERA,
@)
2013 9 18
2017 12 13 2023 9 15 2018

®

9/105



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodooodd

1

!

1

!

1

!

1

!

1

!

1

!

10/105



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

3
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

@

11/105



¢))

a A W N -

12. 1. 11.

12/105

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

®

22 1 6

1 10



®

14.

15.
16.

17.
18.
19.
20.
21.

S 01 B W N

12.

17.

20

16

12.

13.

14

13/105

17.

14.

14

19.

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

1 11

19

14.



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,, ;
]
]
_ I

J7yiER L _Em szt b
]
;-{ ARG HORE }-nl i—l EERT |-i mEes ||
1 ! '
. EEm ||
L] I [l
B emmmimresememmm — -
i : ;:: EAEE : uzﬂ?ifﬁyb E

I : 20 F 2
L — 1| AEE | | '
| | mmam | [ | armasm |||
y TIOTERRFIAN | ]| 32— | | :
i o :
- | ERA B J : : e :
: : £ | | e |
4 : 2 YRZ '
= - | | ‘ | :
! T ! ER i
B [ e ] || | [p2zsdroaal |
Vi | grokmaege= | ! || e=to=u7 || E
— L) H | :
e ey g ) P I —— '

CI0 1

CI0 Chief Investment Officer 3

Deputy-CIO 0 5
Clo

CI0 Deputy-CI0

14/105



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

25 35

2021 3

4)

€Y)

®)

100 20

15/105



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

100 5

100 5

A W N -

16/105



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

236 1 3

341 3 1 7 8

28 8 3

©)) 1. 4.

1 @ 1.

17/105



18/105

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

19/105



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

100 10

100 10 100 20

20/105



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

10

€y

80

)

2 20 €)

21/105



11.

12.

13.

14.

15.
16.

17.
18.
19.
20.
21.

A W N -

14

19.

1.
2 1
2 1 20
2 1
2 1 16
12. 17.
2 6.
12. 17.
13. 14.
2 1 14

22/105

11.

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

11

14.



®

¢)

23/105

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

28 8
28 8 3
28 8 3
@) 1.



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@

24/105



EDINETOOOO
O00OO000000000004000(eo6748)
Oooooooooooobooooooad

(REEDOAA-VED

@ FERA A-VETHD, HIT7Y FOBFRTIRERT OOTEEDEE A

¢)

)
37 6

25/105



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

)
; REEE ;
| CERURIEEEC -ERURTEWERTS !
1 E'ﬂ'% b= E’: 'é'.'f o EEhitoRe e Egiﬁ%ﬁﬁﬁgﬁ? 0
: BwoNE REEBHPESHO  STHORBEECHD !
E BhRE SWTEENOWE i
; URITRIXY A i
. - U2 OERS £ MU TERECMATS '
i URRUA ?gag BHA DA BB i
b7
; m;@ aidhos HREEBILABPHD :
5 ERRE i
! 1
i UZIIRIAY NER i
i FEUAIBEVERUAIOEE qmm—| P i
: SR EDERURIOEE g !
; BRI WA AT RSO i
; WS IBRF R FEBRORSORE MBI ERES g ;
: B DAL, L 1'
: BROHE :
: EEEER :
E -EEEE i
i i
] i

_____________________________________________________________________________________

26/105



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

O TRDTS7R. 77 /FEARNGHES S ARERNICHRTESLSIERELIEBOTTY.
OIS 7FAESFEMICH I SFEMBER (SRRCH T HEL1 FROMEE) DTS - BA -
BVE, P /FELUIIORERNEREI S ACOVWTRELTVET . EEDI SR T7/F
OBESFHICH I 2EMMBREORBERTLTIVEY.

LTENEEETS

et } T Ty e
F o o o VB e )

)

' ? 052 989 977 0841 1043 2
“WJ]ﬂlllllllmn,_,lpwml,ll,luml_ ey e
__ | =]
[

5 T 12.3—.150
20 VS .
A | -339
- GEERRRER =3 F4
—HEERERESEREN | T & | :;x

| = a0 |
20864 EORE LS 014 o R | ard BEE GARE FERDE BXER RARR KADR

EHAEIZAR. FPFOERERERLTLSBOTESER A,

BIPROEMBMERL. SRS (W) AT RAERELIE0EHFELTHRL-SOTEY, EMO
BREEHCR IV THRLUCSMBERL2REIBSFEYET.

#HIPEOEMBER BT, BESERSOF—SNHHTrELRSELNTOL—LTERLTLET,
DEMEERCEYT ST - PSSR INE Y A
DEMREErEETEZVERYS2BSICE. WHIRETEMICOVTOSERLTNET.
FEAZFPAIPARFCSOT.ODICEST RS0, SERMCOVWTAYFT-JOENEERTRMLT

®BELET,

FREISAIIONT

B * % BERERN (TOPIX) (XA )

FERER  MICITT A o 7w T 3 (SR, JX=2)

WHERE  MSCIT =TT Fetrwh o W Fed L REAS, f4=1T)

BHEMN : NOMURA-BPIEIR

FCMEMN : FTSERREN- 2 Fud A<, A~=—2)

WRER : P TR B A eI R IR =30 =iy FO=Ib A4 1= 77 F(N=—2)

EERRIS 2T

STOPIKIZMITHRE - REL. SR, BRES—0OFjERtSHIRNESRI FAFATLTLE T MO I8 -
A XTI ABLUNGCIZT — V2T « F—rob» A2F 2R3, MECH Inc FRERLCHRTT. BERNCHT SWEN.
SMEFIFRTH O — D RIIMECT Inc ICRMLET. REMECincZ. HENOAEEEET INHSELUREERLEYT S
HHEFALTIET, SNOMURABPIEAE. BHESELSHFLRT AEATROENCLARNAEAOT RSSO0
ERTEANKENT. —EORFIANBRCE TOTHENEEATR— 220307y —F L ARBECHHENET.
MOMURA-BPIE @\ OO EN S T OM—0SAR FEAESISHCNNLTLETY. B, MHESERROESS.
T2t ARAERETI2OTREL Fr/rOliBRESCHLT—NTEAV R A, SFTSERREMN- »TwIAR,
FT3E Fixed Income WWCICAUERENTVSABLFyIATY. EHMERFTIE Fied Income LLCODEIM T 80,
FBICT ST AT OWYEFTSE Fixed Income LLCABLTOET.BIPELAY G/0AVE il A Fw 23— I9—
VT =ty TO=NL FA =277 Flit, BEEAELSH ST IS FHEELTWETY, LP Morganlz 0
T2t - FHBERETSE0TREVED A FNREFEERITERLTVEY. LR MorganirsDiHC £ SWRERL
[CHIEEY - B - TS L2MusSnTLET A, Copyright 2016, AP, Morgan Chase & Co. All rights reserved,

€))
3.3 3.0

0120-106212
9:00 17:00

27/105



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@ ¢ D
®
1.595 1.45
300 0.70 0.70
300
0.65 0.75 0.05
500
500 0.60 0.80

4

28/105



®)

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

29/105

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

20

15 5
2.1
0.315



2037 12 31

15.315

15

120

20
80

15

2.1
0.315

30/105

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

20

15



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2021 3

31/105



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@ (2021 3 31 )
() ()
1,091,696,188 98.56
1,091,696,188 98.56
15,926,365 1.44
1,107,622,553 100.00
() ()
1,113,340,200 100.52
1,113,340,200 100.52
( D
2
« 3
©)) (2021 3 31 )
) ) (%)
1.8816 1.8974
1 575,364,282 98.56
1,082,651,494| 1,091,696,188
)

98.56%

98.56%
)

32/105



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

( )
/
/ 2021 4
10,060,000{  1,097,433,464|  1,113,340,200] 100.52%
(D
( 2
« 3
€©))
() () ) )| ( )X )
1
11,194,281,011 11,194,281,011 0.9737 0.9737
(2014 17
2
10,955,939,690 11,562,683,551 1.0834 1.1434
(2014 17
3
9,043,508,643 9,847,440,425 1.2374 1.3474
(2015 17
4
7,633,238,410 7,633,238,410 1.2045 1.2045
(2015 17
5
5,213,084,633 5,213,084,633 1.0429 1.0429
(2016 17
6
3,752,195,261 3,752,195,261 0.8657 0.8657
(2016 20
7
3,573,229,501 3,741,486,785 1.0618 1.1118
(2017 17
8
3,167,736,316 3,167,736,316 1.1477 1.1477
(2017 19
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2,435,444,202 2,475,677,483 1.2107 1.2307
(2018 3 19 )
10
2,243,796,198 2,252,885,926 1.2342 1.2392
(2018 9 18 )
11
1,692,297,868 1,692,297,868 1.0757 1.0757
(2019 3 18 )
12
1,503,850,418 1,503,850,418 1.0947 1.0947
(2019 9 17 )
13
948,867,703 948,867,703 0.8854 0.8854
(2020 3 17 )
2020 3 1,075,207,942 1.0132
4 1,125,284,567 1.0718
5 1,201,637,416 1.1487
6 1,205,454,083 1.1830
7 1,145,064,415 1.1382
8 1,182,967,976 1.2006
14
1,139,211,801 1,192,777,318 1.1697 1.2247
(2020 9 17 )
9 1,164,306,120 1.1887
10 1,117,835,841 1.1656
11 1,137,594,261 1.3011
12 1,121,920,601 1.3481
2021 1 1,111,719,244 1.3493
2 1,117,373,771 1.3791
15
1,059,753,362 1,171,225,776 1.3310 1.4710
(2021 3 17 )
3 1,107,622,553 1.3605

0.0000

0.0600

0.1100

0.0000

0.0000

0.0000

0.0500

0.0000

O |0 I Nl |dM]|lW]IN ]|

0.0200
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10 0.0050

1 0.0000

12 0.0000

13 0.0000

14 0.0550

15 0.1400

()

1 2.6

2 17.4

3 24.4

4 2.7

5 13.4

6 17.0

7 28.4

8 8.1

9 7.2

10 2.4

11 12.8

12 1.8

13 19.1

14 38.3

15 25.8

4)

1 5,286,577,686 1,440,646,752
2 480,586,603 1,865,276,438
3 526,233,509 3,330,160,448
4 660,062,297 1,631,004,230
5 90,123,159 1,428,998,589
6 56,476,597 720,640,988
7 59,670,174 1,029,015,272
8 43,399,443 648,552,082
9 128,465,550 876,792,737
10 22,023,619 215,742,051
11 13,754,349 258,436,857
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12 1,715,855 201,187,714
13 1,518,759 303,676,204
14 1,495,778 99,211,097
15 9,879,690 187,566,666
) 7,651,156,590
) (2021 3 31 )
() ()
9,799,113,650 96.79
9,799,113,650 96.79
325,089,219 3.21
10,124,202,869 100.00
(D
2
) (2021 3 31 )
) ) (%)

11,575.00 11,595.00
1 70,000 8.02
810,250,000 811,650,000

50,370.00 50,270.00
2 12,300 6.11
619,551,000 618,321,000

18,330.00 18,610.00
3 29,800 5.48
546,234,000 554,578,000

42,100.00 46,790.00
4 9,000 4.16
378,900,000 421,110,000

9,105.00 8,842.00
5 44,000 3.84
400,620,000| 389,048,000

6,200.00 6,150.00
6 HD 54,000 3.28
334,800,000 332,100,000
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63,500.00 61,810.00

7 5,300 3.24
336,550,000 327,593,000
13,275.00 13,435.00

8 24,000 3.18
318,600,000 322,440,000
8,308.00 8,616.00

9 32,000 2.72
265,856,000 275,712,000
22,743.72 22,320.00

10 12,000 2.65
272,924,658 267,840,000
4,033.00 3,999.00

11 61,000 241
246,013,000 243,939,000
5,242.28 5,401.00

12 45,000 2.40
235,903,022| 243,045,000
2,159.00 2,193.00

13 97,300 2.11
210,070,700 213,378,900
9,986.23 9,860.00

14 19,500 1.90
194,731,555| 192,270,000
2,785.00 2,656.00

15 72,100 1.89
200,798,500 191,497,600
2,504.58 2,519.50

16 73,500 1.83
184,087,307 185,183,250
3,320.00 3,225.00

17 55,000 1.75
182,600,000 177,375,000
11,120.00 11,360.00

18 15,300 1.72
170,136,000 173,808,000
2,189.00 2,307.00

19 75,000 1.71
164,175,000 173,025,000
9,030.00 9,680.00

20 17,000 1.63
153,510,000] 164,560,000
6,360.00 6,530.00

21 23,700 1.53
150,732,000 154,761,000
10,400.00 9,330.00

22 16,000 1.47
166,400,000 149,280,000
23,850.00 25,250.00

23 5,500 1.37
131,175,000] 138,875,000
2,598.00 2,611.00

24 HD 52,000 1.34
135,096,000] 135,772,000
3,065.00 2,899.00

25 45,000 1.29
137,925,000] 130,455,000
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2,613.00 2,594.00
26 |WDB 49,700 1.27
129,866,100 128,921,800
1,181.00 1,279.00
27 99,000 1.25
116,919,000 126,621,000
4,734.16 4,720.00
28 26,000 1.21
123,088,170] 122,720,000
3,410.00 3,525.00
29 34,000 1.18
115,940,000] 119,850,000
63,790.00 64,310.00
30 1,800 1.14
114,822,000] 115,758,000
()
96.79%
96.79%
)
10.25%
2.16%
2.54%
0.76%
10.28%
29.13%
4.62%
6.46%
3.24%
8.00%
3.92%
3.49%
1.72%
1.76%
8.46%
96.79%
()
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