EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2022 1 11

18
2021 4 20 2021 10 18

03-5555-3431

1/108



@

(] va g

BRI - ENENEE

BIRIG(E

B INENHE

B A
| N
A A

ERNSREE (NEmOER)

EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

.
FEER(E
TOhEE
( )

AERS

{? Lty hﬂ‘r?
AEESE
EOMEE
(s e

(85, I\ TUy )
WEES
( )
HERAEER
HERAEBL

#F2(g
F4g

F60
(BA)

£128
(8BR)

B<

Mtk
()

(F) Y272 YL T IERIMAEREIRRLTUVET.

EH kRS, o

JO0—1ub
B4

B

B
PIF

F: i
BEEES
F7Uh

chif
(ehER)

I—2id

IHEEE

Fr=l—
JFR

Frb-FT
TP

=1 T

%o

249

() Zo72 FHBEST SMME S EMENIRTLTULEY.

2/108



EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
ooooodooodoooooodd

12

32

26

12

480

3/108



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodoooooodd

O~ IN|F-

|||

4/108



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodoooooodd

225

225

5/108



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

http://www_toushin.or.jp/

850

B FRILETON\TUY RIS S SUBEHRSICREL.
) BRHEDOEEEHELET,

®/\1 JUyRiESFLE B BICHIRI9EICIRBLE T,

® RITHDERNZHEL. BHNENE T HMITRALET T,

@ R{THDEANPEREFORIE. ERA./\U2T -3V EE
BIRU.GEZHER|, S E DD HORERZRD DD IR—h I U 25D
URZ-US—2DRELEDHELET

N FUYREES &

S N\ATUy RIS WFEEAIOMREHRBFOU\CTUY REEHFTT.

¢ —RICEMEPHHAEERUT.EBRUAIPIN T Uy FIEFEROUAZICRD . AEDH
BUEWLSHERLNHEDET.

#INAT U FIEEERDUASICDUTIE. 3 # US| ECs8E T,

6/108



EDINETOOOO
O00OO000000000004000(eo6748)
OooOooooOoooooooooboood

| EEEROA | SEiAs/\1 JUyREEFOFED

A—3J
ERAE HED
% | mazn | weo |,

1R g f L " %ﬁm

~ - i -
Bt i L

' ' [ WAUASHICED
T

| EES

| mamt | i ! | )

L FEL mm  HE \IUsK

N 1523

(FENHFAMUE . RITESEESSUORBEIC  #LERAA—JTHD,  REOHEDEEREDET,
ST MEESFITH I SRFRNEEAFY RE
LADNETS.

# FREFE—ENE AU TH0  RROERERT
HEIDEERToOTETDET AL

[ —#0975)\( TV RIS O M

& ML HOMEEHERF OO\ JUVREISTHD, LK, REEFELBHOET,
WHELTOME | HRELTOMH l

-RATHERD B RERREFICED FBF LR
EXORLVPRIMAANEESNDEE,
RTHICE o TRFIGEVERERLTVET.

D=/ FRECGEZ)HEDSNTNE Y,
AR R TR NE .

[S@MSFLUBEKIRFICOVT]
__ - T WIS T SRR R S R LI W T,
HEM | - —RNCR ERERENHSENTED. ALEBERANMI SN TS B0BHDET.

-RERRCTSOHEIRTHEN]. BERROEDHELTXAFERADEOHET.

@S GENFERUSE RS LDBECN. HERLDHDEHFTT.
SR -—RAICER EBERENMTSENTHED. ALBERANISENTLSTDEHDET.

# FRCIE—MeNE) \r U w FEEROERIC DLW T R LCDOTHD. REON T U Fil SO RI<TE
HELbOTRBEL INICHTEESBENEG BHDET.

7/108



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)

Ooooooooooooooooooad

ONATUYRIIFEBS LU EBELEOERE. VS T AR IA
UEFvRHTEVWET,

P37 ARRIAVMUSTYRICONT

P IR RRIAYMUEFYRBF—-ANSU7HHTOERRGRRED EICERM
FRIRURDTPIT« TBRASHTT. ELLTOYTF Y U—DOEPHIITELEE,
RLFFRY S NAATUy RS ERR U MFEEEBETE>TVET. I -k
SUPRABREEFRESVA —A S UZRADORERICRELTVET,

7RO P

WSRO EDRaERIEFCRETS Ir R IrXITT,
@ NENSEROSHERERUT.RPLVRTONS T Uy FEFSIUE B RFCIRBLET.

1

=
"
&

| —

1
A

E o
€

REFHEE,
MEREE

f— =\

TN AdLE

—

[EANRT 7]
gl [FHEREER(E)]
_$ TAD-TU=EP L-+SAR—
¢ TP —ARTUF
NAAZ DL EFaUF—X-
#l % FrE
wa y
4D R{—K—hT3UZ-
NTE RY—-27UF

=
Pe

1 &5
=

10 =

HBRAERT7 ROV T LOLLE [RRNR T 7 FOBEIETER T,

REILETO
NATU RIS
B - UEELNE

==t i)l -

® HU7/RRARORET. RENSLTINERTERORANSERIICHETICLEBRLLET.
® RRIELT . ABEERUAIEQR T SHORE Ny VRITELER A,

O AROEBNEEFCERUFRELLE MROBRGELFFRETINSLE MEOEMICA S
CEHFRSUICERMECIRBICE TR, Z7FOR2. OBEASTEONEVILENSEUET.

8/108



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

g5 5178 (REB0BEREEE) ISREETEL.
V- EEMRCECIEAREOZILNEDILFT.

* HSFEE.I; ThOEEEL B aEs R LT A

[ESAAE]

@ SENSE BETREORMSNFESER(TERESHETISELET.
@ FAE LT RN REOHEBNT. FRICEDESRLET. 2L AREREH D ED
SICIE. PERETEDEVNT ENBUET,

® SR OB EEB OEEHERICINU. FEEDRRDHEZHILET,
SRR R R AL SLBEH BT CICELERI 2B EB LSS H(CIE,

TOFGEETEDIREVWIENBUET,

HREEONRREOIN{HER SEEZRH(1 A0S, B5IH)

10,5008 #E FF B LIE AAE L o (B M AR R 0
10.500A8LEL E11.0008FR 1008
11.0008LL £11,5008% 8 1508
11,500MLLE12,.000P%8 200H
12,000MLL E12.5008F & 250M
12.500M@LL E 300

FINEEEEROR—- 2 UF IS5 FEMEI YIS . BHEFEENIIABYIEHAEH
BHEEERLUEEEVLLET.

#RAFRCEUT. SR0SESMAFEHLET BEREAN L0 FEOKET—ETLERINITO
HRTILUEDEERID, SV OBOTREREUVERA.

H#HEICSUERETEIFELET. 200, B HMICREESA  UHLBEOSESRREENTIES
BHUET,

by

RIS B DA A —

v -
Ak B

L i
# PR SFROSESHNAENTARS IS EERLEAA-JETT,

# _ERIEAA—TIHTHY FROFEEDZILVB IV EDERCOVTTE. RATHD0
Tlr&HSUFEEA.

HOREHF NBESELSHICBESTVWCERSHPRELET. HENUH—EDRADFEZE
BURT2HOTRHIE A FEESFTIONBVESHHUET.

# 7/ FOBEMBAREMULE T RETA. F@UHFRITNTL2DOTRBIEEA.

9/108



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

(RS EEICHTSBERIA]

OSEEF. ANEOAEBLERED. RREROHRENSTILODNEFTOT. FREEDFZLDODNSE.
TOEHES . REMBMEITHOET .

HAEETHES O

FIDONSAA—T
ms&mz )

OSESIL. SHHMARICREL I NE (BMEREORSSOESLUNEHESOAER) EEIT |
ZHONAHBENBELET, TORE . SRR OREHERZMBRBBEE~TTETSTLICHEDET,
FE.AETOKER. AFLEHRMEMICSIIS77 /FORBEETRIT EOTIEHDEL Aus

(HRERACRELERREEATRLDNDSES)

(AN SERESL R LIRS (MRERRE M SERERI TRELCES)
10,750M
- 2
10,7008 .- & 10,700Mm
20R...1 >100m 3
*50M 10,650/ ™\, 10,600/ "
*«TO0M #T00M [ T A
(@+@) 4650 @) ©..20m L &
(@) +80F3 10,500
S e e *620M
{(E+W)

MmaRe LERNE LN E AR E LuEEa HE®RNE
SEW S AW A
wERE *E0RERL LEsshol L s R R «BOFREWML LEs g hop it |
TO0M G50F OO 620M

CGHraasaE. VEASREOESSRERLFTERNEREON EREICNERESUIL S SENNSTESSFONSANSTT.
SHESR, HEFHCRIE, SRR ST LONET.

& PR A—UTED, ENOSEEReRRERF R T 250 TRSOELALDTCHETELD.

OERAED 77V EOHMERICEoTI2. RS D—BE S a8, REMICRTADO—SLELICENTS |
BAaNEHET. TP VEEAROEAKRIC LD, SR ALD ERMADIE_ DI Eh I S EEIET T .

(HESO—BHTFO—SBHLRELICIEYTIESDS) (AREOIOTFO—BLRLICELSTIES)

Skt
o | A | ¥ O S TR 2 -
.. m [ 5 ey . |ErinEe
R -
) A | 3pAsLET. HHED e
BAED EUR | Fh.Ales A e
(R RS B
1=y LA (T L AT = TaeiE
kol maiEk | DFT. — @5

HilSaE - ANFEEE0YF Y FOBAGE)E TR SORERTY .

AFEE (AR EETODWALSOGEE TE . S ORER DM LA, skl s (0 s ) ORZ
(AHeE)  BILEY.

(EIEESEECEHTSERCOVWTIR.[4 FHESRUES (5) BR TomEBELIECER T,

10/108



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodnoooooodd

90%

2012 10 18

0.72

13,500

11/108



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodooodd

2009 4 23
12 9
( )
@
2012 10 18
2017 3 31 2019 10 17 2017 10 17
2019 1 11 2024 10 17
®
t 3
1
Tl 1 T 3
¢ 2)

12/108



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodooodd

2)

1

!

)

T7/FDO{EES

@I F R LTO2R0ORRERIESFICIRRT S 77/ 2T 27 AITY,
SAERBERDOSHMSHTECT. RFLETOD/N\rJUvFSSsUERHAECRELET.

AR T 7> K]
=N (5B EE(iR)] ok
TAE ¥ | soousFLRSA— » ¥ EIETO
H P = & FA DA =ARSUT- & A FTUw FiT#%
| 7 - A AVl EFIUTF—Z : B LUEBL NS
4. ) 0 % TrUE % 2
i I_: )
AERNEE, S e
Wt b ——p | Fromm—M—praus: | e
e — R — | mEcoRs
R . LR L
2021 10
151 7,427 2,500
1959 12 12
1960 2 17
1960 4 1
1985 11 8

13/108



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

1995 5 31

1995 9 14

2007 9 30 29

352
2020 4 1
9 1 2,608,525 100.00
€))
1

14/108



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooooooodd

€))

)

22 1 6

A w N

15/108



EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

10

€y

®

U 7ER
HFREFE

TE

RRTAUREE

e
sBES

AVTSAFUA
e E
URIZRIAV
=il
FOBMZNE

{ ERET |
[@mes | '
AEERORE

Trp
TRx=—Ty—
il R E

_ER
(WA HORE. )

H
1
13
0
[l
¥
1}
v
v P | sl | A T EP S ey RS RS O FAR

Ll
i
0 B rmmmmmmmmmma P
1 1
¥ ﬂ " 13
[ .ﬁ i [
H " '
' " m i '
1 kB ¥ 1 i
i " | E g '
(] - 1
] m| i !
) S ¥
1 i £ [ P
4 [ fr 1 )
v I | L e e n e e a—— s '
11 '
13 L]
) i
v '
1 v
' ™ '
0 Lu_ P
1 i 1
i i
_ w . ;
1
: ; i “
' X * ;
P L E i
1 B i
] '
' e '
P v
P 1
L T L T T e N N L P T T N L T T L

CI0

16/108



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

CI0 Chief Investment Officer 3

Deputy-CIO 0 5

Clo
0 5
CI0 Deputy-CIO
1
FD
45 55
FD
2021 10 29

4

17/108



®)

T o O T 9@

10,500

10,500
11,000
11,500
12,000
12,500

€y

100

11,000
11,500
12,000
12,500

10

300

100

10,500

20

100
150
200
250

18/108

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

10
€Y)
( )
€Y)
236 1 3
341 3 1 7 8
10
5
10

@

19/108



EDINETOOOO
O00OO000000000004000(eo6748)
Oooooooooooobooooooad

(ZHEBICSDMFEEOA A-TJE)

L# LR
'Y

=]

i
Y @
-—

# EEE- A=ETHED, 277 FOERRRERT BOTHE0E 2 A,

20/108



)

(BEERO-A—-JED

BE  mammE
¥ R
WRRAR
HE -HI )

FEBEAA—JVETED, 277 FOSRREERTHOTIEED I AL

21/108

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



®

4)

37

2021 12 31

ERURATEEE ERUATERECHTS
M?%E:?U?f-t 1 A
ENGEROS5RE
o CREEBRBERO
TRTOBE bk
URAIFIRIAY T
WU MRS L U TERECMTS
gaﬁgzﬂggg BN DR TS
mgQ“”’ . CHEEBHARERAD
BRRTE
URIIRIAMER
HIBUAIRETFIEERUASOEE
R REDERURIOEE
EASROWE
3 B E G EE O R DR

i FHAED

-BEXER

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

ERAURIEEEOEY)
EBLUaMEERITT
Do ORI
SNERTIORE

—

WAV EESORT]
ESLURAMSERITT
B OMEER. BT
RROHS

BT S

_____________________________________________________________________________________

22/108



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2022 1 1

;; WS | « ;
: ; AMUATRENOBY ;
: WU RERCHTSESS o e REECNRNERETD :
: U T EARRDISEREER FBOABE RIS :
H mE SRR SR NROWRRE EERADED :
; URTRZIAY FEH | :
-WAURTERWICHTIAEN
! AU IO ESSURNUAD BAORAT-ET i
:. ERFORRCSTLEROES SEEEEH SR EIRORRRE '
MBURD. BBURD S LR P
E BUZIDER .
: . BEIREOERU I ONE EMUATEANOAY ]
i i EELUNBEERETS g
; e EAOREER ERRN :
: BEESE I FEESOT S Dl :
i ik :

23/108



@

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

i

OTREDIS TR, 77 /FERRNGHES S AEERNICHETE 3L SICFRELIELDTY.
BOI37IGAERSFERICHI SFEMMER (BEAFKICSIT SIEE1EMOMER) OFL - X -
BvE. 2P /RS LUMOERNEEEI S DV TERLTVWET . EEQI S 7RI PR
DBRESEMICH T SEMBEREORBERTLTVET,

PR ERE SRR BN DR RS E T S AL Ol ERO R
[E2F (PO B~ Al W [y B =20z Eind )
firlee ] b
15,000+ 7 g 627
W 2 =
10,000 + ts 370 121
o
o ll[ I 25. 55 14 =
[l 2156 6137 o
2101
o L ilul Illlll.,..,,,,,,“_.,,,m.“[pl,: ,..Il ||I| o | o £ oo iu
- ! - 4.0
a5 4 k; -7.9 -9 .4
agy 80 14 44,
T/
— T LA A R = T ET]
—HER RS RN ol o P
e s ARSE
00T TN HNENT FNEN HIONT 2080 Eird EEM RANS ERDS SXDA A0S BRER

HEREISAR, JP/EOERNRERLTVSDOTEEIER A,

#27POSEHEERE. oo (RS Eakcilc 77 rEaABEfL e i ELTHELEBEOTEHEY, ERO
BEREHCEODTHELCEMRERE NG SRSV BUET.

HIPVFDEMBERCHNT, AESFMFOF —FFRHTEEVRSELTOL - L TRRLTVWET.
DEMEERICEST ST ENESICRETENEE AL
FEMRESNEETIELENASEIESICE. BETESRERC W TOSFRLLTVEY.
G ¥ FwFA7FPRCBVT. DECESTIESCE., SEERICOVWTAYFT-J0EMRERTRELT

ETLET.

wREIIAUCNT

B #F 8 WIEEHER (TOP) (REAae)

EEES MSCIDF Y o Y T d R (RS, AN=3)

FEEE MO I T =0T - F=ok A Ty 22 (EMidS, A=2)

BFEM : NOMURA-BPIEIR

SREW - FTSERRESE - Fol LEB<BE.A~N—3)

TEEN : JPELHY Ak - rE A F el d— IF=F0d - F=dre FO= F =237 E@E~=2)
S HRENIC DWT

STOPINEMEES N - &L fEEE. SEsd—oRiiamSsmnEsRsRyARLTUET. @MSCID 1 -

AT ABLUMSCIL T =0 « F—0ob - A 2T 221, MSCHinc A LCHETY . BRI T W0,

AT O — T OHERIEAMSC) Inc [CRELET, ERMSOIncid. EiFOMBEEETHMASLFoNERETD

HHEHLTLET, SNOMURA-BPIENEZ. BESSSSHFLETEEA RTINS ENEM DMOSEEEEOms

ERTHAESANT, —ECHESANERICE FOTNES NEERN= 27U 0Ty =T AR LICHHINET.

NOMURA-BPIBHRDMBHHE R OH—UOR AR FHRSRTSHICRELTLEREY. B, BHRAEENOERE,

FEE, NHEEREY 2LOTRE], Tr/ OISR CHLT—REERLE T A OFTSERREMN 2 Te 2 AL,

FT5E Fixed Income LLCICEUIFE T NTONSA/S Fo22TY. BIEWEFTSE Fived Income LLCOHSIR R THD,

BRICET 3T -<TOMFILFTSE Fied Income LLCHHLTLWET BIPEIL A - B0E - 2 F2dA— 17—

SFAF  F=iroeld TO=1T0 F =0T Fi2, [EWHEFROERZ TINECE ISERELTLETE, 1P Morgankd £0

ety - FREERETICOTREUFGA, TRBERIFETBRUTRALTUET. JP MomgandsSDREIC L SEERERL

[CHRTFEEE - BF - TS EESSNTINER . Copyright 2016, JP. Margan Chase & Co. All rights reserved,

3.3 3.0

24/108



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@
®
1.188 1.08
0.30 0.75 0.03
1.908
13,500
@

4

25/108



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

®)

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

26/108



20

15.315

2037 12 31
15

2021 10 29

120
5
20
80
5
15
2.1
0.315

27/108

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

15



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

28/108



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@ (2021 10 29 )
() ()
3,214,791,373 99.19
3,214,791,373 99.19
174,184 0.01
174,184 0.01
26,209,159 0.81
3,241,174,716 100.00
QY
« 2
©)) (2021 10 29 )
) ) D)
DAIWA AUSTRALIAN HIGH
100.25 101.53
1 |INCOME SECURITIES FUND 31,663,150.89 99.19
3,174,389,192| 3,214,791,373
(CLASS A)
1.0022 1.0022
2 173,802 0.01
174,184 174,184
)

99.19%

0.01%

99.19%
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() () )X ) )X )
1
46,687,551,007 |  47,488,073,275 1.1664 1.1864
(2013 4 17
2
34,381,781,107 | 34,703,315,288 1.0693 1.0793
(2013 10 17
3
25,578,314,244 |  25,816,333,846 1.0746 1.0846
(014 4 17
4
22,143,649,484 |  22,208,926,993 1.0177 1.0207
(2014 10 17
5
20,040,823,576 | 20,101,137,269 0.9968 0.9998
(015 4 17
6
15,793,184,640 | 15,845,303,813 0.9091 0.9121
(2015 10 19
7
13,169,900,593 | 13,215,920,228 0.8585 0.8615
(2016 4 18
8
10,957,493,089 | 10,997,125,648 0.8294 0.8324
(2016 10 17
9
9,737,412,913 9,770,572,587 0.8810 0.8840
(2017 4 17
10
8,149,247,560 8,175,410,664 0.9344 0.9374
(2017 10 17
11
6,804,206,051 6,827,361,781 0.8815 0.8845
(2018 4 17
12
6,030,069,476 6,044,124,035 0.8581 0.8601
(2018 10 17
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13
5,387,789,700 5,400,233,041 0.8660 0.8680
(2019 4 17
14
4,301,614,490 4,306,958,548 0.8049 0.8059
(2019 10 17
15
3,364,740,344 3,369,630,377 0.6881 0.6891
(2020 4 17
16
3,561,506,766 3,566,047,355 0.7844 0.7854
(2020 10 19
2020 10 3,471,546,388 0.7724
11 3,607,917,193 0.8153
12 3,645,578,095 0.8393
2021 1 3,617,690,676 0.8562
2 3,805,351,296 0.9174
3 3,622,039,363 0.9096
17
3,629,879,530 3,633,839,522 0.9166 0.9176
(2021 4 19
4 3,595,179,354 0.9234
5 3,573,357,722 0.9294
6 3,416,203,208 0.9096
7 3,244,553,050 0.8854
8 3,140,807,473 0.8761
9 3,122,907,862 0.8790
18
3,250,036,206 3,253,549,330 0.9251 0.9261
(2021 10 18
10 3,241,174,716 0.9363
()
1 0.0850
2 0.0420
3 0.0460
4 0.0530
5 0.0370
6 0.0180
7 0.0180
8 0.0180
9 0.0180
10 0.0180
11 0.0180
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12 0.0120
13 0.0120
14 0.0090
15 0.0060
16 0.0060
17 0.0060
18 0.0060
)
1 25.1
2 4.7
3 4.8
4 0.4
5 1.6
6 7.0
7 3.6
8 1.3
9 8.4
10 8.1
11 3.7
12 1.3
13 2.3
14 6.0
15 13.8
16 14.9
17 17.6
18 1.6
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15,247,842,735

8,025,943,631

3,407,695,436

11,280,345,700

1

2

3 695,699,081 9,047,156,947
4 648,548,807 2,691,339,371
5 323,922,667 1,978,527,795
6 235,719,030 2,967,225,892
7 68,319,844 2,101,499,077
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8 604,611,135 2,733,636,362

9 88,838,519 2,246,466,823

10 141,040,782 2,473,230,826

11 34,567,170 1,037,025,390

12 80,738,222 772,035,180

13 55,266,534 860,875,339

14 12,991,175 890,603,301

15 138,362,446 592,387,982

16 35,275,799 384,719,893

17 9,084,031 589,680,864

18 42,393,226 489,260,802
() 32,804,169,318
D (2021 10 29 )

() ()

90,995,615,414 100.00

90,995,615,414 100.00

(D
2

0 (2021 10 29

)
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1 2
1
2
1
2
3
0120-106212 9:00 17:00
https://www.daiwa-am.co. jp/
@
©)
2012 10 18 2024 10 17 )
©)
18 17
®)
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2
2 5
1 6
18
4 10
https://www.daiwa-am.co. jp/
2

https://www.daiwa-am.co. jp/
1
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€Y)

2021 4 19 2021 10 18
36,886,999 64,136,866
3,527,543,530 3,224,446,612
174,201 174,184
80,000,000
3,644,604,730 3,288,757,662
3,644,604,730 3,288,757,662
3,959,992 3,513,124
6,720,502 31,900,483
108,201 88,060
3,787,306 3,082,361
149,199 137,428
14,725,200 38,721,456
14,725,200 38,721,456
3,959,992,358 3,513,124,782
330,112,828 263,088,576
373,171,152 346,974,428
3,629,879,530 3,250,036,206
3,629,879,530 3,250,036,206
3,644,604,730 3,288,757,662
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&)

2020 10 20 2021 4 20
2021 4 19 2021 10 18
60,687,723 57,419,087
193 269
552,735,423 9,483,978
613,423,339 66,903,334
7,117 9,640
597,098 550,012
20,899,894 19,252,209
149,313 137,428
21,653,422 19,949,289
591,769,917 46,954,045
591,769,917 46,954,045
591,769,917 46,954,045
4,777,162 1,201,811
979,082,425 330,112,828
88,682,898 45,417,264
88,682,898 45,417,264
1,426,519 4,517,791
1,426,519 4,517,791
25,279,537 22,031,077
330,112,828 263,088,576
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©)
2021 4 20
2021 10 18
1. @
@
2.
3.
2021 4 17 2021
4 19 2021 10 17
2021 10 18 182
2021 4 19 2021 10 18
1. 1 4,540,589,191 3,959,992, 358
9,084,031 42,393,226
589,680,864 489,260,802
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3,959,992,358

330,112,828

3,513,124,782

263,088,576

2020 10 20 2021 4 20
2021 4 19 2021 10 18
2020 10 20 2020 2021 4 20 2021
11 17 5 17
9,769,008 9,629,757
0 0

226,665,590
385,504,598

621,939,196 1

1,401.59
4,437,374 1 10
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199,656,460
364,123,274

573,409,491 1
1,479.70
3,875,177 1 10




2020 11 18
12 17

2020

9,615,624

224,023,371
385,433,818

619,072,813 1
1,413.55
4,379,566 1 10

2020 12 18
1 18

2021

9,841,326

219,724,854
382,948,471

612,514,651 1

1,426.47
4,293,927 1 10
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2021 5 18
6 17

2021

6,441,852

196,280,533
363,468,153

566,190,538 1

1,486.61
3,808,594 1 10
2021 6 18 2021
7 19
6,040,795
0

188,869,167
352,129,295

547,039,257 1
1,493.10
3,663,780 1 10




2021 1 19
2 17

2021

9,635,478

214,456,464
378,957,032

603,048,974 1
1,439.47
4,189,389 1 10

2021 2 18
3 17

2021

9,501,666

205,931,542
368,615,288

584,048,496 1

1,453.11
4,019,289 1 10
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2021 7 20
8 17

2021

6,094,098

186,578,789
350,055,814

542,728,701 1

1,499.94
3,618,329 1 10
2021 8 18 2021
9 17
5,860,703
0

183,766,407
345,472,210

535,099,320 1
1,506.44
3,552,073 1 10
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2021 3 18 2021 2021 9 18 2021
4 19 10 18
8,606,684 8,750,632
0 0
202,947,791 183,992,405
368,524,460 341,736,920
580,078,935 1 534,479,957 1
1,464.85 1,521.38
3,959,992 1 10 |3,513,124 1 10
2021 4 20
2021 10 18
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2021 10 18
@
@)

2021 4 19 2021 10 18

11,917,867 185,850,974

18 0

11,917,849 185,850,974

2021 4 19 2021 10 18

2021 4 20

2021 10 18
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2021 4 19 2021 10 18
1 0.9166 0.9251
1 (9,166 ) (9,251 )
©)
@
O]

DAIWA AUSTRALIAN HIGH INCOME
SECURITIES FUND (CLASS A)

32,162,451.870

3,224,446,612

3,224,446,612

173,802

174,184

174,184

3,224,620,796
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2020 3 31

(  $86,763,576) $ 95,964,429
6,790,314

401,648
208,591

165
103,365,147

( $594,674) 326,996

104,295

181,882
173,786
36,246
29,550
9,685
5,546
1,808
22,948
892,742

$ 102,472,405

$ 49,011,821
53,460,584
$ 102,472,405
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A 44,145,882

a 83,422,339

A $ 1.110
a $ 0.641

2020 3 31

( $32,401 ) $ 1,431,504
( $16,532 ) 405,605
1,837,109

808,792
100,666
81,415
75,385
65,518
25,153
16,096
295
1,173,320

663,789

4,775,691
(285,556)
1,208,185

(25,276)
5,673,044

(7,652,969)
(92,769)
137,247
1,669
(7,606,822)

(1,933,778)

$ (1,269,989)

2020 3 31

(86.2%)
(81.9%)
(81.9%)
AAL, Ltd. (a), (b)
AUD 1,250,000 4.12% due 2042/10/6 $ 1,276,387
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AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD
AUD

AUD

AUD

AUD
AUD

AUD

AUD

AUD

AUD

AUD
AUD

AUD

AUD
AUD

AUD
AUD

AUD

AUD

AUD
AUD

AUD

AUD

AUD
AUD

5,000,000

1,500,000

940,000

2,500,000

45,406

1,500,000

1,000,000

2,000,000

71,954

3,000,000

3,000,000
1,800,000

2,000,000

3,000,000

1,500,000
1,000,000

2,000,000
500,000
500,000

70,427

1,000,000
500,000

82,783

3,000,000
2,000,000

750,000
1,000,000

20,000

20,000

5,000,000
1,000,000

33,991

2,000,000

20,000
2,000,000

Ale Direct Property Trust(a)
4.00% due 2022/8/20

AMP, Ltd.(a),(b)

3.66% due 2028/11/15
Aurizon Network Pty, Ltd.(a)
4.00% due 2024/6/21

Australia & New Zealand Banking Group Ltd.(a),

(b)

2.88% due 2029/7/26

Australian Unity Ltd.(b)

2.89% due 2024/12/15

Bank of Queensland, Ltd.(a),(b),(c)
5.23%

Bendigo & Adelaide Bank, Ltd.(a),(b)
3.26% due 2028/11/30

Challenger Life Co., Ltd.(a),(b)
2.98% due 2042/11/24

Crown Resorts, Ltd.(a),(b)

4.59% due 2075/4/23

David Jones Finance Pty, Ltd.(a),(b)
4.56% due 2025/11/28

Downer Group Finance Pty, Ltd.(a)
3.70% due 2026/4/29

4.50% due 2022/3/11

IMF Bentham, Ltd.(a),(b)

4.56% due 2022/12/22

Incitec Pivot, Ltd.(a)

4.30% due 2026/3/18

Insurance Australia Group, Ltd.(a),(b)

2.69% due 2044/6/15

2.94% due 2045/6/15

Liberty Financial Pty Ltd.

3.15% due 2023/3/6(b)

3.20% due 2024/2/26(b)

5.10% due 2020/6/1

Macquarie Finance, Ltd.(a),(b),(c)
2.59%

National Australia Bank Ltd.(a),(b)
2.92% due 2031/11/18

3.06% due 2029/5/17

National Australia Bank, Ltd.(c)
2.16%

NEXTDC, Ltd.(a)

4.30% due 2022/6/9(b)

6.25% due 2021/6/9

Pacific National Finance Pty, Ltd.
5.25% due 2025/5/19

5.40% due 2027/5/12

Peet, Ltd.(b)

5.57% due 2022/10/5

Qube Holdings, Ltd.(b)

4.82% due 2023/10/5

SEEK, Ltd.(b)

3.18% due 2022/4/28

4.22% due 2026/6/20
Suncorp-Metway, Ltd.(a),(b),(c)
1.67%

Teachers Mutual Bank, Ltd.(b)
1.73% due 2021/7/2

Virgin Australia Holdings Ltd.(a)
8.00% due 2024/11/26

8.25% due 2023/5/30
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5,111,653

1,425,872

990,898

2,382,608

4,521,274

1,502,977

963,345

1,973,580

5,954,913

2,939,440

3,019,691
1,860,862

1,824,900

3,160,659

1,471,131
979,880

1,989,525
488,525
502,235

6,938,327

884,344
470,707

6,609,726

2,709,440
2,085,364

825,504
1,134,136

1,740,000

1,830,000

5,019,900
985,036

2,634,302

2,004,693

909,200
884,204



AUD 1,000,000
AUD 1,000,000
AUD 2,000,000
AUD 24,835
AUD 1,000,000
4,644
10,000
2,000,000
22,142
2,376,417

@

(b) 2020 3 31
©

2020 3 31

Westpac Banking Corp.(a),(b)
2.26% due 2028/6/22
2.83% due 2029/8/27

(  $73,751,797)

(1-6%)

(1.6%)
Societe Generale S.A.(a),(b),(c)
4.88%

( $2,000,000)
(1-9%)

(1.9%)
Nufarm Finance NZ, Ltd.(a),(b),(c)
4._85%

( $1,983,889)
(0.8%)

(0.8%)
UBS Group AG(a),(b),(c)
4.38%

( $1,000,000)
( $78,735,686)
(5.1%)
(G-1%)

(3-3%)
Commonwealth Bank of Australia series VIl(a),(b)
Commonwealth Bank of Australia series X11(a),(b)
Members Equity Bank, Ltd.(a),(b)

(1.8%)
AMP, Ltd.(a),(b)
( $5,647,869)
( $5,647,869)
MMF (2.3%)
(2.3%)
Yarra A$ Cash Reserves Fund Class A

MMF ( $2,380,021)

(  $86,763,576)

(¢ -0.1 ):
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967,736
932,107

83,905,081

83,905,081

1,682,578

1,682,578

1,682,578

1,902,361

1,902,361

1,902,361

860,000

860,000

860,000

88,350,020

441,881
885,100
2,038,911

3,365,892

1,868,496

5,234,388

5,234,388

2,380,021

2,380,021

2,380,021

$ 95,964,429
6,507,976

$ 102,472,405

Short Australian 10-Year Treasury Bond Futures 2020 6 13,010,368 @87
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2020 3 31 a ¢ -0.3 ):

Call - Japanese Yen vs. Australian Dollar 70.15 2020/4/17 14,000,000 $ (242,319) (18,027)

Call - Japanese Yen vs. Australian Dollar 66.05 2020/5/14 12,000,000 (352,355) (308,969)
$ (594,674) (326,996)

AUD -

JPY -

2021 4 19 2021 10 18
90,976,997,980 99,189,740,856
90,976,997,980 99,189,740,856
90,976,997,980 99,189,740,856

1,439,599,000

1,439,599,000

1,439,599,000

1 90,764,019,050 97,537,323,325
212,978,930 212,818,531

90,976,997,980 97,750,141,856
90,976,997,980 97,750,141,856
90,976,997,980 99,189,740,856
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2021 4 20
2021 10 18
2021 4 19 2021 10 18
2020 10 20 2021 4 20
73,264,869,790 90,764,019, 050
81,185,516,224 22,461,473,498
63,686,366,964 15,688,169,223
732,993,809 3,561,149,474
11,434,033,608 10,433,530,860
1,089,639 1,089,639
FOFs
J 466,937,231 1,135,439,591
1,224,561,049 61,421
2021-01
1,237,952,075
2021-07
9,976 9,976
159,141 159,141

57/108




NY

FANG+

AHL

159,141

9,963

9,963

9,963

9,963

409,007,423

998

998

992,420

998

9,977

8,357,852,875

65,997,321,556

678,323,111

1,456,225,787
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159,141

9,963

9,963

9,963

9,963

409,007,423

998

998

992,420

998

9,977

8,871,272,012

65,935,143,564

654,828,347

1,311,331,897




698,325

2,417,017

998

998

998

9,949

997,374

173,802

90,764,019,050

90,764,019,050
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3,981,542,385

2,417,017

998

998

998

9,949

997,374

173,802

97,537,323,325

97,537,323,325

2021 4

2021 10 18

20
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2021 10 18
2021 4 19 2021 10 18
2021 4 19 2021 10 18
1
2021 4 19 2021 10 18
1.0023 1.0022
1 (10,023 ) (10,022 )

€y

)
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2021 10 29
3,253,227,169
12,052,453
3,241,174,716
3,461,564,270
0.9363

2021 10 29

90,995,615,414
0
90,995,615,414
90,798,525,678
1.0022
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2021 10
151 7,427 2,500
799 9,980
260 8,525

CI0 1
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2021 10
57 164,997
765 21,786,221
822 21,951,218
76 209,609
14 1,481,079
90 1,690,688
912 23,641,906
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38
59
19 52
52 38 38 57
19 52
2021 2021 30
193 62 2020
2021 31
63 2021 2021 30
@
2020 31 2021 31
2,741 4,860
22,167 333
205 237
10,847 13,150
63 49
- 18,700
62 207
36,088 37,539
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217 1 224
7 6
209 218
2,362 1,937
2,028 1,882
333 54
15,844 16,121
9,153 10,159
3,972 3,705
183 183
1,069 1,068
1,431 973
33 30
18,424 18,283
54,512 55,822
2020 31 2021 31

69 68

7,573 8,405

14 13

39 39

3,988 4,734

2 3,530 2 3,617

3,830 3,777

656 804

590 631

688 950

5 88

13,414 14,725

2,574 2,452

88 74
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2,667 2,530
16,082 17,256
15,174 15,174
11,495 11,495
11,495 11,495
374 374
11,749 10,574
12,123 10,948
38,793 37,618
363 947
363 947
38,430 38,566
54,512 55,822
&)
2019 2020
2020 31 2021 31
69,550 65,487
583 419
70,134 65,906
31,120 27,965
745 624
8,858 8,245
1,188 1,134
7,670 7,110
1,410 1,501
1,770 1,870
240 240
524 478

56 51
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13 14

936 1,084
43,906 40,207
5,793 5,991
374 351
4,335 4,293
395 395
688 950
838 893

62 32

154 37
451 472
1,299 1,302
368 449

37 28

925 661
1,770 1,763
11,702 11,631
14,525 14,067

2019

2020

2020 31 2021 31

214 578

24 42

991 68
1,230 689
1 69

71 47

54 24

127 141
15,629 14,616
537 547

- 267

48 45

585 860
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Management Singapore 133 100.0 1,603
(Singapore)Ltd. )
MAS
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2020 2021 31
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Daiwa Asset
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