2022 2 2

03-5555-3431

@
1,000
&)
10

1/87

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



@

¢))

®

4

®)

()

)

1,000
10

1D

0120-106212 9:00 17:00
https://www.daiwa-am.co.jp/

2/87

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2022 2 18
2022 2 18 2023 2 14
®)
0120-106212 9:00 17:00
https://www.daiwa-am.co. jp/
©
2022 2 18
(10)
®)
(11)

(12)

3/87



@

B AR

B{RNSE - BIEE(E

i = PO bk

FTSE RAFI

HENRRAE (EOFR)

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

g

EfiiNe(E

BN EHG(E

#
o
FEERE

TOfbEE
( )
HESS

YTy oA

A

BIEED R

T OAh{RF
{C? Ly f‘ﬂ’r%
TS
T Dt E
( BRIERIES )
(B —/)
HESS
( )
HERcDEER
HERSEBR

6
(RA)

F£12E
(8BA)

BHe

EMith
e d

BRI

dOo-=JvL
H#

1K

o))
FUF
AEF=F
thEgA
F2UnN

chifi ¥
(hH)

1 S L

PRRAzAE

FrF=l—
Tl

kAT
TR

&b

BL

H#E225

TOPIX

ZDft
FTSE RAFI I¥
I 47y
72 (FE)

) 507 FHEST SRR ERBIETLTVEY.

4/87



EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
ooooodooodoooooodd

12

32

26

12

480

5/87



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodoooooodd

O~ IN|F-

|||

6/87



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodoooooodd

225

225

7/87



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

http://www_toushin.or.jp/

5,000

BEZEHIAINEODHEZERATAHHDTIFP/RTT.,

+ BOFPVEOBMADEALETESEAENR. BESHEE-TRNOEEEERTIORICH T 524
BIUBRA—ERNESET IRENEIET,

2 HEEOHERICEEL., BERREFTSE RAFI Tv—J 7

] WIPYRE, BASLIRSAHNERET 3 BA—T2HICESNT.

AVFvIR (HBRE) OBECEHERILEEZHELTERE
TIEWVWET,

O HEHOESENSFTSE RAFI IV—3 27 4T v I A0 EHEDHITETF
(LB EERSS) ICRETIEESFEVET.

( ER7otz )
NUFI=07F—=90HBLEESIF < UNS/ABEOYIE
I B = -&-
k
E{titEc LS R—F7xU A DIgE
v
N—kT4U% DR E b EREOFIVI

EEmEC L R— b7 U ERBELET.

BitidiElR, ArFv—ImiERE NS 2 DIN—TFICHIF. ThThOIIN—FhS
BREHEL. BEYIA MERELTAYFV—J7+L0OEREHDNTERELTY., EHAE
RBFZICKD, RAVFI—-TI 2R DIRBEET I ENBUET.

MRIFRI—TTHBBFTSERAFI IR—I2 T A7 v IR (MiRE) ~OEREEMREF T v

L. BEHFBNER—- T2 UADQUNSAZTEN, S EERITILSICEREITR
WET.

(F) &%) --DR (FHEGEE) FIHET.

# DR . Depositary Receipt DB T. H3EOHTETESHOSNEEATRASESLDIL. FTOEHO
R ERTBESCHEIIL, TORECLTENTRITOINDIISEVVET.. DRIE. HA&EEIC
HRmoBSIMESTRSIENET. . ARE. Ao lOEE s AR ES RS THE]
cNET,

8/87



EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

€ FTSERAFI I¥—YV T 4 FvIAIC2WT
FTSE RAFI IR —Y 20 A2 Fwd A &E FTSER (FTSE International
Limited) O;REitEERE, FHMfesaESE. FEHKEBEIU7 —LIcHBEEO LGk
DPENS, 4D2DIT7/ITAVIIEE MFEEE. FTHyaT70—, Tl B8H) (I
wmEL., UT—F .« P2sUIA Y3t (Research Affiliates LLC) REDA T wI R
BRFE ISR, BIROBESIU DI MITEITEIEHTY .

kAT v AMAFE
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(2) B/MEZAITOBEBVEICS 213 EFRL, 2Z/N— 28D S _EAI#040088
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(3) BHRADOAITPEDHEICBRERITOOTA MHIETBEW. A YTy I AERELET .
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UmEmEAld. BREREORESE NS TR (HiNESHET.) FLULET.

@PFAE LT, ERMEORRICATSILZENIC, ESFNUEOPMSEEHROKESE
BMELUTHAREHFEARELET. LKL, ESFREMDREOBRSICIF, FRETEDHEL
CENBUET.

F 3 E R

O H—T 7 FOZRMF DRETSCE. FRERIETEA.

eHREV S HESGORERALSICE. FRZRIIEEA.

SREERIN (WY—D 7/ FOBRGHIFS LU LRREFKIANFEREET.) ~OXBRA
5. ERMEOHEERRAOSHLTELET.

OAHERBEAORFRIFAWNSICIE, FRERIEEA.

S OIEERT A TP A (R AL IEL) (RB—EWA) &, LWAESERTSVWTHFTSE International
Limited (BIFIFTSE]). OPviEslSIFSIL—2"8 (WTFILSEG]), &hiFResearch Affiliates LLC (WIF
[RA]} (LR, BELT [S20uiEit | ) ISR THE, S50, RBFE. SHaERRErNasgIiTuEtdi.
F= SAEVHEHEBLTND, ERMNCEETNICBYE S T A0ERNSBONSER DS TEDQRC
BT AENECOVWTHSREPEEATTIO SISV ET A, SBEREFETRASEBLFTSEICE T IL—ILIZ
BIOFHBCNZY, LWTNOS 2209804, SRCHTSERECONTE (BB ECEosT) FAIIL
ALTEEEFTALT. SEFNCOLTENTIBEFOELER A

FTSEMZLSEGOERETY . Fundamental Index*#5£TRAFI"#Research Affiliates, LLCOEEEETT.

DAMA EMERGING EQUITY INDEX FUND (NON HEDGEDHDISCRETIONARY INVESTMENT ONLYY it not in any way
sponsored, endorsed. sold of promoted by FTSE Intemational Limkted (FTSET), by the London Steck Exchange Group
companies ("LYEG). or by Research Affiliates LLC ("RA) (codlectively the “Licensor Parbies™), and none of the Licensor
Parlies make any warranty or représentation whatsoever, expressly or impliadly, gither as bo the results to be obtained
from the use of the FTSE RAFI Ermerging Index {the “Index”) andsor the ligure at which the said Index stands at any
particular tme on any particular day or otherwlse. Thie index s complied and calculated by FTSE in conjunction with
RA. None of the Licensor Parties shall be liable {whether in negligence or otherwise) to any person for any error in the
Index and none of the Licensor Parties shall be under any obligation to advise any person of any efror therein,

FTSE" iz a trade mark ol LSEG, The rade names Fundamental index” and RAF|" are registered trademarks of Researeh
Adttliates, LLC.
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@
¢))
®
4
D) (2021 11 30 )
() ()
13,499,628,366 83.71
3,957,691,851 24.54
2,126,719,267 13.19
577,703,659 3.58
15,436,287 0.10
82,245,495 0.51
252,980,204 1.57
1,595,310,446 9.89
294,052,517 1.82
1,441,785,321 8.94
199,304,988 1.24
10,220,869 0.06
368,999,156 2.29
70,198,578 0.44
1,980,898,585 12.28
526,081,143 3.26
1,239,446,104 7.69
1,239,446,104 7.69
1,386,926,021 8.60
16,126,000,491 100.00
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() ()
1,302,515,755 8.08
1,302,515,755 8.08
519,957,192 3.22
519,957,192 3.22
QY
2
3
« 4
0 (2021 11 30 )
) ) ()
INVESCO FTSE RAFI 2,589.06 2,456.29
1 504,600 7.69
EMERGING M 1,306,489,208| 1,239,446,104
TAIWAN
2,407.62 2,428.09
2 |SEMICONDUCTOR 214,000 3.22
515,231,707 519,612,929
MANUFAC
GAZPROM PJSC-SPON 881.94 1,028.02
3 392,339 2.50
ADR 346,021,434 403,334,583
HON HAI PRECISION 456.54 423.79
4 916,902 2.41
INDUSTRY 418,609,683 388,574,907
CHINA CONSTRUCTION 88.56 73.97
5 4,708,000 2.16
BANK-H 416,946,600 348,256,880
IND & COMM BK OF 66.38 60.69
6 5,490,000 2.07
CHINA-H 364,450,905 333,212,256
SBERBANK PJSC - 1,903.37 1,914.74
7 156,977 1.86
SPONSORED ADR 298,785,642 300,571,569
PETROBRAS - PETROLEO 592.01 597.90
8 443,800 1.65
BRAS-PR 262,737,779 265,348,950
PETROBRAS - PETROLEO 609.26 611.90
9 367,300 1.39
BRAS 223,782,540 224,751,296
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ITAU UNIBANCO 502.24 459.73

10 485,736 1.38
HOLDING S-PREF 243,957,917 223,311,011
RELIANCE INDUSTRIES 3,257.76 3,735.49

11 55,200 1.28
LTD 179,828,390] 206,199,324
10,603.36 10,059.54

12 [LUKOIL PJSC-SPON ADR 20,288 1.27
215,121,049 204,088,016
ALIBABA GROUP 3,093.08 1,896.70

13 95,100 1.12
HOLDING LTD 294,151,908 180,376,170
BANCO BRADESCO SA- 527.50 411.24

14 421,218 1.07
PREF 222,192,916 173,225,016
PING AN INSURANCE 1,092.79 810.47

15 194,000 0.98
GROUP CO-H 212,001,454 157,232,053
TENCENT HOLDINGS 8,381.95 6,746.41

16 21,500 0.90
LTD 180,212,033] 145,047,944
2,304.36 1,410.05

17 VALE SA 94,890 0.83
218,661,463 133,799,716
40.56 39.83

18 |BANK OF CHINA LTD-H 3,350,000 0.83
135,876,670] 133,432,845
2,398.73 2,595.41

19 |INFOSYS LTD 48,724 0.78
116,875,915 126,459,025
130.97 121.68

20 |PTT PCL-NVDR 1,036,800 0.78
135,794,880 126,157,824
CHINA PETROLEUM & 57.04 51.35

21 2,079,800 0.66
CHEMICAL-H 118,646,143 106,811,873
55.29 49.75

22 [PETROCHINA CO LTD-H 2,052,000 0.63
113,467,597 102,090,899
3,425.73 4,099.95

23 [AL RAJHI BANK 24,162 0.61
82,772,633 99,062,992
652.07 625.08

24 [BANCO DO BRASIL S.A. 154,300 0.60
100,614,770 96,451,184
AGRICULTURAL  BANK 39.39 37.93

25 2,523,000 0.59
OF CHINA-H 99,388,539 95,707,482

HOUSING

3,787.82 4,152.11

26 |IDEVELOPMENT 21,890 0.56
82,915,402 90,889,775

FINANCE

33/87



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodooodd

CHINA MERCHANTS 943.97 889.26
27 101,000 0.56
BANK-H 95,341,273 89,815,311
AMERICA MOVIL SAB DE 77.74 97.54
28 896,500 0.54
C-SER L 69,696,528 87,450,305
CHINA OVERSEAS LAND 260.28 266.99
29 318,000 0.53
& INVEST 82,770,821 84,905,046
ROSNEFT OIL CO PJSC- 871.02 868.74
30 91,299 0.49
REGS GDR 79,523,539 79,315,798
()
83.71%
7.69%
91.40%
)
14.96%
8.48%
2.76%
5.27%
3.59%
0.71%
26.87%
11.34%
4.68%
3.10%
1.97%
83.71%

)
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( )
/
MSCI EMGMKT 202112 189 1,381,506,891 1,302,515,755 8.08%
/ 2021 12
4,571,000 521,810,396 519,957,192 3.22%
1)
2)
3)
4)
2022 2 18
2022 2 18
2022 2 18
oo B AVFI-D
a0% I[ 134 102 e 0 185 177
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