EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2022 5 2
9
2021 8 11 2022 2 10
TOPIX 40
9 1
9 1
03-5555-3431
2 1

1/93



@

Am R

PR (E - BN (E

S{uiNeE

BB

b Sl il
B A
A R
o I

t =
iz
FEERE

TOMEAE
( )

WESS

TOPIX

wHREE(ORORR)

MMF

MRF

ETF

EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

40

ATy AR

Ba

GE) BT 7 FFESTIERSMTRBIERLTUET.

BHREDR
BRI AR

e B
i

—hg

iy |

s
FOihES
?b?vhﬁ%
(
FEhEEIS

TOftbiEE

( )
AEES

( )
HiERcT BES
HERIESER

F10@

F2[

F6E
(WA

F12E
(#\A)

8=

Z DAtk
()

U i
F0—1L
B

B S

BR
e
AEFF
Bl S
FIUhH

i
(hHE)

IV—2wd

HiE225

TOPIX

EDAh
(R

(3) H77 rFFESTIREE S EREIRRLTUET.

2193



EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
ooooodooodoooooodd

12

32

26

12

480

3/93



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodoooooodd

O~ IN|F-

|||

4/93




EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodoooooodd

225

225

5/93



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

http://www_toushin.or.jp/

EEMED IOV ONEEROEERZ
[TOPIXRECH40{58 ] OZFRIC—HI LRI LZzEN
EUT, [TOPIXGEBEC =403 CERATN TV S
(BRAPEZZSHET.) OBKRIICIRBLET .

CERICEILS. ERVEOHENZERET ALODERETEICLE (Kb
KRS |SZFHTAILEESHET ) HHUET,

omiREh. BERREICSOTE. LEDERAMTRABLIENHUET,

—( [TOPIX@EEs40iE8) (DT ) .

STOPIXEAH40:E5H . TOPX100DHIHNRESEFL L. EMF@YICBRBEL. BA
OERSJAELAE Y HEHMICEVACEBICE VB EN TV S HSENEREE (5%
Fvwf) OEHTY.

SHERODEER. SHROENESE, EEEREHICSITHHAERICTEVET.
SEEH (201788H258) £1.00081>Y F&LTHESNET.
$FAlE LT, BF6ERRERDCIENBABRS JUBREFEORELETEVET,

*<DULLE HFOR—LA—IETRIEFTL,
https.//www. jpx.co.jp/markets/indices/line-up/index.htmi

# [TOPIXESES40EE] ZLT [Hes@Esl LLWo8arslaET.

6/93



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Oooooooooooooooooad

HI7VREF. BREOIISHEEEFEEERS T Z
ABULTWVLET,

02, REREEFNSIFRIC BTN, #HlEERICTETACENTERT .
« TREMIF., 100%A4TY,
« 51N, RAIE L THRIVEBRRTT .

QENFEERF. HallCLEIITEVWET.

«EIRELCH N DEZHEOREPAER. BEEONAT v ([TOPIXEBZ40
el ZMpLY 2 EsMOBRIVOUOMALERICHES T SHERICE VBRI NSS
HMOHILE LTEERHDEET 2B0) ZRUL LT, EaEEEURLEITN
[FESBVBDELET,

« REIE LT, FREDHAICES oN2EHOZILVEINIC, FHICE > TREHED
HSEAETR D LB TEF A,

ORHEZHN LRI B LN TERT,

ZnEd. BClCRRT 3EREICOE, ZERHICHL, LM S SR
HEOGBEHEICHT 3R CHHET IR EDTRERADCENTERFT,
* BHREAICRSMEERET S LB TEE A

OGRS ECEIE. BREREHEICHLTIDNET.

« LRSHRETRNELT. SIEHERE THCBVLTERSEZEFEH. EBLUEAES
FREFEATS (EAGSHLIEEABESEALEVEFLEFREDOSEICDOE
ERSRIEEEEIROID2B I RICHRET IR ALONREEBEL CRHERITEE
[CoHoTIE, RBFLIFBMELIUER) IRFESHICERTINTLEEZLVET,

IRBOHEE, STEEABT &S, BFEHEICDODVLWTELS
B, SEFIEZDMINSICETINEDIEDSEHENS
SILFIF. ERSIEER (SR zothonsICiEs s
BHOIEOSHEEZERUEEOLEBICOVLWTITREVLET,
REBIZEE2. 5. 8. 1MBD10BTT.
) E1EtRERZ. 2017118108 T& LY.
HREODESOTH VWS LUFOSEICODVWTHRIITA2BO TG E R AL

Fir R EHIR

BILEVSHEZFORFIISCE, FREZRITER .
 AEBEEAORER, TEVERA.

7193



EDINETOOOO
O00OO000000000004000(eo6748)
OooOooooooooooooooood

OTOPIXAEECXA0EHOBHERUTOPIXOBIRE . XS RGGEHFE AT (LI [
HRAFRS ] £W3.) OANRETHD, HilERORL. BEBOrE. 7|H
HETOPIXBESA0BHICEAT T ~TORF] - /ON\IRUTOPIXOEIRICET S
AT OETFHERAFRS T EY 2.

EREGEIZF RS, TOPIXSES40RMOBHEORHEL {FARODBEDES.
TOPIX@AEHA40EHOEREDHHE U ILEROEILE S TOPIXOBROEEE L
{FERADELZEITOIILENTES,.

CHRTAEZFESIFTIE. TOPIX®&A X408 OIERIB AU TOPIXOBROERICE LT
BoNHRBRLVICHEHOTOPIXEREYA0EHOERBICOVNT,. A5FE. X
T HBHDTIEEL.

@R ARIZFES FTld. TOPIXEEI40EHOERERTEZCICEEFNST—FDIERE
. ZEUEFATIBOTREV. &Fio. WRREFIRSIFrIE. TOPIXEEZ40152
DESBEORL L ERROSZ, B ERHICH L. BEERDEL.

G540 LIBIR{E-TOPIXSES4088] (3. WERRAZFESIFTICKIDEEMH. RIEX(E
e D BOTIEEL.

EMRSEESFIS AR, [ ¥4 0 LiBRE-TOPIXEEZ40iE4] OREAEMNEBRICH L.
[&47 HBIRIE - TOPIXEE M40EH] D, BHED7 R4 AT HRBEAED
Fe

ORERASFHSIRF, S#E (540 HGRE -TOPIXmAEX404EH | DEAED
——A%, TOPIXEREXHA0EHAOHBHEEZER LY SHAEG. SIRICEHRTDOTIZ
TFLs

@ EOIRBICRS T, WRFRAFHSIME [§F40 HER{E-TOPIXEE 140188 @
SUE. BT UBRGEEFEHICENT ZVLWWELREICH L TE. BEEH LEL,

OEEMIDOT=CAIT 2EER

HBIOFPVER. ERMEQIDSCUOMREROENEE [TOPIXEEX40EH] OERRC—HIE
SCEEBNELTEAZETEVET. KREL. EELTROESBHS. BEFHOHE M ERET2C—
HTZDOTREHIEE e

(a) FEUOBWARAOT AT ESNORETALESYICEANBEVESHSSIL

(o) EEERMA ((SiEMN) . THEEFHESTORERE

(c) BILTEMISOEDHE S BRERMOB L ICEET SHHOT—1

(o) EADOREICERT D5l BBHBOREIC{ERT S8EOF—H

(e) B{AEMTNEMS | SEMOREOA— (SRlENTWES Z3HLBS)

(f) FEDWEBAOABI B L UEHORHTEOED(C L SR

(&) BMEER., HLUEASMORSELEFMESCL > TERMECRENRETDHL
#2022 2FRIEE, TOPNEEZADEHOLMS IZBASNTEUEF EA. BIENMLIAOENED

RS EfHT 2 eNBUET.

@
2017 9 25
2017 9 26

8/93



®

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2
1
2
2022 2
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

9/93



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodooodd

9 1 2,608,525 100.00
€H)
1
@
1 3
2 20 5)
2 1 6
2
2 2
1.
2. 2 1 14
3.
4.

10/93



EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

®

UATEE
i FAEFE

AEE T
- do

DTS PR
BEUHEE
UATTHRIA
ot |
FOEMESNE

{@m=a |
En ‘
A ERORE

TFUE
RR—Ty—
AFREY
=R

_ERm
(ERBHDRE. £(7)

o

o

” n “

| & '

i O i

' e d o '
' L e s e m i AN '
m m
b o m
" mm = _,
|2 = |
[ - 1
o £ ;
o “
| g ;
3 ;

C10

3

CI0O Chief Investment Officer

11/93



Deputy-CIO 0 5

CIO
CIO0 Deputy-CIO
1
FD
45 55
FD
2022 2

4)

®)

12/93

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



@

100

10

100

20

13/93

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

28
28 8



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

¢))

®
37 6

4

14/93



EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

BAGE | «
BAUZT WM SESS i e
U ERRROISEEGRR
s W B e IR W R
URIRZIAY hEH |
~HAUVATERRCMTEAEN
EMURIDRESSUBMIRT FADAT-ZE
ERHOWRICHN T SEADNS R e—

"HAUAD. BRULDE LR
KU IDEN

IS ImE AR 08E
-ErE R oEE
REIESErEREEROREE

15/93

EAUAIREROET
BEAUNDEERETS
EROMEBEEELCNNS
EESADES

FHULTEAWOEL
EELUNREERETS
ELOnERE ENER
ol ]




EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

SE B

OTRDISVR. Fr/RERENGREI S AEERNICHETESLSICERLIZBOTY,
OIS T7RERSEFRICHITIFELMER (ERXKICHITIEL FHOMEE) OF - B -
B E, I RS LUhORENEREI S AU OV TERLTVWET . EEQI SR 770K
OAESFHICHIT AFHBERORBERTLTVET.

RSB RABAEEO LS O REVERET S A EORBEROHE
(A (201793 A ~20ar Al (2783 H ~20e2 L2 H )
BEDU000 ¢ T 1 1
= W " g
o) o}

sicea - L g 28 a1

L
40,300 T F = 114 lii

o 0103 Ca7100, , 54

e TS

40 54  gq4

50
— A O LR T
e T S P T Lo g -y
L LEL L Bt ] & B

L am -
iy Hza 183 200:3 W3 iz g BER AN SANM BEXER REER KRR

#EMEITAR, IFVFOEREERERLTVSEOTESN ER A

H#IFROEMBERRE. Sids (6 ToElC Y e EARRELEEDNESFELTHAELEDOTEL., RO
RS EHCR SV THBELEEES LRGBS EUET.,

#IPAEDEMBERCHENT. BRESERSOF—FFRHTERVESRLUTOL—LTRRLTVEY.
MR BT AT MBSICREJRTNE T A
FEMMERSEE CEILVNMNESESCE. HHTESERC DL TORRTRLTLET.
B YTFuI2 227 YRCSBNT., DOCEBYTIBSICE, YEEMCODVWTAYFT—20OEMERRETABLT

BhLEY.

BWEED DAL

B & i EERiE (TOPN) (2]

M EE NECIOI U+ e d A (REERAD, FBS—2)
FREE  MSOTIT VT - F—ub s A rTed 2 (ESAd. -2
Bk mR | NOMURABP| %
oM N : FTSEUREM- TP A BR<B¥E, HA=—2)
FRER : PEILAY HIT DR W o DT 03— T =08 e S0—)T FALIN—2754 R ([HAL—2)

BHEMIZDWLWT
STOPHEZHEEFBY - Skl BN, SEES—UOEiEStarPREsNImFARELTLEY., VMDD T8 1 -
A TR ABLMSCIT R —V T R —rwh AT uwIZAE. MO Inc. FEELEERTY ., BERECHETIEES.
SOMER S Op— D ERIEMSC] Inc/CHRLEY. FMSC Incii, BEROREESP I BLULESR TS
HFEELTVET. BNOMURA-BPIERE. BaRSRadFoEySERN TR NERBEANEROME=HORE
ERTERISHEERT. —EOHANERCEIVTRECNEERN—F 2y UrD 2 —T A8 CRHENEY.
MNOMURA-BPIERO ISR SN TOE—DONEEHHESRRNSECRELTVEY. . EMESEEROETE.
et SARERITHLOTREC Frr0d@ifiRRIclLT—REERAVFRA. BFTEURERLS VFILE,
FT3E Flxed Income LLOC AUSEENTLSRSH AT 7ATY, EBMRFTIE Fied Income LLOMARMET S,
HERICM TS T OWAIIFTSE Fixed Income LLOFALTWEY ., @PELH S/ Ak il - A 7w 32— T —
././.’7 F—irud 01 FA—2I7AHE, EfErRLASETEECE AN ELT MET . LP, Morgan3 T 0

ot - FRGEGET SO TEEYED A, FEHEE *'»FEJ.EITCGETHLJ CUET. LP, MorganfrSO Bl S5 REEEL

| .-E}:“{-E-ﬁﬂ ER - AT SCLRRDSNTVER A Copyright 2016, LP, Morgan Chase & Co. All rights reserved

@

16/93



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

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

@
@
®
0.209 0.19
0.16
0.03
55 50
55 50
0.209 0.19
55 50
0.16

0.03

17/93



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

50

50
@

0.066 0.06

220 200 220 200

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

18/93



2.1
0.315

20
2037 12 31
5
15
2037 12 31
15.315 15

2022 2

19/93

2.1

15

20.315

15

0.315

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

5

15



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@ (2022 2 28 )
() ()
25,205,987,000 98.53
25,205,987,000 98.53
377,177,304 1.47
25,583,164,304 100.00
() ()
378,200,000 1.48
378,200,000 1.48
QY
« 2
()
0 (2022 2 28 )
) ) ()
2,253.37 2,138.50
1 645,700 5.40
1,455,003,627| 1,380,829,450
4,049.37 3,871.00
2 330,500 5.00
1,338,316,945| 1,279,365,500
UFJ 745.92 712.80
3 1,740,400 4.85
G 1,298,204,964| 1,240,557,120
3,613.67 3,525.00
4 351,400 4.84
1,269,843,928| 1,238,685,000
4,368.10 4,121.00
5 297,600 4.79
G 1,299,947,770| 1,226,409,600

20/93



EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodooodd

3,296.99 3,293.00

6 359,000 4.62
1,183,619,816( 1,182,187,000
3,866.79 3,743.00

7 308,500 451
1,192,905,394| 1,154,715,500
3,769.08 3,756.00

8 288,000 4.23
1,085,497,896( 1,081,728,000
3,520.13 3,501.00

9 298,600 4.09
1,051,113,431| 1,045,398,600
58,076.22 58,020.00

10 17,400 3.95
1,010,526,378| 1,009,548,000
3,033.58 2,865.50

11 342,000 3.83
1,037,486,130] 980,001,000
1,451.43 1,450.50

12 665,500 3.77
965,931,460 965,307,750
7,102.46 6,574.00

13 145,700 3.74
1,034,829,424| 957,831,800
1,648.01 1,525.00

14 564,400 3.36
930,139,625 860,710,000
2,442.85 2,283.00

15 267,900 2.39
654,440,430 611,615,700
5,256.85 4,725.00

16 129,200 2.39
679,185,490 610,470,000
2,852.81 2,698.50

17 222,500 2.35
634,751,690 600,416,250
1,017.63 954.10

18 558,500 2.08
568,346,425 532,864,850
2,707.48 2,408.00

19 HLDGS 217,600 2.05
589,149,320 523,980,800
1,217.17 1,203.50

20 434,400 2.04
528,740,477 522,800,400
1,883.67 1,874.00

21 277,700 2.03
523,096,946 520,409,800
2,357.37 2,120.00

22 241,200 2.00
568,599,443 511,344,000
3,420.49 3,269.00

23 129,900 1.66
444,322,206 424,643,100
4,140.79 3,905.00

24 98,600 1.51
408,282,484 385,033,000
SOMPO 5,584.38 5,020.00

25 72,300 1.42
403,750,686 362,946,000

21/93



EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodooodd

2,365.66 2,346.00
26 152,500 1.40
360,763,838 357,765,000
545.48 526.30
27 673,900 1.39
367,603,510] 354,673,570
4,232.34 4,110.00
28 HD 83,700 1.34
354,247,164 344,007,000
1,904.09 1,907.50
29 164,700 1.23
313,603,937| 314,165,250
1,144.18 1,077.50
30 290,500 1.22
332,386,666/ 313,013,750
)
98.53%
98.53%
)
3.06%
3.23%
2.16%
4.09%
1.19%
2.39%
0.93%
2.35%
11.19%
3.95%
2.18%
12.62%
17.42%
15.38%
2.27%
8.72%
3.33%
2.08%

22/93




EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

98.53Y%
)
( )
/
20 393,200,000 378,200,000 1.48%
(QD)
«( 2
®
() () ( )| ( )X )
1
5,409,431,076 5,419,285,356 1,097.88 1,099.88 1,096
(2018 10
2
8,997,027,012 9,018,080,027 1,068.38 1,070.88 1,069
(2018 10
3
12,878,747,772 12,912,678,437 948.90 951.40 948
(2019 10
4
8,725,951,814 8,756,760,798 878.01 881.11 881
(2019 10
5
11,905,080,992 11,927,958,390 988.73 990.63 989
(2020 10
6
13,046,284,268 13,067,237,977 809.41 810.71 811
(2020 10
7
17,828,821,960 | 17,855,696,641 995.11 996.61 994
(2021 10
2021 2 16,197,443,468 997.88 1,002
18,286,427,771 1,086.59 1,092

23/93




EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
ooooodooodnoooooodd

4 21,148,598,908 1,051.03 1,052

5 18,646,212,053 1,081.17 1,083

6 19,373,939,590 1,073.86 1,078

7 21,127,182,685 1,054.92 1,057

8

0021 8 10 ) 21,375,134,414 21,409,180,703 1,067.30 1,069.00 1,068

8 21,332,043,699 1,065.15 1,069

9 22,666,053,370 1,131.76 1,133

10 23,273,308,049 1,107.35 1,106

11 23,204,803,402 1,049.65 1,075

12 24,423,857,588 1,099.81 1,103

2022 1 26,179,624,412 1,147.72 1,151

9
202 2 10 ) 27,462,040,560 27,501,154,399 1,193.58 1,195.28 1,192
2 25,583,164,304 1,145.96 1,152
)
()
1 15.40
2 17.30
3 11.70
4 20.00
5 15.10
6 14.30
7 16.80
8 16.20
9 17.30
(

1 6.0
2 1.1
3 10.1
4 5.4
5 14.3
6 16.7
7 25.0
8 8.9

24/93




EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

9 13.5
(4)
1 4,927,140 0
2 3,681,080 187,014
3 5,151,060 0
4 0 3,633,884
5 4,466,700 2,364,346
6 4,462,510 385,008
7 2,680,710 882,494
8 8,237,730 6,126,955
9 3,570,660 589,748

() 4,927,140

25/93



EDINETOOOO
000000000000 0000(E06748)
OoOdoD0oooooogoogoog
@ 51 0 HBIRE-TOPIXWE X406

20222 A 28 ARTE HBEORMETLLLOTHD, FRORRETH RIS L0 TREIF LA,

HMEE B (201759250 ) ~ 202248 2 F 288

EAER | 114596M

SWERN |  2558A

H
i il B U R S5 g
Har i o g
1h AR -0.0% p
3InAM 9.3% M
61 8 9.3%
E3] 16.4%
R 30.1%
5 E E e u i ' u
“RE | 260% ey i 201906513 2030/0%07 202210225
e I RN RN (M) e TGS IR AR XN (S — T (A
#EEOEREROREE ., EHIHESNERAREH I, HES (RSN FAER T AR LA LTHELTLET.
FHReEfETEPEEORBECY. #HEREHIRRCHEVIENETERR (RSN 2ERLTLeT,

(1000 S0, BeSI8)
ILETEMaReESHE: 13500 BEEARSSIHE: 144108

EBOREORSR
R Pl il HE HAEIEOREHRE LR 2 B0k

@At 40| 08.5%|IAER 17.4% 5.4%
ERELEnR 1| 15a[aanx 1548 S HHE eSS | 508
FHERRERS | - - |- EER 126% S WUFII1F 2 rlG miTR 4%
3=k 0-2, Z0HE | 155 Wik AR 11.2%| K BEH WiEAERE | as
&t 41 - |mEX BTS[EHERIF LG M 4.8%

et k- EIRBIMAL  H 41| BERERE meE-AER | 46
—EMKIE- B1E) 98.5%| t0i & LR 7 % KX
— MR- 21D | - |EothgER 3.3%/KDDI fReg-HIERX | 4
HiRmAiE | - [EH&E kil I} ERS | &1
20 - |zoin 1868E X IDENE 3.9%
2 EER R [ 46.3%

T RMOM LT OB, W R AR EOILE i e RS L CUE D,

%77 KR F 723 TOPIXBRE L 40IB 8 TT .

WALFI-N mIFoF
03 M2
134 By 101 8 N7 45 43
o e e -.J——
-gp =50

-193 =166

828388

013F  04F MNMSE 20068 007 20174EE 2018 20194 20004 2021 2022
P ERGEE R, (RSN R R ER AR R TT AT ER AR E AT AR TR RRIRELRRETY,
0 TR AL FT-SOREE (8258 ) PO EE, NIRRT B DA BB pAER, N FEIANBETIRERERLTLET,

SR AR A A TE R ML TRELTAD, T FOEMERERLLLOTERIE B,

EFREHOT-LA-JVFTERRREIMREINTVSREFBNET.

26/93



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

27/93



29

28/93

27

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



29/93

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

®)
®)



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

30/93



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2 2
1.
2.
@
100
0120-106212 9:00 17:00
https://www.daiwa-am.co.jp/
@
€)
®)
©)
2 1 5 10 5 11 8 10 8 11 11 10 11 11
2 10 1 2017 9 25 2017 11 10

®)

31/93



20

16

32/93

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



1
1
2
2
2 5
1 6
1 6.
2.

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

33/93

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

40

34/93



35/93

10

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



€Y
59
133

@
®
2022 2 10

193

36/93

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

38
12

2021 8 11



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

€))

TOPIX

40

2021 8 10 2022 2 10
333,094,895 383,881,480
21,052,676,060 27,066,225,590
13,189,242
36,421,100 53,105,750
5,250,000 6,310,000
7,155,000 2,006,000
21,434,597,055 27,524,718,062
21,434,597,055 27,524,718,062
4,118,800 3,441,000
502,200 181,100
34,046,289 39,113,839
1,651,048 2,084,157
8,805,738 11,115,580
10,338,566 6,741,826
59,462,641 62,677,502
59,462,641 62,677,502
21,028,590,450 24,158,548,050

346,543,964 3,303,492,510
1,243,928 2,080,265
21,375,134,414 27,462,040,560
21,375,134,414 27,462,040,560
21,434,597,055 27,524,718,062

37/93



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

&)

2021 2 11 2021 8 11

2021 8 10 2022 2 10
353,110,650 417,998,450
462 2,496
1,252,562,860 2,752,280,382
683,050 4,318,900
142 1,376
1,606,357,164 3,165,963,804
65,948 71,373
3,133,492 3,970,615
16,712,262 21,176,822
7,682,464 9,503,716
27,594,166 34,722,526
1,578,762,998 3,131,241,278
1,578,762,998 3,131,241,278
1,578,762,998 3,131,241,278
983,454,740 346,543,964
138,469,605 263,610,677
138,469,605 263,610,677
61,421,090 55,459,950
61,421,090 55,459,950
325,812,809 382,443,459
346,543,964 3,303,492,510

38/93



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

®
2021 8 11
2022 2 10
1.
2.
3.
2021 8 10 2022 2 10
1. 1 18,812,276,700 21,028,590,450
8,649,616,500 3,749,193,000
6,433,302,750 619,235,400

2. 20,027,229 23,008,141

39/93



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

34,156,000 36,835,000
2021 2 11 2021 8 11
2021 8 10 2022 2 10
2021 2 11 2021 2021 8 11 2021
5 10 11 10
304,150,656 360,251,492

(1,539,649 )
(13,044,921 )
292,645,384 100
1,454

291,766,520 100
1,450

40/93

(1,243,928 )

(16,474,560 )

345,020,860 100
1,567
343,329,620 100
1,560




EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2021 5 11 2021 2021 11 11 2022
10 2 10
48,894,650 57,679,457
(878,864 ) (1,691,240 )
(14,483,297
(18,176,593 )
35,290,217
100 176 41,194,104 100
34,046,289 100 [179
170 39,113,839 100
170
2021 8 11
2022 2 10

41/93




EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2022 2 10
€Y
@
®
2021 8 10 2022 2 10
222,461,395 2,520,592,286
222,461,395 2,520,592,286
2021 8 10 2022 2 10

—

42/93

—



EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Oooooooooooooooooad

313,630,000 309,520,000 4,110,000 396,630,000 393,200,000 3,430,000
313,630,000 309,520,000 4,110,000 396,630,000 393,200,000 3,430,000
2021 8 11
2022 2 10
1
2021 8 10 2022 2 10
1 1,067.30 1,193.58
100 (106,730 ) (119,358 )
®
@
134,000 3,421.00 458,414,000
157,300 2,365.50 372,093,150
169,800 1,903.00 323,129,400

43/93



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodooodd

248,800 2,357.50 586,546,000
299,700 1,144.50 343,006,650
302,200 850.00 256,870,000
307,900 3,520.00 1,083,808,000
694,400 459.90 319,354,560
133,300 5,258.00 700,891,400
576,100 1,018.00 586,469,800
72,300 3,286.00 237,577,800
666,100 2,254.00 1,501,389,400
362,500 3,613.00 1,309,712,500
132,600 2,010.00 266,526,000
229,500 2,853.00 654,763,500
18,000 58,060.00 1,045,080,000
318,300 3,867.00 1,230,866,100
448,000 1,217.00 545,216,000
352,700 3,033.00 1,069,739,100
286,400 1,883.50 539,434,400
341,000 4,049.00 1,380,709,000
1,795,300 746.10 1,339,473,330
521,700 547.00 285,369,900
86,400 4,233.00 365,731,200
306,900 4,369.00 1,340,846,100
582,100 1,648.50 959,591,850
276,400 2,443.50 675,383,400
341,300 703.00 239,933,900
670,900 545.50 365,975,950
74,500 5,586.00 416,157,000
115,300 2,324.50 268,014,850
101,600 4,142.00 420,827,200
224,500 2,708.00 607,946,000
150,200 7,103.00 1,066,870,600
370,300 3,297.00 1,220,879,100
297,100 3,769.00 1,119,769,900
686,500 1,451.50 996,454,750
141,100 1,145.00 161,559,500
175,500 1,124.00 197,262,000
88,700 2,329.00 206,582,300
27,066,225,590

44/93



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

4,000 30,000

)

45/93



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2022 2 28
25,650,447,908
67,283,604
25,583,164,304
22,324,743
1,145.96

46/93



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@

¢))

®

4

®)

(©)

)

®

47/93



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

C))

48/93



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2022 2
151 7,427 2,500
799 9,980
260 8,525

CI0 1

49/93



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2022 2
65 189,252
785 20,429,251
850 20,618,503
79 209,737
14 1,438,864
93 1,648,601
943 22,267,104

50/93



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

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

51/93



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodooodd

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

52/93



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodooodd

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

53/93



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

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

54/93



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodoooooodd

15,043 13,756
4,555 4,476
78 109
4,477 4,366
10,566 9,389
®
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

55/93



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2020 2021 31
15,174 11,495 374 11,749 12,123 38,793
- - - 10,564 10,564 10,564
- - - 9,389 9,389 9,389
- - - 1,175 1,175 1,175
15,174 11,495 374 10,574 10,948 37,618
363 363 38,430
- - 10,564
- - 9,389
1,311 1,311 1,311
1,311 1,311 136
947 947 38,566

56/93



(

)

10 18
20

39

57/93

2020

31

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

28 2018



16

30

@

)

®

2022

19

44

10

2019

2019

30 2019
19
44

29 2018 30
30

58/93

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2018



EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

912
78 991
31 2020 3 31
11
2020 31 2021 31
34 35
276 259
2020 31 2021 31
3,397 3,473
2020 31
Daiwa Asset Management(Singapore)Ltd. 1,603
2021 31
Daiwa Asset Management(Singapore)Ltd. 1,727

2019 2020 31

59/93



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodooodd

2,608 2,608
2,608 2,608
2019 21 2019 2019
11,868 4,550 31 24
2020 23
10,564
4,050
2020 31
2020 24
2020 2021 31
2,608 2,608
2,608 2,608
2020 23 2020 2020
10,564 4,050 31 24
2021 22
9,388
3,599

2021 31

60/93



26

2021

31

23

61/93

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2020 31
60 60
60 60
26 267 8,426
2021 31
85 85
85 85
26 333 9,406

26

62/93



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

666 666
1,944 1,677
2,027 2,027
2020 31
1,944 2,027
2021 31
1,677 2,027
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
2021 31

85 55 30

63/93



(

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Oooooooooooooooooad

7,179 5,697 1,481
7,265 5,752 1,512
2,561 2,721 160
2,561 2,721 160
9,826 8,474 1,352
666
2019 2020 31
1,492 214 1
1,492 214 1
2020 2021 31
5,353 578 69
5,353 578 69
48
267 45
)
2019 2020
2020 31 2021 31

64/93



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodooodd

2,389 2,574
159 155
183 378
207 101
2,574 2,452
)
2019 2020
2020 31 2021 31
2,574 2,452
2,574 2,452
2,574 2,452
2,574 2,452
)
2019 2020
2020 2021 31
155
108
263
181 186
2020 31 2021 31
788 750

65/93



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

177 243
129 170
198 155
47 128
94 94
399 298
1,835 1,841
173 254
1,661 1,586

159
159

71
453
230 612
1,431 973

2020 31
100
2021 31
100
90

90

66/93



(

EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

90
10
2019 2020 31
2020 2021 31
]
2019 2020 31
2020 2021 31
( ) ( (
) ) )
19,300 18,700
247,397
100.0
0

)

67/93



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2019 2020 31
(
)
Daiwa Asset
Management Singapore 133 100.0 1,603
(Singapore)Ltd. )
MAS
MAS
2020 2021 31
(
)
Daiwa Asset
Management Singapore 133 100.0 1,727
(Singapore)Ltd. -
MAS
MAS
2019 2020 31
(
) 1 1
100,000 16,953 2,984
2
3,000 3 1,031 224
100 4 1,061 1,054
)
)
)

68/93



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2020 2021 31
(
) ( ) ( )
( )
14,917 3,321
2
100,000 -

527 1,054

4
3,000 - 883 179

3

100 - 527
4
2020 10 1

69/93



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2019 2020
2020 31 2021 31
14,732.52 14,784.79
4,050.66 3,599.54
2019 2020
2020 31 2021 31
10,556 9,389
2,608,525 2,608,525
()
2021 30
2,139
250
13,857
16,300
369

32,916

70/93



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

211

1,633
134

1,768

11,373
3,705
786
1,246

17,111

19,091

52,007

2021 30

7,322
3,879
795
711
927

13,635

2,475
92

2,571

16,206

15,174

11,495

11,495

71/93



(

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
oooooooooooooooodaod

374
7,594
7,968
34,638
1,162
1,162
35,801
52,007
)
2021

2021 30

37,075

295

37,371

15,707

6,525

22,233

5,737

9,400

228

87

9,540

129

9,411

2,910

92

72/93

6,407




EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooooooodd

2021 2021 30
15,174 11,495 374 10,574 10,948 37,618
- - - 9,388 9,388 9,388
} i, - 6,407 6,407 6,407
- - - 2,980 2,980 2,980
15,174 11,495 374 7,594 7,968 34,638
947 947 38,566
- - 9,388
- - 6,407
214 214 214
214 214 2,765
1,162 1,162 35,801

73/93



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

10 18
20

74/93



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

39 2020 31
28 2018 16 44
29 2020 31
84
2021 30
307

2021 30

75/93



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

Daiwa Asset Management(Singapore)Ltd. 1,726
2021
2021 30
12
289
2021
2021 30
117
28
26
2021
2021 30
58
9
2021
2021 30
102
27
)
2021 2021 30

2,608 2,608

76/93



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodooodd

2,608 2,608
2021 6 22
9,388 3,599 | 2021 3 31 2021 6 23
2021 30
2019 31
2019 26
85 85
85 85

2019 26 250 10,621

77/93



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2019 26
666
1,677
2,027
2021 30
1,677
2,027
85 55 30
7,691 5,841 1,850
7,777 5,896 1,881
3,179 3,398 219
3,179 3,398 219
10,956 9,294 1,661
666

90%
90%

78/93



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2021 2021 30
2021 2021 30
90
90
90
10

2021 2021 30
2021 2021 30
2021 2021 30

2021

2021 30

13,724.67

79/93



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Oooooooooooooooooodad

2,456.52
2021
2021 30
6,407
( ) 6,407
( )
( 2,608,525

80/93



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

81/93



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

(2021 03

247,369

51,000

100,000

5,505

83,616

73,272

10,000

102,025

125,167

40,500

A WODN P

(6]

10

11

82/93



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

83/93



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2021 8 24
2021 11 2
2021 11 25

84/93



31

62

193

2021

85/93

31

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2021 21

2020 2021



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

86/93



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

) . XBRL

87/93



10

TOPIX

193

40

TOPIX

2022 2 10

88/93

40

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2022 3 11

2021 8 11 2022 2



(

)

89/93

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

) XBRL

90/93



31

63

193

2021

2021

91/93

2021

2021

30

2021

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2021 11 25

2021 2022
30

30



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

92/93



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

) . XBRL

93/93



	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
	(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
	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

