EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2022 7 15

03-5555-3431

10 20

1/116



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@
2
1
2 2
&)
1D
2
€)
10 20
©)
1
0120-106212 9:00 17:00
https://www.daiwa-am.co.jp/
®)

3.3 3.0

2/116



(©)

)

®

)

(10)

(1)

55 R 1[0)]
HREA

2022 7 16

©))

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

. A ISU)e L IARF—T 2 (BB SER) - AL F U4

(F#RZ) D

— §49-T5YI- LTI —TY (FemRam) T FA¥
2023 1 18
0120-106212 9:00 17:00
https://www.daiwa-am.co. jp/

3/116



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

(12)

4/116



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@

iR (B7 7/ FER)

B - EINEEE i Rt eEASREE (Na0FNR)
B WA e
BT RYIGHE R #
B RIS
TOAEE
BNNANE ( )
2
HEES

(F) S7rYy BT SESSWERBHIETLTUET,

BREDTR (17 TSI LT IABA =T (BASEE))

it - A0—I0b
it g%
chu B £25
s ek
—i% FFEL— &b
N =0 BN IPUK )
il
FOftoR 6 FIT
2Ly SR (WA)
{ ] FEF=F
TR %126
R
FOfRE (BA) it 4, -
{HH@EE#) FIUAH PR
(W5 2 g4
BEES RITR
¢ ) Z0ft (h5R)
HEESETR () s
ARER T HR Iv—Jv7d

(F) Yo ry R T AEEES EEEHIERLTLET,

5/116



BIERDR (F17- TSI LTILRA—T > (SF2EERER))

P R it

e WL T
( )

FUHEEIRIS

ZOftEE
( HE{EFERS )
(W =M

HE#S
( )

HECT EER
HERHZEHL

F£1E8

F20

F£40]

60O
(WHA)

F£128
(8R)

B4

ZDith
(¢ )

JOo—/UL
B
Jex

SR
F2UH

IR
(rhs)

IR—3I22

B

FFE—
TFLE

Jruk-AT-
i

EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

&Hh

=L

() o7y FRBST M ES SBHTERLTVET,

6/116



EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
ooooodooodoooooodd

12 480
12 2
32 26 9 4
1 1
2 2
4 4
6 6
12 12

7/116



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodoooooodd

225

225

8/116



http://www_toushin.or.jp/

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

R i —p— ]

SZFTCMENEA . BAFRBOHIBRVEFEMRL.K—FT1Y)

FTEWELET,
CEEHHRISLUIESIANBALZOSHEZE. ERMEOHAE
HBEODS0%EBEMLEELET,
QIBFTSMHFIE., B BFRERERS. BREMFLNRTISED
ELET,
SEHOERNEY TSN
(AEFEHEZEFEEOERNIEY ) E i 1 oS
1':3‘3 (20Z22EARRBIE) (2012 F 4 A% ~2022F45%)
12.7% A
12,0 i o o
10.0
8.0
6.0
A0
b 2.7% 2.6% 2.5% 233 e

3% .
0.0 ﬂfﬂ

=20
I5UN 4k %@ A+ LA om mm 1-o08 B

=2@EEE@@E@()

O Fh—Lit—o

HEANENRCEARTHUASFEYET, RRONEUIEBSINT T,

HYIPYEM EROEEY TN NSl S SRRSO TEBUERA.

#ERR BEOERESRLECOTCEY. REOENETE - EETILO
TlEdER A

wI1=—0BEEYEROHEDEEELTES.

H R ZFRMACERTSCEETR TS EOTRBVEDA,

9/116

B - . : -
20125 2014% 20165 2018% 2020% 2022%
AA 48 4 4R 48 48

(/) &P

FEMERTRSEPH BB E R
ERLTVWET.

HEARRHIRER VLS BSHEUET.




EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

e ‘ FSTIWIEDONT

o3 TSINEBRENE |
BRAZIL | An | %2@15005A(20228)| | mw. ss(sse),
KB FSIUF EEER | RUK(DE. ALY,
EE e e B J—k—. XEiE)
-t TSI LTI

(A7) B S, A6, BN RiRREN (2o h0)

€ TSI LPNRTOT I OEMICIE. EREFHE, $15] 08, ZHHEHI08. ¥WilE
BRFLEHVET.

B TOMHEOZILGRL, 15
BN EEEEY BN TRIENG
_ ABTT.

2R (F2E ) IZ—EOHEAELONRD
BT,

— EETTIIE

[ BER&HOBYORMICEDL T (HE
| #B) SMIOLET, FIRIEELONT. 88 J
. ETRE (ESH) FENTIHSTT. A

T (REEW) &3t WiEE e
LTMBT SRS TY A ETERS (F
2E) ICHEFELONETY,

BRI [ a g (20224 BFBE)
EiR 93.8% | mik 93.6% |
| BRI 93.8% L | BERAH 93.6% |

HFEN RO T S BN OEREERTLTET.
#EADEitrEEL A ONETENOERE-BLOREEEUET.

22O 7 v EOEBARMEE—TT R, ITF—JF VEOH#EA TN
Wiz, EMEMELE R R ImSI B ET,

TSI L7 NEAFDERICOVWTIXR. A9 -0 N2IRIT
DERBPITHESI1II - TEYRIRIAVFDBNEZERITET .

Sy FEYRIRIAVMIDOWNT

AH0 - FRybRRI AL [Ital Asset Management] [E. TS5V EMRETH197 - 22/
§817 [TtaG Unibanco S.A.] DEREIITT,

92D ERTIR 945 ERITO T SUNOEMETTEY. ST FAUNBRICE T SRAF
ﬁm_-;"t.:?u

AGD PEURFFIADRR, TZVNORBFEVRRF—Ur—Dh TR AROEREN =S T
WEd,

10/116



(F72FDiLHEH)

OHTFUFR. I7IV-T7 FARTERETRVET,
PSP URARE L REEOHRIENSHANYUERSERLENDTAE=TFUE (4T7UF) £L.
TORBEELLTIY—I7 Y FOBBASICIRL T, RANGIRETT - TI7 VR THLSHEHTT.

e,

B i :
AT TIE e -
LPILRA—T

(A3 RE)
SRR,
FRE

%
"
&
B
g S0 TS
)

L7LMA =T
(F2EHRNE)

iRk,
s oL

[KE=TP2E]

=
L

[ —T7P2k]
.

FATT TS
LI
-7 uF

8 ]
W

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooodad

FTE e
L-FILiRAS

RY=TrUFOREEFOEALFR. BRORETERMECHAERRADIO%NEEL LICHRNT

SCEERFELET.

- ARERIZ7EEETSEHOABAYIERRIELTITEVEE A

CABROENMREFZERUARELEEY MREORANLELFFRINSLES BMEORRIC Aoz
FHSSUILERMEORBRICEL TR, I7 YFORE] OERFTEONEVENBYET.

4T3 LPNVEA -T2 (BASERR) &
I42-TZIW-LPWEA—-T2 (F2ERER) D

2OMIT72ERRBYET,

OBFT7VFBITAIYFIT (RIRR) ETBICENTEET,

FAD TN LT MAA-T2 (BARER)

- B

WA

FA42-TF3TN-LPIMRAA =T (F2ERAE)

AT FUT
(R D
HiiA g

22027 EOERAHIEE—TTH, ENTNADIFEELT

EEETESL0. EHEREREIESHHYET.

11/116



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

22D 77IFIXENTNEBAXLZIEF2ERFZTEL,
R PEHHICEDVWTIBRDAEZTENET,

( spsmE )

#H258 (FEBOESRERD) CREETLEV. MESEREAFHICE LTI
BEOSRETEVET.

(S ECHE) O aENEHZ. EREREORYNGTRE-NHE (FESE5H37. ) FELET.,

ORBELT. BENLSRETLS AN HREHERELET, REL. SREE
WAL EOBSICIR. SRETLDELCENBUET,

ra B
WIS FEDA A~
(17 |28 | 37 4R | s5A [ 6A | 74 | 83| on |10A 1117 |[12A ]
L o . L v w - > - - " *

2 Sk #E SR 4R Sk SE SR 2E DE 2k K

P00PPOPOPOPOOVOOE

e

(F2manm )

BEE4H25HBLUT10A258 (REBDISSRERR) ICREETEV., RE
SEAHICEIVWTRHDARETEVWET .
(REFE) O9RENETIL. BENIREORYSNS - BN (TESESHET, ) SLLET.
OEAELT, ERMEOREICHATAC-ZENIC. BEFROKESEDRLTHES
HERELET.EEL, 9RESESAHEOBSICH. fsRETEDEVLIENBEVET,

Wi F DA A—Z
|15 [ 28 | 3a [aA | sA | 6A | 7a | 8A | on [1oA]11A (128
> .

c FRRAA-JATHEY. FROSBEDERVS LUVEDETHICOVWTTE, RETSEDOTIE
HUEE .

SRS, RESEAHICRA SO TERSHFRAELET. S50 0H—EOROS B EEHHR
THEOTESYET A FRSVEIONEVBESEHUET,
IPFOBEERRERLET. BRTF FEYHFRIETNTVSEOTREYEE AL

12/116



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

(RS ERSICHTHIERTRR]

TOEHBESS MEHBRETHDFES .

BREETARED
EHONBAA-Y

ZIONSEEHNEDET. TOES, HHRARDOERHIIMNRABOEE<TTFETHCEICEDET .
F. AEEOKER. AFLEHEHEMICSIIS77 YFORBEREERT BOTREHDFEE A

(HANRHCREL RS EEA TADNSNE)
(RMERME DS WA LR LIIBE) (FEANE DS BRERN FRLSE)

‘ @RS, MM ICREL LS (ERTREORYS NS SUFTEESCRES) B8R T

10,550/
2| R i
10,5008 " '509!} & 10,500
100/ :
i 10,4508 % 104008
+500M *500M FEETTE
{@+T) +450M (@+HD) i 20M =
: 1
(@+HD) *BOM 10,200/
B B Tl +420F
(@)
CELE HREAEE HUANE MRS HTANE HUEANE
e by AERT SR
+HMRRE SEOFIEEML  sHHENSM N B SSCREBUNL  ssfexsm
500F 450F3 500R 4208

GEERRER. SRR AOENNNEEL U ERERSO IR ES USSR NR T L A RSEAESTT.
HERE. aESHIR DR, SEERRMSTILLDNAET.

# PR A=UTHEL. KR0S ESHTPERERETHT I ROTERBELERAOTTHRTEL.

O HED 7 VEOMAMEIC 0T 13, HRHO—MBF/F2E, KHMICIFTAD—BLELICHLTS
BENBOFY. TP Y/ FWARDERRRICLD. S Ees PLDBAHROWENDHNED SIIBEBAMTT., |

(AESO—SHiTE0—3MLELICEYTSES) (AEREO2EFTEO—BLELICIEYTSES)
smELE®E(
aoma] szaney

o ﬁm i IR o TeruEs
HRERER LEEn - R

RAHD o | spmsLET. BHED SRE

BAEN zhe | wroceize WA B i

(E5 ] i

(R EREE | greeiven () I
ik @R | DET. it ERITE

ERSEE - BRRREAE07r/FOMEAGHE LOSBANSORESTY .

mALEE | ARTHEETESESISOARETY. HESORABORAMNTHRGE. THLRE (SRR ) DR
(BEaEs) MILEY.

CEHEEAESRCHT ZRRICOVTIR. 14 FRASRURE (S) BREOREVIETEHTEL.

@
2008 11 12
2009 2 18 2018 10 25

13/116



®

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

Tl

1

!

1

1

14/116



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodooodd

4
1

2

3

4

2022 4
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

@

15/116



)

@
()

©

16/116

20

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

50
90
3
®)
2 1 6
2 2
236 1 3

341 31 7



a B~ W N

10.

11.
12.
13.
14.

15.
16.

17.

oD 01 B~ W N P

2
1.
2 1 18
2 1 20
2 1 14
2 1 16
2 1 14
16.
8 12.
2 6.
12.
9 10.
2 1 14
2 2 1

17/116

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

10

11

10.



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

Em

o

IIIIIIIIIIII

o

-
WES
FIO-HiREE R

s

TRl

DHEGHDRE
WAREE

o

-

Cl0

2

CI0 Chief Investment Officer

18/116



Deputy-CIO 0 5

CI0
CI0 Deputy-CIO
1
FD
45 55
FD
2022 4

4)

@

19/116

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



®)

@

100

20/116

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

236 1
341
100 10
2 16
28 8

28
28 8 3



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

©)) 1. 4.

) 1.

21/116



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

5

22/116



50

23/116

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

100 10



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

100 10 100 20

24/116



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

5
10
@
@)
() 50
©
@
1 3
2 20 €))
2 1 6
2

25/116



g A W N

10.

11.
12.
13.
14.

15.
16.

17.

oD 01 B~ W N P

®

2
1.
2 1 18
2 1 20
2 1 14
2 1 16
2 1 14
16.
2 1 14
2 2 1

26/116

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

236 1 3

341 31 7



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

236 1

341 3

10

) 1. 4.

Q) 1.

27/116



28/116

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@

29/116



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2022 4 0

¢))

®
37 6

30/116



4

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

REES | <
- ERUATREBCHTBESS - e
UrdERRen3sEEGER
mEE CHEERRSERROWRRE
URITRIAY hEH I
SHEUAERRICMT RGN
SEMUZIOESSUENUI? HADNT-EE
ERBOERINT SERONS R ————

MR BRSSO
U IR

WG M E D@08
Bt v
eSS EEREEN0E ST

31/116

AHUATREN OB i
EHEUNHEERIETS :
ROOHBE BN S :
NSRS :

—

FHUATEAWOHEL
EELUNASERETS
hOhERE ERER
ol ]




EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

SERR

e FROYTSIRE. 7P/ FEABNEREI S A=ERNICHEBE TESLSICERLEEDOTT .
BN STEEESERIC S SEMEEEE (SERICEITSEII EHOEESE) DFES - RBA -
i \E, 27 U EBLTHEOABMSREISAICOVWTERLTUWET. EREQTS I IFIE
MBESEMICH T SFEMBEEMHBERERLTLET,

ArFDEREERE S iR RO RS i EREEES S A DR SEEOHE
[T TSY) LPILHAF—Fr(BRDER]
= M TIESA ~02rAR) (A (s A ~20224F 4 H )
0,000 - - 18
A0, 00 5 4 55,8 B2.7
&
21 gl
000 W 50 az3 -_..g_.__ =l
f{EE ] ]—'Il il 25 + . 114 lij 1
e
b I Illlﬁ_.‘“ -|||-|-'I“"-‘-| pebes ‘I.Ill sl <98 lu-ﬁ-}l _%_3?
| UL ol .y T
t s o 160124 o -94'1 f
o | 321 |
— o AR —‘D“' 1
] —e—aEemm e R | :m Il
A o P VP AU PP PSS | ST
TS HEE 20195 s Mg m.&l l.i'r?" HEs ﬂ“ FRZE HEEDE RANE ﬁ!ﬂ!
[FA4D0 - T35 LT IR =T (E20RNE) )
i B TSR —me xRl [EONTIES A~ 202204 1 )
40,000 -
oo 4 -+ 4 598 BL7
Fa! 0

' | 411
polind W} 50 131 &
: 3

3000 L am - 11_; :
G172 iy ]
. ]Il'l"ll.1 alih. i I‘l ol O g 35
] 85

g | o

25 1 60 -l2a 194 44

R -
- A =l EL
—— R LB il | :;::

| L g -
1S HHES S HHE WS A B4 HEH REAEA KNMR EXME 2dER FRATE

#EHEMAEISAUF. FPEONEAREELTLSEOTREUER A,

#IPUROEMBEERR. s (KW E4ERC Y RAREE L0 LT HELE RO TEY, TG
WE@EH A SOTH L EmE A R SRS EUEY,

# P YEOEMESECELT. AFSTRSOTF - EH TSRS U TFOL—-ILTETLTLET.
ORISR YT AT RNES TR NE ] A
DEMBEE TRV S SESICR. TR DN TOSBRLTIES .
G #FyF AP AECBVT. DI ESTIESR. SN YWTAYFYT—IOTHBRETRBLT

EBRLET,

32/116



EDINETOOOO
O00OO000000000004000(eo6748)
Oooooooooooobooooonoad

HEEISICDT
B A 80 MmN EaEm (TOPIM) (ResAiay)
ST MECI DT E o < T A (IE2AS, TN—1)
BRI MSOTT=900  F=truboe A 0TI 2 (ELiAs. Me-23)
ElaEE  NORUSA- B2 R
FWIR FTSERMERL To72 (B<B%. O3}
TIPS | P BN ATk TR S P d— T¥ =0T B =il O[Tl FAN—2 774K ([A~=3)

EREICOLT

SWESGEN (TOPX) CERESLURERCINSRDLC ISR, K50 ) P XBHETRElS ) P XEHD
EiEay (T (1P X SOWNET.) OINEETHEY. SROEY. FRECLE. JEESERMCMT ST TOMHY -
AONIHESTEESC PSRRI SECMTSTATONER | P XIFALET, 1P X3, ERNOERAOEHECS
HEOEE. MERETORCEL HESRLEEA. BNMECIITH A - £ 0Fw I ABLUMECIT T =220 - F—Fuhk
AL Furd A3, MECH Inc. (IMSCI]) PRIBLCENRTY. 27720 MSCICE-THE, sl FrRBERINSa0
TlaG<, MACIRR T p /R E 7 R AT OSS T2 LT U EAREsRLEE A, EEENEYC
DT EIEEEIRCREIL. [htpssfwww dalwa-amco. jpdspecialreport/globaimarket/noticehtmll @NOMURA-
BFIEE. RN EISHraR F3EATEITNCAEN M EROTESESEORHEE T HRESENT. —EOES
ANEHCESOTIREISNEERN - 22O~V YAERELEEINET. NOMURA-BPIEROSISEIE N
Fin—IOERIZHNESSSHICRELTVET. Fr. MHEYUREROTES. 2. BREERETRe00is
B, FrPOERSNCNLT—INTEALFE A, BFTSEENER T w2 A8, FTSE Fixed Income LLCIC&Y
FEENTLESEAN T 00, EUEMIEFTESE Fleed Income LLCOEIERE T8, BT LT~ TORRIZFTSE
Fixed Income LLCHRLTWET. BIPELAY Haub - fuE A wFwd d I7=000 « T=iresy F0=111
FA=2Tr e, EMETEVEFETRRCEISERLTLETY, LP. Moganid TOS 64 - FTHEFRTTIE0
VlEsuUFth, AEREREERFCERLTLET. JP. Moganit oD ETiC A5REREELCEENEDR - (BF - 1
FHECEEEHSNTLED AW Copyright 2016, JP, Morgan Chase & Co. All rights reserved,

@
3.3 3.0

§40-T55) U7 A =T 7 (BEHER) — 2AF Y
. (FRZ) D
540 ISV LPIMRE—T Y (E2EaEE) T HAH

iR - Bl
BEM

@

33/116



®

4)

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

1.474 1.34
(
( 2
0.60 0.70
100
0.55 0.75
100 500
0.04
500 1,000 0.50 0.80
0.45 0.85
1,000

34/116



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2022 4 0
®)
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

35/116



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

15 15

2037 12 31 2.1
15.315 15 0.315

2022 4

36/116



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

37/116



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad
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() ()
18,890,782,913 99.35
18,890,782,913 99.35
122,846,186 0.65
19,013,629,099 100.00
( D
( 2
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) () (%)
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8
140,025,844,389 142,015,117,030 0.8447 0.8567
(2012 10 25
9
153,765,030,049 155,142,884,746 1.0044 1.0134
(2013 4 25
10
117,315,942,335 118,599,147,675 0.8228 0.8318
(2013 10 25
11
110,343,558,944 111,535,815,712 0.8330 0.8420
(2014 4 25
12
97,911,650,609 99,033,677,227 0.7854 0.7944
(2014 10 27
13
84,413,424,348 85,130,166,387 0.7066 0.7126
(2015 4 27
14
58,301,781,160 58,956,388,828 0.5344 0.5404
(2015 10 26
15
55,246,412,953 55,639,853,219 0.5617 0.5657
(2016 4 25
16
56,015,404,660 56,371,079,473 0.6300 0.6340
(2016 10 25
17
57,483,889,761 57,816,867,543 0.6905 0.6945
(2017 4 25
18
55,647,241,709 55,960,764,776 0.7100 0.7140
(2017 10 25
19
47,582,927,183 47,880,599,470 0.6394 0.6434
(2018 4 25
20
41,644.,665,219 41,923,945,615 0.5965 0.6005
(2018 10 25
21
37,478,144,383 37,742,787,312 0.5665 0.5705
(2019 4 25
22
35,122,062,267 35,371,131,677 0.5641 0.5681

(2019

10

25
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(2022?; 4 27 ) 22,099,941,484 22,331,867,735 0.3812 0.3852
24
(2020 10 26 ) 20,135,670,484 20,272,038,582 0.3691 0.3716
25
18,895,951,066 19,024,260,652 0.3682 0.3707
(2021 4 26 )
2021 4 19,612,391,521 0.3820
5 19,708,503,960 0.3910
20,506,133,793 0.4139
7 19,418,129,657 0.3947
8 18,323,912,535 0.3767
9 17,279,111,331 0.3589
26
0021 10 25 ) 15,949,935,540 16,068,778,052 0.3355 0.3380
10 15,674,953,659 0.3295
11 16,065,433,212 0.3410
12 16,097,619,155 0.3478
2022 1 16,522,254,570 0.3596
2 17,084,319,653 0.3746
3 19,182,213,186 0.4262
27
19,163,905,760 19,274,515,267 0.4331 0.4356
(2022 4 25 )
4 19,013,629,099 0.4307
()
8 0.0720
9 0.0630
10 0.0540
11 0.0540
12 0.0540
13 0.0510
14 0.0360
15 0.0260
16 0.0240
17 0.0240
18 0.0240
19 0.0240
20 0.0240
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21 0.0240

22 0.0240

23 0.0240

24 0.0150

25 0.0150

26 0.0150

27 0.0150

)

8 2.3

9 26.4

10 12.7

11 7.8

12 0.8

13 3.5

14 19.3

15 10.0

16 16.4

17 13.4

18 6.3

19 6.6

20 3.0

21 1.0

22 3.8

23 28.2

24 0.8

25 3.8

26 4.8

27 33.6

(4)

8 8,391,383,818 22,064,310,489
9 7,885,460,033 20,563,213,722
10 4,470,348,537 14,986,943,770
11 3,067,817,913 13,173,214,826

12

2,006,262,388

9,809,612,435
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13 4,728,333,549 9,940,951,220
14 2,520,035,966 12,875,764,484
15 1,994,715,919 12,735,927,338
16 2,325,876,711 11,767,239,984
17 4,220,354,928 9,894,612,691
18 2,895,721,193 7,759,399,894
19 1,259,044,035 5,221,739,042
20 1,340,354,782 5,938,327,546
21 1,557,643,954 5,217,010,779
22 775,195,551 4,668,575,174
23 1,089,822,259 5,375,611,960
24 552,643,713 3,986,967,306
25 780,182,800 4,003,587,524
26 475,775,069 4,262,604,832
27 587,643,289 3,880,845,132

@ (2022 4 28 )
() ()
19,259,100,584 94.40
19,259,100,584 94.40
1,143,492,190 5.60
20,402,592,774 100.00
QY
« 2
©) (2022 4 28 )
(D)
) ) C7 7)) W

42/116




EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodooodd

Brazil Notas do
88.25 88.57| 10.000000
1 [Tesouro Nacional 394,700,000 45.58
9,266,189,751| 9,299,366,904| 2031/01/01
Serie F
Brazil Notas do
90.30 90.53| 10.000000
2 |Tesouro Nacional 345,100,000 40.73
8,290,121,480| 8,310,867,668| 2029/01/01
Serie F
Brazil Notas do
92.64 92.93| 10.000000
3 |Tesouro Nacional 66,700,000 8.08
1,643,738,477| 1,648,866,012| 2027/01/01
Serie F
)
94.40%
94.40%
)
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@ (2022 4 28 )
() ()
1,511,724,362 99.14
1,511,724,362 99.14
13,056,315 0.86
1,524,780,677 100.00
(D
2
0) (2022 4 28 )
) ) (D)
2.4215 2.4110
1 627,011,349 99.14
1,518,320,049| 1,511,724,362
)

99.14%

99.14%

)
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8
3,272,239,745 | 3,274,374,580 1.5328 1.5338
(2012 10 25
9
3,763,817,176 | 3,765,745,043 1.9523 1.9533
(2013 4 25
10
3,010,971,654 | 3,012,739,656 1.7030 1.7040
(2013 10 25
11
2,904,044,313 | 2,905,618,660 1.8446 1.8456
(2014 4 25
12
3,996,089,882 | 3,998,246,302 1.8531 1.8541
(2014 10 27
13
2,534,271,245 | 2,535,691,894 1.7839 1.7849
(2015 4 27
14
2,138,288,149 | 2,139,783,841 1.4296 1.4306
(2015 10 26
15
2,207,291,081 | 2,208,690,155 1.5777 1.5787
(2016 4 25
16
2,629,982,210 | 2,631,409,585 1.8425 1.8435
(2016 10 25
17
2,714,459,092 | 2,715,756,659 2.0920 2.0930
(2017 4 25
18
2,913,906,614 | 2,915,217,549 2.2228 2.2238
(2017 10 25
19
2,525,830,930 | 2,527,049,059 2.0735 2.0745
(2018 4 25
20
2,237,939,051 | 2,239,048,339 2.0175 2.0185
(2018 10 25
21
2,110,555,650 | 2,111,613,916 1.9944 1.9954
(2019 4 25
22
2,008,685,750 | 2,009,655,225 2.0719 2.0729
(2019 10 25
23
1,258,478,288 | 1,259,334,899 1.4691 1.4701
(2020 4 27
24
1,162,192,116 | 1,162,979,156 1.4767 1.4777
(2020 10 26
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(202251 ‘%) 1,065,620,747 | 1,066,316,865 1.5308 1.5318
2021 4 1,102,582,558 1.5882
5 1,128,512,636 1.6364
6 1,207,876,665 1.7420
7 1,138,983,605 1.6721
8 1,008,455,998 1.6072
9 964,188,442 1.5421
26
o 10 25 ) 905,581,538 906,205,492 1.4514 1.4524
10 889,121,465 1.4255
11 922,211,454 1.4859
12 942,075,575 1.5260
2022 1 965,622,959 1.5891
2 1,015,581,330 1.6661
3 1,147,396,222 1.9068
27
o 4 ) 1,439,970,285 |  1,440,709,137 1.9489 1.9499
4 1,524,780,677 1.9403
()
8 0.0010
9 0.0010
10 0.0010
11 0.0010
12 0.0010
13 0.0010
14 0.0010
15 0.0010
16 0.0010
17 0.0010
18 0.0010
19 0.0010
20 0.0010
21 0.0010
22 0.0010
23 0.0010
24 0.0010
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25 0.0010

26 0.0010

27 0.0010

()

8 1.9

9 27.4

10 12.7

11 8.4

12 0.5

13 3.7

14 19.8

15 10.4

16 16.8

17 13.6

18 6.3

19 6.7

20 2.7

21 11

22 3.9

23 29.0

24 0.6

25 3.7

26 5.1

27 34.3

“)

8 152,897,053 315,119,881
9 219,922,505 426,890,538
10 133,491,502 293,356,719
11 241,133,247 434,788,302
12 658,732,861 76,659,644
13 143,963,393 879,734,464
14 258,662,242 183,618,782
15 85,320,720 181,938,688
16 233,303,777 205,003,465

48/116



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodooodd

17 300,746,403 430,553,724
18 282,249,996 268,882,306
19 28,487,411 121,293,224
20 34,397,651 143,238,596
21 31,920,391 82,943,067
22 15,482,629 104,273,456
23 27,130,269 139,993,882
24 2,056,945 71,628,077
25 7,962,762 98,885,189
26 13,596,266 85,760,342
27 163,711,876 48,813,233
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®)

16 2

54/116



10

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

1
1
2
2
2 5
1 6
2

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

55/116

18

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

14 4

14 1



10

56/116

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



o
59
133

@
®
2022 4 25

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

193

57/116

38
12

2021 10 26



€Y)

EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2021 10 25 2022 4 25

221,157,763 225,411,046
15,867,653,783 19,072,437,615
46,949,618 40,111,971
16,135,761,164 19,337,960,632
16,135,761,164 19,337,960,632
118,842,512 110,609,507
46,979,299 38,211,012
574,065 732,344
18,657,351 23,801,473
772,397 700,536
185,825,624 174,054,872
185,825,624 174,054,872
47,537,004,904 44,243,803,061
31,587,069,364 25,079,897,301
374,282,212 452,144,182
15,949,935,540 19,163,905, 760
15,949,935,540 19,163,905,760
16,135,761,164 19,337,960,632
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&)

2021 4 27 2021 10 26

2021 10 25 2022 4 25
1 15
632,705,439 5,269,319,765
632,705,438 5,269,319,780
17,158 9,300
4,119,922 3,736,653
133,899,189 121,443,082
772,397 700,536
138,808,666 125,889,571
771,514,104 5,143,430,209
771,514,104 5,143,430,209
771,514,104 5,143,430,209
17,745,751 38,149,599
32,427,883,601 31,587,069,364
2,659,940,774 2,464,057,982
2,659,940,774 2,464,057,982
294,934,976 376,897,216
294,934,976 376,897,216
734,931,706 685,269,313
31,587,069,364 25,079,897,301
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©)
2021 10 26
2022 4 25
2021 10 25 2022 4 25
1. 1 51,323,834,667 47,537,004,904
475,775,069 587,643,289
4,262,604,832 3,880, 845,132
2. 47,537,004,904 44,243 ,803,061
3. 2
31,587,069, 364 25,079,897,301
2021 4 27 2021 10 26

2021 10 25 2022 4 25
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2021 4 27
5 25

128,086,533

557,623,799
414,620,267

1,100,330,599 1

217.40
126,533,936 1
25

2021 5 26
6 25

148,854,666

546,546,462
406,474,825

1,101,875,953 1

222.47
123,821,790 1
25
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2021

2021 10 26
11 25

123,789,832

524,017,291
369,417,202

1,017,224,325 1

215.96
117,755,826 1
25

2021 11 26
12 27

116,341,808

514,799,550
367,741,199

998,882,557 1
216.14
115,534,600 1
25

2021

2021
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2021 6 26
7 26

2021

108,042,087

543,378,495
427,949,109

1,079,369,691 1

219.44
122,965,867 1
25

2021 7 27
8 25

2021

113,704,374

540,735,391
409,908,326

1,064,348,091 1

217.71
122,221,225 1
25
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2021 12 28 2022
1 25

96,378,893

512,495,605
365,759,852

974,634,350 1

212.13
114,864,185 1
25
2022 1 26 2022
2 25

146,457,894

508,767,536
343,704,279

998,929,709 1
219.29
113,881,808 1
25
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2021 8 26
9 27

2021

124,451,625

533,997,578
395,266,307

1,053,715,510 1

218.53
120,546,376 1
25

2021 9 28
10 25

2021

100,238,825

527,121,131
392,885,899

1,020,245,855 1

214.62
118,842,512 1
25

2022 2 26 2022
3 25

147,029,674

503,786,698
371,515,265

1,022,331,637 1

226.94
112,623,387 1
25

2022 3 26
4 25

2022

164,848,831

495,617,619
397,904,858

1,058,371,308 1
239.21

110,609, 507 1

25
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2021 10 26
2022 4 25
2 4
2022 4 25
@)
@)
2021 10 25 2022 4 25
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1,110,079,339

872,399,758

1,110,079,339

872,399,758

2021 10 25 2022 4 25
2021 10 26
2022 4 25
1
2021 10 25 2022 4 25
1 0.3355 0.4331
1 (3.355 ) (4,331 )
®
€H)
@

7,866,544 ,696 19,072,437,615

19,072,437,615

19,072,437,615
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2021 10 25

2022 4 25

114,447,716

219,947,999

134,031,765

268,934,961

16,115,830,938

19,379,561,607

430,602,453

635,554,719

18,692,307

39,606,656

16,813,605,179

20,543,605,942

16,813,605,179

20,543,605,942

47,537,886 42,264,739
47,537,886 42,264,739
47,537,886 42,264,739

9,375,820,985

8,455,812,484

7,390,246,308

12,045,528,719
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16,766,067,293

20,501,341,203

16,766,067,293

20,501,341,203

16,813,605,179

20,543,605,942

2021 10 26
2022 4 25
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12 133 60
61
2021 10 25 2022 4 25

2021 4 27 2021 10 26
10,615,237,349 9,375,820,985
11,192,262 142,029,392

1,250,608, 626 1,062,037,893
8,873,534,159 7,866,544 ,696
502,286,826 589,267,788
9,375,820,985 8,455,812,484
9,375,820,985 8,455,812,484

2021 10 26

2022 4 25
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2022 4 25
€Y
@
2021 10 25 2022 4 25
1,804,176,054 740,294,443
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