EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2022 8 9
6
5
2021 11 16 2022 5 16

03-5555-3431

1/125



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@

[ElEyagdEd
(ZO—=INL-U=hAUTyvIAT77 /R (BRRER))
FO=N-U=b-AYTyI A7 /F(BERRE))

EENRIE - EIENRIE 1SR St BEHPEE (REBOER)
%=
5 I
GEENEE L AT W RAE
g RENEESGIE
FOlthEE
) 10t g 5 B ( ) A
EHEEs

G SO R IERSMERRIETLTULET.
BEESR (0= U=~ A Fv2 277/ R(EBERER))

U3 por S0 BT AE
o (B< B%)
15

A F2@ | B B# 225
e 2

—F e Fr=Li— 18]

I F4G 7.5 o] ( )

prre FRM

60 - TOPIX

S | R | 777

{ ) TR FEP=F
FENERE 120

: (B8) SRR F Mty
FOLINE IPVE-T-

SRS FIUH S =L SEPFERERET
(TR B4 ﬁ&ﬁﬁﬂ
RS TR
( ) oM | (PR

mERoEen | () e

HERHEED RN =S

GE) ST FYELT MRS ERBIRETLTULES.

2/125



BHEDR (FO=/b-U=k A Fv2 277 VR (BERRE))

RN REE

REAE

EEAR

58 i

R~y

EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

ezl

—f

KBk
VB ER
fRzF

—f

Al

iR
TOfthil=F
el P 3
( )
THEE

TOMEE
(EHHEE#)
(TENEEIRR)

HEES

( )
HEALSETER
HAERSESL

F1@
&F20@l
4[]

&[0
(BA)

#1268
(H)

B«

Z Dt
« )

ZO0—I%L
(< B%)

Sk
e

FP=t—
]

el L e i

T

&b

&L

BiE 225

TOPIX

ERRCES)

(ﬂﬂﬂﬂﬁﬂ)
(A=)

UE) H577FrESY dEME el RRLTOLET.

3/125



EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
ooooodooodoooooodd

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

4/125



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodoooooodd

225

225

5/125



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

http://www_toushin.or.jp/

2,000

o BSOU—BRTREL. BB RESPIEEREITIES (BR<BXE)
(AR—2) OBFCESHTEATEEHIUTERETRBRVET,

RYTR-OT-SORBERENS < U5V A0EE0M

:

LR bEL L e

.

itf—h“.?:{w_rﬁﬁﬂ | e MM§Iw? |

R—=bTAUAOEECH ST FRIELTRYFY—JTHDSEPHEEFREITIEY (FR<BF)
(A<—2) DHREAOETICIRETAZLEDHELET .

RUFI—I~OEPMEEMIFF v oL, BEFBNER—FTxUFOUINS T AETELD
Fq7.

& SE&PHEEEREITIEHMICODLWT @

S&PAEEREITERIZ, S&PTIIa—2 XA VFvIADF2ITO—-/N)b-

AT YIATHBSEPTO—-NIVKBESRARMOPN S, FTHEKEIC
RHTN, SECLOREITHECEIVWTIRI - BEETNTLREHESIND
HRREMELTHRHI ST vIRATT .

k51l

 HRICHETAEEOREITHEICE VTR - EECNTUVA8IAEELL
BEHLTWET.

« 1989 SBETF—IERHBLTLET.
s EEEAHIEHIE. BEANFIDNT—9I9EEHHLTUVLET,

6/125



EDINETOOOO
O00OO000000000004000(eo6748)
Ooooooooooooooooonoao

TPV ROMHER
OYHTFPVERR 77EV—DF7 2 RAATERETEVETY,

FrPEU—TrFARER. BREEDHFETEFNSEFENILEESEFLEHTAL-TJ7VE (BT
&L, TOHRSBEXLLTYY =7 /EOFRMIHICRELT. RENGEREYY D7 /RTITHS
I TT.

[~ —TrE] H—-27vF

miAd %—Iﬂh&u—ﬁ*
T 73533“

wHE

BESHICEOTE [BAREE] Fd HEENE] OLE55D)—A0HFOHBMIBLE
BHBENFBUET, <HLJUFRFARICBHEESHETEL.

......................................................................................

s RH—T7 Y FOBSESOEALLRE, BROZBORUCHRTHTEERBALLET,
» AU 20 £E#T BlcnDREAy VERAE LTHBLEE A,
- BEOWREEFN B0, FHERQERMEDNE EFHTITLHFBYET, TORD, TH—
T h@ﬁﬁﬂ%ﬁl%&ﬁﬂﬁﬂﬂ%@ﬁ mm&mnamﬁmﬁ. (SEEHE
Mﬁﬁﬂi%uﬁffﬁ‘JEIq

P UPSTHES, ABOEBNEEFLEBASRELLEE, ﬁi‘ﬁmﬂﬂi{hﬁﬁ*ﬂﬁtﬁ'
mﬂlular'H:E%E‘Eﬂluﬂﬁﬂﬂﬁﬂbﬁﬁh.dzatl&e TrUEDEEl. m‘ﬁm#ﬁmm
H:Lh.tﬁﬁ"iﬁ’g‘n

71125



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

[BAAREE] F8EA. [AEEAE] FFE2EREZ{TEL., NG
DEAHICEIVTIRNRODBEZITEVNET .

88148 (FEBO0ESREE0) ITRARETEL. INESEHRHICB IV TERED
SEETBEVET,

#MIEREERE. 2019511148 (REEORESHERB) FTELET.

[3BCT5Et]
O RNRER. ERERBEORIFNHAES (MERESHET)FELET,

OSTERENS 1 FLIANICTEZRMGL. SEchBEE. FRAELT, #ENEDERE
TS L ZBRICHRESHERELE T, 2L, SENREANIVEADESITIE.
DERETEDBEVWCENBUET.

’ «
'iiﬁ_) Uﬁ)(.—’ﬂ) (.EE)(_EE_J Lﬁ)(?ﬁ){fﬁ)@ﬁ){wﬁ) @ 1H) € Zﬁ)

> - 1- !v- > >

ﬁﬁﬁﬁﬁﬂﬁﬁﬂﬂﬁﬁﬁﬂﬂﬂﬂﬁﬁﬁﬂﬂﬂﬁ

i i i il i i 2D

# PEClEAA—JHTHY., BROZGEFZDZILVBIUTEDRRICOVTTRE.
RATRILOTRBIER Ao

BESA14BHLU11B148 (FEBOESREER) I[SRAEETEL. NRSE
HHCEIWTIRNROSERETEVET .
BE M ERAMIE, 2020258148 (HEBOESTEERD) F#TELET.

(58]
OSENRAR. EREREORISNRETRE FHREsIHET. ) FELET.

OFAIELT. ERMEOARICET S LZENIC. ESFNHEOPHSBREMHIRD
KEESEHBEUTHESEHERELET, LEL. ESIFNHNVRADBSICIE,
DEETEDBVWIENBIET,

HRROZBEDLVWSIUZORHEC OV TRIET DD TREVER A,

#OESHE, NEHEAHICEIVWTEASHFRELET. HSHUH—EDED
FEESHRITZILOTREBIER . FESHHONBVESHHEVET,
# 77 FOBEMRIEBLET  HETE FQUVMFRIEIENTVSBOTRHUE R AW

8/125



EDINETOOOO
O00OO000000000004000(eo6748)
Oooooooooooobooooooad

 ERRERR

ORY-T 7/ FOZEIIF OIRHETSICIE. FREEITIFEE .
OHIL VS AESHORBIEENSICE. FRZRITFEA.
OHEREE~NORBEREINSICE. FIRZERIFEA.

SEPHEEEREITIEN (MR<BE) (B F w7 A]) 3S&P Dow Jones Indices LLC
(ISPDJI]) OEBETHY . CNEARTZSA AN NPy FFaT AT REASRICHSE
TNTWET. Standard & Poor' s*& & UFS&P*EStandard & Poor' s Financial Services LLC
([S&F)) @ & % & | ©. Dow Jones*lzDow Jones Trademark Holdings LLC ([Dow
Jones|) OEBEFHETHY. ChoOBREIEHTE S ANSPDIIC. HEBNTCOREE
HETAU oA/ A0AAAFPEy bRV A MR EHICENTNAASENTOEY., 577
PRI SPDUL Dow Jones, S&PEFRLEENFAOQMESHICL > TAMNY—, &I, BR5E.
FREFEETINTVSBOTEEL, INSHEEOLTNE, MIESDREDZ LI

| IBVHLARAOLFT LY. SAPERTREITIEYN (MR<BE) OBY., KB, FRBPEFICH
LT—YUOREDAVLFERA.

OEEMERDBEICAT I EER

HI 7Y FIF S&PEEEREITIES (BR<B%F) (AN-2) OBEICEHTIRERRESIFS
CEEHELTERETBVET, LEL, XLELTROBHNS, BEFROBSFERETSIC—H
THOOTEAHZUER A

EHOBMEROY A TEEYOREDRLSYICHEAN S LRESBVCL

- EREEER (E5HEN) . TREEFUHSOERNIBSLTEAERICHD SELEESFORE
« U— +ERBEOHE @S S BEMRORLCERT 3 U— FOEEOF—

« JEMOREICERY S U — OfiE L BERHEORLICERY S U — FOEROR—]
EMORLICERET SRS — FEEFEHEACKBICERT 2880 — FOA—H

- MEREEN T EHOBEDT N (THEIFALEES)
EMOBHEROABASSTIENORNE S ZOEBIC L2 BE

+ RUFR—2CERABNS IFFE LBV E

< ENES LUEABROESE PEIIMEICL - TERMECRENMRET I L

9/125



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)

Ooooooooooooooooooad
[(R#FFEREEICHTIERSH]
| eSERR. MHEONBEERED. HABKOGAENSTLDNETOT. HRENTILDNBE,
L TOEBRSS BRERETHDET .
R
HLONSAA=Y

| PRSI, HEEMPICRELEES (BRERRORMBSNEBLUTHEESCRER)EBIT
ZIWDONSBENHOET . TOES, RN EORRMEARIEREBEEATTERT ST LICHDET .
Fo HEEEOKER. BFLBHBMMICBI 207 /FORSRERTBOTIRBDFER A

(HHMMFRICRELREEE TRILONDBE)
(MMRNE DS ESERL LR BS)

(MMERNE L SBREHWML T ELICBE)
10,550
mﬂ? 2
10.5008 .- | e & 10,500/
SO >100m -
208 10,4508 . 10,4008 g
®500MA *500/M ) T
(@+E) +4508] (@+@) @ 208 | ®
asom [ | Y| (.20 P
\FH) +80 10.300/
_________ = e [[== ¢ *4 20/
(3+E)
AN E YR E YRRNE CITEL T YN E iR E
SRR ik S8 S
i e * 50 EENL =i H A Ly wih ] *BOM &L e
500/ 450/ 500M 420M

GEhiEEREE. TEREREOESROSE LU EREREOIFES RTINS RSO SERRNTE B LU RERERTY.
s, FEFHOE IR, HRERBNSTLONET.

LR A-YTHED. DN REEErEE AT RET I LOTREOFLADTSHA T,
| @RAED TP UROMAMAICLST B, HREO—HEL B2, RENICFBTTAO—BLELIENTSD |
BENBOET, 27 VFEAROERERIC LD, SRS BRSO BREROM DI NS H I BEEERTT .
(HEEO—SBHTEO—HLRLICIAY T 288)

(HESOSHBIRTEO—LRLICHEATSRE)

e | =RrlE®(EN
< TRBUR| CEiss .
Rl - D
LRED gie | Shasier. RRED TPy
WA B Uk | ar rriee WA S T
Hinie
o = WAREE LT i i A
(SERDTH) ey | e S ERR) st

i EEE - BRI EES0 7T FOEAGE E LOSES N SOSERTY.
aALESR  (ENTAETOS8SrS0IESTY. HEROTEEORMTAR. AR (RS ES ) OHr
HNaEE)  MALEY.

(EEEFRERCHTSERICDOVTE. 4 FTHETRTRE (5) BHLONEVEC#RTEN.

@
2019 10 31

®

10/125



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodnoooooodod

1

3

1

1

1

!

"

1

11/125



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2022 5
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

€y

12/125



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

¢))

2 20 ®)

22 1 6

g A W N

13/125



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

11.

12. 1. 11.

13. 2 1 10

14. 2 1
11

15. 2 1 18

16. 2 1 19

17. 2 1 20

18.

19. 2 1 14
20 2 1 16

21. 19.

12. 17.

14.

o OB WN P

®

14/125



EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Oooooooooooooooooad

m _,;A._. .._,r___ - mm a3 “.
P BEa ] e X || = 7 m
EER| |8 leolSal| B | oal et |22 MR |
m IET = W g o R _.
[P K2 LF c :
L] —.J — L]
| e |
: 75 12 [ m
m ; g |=k ;
” & mm R1 i
m 5 Iz o8 |
i =1 H
" b ‘1 ||||||||||||||||| :
m m i vl it m
M N w
| B ® :
M E w
o= £ m
m E .
: H g :
" | _,
! it D i
: o d B ;
3 e e e LA .
e
" mw & _,
| & m _"
| 3B : |
| e ]

Cl0

2

CI0 Chief Investment Officer

Deputy-CIO 0 5

Cl0

Deputy-CIO

Cl0

15/125



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

1
FD
45 55
FD
2022 5
Q)

1
€Y)
€Y)

®)

16/125



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

100 5
1 6.
1 6.
1
2
3
4
5
236 1 3
341 3 1 7 8
6

17/125



18/125

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

28 8
28 8 3
28 8 3



100

10

100

20

19/125

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

10

@

)

2 20 A

20/125



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

22 1 6
2
2 2
1
2 1.
3 2 1 10
4 2 1 11
5
6 2 1 14
3 4.
2
2
1.
2. 2 1 14
3.
4.
®
30
30
28
8 3

@

21/125



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

22/125



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

¢))

®
37 6

4

23/125



EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

WEaS | <
EMUAI WIS CMTRESS e
U ERRRn3sEEGER
msE CHEERR SR EROERRE
URITIZIAVREH I

SHAUIIERNCHT SRS

-EMUZIDWRESUANYAD HAORT- R
ERNORECHTEEROES HEEEH -AERROEN-RE

"MAUAT BEAULD LSRR
KU IDEN

IS ImE AR LI 0EE
- B R OES
-REIESErEREEE0RET

24/125

EAYAIREROET
BEAUNSEERETD
EROMBEEELCMNE
EESADES

A

HFHULTEAWOELD
EELUAREERETD
ELOmERE ENER
ol ]




EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

OTEERI 3213, 2r/RERENGRET S AEERNICHRTEDLSICEHLLEOTY .
I 7EAEFRICHE I AEMEER (BAXRCSIIIELI EHOMER) OFY - BX -
e, I/ ESLUTHORRNEREI S AL ODVWTRRULTWET . ELEQT S I72E
OAXRSFHICH T HFHBMERORBERTLUTVET,

PR SRS SR BRSO LM D S A O ER0 0N
[FO=/T s U=p S 2F22 2 770F (BRRER]
A (TS ~NI2ESAl W {01 B ~20HES )
000 T i
15,000 = + 75 1- 603 gy BL7
I] £
et i 421 :
4
*1 ll i &171 114~ Huj |
! é o011 !
batlis, e lllstth, © 06 1 837
a e & [ B
S L B ‘ﬁ“_m gl
28 TV P 94 |
=160
. 251 -19.4 .
=TT =1 T !
L e cormmanew | | | cmim |
— A E | agom | |
A . — . - .- - _‘w N e
20178 20088 2ar9.8 20206 20215 ool 'J.I'H' ZE = m --“ Elﬂ'.. HII HRER
[FO=15 - U=« S 2FoP 27708 (EERRR]
] (F0THEEA ~ P EA) B {3084 [ ~ 200345 )
WD | 00
18000 1 S TR EY s 627
o &
Hea 50 411 1
e 193
5000 ag L : e nr |
alle_ote sl 1 oma _n§i 33
0 M S— 1 o - s . i
(L - W
ETHR | g0 -12s 24
.35.1 =194
-l SRR E 2 .-GHI 1
L | swsvsv—snsmmassEm 2 | smiym |
—— SRS RS gt ||
a8 ame mus s xns ses | Sird BB SARE SARE AXER SANE SREL

#HREISAUL. FP/EDERMRESLTVSBOCHBUER .

#TFAROEMBEFED. S50E (HIIW) E2ENC I EA~MEELE 0L ELTHRLEBOTEY, TRO
HSEH RSO THRLUEEMBERL ARSI RS SUEY.,

# 7PV FOEMERECEOT. AFSTHSOF - CERLRSRLU TFOL—ILTRRLTVET.
EMEEE LT AT - YRS RN A
TEMBEEFEHTIECEMY ESESI0E. BHTHEEEEIC DLW TOSFBERLTLEY.
EA TP /RCBOT, ODKEYSTIRSICR. SERMc oW TAFI-70ENREETRBLT

BERLET,

25/125



EDINETOOOO
O00OO000000000004000(eo6748)
Oooooooooooobooooonoad

#EEISFAUINT
8 & & WTREER (TOPX) (ESAH)
FRTE MECIDTTA T 2IR (BSRd, FAi—2)
FRER  MSCIT T =20 « Tmtrub s AU FwF R (EMAZ, Frt=2)
BV | NOMURA-BFIEHN
FRTRFTSELRERCToI2 (0%, A<—2)
BTN JPENA A b B A VT 9T R T =TT« Tty U= FAI =2 T4 (Fi=3)

BRI DINT

RESHEE (TOPN OFNESLFRESIIIOSERETIREE, Balal ) P XEREC ISR J P XEHD
B (LT ) PR SULEY.) OINNEETEY. HRORY. AlEnnl, JNE EaENcwe Sy -STOHE -
ARNOESUTERECOCSRRECEEECRTITATONLL | P AFELET, 1P XE. EREORRE0EHEDE
LEOER. #BENEORCREL. RETALEEA, BVECITDTHL - £ 0TI TR EIIMSCIT Y2720 « F—truk+
SuFor 2z, MEO Ine. (IMSCL]) PMBLAERTY. &772HE. MeCIL-THRE. HE, 2NEcnsen
T, MSCIRE D P R E TP R N T LSS o2 ACBLT USSR bALVET A, ERBESYC
DUTRISSBIMAESL. [https/ fwww daiwa-am co jprlspecialrepart/globalmarket/natice html ] @NOMURA-
BREEE. RS TIEATRTCNCART I EROTEEHODEERTERRESENT. —FOfs
ANBERCEILTERTNEENR= 72 UrON3y -T2 ARBECEEINET. NOMURA-BPIEMOINE S
FOR—OEE R RNESH CRRALTVET, B, EhEHSEEiniiEs. B SREEalTHan T
B, FryFOERRRSCMLT-UREEALEDA. OFTSERBERLF 2R3, FTSE Fixed income LLCICEY
EEANTSWES Ty T ATT. BEEEFTSE Fied Income LLCOEINRE TELU, SEICMT ST ATOERIZFTSE
Fixed Income LLCHFALTUVET, PTILAY HITAVE -RUF A 2T wl A= I9=J0F - y=wy o=
FAN=2T L Fig. EHEMSOSGETEECE TINRELTLETH, LP. Morganid TORES8 - TREERUTSE0
TiSBUEth. SHERBEREESITRHLTULEY. P MogantSOBGEIC LSS BERMEELICESHEEL - 21 - 55
FRCEEBSHSNTVET e Copyright 2016, 4P, Morgan Chase & Co. All rights reserved.

@
1.65 1.5
@
®)
0.6875
0.625
0.25 0.35 0.025

26/125



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

4)

®)

20
15 5

2037 12 31 2.1
20.315 15 0.315 5

27/125



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

20 15
2037 12 31
2.1 20.315 15
0.315 5

15 15

2037 12 31 2.1
15.315 15 0.315

28/125



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2022 5

29/125



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@ (2022 5 31 )
() ()
477,234,358 99.99
477,234,358 99.99
37,191 0.01
477,271,549 100.00
QY
(2
@) (2022 5 31 )
() () | ®
3.2283 3.2909
1 145,016,366 99.99
468,163,265| 477,234,358
()

99.99%

99.99%
)
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€))
() () X )X )
1
972,788 972,788 0.9728 0.9728
(2019 11 14 )
2
12,754,539 12,792,370 0.6743 0.6763
(2020 5 14 )
3
47,697,188 47,811,496 0.8345 0.8365
(2020 11 16 )
4
183,160,362 | 183,532,744 0.9837 0.9857
(2021 5 14 )
2021 5 193,504,868 1.0219
6 227,046,629 1.0510
7 252,157,712 1.0752
8 302,809,947 1.0951
9 313,172,312 1.0673
10 351,250,338 1.1576
5
360,483,462 | 361,105,020 1.1599 1.1619
(2021 11 15 )
11 358,422,173 1.1495
12 396,028,778 1.2224
2022 1 380,831,118 1.1324
2 389,591,441 1.1296
3 453,080,738 1.2668
4 453,769,909 1.2843
6
427,701,762 | 428,437,248 1.1630 1.1650
(2022 5 16 )
5 477,271,549 1.1842
()
1 0.0000
2 0.0040
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3 0.0120
4 0.0120
5 0.0120
6 0.0120
)
1 2.7
2 30.3
3 25.5
4 19.3
5 19.1
6 1.3
@
1 0 0
2 17,915,539 0
3 38,263,137 24,666
4 145,439,296 16,402,205
5 134,722,709 10,134,752
6 86,236,772 29,272,483
) 1,000,000
[€)) (2022 5 31 )
() ()
547,941,718 2.02
547,941,718 2.02
26,094,768,855 96.21
71,955,702 0.27
66,678,114 0.25
402,199,572 1.48
967,094,744 3.57
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19,681,298 0.07
1,370,391,346 5.05
29,530,620 0.11
47,769,575 0.18
318,415,045 1.17
445,118,091 1.64
14,397,890 0.05
106,522,040 0.39
7,617,509 0.03
499,116,833 1.84
19,857,728,331 73.21
1,779,212,009 6.56
91,340,136 0.34
481,300,169 1.77
27,124,010,742 100.00
() ()
480,457,152 1.77
121,181,962 0.45
359,275,190 1.32
232,833,812 0.86
232,833,812 0.86
D
«C 2
¢ 3
) (2022 5 31 )
) ) )

19,663.05 16,316.00
1 |PROLOGIS INC 101,813 6.12
2,001,966,236| 1,661,181,376

105,029.88 88,936.71
2 |[EQUINIX INC 12,387 4.06
1,301,006,199] 1,101,659,061
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42,634.56 43,049.07

3 |PUBLIC STORAGE 20,956 3.33
893,452,336 902,136,347
21,611.07 18,142.99

4 |DIGITAL REALTY TRUST INC 39,096 2.62
844,910,041 709,318,615
10,534.50 11,560.69

5 [WELLTOWER INC 59,876 2.55
630,768,866 692,208,216
8,941.87 8,891.36

6 |[REALTY INCOME CORP 77,825 2.55
695,909,810 691,970,364
20,470.52 14,581.32

7 |SIMON PROPERTY GROUP INC 45,189 2.43
925,046,547] 658,915,419
VANGUARD REAL ESTATE 12,318.67 12,859.46

8 42,610 2.02
ETF 524,900,356 547,941,718
AVALONBAY COMMUNITIES 30,873.22 27,040.77

9 19,241 1.92
INC 594,034,083 520,291,477
11,058.75 10,017.04

10 [EQUITY RESIDENTIAL 47,062 1.74
520,451,306 471,422,280
3,658.60 3,957.84

11 [VICI PROPERTIES INC 115,665 1.69
423,178,058| 457,783,876
2,256.82 1,873.94

12 [GOODMAN GROUP 237,560 1.64
536,134,230| 445,173,424
ALEXANDRIA REAL ESTATE 26,313.82 21,614.92

13 20,071 1.60
EQUIT 528,146,125| 433,833,138
26,041.75 23,081.64

14 |EXTRA SPACE STORAGE INC 18,429 1.57
479,924,653| 425,371,660
5,295.58 4,941.21

15 |INVITATION HOMES INC 82,143 1.50
435,000,744] 405,886,092
6,306.77 7,359.25

16 [VENTAS INC 54,913 1.49
346,328,650 404,118,715
MID-AMERICA APARTMENT 26,922.68 23,567.56

17 15,878 1.38
COMM 427,479,397 374,205,753
7,622.34 6,848.97

18 |DUKE REALTY CORP 52,400 1.32
399,412,453] 358,886,458
1,121.38 1,164.32

19 [LINK REIT 303,600 1.30
340,452,244 353,490,284
25,207.36 21,304.65

20 |SUN COMMUNITIES INC 15,994 1.26
403,167,598| 340,746,663
44,417.32 37,012.94

21 |ESSEX PROPERTY TRUST INC 8,934 1.22
396,825,030 330,673,650
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2,291.00 1,826.27
22 |[SEGRO PLC 165,889 1.12
380,074,496 302,958,170
10,097.56 10,917.08
23 |WP CAREY INC 26,243 1.06
264,991,153 286,496,970
HEALTHPEAK PROPERTIES 4,366.57 3,856.55
24 74,221 1.06
INC 324,100,101 286,237,502
14,160.28 14,446.70
25 |BOSTON PROPERTIES INC 19,564 1.04
277,033,583 282,635,294
6,016.51 7,043.85
26 |IRON MOUNTAIN INC 39,886 1.04
239,977,087] 280,951,296
HOST HOTELS & RESORTS 2,107.77 2,653.94
27 98,272 0.96
INC 207,136,407 260,808,680
21,648.13 18,587.88
28 |CAMDEN PROPERTY TRUST 14,031 0.96
303,745,026 260,806,626
2,986.01 3,043.70
29 |[KIMCO REALTY CORP 84,828 0.95
253,299,811 258,191,442
7,369.12 6,229.72
30 |UDR INC 41,167 0.95
303,366,754 256,459,044
()
2.02%
96.21%
98.23%
)
( )
/
DOW JONES US REAL
72 369,503,271 359,275,190 1.32%
ESTATE JUN 22
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STOXX EUROPE 600 RE
108 128,145,564 121,181,962 0.45%
JUN 22
/ 2022 6
250,000 34,168,170 34,441,750 0.13%
/ 2022 6
250,000 22,670,405 22,984,575 0.08%
/ 2022 6
1,368,500 177,424,118 175,407,487 0.65%
D
()
¢ 3
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@ (2022 5 31 )
() ()
820,264,765 99.99
820,264,765 99.99
64,169 0.01
820,328,934 100.00
(D
2
0) (2022 5 31 )
) ) (D)
3.2285 3.2909
1 249,252,413 99.99
804,724,165| 820,264,765
)

99.99%

99.99%

)
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(€))
() () X )X )
1
5,749,554 5,749,554 0.6782 0.6782
(2020 5 14 )
2
125,007,636 | 125,007,636 0.8522 0.8522
(2020 11 16 )
3
455,548,050 | 455,548,050 1.0180 1.0180
(2021 5 14 )
2021 5 474,589,585 1.0575
6 534,892,557 1.0896
7 573,777,978 1.1168
8 611,514,926 1.1395
9 620,464,721 1.1127
10 687,177,124 1.2090
4
721,399,513 | 721,399,513 1.2135 1.2135
(2021 11 15 )
11 746,640,046 1.2026
12 798,354,185 1.2811
2022 1 718,000,686 1.1888
2 741,331,322 1.1880
3 836,658,784 1.3347
4 833,130,016 1.3552
5
788,871,559 | 788,871,559 1.2293 1.2293
(2022 5 16 )
5 820,328,934 1.2517
()
1 0.0000
2 0.0000
3 0.0000
4 0.0000
5 0.0000
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1 32.2
2 25.7
3 19.5
4 19.2
5 1.3
(4)
1 7,478,101 0
2 140,458,220 2,241,804
3 342,186,288 41,376,227
4 234,523,610 87,566,962
5 244,028,586 196,779,118

(

)

1,000,000
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€Y)

2021 11 15 2022 5 16
232,443 291,980
361,089,443 428,419,093
7,800

361,321,886 428,718,873
361,321,886 428,718,873
621,558 735,486
8,368 10,826
201,034 259,914
7,464 10,885
838,424 1,017,111
838,424 1,017,111
310,779,058 367,743,347
49,704,404 59,958,415
61,511,701 98,102,180
360,483,462 427,701,762
360,483,462 427,701,762
361,321,886 428,718,873
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&)

2021 5 15 2021 11 16

2021 11 15 2022 5 16
47,554,615 6,250,050
47,554,615 6,250,050

5

37,784 54,860
907,783 1,317,530
7,464 10,885
953,036 1,383,275
46,601,579 4,866,775
46,601,579 4,866,775
46,601,579 4,866,775
299,732 1,861,404
3,030,739 49,704,404
10,190,429 16,413,807
10,190,429 16,413,807
640,001 5,066,309
640,001 5,066,309
3,117,132 4,098,858
49,704,404 59,958,415

50/125



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

®
2021 11 16
2022 5 16
1.
2.
2021 11 14 2021 11 15
2022 5 14
2022 5 16 182
2021 11 15 2022 5 16
1. 186,191,101 310,779,058
134,722,709 86,236,772
10,134,752 29,272,483
2. 310,779,058 367,743,347
2021 5 15 2021 11 16
2021 11 15 2022 5 16
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2021 5 15 2021
6 14
200,773
17,192,930
45,323,750
19,467,106

82,184,559 1

4,204.30
390,955 1 20
2021 6 15 2021
7 14
914,365
58,210
57,764,174
36,244,283
94,981,032
1 4,231.01
448,975 1
20
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2021 11 16 2021

737,474

1,710,783

101,656,541

164,843,899 1

1,312,406

1 20
2021 12 15 2022
3,678,857

60,537,544
170,310,208 1
5,279.32

645,197 1

60,739,101

104,781,401




2021 7 15
8 16

2021

402,589

2,052,033

65,715,017
36,767,883

104,937,522 1
4,312.55
486,660 1 20

2021 8 17
9 14

2021

381,947

396,987

84,561,825
38,342,162

123,682,921 1

4,320.76
572,505 1 20
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2022 1 15
2 14

2022

176,379

113,946,223
64,773,220

178,895,822 1
5,264.76
679,597 1 20

2022 2 15
3 14

2022

819,611

117,730,338
64,253,167

182,803,116 1
5,268.59
693,935 1 20
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2021 9 15 2021 2022 3 15 2022
10 14 4 14
1,056,354 2,447,216
6,437,133 35,169,065
89,915,071 122,149,847
38,376,374
62,598,262
135,784,932 1 222,364,390 1
4,552.88 6,319.68
596,479 1 20 703,720 1
20
2021 10 15 2021 2022 4 15 2022
11 15 5 16
461,959 489,425
16,746,567 0
95,959,414 133,344,494
44,924,733 98,348,241
158,092,673 1 232,182,160 1
5,086.98 6,313.70
621,558 1 20 735,486 1 20
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2021 11 16
2022 5 16
2 4
2022 5 16
@)
@)
2021 11 15 2022 5 16

17,474,199 42,382,213
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17,474,199 42,382,213
2021 11 15 2022 5 16
2021 11 16
2022 5 16
1
2021 11 15 2022 5 16
1 1.1599 1.1630
1 (11,599 ) (11,630 )
®
@
@
132,592,335 428,419,093

428,419,093

428,419,093
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2021 11 15

2022 5 16

93,238,972

44,226,895

536,287,979

210,532,643

608,240,787

108,034,208

47,663,861,864

25,651,791,648

18,272,888 94,068
1,738,691 7,736,138
61,066,988 39,875,321

384,880,166

188,552,965

49,367,588,335

26,250,843,886

49,367,588,335

26,250,843,886

968,024 33,707,304
117,612,212 54,733,848
1,595,300 33,493,300

120,175,536

121,934,452

120,175,536

121,934,452

15,493,643,839

8,086,604,741
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33,753,768,960

18,042,304,693

49,247,412,799

26,128,909,434

49,247,412,799

26,128,909,434

49,367,588,335

26,250,843,886

2021 11 16
2022 5 16

€y

@

€y
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®
12 133 60
61
2021 11 15 2022 5 16

2021 5 15 2021 11 16
14,543,790,336 15,493,643,839
2,491,284,739 2,002,694,044
1,541,431,236 9,409,733,142

6,232,697,150
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1,155,430,537 1,114,875,389
333,387,315

289,130,193 234,622,314
b 1,902,848 1,654,086
7,714,496 10,179,539

2050
602,350,663 721,260,802
1,462,352,614 1,530,176,275
226,945,363 244,139,212
113,600,152 132,592,335
3,234,127,642 3,608,455,978
6,140,969 6,212,819

2030
5,172,694 5,255,425

2040
320,823

183,749,014
2020-07
184,925,099 163,031,381
2021-02

242,820,984 246,729,034
58,519,918 63,113,554
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1,136,673,328
16,002,860 3,985,775
15,493,643,839 8,086,604,741
15,493,643,839 8,086,604,741
2021 11 16
2022 5 16
2 4

2022 5 16
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€y
€)
®
2021 11 15 2022 5 16
6,029,483 2,397,566
9,535,078,359 2,879,171,758
9,541,107,842 2,876,774,192
2020 12
1 2021 11 15 2021 12 1 2022 5 16
2021 11 15 2022 5 16
1,000,103,550 1,018,186,800 | 18,083,250 426,732,370 393,558,728 | 33,173,642
1,000,103,550 1,018,186,800 | 18,083,250 426,732,370 393,558,728 | 33,173,642
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1.

2.

3.

4.

2.
2021 11 15 2022 5 16

577,872,572 577,094,186 778,386 201,356,801 200,917,207 439,594
513,258,477 513,138,406 120,071 194,502,921 194,168,642 334,279
64,614,095 63,955,780 658,315 6,853,880 6,748,565 105,315
577,872,572 577,094,186 778,386 201,356,801 200,917,207 439,594

1.

@
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@
2.
3.
1
2021 11 15 2022 5 16
3.1786 3.2311
1 (31,786 ) (32,311 )
@
@
VANGUARD REAL ESTATE ETF 8,610.000 833,275.800
833,275.800
(108,034,208)
108,034,208
[108,034,208]
PEBBLEBROOK HOTEL TRUST 18,096 406,617.120
URBAN EDGE PROPERTIES 15,182 277,982.420
XENIA HOTELS & RESORTS INC 15,700 289,665.000
AVALONBAY COMMUNITIES INC 19,241 3,986,927.610
SIMON PROPERTY GROUP INC 45,189 5,277,171.420
BOSTON PROPERTIES INC 19,564 2,205,058.440
APARTMENT INVT & MGMT CO -A 20,988 122,150.160
VORNADO REALTY TRUST 21,821 755,879.440
EASTERLY GOVERNMENT PROPERTI 11,878 224,731.760
NATIONAL STORAGE AFFILIATES 11,300 580,820.000
NEXPOINT RESIDENTIAL 3,126 232,793.220
EQUITY RESIDENTIAL 47,062 3,527,767.520
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APPLE HOSPITALITY REIT INC 29,200 479,172.000
EPR PROPERTIES 10,284 516,153.960
BLUEROCK RESIDENTIAL GROWTH 3,900 102,336.000
CITY OFFICE REIT INC 6,000 78,660.000
GLOBAL NET LEASE INC 14,233 192,430.160
EQUINIX INC 12,387 8,172,942.600
FOUR CORNERS PROPERTY TRUST 10,629 281,774.790
CHATHAM LODGING TRUST 6,665 79,646.750
SERITAGE GROWTH PROP- A REIT 5,000 41,600.000
RYMAN HOSPITALITY PROPERTIES 7,600 670,396.000
RETAIL OPPORTUNITY INVESTMEN 16,700 298,262.000
COMMUNITY HEALTHCARE TRUST 1 3,200 116,224.000
BRAEMAR HOTELS & RESORTS INC 7,800 42,822.000
HOST HOTELS & RESORTS INC 98,272 1,955,612.800
AMERICAN HOMES 4 RENT- A 40,673 1,525,237.500
HUDSON PACIFIC PROPERTIES IN 21,000 434,910.000
RLJ LODGING TRUST 22,921 304,390.880
FARMLAND PARTNERS INC 3,900 56,550.000
PHYSICIANS REALTY TRUST 30,300 534,189.000
ARMADA HOFFLER PROPERTIES IN 9,300 121,923.000
KIMCO REALTY CORP 84,828 1,972,251.000
GLOBAL MEDICAL REIT INC 8,300 108,066.000
HEALTHCARE TRUST OF AME-CL A 30,395 886,014.250
WHITESTONE REIT 6,400 76,864.000
GAMING AND LEISURE PROPERTIE 32,274 1,446,520.680
PIEDMONT OFFICE REALTY TRU-A 17,100 256,329.000
PARK HOTELS & RESORTS INC 32,480 597,956.800
DIGITALBRIDGE GROUP INC 70,603 419,381.820
INVITATION HOMES INC 82,143 3,032,719.560
JBG SMITH PROPERTIES 15,732 388,423.080
ALEXANDER & BALDWIN INC 10,000 208,500.000
CLIPPER REALTY INC 1,890 16,272.900
GLADSTONE LAND CORP 4,251 114,947.040
AMERICOLD REALTY TRUST 36,695 962,876.800
INDUSTRIAL LOGISTICS PROPERT 9,000 133,110.000
VICI PROPERTIES INC 115,665 3,323,055.450
BRT APARTMENTS CORP 1,600 32,912.000
INNOVATIVE INDUSTRIAL PROPER 3,589 496,968.830
SAFEHOLD INC 1,957 85,227.350
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NECESSITY RETAIL REIT INC

16,943 122,159.030
CLASS A
ESSENTIAL PROPERTIES REALTY 16,743 387,265.590
PLYMOUTH INDUSTRIAL REIT INC 4,750 101,222.500
STORE CAPITAL CORP 33,770 924,622.600
CREATIVE MEDIA AND COMMUNITY

2,100 14,490.000
TRUST
BROADSTONE NET LEASE INC 22,200 446,664.000
SUMMIT HOTEL PROPERTIES INC 14,668 128,491.680
LIFE STORAGE INC 11,313 1,303,710.120
AMERICAN ASSETS TRUST INC 7,274 239,241.860
INDEPENDENCE REALTY TRUST IN 30,319 687,938.110
PREFERRED APARTMENT COMMUN-A 7,323 182,269.470
PARAMOUNT GROUP INC 22,593 200,399.910
EMPIRE STATE REALTY TRUST-A 19,500 156,390.000
NETSTREIT CORP 5,500 114,400.000
APARTMENT INCOME REIT CO 21,601 953,684.150
CTO REALTY GROWTH INC 860 53,956.400
REXFORD INDUSTRIAL REALTY IN 22,079 1,511,969.920
STAG INDUSTRIAL INC 24,266 836,206.360
ALPINE INCOME PROPERTY TRUST

1,500 28,113.750
INC
INDUS REALTY TRUST INC 861 57,067.080
POSTAL REALTY TRUST INC CLASS

2,300 34,776.000
A
PHILLIPS EDISON AND COMPANY

15,569 522,962.710
INC
ORION OFFICE REIT INC 7,823 100,290.860
VENTAS INC 54,913 3,020,764.130
CARETRUST REIT INC 13,304 228,296.640
INVENTRUST PROPERTIES CORP 9,500 282,625.000
BRIXMOR PROPERTY GROUP INC 41,010 972,347.100
OFFICE PROPERTIES INCOME TRU 6,654 134,610.420
SABRA HEALTH CARE REIT INC 31,443 401,841.540
UMH PROPERTIES INC 6,244 120,571.640
CBL ASSOCIATES PROPERTIES INC 3,600 91,764.000
IRON MOUNTAIN INC 39,886 2,087,234.380
TERRENO REALTY CORP 10,350 658,881.000
SPIRIT REALTY CAPITAL INC 17,593 739,257.860
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SUN COMMUNITIES INC 15,994 2,605,902.420
ACADIA REALTY TRUST 12,211 240,434.590
ALEXANDER"S INC 300 70,230.000
PROLOGIS INC 101,813 13,067,698.550
ALEXANDRIA REAL ESTATE EQUIT 20,071 3,340,817.950
BRANDYWINE REALTY TRUST 23,542 254,724.440
SAUL CENTERS INC 1,800 86,220.000
VERIS RESIDENTIAL INC 11,000 161,370.000
CAMDEN PROPERTY TRUST 14,031 2,048,385.690
COUSINS PROPERTIES INC 20,455 688,924.400
SITE CENTERS CORP 24,678 371,650.680
DUKE REALTY CORP 52,400 2,809,688.000
EASTGROUP PROPERTIES INC 5,578 936,155.740
ESSEX PROPERTY TRUST INC 8,934 2,646,965.520
FIRST INDUSTRIAL REALTY TR 17,907 955,517.520
FEDERAL REALTY INVS TRUST 9,707 1,125,720.790
GETTY REALTY CORP 5,403 143,017.410
WELLTOWER INC 59,876 5,291,242.120
HEALTHPEAK PROPERTIES INC 74,221 2,232,567.680
HIGHWOODS PROPERTIES INC 14,400 559,296.000
SERVICE PROPERTIES TRUST 22,700 145,507.000
HEALTHCARE REALTY TRUST INC 20,259 578,597.040
EQUITY COMMONWEALTH 15,575 404,794.250
KILROY REALTY CORP 14,409 884,424.420
LTC PROPERTIES INC 5,408 193,768.640
LXP INDUSTRIAL TRUST 38,895 453,904.650
MID-AMERICA APARTMENT COMM 15,878 2,854,229.280
MACERICH CO/THE 29,279 368,915.400
EQUITY LIFESTYLE PROPERTIES 23,715 1,716,491.700
NATL HEALTH INVESTORS INC 6,300 343,665.000
NATIONAL RETAIL PROPERTIES 24,120 1,048,737.600
REALTY INCOME CORP 77,825 5,246,183.250
CORPORATE OFFICE PROPERTIES 15,410 393,417.300
PENN REAL ESTATE INVEST TST 17,000 8,498.300
PUBLIC STORAGE 20,956 6,675,114.680
PS BUSINESS PARKS INC/CA 2,764 516,287.560
REGENCY CENTERS CORP 21,226 1,441,033.140
RPT REALTY 11,600 143,956.000
TANGER FACTORY OUTLET CENTER 14,316 254,252.160
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SL GREEN REALTY CORP 8,838 569,520.720
DIVERSIFIED HEALTHCARE TRUST 32,900 72,380.000
URSTADT BIDDLE - CLASS A 4,100 69,167.000
UDR INC 41,167 2,008,126.260
UNIVERSAL HEALTH RLTY INCOME 1,800 87,966.000
WP CAREY INC 26,243 2,134,605.620
WASHINGTON REIT 11,600 264,944.000
ASHFORD HOSPITALITY TRUST 4,700 24,628.000
AGREE REALTY CORP 9,800 670,124.000
OMEGA HEALTHCARE INVESTORS 32,906 935,517.580
CUBESMART 30,158 1,304,031.920
SUNSTONE HOTEL INVESTORS INC 30,126 347,654.040
DIGITAL REALTY TRUST INC 39,096 5,129,004.240
CEDAR REALTY TRUST INC 1,700 42,891.000
EXTRA SPACE STORAGE INC 18,429 3,298,053.840
HERSHA HOSPITALITY TRUST 4,575 46,985.250
CENTERSPACE 2,060 175,903.400
KITE REALTY GROUP TRUST 30,169 639,582.800
ONE LIBERTY PROPERTIES INC 2,200 57,156.000
AMERICAN CAMPUS COMMUNITIES 19,190 1,242,552.500
GLADSTONE COMMERCIAL CORP 5,121 99,142.560
DIAMONDROCK HOSPITALITY CO 28,942 285,078.700
MEDICAL PROPERTIES TRUST INC 82,122 1,495,441 .620
FRANKLIN STREET PROPERTIES C 13,105 58,710.400
DOUGLAS EMMETT INC 24,186 665,840.580
MANULIFE US REAL ESTATE INV 247,362 148,417.200
KEPPEL PACIFIC OAK US REIT 110,200 77,140.000
EAGLE HOSPITALITY TRUST 90,000 0.000
PRIME US REIT 79,100 56,952.000

151,613,504.020

(19,656,690,796)
ASSURA PLC 407,270 269,816.370
EMPIRIC STUDENT PROPERTY PLC 83,320 73,154.960
STANDARD LIFE INV PROP INC 56,200 44,566.600
UK COMMERCIAL PROPERTY REIT 118,460 101,520.220
PICTON PROPERTY INCOME LTD 75,640 71,328.520
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REGIONAL REIT LTD 59,840 51,282.880
NEWRIVER REIT PLC 42,860 38,402.560
CAPITAL & COUNTIES PROPERTIE 117,590 191,083.750
CIVITAS SOCIAL HOUSING PLC 85,980 72,395.160
CUSTODIAN REIT PLC 60,900 61,143.600
PRS REIT PLC/THE 75,872 81,334.780
IMPACT HEALTHCARE REIT PLC 53,280 66,706.560
LXI REIT PLC 125,918 178,551.720
TRIPLE POINT SOCIAL HOUSING 51,240 45,859.800
AEW UK REIT PLC 21,930 26,710.740
BMO COMMERCIAL PROPERTY TRUS 110,420 130,737.280
SUPERMARKET INCOME REIT PLC 136,123 170,834.360
HOME REIT PLC 77,587 94,656.140
LAND SECURITIES GROUP PLC 105,957 772,426.530
SEGRO PLC 165,889 1,845,515.120
HAMMERSON PLC 482,269 131,707.660
UNITE GROUP PLC/THE 56,290 588,793.400
BRITISH LAND CO PLC 132,280 663,251.920
GREAT PORTLAND ESTATES PLC 35,071 235,151.050
DERWENT LONDON PLC 15,830 473,317.000
PRIMARY HEALTH PROPERTIES 184,120 261,450.400
WORKSPACE GROUP PLC 17,759 117,564.580
SAFESTORE HOLDINGS PLC 29,124 314,539.200
SHAFTESBURY PLC 39,800 226,661.000
BIG YELLOW GROUP PLC 23,890 300,536.200
LONDONMETRIC PROPERTY PLC 135,177 329,831.880
SCHRODER REAL ESTATE INVESTM 78,138 43,288.450
TRITAX BIG BOX REIT PLC 263,418 537,372.720
8,611,493.110

(1,369,830,209)

REIT 1 LTD 26,100 527,220.000
527,220.000

(20,084,024)

DEXUS/AU 150,290 1,603,594.300
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HEALTHCO HEALTHCARE &

38,400 64,512.000
WELLNESS REI
HOME CONSORTIUM LTD 25,790 143,908.200
RAM ESSENTIAL SERVICES

53,900 48,779.500
PROPERTY UN
CHARTER HALL SOCIAL INFRASTR 46,820 163,401.800
CROMWELL PROPERTY GROUP 199,444 160,552.420
CENTURIA INDUSTRIAL REIT 76,000 261,440.000
RURAL FUNDS GROUP 53,875 157,853.750
WAYPOINT REIT 101,781 251,399.070
CHARTER HALL LONG WALE REIT 86,122 417,691.700
CENTURIA OFFICE REIT 62,250 126,367.500
CENTURIA CAPITAL GROUP 89,450 207,524.000
IRONGATE GROUP 77,400 148,221.000
HOMECO DAILY NEEDS REIT 204,898 271,489.850
SHOPPING CENTRES AUSTRALASIA 157,430 465,992.800
GROWTHPOINT PROPERTIES AUSTR 41,377 157,646.370
NATIONAL STORAGE REIT 152,575 352,448.250
DEXUS INDUSTRIA REIT STAPLED

31,510 99,571.600
UNIT
GDI PROPERTY GROUP 71,460 74,675.700
SCENTRE GROUP 734,726 2,079,274.580
ARENA REIT 48,810 206,466.300
HOTEL PROPERTY INVESTMENTS 27,160 93,158.800
BWP TRUST 67,951 279,958.120
GPT GROUP 267,670 1,260,725.700
CHARTER HALL RETAIL REIT 73,410 309,056.100
MIRVAC GROUP 550,921 1,217,535.410
STOCKLAND 343,431 1,346,249.520
ABACUS PROPERTY GROUP 53,960 160,261.200
GOODMAN GROUP 237,560 4,672,805.200
VICINITY CENTRES 556,686 1,024,302.240
CHARTER HALL GROUP 68,052 898,286.400
INGENIA COMMUNITIES GROUP 51,590 207,907.700

18,933,057.080
(1,704,543,129)

INOVALIS REAL ESTATE

2,300 17,503.000
INVESTMENT UN
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BTB REAL ESTATE INVESTMENT

5,100 20,196.000
UNITS T
EUROPEAN RESIDENTIAL REAL

6,200 28,582.000
ESTATE |
NEXUS INDUSTRIAL REIT UNITS 4,300 51,342.000
PRIMARIS REAL ESTATE

6,741 93,228.030
INVESTMENT UN
ARTIS REAL ESTATE INVESTMENT 8,400 103,320.000
SLATE GROCERY REIT 4,000 57,520.000
KILLAM APARTMENT REAL ESTATE 8,000 150, 320.000
SLATE OFFICE REIT 5,100 25,347.000
MINTO APARTMENT REAL ESTATE 2,800 51,044.000
NORTHWEST HEALTHCARE PROPERT 15,500 198,400.000
SUMMIT INDUSTRIAL INCOME REI 12,200 233,752.000
TRUE NORTH COMMERCIAL REAL E 6,100 38,796.000
AUTOMOTIVE PROPERTIES REAL E 2,700 36,747.000
GRANITE REAL ESTATE INVESTME 4,500 394,875.000
DREAM INDUSTRIAL REAL ESTATE 16,200 229,068.000
INTERRENT REAL ESTATE INVEST 9,700 129,689.000
FIRST CAPITAL REAL ESTATE IN 15,200 228,304.000
CHOICE PROPERTIES REIT 22,600 334,480.000
MORGUARD NORTH AMERICAN RESI 2,700 48,168.000
CT REAL ESTATE INVESTMENT TR 7,400 127,058.000
PLAZA RETAIL REIT 7,000 32,130.000
SMARTCENTRES REAL ESTATE INV 10,000 291,800.000
CAN APARTMENT PROP REAL ESTA 12,000 583,800.000
H&R REAL ESTATE INV-REIT UTS 19,966 260,955.620
RIOCAN REAL ESTATE INVST TR 21,400 470,158.000
DREAM OFFICE REAL ESTATE INV 3,300 76,824.000
BOARDWALK REAL ESTATE INVEST 3,200 156,320.000
CROMBIE REAL ESTATE INVESTME 7,200 120,672.000
ALLIED PROPERTIES REAL ESTAT 8,800 341,880.000

4,932,278.650
(495,348, 745)

KEPPEL DC REIT 186,483 365,506.680
FIRST REAL ESTATE INVT TRUST 170,976 50,437.920
MAPLETREE NORTH ASIA COMMERC 305,100 366,120.000
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AIMS APAC REIT 64,300 87,448.000
FRASERS LOGISTICS & COMMERCI 411,290 555,241.500
SASSEUR REAL ESTATE INVESTME 73,800 60,147.000
LENDLEASE GLOBAL COMMERCIAL 202,440 152,842.200
EC WORLD REIT 36,500 22,447.500
IREIT GLOBAL 71,624 43,690.640
ASCENDAS REAL ESTATE INV TRT 483,177 1,304,577.900
CAPITALAND INTEGRATED COMMER 732,122 1,661,916.940
SUNTEC REIT 307,400 531,802.000
MAPLETREE LOGISTICS TRUST 460,600 746,172.000
KEPPEL REIT 277,600 310,912.000
ASCOTT RESIDENCE TRUST 272,656 305,374.720
ESR-LOGOS REAL ESTATE

730,702 274,013.250
INVESTMENT T
CDL HOSPITALITY TRUSTS 107,700 136,779.000
FRASERS CENTREPOINT TRUST 151,176 349,216.560
STARHILL GLOBAL REIT 198,400 114,080.000
CAPITALAND CHINA TRUST 159,142 175,056.200
PARKWAYLIFE REAL ESTATE 54,600 259,350.000
MAPLETREE INDUSTRIAL TRUST 273,969 671,224.050
MAPLETREE COMMERCIAL TRUST 309,284 544,339.840
FAR EAST HOSPITALITY TRUST 147,800 95,331.000
SPH REIT 134,400 127,008.000
OUE COMMERCIAL REAL ESTATE 1 337,763 135,105.200

9,446,140.100

(879,719,028)
VITAL HEALTHCARE PROPERTY
7,056 1,807.740
TRUST UN
ARGOSY PROPERTY LTD 119,250 144,292.500
KIWI PROPERTY GROUP LTD 221,440 219,225.600
VITAL HEALTHCARE PROPERTY TR 60,260 176,561.800
GOODMAN PROPERTY TRUST 147,800 313,336.000
PRECINCT PROPERTIES NEW ZEAL 183,350 253,939.750

1,109,163.390
(90,441,183)
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EUROCOMMERCIAL PROPERTIES NV 5,057 111,759.700
ALSTRIA OFFICE REIT-AG 1,820 24,315.200
HAMBORNER REIT AG 9,070 76,097.300
WERELDHAVE NV 5,160 76,471.200
UNIBAIL-RODAMCO-WESTFIELD 15,315 1,072,662.600
NSI NV 2,271 80,166.300
VASTNED RETAIL NV 2,320 54,172.000
ICADE 4,098 230,717.400
CARMILA 5,780 87,162.400
ALTAREA 550 80,300.000
GECINA SA 7,153 750,349.700
KLEPIERRE 25,657 549,572.940
COVIVIO 6,222 402,874.500
MERCIALYS 6,370 54,559.050
AEDIFICA 4,776 522,494.400
COFINIMMO 3,882 491,849.400
BEFIMMO 3,130 146,797.000
INTERVEST OFFICES & WAREHOUS 3,030 77,416.500
RETAIL ESTATES 1,457 101,115.800
WAREHOUSES DE PAUW SCA 18,468 641,578.320
CARE PROPERTY INVEST 3,450 82,800.000
XI0R STUDENT HOUSING NV 2,670 131,497.500
MONTEA NV 1,310 130,345.000
COIMA RES SPA 2,770 27,229.100
IMMOBILIARE GRANDE DISTRIBUZ 6,930 27,546.750
LAR ESPANA REAL ESTATE SOCIM 7,500 36,750.000
INMOBILIARIA COLONIAL SOCIMI 34,559 265,585.910
MERLIN PROPERTIES SOCIMI SA 43,870 451,422.300
CROMWELL REIT EUR 43,520 89,216.000
IRISH RESIDENTIAL PROPERTIES 54,940 76,916.000
HIBERNIA REIT PLC 84,780 137,004.480

7,088,744.750

(956,626,104)
SK REITS LTD 8,700 60,204,000.000
D&D PLATFORM REIT LTD 8,000 42,560,000.000
SHINHAN ALPHA REIT CO LTD 8,260 63,932,400.000
LOTTE REIT CO LTD 17,135 99,040,300.000
MIRAE ASIA PAC REAL EST-1 13,090 62,832,000.000
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IGIS VALUE PLUS REIT CO LTD 5,600 32,928,000.000
JR REIT XXVII 16,350 92,050,500.000
KORAMCO ENERGY PLUS REIT 5,990 39,713,700.000
ESR KENDALL SQUARE REIT CO L 20,740 142,276,400.000

635,537,300.000

(64,570,590)
YUEXIU REAL ESTATE INVESTMEN 321,000 991,890.000
SUNLIGHT REAL ESTATE INVEST 142,000 536,760.000
FORTUNE REIT 203,000 1,392,580.000
PROSPERITY REIT 174,000 473,280.000
LINK REIT 303,600 20,751,060.000
CHAMPION REIT 268,000 911,200.000

25,056,770.000

(413,937,840)

25,651,791,648

[25,651,791,648]

25,759,825,856

[25,759,825,856]
! 0.5% 99.5% 76.7%

153

33 =% 100% 5.3%
1 - 100% 0.1%
32 - 100% 6.6%
30 =% 100% 1.9%
26 =% 100% 3.4%
6 =% 100% 0.4%
31 =% 100% 3.7%
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9 -% 100% 0.3%

6 -% 100% 1.6%
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2,085,053 2,716,662

721,368,530 788,838,207
723,453,583 791,554,869
723,453,583 791,554,869

81,475 106,441

1,956,376 2,555,655

16,219 21,214

2,054,070 2,683,310

2,054,070 2,683,310

594,461,226 641,710,694
126,938,287 147,160,865
131,856,229 100,418,336
721,399,513 788,871,559
721,399,513 788,871,559
723,453,583 791,554,869
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101,191,466 13,760,077
101,191,466 13,760,077
153 118
81,475 106,441
1,956,376 2,555,655
16,219 21,214
2,054,223 2,683,428
99,137,243 11,076,649
99,137,243 11,076,649
99,137,243 11,076,649
6,703,369 6,907,377
8,043,472 126,938,287
29,312,928 58,281,565
29,312,928 58,281,565
2,851,987 42,228,259
2,851,987 42,228,259
126,938,287 147,160,865
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92,433,995 4,169,266

48,821,273 98,789,413
39,422,234 96,249,070
180,677,502 199,207,749
1 3,039.35 1 3,104.32

5
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1.2135 1.2293
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2022 5 31
477,397,173
125,624
477,271,549
403,022,982
1.1842

2022 5 31
27,252,219,876
128,209,134
27,124,010,742
8,242,019,913
3.2909

2022 5 31
821,050,478
721,544
820,328,934
655,353,842
1.2517
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Daiwa Asset Management(Singapore)Ltd. 1,727
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Management Singapore 133 100.0 1,727
(Singapore)Ltd. )
() MAS
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Daiwa Asset
Management Singapore 133 100.0 1,900
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*2,411
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*6,290
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