EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2022 10 3

03-5555-3431

10

1/112



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@
@
(11)
2
€)
10
©)
10
0120-106212 9:00 17:00
https://www.daiwa-am.co.jp/
®)
0120-106212 9:00 17:00
https://www.daiwa-am.co.jp/
)
Q)

2022 10 4 2023 4 3

2/112



®

©®

(10)

®

1D

(12)

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

3/112

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@

1 2001 12 28 10,000

a7 R

ST RNRE - BIANEHE

PRI

RN REE (RR0ER)

———
ISy

S{uiieE

BN R

]
A M
A

# =
iz
AEhERE

TOMEE
( )

HESS

MMF

MRF

ETF

ATy IR

AL

(3) M7 7 KN PERINERHIRRLTVET.
EHERESR
R

R SAE

S R

;:ﬁﬁﬂﬁ

)
WERTEER
VAR EEE

F6E
(RA)

£12E
(w\A)

BH%

€Mt
¢ )

F0-—1%L

FI2UR

IR
(cpo)

Iv—IYd

Fr=ll—
R

AP -FT-
TrA

Bi#E225

TOPIX

E0ith
BT
A=A
ASTUIA

(&) S77 /FHBSETIMEETER#IETLTVLET.

4/112




EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
ooooodooodoooooodd

12

32

26

12

480

5/112



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodoooooodd

O~ IN|F-

|||

6/112




EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodoooooodd

225

225

7/112



EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

http://www_toushin.or.jp/

OO EDOKHEIEETEMERS |ZFBR THELEBIC,
EFREOEWVWOHEORSFICIRELE T,

PRlFE2L5CYIENS | DFEE T DR MFREAD SETERN.
RAIELT, SEEMEOHBRERREFIIEECIEDLIIC

RBEITEVE T,

o —

fii g omE

HGEE st S | OFERED
B IFEERD S ETER

S T

LAl :
HAENTRS
SRS 1D AR

# FPEoldBCETHA A—=IJTHH, FEORMBEITVOHRANILAT LD
FEEDLSICESHEFRODFD A

8/112



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

#ENRE, BDDSIEE. SEFTEANEROEMSCHUT. BiFEmd CHRsmE
DRFHEESTSEHIC. RAEIE LT, SEPICHEREEYES 22 TH UL FERL
THBDLLFEY. COBR. HEEMEYIS OFREOHMBIADSIAY, EEMED
HRESBACIREECESHWCEDHDET.

AROEMEEECIIBALRELEEE. MRORREEESFHENSLE. BED

FBMICAIELTEFUESUICIREMEDRRICE TR, T72 FORE | 8LU 2 DHERD
TEONEVC ENSBDET,

E SEEE. RIS e NET.

OHEIFFCHIHTESRU. 10O08[MITY,
OEEIHLER. RAELTHRINERERTY .

ﬂ BN, el EhENET.

CENEEFIAOLIE1OBMEEDET .
E BRI LD RS BTSN TEET,

ORMEZ O THRINERT B LR TEFT B A
SlEXT RO ETO&8fETDET,

T7UROLES

OHTFUERER. D7EU—TJ7/FAR CERETEVET,

JPEU—TJ7U/RATER. BEEOHEEEHSBANOLEHSEZTESHTRE—-27 R
(HI7F) &L, TOEEEXELTIT -7/ FOSHIEFCREL T, EERNGERETY —
TP VRETIIESHEFITYT, 58, Y77 0RE IHF—T7/E~OIREOEFH. FETORS
ADOEERES SUBRMESSTYEE DR R TETEVNET,

[ —T7 ]
i - | N -
b o YRS
| waE 8 0
mEE L | HTrUR | >
- FEES. e
Ame ke | S PEIE'CL’D
E2Y - - EEN
5 NY=TFUE aa

9/112



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@ S5 B10BCABETRVET.

OREDSEF. RAIELT, EEOFERBCLC. BEFNRSEN SHEH
BLUVEAEENR (B FEZFRUVCROZFHICOVTIELERT,
EREUSESEN EOLBIESHHIET,

CENEEF. SEEEERE GHEEBE THICSLWTERDILLBENE LT
AP SEEESHICERINTUVSSE) ICHULTIHILODNET,

HEIROPSREEOTI VWS LU FOEHICOVTHRIIT30DTRESUE T AL

FlofzHmlFR

BV SHERHORERESSICE. FIIRERITEEA.
* NEREE~OIRBEISICE, fREEIEZA.

BREFEGA IN=R - A UFYIRICDNT

@ [B8FHAUN=2 427w 23] & BRSBTS > TRESICHRSNIEFRICE ST
RHSTN2BEYTHY . Gl CEBFEFMLR. B8BTS N2 - AT v I BUBLY
(BREEAVIN-2 - AUFTwIR]| ZRETDFE. TOICE, [BEFGAN- - 12T wvI2]
ZRHT IROENLGS [BETOEM CHULT, BSFEZO/R-YONNMEEEELTVETY.,

@ (B8] 8&U BB/ N-R- 1T o2 ERTRNICIHYT SERETOMOIREEZ.
FATHASLOFEAENRIICRREL TWEY,

@ [F47LBRE-BRTYA V- - AT vIA] G BREBESELAHSORNTIOOETER
TN200OTHY. SRS BFBEFMILE. TOERBLU [F1 0 LBRE-GEEE -2
AT wIA) DESICRALT, —VYIDRTEEARVEEA.

@ #ASHOEREFMHHE, (BRI N-R AT vIR] BLU [BRREKE] £EEN
CRRTIBRBEASBDOTREL, RRORRE, BEXLZEPEHCELT, BEEARVLEEA.

B HBIESUOETEFMNLE. (BT N2 - 12Ty 23] 84U [BETOEM] OMELE
BE, TORBEEASRIBLULARERLT SBNZERELTLET,

10/112



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

BEEMIBROBZICAT 2EBER

YT 7V R EEHED QMO ONEEROZEHRE [HRFE1/(—R-
AVTwIR] OEBFRC—HEHCLZBNE L TERZETREVED. KIEL.
FEULTROBANS ., BAEMBAOEDEHETEIC—HIT 2BDTESDFE A

1. KR CYMS I OTREORMBAOSHASLT LOHNEERREFREES
BWTE

0. BEFERMOEDES. FIRAT SRMEETHOERE E0E
I\, BINERES KU G U Ieikiiis S5 NS | DX E M SR EBEDZE

HR(IFEESTEG e O0—ILA —)(—T 281ECHT 5. [RBORLSTMEOMEE
DEE

AHAEFOREMEMIIFDREICIDFFIRAENBDH L
ERBEEA (GEH). SaBl. TEETFIHES0aE
PREEESTAOREEDE T LIEBSEE BT SRR OEE
PRIt Fa XTI DREERS | R {U DR E

=

w72

11/112



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

HEEAVIN=R A VT I ADEERIEICOLT

O MERPAAVN-R ATy OA| 3. ERTHBETFIME] OB~ D
ZEHRO-1BLBEDISCHEINTVS D FIERAEERTHIEZD
FiHFR(3 [BRTFOME] 0— 1 ELEbFETH. 2EFRB L LRENcBEDHE
[CEVTIE. [BEFIHE] OZERED[-1{E] [CEDDIFTRBDEE Ao

[#11] BETSHMmLS1BECS%LR2L. 2HEIR10% LRLLES

2gBE
B8 | 188 MBl) | 2BE (MEk) | EEEO
te#
B8 100 105 5% 1158.5 10% 15.50%
BETYAVI—R (VTR | 100 95 -5% | 855 | -10% | -14.50%
120 1155
110
105 freememscmsasecmemennncee s
100 —-O— BEFY
—{= TEIEH
95
90
85
85.5
80 '
e $4= 188 2HE

$[2BE)] & E¥B] &EHEL.
BRI I—Z A T v 2 0OEEFEIE (85.5—100) +100=-14.5% T&hb.
BRESkfoEEsz (115.5—-100)+100= 15.5%0—-1{E&3E>TULER A,

#_FEClE. WFEMOBEHT 00T HIHT /0. itiesmisUms b L THEALICFITHD.
HREFFREDFTOTITEE 2,

12/112



EDINETOOOO
O00OO000000000004000(eo6748)
Oooooooooooobooooooad

(2] BEFO#EL 1 BEICS% TEL. 2BBIC10% MELEES

2H8E
BRiH 158 (FiBL) =8B (slBk) | BEHD
R et 3]
B2 T 100 g5 —-5% 855 -10% | —14.50%
BERA =2 - AT IR 100 105 5% 1165 10% 15.50%

120
115
110
100
a5
90
85 brasrrmamssrs s sy

—— BiETS
=0 H&E

AR 1HE 2HEB

$[2BE] & BER] &%&HEL.
BEEHAI—A ATy 2ADEEHEIR (115.5-100) +100 = 15.5%T&HD.
BETHM@OERX (85.5—-100)+100=-14.5%0—1EcE>TLER v.

# ROl NRIEMOEREEOD DY T {EHHT H7cth, M EEiEU MR EL THREBLIEFI TSN,
KREFREDFIOTTEE L.

13/112



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

(FIS] BEFO#EL 1 BECS% AL, 2BBIC10% AL, 3HBCE% LRLIEES

3BEE
Z#8| 188 @AY 288 @EY) 588 @R E480
AR 100 | 105 | 5% | 945 |-10%100.17| 6% | 0.17%
BEPV—R (YFu2 | 100 | 95 | -5% |1045| 10% 9823 [ -6% | —1.77%
110
105 104.5
100 —O— BT
== HRIEH
95 B e e S
90

¥R 1 BH 2HH 3HH

& [3EHB] & [BEER] &FEREL.
BEESHA =R - ATy 2ADEFHEIZ (98.23-100) 100 =-1.77%THH.
BETSEoER= (100.17-100)=100=0.17%0O-1&&FE->TVER A

# ROl NRIEMOEREEOD DY T {EHHT H7cth, M EEiEU MR EL THREBLIEFI TSN,
ERCFREDFITOTITEE FELe

@
2015 4 24
2015 4 27

®

Tl 3

14/112



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodooodd

1

Tl 1

1

l

1

1

1

2022 7
151 7,427 2,500

1959 12 12
15/112



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

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

16/112



¢))

a A W N

10.
11.

12.

13.

14.

15.
16.

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

3
2 20 ®)
2 1 6
2 2
2 1 4
2 1 6
2 1 7
1 8
1. 11.
2 1 10
2 1
11
2 1 18
2 1 19

17/112



®

17.
18.
19.
20.
21.

o 01 A WN P

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2 1 20

2 1 14
2 1 16

19.

12. 17. 1.
2 6. 14
12. 17. 2. 6.
13. 14.
2
2 1 14
2 2 1

18/112



EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Oooooooooooooooooad

HM 3 An mm ¥
||| @ X || =
k2L |8 Olds| & | 22 T
Rﬁ_j 3 H B = B ik
SHR B IR( 2] [ £
T =

_Em

Fo0-miRghE T

hhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhh

Cl0

2

CI0 Chief Investment Officer

Deputy-CIO 0 5

Cl0

Deputy-CIO

Cl0

19/112



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

FD

45 55

FD

2022 7

4)

@

®)

100 5

20/112



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

21/112



22/112

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

100 10 100 20

10

€Y

&)

2 20 3)

23/112



g A W N

10.

11.
12.

13.

14.

15.

16.
17.

18.

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

19

10.



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2
2
1.
2. 2 1 14
3.
4.
5. 2 2 1
6. 5.
€))
10
5
28 8
3 28 8 3
28 8 3
1
2
@ 1. .
3

25/112



26/112

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@ 1.



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@

¢))

27/112



®

28/112

37

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2.



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@
:; MERA | « |
: ; ARUAIRENOBY ;
3 BAUATRARCHTSE=S o e BEEUNHIERITTD !
H T ERRRDISEREER EBORBE RIS :
E M AR E SRR ROE T EEADEE :
: URTTZIAY REH | i
MAURTERNICHTSAGH
: - EMUZIOWESSURNUAD HAORE-EW |
:. ERFORRECHTLEROES WEEBH S ERROER-RE '
MBURD. BBURDH LR P
{ HURFDER :
: BN EOENUA IO EMUAZEABOAY b
{ : EELUNBEERETS g
; SRWnON. ESOREER EWRW :
¢ BEESE P EEROB ST D :
; DiE :
-EEuE

29/112



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

OTFEREOT X, JrPY/RERFENGEEI SAEERNICHETESLSIERLIEBOTY.
BOISI7FBESFYICS D FEHEEE (FAFRICH TSI FHOMEE) 0T - @X -
BE, 7 RS LUORENGERI S AU DVWTERRLTVWET . ELEDI SR 77 0K
CEESFHICBITFHEERORBERTLTVWET,

R R e

i iamigeA~meA) N (201798 A ~ 2022 TH)
10000 | b [} -y
120,008 1 T
O ¥

[ | 421

| ° 193

| = ,

| a2 og7 | D105 o 105 lu 2

0 0.1 3.6
a “.'.I'““ll. I I '-"r ] T % + *
-4 -12.4 i

| 10 14— 0

1 ; ¥ 398

| A THE R R E ) ol

— | =
l— T T :l::

i - 100
20178 ming sk Hdaa wne FarER] et BRE RiNE GRAEE CEOE SADE KRODR

HEEEIIAR. FFFORENRERLTLSROTRELVES A,

HWPFREDENRSEE, RS HW 2oEE LY EABEELEEDESFRLTHELEBOTEY., LRO
BREMICH DL THBLESHEERL LRGBS FEUET.,

#ITPFOEMBEERECSNWT. AESEMSOF—F U RHTEFEVRSRUTOL—ILTHERLTLET,
ORI BT AT — I ENRS RN TNET A
DEMBEEMRE TEZLNEFESESICE. BHIECEBCOLWTOHFRELTLET.,
FEA YT A7PYRCSENT. DDICEATIRSICRER. AEEMCOVWTAYFT—A0OFMEZEFTAMLT

#nLET,

SEEIIADNT
B & & miailian (TOP) (sl
SHERE  MACIDO S A e (RS, A=)
BRER  MSCIT ¥ =725 - F—irwb - A 27 Fe2 A (BSa&. -2l
El=E1R - NOMURABPIZR
FEMER  FISERRER 7222 (BE<B%xE, H~—32)
FRER P b B oA 2T Do TRt o Tyt =i S i i=2 00 B [H=2)
BIEMIC LT
SEEFRESEE (TOPIX) E}?EEf&B&UE‘eﬁﬁlzn‘E‘&ﬁﬂEm:*:?‘.ﬂi;i. JHE R ) P ABFETER At ) P XETHOD
P (LT [JPX] &V0ET.) OENEETEY, BNORE, SREOLE. JRESEERICMTS YT OEN] -
j'jfﬂ'?ﬁmb‘r R SERFE BRI T ST TOMRG ) P XFRALET. P XE. AEROEIHORDEL a-'
REOHE. EEVEOECHL, REEAVETA. BVNEOD9TL - A Tl ABSUMSCIIR =0T - 2 —fruk
A UT "J'.'?JJ;‘- MECH Ing. (TMSCH) FIRLCERTY. F272PE. MACICE2THE, #MB., EridEEEnsd EJED
T, MSCHER TP/ FELREFF/FIB VT LGS P ACBLTUDESRTERLE A, :-ll{ﬂi eI
SLTREINSETEA i"""'L" [ hittp=/ Mervaee.dabiva-am.co. jp/specialreport/globalmarcet/mothce html ] @NCAALRA-
BRIEHE. HRDSETSrRRTSERTRITENCEENTEROISEFOREERTHRREIB/NT, —F0Ed
AN ERC BN MRS N DR — R T4 UR D/ T — T U AR CEEENET. NOMURA BPIE RS -
FOR—VORFEHH NI CARLTNEY., F. BHRSEREOENLE. B2t AfHEEEETY 00T
B, FAUFOBRARSCAMLT—VREERLERA, BFTSEHFER 7w X2, FTSE Fived Income LLCICED
EEINTVSANS F e ATY. EHRIEFTEE Fived income LLC@EINH T, MRICM T ST~ TOMIEFTSE
Fixed Income LLCANLTWEY., SPEILAY AV BB A Fwdi— TI—Und «F=rwy JO—-Mik
FAIT=2Tr R, (EMEYELESETERCETISHFRLTOETY. JP. Morgani3 TOREE - EREEEET S0
TREUFDT e FIRERITEERITERLTVEY. JP. MorganhSORRICSSPNRBEELCEREERN - B - i
THILRABSESNTLERA, Copyright 2016, LP. Margan Chase & Ca. All Fignts fesarved.

€y

30/112



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

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

@
@
®
0.825 0.75
6
0.70
0.05
0.825
0.75
0.70
0.05

4)

31/112



11 (10

0.0075

®)

20 15
2037 12 31
20.315 15

2037 12 31
2.1
0.315 5

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

0.044 0.04
11 ( 10 )

0.00825 0.0075
0.00825
2.1
0.315 5
20 15 5
20.315 15

32/112



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

15 15

2037 12 31 2.1
15.315 15 0.315

2022 7

33/112



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@ (2022 7 29 )
() ()
5,994,298,046 56.24
5,994,298,046 56.24
4,663,849,506 43.76
10,658,147,552 100.00
() ()
11,127,750,000 104.41
11,127,750,000 104.41
QY
« 2
()
©) (2022 7 29 )
) ) (%)
1.0006 1.0006
1 5,990,703,624 56.24
5,994,380,376| 5,994,298,046
)

56.24%

56.24%

)

34/112



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

( )
/
401 10,895,697,450 11,127,750,000 104.41%
(D
2
®3)
() () ( ()| ( )X )
1
63,160,663,082 63,160,663,082 10,734.3 10,734.3 10,710
(2016 1 10
2
19,375,173,036 19,375,173,036 8,828.7 8,828.7 8,840
(2017 1 10
3
7,576,608,102 7,576,608,102 6,856.8 6,856.8 6,860
(2018 1 10
4
6,388,134,816 6,388,134,816 7,530.8 7,530.8 7,520
(2019 1 10
5
36,819,757,857 36,819,757,857 6,029.9 6,029.9 6,030
(2020 1 10
6
34,573,642,473 34,573,642,473 4,594.2 4,594.2 4,605
(2021 1 10
2021 7 16,488,848,380 4,572.7 4,585
8 15,936,955,458 4,426.4 4,435
9 14,617,314,387 4,191.2 4,180
10 10,480,707,993 4,269.1 4,250

35/112




EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodnoooooodd

11 9,987,598,447 4,454.1 4,395
12 4,883,954,434 4,223.6 4,225
7
7,920,935,201 7,920,935,201 4,267.0 4,267.0 4,260
(2022 1 10 )
2022 1 8,439,846,149 4,468.5 4,475
2 8,491,392,625 4,534.2 4,550
3 15,092,426,057 4,244.4 4,240
4 9,836,354,292 4,379.7 4,380
5 8,429,000,517 4,297.9 4,295
6 5,447,953,443 4,413.1 4,425
7 10,658,147,552 4,180.6 4,175
)
()
1 0.0
2 0.0
3 0.0
4 0.0
5 0.0
6 0.0
7 0.0
2022 1 11
2022 7 10
()
1 7.3
2 17.8
3 22.3
4 9.8
5 19.9
6 23.8
7 7.1
2022 1 11
2.4
2022 7 10

(4)

36/112



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodooodd

1 6,469,000 835,000
2 9,176,294 12,865,722
3 745,930 1,835,530
4 6,389,196 6,645,900
5 36,291,900 31,034,000
6 11,569,270 10,150,000
7 10,997,202 16,666,300
2022 1 11
o 7 10 6,005,000 6,054,634
() 250,000
@ (2022 7 29
() ()
159,075,800,172 100.00
159,075,800,172 100.00

D
« 2

©) (2022 7 29

37/112




EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

® I D LERE-BETFSA N2 A TvIA

20229 1 A 29B M HBEORBETLELOTH)., HROMRETRE - RIETILOTEHNZ .
160,000 WINERTEH (201554 B 248 ) ~202248 7200 1000
AR fEEN 41,806/
T ER 106{8M 120,000 750
"
, i .
T bt =TT * E
AR o] S S S0 g
AE & I
1HAM 53% M =
3hAM —4.5% M
6nA M Toay o0 =0
T2 ~8.6%
EES ~38.8% |
—2EP |00 y 201?,.’.09{11 2020..':02{23 mmrgza
EE% =58 7% BEERE
& o RANEE (W) s 1 R IR L R (PO — R ()
HLROTEEEECRBRE . #HMpREERNERELED . 2R RN ESEN Iy ARERLELCEALTHELTEYT,
FMpEtESREEENIORARTYT. HEZSEDOHTCBELTEMRRRMEEEN HIEFRLTLET.
SWORR (100LED, RN
T EMS RS AN 0/ wEEsRestE. o0/
mmlmu mmlmn wsu|mem| w7 | | | l |
sEI AN EEI R eI Bl i1 Al 201 Bl 1 B 2251 B
oF uF.r|uF=i uH|uP=J|uF=.||uFI| | | | | |
EHHESE, ERSENHIEICTERGHARTLAY. erlh—TOodosBEaETAL0T RN A, HESFTLADLLUESLRNET.

AR R HE foREsueE BN HBE A B T0HE S HE HE
FEEEEE) | -10445|NK2255 04097 = 10448

i S I
I=l-D-. Tl |_100.04)
=i 100.0%
FMpszors 0000000
HI7Y FOAUFI-V BE TR =21 4T9IATT.
= EAYFRD BIPUE
i .
o | 23 oo i o it
o
o %-‘“ e o I3-108 -13z-igh -169-199 -192-304 0% i

-100%
| 20135F 20045 IOEE 20M55FEHE MIGF 20075 20185F 20195 20205 0 0ZEEF

SASENERT R ARME) FEE, 2 ERTRHNEITORERENL TGS,
CEEALF IO MRE R AT SR MBLLTEBLTED. 7P OB ERLLLOTREIRE .

RRESHOT-LA-USTERRRIMTSNTOSRENEVET .

38/112



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

39/112



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

40/112



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

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

41/112



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

42/112



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

€))
10
1 2
1
1 2.
3.
2
1 2.
3.
0120-106212 9:00 17:00

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

&)

43/112



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

®
©)

4)

1 11 1 10 1 2015 4 24 2016 1
10

®)

44/112



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

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

16

45/112

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



46/112

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



10.

40

10

10

47/112

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

40



€Y
59
133

@
2022 1 10

48/112

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

38
12

2021 1 11



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

€))
6 7
2021 1 10 2022 1 10
8,562,423,509 3,227,295,259
25,083,917,658 4,380,735,811
37,482,100
1,111,148,000 43,582,550
1,936,500,000 358,620,000
36,693,989,167 8,047,715,720
36,693,989,167 8,047,715,720
1,912,879,650 67,346,100
102,913,600

6,281,745 3,433,654
87,945,078 48,071,821
8,284 2,811
10,318,337 7,926,133
2,120,346,694 126,780,519
2,120,346,694 126,780,519
75,254,380,000 18,563,400,000

40,680,737,527
1,105,158,271

10,642,464,799
1,261,225,547

34,573,642,473 7,920,935,201
34,573,642,473 7,920,935,201
36,693,989,167 8,047,715,720

49/112



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

&)
6 7
2020 1 11 2021 1 11
2021 1 10 2022 1 10

116,974 22,815
6,464,860 3,181,847
3,809,926,950 2,785,245,450
3,816,274,836 2,788,404,482
3,283,312 1,387,213
12,168,259 9,530,815
170,356,891 133,432,691
11,245,492 8,553,962
197,053,954 152,904,681
4,013,328,790 2,941,309,163
4,013,328,790 2,941,309,163
4,013,328,790 2,941,309,163
24,241,922,143 40,680,737,527
33,643,201,100 94,125,405,424
33,643,201,100 94,125,405,424
46,068,687,694 61,145,823,533
46,068,687,694 61,145,823,533
40,680,737,527 10,642,464,799

50/112



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

®
7
2021 1 11
2022 1 10
1.
2.
6 7
2021 1 10 2022 1 10
1. 1 61,061,680,000 75,254,380,000
115,692,700,000 109,972,020,000
101,500,000,000 166,663,000,000
2. 7,525,438 1,856,340
3. 2
40,680,737,527 10,642,464,799
6 7
2020 1 11 2021 1 11

2021 1 10 2022 1 10

51/112



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodooodd

8,494,026
( 902,893,603

4,549,808
(

) 1,105,158,271 )
(193,770,642 ) (151,517,468 )
0
10 0 0 10 0
7
2021 1 11
2022 1 10
2 4

52/112




EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

7
2022 1 10
€Y
@
®
6 7
2021 1 10 2022 1 10
3,948,359 791,688
3,948,359 791,688
6 7
2021 1 10 2022 1 10

53/112



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodogoodooodooodd

32,615,575,200 34,527,780,000 1,912,204,800 | 7,907,839,450 7,937,550,000 29,710,550
32,615,575,200 34,527,780,000 1,912,204,800 | 7,907,839,450 7,937,550,000 29,710,550
1.
2.
3.
4.
7
2021 1 11
2022 1 10
1
6 7
2021 1 10 2022 1 10
1 4,594.2 4,267.0
10 (45,942 ) (42,670 )
®
€H)
@

54/112



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodooodd

4,377,671,441 4,380,735,811

4,380,735,811

4,380,735,811

2021 1 10 2022 1 10
83,059,046,664 153,526,489,191
83,059,046,664 153,526,489,191
83,059,046,664 153,526,489,191

10,002,997

80,372 133,755
10,083,369 133,755
10,083,369 133,755

55/112



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodooodd

1 82,965,879,576

153,423,707,679

83,083,719

102,647,757

83,048,963,295

153,526,355,436

83,048,963,295

153,526,355,436

83,059,046,664

153,526,489,191

2021 1 11
2022 1 10
2021 1 10 2022 1 10
2020 1 11 2021 1 11
91,288,761,132 82,965,879,576
91,730,537,662 182,102,868,610
100,053,419,218 111,645,040,507
266,761,115
947,268 947,268
29,910,270 29,910,270
998 998
998 998
102,434 102,434

56/112




EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

39,849 39,849
3,985 3,985
1
1
iFree S&P500 1,499,163,102 10,292,398,375
iFree NASDAQ100 13,004,297,148 70,959,132,903
4 689,912
2
998,802 998,802
999 999
1,000 1,000
499,501 499,501
3,776,626,401 5,145,479,368
7,082,686,503 7,483,085,535
TOPIX 785,350,077 1,334,794,630
2
TOPIX 1,675,645,330 836,430,581
-2
25,058,858,800 4,377,671,441
TOPIX 11,170,317,850 3,972,352,642
-1

387,469,071 574,295,634

400
611,537,975 861,497,868

400

57/112




EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

131,894,098 104,920,073

400
997 997

2016-

07

997 997
2016-

10
6,988,339,549 6,988,339,549
10,383,054,397 101,154,451

179,433,743
15-20 5,091,608 4,100,143
SL
20,663,499,959
6

3 17,685,532,691

6
2 1,658,502,361

6
149,488,075 49,095,825
5,609,419 2,938,475
595,106 595,106
987,373 987,373

58/112



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

494,581 494,581
9,957 9,957

997 997

997 997

997 997

997 997
9,958,176 9,958,176
1,989,053 10,833
2,978,118 10,788
1,691,241 12,751
100,588 100,588
399,083 399,083
99,771 99,771
399,083 399,083

59/112



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

60/112

99,771 99,771
1,091,429 1,091,429
315,004 315,004
10,009,811 10,009,811
398,764 398,764
99,691 99,691
398,764 398,764
398,764 398,764
1,993,820 15,402




EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

300,273 300,273
200,861 200,861
300,273 300,273
1,999,177 1,999,177
505,900 505,900
82,965,879,576 153,423,707,679
82,965,879,576 153,423,707,679

2021 1 11

2022 1 10

61/112



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2022 1 10
2021 1 10 2022 1 10
2021 1 10 2022 1 10
1
2021 1 10 2022 1 10
1.0010 1.0007
1 (10,010 ) (10,007 )

€y

)

62/112



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

63/112



€Y
52

@

38

2022 7 10

12

133

38

193

64/112

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2022 1 11



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

€Y)

2022 7 10

3,063,898,895
4,694,298,045
163,927,400
8,812,300
385,560,000
8,316,496,640

8,316,496,640

97,386,750
110,754,000
1,582,200
174,784,000
2,380,031
33,320,959
1,240
2,143,284
422,352,464

422,352,464

18,067,060,000

10,172,915,824
1,261,225,547
7,894,144,176

7,894,144,176
8,316,496,640

65/112



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

&)

2022 1 11
2022 7 10

437,766
347,033,900

346,596,134

318,918
2,380,031
33,320,959
2,134,569

38,154,477
308,441,657
308,441,657

308,441,657

10,642,464,799
33,885,062,418

33,885,062,418
33,723,955,100

33,723,955,100

10,172,915,824

66/112



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

®
2022 1 11
2022 7 10
1.
2.
2022 7 10
1. 1 18,563,400,000
60,050,000,000
60,546,340,000
2. 1,806,706
3. 2
10,172,915,824
2022 1 11

2022 7 10

67/112



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2022 7 10
@)
@)
©)

2022 7 10
7,969,874,000 7,903,170,000 66,704,000
7,969,874,000 7,903,170,000 66,704,000

68/112



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2022 7 10

10

4,369.4
(43,694 )

2022 7 10

156,704,597,197

156,704,597,197

156,704,597,197

63,454

63,454

63,454

156,616,364,470

88,169,273

156,704,533,743

69/112



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodooodd

156,704,533,743

156,704,597,197

2022 1 11
2022 7 10

2022 7 10

70/112

2022 1 11
153,423,707,679
74,813,143,872
71,620,487,081

281,752,121

947,268

29,910,270

998

998

102,434

39,849




iFree

iFree

400

400

400

S&P500
NASDAQ100

TOPIX

TOPIX

TOPIX

71/112

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

3,985

10,292,398,375
77,954,935,421
998,802

999

1,000

499,501

5,285,345,483

8,532,760,516

885,079,448

1,346,126,761

4,691,483,156

9,372,904,457

538,317,221

151,994,519

96,924,870




EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

997
2016-

997
2016-

132,453,080

55,181,236

15-20 4,992,083

SL
16,200,927,050

19,084 ,842,999

1,618,546,321

48,631,027

595,106

987,373

494,581

9,957

72/112



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

997

997

997

997

4,148

10,833

10,788

12,751

100,588

1,091,429

315,004

5,813

73/112



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

398,764

99,691

398,764

398,764

15,402

300,273

200,861

300,273

1,999,177

74/112



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

505,900
156,616,364,470
156,616,364,470

2022 7 10
2022 7 10
2022 7 10
1.0006

(10,006 )

75/112



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2022 7 29
10,907,878,407
249,730,855
10,658,147,552
2,549,406
4,180.6

2022 7 29

159,075,800,172
0
159,075,800,172
158,987,082,828
1.0006

76/112



@

¢))

®

4

®)

(©)

)

®

€C)

40

77/112

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

78/112



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

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

CI0 1

79/112



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2022 7
7 265,391
782 21,024,136
859 21,289,527
86 189,889
14 1,420,964
100 1,610,853
959 22,900,380

80/112



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

38
59
19 52
193 2021
2022 31
@
2021 31 2022 31
4,860 3,168
333 486
237 332
13,150 13,811
49 52
18,700 24,900
207 45
37,539 42,799
224 1 203
6 4
218 198
1,937 1,770
1,882 1,738
54 31
16,121 16,617
10,159 10,755
3,705 3,705
183 177
1,068 1,067

81/112



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

973 885
30 26
18,283 18,591
55,822 61,390
2021 31 2022 31

68 65

8,405 9,856

13 26

39 12

4,734 4,917

2 3,617 2 4,900

3,777 4,246

804 980

631 1,016

950 866

88 2

14,725 17,033

2,452 2,399

74 13

3 1

2,530 2,415

17,256 19,449

15,174 15,174

11,495 11,495

11,495 11,495

374 374

10,574 13,925

82/112



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodooodd

10,948 14,299
37,618 40,969
947 971
947 971
38,566 41,941
55,822 61,390
@
2020 2021
2021 31 2022 31
65,487 74,402
419 545
65,906 74,948
27,965 31,234
624 650
8,245 9,104
1,134 1,252
7,110 7,851
1,501 1,729
1,870 2,051
240 189
478 468
51 46
14 15
1,084 1,331
40,207 44,768
5,991 5,948
351 306
4,293 4,281
395 493
950 866
893 867
32 46
37 48

83/112



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

472 527
1,302 1,300
449 408
28 10
661 606
1,763 1,864
11,631 11,628
14,067 18,551
2020 2021
2021 31 2022 31
578 327
42 40
68 264
689 631
69 59
47 0
24 34
141 93
14,616 19,089
547 -
267 -
45 331
860 331
13,756 18,757
4,476 5,950
109 69
4,366 6,019
9,389 12,738
©))
2020 2021 31

84/112



EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)

0000000000000000000
(B - J M)

Brks
VAR RE Pl R
F {4 .
oy g e b ey
REE | pmg | Famms FIERRE | o
R Gl
®lnde
Lt J0 15, 174 11, 495 374 11, 749 12, 123 38, 793
s A
Fg b OB Y - - -l A 10,564 A 10,564] A 10, 564
25 WA - - - 9, 389 9, 380 4, 389
BEEFLAOmEE o
LRI ENEN (ST
g A 2 O B £ 1,175 A 1,175 &1,178
s A 6 T 15, 174 11, 495 374 10, 574 10, 948 37, 618
SR - MRS
%?Jfﬂfi'ﬁ T . b _._.Lv‘xg .
E‘fggﬁ ﬂﬂ;g%ﬁ L B
1 8 e £ 363 £ 363 38, 430
19 1
FHeadoRY - -l A 10, 564
G RER - - 9, 389
HEERLAOEE O . ;
T A (SEHT) 1,311 1,311 1,311
S SR 1,311 1, 311 136
AR 947 247 38, 566
2021 2022 31

85/112



EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Oooooooooooooooooad

(B4 : B HM)

S o
AR 3l Paty o B
T Ol e
ik | 815 & gl | LR
HEE | mame | e —— | FERRE | Tay
ik E| oe
Wl
L W R 15, 174 11, 495 374 10, 574 10, 948 37,618
= I EE
BleEeoidd - - S0, 38R LG, 388 M6, 388
e b REIE - - - 12, 738 12, 738 12, 738
BExEspAomBn
LR (HEE)
g WA S A B 3, 350 3, 350 3. 350
3 A 15, 174 11, 495 374 13, 925 14, 299 40, 965
PR - PR AT
TOMAM | i . i | WERESR
Jlt§:¥fﬂﬁ ig-;%ﬁ -
%ﬁﬁ;’p ) e
S4B 947 047 38, 566
g Rl ]
Wi Y A9, 388
U s T 12, 738
EERgAELACEE O . . .
LRI (HE) e 24 4
LB ke 24 24 3, 374
LR 971 971 41, 941
)
)
)
10 18

86/112



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

20
)

)

)

)

@

@

39 2020 31

28 2018 16 44

42 2021 12

87/112



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

29 2020 31
89-3
31 2021 17
@)
@)
2023
)
2021 31 2022 31
35 37
259 283
2021 31 2022 31

3,473 4,694

88/112



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2021 31
Daiwa Asset Management(Singapore)Ltd. 1,727
2022 31
Daiwa Asset Management(Singapore)lLtd. 1,900
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
2021 23

2021 2022 31

89/112



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodooodd

2,608 2,608
2,608 2,608
2021 22 2021 2021
9,388 3,599 31 23
2022 23
12,737
4,883
2022 31
2022 24

90/112



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2019
31
2019 26
2021 31
85 85
85 85

1 2019 26 333 9,406

91/112



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2022 31
66 66
66 66
2019 26 486 10,022
2019 26
666 666
1,677 1,677
2,027 2,027
2021 31
1,677 2,027
2022 31

1,677 2,027

92/112



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2021 31

85 55 30

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
2022 31

66 55 11

6,755 4,917 1,838

6,822 4,972 1,850

3,753 4,208 454

3,753 4,208 454

10,575 9,180 1,395

666
2020 2021 31

5,353 578 69

5,353 578 69

2021 2022 31

1,719 327 59

93/112



EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
ooooodooodooooooodd

1,719 327 59
267 45
331
)
2020 2021
2021 31 2022 31
2,574
2,452
155 152
378 303
101 08
2,452 2,399
¢ )
2020 2021
2021 31 2022 31
2,452 2,399
2,452 2,399
2,452 2,399
2,452 2,399

94/112



(

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

)
2020 2021
2021 31 2022 31
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108 67
263 219
186 189
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750 734
243 227
170 213
128 144
155 111
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298 437
1,841 1,963
254 356
1,586 1,607
159
159
453
562
612 722
973 885
2021 31
100
2022 31
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0
)
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( ) ( (
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100.0
0 0
)
2020 2021 31
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Daiwa Asset
Management Singapore 133 100.0 1,727
(Singapore)Ltd. )
() MAS
MAS
2021 2022 31
(
)
Daiwa Asset
Management Singapore 133 100.0 1,900
(Singapore)Ltd. )
() MAS
MAS
2020 2021 31
(
) ( ) ( )
( )
14,917 3,321
100,000 - 2
527 1,054
4
3,000 - 883 179
3
100 - 527
4
« )
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(
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3
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4
2020 2021
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2020 2021
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9,389 12,738
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100,000
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83,616

73,272

96,307

10,000

102,025

125,167

40,500

62,149

38,945
1
2
3
4
5
6
7
8
9
10

11
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