EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2023 1 18

03-5555-3431

10

1/109



@

¢))

®
10

4)

®)

()

)

2023 1 19

1D

0120-106212 9:00 17:00

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

3.3

2023 7 14

2/109

3.0

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



®

©®

(10)

®

1D

(12)

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

3/109

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



@

B AR

S{ENR(E - BNERR(E

ENIEHSE

2

EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

FRERIE

TOMEE
( )

HERS

GE) 7 FOBRESTSERSMEREIRTLTVEY.

F AV

ohy Bl
il

—i

iy

HHE

EOfth S

i PEFET] . 3

{ )
FENEIZE

TOMEE
( I FHERAT S )
(#0 ARHE)
HERS
( )
HEhCs EES
WA R

F1E

F2E

F6[E
(MR

F£128
(#\A)

BZ

TDAth
()

Jo—1Nb
B

Bl S

B
FiTF
FTEeF=F
A
FAUR

Rl
(chHE)

I3

Y E NG

JEsl=
=]

Pl I v i
FFX

GE) S7 72 FORITHEMHESERBIRTLTVETY,

4/109



EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
ooooodooodoooooodd

12

32

26

12

480

5/109



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodoooooodd

O~ IN|F-

|||

6/109




EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodoooooodd

225

225

7/109



EDINETOOOO
O00OO000000000004000(eo6748)
OooOooooOoooooooooboood

http://www_toushin.or.jp/

5,000

) EERIISEE|FFIC LB T S ARBRODHS,
REEOBOREOHRICRELET,

PRI TIET RUBEICBNT, BTSN PT LBHA0 55
BSLEEED 2008 MISE RS LET .

Eﬁﬁmﬁb\mg *Eﬁ%ﬁ:'&"j —Fpwiszg - :’U—@ﬁﬁ&mﬁﬁﬂmt\ﬁ

EAONBERETLET.
BRICHIOTIE. LIFOBHEBRRELET,

ORI FR—I%8BITYT. BEHNGUS—ESEDHELTI0RREEE LIRICERITEE
FhaLWET.

OEEPEHE7 FUAMILBIBELCRMLAT I P FO-FICKY . RENGHEO LR
FiICEELCRERMREZTREVET.

K=FI2UABEDA A—
FEEISIG A LS T Al (LT RESHET.) |

° KBl
HERIRIN " .
BELK AP TPIO—FIC&D.

L iLape e diloN el bl =

N ]

R—k272U4 |

RUFI—OERD T, RENEUS -2
HREDTLTI0HMEEE EMICEKS

8/109



)

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

T7 /ROt

O5T7FRB. JPEV-T07 FACTERAEITEVET.

FPEU—DFUFAILR. HEEQHFBEFNSEEMILEEEEFLOTAE-JFVF (BO7/E)
&L, TORASEFLLTIY-I7V/F0BRIEHCIRELT. RENRERETY -7 /FTITES
HHHTY.

[RE—=272F] [(FH=272F]

&ﬂﬂﬁmﬁﬂi
RH—TrUE

AR
—ile
3 ¢ A —
e,
MEE L&

« IY—T 7 FOERIEROEN TR, BNOUECEUICEST A LERFELETY.

s RY—TFY/RICBVT. BROEANLERR, SEORETERMEDIRESADT0BEELLEI
HRIHCLERELLET,

s LYRECEE. KROENETEFRCEAFOONRELCEE, TROBATEESFREINDEE.
HROEMWA SEEEVHSUICEREMEORRICS -TR. J72/FORE ] OSENTELN
BN EDEDET.

D SEAA24E (REEOBASBDEEE) (CREETEL. [NEHE
| ASHCESWTRBOHNRETENET

GE) S| EERE. 2022848240 ((ARHOBEHEERG) FTLLET.

(5382758t
DHRMRER, BELREOESSNELTERS HERESHET.) FLUFET.

@RAIELT, SAHEOHRICHTACILEBNIC, BEIFNROPHNSEEMEAOAE
HFEMBLCHRSHERELE T, 2L, BAFNELVEDESICE. DHERETE
DIRRWIENBIET .

HRRODEFOZLVWS T EORHICOVWTHRIITHEOTRHIEE A

F 1335 B HlBR

OVH =27 U FOZHIFAORERSCIZ. FRZ®RITESA.
oV S HESHOERBEEISICIE. FEERITERA.

OIRIESELF (RY—7 7/ FORRIEFSE LU HBIRRERISFEREET.) ~O
EEREANSE. EAHEOHEERBAODSHLTELET .

OHEREEADIRER. TELEEA.

2021 5 6

9/109



®

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

Tl 3

1

1

1

l

l 3

l

(

)

10/109



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

1

2

3

2022 10
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

11/109



)

g A W N

@

(b)

©

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

1

200

30

70

50

2 20 ®)

22 1 6

12/109



EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

12. 1. 11.

13. 2 1 10

14.
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.

14.

o OB~ WN P

13/109

14.
17.

13.



EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

®

UATEE
i FAEFE

AEE T
- do

DTS PR
BEUHEE
UATTHRIA
ot |
FOEMESNE

{@m=a |
En ‘
A ERORE

TFUE
RR—Ty—
AFREY
=R

_ERm
(ERBHDRE. £(7)

o

IIIIIIIIIIII

o

-
WES
FIO-HiREE R

s

TRl

DHEGHDRE
WAREE

-

o

Cl0

1

CI0 Chief Investment Officer

Deputy-CIO 0 5

14/109



CI0
CI0 Deputy-CIO
1
FD
35 45
FD
2022 10
®
@

®)

15/109

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

100 5
1 6
1 6

1
2
3
4
5

236 1 3

341 3 1 7 8
6
5
28 8
3 28 8 3

16/109



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

©)) 1. 4.

0 1.

17/109



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

18/109



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

100 10 100 20

10

€Y

1 200

19/109



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2
@) 30
()
70
@
1 3
2 20 (©))
2 1 6
2
2 2
1.
2.
3.
4.
5.
6 2 1 4
7 2 1 6
8 2 1 7
9.
2 1 8

20/109



11.

12.

13.

14.

15.
16.

17.
18.
19.
20.
21.

o OB~ W N P

®

20

11

14.

21/109

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

1 11.
2 1 10
2 1
1 18

2 1 19
1 14

19.

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



22/109

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

5

28 8 3



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@

23/109



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

¢))

®
37 6

4)

24/109



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

25/109

EAYAIREROET
BEAUNSEERETD
EROMBEEELCMNE
EESADES

A

HFHULTEAWOELD
EELUAREERETD
ELOmERE ENER
ol ]




EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

ZEZ B

OTEROISVIE. Fr/REARNGHET SAEERNICHETESLSICERMLILBOTT.
BRI SV HEESERMICHITIEMPER (FAKRICHITIEE 1 FROMESE) DFLH - BX -
B/vE, D7 RS LUHORENEEEISAUSDOVTERRLTVWET . ELEDT SR T70F
CEESEMICSIT2FEEBERORBERTLTVET.

SRS EA A RS ERORYE Ot RNEEE S S AL ORFEOHT
i TR STCEE o 2T L] (20174811 B ~pozziei0 A
20,000 100
15,000 7 ggg— 627
Fa 0
e . W 42.1 =
o
S0 - L gl SN S er 8
1.2 SA5310 - ks =]
o 4 : 3 G i 7.2 <B4 J a3 o
™ 54 -
-3, 4.5
R R T B T S A4
50
- R ) Y FR
MR BT = o et
== FHIE " b & Bl

- K] — S o S —|
AT FOEENE g Farh 01 20210 gns Bés IANE BERAEDE DAEE NERE NEER

HEHEEISAE. JPUFOEHHRERLTVSEOTRESEER A

@ 7FEOEMESER, o0& (B ERENC I EAEBEALEEDEFELTHALEBOTEY, TRO
B E S CE LSRR s RS S B EY .

#IPVEDEMRERICHVWT, BESEMIOT—9FNHTEELESRLTFOIL—-LTERLTVLEY.
R RIC YT AT = LRSI NEL A,
FMRERES N TEEL M ESEE . WHERERC DV TOMIERLTVET .,
ESYFUIATIPVECSVT. DT CELUTIRSICR. UBEIARICOYVWTAVFT—JOEMERRTRESLT

FTLEST .

AR AL TNT
B &= & msiEn (ToPn) (i)
Sk e - MO f T T A (IEMAD, =23
FREE MSCITR =204« F=trub « A TR (B2iAG, A—=2)
BGHE | NOMURA-BPIE®R
e FTSERMEIN- 70 A BR<aE, Ha—2)
EREN : IPEIAY HIADE AR o of 2T 9T A— IR =305 » I—rd TO=1e FAN=27PAF [HA=2)
BIERICNT
OEIEERE (TOPX) OFRUNsUFEERCrrSERELEHNRE, BIRY ) P XBEECERINRT J P X B0
MRS (CLF [0 P )] £LLET.) OHERRETHY, EWNORE, SMioes. ARESHEERICMT S T2 T o -
AONoRIFERRICHSERFAERIGITIT-<TONRLE ) P XFALET. J P X, OEROENNOETRECE
LEOEE, BENEIHICHL REEAVECA. BNSOT 0 - A T ud ABEAUNSCIIR =30 - F—frubes
AT 01E, MO Ine. ([MSC]) MIRRLSERTY. £T770RE, MECICE-THE, X, 2riEEsNsed
TIdES. MECRE AR TFr PR EERTrAEIR VT S PP ACRLTU R IRESALERA,. RRABRAZNIC
DWTRISSECROSEL. [httos v dalwa-am.co jplspecialreportrglobalmarcet/moticetml ] @INCMLIRA.
BRIEHAL, BFEREIat AR TIENTRTCNC A MERAOTESCOEEERTGARSENT, —F08d
ATBRCRILTHREINCERN=F 72U 0N 7 r= A ARBE CRUERET, NOMURA-BPIENR ORI & ¥
FOA—COEIEHS RN SRR TUEY. B, BEEMERNOEEE, Retd, HHERRETISOTR
. FryROERRERECMULT —UREEALER AL BFTHEERER 73 A, FTSE Fixed Incomse LLCICER)
BEINTWSRS-FoIAET. BERIEFTSE Fived Income LLCOINMETEL, HRICHTF ST~ TOEREFTSE
Fixed Income LLCFRLTLEY . SIPELAY AV RoP A 2Fwd2— IT—H2F =0y T0—-1.
FAIN=LTr R, EREEELESETRECE TSERLTLET . LP. Morgan(d 20OREE - it ERE T80
TlEEUE EA. SHMEREEZZTRRELTLEY, JP, Moganh SOEFEICLSBMFNELCEaREEN - BF - 85
FRCLBEEHeSNTLEE A Copyright 2016, LP. Morgan Chase & Co. All rights reserved,

€))
3.3 3.0

26/109



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

¢))

®
1.353 1.23

0.60 0.60 0.03

4)

27/109



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

®)

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

28/109



2037 12 31
15.315 15

2022 10

29/109

2.1

0.315

15

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

15



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@ (2022 10 31 )
() ()
4,744,868 99.91
4,744,868 99.91
4,329 0.09
4,749,197 100.00
D
2
@) (2022 10 31 )

) ) ()

1.7071 1.7209
1 2,757,202 99.91
4,706,900| 4,744,868

)

99.91%

99.91%

()

30/109



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

®3)
() () ( ) )| ( )X )
2021 10 3,976,856 1.0909
11 3,993,716 1.0759
12 4,878,981 1.1068
2022 1 4,632,097 1.0049
2 4,344,026 0.9882
3 5,102,265 1.0384
1
4,411,541 | 4,411,541 0.9884 0.9884
(2022 4 25 )
4,306,613 0.9932
5 4,638,427 0.9993
6 4,569,739 0.9601
7 4,934,847 1.0135
8 4,724,762 1.0140
9 4,426,729 0.9433
10 4,749,197 0.9864
()
1 0.0000
2022 4 26
2022 10 25
()
1 1.2
2022 4 26
1.8
2022 10 25
)

1 6,027,209 2,563,781

31/109



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodooodd

2022 4 26
1,165,620 875,264
2022 10 25
) 1,000,000
) (2022 10 31 )
() ()
11,846,891,700 90.84
11,846,891,700 90.84
1,194,130,383 9.16
13,041,022,083 100.00
(G
C 2
) (2022 10 31 )
) ) (%)
6,068.31 6,070.00
1 156,000 7.26

946,657,283 946,920,000

20,264.70 19,950.00
2 46,500 7.11
942,309,002 927,675,000

79,195.40 82,990.00
3 10,400 6.62
823,632,167 863,096,000

3,869.09 4,767.00
4 167,700 6.13
648,847,338 799,425,900

22,991.29 22,385.00
5 31,400 5.39
721,926,770 702,889,000

10,447.67 10,730.00
6 |GMO 57,800 4.76
603,875,783 620,194,000

50,029.14 56,320.00
7 10,300 4.45
515,300,194 580,096,000

32/109



EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
oopooodooodooodooodd

9,510.78 9,842.00

8 HLDGS 57,900 4.37
550,674,211 569,851,800
2,051.78 2,059.50

9 262,900 4.15
539,413,124 541,442,550
4,649.04 4,532.00

10 100,000 3.48
464,904,612 453,200,000
2,850.28 2,849.50

11 150,600 3.29
429,252,721 429,134,700
10,332.53 9,988.00

12 42,000 3.22
433,966,587| 419,496,000
41,644.92 39,490.00

13 10,600 3.21
441,436,234| 418,594,000
2,277.87 2,268.00

14 173,100 3.01
394,299,530 392,590,800
4,151.59 4,524.00

15 72,900 2.53
302,651,282 329,799,600
64,668.37 60,120.00

16 5,200 2.40
336,275,562 312,624,000
4,390.52 4,590.00

17 62,900 2.21
276,164,286 288,711,000
7,229.00 7,390.00

18 36,700 2.08
265,304,438 271,213,000
3,653.99 3,305.00

19 79,000 2.00
288,665,767 261,095,000
6,908.32 6,819.00

20 HLDGS 36,600 1.91
252,844,772 249,575,400
15,899.37 15,540.00

21 15,800 1.88
251,210,066 245,532,000
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