EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2024 3 8

03-5555-3431

10

1/109



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

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

2024 3 9 2024 9 10

2/109



®

©®

(10)

®

1D

(12)

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

3/109

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



@

[T ap

BAITAYRE - 3

SHUBNRE

EMNENEE

EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

REnREE (HS0OESR)

# 3l
=
THEREE
T OAEE
( )
HEES

G¥) 227 2 EHESY SESIMERBIIRTLTVLEY,

BEXD &
B R

#at

_.E

AR
chu|\EYER
flzs

—#R

Ll

Ll

F Ot
{?Uﬁwhﬂﬂt

)

THERE

FOMEE
(ﬂﬁﬁﬁﬂﬁ)
(##z0 —’)

AENES

( )
AERSEER
RS E B

#£4E)

60
(A

F12E
(#=H)

=4

0t
«C )

R

0L
B#

Bl S

B
FUT
FEFF
RRIA
F2Uh

ek
(=)

IRy

FF=ti=
2rE

JFEE-AT
TrUE

GE) 227 v EHEST SMEESERBIRTLTVEY,

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
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

http://www_toushin.or.jp/

5,000

HIO7 VR IEBREEBERTHNER I B RE—EZNICEDNT,
BEZEEIINEOEEZERTAHDTP/RTT,

« SHT7P/FOMADSHAHETEIRASE. BREESHIAA-ERNOBEEEETHOEICE T SR
BIURE—ERNEERTILENBUET .

DOEOHADPHS, SEDEFEEICEVWTHENIEEFINSEA
EERBLVTO-NIVEHRRTHREMHFEN2EAERCIEELET .

CERACSHELTR A7 ey IR IAVMD P FUAMS JUERBHEC K DHE8
BRE-SHICEINT. PRENGERENIIE TN RN ERELE T,

HMBEETOER IR ECHIOTOEER

DI EOH I L Ty p— o
— R BRI L TR BN S SN
PINLIS TR aRsersesnsBRORMED SRR
SRR

TPURE—To—
C&3. ERFEE B
EALLBRER

WIAREEE

IPUERA=T p—
O ECEIEZEA
B4, A (=T
ERE

H— NI AU |

© TOPIX (SREEEKTIIEE) (BCXAH) ERYFY—FELT. REENICAYFY—I% LD
BISHEMREHILET.
e RUFT—I% EIRAREERETIE0TIEBYER A

TOPIX (FRE#HEIEED) &l

TOPIX (MEI HEEY) 2. OFO#DTBELEICBBTILLBC. RANRELTORERESTS
=y RO FR—TTY,

© b EOHBIE RS |FE EEH EOHEELROBEAANTHAT A CEHNBUET,

8/109



EDINETOOO OO

OooOooooooooooonOn(eos74s)
| BXAH TOPIXDIEMIES LUEHERICH D DM RE T F . S PXEET E IR IPX |
D BEROBMESH (LITFUPXIEVWET. ) DA ETHY . JEHORY, ER@MmO AR, AIAELEERIC
P T AT ATORERN /ONDBLUBERICHOSERE- MM T ITATOERIBIPXHELE |
| T, JPXIE. FIEROEHREORMBEF L FORE. BELIPHCHL. REZALEL A FEEE. P |
P XICHRUEE, R E R TNZDO TR FERORE. BESLURGREEDICEEAT LD |
. BAHAEICHLTRIPXIZREEALE R A, :

7 /REOHiEH

YU TFVRRER. FFSU-TPVRAR CERETBRVLET,
JPEU—J7EARER. . BEEOHFBESENSBENILEESEFTEHTARE —
T7VR (TR EL. FOESEFELTIY - D7 /RO R HFICIRELT. E8
NG ERESY -7/ RTHESHHEFTY,

[~“E=72E] [FHf=2r2K]
. 4 5| coonms | 2 1 DHED
HEE y’ % HIFVE =T UK P st
s (as (az
.L i kL '\— |

« YT rURORGmAIROE LFEE ERORETRICHS T LERELLET.
¢ TH—-TPVRCH VT, ORI R IR (RSO HECTWES | OREEEENA L) .
WHOPET7ONEEL FETHEEBFELET.

LYREDEER. AROBNEESICEFOFRELCEE. TRORMBE LD FRINDLEE.
REOEMIC A ST LETFRSUITERMEDRBRCIOTE. 77/ EORBE2. OFEEANTED
VLT ENSBIET,

#BF6H15H (ARBOIBESRERD) [CREZ{TEV. [NR7E 758
CEDVWTIRBODEETRVET .

() 951 BHRIERIZ. 201 78:6H1 5B (R¥BDBSRERB)FTLLET,

(51Ec75ED)

OSECHREZ, RIMTREOESE IR ETEHR CHIRZESHET ) FLELET,

@RAELT. ESEMEOMRICHY 2 LZBNIC. BESF RO PN SEAEMERDKHE
FEMEUTOERRERELET . LEL, RSFRRHDEADBEICR, EETED
BLWIENBUET

HFRODEZEOZIL VWS LU ZOEHICOVTRIT I DOTESVEE A

i3I EBIPR

0 TH—=TJ7 U ROZRIFADIEFENSICE, FREEZITFEE A
O HREVSHESFEOREIEISICE. FRERITEE A
o NERAEEADERR. ITEVWERA.

@
2016 9 26

9/109



®

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

1

i

1

i

1

l

1

2)

1

10/109



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

3
2023 12
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
1

11/109



70
TOPIX

¢))

g A W N -

50

12/109

20

22

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

®)



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

7 2 1 6

10
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 2 6
13 14

S 01 AW N P

®

13/109



EDINETOOOO

O00OO000000000004000(eo6748)

Oooooooooooobooooooad

x = w
e ||| (R [|:8
B AlIHSE R |
I R®[|RE :
P (oML &) R ||PE m
Pl =

C10

1

CI0 Chief Investment Officer

Deputy-CIO 0 5

C10

14/109



CI0 Deputy-CIO
1
35 45
FD
2023 12
®
@

®)

15/109

FD

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

100 20

100 5

100 5

16/109



g A WO N

236

341

17/109

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@) 1 4

18/109



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

100 10 100 20

10

€Y

19/109



)

6

g A W N -

70
TOPIX

20/109

20

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

®



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

8 2 1 7

10
11

12 1 11

13 2 1 10

14 2 1 11

15 2 1 18

16 2 1 20

17

18 2 1 14

19 2 1 14

20 19

16 2 6
13 14

S 01 A WN P

®

20

10

21/109



22/109

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

5

236 1 3

10



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@

¢))

®
37 6

23/109



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

O]

;; DA | « |
: . ERUAIREROEY

: BAUATREBCHTSE=S o e BEEUHHIERIETD !
i UY T ERRROS SR EEEN EBORBEBEIND :
H o] 1] W e R IR D R R EERADEE :
: URTTZIAY REH | i
EI ~HAVATERRCMTEAGR ;
! AN TOWES UMD HEDAT-EW :
:. ERFORRECHTLEROES EEEBH AR EROEN-RE E
MAURD BRURI B LU RS
{ fHURIDER ‘ ;
: B I EOEAUR IO ARUATEAHOBY 5
i : EELUNBEERETS 1
: RN DA, B :
i BEESE SRR T :
; DiE :
-EEEa

241109



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Oooooooooooooooooodad

@ TicDI ST}, 7 /FERARNBREI S AZERNICHEB TEDLSICTFRLEBDTT,
OIS 7FEESFRICH I SFHMBER (SARCS T IEIL R OMEE) DFH-BA-
BE, TP/ PSS LUIORBNBREISACOVWTERLTVWET . FEQT ST 77>
FOBESFHICE I IFHMEROHBERTLTNET .

Zr/FOERRERS S e R EE R ERORES DR EEED S AL OME RO
1M (oSEIA~2023E1 A (W (201 SE 1 B~ 202381 28
40,000 100 1
|

B Lsy— 28— 24— —0 6l 88
50 —_—
- O RMRERE N ofxd
| —seennnsnmmEn i "[::m:
met o wmn mmi mer | m@i . Sws 868 %46 GRS SXEN AADA SAEE
HBREISAR. TP /FORRARERLTVSDDOTRBVEE A

HIPEOEMBEER, gidE (B ) EaERIC 7P/ EABERBLEE0sFELTHELESODTEY, BED
BR@EMICE IO THRU - SHNRERLFREIMESIEUET.
# I P/EOEMBER CHVT. BESEN 0T —F FEH TEELBSRLTOL—LTRERLTVET.
MBS YT TSNS RSN A
AEMBERE Y TEEVEMY S WS, M TR DLW TORERLTVEY .
G T AP ECEWT. OB T AESICR. SEEEIC oW TAYFY I DEMBEETHBLTER
LET.

HRMEIIASINT

B # # :E&AHTOPIX

S  MSCID YA A T2 A (BEAH. B~<=2)

HMEE  MSCIIT 3T F—rabA 2T 2 [REAH. A5—2)

BEN : NOMURA-BPIEM

FMEW : FTSEAREN - Fod X (R<BEE, As—=2)

HREMR : JPEL AR R B YT A— TV =o'y 01N FA =277 B {E~=2)

HEMICINT

OESAHTOPNOERME & UBREHICHO SEB RS, S PXBH R i P s ol (LT
PR]ELART. ) DAMHE THE). BRONL. SRE0LE. N SEERICMT S T<TOMH-/2No B EUEERICH
HOEREL BRI CH T ST < TORRIZIPXELET. JPXE, BN OEHEONHE I L RORE. SR 0PaRTH L.
REEZAVEE A BVSCIIZY A A L Fed ABLTMSCII T -0 T - —ryb-A 27w 2 20%. MECI Inc. (IMSCU) AR
LSRN Ty 277 /KR MSCIC - TRE. #8. R RET N300 TREC MSCIRE T 7/ KEREE T 7 EHFET
TUBHFe 2 ACMLTWAESRESALE R A KRB OV TRISSESHE T,

[ https:/Awww.dalwa-am.co.|p/specialreport/globalmarket/notice.html ] @NOMURA-BPIERIZ. BH 7+ Fa—iv
U—- U —FAIL YT IR et ART IEMNTRTS N LBHGERORE S FOREER TR RTRENT. —
EOEZANBRCEIOTERETNERN—FD2Ux 0/ 72 —7 VAR BEICHHENET. NOMURA-BPIE M EFH
EH LT Of— ORI FTICRELTUWEY, B A ESEENOERE. B2 AR ERE T SO0 TEEL. IrYF
ORI RS ICHMLT—IEEERLEE A @FTSEMRER 27 w2 UL FTSE Fived Income LLCICRUEIRZNTLISM
A TP ATY BEEISFTSE Flxed Income LLCODMRBE T L. MRICH T 27 < TORRIZFTSE Fixed Income LLC
FHELTWET.QIFELHY HITA - ATl A— IF—=20-F—rel TO0—11L FAN—2TrFid. B
RS ETIMEICE IS ERLTVET I, )P, Morganiz T OREE - EREEREY SO0 TR B ED A, TREFINE
BB TERLTVET.LP. MorganrSORECLSPHAECLICHEREON-ER-HEST I LBBESSNTVER A,
Copyright 2016, 1.P. Morgan Chase & Co. All rights reserved.

@

25/109



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

¢))

®
0.924 0.84

0.72 0.10 0.02

4)

26/109



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

27/109



2037 12 31
15.315 15

2023 12

28/109

2.1

0.315

15

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

15



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@ (2023 12 29 )
() ()
2,303,163,771 99.89
2,303,163,771 99.89
2,499,726 0.11
2,305,663,497 100.00
(D
2
0) (2023 12 29 )
) ) ()
4.7806 4.9056
1 469,496,855 99.89
2,244,511,097| 2,303,163,771
)

99.89%

99.89%

()

29/109



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

©)
() () X )X )
1
311,729,376 311,729,376 1.2075 1.2075
(2017 6 15
2
705,722,587 705,722,587 1.4004 1.4004
(2018 6 15
3
750,631,673 750,631,673 1.2119 1.2119
(2019 6 17
4
1,071,209,448 | 1,071,209,448 1.4013 1.4013
(2020 6 15
5
1,239,753,221 | 1,239,753,221 1.8309 1.8309
(021 6 15
6
1,381,477,763 | 1,381,477,763 1.6668 1.6668
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2023 1 1,596,889,588 1.7479
2 1,590,001,480 1.7428
3 1,658,854,061 1.8054
4 1,687,851,974 1.8452
5 1,818,040,484 1.9521
.
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(2023 6 15
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7 1,957,731,807 2.0923
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12 2,305,663,497 2.1364
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17,402.83 25,255.00
1 108,700 5.56
1,891,688,222] 2,745,218,500
64,415.56 62,120.00
2 43,500 5.47
2,802,077,290| 2,702,220,000
12,649.31 13,410.00
3 196,700 5.34
2,488,120,694 2,637,747,000
4,146.74 5,963.00
4 383,100 4.63
1,588,618,032 2,284,425,300
16,350.00 34,980.00
5 63,900 4.53
1,044,765,000 2,235,222,000
6,380.42 7,359.00
6 286,600 4.27
1,828,630,458| 2,109,089,400
2,053.26 2,127.00
7 972,400 4.19
1,996,598,941] 2,068,294,800
3,998.00 5,917.00
8 297,500 3.56
1,189,405,000 1,760,307,500
3,144.41 3,529.00
9 430,100 3.07
1,352,414,172 1,517,822,900
169.26 172.30
10 7,684,800 2.68
1,300,731,835 1,324,091,040
4,208.88 3,688.00
11 355,000 2.65
1,494,155,433( 1,309,240,000
4,583.00 3,872.00
12 321,700 2.52
1,474,351,100] 1,245,622,400
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5,871.23 6,880.00

13 177,200 2.47
1,040,382,239( 1,219,136,000
1,811.25 1,795.50

14 673,800 2.45
1,220,424,323| 1,209,807,900
3,355.28 3,458.00

15 332,200 2.33
1,114,624,302 1,148,747,600
3,564.59 4,101.00

16 271,900 2.26
969,213,431 1,115,061,900
27,104.72 35,820.00

17 28,600 2.07
775,195,140 1,024,452,000
2,636.86 2,993.00

18 331,800 2.01
874,911,203 993,077,400
4,152.00 4,622.00

19 175,900 1.65
730,336,800 813,009,800
7,980.08 8,241.00

20 95,200 1.59
759,703,833 784,543,200
21,240.69 21,275.00

21 35,900 1.55
762,541,091 763,772,500
2,622.54 3,364.00

22 HD 221,700 1.51
581,419,244 745,798,800
5,855.35 5,098.00

23 136,500 1.41
799,256,331 695,877,000
2,573.64 2,868.50

24 237,800 1.38
612,012,292 682,129,300
7,273.00 8,473.00

25 HLDGS 77,200 1.32
561,475,600 654,115,600
4,758.66 4,556.00

26 133,200 1.23
633,853,535 606,859,200
1,916.50 2,590.50

27 213,100 1.12
408,406,150 552,035,550
3,897.17 4,371.00

28 120,000 1.06
467,661,485 524,520,000
4,355.57 4,272.00

29 119,800 1.04
521,797,340 511,785,600
6,685.67 6,069.00

30 80,000 0.98
534,853,857 485,520,000

()
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