EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2024 6 18

03-5555-3431

10

1/113



@

¢)

®
10

4)

®)

(©)

)

2024 6 19

(1D

0120-106212 9:00 17:00

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

2.2

2024 12 18

2/113

2.0

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



®

©®

(10)

®

1D

(12)

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

3/113

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



@

[T ra o
HURHRME - JEARRE R
B{IRARIR =R
B H
EMEE
noH

EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

AN REE (NEORNR)

# 1l
K %
TRIERE

T OftEE
( )

HEAS

GE) 507/ FHEST SRR HERRIRRLTLET.

mHEEDE
AR A
ﬁ%ﬁ 5 Z0-/Ub
KA o
P\ 2E
W5 1
—®
% FAH i
i o
ST 1
: J A TP
TEEEIR(E #1268
zomaE (BR) A
[Hﬁﬁﬁﬂ#) PIUH
(5t —m8) B4 -
AEES
{ﬁEE;@Eﬂ o .
¢ e
RS T A L3

AR

SRSLI=
27/

PE 2
b b )

() H27 FEYT SMEESERBRELTVEY.

4/113



EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
ooooodooodoooooodd

12

32

26

12

480

5/113



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodoooooodd

O~ IN|F-

|||

6/113




EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodoooooodd

225

225

7/113



http://www_toushin.or.jp/

1,000

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@ B RS U B R DRI A ETRNE T,

¢ LBEERROBFILE

WPy BHHER
EERRicArE: | | EBBCEHUERE
INCETEODE | | GHLTLELE
BATVBER

SHEESHET. SMRERTET.

i v o OB = EEUIEM. g ERTE
sTHEFESLUERUAIEEER

s

- ERILAY

EERD
- .a._l..,‘.i-_. d _. 4

L

& G RIEEROHE
Lova) ST

WAEMEICEKTS.
Flc3iBFHEDNS
BEZERIIBLEASNIER

SHBEERTFT.

s EMY U2 T3 EERL. 0
BACEVEREEE

« (GRS MORNE, BN EHFEES

HRMERRED
HR— T x0T

¢ biERFRIGRMERROBFIOBALRICONTIE. FTicOBA LEZBN

[CREE{TEVET,

SRR ROR
30%

# PRI A HX—U Tt EROBA RS EREUET,

8/113



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

[ orvrotEs |

QLU TFVRE. IPSU—D 7 RAXTEAEITEVET,
APEU=Jr R AR . EEEOHEEENSEAM LRSS TAE—=T P EE TR &L,
FOHEESEELEL T D r/ROEEESCSSLT . EENEERETY - Jr FCOESHENTT.

[RNE=T7VE] [¥HF—T7K]

1tmil e

DT

e B
bioya) il — B oha ST
NH—JF K "‘H' Mt

s BEIY - rURFICBLTERAOHREERSIC D, DY EAOROEREDNS ISR HTS P BUET.
Ot BT —J P RICBUWT RO AR L R TES T WS 1T ORE E O EEERO S &8N
HYY—Jr/FOERMEORAERFZBISENGUET.

s EIT—JFRCHENT. EAOEATER . BEOIRETRICHST I LERELLET,

ABOENREECFRONREUCEE TROBMBEENFHRIND L= MBOEHRIC
AoleEEELOUICEFTMEORRIC I TR, 77/ FO%FE 1. OB TEONENC S
B ET.

BE3A24H(AXBDBESVEXRB) [CREZ{TEV. X
SEAHICEDIVTRBDDEZTBEVE I,

[58EcAEt]

Q HEMSEZ GRTREORASSNHEAES MERESHET.)SELET.

O FRELT EEMEOREICHT 3T LEENIC. BEBROCESFHELTH RS
ZERELET, L. SEASEMVEDBRSICR. RRETEDBEVC &N BUET.,

HRROSEEOTILWSIUTZOEREAICOVWTRIT I LOTREHIEE .

E‘Eﬁiﬂ@

® v —-Dr EOREIHF~ORENSICE. FEERITEEA.
o LV SHERAORHRENSICR. FIEERITERA.
o NEREEADIRER, TRVEEA.

&)
2016 3 25
2020 6 18 2026 3 24 2021 3 24

®

9/113



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooooooodd

Tl 3

1

Tl 3

1

l

2)

(

)

10/113



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

3
2024 3
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
2

11/113



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2
3
4
..................... 70
........................ 30
5
6.
50
7
@
1 3
2 20 5)
2 1 6
2
2 2
1.
2.
3.
4.
5.
6 2 1 4

12/113



®

11.

12.

13.

14.

15.
16.

17.
18.
19.
20.
21.

o 0B~ WN P

11

12.

12.

17.
13.

13/113

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2 1 6
2 1 7
11.
2 1 10
2 1
18
2 1 19
14
19.
1.
14.
2 6.



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

14/113



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

CI0 Deputy-CIO

1
FD
35 45
FD
2024 3
®
@

®)

15/113



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

100 20

100 5

100 5

16/113



g A WO N

236

341

17/113

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



&)

18/113

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

100 10 100 20

10

€Y

19/113



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@)
1 3
2 20 3)
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

20/113



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. 2. 6.
13. 14.

o 01 AW N P

®

20

21/113



22/113

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

5



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2
(€H)
@)
1 3
2 20 3)
2 1 6
2
2 2

23/113



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

a B~ W N

10.
11.

12.

13.

14.

15.
16.

17.
18.
19.
20.
21.

11

12.

2 1 4
2 1
2 1 7
1 11.
2 1 10
2 1 18
2 1 19
1 20
2 1 14
1 16
19.
12. 17. 1.
2 6. 14
17. 2. 6.
13. 14.

24/113



®

20

25/113

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@

¢))

26/113



®

4)

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

37 6
REas | ”
ARMUATREBCMTEEST -
U ERRRn3sEEGER
mEE SRR SRR ROENRTE
URITRIAY R I

SHAUAERFCMT LRGN

@MUz IOESsUENUID HAORT-RE
ERRORRCNTSERONS R —

“HEURD BRULSE LR
U FOEN

TG I E AR L08R
- v e
eSS EE R REER0EETE

27/113

ARVAZRRENOET
EEEUNSEESETS
ERONBEEELCNYS
EERADEE

—

FHULTEAWOED
EELUNASERETS
OB E ERER
ol ]




EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

O FIiEDFS 7T, Fr RS ENEEEIS AEERNICEE TESLIICERILIEBOTT.,
HEOISI7TBESERCETSENBER (EEECESIIIED EMORER) DT - BX -
Ve, 27 RS LU O RN R EEIS AL VT ETLTVWET. SRS 73 77 vE
OEESEMICHIT HEMBZEEOMBEERRLTVNET,

1P} (200BAR ~ 2020 ]
&0, 000 !
000 ] 553 62.7
2000 - w [ 432__a |
] 35 .15.3 21._5- |
b gl ||IJ|JII|| m”lll[“l' o107 °H° 4.3 25,9
1] e <1 . o
g “mpye ! B - -3-5 54:.3-3-
- t P LR L T i 5
+ 5a 4
- ) T e
— R e R EREE [ ™ T ]
i

Lo e
ME4 A NI HER MEM4 gl st BES EADE BEES SRR SARN SR

SEREISAL. FryFOERHNEERLTLSLOTEEVER A

HIF/FOEMMERE. Sk (B EaikRc 7F Y EABERELEDO s ELTHELEROTE, BEO
ERFEACESOTHRLLSMRES LSRRI RESHEUET.

H#2PVEOEMBERICEVT, BEMERSOF—FFRHTERLESELTFOL-ILTERLTUET,
MR R EYST ST —FELESCERTENE R A
TEMRERSEHTECLEMASSESICE. BHTESENC SV TOHERLTVET.
F TR ATIPRLE VT, DZICESTSWSICE. SERMCINWTAYFT—/OEMRERTLHELT

WELET,

HREIIACNNT
H &= & ESAHTOPX
TR MSCIDP A - T T (RYAG, m—3)
FMES . MSCITT—0d - F=trobh A T2 L (BEAdH. Bi—=23)
B - NCAWLIRA-BR TS
SRR FTSERH M@~/ Fo 22 (BR<E®. Ax-—2)
TREN : IPEILI HAD ks BE A2 TP 22— I - ¥—irwd 70— F14 =274 F (Fp—2)

BHEWIC LT
SESARTOPNOERSELURGENICOPIMSTEERLE, BT ) P XERECBEFEN ) P CERONESH
WF TIPX) EWWET, | OIRMETEY, RROREH, BERBOnE. HFESRERICEY ST <TOME) - S0
HEUFERRIC O SMEECERNCNT ITATOREE | P XERLET. | PXIE. BREOHNSONHESZL®D
RP. BEVRO[KICHL,. NEETALERA., BVSCIDTYLS - A T2 AR EUMSCIZR 30T R —Tabk « A2
FwIAE, MO nc. ([MSCI)) PMELLHBETY. X277 FR. MOCIEE-THRE. ME. RrEssnsE0TE
e, MaCIREDI rFEREREZ FARMBINTVSS Y F o 2 ACMLTVrESNEERVEEAL,. RARREEIC
ATROBSECHEEW,. [ hitps feenn dabwa-amco, |pfspecareport/globalmarket/notice html ] @MNGWLRA-
EPIENZ, W2y Fa—2pll= - o =FL 048 LF + PSR A LR TIEMTRITE U A RO 2 40
BEEETHAERSHANT., —EOES A NERCR ILWTEES NICERR—F2x U3 0/ 01— AL CMiTE N
EV. NOMURA-BRIEHRCARI SN & T O~ DO IR EH CREL TVEY. . BESmnROEmt. Bk,
MHEERETILOTEEL. 7P/ROEHEENCNLT-UNNEEALED A, SFTSELNEEN- 7?23, FTSE
Fixed ncome LLOISEERBENTLSEES T 227, BIEREFTSE Fiked Income LLCOEMNEER THL, Hic
BFSF <TOMAUSFTSE Fived Income WCHHLTVET, BIPFELTY HAVE 6 A 2T w2 3— I3
=l F0=Ub FAN=2T7 K3, BRErELESETMEICE JEERLTWET, LP, Morgani2 201 -
ERBREEOTIeOTREVETA, EEREFETBITEALTLEY, P, Mrrg.anf)"uﬂ:l!ﬂnr FEMERIERLIC
FENERY - @0 - BN T SCsEESShTVER AL Copyright 2016, 1P, Morgan Chase & Co. All rights reserved

€Y)
2.2 2.0

28/113



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

¢))

®
1.1 1.00

0.56 0.40 0.04

4)

29/113



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

30/113



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

15 15

2037 12 31 2.1
15.315 15 0.315

2024 3

31/113



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@ (2024 3 29 )
() ()
3,450,163,734 99.54
3,450,163,734 99.54
16,034,253 0.46
3,466,197,987 100.00
(D
2
0) (2024 3 29 )
) () (%)
2.0768 2.0886
1 1,119,899,520 67.48
2,325,807,323| 2,339,022,137
2.4232 2.4721
2 449,472,755 32.06
1,089,162,379| 1,111,141,597
)

99.54%

99.54%
)

32/113



®

EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

1
3,867,904,765 | 3,871,224,554 1.1651 1.1661
(2017 3 24 )
2
4,697,095,022 | 4,700,665,763 1.3154 1.3164
(2018 3 26 )
3
4,154,912,210 | 4,154,912,210 1.1617 1.1617
(2019 3 25 )
4
3,445340,123 | 3,445,340,123 0.9949 0.9949
(2020 3 24 )
5
4,707,062,690 | 4,710,407,188 1.4074 1.4084
(2021 3 24 )
6
4,260,548,963 | 4,260,548,963 1.3273 1.3273
(2022 3 24 )
7
4,361,082,561 | 4,364,306,357 1.3528 1.3538
(2023 3 24 )
2023 3 4,506,533,236 1.3984
4 4,578,945,391 1.4280
5 4,638,146,386 1.4512
6 4,956,697,326 1.5573
7 5,102,231,644 1.6031
8 5,214,130,787 1.6406
9 5,255,492,023 1.6580
10 5,146,294,808 1.6247
11 4,295,935,459 1.7086
12 4,213,678,385 1.7063
2024 1 3,109,581,065 1.7946
2 3,264,739,265 1.8858
8
3,436,198,117 | 3,437,932,124 1.9817 1.9827
(2024 3 25 )
3 3,466,197,987 2.0017
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1 0.0010

2 0.0010

3 0.0000

4 0.0000

5 0.0010

6 0.0000

7 0.0010

8 0.0010

)

1 16.6

2 13.0

3 11.7

4 14.4

5 41.6

6 5.7

7 2.0

8 46.6

C))
1 501,377,934 391,478,060
2 864,904,894 613,953,040
3 183,522,858 177,834,325
4 91,555,823 205,147,000
5 97,243,763 215,584,514
6 70,132,674 204,670,408
7 59,255,659 45,419,654
8 51,084,529 1,540,873,766
) 3,209,890,088

@

(2024 3 29

)
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() ()
2,133,235,990 91.20
2,133,235,990 91.20
205,801,295 8.80
2,339,037,285 100.00
() ()
166,200,000 7.11
166,200,000 7.11
QY
« 2
« 3
0) (2024 3 29 )
) ) ()
3,830.00 3,792.00
1 57,600 9.34

220,608,000 218,419,200

24,090.00 23,600.00
2 8,700 8.78
209,583,000 205,320,000

10,915.00 10,760.00
3 13,500 6.21
147,352,500 145,260,000

2,512.50 2,490.00
4 57,000 6.07
143,212,500] 141,930,000

1,359.00 1,448.50
5 92,000 5.70
125,028,000 133,262,000

3,782.00 3,668.00
6 26,000 4.08
98,332,000f 95,368,000

1,694.00 1,738.50
7 53,600 3.98
90,798,400f 93,183,600

2,078.00 2,022.50
8 41,300 3.57
85,821,400 83,529,250
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628.90 608.30

9 115,400 3.00
72,575,060 70,197,820
7,812.00 7,750.00

10 8,400 2.78
65,620,800 65,100,000
5,469.00 5,526.00

11 9,700 2.29
53,049,300 53,602,200
5,600.00 5,580.00

12 9,600 2.29
53,760,000 53,568,000
2,718.00 2,725.00

13 19,300 2.25
52,457,400 52,592,500
833.00 840.20

14 58,900 2.12
49,063,700| 49,487,780
3,120.00 3,130.00

15 15,800 211
49,296,000f 49,454,000
451.00 445.00

16 109,100 2.08
49,204,100] 48,549,500
1,054.00 1,042.00

17 40,700 1.81
42,897,800 42,409,400
896.00 946.00

18 38,100 1.54
34,137,600 36,042,600
13,470.00 13,790.00

19 2,500 1.47
33,675,000 34,475,000
5,742.00 5,620.00

20 5,200 1.25
29,858,400 29,224,000
2,665.00 2,693.00

21 10,600 1.22
28,249,000f 28,545,800
9,722.00 9,475.00

22 3,000 1.22
29,166,000f 28,425,000
2,610.50 2,645.50

23 10,500 1.19
27,410,250 27,777,750
4,553.00 4,519.00

24 5,900 1.14
26,862,700 26,662,100
3,926.00 3,921.00

25 6,000 1.01
23,556,000 23,526,000
2,424.50 2,407.00

26 9,600 0.99
23,275,200f 23,107,200
496.30 505.80

27 40,800 0.88
20,249,040 20,636,640
1,021.00 1,000.50

28 20,300 0.87
20,726,300 20,310,150
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29

27,700

630.30
17,459,310

637.90
17,669,830

0.76

30

(

)

91.20%

(

)

91.20%

0.38%

0.11%

2.51%

5.91%

1.29%

1.23%

2.78%

1.81%

0.58%

0.50%

4.08%

1.14%

8.31%

11.10%

17.21%

0.44%

3.18%

0.52%

0.27%

21.98%

2.08%

2.29%

1.52%

(

)

91.20%
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( )
/
TOPIX 0606 6 165,090,000 166,200,000 7.11%
(QY)
« 2
D (2024 3 29 )
() ()
2,153,400,510 96.96
2,153,400,510 96.96
67,429,872 3.04
2,220,830,382 100.00
( D
« 2
) (2024 3 29 )
) ) ()
7,072.00 7,301.00
1 8,800 2.89
62,233,600| 64,248,800
6,359.00 6,687.00
2 9,300 2.80
59,138,700 62,189,100
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31,700.00]  32,400.00

3 1,900 2.77
60,230,000 61,560,000
3,444.00 3,392.00

4 18,000 2.75
61,992,000 61,056,000
3,555.00 3,650.00

5 15,000 2.47
53,325,000 54,750,000
2,548.00 2,567.50

6 20,800 2.40
52,998,400 53,404,000
7,200.00 7,700.00

7 6,900 2.39
49,680,000 53,130,000
5,730.00 6,100.00

8 7,900 2.17
45,267,000 48,190,000
4,658.69 4,695.00

9 8,800 1.86
40,996,545 41,316,000
7,376.00 7,429.00

10 5,000 1.67
36,880,000 37,145,000
1,174.00 1,248.50

11 28,000 1.57
32,872,000 34,958,000
2,520.00 2,627.00

12 |SBS 13,200 1.56
33,264,000 34,676,400
2,777.00 2,937.00

13 11,800 1.56
32,768,600 34,656,600
2,372.00 2,527.00

14 13,700 1.56
32,496,400 34,619,900
1,960.00 1,980.00

15 17,100 1.52
33,516,000 33,858,000
2,699.00 2,715.00

16 12,400 1.52
33,467,600 33,666,000
4,110.00 4,143.00

17 8,100 1.51
33,291,000 33,558,300
1,602.00 1,595.00

18 20,900 1.50
33,481,800 33,335,500
2,742.00 2,696.00

19 12,200 1.48
33,452,400 32,891,200
2,256.00 2,346.00

20 14,000 1.48
31,584,000 32,844,000
9,793.11 9,859.00

21 3,300 1.46
32,317,273 32,534,700
7,571.00 7,675.00

22 HLDGS 4,200 1.45
31,798,200 32,235,000
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1,680.00 1,685.00
23 19,100 1.45
32,088,000 32,183,500
1,258.50 1,291.50
24 24,600 1.43
30,959,100 31,770,900
5,560.00 5,520.00
25 5,700 1.42
31,692,000 31,464,000
5,226.00 5,088.00
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