2024 7 11

17
2023 10 19

17
2023 10 19

03-5555-3431

1/113

2024 4 18
a

2024 4 18

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



@

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

(b
GEEDRIRELY  DKEHE ETHa 70TV 7L (BASERE))
CEFGEREY 1 DREREETHa 7707V I 7L (F2EATFE))

HATENHE - BIENEHE o i e e eEESEE (NEDER)

T

B A
BRI E ﬂm 3*
TEEERE

;R
: FOitE
BINRE % ( )
AEES

() M7 7Y KOS SESAMEBI BRLTVET,
RIER DR GRERIRE S« DAEHIETRa 770 TV E 7L (BASEER))

BRRAE SRUESANE R St RN
ﬁi—cﬁ &1 &o—I%L
FAUE
ohu B el B
“ii Jex Fp2l— B0
o %40 o F7UK ¢ )
%gﬂﬂﬁ% ffg it 7 i
L; 2 T
f g mﬁ +EF=F
FEERIE F128 :
chk
FMftbEE (BR) -2
(Hﬁﬂﬁﬁﬁ) FIUh SPuX L
(B —) H4%
AEME R
( ) ZOfth (FRER)
RAEESETE ()
AERATED IY—Y27

(35 H77 2 FPESTIREE S ERBIRELTLET,

2/113



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

EBHEXDR (BEBRES( DXESEETHa 2707 LI 70 (F2EREE))

BRIRAE RIS R Gt
ﬁi_tﬁ F£1E el m A [
FALE
ShiEITR #2[ -
ﬂliﬂ e FPEU— &b
i
2O e 7I7
L,- T
? JJFEE ARFF
FHERE 12[] ‘
(B8) SRl
Z it IpUR-AT
(Hmﬁﬂ%} PIURN S S
Bt —R) B4
AEES PRI
( ) FOity (=PER)
AERSEEL () s oo
AERS B L=y d

(#F) G777/ FFBSTAMEES ER#ITETLTVWET.

3/113




EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
ooooodooodoooooodd

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

4/113



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodoooooodd

225

225

5/113



EDINETOOOO

O00OO000000000004000(eo6748)
Oooooooooooobooooooad

http://www_toushin.or.jp/

2,000

[ EENICHREETETEIREOKRAICIRALET.
I KRILFED/ TSI LI BVWOBREBIE I ETEVET.

I @R OAN—RI—-LEEEERALETD.
NV @88 (BICHT3TSIN-UFZIL)DOHI— r«:l—meEEEﬁibEm

Bl Fray i!iﬁ'_‘{i-*a:!

mlkﬂ?u:?ﬁ
Eﬁ wm FUETL FUEFL
[ BEOLERICLES ]  ISUNLPE J BOEEN D AEERO
it 10 MR &5 Bl R —EEE —EBERE
L

O esums

(ALt

# IR A—UTHY, HD7 2/ FORRATEREF R ELT Z00TRBUEE A,
# LR, REOFERICDVTOAA—IJTHY F o9 VERESHIOVTIE, XL B2BENBUET.

#IP/REOQIIR0)FE. BFOAEBEL, MO RS FRADOFRESHY AL ERLEY.

6/113



EDINETOOOO
O00OO000000000004000(eo6748)
Oooooooooooobooooooad

(I) S AR BT T S K E R R OMRICIRE LT,

GHETPPICEVT. B 8TERE BE T LS LB EEVELLET.

& HRANDRAICHI TR ROAHTHIEBSICEZBFLLET,
@ KEOARK-PREODPH S, BYPEHEEN. ZNSOREMS S URHHRESIC
BEL BENRBRERELET.

® REMRBAOPNS. EII-FHEFEHRL . WI00RMERELET,
@ BELLHI00SBRICFAIE LT EEETRAZTRVET,

71113



EDINETOOOO
O00OO000000000004000(eo6748)
OooOooooOoooooooooboood

2 ARIVETOEEICHUT. RRILFEY. TS VIb-UPIVEWV
S DRBIEIZTEVET,

R DT E;I." -_-.I_ ';;;-;- J&:'-.- T I L T e T P P :'I_-I o -'\.';‘-I"I.-\'.-.‘--.-_'\. e A AL LB e ,

W 7SYN-U7ILOEBERN  CKAFILOERERLUOEVES.
[FLE7L(EFZEHZONE) INBETERT.

W 75U LIV ORATFN K FILOEREFILUBEVES.
[DA N (EFIEEIDTORA) INECET.

L IESUNLELD HEILD
i AR JEHAEF
O TUESFPLNBSBTESS—A @ A RFELDIT—R
TSULLFLD . KELD ISINLPLD _ KR
IR A EEEH FSH)

# PR A=V TE)  ERBOTLEFL A/ OARSRERUET,

# PR AEERE LR ST LOTESUERE A

HEBOSBEES|ICASTUEFL/ I FOKERR. BRERS L& THAIEIEY TS RGNS
By, FLEFLOEN DA RDENFEUS SN EUET,

#EE | HRERFFEEEROCES. BEESIETEIBICNDF /- FUuNsTI-JsO—E 1 BS|E
HATAC SN BUET. NDFES I ERLC 2BHE [E{TE 5. FLEFL - 02 ML, RGP EHISED
BEECEY . EFEpSHFENIKEL K F{ERDBEMHEUET,

8/113



EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

NDFERS|&(F

N ES INSBEZHAVWCRITELTEOT ARV EDEEBREICLDES
RN TITESWME|TT.
W NDFE [{fi#8H0 5 BHE NS "NDFA > 7S5 FEHI" &, B0 REEMMEL.

A

PERZZRIETIHE FE) BV EN S TGS HEDRFP

BERENERAICKY EEHREADERER QKENSKELTERM TS
LER&BUET,

(RIOL) -5 #)

0

NDFA 7oA FEFCMSIHNREROEMEFNTRHRT DA A—

A [NDFAYFS4 REFI>RBEF )
T e Eo g Bt (b Gh R

NDF+ >3 K&Fl

AN

| NDFA Y SRR <igHEH
\V (B5R8)

@ FERIR A= CEY M7 RO T N /AL RREUET,

|

N B2 NEOEE LF (TFE)BFPHEIRLEICE NDFA TS5 A REFI

&<

(BL) B2UREENHBUET.NDFA Y FS4 FEFINES M FIBED

BHSHIEVEL (B BRE AEBHE|CELDT V7L (ERIEBN9O
IR#) B FIOIEEXRFI@]D L IBESICK>TIRAEERS|ICLDIRA S
(BFEHESTOER) B3 5—A[HIR]oHIET,

IRBHD D=2

wAVES TN
FLEPLERI Dr—2 AZAREES
TR

NDE4YF5ck O] (@) (B3]
£7

# LERAAA—TEHY  BEOTUEPL /O NEIREBUET,
#HECFEGEMEERE RILT5DOTEBIEEA-

9/113



EDINETOOOO
O00OO000000000004000(eo6748)
Oooooooooooobooooooad

BRSO H/N— R O— LA ERLE T,

& FTav L= LOBEEEHRDELNRESDEEN—SILUT—EIEK
L&ET.
@ BREOFERSITCEIERNSEAOEBNGHE ERBEEGEELEIC FEHETAE
IO I —FICHE L. T —FTEICF T a OB T EMEERELE T,
@ FEHIFCEIC. AR NOD—IL-F T3 OFHERENICITHRVWET,
#[FFoavFLEFL)| &R, F FyavDBLENEUSICELSHEELLET,

#ENTRMBI R 2 T a v ORFITROBE LI ZEREDHEEVLET,
fDRME—EELT, —RICHERHITEMHBFEVNZE, -3 T3V ERALRICRONS
FFavTUZFLIBEEIETY.

fii LA i LA

LR
(o) {7

ETAUR BT (& T

D EREOENITREEE LO-r8S. 8ET 3840 LFVBRERTEERA.
TATOREHRMICONTI—IF T2 3/ OFAETESDIITRSVEBA. I—IF T30
FHETENBVMVES . 4 T3y FUEFLESETIFEAN B LB T CRECEET.

# LA THY, REOKRM, ESE. £ Syav ML EPLERREVET. S SlRRETRE
FrRRIT 20 TREBIEZ .

# LEEBEREARCEC . FEEMOEBCMEI—IL-F T a»ERALLESD. 1 DOERTE
MWCSTHREERLEBOTH) A7 FE2ANERERLICBOTREBUERA.

ﬁé%ﬁ?ﬂﬂﬂ%ﬁ@ﬁ&L\ﬁ&U? Fay P PLOBMEN BT EFBELTRAERLE

-

®AT P RICHEVT RN —FI-LRBORARISE RS ICHIH#FES N BERERAICEREN

FT.

10/113



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@ BEOHN— R I— VB EERLET.

® BICHTBHTZVI-LPIDI=)-F T avOFETEVET,

ATV AN—REMBERTFDSONEELTBIELCELY. TSV
LZILORICH T HE LA ROBLGERZEHELET,
#AN-FI-IVEBORERRZ, ERRREHICEIVE0RDSXE<RRIDBENBUET,

& EFNTRESL NN— FI-LEBEERONREEDMHIELRKEDI—)L-
AT avEFHNLED,

Avm
?-Hmyismaieﬁﬁzu]

BETEETA

i 1
1 "
" '

HUEEH

g FRIRA A= TEY)  EROBBAE. 77y T LEFLERREUET. S BRI EETRR
FEERITIEOTERSUERA.

# FRdiE, S ERBEOSO%ICHNS I3 FayEaERmH LRSS0, 1 2OETEMEICE TS
BEERLEROTH) HIF/ESEORREETLEEOTES ERA.

BRI PURCSVT. BEN/ - FI-IBEBEORSIEEREICHERHE N BEREEICEREN
i

R BEA/N— R I—ILEEEOBRITONT

B B (F TR E BT S UL ORBEL—N OLE, FTECHHDST,
ATV TUSTLERIFT BN TEET,

B (2 EMICH T 5T S V- LPILOREL — b B ER LB, FH
RELFTH. BROELFEO—B(F R ABRHOLIEE) FEITE
Et e

B (F AR T BT ST LPILOBBEL— M) B TEUL S, %k
RELF TN, T TV 3V TUS LISV BEN BRI NS LT IRBEOREN
HEFCEFT.

11/113



EDINETOOOO
O00OO000000000004000(eo6748)
Oooooooooooobooooonoad

@ EEERVUOKBEEFRE. HERAPEHGLEEVSERENREEICNAT. BE
S |DO#&EGAALUADBEOBIRT AT LN TEDRLSBHENIIGEET
T,

® HO7VRTR.HEEOKDICHETEEEBIC. ABAE|IBLUA T a VG |E
TWET,
(LT P RICBHEBAA—VE) ® mEo

; 73 ms|
15 oo e ey
(TS0 LIl AR 2

WD
T}

&
= B3 aumEe
;e

e 4
—

dfpannninaas

O mansaE
DA

. EAS
m —_—
L LLITIATT

prl it
HiEE g

Hﬂﬂ!‘ﬁ“ﬁt‘_ L TITTIITE =

O #¥Eosto
EFE ]

* TSV LFILORATOREURAIFRETICEICHRTAETT,

® U7V FOREREUTIE LI FOSODERNEIFONET T,
CNSORBRICEIEUTURIDWELTVS T &(CERNBETY.

(A (B @ ® e @
$EOHID AEOI—-N- "
sgge] | e S ) 17vzvme| | BUIEIESS
sn - ey Y| e LERL (4| BRGS0 |+ JuEFL + {ﬁﬂ!ﬁéﬁﬂ'ﬁ)
b /RRREEE onreEe | | ot
TEIRFOEE LEDESOEAR '
“[EELE
FSII-LFILE
FEE RTREEE A jped gy |EUTREEEEIES J-l-FFwaw
monas| LEPRERLR mNOFLEFL | TEINLTZAOLR (s ss
2| il WEE Y DR
2™ A AN T
i R ' » RE §
':j;niiﬁﬁ;ﬂﬂ% ik e
o i e : EBERERD
s ui MEORE “‘iﬂ REomL
JZ R
Gty ANAEEEE NGRS
LEBHED EEET FU0-
R -FEIEHLT LFILmER
FTEEI PR

() REES ETESBICNDFES I ZFIAT A s BUET.
NDFEIS [ EAWT RS E{TE 3B, FLEPL /02 SREN SHEHTNDIREL
AECAGSEENBIEY,

# PR A-TJTHY)  KBRORRHMBETRR. RIT 20O TRERBER A,

12/113



EDINETOOOO
O00OO000000000004000(eo6748)
Oooooooooooobooooonoad

KEOHD. BEHE | HROSUEE T—-F*:I—ibmiﬁlr-?ﬁ’fﬁs
UBS: ?ﬁw& EE P Z;-f%‘lmﬁﬁé—. 5

27D LiEH

& HUFURRLUTO2ARDEEEFIFICKEETS 77/ R-F3T7- 072X TY.
[(HT72F] (EARRI 7PV ]

IR FRICOVT. <hOL<E. (BRI 7/ FORE| ECERTEL.

¢ LD FV/RE BARORET. RANRETINDRAGSEORAINSESILIC
HETHILERALLET.

@ [EESER & [F2EREE D200 T 7Y REBHET.

O EIFVRETRAyF T (FRA) BT STENTERT,

AAYF T (RERR) DELASH

13/113



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

6 2Do0NT77 YR ZENZTNEBRECIBF2EREZITEL.
IR B #H ICEDVWTIRR DA B Z{TBEVNE T,

ﬁﬁ‘lﬁ =| WF%EIEDE BEXB ICRRZTBRV. RS ECHHCE IV TING
DABEEITEVET,

[ ECT5ET]

O SERNREL. RHEEREORYSNH-FHRE (FHRESHET.)SELET,

@ ERIE LTSNS REITE ST EEEIC. B0 EE B L THESTE
mmuﬁmm ﬂmﬁﬂwﬁﬂ}ﬁmﬁm BEETEDBVCENBUET,

ﬂEl
vy ¥ 'l "‘ A "’ 'l' " A 1" v @
AR AR AR AR AR AR AR B AR AR B AR

B B BB BB R B NN

BFEA4R188HLU10A18H (R EHOHSREXRD) ISREZEITEWL. N5 E
HEHCBE VTSSO EETRLE T,

[$3BE75 8]

D HEEREIT. REISREORYENS S ABE IERESHET.)BELET,
@ ERIE LT ERMEOREICET SIS EENIC. BEBEOKES FHEUTHE

FRERELFT.LEL. SEAKEAVFVAOERSICE. FEEITEDBLI LN
E”Ji!‘.ﬁ

mmmm
e e

'y L3

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

sﬂi;ala«f.x JHETH) BROSESOZLVSLTFEOEMCOVTTRE. RIET200TERSYERA, | :
RGN REIELSICROVTERANFIRELFT. 500 U —ECRDIRESHRTS |
2OTEEUETA SEEFEILONEVESEEYET, :
P DV ROBEMRHEESHLSE TR E AIEYSRIETNTLSBOTREBY St A,

14/113



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

[ Ec&ICRTHBEREA]

OSEER. . AFEONBLERGD  BHEROHEENSZLODNITOT. FREEHVZLDNDL.
TORMELSS. BRHMETHDOET.

et O
umm“n )

OSREEE. HEBEEPCRELANRE (EREREORUYFNEDSLIURMRESORAR) EEAT
EHONIBELHOET . TOWHS, YR REOBREMBIFERARHEEXTTFET S EICHEDET .,
e FESOXER. HTLEEHEBREICSIS 77 /FORBRETTHOTREBOELA.

BRI L RS AR TRINON BB E)

(RN L SERMEMS ERLCIES) (WA rSREHSSTELLES)
10,550
[PEEETY 2
10,5008 . (+a & 10,5008
208..1 >100m ,
e 10,450/ "n‘ 10,4008
*500F *500M CEE T &
(@+e) 450 (2220 w.20m | &
(@+3) +BOM 10,300
__________________ i *4208
(@)

miRiREE e ] LmARNE miRARE LIpRNE Hmane
FHEM HETR FAEAT HEER
=S i *50MERML i RE =HEHRY *BOMERHL =M R
500 450 5008 420/

CEISERERNE. VERTRROREMEED LI ENEREDFEDESORRERSUC LSRRI E BSOS EEETY.
HEgR. SELHIBDL. SERRROSELLDNRT.

& R A~V THD, EROAREMCHEEMETET S50 TREDELADTTHRTAL,
SBAEOT7VEOMAMRAICL-TIE. HESO—BELHL B RENICRTAO—BLELICHLTS
SO ELEY. P FRAROERARICED. S SRS OREMAOE Eo oSS EEETY .

(GREEO0—EbTEO—AMLRELICHHET IRE) (HREEOEETEO—BHLRELICEST 5ES)
# B E (B
- bt PR
o ﬁ% IR ED— B R am*
: Giatias gty
WHED e | AHNNPLES. BWED
B A (3R wHig | Er. maiRe WA EH Fihi
(BRI ER) B
p— EREW | zraenoseh k) dEm
(HIRBIRA) i | X (4TENTE) ot

#WiESitE - ERTAEEEO 77 RO G E LSS SOSEETY.,

aEihEE | ENnFETESESNSORESTY. fEROCREE 0N TR, mail B (2R O
(WRIES) ®WILET.

() Bl ESCHTSRRICOVTE. [4 FERGRURE (5) BH OBV ECTERTEL.

1 UBS CAY US BRL

15/113



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooooooodd

100

100

50

100

2015 10 20

0.78

16/113



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooooooodd

UBS
m UBS ]
e UBS UBS 233
2023 12
e UBS
2
1
-2
2012 3 22
12 9
&)
2015 10 20
2020 1 11 2025 10 17 2020 10 16
®

Tl 3

17/113



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodnooodd

1

1

1

!

1

1

18/113



EDINETOOOO
O00OO000000000004000(eo6748)
Ooooooooooooboooononoad

72 FDEEHP

& BTV RRB LUTO2ROEESEIFICRETI 7782 T T7VXTY,

[EHT72F] [RENRIT 7V F]

2024 4
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

€))

19/113



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

1 UBS CAY US BRL
Us BRL
2
Us BRL
US BRL
US
BRL
Us BRL
UBS CAY US BRL
@

)

20/113



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

22 1 6
2
1
2
3 5
2 2
1
2 uBS CAY US BRL
4 3
2 1 14
1 2
2
2
1
2 2 1 14
3
4

10

UBS CAY US BRL

21/113



EDINETOOOO

O00OO000000000004000(eo6748)

Ooodooodonoooooononod

UBS

€))

®

UATER
URT TR A
i ]
TOF T
HRFU2EM
FORMZ A

ol Sl
AVFSAPIA

22/113

C10



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

CI0 Chief Investment Officer 1

Deputy-CIO 0 5

ClIo
0 5
CIO Deputy-CIO
1
FD
10 20
FD
2024 4

4)

23/113



@

@

®)

100 10

1 UBS CAY US

@

100 20

10

BRL

24/113

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@

10

10

€y

25/113



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

¢))

26/113



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

®
37 6

4)

27/113



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

28/113

EAYAIREROET
BEAUNSEERETD
EROMBEEELCMNE
EESADES

A

HFHULTEAWOELD
EELUAREERETD
ELOmERE ENER
ol ]




EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

O TREMTSIR. JrVREARNEREIS AEERNICENTEBLSICIERELIEEDTT.,
FOIS7AEAESEMICBITAEMBER (ERXRICHIIIEL EMOBES) DTS - @X -
BIE, 27 VESSUIORENEEEIS AT OV TETRLTWET . EE0TS 7R I7VE
DRESEMCHIIZEMBEEOHBERTLTVET,

IryFOEMBERsSEEBEERRHRORE LR
GARGRIRE Y DX EHERTIHaI DFOTLEF A(GHDRREY)]
() (M EsA~20mef) (8 (20955 H ~20248E4 0
a0 ;00 .
MO0 1 ] 5aq 508 62.7
o000 i =g 421 2 |
| £ 215
1000 _ L 75 4 153 jé: J
I, stnalsdi DESLA . _ﬂ_ %5 06.3
] - - r o4 i
|u|I|I|||II . ol ol - o ils
Toas AAld —-12.4 T !
+ & .- -34.7 .
— A R R =F +5
—— A RREABEEN *1 preesed |

S S A W5 MEIS M4 " S E.i:! 2YEE hilﬂt BEEE kllli ﬁlH"
[EE RIS Y - O AR T ETHa I RO LEF L (FE20RER) ]

=1 (200385 f ~ 200 R (&) {FngEEs B~ 200454 1 )
40,000 r M0

Lute [ =y 5:1_.1-—_ 598 EET

0,000 s | "E-i £ :
000 4 i

u + st dl[]"]lmm ’: ol s G 25_,;
g e

-12.4

-19.4
| 50 L3832 4
s S s [omaw
oEn |
— R A R ER AR

L o 4 = — - . _—
255 kb ML Wk et 20344 4’ B FdEE FAER BGEE ®4AER ERER

SEEEITAR. JrVFOEENBRERLTLSDOTEBUER A,

SIPEOEMBERE. SRS (BSIN) TRERICIFYEABRBELCBOEFELTHELLSOTEY,. ERD
EREmIRSVWTHELLFMRERS FRE WA EURY.

FTPUFDEFMRERCSVT. SASEMAOF—-YIEHTYEVRSELUTOIL—-LTRETLT ST,
EMBARICEYT AT - FHENESICRBETINER A,
CEEREEEEETEELERASSBEICE. BHTESEMIC IV TOIRELTVET,
B T ATPARCHBVWT. OZICES TSRS LR, SERRCOVTAYFY—IOFHMBRRETHELT

ETLET,

29/113



EDINETOOOO
O00OO000000000004000(eo6748)
OooooooooooobooooOonoad

#ERISAR VT
B = & EYABTORY
PN MSCIOF O -T2 R (ESAS, Mi—2)
FMES  MECII T =22 e T—frwb - S T 2 (BSAS, =2
HER : NOMURA -8RI B
SIS FTSERBRENS T2 BagE, F—3)
SR JPEILH Il M e f 2 F A — T =00« F o) 0=l FA IT=2 T 1 (E=2)

AR
SELAHTOPXOERBEAUEERICOC SRS EREER, Blay ) P XEHERGEXST | P XEHORERY
AT TP X] £WVIWETY.) QEMRETHY, SO, SRECLS, NHESmERCmY S¥-TTOME - o0
BAUTEBHCOPSERE RN TSTATOMAER J P XPFELET. J P X RENOSHEOREESERED
EF. SERROECHNL,. MEERLTECA. BMELIDEY - ST AR EUMECIT T =2 s P=drab « T
PAR. MSC) Ingc, (IMECH)) PERLEERTY. £770HE. MECICHA-THRE. B2, FrEEGenabOTREE.
MECHZ R I P EEREE 7P R TN TS A DT ANRL TV ESNEL MLt A. RREHSYIC TR
CHSESHOEEW. (hetpsyfwww.daiwa-am.co. | p/specialreportsgicbalmarket/notice.hemi ] @MNOMURA-BP
EflE. B2 Fa—Spl— - U —FAOVHIL T« /IR PR TIENTRE SN AR HERO RSSO
EEERTHEEEET. —EOES A NENCE ST N ERT - F U 2 — T ARSI NEY.
MOMURA-BPIE SO RS T 0 — 4] D2 ERLHCREL TS, B, FH B3 SMamo EE, Bt fEnE
BUT280TRES. JroRoBEERNCHELT—UREERLETA. SFTSERRERFuI 0. FTSE Fived
Income LLCKEEHEBRENT VSRS T2 ATY. BEHRIAFTSE Fized Income LLCOESNFETEY, SRCETS
FATOHRIEFTSE Fixed Income LLCHRLTLET. BIPRLAY F T ol T e d— LT —-Uad 79—
ot FO—ITL FALN—2 DL RE, GEEARLESETSRICE T 8L TLRT N, LP. Marganli SO S
FTREFSETSoODRIVESA FENRFEESHTERLTLEY, JP. Morgant SOBEICSSRiRIEELI
HAEMEEN - (EE - T ACSRESSNTL®E A, Copyright 2016, LP. Margan Chase & Co. All rights reserved,

@

3.3 3.0

A F T (FHRZ) DERAGH

@

30/113



®

1.225

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

0.2

1.3475

0.40

0.80

0.025

2.1275

4)

31/113

@



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

32/113



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

15 15

2037 12 31 2.1
15.315 15 0.315

2024 4

33/113



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

a
[¢)) (2024 4 30 )
() ()
1,663,816,943 98.62
1,663,816,943 98.62
1,989 0.00
1,989 0.00
23,219,343 1.38
1,687,038,275 100.00
QY
2
@ (2024 4 30 )
() () )
UBS (CAY) US TOTAL YIELD FUND
13.09 13.63
1 |BRL OVERLAY & COVERED CALL 122,052,299.25 98.62
1,598,030,754| 1,663,816,943
UNIT
0.9973 0.9973
2 1,995 0.00
1,989 1,989
)
98.62%
0.00%
98.62%

)
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1
238,875,714 243,841,223 0.9621 0.9821
(2016 4 18
2
280,876,571 286,905,507 0.9318 0.9518
(2016 10 18
3
1,527,523,471 | 1,558,580,007 0.9837 1.0037
(2017 4 18
4
3,358,973,296 | 3,429,741,815 0.9493 0.9693
(2017 10 18
5
4,034,512,763 | 4,133,112,347 0.8184 0.8384
(2018 4 18
6
4,414,853,541 | 4,501,662,716 0.7120 0.7260
(2018 10 18
7
5,871,654,172 | 6,000,051,051 0.6402 0.6542
(2019 4 18
8
7,946,996,903 | 8,094,786,416 0.5377 0.5477
(2019 10 18
9
4,915,527,803 | 5,064,954,997 0.3290 0.3390
(2020 4 20
10
4,368,048,473 |  4,464,415,296 0.3173 0.3243
(2020 10 19
11
4,015,834,368 | 4,072,300,838 0.3556 0.3606
(2021 4 19
12
3,504,244,809 | 3,551,003,814 0.3747 0.3797
(2021 10 18
13
3,082,344,712 | 3,120,036,734 0.4089 0.4139
(2022 4 18
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(202124 10 18 ) 2,658,318,137 2,695,244,032 0.3600 0.3650
15
(2023 4 18 ) 2,109,507,541 2,138,751,587 0.3607 0.3657
2023 4 2,023,747,266 0.3564
5 2,019,771,451 0.3582
6 2,200,991,901 0.3893
7 2,268,493,599 0.3965
8 2,197,752,494 0.3936
9 1,837,517,295 0.3719
16
(2023 10 18 ) 1,677,983,632 1,700,332,888 0.3754 0.3804
10 1,574,267,346 0.3542
11 1,649,663,906 0.3772
12 1,677,220,041 0.3791
2024 1 1,723,384,772 0.3880
2 1,727,875,150 0.3966
3 1,758,514,054 0.4064
17
(2024 4 18 ) 1,619,771,703 1,641,205,306 0.3779 0.3829
4 1,687,038,275 0.3930
()
1 0.0800
2 0.1200
3 0.1200
4 0.1200
5 0.1200
6 0.1080
7 0.0840
8 0.0760
9 0.0600
10 0.0420
11 0.0360
12 0.0300
13 0.0300
14 0.0300
15 0.0300
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16 0.0300
17 0.0300
()

1 4.2

2 9.3

3 18.4

4 8.7

5 11

6 0.2

7 1.7

8 4.1

9 27.7

10 9.2

11 23.4

12 13.8

13 17.1

14 4.6

15 8.5

16 12.4

17 8.7

©)

1 27,319,492 2,499,838
2 59,459,595 6,288,268
3 1,519,829,400 268,449,394
4 2,137,636,372 152,037,232
5 2,210,825,124 819,271,851
6 2,307,085,800 1,036,409,672
7 3,939,176,110 968,625,788
8 6,394,235,057 786,489,354
9 1,828,655,833 1,664,887,823
10 718,386,459 1,894,416,719
11 333,097,413 2,806,492,371
12 681,527,766 2,623,020,938
13 128,315,203 1,941,711,729
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14 175,761,462 328,986,788
15 173,267,489 1,709,637,330
16 263,650,877 1,642,608,993
17 258,497,971 441,628,465
() 223,455,837
D (2024 4 30 )
() ()
173,998,614 60.11
173,998,614 60.11
115,454,402 39.89
289,453,016 100.00
( D
2
) (2024 4 30 )
()
) ) Cc7 7))
99.99 99.99
1219 174,000,000 60.11
173,998,614 173,998,614| 2024/06/24
)

60.11%

(

)

60.11%
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a 2
€H) (2024 4 30 )
() ()
4,893,910 98.31
4,893,910 98.31
1,993 0.04
1,993 0.04
82,042 1.65
4,977,945 100.00
QY
« 2
) (2024 4 30 )
) ) (%)
UBS (CAY) US TOTAL YIELD FUND BRL 13.09 13.63
1 359,001.65 98.31
OVERLAY & COVERED CALL UNIT 4,700,409 4,893,910
0.9973 0.9973
2 1,999 0.04
1,993 1,993
)
98.31%
0.04%
98.35%

)

40/113



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

€©))
() () ( X )X )
1
70,399,373 70,467,380 1.0352 1.0362
(2016 4 18
2
29,667,041 29,693,219 1.1333 1.1343
(2016 10 18
3
110,849,358 | 110,931,942 1.3423 1.3433
(2017 4 18
4
92,892,692 92,955,984 1.4677 1.4687
(2017 10 18
5
106,329,275 | 106,329,275 1.4433 1.4433
(2018 4 18
6
86,193,967 86,253,399 1.4503 1.4513
(2018 10 18
7
79,777,190 79,831,042 1.4814 1.4824
(2019 4 18
8
48,596,751 48,596,751 1.4086 1.4086
(2019 10 18
9
21,598,507 21,598,507 0.9859 0.9859
(2020 4 20
10
22,381,196 22,401,881 1.0820 1.0830
(2020 10 19
11
16,864,755 16,877,282 1.3462 1.3472
(2021 4 19
12
4,731,084 4,734,160 1.5378 1.5388
(2021 10 18
13
5,575,546 5,578,622 1.8123 1.8133
(2022 4 18
14
5,840,886 5,840,886 1.7301 1.7301
(2022 10 18
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(201253 4 18 ) 5,205,040 5,207,804 1.8825 1.8835
2023 4 5,154,339 1.8600
5 5,259,933 1.8958
6 5,838,675 2.0875
7 6,056,376 2.1549
8 6,136,004 2.1665
9 5,913,612 2.0737
16
(2023 10 18 ) 6,060,201 6,063,060 2.1196 2.1206
10 5,725,737 2.0004
11 5,764,961 2.1578
12 4,490,910 2.1986
2024 1 4,673,944 2.2791
2 4,855,129 2.3587
3 5,060,528 2.4479
17
(2024 4 18 ) 4,785,917 4,787,993 2.3052 2.3062
4 4,977,945 2.3973
()
1 0.0010
2 0.0010
3 0.0010
4 0.0010
5 0.0000
6 0.0010
7 0.0010
8 0.0000
9 0.0000
10 0.0010
11 0.0010
12 0.0010
13 0.0010
14 0.0000
15 0.0010
16 0.0010
17 0.0010
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()

1 3.6

2 9.6

3 18.5

4 9.4

5 1.7

6 0.6

7 2.2

8 4.9

9 30.0

10 9.8

11 24.5

12 14.3

13 17.9

14 4.5

15 8.9

16 12.6

17 8.8

(4)

1 43,415,441 1,000,000
2 3,881,384 45,710,501
3 82,319,802 25,913,649
4 2,449,528 21,741,612
5 13,815,935 3,435,452
6 7,352,629 21,592,932
7 9,306,911 14,886,772
8 3,018,169 22,371,696
9 208,644 12,801,116
10 636,223 1,857,234
11 73,336 8,231,698
12 297,391 9,748,221
13 323,585 323,609
14 370,481 70,944
15 116,212 727,361
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41,627
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17

25,592,020
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€Y)

2023 10 18 2024 4 18
48,879,524 49,128,155
1,653,490, 666 1,598,030, 754
219,012 1,989
1,702,589,202 1,647,160,898
1,702,589,202 1,647,160,898
22,349,256 21,433,603
195,792 3,909,908
40,272 40,322
1,933,508 1,935,720
86,742 69,642
24,605,570 27,389,195
24,605,570 27,389,195
4,469,851,201 4,286,720,707
2,791,867,569 2,666,949,004
1,030,509,585 1,076,938,075
1,677,983,632 1,619,771,703
1,677,983,632 1,619,771,703
1,702,589,202 1,647,160,898
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2023 4 19 2023 10 19

2023 10 18 2024 4 18
475,682,254 295,503,468
50 1,187
224,779,027 140,963,403
250,903,277 154,541,252
13,766 2,183
289,378 232,400
13,892,890 11,157,402
86,742 69,642
14,282,776 11,461,627
236,620,501 143,079,625
236,620,501 143,079,625
236,620,501 143,079,625
20,791,710 921,434
3,739,301,776 2,791,867,569
1,016,876,154 273,836,219
1,016,876,154 273,836,219
162,504,193 159,898,706
162,504,193 159,898,706
164,349,965 131,177,139
2,791,867,569 2,666,949,004
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©)
2023 10 19
2024 4 18
1. @)
@
2.
2023 10 18 2024 4 18
1. 1 5,848,809,317 4,469,851,201
263,650,877 258,497,971
1,642,608,993 441,628,465
2. 4,469,851,201 4,286,720,707
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2,791,867,569

2,666,949,004

2023 4 19 2023 10 19
2023 10 18 2024 4 18
( 2023 4 19 2023 5 18|( 2023 10 19 2023 11
) 20 )
74,340,831 55,496,830
0 0
1,267,362,902 1,034,594,619
1,058,633,566 1,006,920,196
2,400,337,299 1 2,097,011,645 1
4,239.64 4,766.09
28,308,253 1 50| 21,999,289 1 50
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( 2023 5 19 2023 6 19
)
89,857,927
0
1,275,394,653
1,094,970,217
2,460,222,797 1
4,349.44
28,282,066 1 50

( 2023 6 20 2023 7 18
)
79,670,950
0
1,304,523,886
1,151,064,017
2,535,258,853 1
4,439.37
28,554,253 1 50
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( 2023 11 21 2023 12
18 )

48,991,007

1,068,584,876

1,029,290,101
2,146,865,984 1
4,828.37

22,231,783 1 50

( 2023 12 19 2024 1

18 )

46,383,832

1,065,081,894

1,045,295,630
2,156,761,356 1
4,883.53

22,081,984 1 50
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( 2023 7 19
)

2023 8 18

81,580,267

1,341,739,517

1,198,847,538
2,622,167,322 1
4,532.14

28,928,598 1 50
( 2023 8 19 2023 9 19
)
76,297,570
0

1,299,583,774

1,204,022,652
2,579,903,996 1
4,618.92

27,927,539 1 50
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( 2024 1 19 2024 2 19
)
52,120,190
0
1,075,029,684
1,033,021,497
2,160,171,371 1
4,953.30
21,805,378 1 50
( 2024 2 20 2024 3 18
)
40,895,332
0
1,069,403,513
1,051,335,073
2,161,633,918 1
4,997.97
21,625,102 1 50
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( 2023 9 20 2023 10 |( 2024 3 19 2024 4 18
18 ) )
53,886,744 38,631,973
0 0
1,043,333,044 1,061,328,310
998,972,097 1,059,739,705
2,096,191,885 1 2,159,699,988 1
4,689.62 5,038.12
22,349,256 1 50 21,433,603 1 50
2023 10 19
2024 4 18
2
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2024 4 18
o
@

2023 10 18 2024 4 18

78,031,427 78,821,612

0 1

78,031,427 78,821,613

2023 10 18 2024 4 18
2023 10 19

2024 4 18
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2023 10 18 2024 4 18
0.3754 0.3779
1 (3.754 ) (3.779 )
*
€))
@

UBS (CAY) US TOTAL YIELD
FUND BRL OVERLAY & COVERED
CALL UNIT

122,052,299.250

1,598,030,754.080

1,598,030, 754.080
(1,598,030, 754)

1,598,030, 754
[1,598,030,754]

1,995

1,989

1,989

1,989

1,598,032,743

[1,598,030,754]
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) )

402,525,102 120,451,794

- 173,998,314
402,525,102 294,450,108
402,525,102 294,450,108

- 5,000,000
- 5,000,000
- 5,000,000

1 403,568,817 290,224,376

2 1,043,715 774,268

402,525,102
402,525,102
402,525,102

289,450,108
289,450,108
294,450,108

2023 10 19

2024 4 18
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847,744,070 221,733,071
542,476,933 335,077,512
999 999
999 999
219,583 1,995
10,021 1,999
848,389 1,101
6,716 1,702
64,214 1,043
6,592,748 1,952
10,288,683 1,908
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1,978
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61,062,336

229,043,921

1,019
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10 19

2024 4 18
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5,974,128 4,700,408
9,994 1,993
6,110,109 4,822,372
6,110,109 4,822,372
2,859 2,076
8,376 -
729 643
37,761 33,553
183 183
49,908 36,455
49,908 36,455
2,859,112 2,076,168
3,201,089 2,709,749
6,728,856 5,481,060
6,060,201 4,785,917
6,060,201 4,785,917
6,110,109 4,822,372
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16 17
2023 4 19 2023 10 19
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1,293,108 902,581
590,089 442,302
703,019 460,279
729 643
37,761 33,553
183 183
38,673 34,379
664,346 425,900
664,346 425,900
664,346 425,900
6,324 46,370
2,440,146 3,201,089
142,646 98,298
142,646 98,298
36,866 967,092
36,866 967,092
2,859 2,076
3,201,089 2,709,749
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17
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@
2.
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135,845 80,648
41,627 863,592
2. 2,850,112 2,076,168
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1,244,697 765,050
0 0
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8,542,001 1
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2,859 1 10
17
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16 17
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2.1196 2.3052

1 (21,196 ) (23,052 )
®
€H)
@

UBS (CAY) US TOTAL YIELD 359,001.650 4,700,408.600

FUND BRL OVERLAY & COVERED
CALL UNIT

4,700,408.600
(4,700,408)

4,700,408
[4,700,408]

1,999 1,993

1,993

1,993

4,702,401
[4,700,408]
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1,688,499,171
1,460,896
1,687,038,275
4,292,601,966
0.3930

2024 4 30
289,453,016
0
289,453,016
290,224,376
0.9973

2024 4 30
4,980,102
2,157
4,977,945
2,076,464
2.3973
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3 2
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38 39
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2 1,297 2 285
3,987 5,035
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11,545 17,146
2,276 2,227
51 62
0 -
2,329 2,289
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15,174 15,174
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488 334

38 6
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Daiwa Asset Management(Singapore)Ltd. 2,112
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