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The TCW Funds Il - TCW Opportunistic Recovery Equity Fund (TCWOREH, TCWOREU)
Country

Wertiv Holdings Co. Class A UNITED STATES usD 19710600 573617  1,130,633,228.36 6.01%
HVIDIA Corporation UNITED STATES UsD 1585600 7187322 112524713232 5.98%
Eaton Corp. Plc IRELAMD usD 31,432,000 3354763 1,054,458, 106,16 5,60%
Meta Platforms Inc. Class A UNITED STATES USD  24409.00 43088988  1,051,755010.46 5.59%
Zoetig, Inc. Class A UNITED STATES usD 3189500 2774302  879,314555.51 4.67%
Shopify, Inc. Class A CANADA USD  87.563.00 968261 BAT 837,641,562 451%
TransUnion UNITED STATES usD 000500 1182766 82799554832 4.40%
Floor & Decer Holdings, Inc. Class A UNITED STATES UsSD  5633.00 1451881 817,931,621.00 4.35%
RH UMNITED STATES usD 15,300.00 5318079 B13 866,132,890 4. 52%
Snowllake, Inc. Class A UNITED STATES USD  33508.00 22841128  7E5388485.03 4.07%
Cognex Corporation UNITED STATES usD 101,750,000 685603 657 800,554.45 371%
Micron Technology, Inc. UNITED STATES UsD 6485400 1018501 660, 540,683.23 351%
Guardant Health, Inc. UNITED STATES UsSD 10374400 569103  590,408,739.10 3.14%
Datadog Inc Class A UNITED STATES USD  41167.00 1404980 57838223330 3.07%
Dick's Sporting Goods, Inc. UMITED STATES usD 33,806,000 16,542.01 572,741,657 67 3.04%
B.J's Restaurants, Inc. UNITED STATES USD 12030500 428283  GE3TON 46246 2.84%
Roku, Inc. Clags A UNITED STATES USD 4489900 1182475 53091945025 282%
Baidu Inc Sponsored ADR Class A CHINA UsSD 2486300 2079962 51922091408 2.76%
DexCom, Inc. UNITED STATES USD 3529100 1470521 518,961,671.88 2.76%
Cyberark Software Lid, ISRAEL usD  19.785.00 2417957  477,908,280.11 2.54%
Hatera, Inc. UNITED STATES USD 5457000 855256 47013406829 2 50%
Denali Therapeutics Inc. UNITED STATES UsSD 13578400 33248 456571,147.26 2.43%
Intiel Corporation UNITED STATES UsSD  86757.00 511726 44355829033 2.36%
Intelia Therapetics, Inc. UNITED STATES UsSD  81,119.00 545502 44274552098 2.35%
Bauder |nternational Inc. UNITED STATES UsSD  T2767.00 591238 43022579163 2.29%
Morfolk Southern Corporation UNITED STATES UsSD 1357200 2985458 40518635076 2.15%
Charles Schwab Corp UNITED STATES UsSD 4183000 881372 36117323767 1.82%
Deere & Company UNITED STATES uso EE2T00  55,84314 330,753,018.20 1.78%
CQUALCOMM Incorporated UNITED STATES UsD  16357.00 1667843 27280911222 1.45%
Hintende Co., Lid. Uneponsored ADR JAPAM usSD 11885500 155382  1B5,232,94029 0.95%
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17/47



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
OOoooooooooooooood

53,649 89,613
7,080 6,178

2 2,148,508 2 2,551,424
2 1,868,264 2 4,921,643
2 801,755 2 895,917
2 2,880,396 2 1,753,139
2 122,649 2 181,100
1,689,458 3,839,095

321,144 937,421

1,047,233 1,342,646

46,054 34,063

10,986,194 16,552,244

2,402,314 2,474,312

16,150 21,250

2,418,464 2,495,562

13,404,658 19,047,806

10,000,000 10,000,000

8,281,840 8,281,840

8,281,840 8,281,840

139,807 139,807

120,000 120,000

70,000 70,000

350,000 350,000

57,905,876 60,488,508

58,585,683 61,168,315

76,867,523 79,450,155

254,732 484,519

306,177 329,920

560,910 814,439

76,306,613 78,635,715

89,711,272 97,683,522

18/47



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
OOoooooooooooooood

( )

2022 4 1 2023 4 1

2023 3 31 2024 3 31
27,807,455 29,505,710
18,365,703 24,242,291
1,146,302 1,181,976
4,497 11,333
47,323,959 54,941,312
10,826,133 11,188,210
34,423 46,512
125 375
9,426,129 14,344,571
3,994,350 8,375,976
3,279,321 3,524,180
143,143 140,696
2,009,314 2,303,717
278,897 281,167
876,260 980,132
60,541 72,591
166,600 174,220
37,646 37,566
611,472 695,754
21,441,969 26,840,969
114,167 242,750
5,179,604 5,515,210
1,033,669 1,325,993
357,187 329,794
988,302 1,094,736
411,161 446,711
5,850 8,700
2,550 821
214,336 192,956
803,805 805,677
35,247 37,672
27,169 28,219
133,750 177,813
663,401 687,280
367,046 393,138
438,018 414,081
769,903 1,022,398
49,248 49,463
10,762 4,382
279,825 352,612
11,885,008 13,130,414
13,996,981 14,969,928

19/47



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
OOoooooooooooooood

950 825

15,666 61,304
191,353 61,395
22,628 182,640
20,449 8,780
251,049 314,945

- 185,184

5,712 11,281

314 14,042

6,026 210,509
14,242,004 15,074,365
97,919 220,932
45,181 65,698
143,100 286,630
73,703 5,154
71,887 55,591
1,757 8,209
2,015 71
149,364 69,028
14,235,739 15,291,967
4,112,329 4,785,139
74,919 114,620
4,187,249 4,670,518
10,048,489 10,621,448

20/47



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
OOoooooooooooooood

2022 4 1 2023 3 31 )

10,000,000( 8,281,840 8,281,840 139,807 120,000 70,000| 350,000( 56,866,270| 57,546,077| 75,827,917

9,008,883 9,008,883 9,008,883

10,048,489 10,048,489( 10,048,489

- - - - - - -1 1,039,606 1,039,606 1,039,606

10,000,000( 8,281,840 8,281,840 139,807 120,000 70,000| 350,000( 57,905,876| 58,585,683| 76,867,523

348,871 192,067 156,803 75,984,720

- - - 9,008,883
- - -| 10,048,489
603,603 114,109 717,713 717,713
603,603 114,109 717,713 321,892

254,732 306,177 560,910 76,306,613

21/47



EDINETOOOO
0o0000000000000000(EL2453)
ooooooooooooooooo

2023 4 1 2024 3 31 )

10,000,000( 8,281,840 8,281,840 139,807 120,000 70,000 350,000 57,905,876| 58,585,683 76,867,523

- - - - - - - 8,038,816 8,038,816 8,038,816

- - - - - - -| 10,621,448| 10,621,448 10,621,448

- - - - - - - 2,582,632 2,582,632 2,582,632

10,000,000( 8,281,840 8,281,840 139,807 120,000 70,000 350,000 60,488,508| 61,168,315 79,450,155

254,732 306,177 560,910| 76,306,613

- - - 8,038,816

- - -| 10,621,448

229,786 23,743 253,529 253,529

229,786 23,743 253,529 2,329,102

484,519 329,920 814,439| 78,635,715

22147



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
OOoooooooooooooood

2023 4 1
2024 3 31
2016 4 1
)
3 18 6 2 20

23/47



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooogoodoooononod

24147



2025 3

EDINETOOOO

OO0000O000Oo00DoO00noOo(EL2453)
OOoooooooooooooood

27 2022 10 28

25 2022 10 28
28 2022 10 28

2023 3 31 2024 3 31
340,233 350,825
6,246 6,729
516,937 463,698
863,417 821,253
2023 3 31 2024 3 31
174,180 42,264
( 2022 4 1 2023 4 1
2023 3 31 ) 2024 3 31
1,749 6,353
8 1,856

1,757 8,209

25/47



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
OOoooooooooooooood

2022 4 1 2023 3 31
108 108
108 108
2022 6 30
9,008,883
83,071
2022 3 31
2022 6 30
2023 4 1 2024 3 31
108 108
108 108
2023 6 26
8,038,816
74,126
2023 3 31
2023 6 26
2024 6 26
8,497,226
78,353
2024 3 31

2024 6 26

26/47



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
OOoooooooooooooood

1
2023 3 31
23,445,768 23,460,731 14,962
19,289,693 19,289,693
42,735,461 42,750,424 14,962
24,321 24,321
24,321 24,321

27147



2024 3 31

EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
OOoooooooooooooood

28,036,676 27,975,611 61,065
24,465,367 24,465,367
52,502,043 52,440,978 61,065
10,936 10,936
10,936 10,936
(

(2023 3 31 )

66,222

(2024 3 31 )

66,222

28/47



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
OOoooooooooooooood

2023 3 31
19,289,693 19,289,693
24,321 24,321
19,265,372 19,265,372
)
2024 3 31
3,473,100 20,992,267 24,465,367
10,936 10,936
24,454,430 24,454,430
)

29/47



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
OOoooooooooooooood

2023 3 31
23,460,731 23,460,731
23,460,731 23,460,731
2024 3 31
27,975,611 27,975,611
27,975,611 27,975,611

30/47



(2023 3 31 )

EDINETOOOO

OO0000O000Oo00DoO00noOo(EL2453)
OOoooooooooooooood

10 10
31,522,565
5,100,000 | 18,340,000
3,029,947 | 15,086,454 997,574 175,716
39,652,513 | 33,426,454 997,574 175,716
(2024 3 31 )
10 10
23,594,998
4,950,000 | 23,050,000
3,000,000
8,363,707 | 9,339,165 | 2,160,208 | 928,678
36,908,706 | 32,389,165 | 2,160,208 | 3,928,678

31/47




EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
OOoooooooooooooood

2023 3 31
@ 13,455,768 13,484,645 28,876
@
®
13,455,768 13,484,645 28,876
@ 9,990,000 9,976,086 13,914
@
®
9,990,000 9,976,086 13,914
23,445,768 23,460,731 14,962
2024 3 31
@ 1,094,587 1,098,374 3,786
@
®
1,094,587 1,098,374 3,786
@ 26,942,089 26,877,237 64,852
@
®
26,942,089 26,877,237 64,852
28,036,676 27,975,611 61,065

32/47




EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
OOoooooooooooooood

2023 3 31
@
@)
(3) 6,778,610 6,336,999 441,610
6,778,610 6,336,999 441,610
@)
@)
3) 12,511,082 13,413,000 901,917
12,511,082 13,413,000 901,917
19,289,693 19,749,999 460,306

66,222

33/47



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
OOoooooooooooooood

2024 3 31
@
@)
3,473,100 3,459,180 13,920
) 6,089,659 5,473,000 616,659
9,562,759 8,932,180 630,579
@
@)
(3) 14,902,608 16,307,000 1,404,391
14,902,608 16,307,000 1,404,391
24,465,367 25,239,180 773,812

66,222

34/47




EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
OOoooooooooooooood

2022 4 1 2023 3 31
@)
@)
3) 325,215 97,919 73,703
325,215 97,919 73,703
2023 4 1 2024 3 31
@
@)
®3) 2,529,777 220,932 5,154
2,529,777 220,932 5,154

35/47



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
OOoooooooooooooood

2023 3 31
2024 3 31
2023 3 31
1
1,129,663 - 24,321
1,129,663 - 24,321
2024 3 31
1
916,030 - 10,936
916,030 - 10,936

36/47



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
OOoooooooooooooood

2022 4 1 2023 4 1
2023 3 31 ) 2024 3 31
2,324,488 2,226,246
261,043 295,775
7,886 14,661
51,020 16,051
318,533 240,354
2,382 4,124
2,226,246 2,284,401
2022 4 1 2023 4 1
2023 3 31 ) 2024 3 31
147,543 162,914
18,835 16,453
1,081 15,208
2,382 4,124
162,914 160,035

37/47



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
OOoooooooooooooood

2023 3 31 2024 3 31
2,389,160 2,444,436
13,153 29,875
2,402,314 2,474,312
2,402,314 2,474,312
2,402,314 2,474,312
( 2022 4 1 2023 4 1
2023 3 31 ) 2024 3 31
18,835 16,453
261,043 295,775
7,886 14,661
10,874 670
298,639 327,560
( 2022 4 1 2023 4 1
2023 3 31 ) 2024 3 31
0.66 0.88
75,867 81,815

38/47



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
OOoooooooooooooood

42

2023 3 31 ) 2024 3 31 )
320,663 411,118
113,779 154,657
735,588 757,634

2,055 1,901
4,945 6,506
314,276 459,720
48,992 1,035
180,561 203,947
1,720,862 1,996,521
12,818 7,242
1,708,043 1,989,278
10,817 15,934
96,919 164,220
107,737 180,154
( ) 1,600,306 1,809,123
100

2021 8 12

39/47



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
OOoooooooooooooood

]
2022 4 1 2023 3 31
90
5,921,322
2023 4 1 2024 3 31
90
6,138,470
]
]

40/47



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
OOoooooooooooooood

2022 4 1 2023 4 1
2023 3 31 2024 3 31

27,807,455 29,505,710

18,365,703 24,242,291

1,146,302 1,181,976

4,497 11,333

47,323,959 54,941,312

41/47




EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
OOoooooooooooooood

2022 4 1 2023 3 31
« )
5,922,395 1,446,614
( )
100,000 118,702 10,996
100.00
2,065,951 2,065,951
2023 4 1 2024 3 31
« )
6,088,919 1,590,885
( )
100,000 117,195 11,015
100.00
624,787 624,787

42/47



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
OOoooooooooooooood

2022 4 1 2023 4 1
2023 3 31 2024 3 31
703,623 97 725,100 65
92,657 21 97,940 47
()
2022 4 1 2023 4 1
2023 3 31 2024 3 31
10,048,489 10,621,448
10,048,489 10,621,448
108 108

43/47




29

EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
OOoooooooooooooood

2024 5 31

193

2024 3 31

44/47

2023 4 1

2024 3 31



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
OOoooooooooooooood

45/47



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
OOoooooooooooooood

2024 9 9

193 2 1

2023 12 12 2024 6 11

2024 6 11 2023 12 12
2024 6 11

46/47



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
OOoooooooooooooood

47/47



	表紙
	本文
	１ファンドの運用状況
	（１）投資状況
	（２）運用実績
	①純資産の推移
	②分配の推移
	③収益率の推移


	２設定及び解約の実績
	３ファンドの経理状況
	限定追加型・繰上償還条項付ニッセイ世界リカバリー株式厳選ファンド（為替ヘッジあり）
	（１）中間貸借対照表
	（２）中間損益及び剰余金計算書
	（３）中間注記表


	４委託会社等の概況
	（１）資本金の額
	（２）事業の内容及び営業の状況
	（３）その他

	５委託会社等の経理状況
	（１）貸借対照表
	（２）損益計算書
	（３）株主資本等変動計算書

	監査報告書

