EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2024 11 19

03-5555-3431

10

1/85



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

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

2024 11 20 2025 5 16

2/85



®

©®

(10)

®

1D

(12)

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

3/85

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



@

Ama AR

BT RIE -

BN RE

MRS

EBNNENSE

A RG]
"
B2 #

i

EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

A REE (INEORR)

B =
i %
FRIERIE

T ORI E
( )

HERS

(F)} 277/ FUBSY SEGIMEERIRETLTVET,

RS R

Lrsiw R
{ )

FENEES

EOfhEE
( )

HESS

( )
EEC EER
HELRIEEY

RN

F6E
(HA)

F£128
(8H)

H%

FDfte
« )

Z0-)UL
(BLE%)

Sk

72UhH

HiTER
(chEE)

Iw—2

=4 W

(F) S 72 FUERISTIMEERSE@EIIRTLTVEY,

4/85



EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
ooooodooodoooooodd

12

32

26

12

480

5/85



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodoooooodd

O~ IN|F-

|||

6/85




EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodoooooodd

225

225

7/85



EDINETOOOO
O00OO000000000004000(eo6748)
Oooooooooooobooooooad

http://www_toushin.or.jp/

1,000

ANDEFICIHET D ELBICABAY VBE|ZRERNIC
mAULET,

KRV hFH - BIb, BRIL, Z2—Y—SVK: Bib, 2—0, BRYR, R91—5F
H0—2%, IHT—H0—%, FUT—2-90—%, BEMH

(1) TRILEE] OfzF CKFIL. A4 -Fib, BRLBEUTZa—I—5F - BIVRT
DOz HBLU BMER] OffF (3—0, BAVE, RAo—-Fr-o0-x, /
WOT— - 20-2BLUT/I—0 - VO0—-XBTOMZF) ZEAHEONEERS
MD50%FDOLEUCRERSERFNFRERTELET .

(2) SOV —r v FHBRU T 7 /A A Y ZXSICRDIE, BERORES
SPRABSOFERERELET. 8. [FILBEE] BLU [BMHEE] OfS~
OXEOIRENSE. BENEEERSZPDCE20%EE0OMRENE L. 85K
. ERHEEHE. SHEBEFICL > TIF40%EEE LIRS L THRRBTOMEFCIE
HggaEahhhEd.

( HBOBENSIFERS DA A~ )
[RILEE] O —

=F3J" s

I#] 54 FILT

Bl ®EILET
ol —2—J-5VEF-RLRT

TERMHERT | Dz
B 2ot
BHVERT
ADI—F - H0—RET
i /IYT— - J0—%BT
e T /Y= S0~ T

(o | FRTOMS
iR SRR, £ RS o TIE0% TR E
#IRELTHRTOMBICERTIBAEET.,

¥ FECIHMBFOERNRERGTY. U772 REAB Ay VS5 ZREMNICITE ST, ERpIMRLR
SMBOERE RSP REDCEHSEBDET,

8/85



EDINETOOOO
O00OO000000000004000(eo6748)
Oooooooooooobooooonoad

SFEFOERIR. B (BRSLUMNESHET.). EERE. BULLREENSICETHE
HE SN2 REB LU ZNSONERESHRETFICBRIET28DE L. ZOHBHAHF
(&, ABIEMLIEELET.

Jl HB 0BT ICOVNT
| BRE | (
- 1R e e s e f ™
1 o A RSDEET SR, REHETORSDRE, 10
ﬁ Al ‘Al W | EHRUORRECUNTINROBALERTROT,
| A {ﬁ% A {ﬂ_ L=F4—Z (Moody 5} 4 5&P 70—)%0L « L—
e e e e F 4T (5&P) &S TSH SRS OER
Baa BBE FETFEoTMET. HESXNEHHE. EREn
ga EE LifiTEhN. BiTdOHBEROREEEECEST
FIF: T THENSCEAFSEUET.
Caa cec kil illazt b
& . BT — X CAIL EERFSAPTA—LLE
{EL L D

SEFU A THEEDIS, AHFTPEE B LURSFTYS T a VEEIERAET &N
HUET.

07V FOEBET21L—Y 3220 () BENS10 (F) EEOEEE LFET.

JI EEFaL—avIconT

OREFaL—vavel [SAFEHLLE SHEMERET 21U~ 2 VOB (15—)
SCASBENEDL SVBIET B BRT

e o (mm:em) (T tm)

SEFFal—vavHFREWVEY. SHIFZEHL -
1 = OESHROTE (TLE) HAZ< I il f""/f t1 %E
WET, Y .xl_J_ §
(2m:mF)

BEBANY VHE|IZHENICITRES ZEICKY. NI+ -
YADELEZEEMIET,

9/85



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooodad

!I AIEEFHFAR N SZBRICH D SIS ZEITE T, /J

s ABOENEEFLEENFRELELE, MAEORMBECHFRINILE, BADEMICA
LEFERSUICERMEORMICE-TIZ, TryFORE. ~3. oA TRONEVWI &0
NET.

HI77 YRR, FEELRGTSUNERE T 518820
[CEOVWT., BEZEBEITINEDEESZERTHIHOD
o i H‘E-g-u }

OS50 7 Y FOBADEHAHETESIREERRF. BEctHiBE—EZNOHEZEE
THOEICHTIRNBLURE-ERNERET 20 ENBVET,

BF2H25HHEKLUBH25H (RRBHDFESVERH) I
REZITREV. R B ICBEDOVWTINRD I EZ{TE
WET,

(718758

UnEcHREld. SHEREOREIFNNETHR HiNESH#ET.) FELET.

QREAMELT, BEUDEZRTEIILEHTULET, LEL. SEMKBHIEDIE
SIClE, FERETEDBVLIENSBYET,

HIREOPEEOTI VWS EIUZFORBICODVLWTHRIET3DOTEBY TR A

F it HIER

Ol DR, TR ROERE XUFHFHHOTESICRUEB LILBOICEY .
ONHREE~DIRHAISICIZ. FRERTZEA.

@
2011 1 7
2015 5 19 2021 2 25 2016 2 25

2020 5 19 2026 2 25

®

Tl 4

10/85



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodooodd

1
Tl Tl 4
)€ 2)
t Tl 4

C 2

Tl

11/85



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

3
4
2024 8
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

12/85



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

a
50
b
+ 20
40
C
d
e o( ) 10( )
@
1 3
2 20 ®)
2 1 6

2

2 2
1 236 1 3

341 3 1 7
8

2.
3.

13/85



®

10.

11.
12.

13.

14.

15.

16.
17.

18.

o 01 A WN P

2
1.
2 1 18
2
2 1 20
2 1 14
2 1 16
2 1 14
17.
8 13.
2 6.
13.
9 10.
2 1 14
2 2 1

14/85

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

10

11

10.



EDINETOOOO

O00OO000000000004000(eo6748)
Oooooooooooobooooooad

||||||||||||||||||||||||||||||||||||||||||||||||||||||||||||||||||||||||||||

URDER
s i
AVTSATUR
ik
UAIRHRIAS
=
FO57h:

A VAER
FDESM= 8=

C10

1

CI0 Chief Investment Officer

Deputy-CIO 0 5

C10

15/85



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

CI0 Deputy-CIO
1
FD
10 20
FD
2024 8
®
@
®)

100 10

16/85



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

100

17/85



50

100

10

18/85

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

100 10 100 20

10

@

19/85



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

¢))

®
37 6

20/85



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

)
.; NERA | < ;
: ; ARNUATRENOBY 5
i -EAULIRABCHTSESS 5@;’.‘:}““‘““” BEEUNMEESETD i
: U T ERRRD S SEEEER rHOABERIMNE :
i DS W - AENADWRRE - ;
: URIRRIAY MR | :
WAURTERWICHTSAED
g MU SOEESSUEN 2D FAORT-EE ;
E ERGO®IRCE TS REORES SEEEBH SRR OERRE :
. MEUZ2 MAURIELFER
{ HUZIDEE ‘ :
: G M E AR R TR FRUATEANOEY 5
i ; EELUNDRERETS ]
: SRR r OB B, T :
1 REESE SRRSO TSR D ;
| o :

21/85



EDINETOOOO
O00OO000000000004000(eo6748)
Oooooooooooobooooonoad

SEBHR

OTROTSVE. Ir/FEARNBEEI S AEERNICHETESLICERLILBOTT.
HOIS7BEESFMICH I HFMEEE (FARICH IS FHOMEE) 0T - BX -
BE. 2P EE LU ENGEEI S A DV T ERLTVWET . ELEDT 777 0E
DBESEMICHBITSEMBERORBERTLTVET.

JrUFOEMBERSREANRSERONE HORRVE R SR ORBROLE
i (aoIgEaH ~2uegsA) N (2018480 F ~ 204 E8 7}
20000 100
15000 + T sgg— BT
0
T A . T PP ol 421 REm
o
5,000 15 A2
=150 o137 004 a4 5 Sy
o .'I.|lu.|.-..||_,.;.-m...._.'_T___.,“l o= lalnaastl o T . 2 : ﬂl O6.7
T L7 - == =)
55 51
5 1 104 g4 55 61  .g§.
-15.0 12, 194
A48 =
I oA
T —smsmnnsssma i :mﬂt

100 — .
ag w2 Foral ok 018 P0R4E Sk BE& AN GREE BFNR AAER HROR

*HAEISAE. IP/FORANRERLTLSLOTEBYEE A,

# I /FOEMBSEE, SRS (K30 Z2RECI7YE~BRALHOLHELTEHHLEBOTEY. KRD
HAERC RSV THIUEFHMRERL RGBS EUFT,

277 VROEMRARCSVT, BLSEMIOF —IFRETERVESRLTFOL—ILTRERLTLEY.
DENERERECEY T 2T —FrBLESICREREINER A
DFMEEEHRETEELIEFEIESICE. REAREEEHC DL TOBRRLTLET,
AAYFYIATPURCBVT, ODCBLTIESICR. BRI DV TAYFI—IDFNRTETRBELT

JRLET,

SRMISACNT
H & & R sTOPIX
FMEE  MSCIDT8 1 A T 74 (EHAS, FEA—R)
FREN  MCSCIT =300 =t f 0Fed 1 (BEAS,. FN—2)
e : NOMURA-BPIZE
SHER FTSERRER, ToI X (BcBEE, Bi—2)
FRER: PELHY BB A 2Tl 32— T30 - =ty 0= (1 T—2TrAF [AA-2)
RHERIIC LT
S LSARTOR DR AR UEHRRC SRS, it ) P XERsridala | P X oM s
(LIF TJPX] &WVWET,) CONRETEY. AROBH. SHEOLE. VB EERCET ST STONS - /200
BLUEENCAPSERELEERIMEETATOEAE ) P RAELEY. JP X2 FEROEREOBREIZRRD
e, AESROECHL. HEEAVEDS A BVECIDFHS - £ 0 Fud ABLNECIT T =307 T=fob A Ty
DALE. MSCI Ime. (TMSCH) DEERULEENTY., A7 MSCHCE-»TEE. #8,. EREEINSLOTRES.
MECHE & D r Y EEERE T r EFE U T 0SS Y Ful AKRLTLI TSR AL ER A, REBRRETCOUVTR
cEoSECECETWV, [hitps/Swww.dalwa-am.co. p/speclalreport/globalmarket/notice.hitml ] @NOMURA-BPI
. BHI T —2rU— - US—FEIVHILT - TRABDFERTSEMNTROTNCAEN Y SNOTE2ED
USEERTEAMSENT. —FOEHFANERICE IO TRETNEEEM—- 7 UrDi T - A EBaCFHENET.
MOMUR A BPE B ORI A F D= R EE DR NLTOET ., Er. B EEENoEgt, Red. HEEE
BT S00TEYS, PrFOERERS MLT—URTEERVEEA. SFTSEMRE /- 7w TR, FTSE Fixed
Income LLCICEUBEAENT VSRS A Fod 107, BENIEFTSE Fixed Income LLCMEINERE T, BHICRTS
FATOWIEFTSE Fixed Income LLEHHLTWVET., SIPEILA> Sk - fiob A 2Fuld d— I9—Jwd-9—
rud FO—IL FaT—2TP0FE, EMEIRLEDSETERICETHERLTLETY, LP. Morganid TOREEE .
FEEENETSEOTREVERA. RERRNEEBITERLTVET. LP. Morganbh SO BTIC A SHE RERLIC
ARHERN - W T AILEN0ONTVERN. Copyright 2006, 1P Morgan Chase & Co. All rights resaned.

@

22/85



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

¢))

®
0.77 0.70

0.45 0.20 0.05

4)

23/85



®)

15

2.1
0.315

2037 12 31

2037 12 31

20.315

15

24/85

2.1

20.

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

20

2.1
0.315 5

20 15
2037 12 31
315 15

15 15



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

15.315 15 0.315

2024 8

25/85



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@ (2024 8 30 )
() ()
6,798,529,649 08.11
1,106,412,851 15.97
101,204,100 1.46
98,959,879 1.43
952,503,039 13.75
152,798,597 2.21
3,901,730,062 56.31
354,083,561 5.11
130,837,560 1.89
130,963,984 1.89
6,929,493,633 100.00
() ()
3,282,482,274 47.37
3,282,482,274 47.37
QY
« 2
« 3
©) (2024 8 30 )
)
) ) C7 7)1 ®
UNITED STATES TREASURY 103.70 103.49] 4.500000
1 6,600,000 14.27
NOTE/BOND 991,107,057| 989,109,686| 2029/05/31
UNITED STATES TREASURY 104.51 104.03] 4.375000
2 4,600,000 10.00
NOTE/BOND 696,162,065 692,929,684| 2034/05/15
UNITED STATES TREASURY 93.17 92.78| 2.750000
3 3,300,000 6.40
NOTE/BOND 445,227,420 443,363,844| 2032/08/15
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102.32 101.15( 4.500000
4 |United Kingdom Gilt 2,100,000 5.85
409,796,946| 405,099,433| 2042/12/07
UNITED STATES TREASURY 97.52 97.32] 3.125000
5 2,720,000 5.53
NOTE/BOND 384,100,186| 383,316,413| 2029/08/31
UNITED STATES TREASURY 111.02 109.99 4.750000
6 2,200,000 5.06
NOTE/BOND 353,674,868 350,403,257| 2053/11/15
103.31 102.81| 2.600000
7 |GERMAN GOVERNMENT BOND 1,900,000 4.52
314,951,742 313,423,230 2034/08/15
UNITED STATES TREASURY 105.41 104.92 4.500000
8 2,000,000 4.39
NOTE/BOND 305,267,360| 303,868,592| 2033/11/15
UNITED STATES TREASURY 108.93 107.95( 4.625000
9 1,800,000 4.06
NOTE/BOND 283,933,396 281,368,699| 2054/05/15
130.05 128.93| 4.750000
10 |[GERMAN GOVERNMENT BOND 1,200,000 3.58
250,399,991| 248,235,976| 2040/07/04
UNITED STATES TREASURY 101.94 101.75( 4.125000
11 1,600,000 3.40
NOTE/BOND 236,181,542 235,745,984 2029/03/31
95.72 95.05( 3.250000
12 |UNITED KINGDOM GILT 1,150,000 3.01
209,918,746| 208,469,139| 2033/01/31
120.63 120.34 6.250000
13 |GERMAN GOVERNMENT BOND 1,000,000 2.79
193,546,794 193,086,331| 2030/01/04
99.88 99.67| 2.100000
14 |GERMAN GOVERNMENT BOND 1,100,000 2.54
176,273,984 175,915,721 2029/11/15
100.10 99.58 2.200000
15 |GERMAN GOVERNMENT BOND 1,100,000 2.54
176,662,248| 175,751,591| 2034/02/15
108.90 108.65( 6.000000
16 |United Kingdom Gilt 800,000 2.39
166,137,840 165,770,170| 2028/12/07
105.59 104.85( 4.625000
17 |UNITED KINGDOM GILT 800,000 2.31
161,101,834 159,963,736| 2034/01/31
United States Treasury 104.19 103.37| 4.375000
18 1,000,000 2.16
Note/Bond 150,874,360 149,691,344 2041/05/15
AUSTRALIA 93.07 92.83| 3.000000
19 1,600,000 2.11
(COMMONWEALTH OF) 146,599,998 146,221,988| 2033/11/21
NEW ZEALAND GOVERNMENT 95.23 94.69 3.500000
20 1,200,000 1.49
BOND 103,757,717 103,167,219 2033/04/14
AUSTRALIAN GOVERNMENT 104.61 104.38| 4.500000
21 1,000,000 1.48
BOND 102,983,990 102,753,640| 2033/04/21
118.05 116.39( 3.500000
22 |SWEDISH GOVERNMENT BOND 6,000,000 1.43
100,372,061 98,959,879| 2039/03/30
UNITED STATES TREASURY 102.33 101.38| 4.250000
23 490,000 1.04
NOTE/BOND 72,608,729 71,932,556| 2054/02/15
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114.02 113.74] 2.400000
24 129 30 60,000,000 0.98
68,417,400  68,245,800| 2038/09/20
AUSTRALIA 98.65 98.38] 3.750000
25 600,000 0.84
(COMMONWEALTH OF) 58,268,407 58,112,478| 2034/05/21
CANADIAN GOVERNMENT 121.16 119.99| 5.750000
26 400,000 0.74
BOND 52,021,686 51,518,906| 2033/06/01
CANADIAN GOVERNMENT 111.36 110.00] 4.000000
27 400,000 0.68
BOND 47,814,817 47,231,746 2041/06/01
AUSTRALIAN GOVERNMENT 79.78 79.56( 3.000000
28 600,000 0.68
BOND 47,123,031  46,995,452| 2047/03/21
CANADIAN GOVERNMENT 101.92 101.14( 3.250000
29 400,000 0.63
BOND 43,762,518 43,427,617| 2033/12/01
110.01 109.86] 2.200000
30 134 30 30,000,000 0.48
33,004,500f  32,958,300| 2041/03/20
)
98.11%
98.11%
()
( )
/
/ 2024
2,834,000 538,766,072 538,344,939 7.77%
9
/ 2024 9
11,367,000 1,637,434,311 1,639,165,731 23.65%
/ 2024 9
2,027,000 198,017,427 198,823,767 2.87%
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4,783,000 67,610,000 67,602,443  0.98%
/ 2024 9
947,000 84,687,653 85,627,455 1.24%
/2024 9
/
935,000 99,993,191 100,042,008 1.44%
2024 9
/ 2024 9
4,081,000 657,488,277 652,875,931 9.42%
(D
( 2
« 3
®
() () ( )| ( )X )
8
38,085,287,929 | 40,445,812,214 1.0165 1.0795
(2015 25 )
9
44,355,212,871 |  44,946,749,326 0.9748 0.9878
(2015 25 )
10
33,605,986,323 | 34,106,084,861 0.9408 0.9548
(2016 25 )
11
30,798,354,654 | 31,226,782,406 0.9345 0.9475
(2016 25 )
12
25,203,329,919 25,573,297,388 0.8856 0.8986
(2017 27 )
13
23,355,317,862 23,749,737,007 0.8882 0.9032
(2017 25 )
14
20,209,407,983 | 20,547,389,184 0.8371 0.8511
(2018 26 )
15
18,886,325,683 19,184,897,063 0.8223 0.8353
(2018 27 )
16
18,129,258,720 18,395,951,065 0.8157 0.8277
(2019 25 )
17
15,460,502,766 15,702,255,000 0.8314 0.8444
(2019 26 )
18
13,447,946,536 13,628,797,725 0.8180 0.8290
(2020 25 )
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19
12,925,794,930 13,098,807,519 0.8218 0.8328
(2020 8 25 )
20
10,295,129,683 10,440,188,940 0.7807 0.7917
(2021 2 25 )
21
9,643,959,497 9,789,957,435 0.7927 0.8047
(2021 8 25 )
22
8,294,770,833 8,405,549,416 0.7488 0.7588
(2022 2 25 )
23
7,361,466,744 7,477,960,416 0.6951 0.7061
(2022 8 25 )
24
5,228,446,295 5,301,732,209 0.6421 0.6511
(2023 2 27 )
25
5,171,368,291 5,251,592,208 0.6446 0.6546
(2023 8 25 )
2023 8 5,210,092,487 0.6487
9 4,571,519,950 0.6328
10 4,510,687,836 0.6244
11 4,684,077,432 0.6484
12 4,764,189,986 0.6595
2024 1 4,660,210,085 0.6603
26
4,857,375,926 4,924,559,373 0.6507 0.6597
(2024 2 26 )
2 5,199,400,042 0.6500
3 5,244,251,011 0.6587
4 5,213,056,964 0.6520
5 5,224,082,996 0.6534
6 6,219,332,740 0.6704
7 6,132,114,065 0.6638
27
6,958,256,160 7,042,610,535 0.6599 0.6679
(2024 8 26 )
8 6,929,493,633 0.6587
()
8 0.0630
9 0.0130
10 0.0140
11 0.0130
12 0.0130
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13 0.0150
14 0.0140
15 0.0130
16 0.0120
17 0.0130
18 0.0110
19 0.0110
20 0.0110
21 0.0120
22 0.0100
23 0.0110
24 0.0090
25 0.0100
26 0.0090
27 0.0080
)
8 9.0
9 2.8
10 2.1
1 0.7
12 3.8
13 2.0
14 4.2
15 0.2
16 0.7
17 35
18 0.3
19 1.8
20 3.7
21 31
22 4.3
23 5.7
24 6.3
25 1.9
26 2.3
27 2.6
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(4)
8 22,999,876,678 5,781,785,927
9 19,376,755,868 11,342,591,025
10 529,355,290 10,310,835,386
11 43,043,736 2,808,386,987
12 23,680,917 4,520,625,768
13 13,091,147 2,177,517,580
14 234,474,960 2,387,570,204
15 16,496,245 1,190,981,434
16 15,207,178 757,874,266
17 173,409,498 3,801,445,949
18 167,276,135 2,322,584,584
19 12,852,987 725,453,035
20 9,607,160 2,550,819,119
21 10,385,048 1,031,095,410
22 10,872,658 1,099,509,213
23 8,012,407 495,536,845
24 9,564,952 2,457,019,493
25 8,527,631 129,015,269
26 416,779,734 974,343,938
27 3,380,661,226 301,191,809

32/85




EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

O T ONERBENFRE T7 /- (F1DSMAER)

202448 A30E BE HBEORMETLCLOTH), FRORRERE - RIETILOTEENE A,
ERER - RREORS
15,000 20145971 B ~202448 5308 .
U 6,587M
Wit ESH GofEF 12,500 750
. : H
- B B
1 :
ﬁb ﬁ_m 2_5!' ?! m — e T conars : ¥ 5 " e 1 250 k-
i 4.2%
35 -9.5% :
54 fH] -9.3% 5,000 . + 0
“WEE | 1205 2014/09/01 2017/12/27 2021/05/07 2024/08/29
= RAAER (LW e S O R ERER (M) — A (k)
%L RO ENDRNE L, HIHRENOR LSS, SRS (RIIN) EHENCIY AL DL LTHELTLZY.

MrEeHETEREECRRETY. SHEAEHOHECACTERTERAEITEN EERLTORT,

SEOER (10,0000 HED, BSIAT)
ML 1 M ERE &0 170M BEZqsRESEM: 49700

g A 16 MW 1T ME|
1942 5 1988 A | 2052 H | 20288

ERGREORS

T 2 A L B TR LA TR LA L0

S in 207 aa o AR e @mEs

=23, 7% eRTED STATES TREASURY ROTE/BONHD| ﬂﬂﬂ# 20258/05/31

57.1%

088 23%  —1.4N|UNITED STATES TREASLIRY NOTE BOND ﬂ-:lll;'l# 203440515, 10.0%
2.34% 5 2% -2.9%|uwario sTATES TREASLIFY NHOTEBOND Ems 203208/15 6%
0% 1 EL -1.2% Un-tod Hmdum {:1‘1t ﬂﬂﬂ# 2'34:2 12!11? 5.8%

B.8% 18.2% -8 |uare sTaTEs TREASURY MoTE an-m:- S lonzosoasa 55M
6.2% 13.9% =7, 8% |BHTED STATES TREASURY NOTE/BOND| 51-!!1# 2053711715 5.1%
0.5% 1Ld% =1.0% | GERMAN GOVERNMENT BOND | ﬂﬂﬂ* 2034508715 4.5%

- = Juwrn stares rasu om oo EmEs 203311 J'I5- 4.4%
sl - - \NATED STATES TREASURY HOTE/BOHD| ﬂﬂﬂ# 2!{]543&5.?!5 4.1%)
2.0% = GERMAN GOVERNMENT BOND ﬂﬂﬂ# 2040507704 36%
&5 BB 15| & EH S0.6% 1000 =47 4% | & i B3.7%)
WA LOAT - Sr— S = R T (TSR T T
HIPY FIRAUF -0 BNEE A,
B0%
0% 20 213 11 45 28
le— e+ — :__-_4__.L_‘_|_q. |
o =47 -1.7 * -5.4 -10
30 =150
-Gl
20155 20165 2T 20184 20194 202045 20214F 20225F 20235 20244F

AP PO EN R TR E NN NSO R T
UMEIFIRNEITOREREERLTUVET,

ERSHOT-LA-USTERKRFMRSNTLSBEEET,

33/85



EDINETOOOO
O00OO000000000004000(eo6748)
Oooooooooooobooooooad

E.. {mm j?yﬂmﬂm.............................................................................................................................:

[FronERumsnET P> <
|| (AT SMABE)

RN 2024% 28278~ 2024588 268 T,

- ERERNPOER - BERCH U MAOEE (FRISLT. BEFHHE, ﬂﬁﬁ%ﬁﬂhiﬂﬁﬁﬁﬂﬁﬁﬁlﬁi
[ ZHFtA) E BROTHBESMOMCECOTSEETER (10%Y)) ERCEHTHRULLE (£8) TF.
HFBIC2EF LTI, ARENOIEEHASE (285 ECHTFSW,

34/85



35/85

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



€y

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

0120-106212 9:00 17:00

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

36/85



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

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

@
®

2011 1 7 2026 2 25 (5)
*

2 26 8 25 8 26 2 25 1

2011 1 7 2011 8 25
®

1 30

2 1

2
3 2
3

37/85



16

38/85

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



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

https://www.daiwa-am.co. jp/
1

39/85

18

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

14 4

14 1



10

40/85

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



€Y
59
133

@
®
2024 8 26

193

41/85

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

38
12

27 (2024 2 27



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@
26 27
2024 2 26 2024 8 26
28,544,008 205,963,969
20,691,111 408,891,163
4,792,083,179 6,443,464,718
- 136,431,095
92,338,318 48,402,688
44,784,661 56,810,234
2,892,809 10,031,630
1,784,380 -
77,947 74,422
4,983,196,413 7,310,069,919
4,983,196,413 7,310,069,919
38,363,183 407,088
1,703,562 245,237,113
67,183,447 84,354,375
1,312,350 1,541,677
17,061,181 20,042,332
196,764 231,174
125,820,487 351,813,759
125,820,487 351,813,759
7,464,827,504 10,544,296,921
2,607,451,578 3,586,040, 761
154,867,653 152,226,340
4,857,375,926 6,958, 256,160
4,857,375,926 6,958, 256,160
4,983,196,413 7,310,069,919
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26 27
2023 8 26 2024 2 27
2024 2 26 2024 8 26
90,356,912 100,923,871
40,907,502 151,837,381
5,539,866 97,531,641
1,862,327 1,611,691
127,586,875 156,841,302
960 482
1,312,350 1,541,677
17,061,181 20,042,332
615,802 787,327
18,990,293 22,371,818
108,596,582 134,469,484
108,596,582 134,469,484
108,596,582 134,469,484
2,341,282 539,859
2,851,023,417 2,607,451,578
346,243,978 105,033,215
346,243,978 105,033,215
141,743,992 1,133,197,648
141,743,992 1,133,197,648
67,183,447 84,354,375
2,607,451,578 3,586,040,761
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2024 2 25 2024 2 26
2024 8 25 2024 8
26 182
26 27
2024 2 26 2024 8 26
8,022,391,708 7,464,827,504
416,779,734 3,380,661,226
974,343,938 301,191,809
7,464,827,504 10,544,296,921
2,607,451,578 3,586,040,761
26 27
2023 8 26 2024 2 27

2024 2 26 2024 8 26
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76,516,180 87,240,019
0 0
151,127,537 304,581,317
145,534,920 149,340,696
373,178,637 1 541,162,032 1
499.92 513.23
67,183,447 1 90 184,354,375 1 80
27
2024 2 27
2024 8 26
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15,082,413 167,170,656
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26 27
2024 2 26 2024 8 26
() () () () () ()

1,896,724,285 - 1,935,087,468 38,363,183 3,409,993,203 3,273,562,108 136,431,095
1,221,046,244 - 1,245,883,999 24,837,755 1,779,632,820 1,683,118,127 96,514,693
151,942,627 - 154,727,883 2,785,256 554,857,229 537,519,395 17,337,834
72,299,800 - 73,378,626 1,078,826 202,142,730 197,558,514 4,584,216
44,370,577 - 45,144,967 774,390 103,087,382 99,362,168 3,725,214
54,379,148 - 56,137,863 1,758,715 67,586,104 67,319,768 266,336
45,365,414 - 46,781,988 1,416,574 85,230,263 84,624,867 605,396
307,320,475 - 313,032,142 5,711,667 617,456,675 604,059,269 13,397,406
- 60,682,274 60,275,186 407,088
- 60,682,274 60,275,186 407,088
1,896,724,285 - 1,935,087,468 38,363,183 3,470,675,477 3,333,837,294 136,024,007

€y
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27
2024 2 27
2024 8 26
1
26 27
2024 2 26 2024 8 26
0.6507 0.6599
1 (6,507 ) (6,599 )
®
€H)
@
29 30 60,000,000 68,417,400
34 30 30,000,000 33,004,500
101,421,900

4.375% United States

Treasury Note/Bond 20410515

1,000,000.000

1,041,950.000

2.75% UNITED STATES
TREASURY NOTE/BOND 20320815

3,300,000.000

3,074,775.000

3.125% UNITED STATES
TREASURY NOTE/BOND 20290831

2,720,000.000

2,652,625.600
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4.5% UNITED STATES TREASURY 2,000,000.000 2,108,200.000
NOTE/BOND 20331115

4.75% UNITED STATES 2,200,000.000 2,442 ,506.000
TREASURY NOTE/BOND 20531115

4.25% UNITED STATES 490,000.000 501,441.500
TREASURY NOTE/BOND 20540215

4.125% UNITED STATES 1,600,000.000 1,631,088.000
TREASURY NOTE/BOND 20290331

4.375% UNITED STATES 2,600,000.000 2,719,210.000
TREASURY NOTE/BOND 20340515

4.625% UNITED STATES 1,800,000.000 1,960,866.000
TREASURY NOTE/BOND 20540515

4.5% UNITED STATES TREASURY 6,600,000.000 6,844,662.000
NOTE/BOND 20290531

24,977,324.100
(3,585,744,648)

3.25% UNITED KINGDOM GILT 1,150,000.000 1,100,780.000
20330131
4.625% UNITED KINGDOM GILT 800,000.000 844,792.000
20340131
6% United Kingdom Gilt 800,000.000 871,200.000
20281207
4.5% United Kingdom Gilt 2,100,000.000 2,148,909.000
20421207
4._25% United Kingdom Gilt 70,000.000 69,956.600
20401207

5,035,637.600
(955,612,947)

4.5% AUSTRALIAN GOVERNMENT 1,000,000.000 1,046,160.000
BOND 20330421

3% AUSTRALIAN GOVERNMENT 600,000.000 478,698.000
BOND 20470321

3% AUSTRALIA (COMMONWEALTH 1,600,000.000 1,489,232.000
OF) 20331121

3.75% AUSTRALIA 600,000.000 591,918.000
(COMMONWEALTH OF) 20340521

3,606,008.000
(351,621,840)

5.75% CANADIAN GOVERNMENT 400,000.000 484,644.000
BOND 20330601
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4% CANADIAN GOVERNMENT BOND 400,000.000 445,452 .000
20410601
3.25% CANADIAN GOVERNMENT 400,000.000 407,700.000

BOND 20331201

3% CANADIAN GOVERNMENT BOND 100,000.000 99,748.000
20340601

1,437,544.000
(152,839,678)

3.5% SWEDISH GOVERNMENT 6,000,000.000 7,083,420.000
BOND 20390330

7,083,420.000
(99,734,554)

4.5% NEW ZEALAND GOVERNMENT 300,000.000 305,109.000
BOND 20270415

3.5% NEW ZEALAND GOVERNMENT 1,200,000.000 1,142,832.000
BOND 20330414

1,447,941.000
(129,460, 405)

6.5% GERMAN GOVERNMENT BOND 200,000.000 223,362.000
20270704
6.25% GERMAN GOVERNMENT 1,000,000.000 1,206,350.000

BOND 20300104

4.75% GERMAN GOVERNMENT 1,200,000.000 1,560,708.000
BOND 20400704

2.1% GERMAN GOVERNMENT BOND 1,100,000.000 1,098,691.000
20291115
2.2% GERMAN GOVERNMENT BOND 1,100,000.000 1,101,111.000
20340215
2.6% GERMAN GOVERNMENT BOND 1,400,000.000 1,447,180.000
20340815

6,637,402.000
(1,067,028,746)

6,443,464,718
[6,342,042,818]

6,443,464,718

[6,342,042,818]
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10 100% 56.6%
5 100% 15.1%
4 100% 5.5%
4 100% 2.4%
1 100% 1.6%
2 100% 2.0%
6 100% 16.8%

52/85



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2024 8 30
7,257,018,126
327,524,493
6,929,493,633
10,519,870,488
0.6587
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2024 8
151 7,427 2,500
799 9,980
260 8,525

CI0 1
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2024 8

88 341,725

802 29,106,680

890 29,448,405

96 157,970

14 1,444,567

110 1,602,537

1,000 31,050,942

57/85



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

38
59
19 52
193 2023
2024 31
@
2023 31 2024 31
1,982 4,813
346 503
393 481
12,525 16,513
47 78
22,100 23,400
59 88
37,455 45,878
196 1 176
3 2
193 174
1,482 1,342
1,351 1,063
131 279
13,824 13,660
8,260 8,448
3,475 3,475
177 177
1,066 1,021
824 524
20 12
15,503 15,180
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52,959 61,058
2023 31 2024 31
101 158
5,874 6,187
38 39
12 12
4,525 5,849
2 1,297 2 285
3,987 5,035
560 3,842
327 872
692 1,048
2 1
11,545 17,146
2,276 2,227
51 62
0 -
2,329 2,289
13,874 19,435
15,174 15,174
11,495 11,495
11,495 11,495
374 374
11,505 13,048
11,879 13,422

38,549 40,092
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534 1,530
534 1,530
39,084 41,623
52,959 61,058
@
2022 2023
2023 31 2024 31
69,845 76,221
559 717
70,405 76,939
29,405 31,497
662 947
9,638 10,709
1,469 1,700
8,169 9,009
1,783 1,783
1,658 2,285
181 163
468 514
51 51
17 18
939 1,538
43,147 47,224
5,788 6,601
317 483
4,369 4,543
409 527
692 1,048
874 969
66 96
95 192
476 508
1,300 1,269
488 334

38 6
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625 478
2,193 1,888
11,946 12,346
15,310 17,368
2022 2023
2023 31 2024 31
286 220
25 40
150 32
146 93
608 388
2 196
244 1
31 18
277 215
15,642 17,540
- 153
257 132
229 -
486 286
15,155 17,253
4,589 5,533
248 139
4,838 5,394
10,317 11,859
®
2022 2023 31
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2023 31 2024 31
1,178 236
2023 31
Daiwa Asset Management(Singapore)Ltd. 2,112
2024 31
Daiwa Asset Management(Singapore)Ltd. 2,354
2022 2023 31
2,608 2,608
2,608 2,608
2022 23 2022 2022
12,737 4,883 31 24
2023 26
10,316
3,955
2023 31
2023 27
2023 2024 31
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2,608 2,608
2,608 2,608
2023 26 2023 2023
10,316 3,955 31 27
2024 19
11,858
4,546
2024 31
2024 20
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2023 31
57 7,882 7,939
57 7,882 7,939
2024 31
144 8,141 8,285
144 8,141 8,285
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666 666
1,448 1,448
2,027 2,027
2023 31
1,448 2,027
2024 31
1,448 2,027
2023 31
57 55 1
5,084 3,923 1,161
5,141 3,978 1,163
2,798 3,190 392
2,798 3,190 392
7,939 7,168 771

666
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)

2024 31
144 55 89
6,597 4,268 2,329
6,742 4,323 2,419
1,543 1,756 213
1,543 1,756 213
8,285 6,079 2,205
666

2022 2023 31
2,359 296 244
2,359 296 244

2023 2024 31
1,455 220
1,455 220
257 229
132
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2022 2023
2023 31 2024 31
2,399 2,276
150 138
322 266
48 78
2,276 2,227
)
2022 2023
2023 31 2024 31
2,276 2,227
2,276 2,227
2,276 2,227
2,276 2,227
)
2022 2023
2023 31 2024 31
150 138
153 9
303 147
184 187
2023 31 31
697 681
182 262
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177 204
114 197
155 155
94 94
68 25
309 289
1,799 1,910
459 486
1,339 1,424
356 740
159 159
515 899
824 524
2023 31
100
2024 31
100
42 2021 12

76,221 717
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90
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10
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17,100 22,100
247,397
100.0
0 -
)
2023 2024 31
p ( ) ( (
; ) )
11,100 23,400
247,397
100.0
0 -
)
2022 2023 31
(
)
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