EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

2019 8 2

03-5555-3431

1/81



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

0120-106212
9:00 17:00

2/81

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

()
1 1
™
2019 8 3 2020 2 4
( )
®)
0120-106212
9:00 17:00
https://www.daiwa-am.co. jp/
€)]
(10)
®)
(11)

(12)

3/81



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

an

(1D

4/81



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

@

5/81



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

B8k
B{UENHE - EMNANRIE R St WENREE (REOER)
_ P
SANEE m
TEERE
w
FOEFEE
IEINENEE Y ( )
FEMS
(2) Y77 Y EHBLTZERSSPEEHIERLTVEY,
E RS, E
eHESEE e
et
e — £0—/ b
XA [=F 3
chu| VB F20]
m%ﬁ Je# JrSu-
VN 48 R W
2 6 PIT
Fu (WA)
?UJJFE% FEF=T
OIS 126
s (#A) A P
( BRISES ] 7IUh IFYX
(RENEEIS(E) B4 -
REEE
() Z Dty S
iR EEL () o
ARRAZEL e

(F) S77 Py IMEETEREIRTLTVET.

http://www._toushin.or_jp/

1,000

6/81




EDINETOOOO
O00000000000000(E06748)
Ooooooooooooboooononoad

n DHEDU—NCRELET.
CREICEE TR, LITFOARHICIE > TS CEEEEXLELET .
. {ERligmDIEEMEESIT LT, HRCEOESFLOb, BEFTN2mEM. B4

IR EF S ERR U IRASMERELE T,
O. EREAOEATHEDERSZEELET.

U= bADEAOA A~ .
Ty (TRERRIER) R ITY ur”m ¥
.Il [

TLEy I B =
(EL— =R SIFHEIL (Raal Evtato nveatment Trest, BEIT)

QLN ORATE. CETEUTHEICHHMDAECEDET.

VBPIRN AR EDBEETEVNET,
O LHBLTVBU— MIBEMICENTVET,
U— OB
PU— M, FEHOABHESES (B4S) EUTHIITELELD, EARNERNICRBENET.
Y- 2

l_‘ 5 ﬁ%% “

3'5’@:‘:&3%“51&3‘5 P

!f'-l

ﬁaii """
Bi3180 ,
| I 2 - mﬁm

Ao S M ONRE

#_LRIZ, HBHIESDDPT BETAEDICTLE—BNEAS A—JTED, AFLELEDL3CHDEFROFTA.

#U—MCRTIRSE (BF. SH3EE) FEELH MRS, U— rOBESeHE (BY) CREEESASCSMEERNET.

JU—k (J-REIT) [EDWT

O OEEOFNERFETOCETY. AEOFBHEGBELLREIT (U—k) EVSEHRTEEFENST
EnS, FOEEREEVSERT, JU— (JBEIT ; Japanese Real Estate Investment Trust)

EFENFE D,
OLHBEICBLT. FRERRERZ. 2000511 BIC FRERRUREEACHMTDER] FEZN.
L

BREEOEARELLTIRENSDHSNCECADERINZ L., BETEFSHOEAT LigEN.
BIEBEUKLDICTRENARRLEOTNET .

7/81



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

( R=rI7xUABEIOER )

SREREREIF LSO
JU—h2851 o
: »  ([ERisADIRAMEOSHT
SN AREN
- 1B RIRE B EEIMR
IR
. e - - RENM BRSO RS RS
H—hT2UZ

CEREIREITIEE (B=iAd) ERVFR—J7EULTHRINICEIEHZ tE518EMR

ZHEULET, L. FlEERAHICEDOEIERT A, RUFI—J LE0EHE
HETBOTIFHI T A

[SREEREITEEY I2DWVWT
@[EEEIREITIEE] &, EREIHNG|IF LIBOTBERELBATHRE T3RMBENETFE0E
HT. 2003468 & UHEE - ARTNTVET,

(5 EORE]

188 MR ORHEER =" +~ BEEFOSMHIEEE = X 1,000

GE1) REERESAIEC, HBCENNERAHEORFERD,. CNE2RNSEHLEDOTY.

(i£2) 20033831 80EMEICEY MBS NEBMENe LET. £EL. REIRERERONERS
MEREDIC Ao iSHEmORErBEc S rRETSHSE. AREEHT T, BEED
FEMEEEELEYT. 48, RUAMIENORBICRLTIE. #FE (8055 C2UWTh,
BABOREHEROEENTEONET.

E—-BHEEARREEGSNEDS [(ERUATROOROEHOREHE] (RSN Tl
BENRICHENSBAN G ET 22 3B ET SURENBL TP YRR REA TP/ RELT
NET., ¥ENEERZEE,. ROVTAPOEISH 0% EBEISEREVVET.

- BRNREREAOBERIEIC 503 ZORAOEHREOSS
- BREEESICAVBERICSHZORAOMASIS

BET70ER,. ERABEERENRICHENGHEANFET S BFET TN ELE{EE
WEHIFP/ETT. CORS. HEOHRAARESRPTIILN G, ROEICEEREPEE -
MBLROBEBEVEURBSICR. RERREVFRETHAILNGUET.

8/81



)

®

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

27 Ot
QLT FPUER. PPEU—D7 FARTERETEWVET,
JPZU=JrFEARER BEEQHESELNOBAOD LEREEELDTAE=TJ7 /K (3

Z7E) Ll TOREEEELTIU—J 7/ FOSEEHICEE LT, ESMIEEREYY -
P FTIIESHEMLTY .

B =272 ] - T el ] o5 |
AR # @ AYALIRET | # ®m _
R Wpk FOTAT DHEOU—

* IU—D P FORGIESFOENEEE O ERORETEN (ERMEOHEERROO0WEEL L)
ICHBTLCEERELLET.

« KBDENREFRICEBEUDGRELUCCE, MROR/RMEELDHPFRENSLE, MBOHRFHCAD
EEFEHFSUICERBEOHABMICEISTIR. T7/FOER ] OEESMTELONENWCENEDET.

HI77VRE. BERHFRFIEZAATIEG. FBIN
[CHRTBRLBRREEFOMIITZENE U EREERBAF
[CKDEADRIAHZITESIBSICIRDIBATEE T,

BFES5A10BEKU11A10H ((RRHDEBESREXRH) (CR
BZ{TEL), NP EHATHICEDVLWTIRTD A EZ{TEVE
9. IS, BENICBIEBEINET,

{738C758t)

DHEHNSEE., EHERRORSZNREL LT,
@EREAELT, BEMMAOHKESEHMRL THREMERELET. L. SRENRELDE
DBEICE, FEETEDEVCENSBDET,

2006 12 25

T 3

9/81



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
ooooodooodooodooodd

1
t 1 Tl 3
)€ 2)
Tl Tl 3
« 2

1

10/81



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

2019 5
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
9 1 2,608,525 100.00
@
2 16 2 8 3

@

11/81



&)

®

AW N

(b)

14

12/81

14

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

90

22 1 6



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
poopooodoaoooooooodn

DruRERE e uE ;@fﬁ&
(FE7 0 RTE GERPSORTE, BT A PR
:II‘P:JH L) . sa R e e e e e e e e ERHE%

| BEI=H HEh | N A i
....... ( " N ZARREA -

M = [ =

!-WEJ =

A e E EREELE
- e e
af 7P ERE S
Lm | : woias
i Saimb bt

-

CI0 Chief Investment Officer 1

C10 1

C10 Chief Investment Officer 1

13/81



4

®)

Deputy-CIO 0 5
CI0

CI0 Deputy-CI0

30 40

2019 5

€Y

14/81

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

100 30

100 35

10

2019 10 9

@

15/81



&)

®

@)

(b)

A W N P

A W N P

16/81

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

80

22 1 6



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

30
2019 10 10

€Y}

@

()

80

@)}

1 3

2 20 (©))
2 1 6
2
2 2
1
2 2 1 10

17/81



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

4 2 1 1
5 2 1 14
2 3
2
2
1.
2. 2 1 14
3.
4.
€))
30
28
8 3
1.
2.
@ 1. 4.

@

18/81



EDINETOOOO
O00000000000000(E06748)
Ooooooooooooooooonoao

U—h O HEETHER) |
BETHELSO

HELEZOR (U—hOREES)

19/81



¢))

®

4)

37 6

Hirhin = “

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

- WA HEER - M TEF
AR EER M TECS i
PP ST RS 3 B AHoRE 2 E
m e R AR B B
mE
WADZRIIA N ER
WF Uz DR - M SR
R L e ek et 13 Sl 2 e
nEEE ORI M T 2BEn WAEnRE 2T
& SR S EE AT
mE
V2 2550 2 B
Uz aBEHSAUR A n TR
EIREEAUE S o EE
BEHENEE

RS HE M i= i AT o E St

20/81

A Uz SRR nilt] i
ths koA BRI ;
Tz shom FIA BEBE - o 0 |
ZRESH ;
MBS =i E

A ———————— P’\—'_l :
iz H

AUz HEEE o) | 20 :
s raatte s | B2 ;
armnAEEE. 5 E |
SR ot = ;
[m] i




EDINETOOOO
O00000000000000(E06748)
OooOooooOoooooooooboood

OTEROTSTE. FP/EERENGREI S AEERNICHBITESLSICIERLIEBDTTY.
OIS 7FAESFHICH T HFHEER (SAFRICHILEL1 FROMER) OFL - #X -
B/E, J7 /RELHEORBENGREEISACOVTERLTVET . FREDTS TR I7 /R
CEESERICSISFHMEROHBERTLTVET,

T7/ROEMBEELARSERRSERONE ORENTRESS A EOBBROLE
=T (20144068 ~2010E A} (8 (20142788 ~ 2019985 )
W00 1 00
15,000 W .
| 418 :
il T E T | 3:;2
 Mille sttt P el 2
3 o100 @114 T, :
8 ul, L —— ull o ] 276 paa0 o -_ﬂ_ii
2 0 23
= 1 -1
-17.5 -17.4
220 274
50
— T e O ol
75 L OREGE (-
——HEERE RSN SR |
Al

4B 2156 HEE 2 TE 8B mludm Hrd Bxk xAEE KRES BXER 4ER WRER
#HEAAISUL. JrU/FORANRERLTLSBOTREBVESR A
#37 AEOEMIMERD, R (W) TR/ EATHERLL DO ELTHRLE DO TS, TR
BEEHCESLWTHRLLSMEERL G REBENBUEYT .
#IPU/FOFMBRZERCBVT. BESFMFOT - INHHTEELRSRLTFOL-LTRRLTLET.
DEMBEERICENT 7RSI RBRENE L A,
OFEMBEEFRETEEVRMAS B0, NHIRERR OV TOBERLTVET,
A UFUIATPYRICBVT. DRICEATIRSICIE, BB OV TAYFI—J0SMBERTRELT
FILEY,

SHEEIAIC2NT
B % 8% WMITEEER (TOPIX) (AR
SRR MO AT F R [RBEdd. FR—2A)
MR MACITT =2 nd s F—drab « f Fud 3 (BLMAS, M~—2)
ElaEN | NOMURA-BP I EHE
SR FTSERMER - 7 uwr? X (BdHE, A~-2)
HREN - PENIT A Bl s A TR F— I T I =y TO—e FA =277 (F~—2)
BHEREICNAT
OTOPKREAF NS - R8%L, NS, BRES—VORS|EaLEH BERESRIIMrRALTVEY. SVSCIDT YT -
AUFudABLIMECI T T =TT F=trob 2 Fef Tld. MEC Inc.BELEHNTY. BEmCHETIEES.
SOEIPT R T —IOEFHIEMEC) InC [CRALET. EMSC Inc 2. BEMOASEER T SNNSLFLNERETS
HEEELTLET. SNOMURA-BPIEME. BHEFGSHFLARTIEATREIT LB EROAE2E00E
ERTHRARSHEAT, —EOEHFANBRCR IV THECNEERRN— 72U 07 =T/ ATBECHHENET,
MOMURA-BPIEH DI BN S EOM— O R FENRSR SR ICRELTVEY, . B2 MEENOERE.
B ARREEETIEOTREL. PrrrOERRRE LT —NEEALER A, OFTEHRENS T vI AR,
FTSE Fixed Income LLOICEUMMENT SRS T2 ITY. BENEFTSE Fixed Income LLCOAERMMETEH,
HMCHFST<TONALEFTSE Fixed Income LLCHFSLTWVEY., BIPTEILAY AL HAE A 2Ty 22— I7—
g Fedrwdd 0= T S =207 EE, EMEYELESETEBECEISERLTVET, JP. Moganid®m
Tt - ERNTERETIEOTESE A, FEREFHESEITERLTLRT. JP. Morgan SO BE|ICESRITRERL
[CEREEEY B - SR TaCAREHSNTUED AL Copyright 2016, LP. Morgan Chase & Co. All rights reserved,

€Y)

21/81



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

0120-106212
9:00 17:00

¢) « )

®
0.81 0.75

8 10 0.825

0.35 0.35 0.05

4

22/81



®)

15 5

2037 12 31
20.315 15

2.1
0.315 5
20 15
2037 12 31
20.315 15

23/81

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

20

2.1
0.315



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

2019 5

24/81



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

@ (2019 5 31 )
() ()
990,702,877 99.80
990,702,877 99.80
1,964,285 0.20
992,667,162 100.00
( D
« 2
©)) (2019 5 31 )
() () (%)
2.7824 2.8354
1 349,404,979 99.80
972,208,280 990,702,877
)

99.80%

99.80%
)
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) () X )
6
2008 11 10 61,270,299 61,270,299 0.6010 0.6010
7
(2010 . 71,092,130 71,092,130 0.6615 0.6615
10 5 1
8
(2010 11 10 85,886,625 85,886,625 0.6890 0.6890
9
2011 5 10 88,871,863 88,871,863 0.7503 0.7503
10
(2011 11 10 83,156,371 83,156,371 0.6261 0.6261
11
(2012 5 10 108,961,143 108,961,143 0.7119 0.7119
12
(2012 ) 188,984,781 188,984,781 0.7950 0.7950
12 11 1
13
(2013 5 10 423,017,343 423,017,343 1.1735 1.1735
14
(2013 11 11 470,263,403 470,263,403 1.1594 1.1594
15
(20 , 525,369,573 525,369,573 1.2486 1.2486
14 5 1
16
( 722,736,115 722,736,115 1.4401 1.4401
2014 11 10
17
20 854,501,290 854,501,290 1.6183 1.6183
15 5 11
18
(2015 11 10 808,551,340 808,551,340 1.5182 1.5182
19
(2016 5 10 1,115,112,383 1,115,112,383 1.7554 1.7554
20
(2016 0 1,107,721,231 1,107,721,231 1.6082 1.6082
16 11 1
21
(2017 5 10 1,101,665,853 1,101,665,853 1.6592 1.6592
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2 862,100,186 862,100,186 1.5326 1.5326
(2017 11 10 )
23
879,820,679 879,820,679 1.6853 1.6853
(2018 5 10 )
2018 5 873,106,208 1.6888
6 885,979,765 1.7234
7 897,141,996 1.7336
8 906,264,295 1.7252
9 911,482,044 1.7536
10 901,075,139 1.7248
24
920,299,656 920,299,656 1.7630 1.7630
(2018 11 12 )
11 926,934,257 1.7927
12 904,410,200 1.7583
2019 1 952,539,253 1.8424
2 950,067,261 1.8524
3 976,431,300 1.9138
4 962,349,143 1.8995
25
965,851,563 965,851,563 1.8964 1.8964
(2019 5 10 )
5 992,667,162 1.9325
()
6 0.0000
7 0.0000
8 0.0000
9 0.0000
10 0.0000
11 0.0000
12 0.0000
13 0.0000
14 0.0000
15 0.0000
16 0.0000
17 0.0000
18 0.0000
19 0.0000
20 0.0000
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21 0.0000
22 0.0000
23 0.0000
24 0.0000
25 0.0000
)
6 6.1
7 10.1
8 4.2
9 8.9
10 16.6
11 13.7
12 11.7
13 47.6
14 1.2
15 7.7
16 15.3
17 12.4
18 6.2
19 15.6
20 8.4
21 3.2
22 7.6
23 10.0
24 4.6
25 7.6
4)
6 29,194,537 15,234,397
7 29,832,928 24,311,853
8 32,189,171 15,005,269
9 75,754,738 81,948,887
10 36,244,488 21,875,767
11 62,493,534 42,250,207
12 135,132,760 50,480,005
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13 294,659,521 171,915,527
14 224,308,206 179,146,686
15 115,830,362 100,672,380
16 205,932,563 124,864,279
17 208,313,216 182,141,137
18 140,810,405 136,263,655
19 186,710,246 84,027,481
20 153,785,310 100,226,757
21 98,570,333 123,415,496
22 86,120,942 187,583,718
23 71,029,470 111,473,628
24 71,985,736 72,030,998
25 69,488,439 82,189,253
@ (2019 5 31 )
) ()
109,694,365,950 98.75
109,694,365,950 98.75
1,383,371,115 1.25
111,077,737,065 100.00
QY
2
0) (2019 5 31 )
) ) (%)
615,000.00 645,000.00
1 16,578 9.63
10,195,470,000| 10,692,810,000
163,000.00 168,400.00
2 45,745 6.94
7,456,435,000f 7,703,458,000
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212,048.91 218,600.00

3 25,460 5.01
5,398,765,350| 5,565,556,000
253,333.28 256,600.00

4 21,132 4.88
5,353,438,973| 5,422,471,200
715,000.00 742,000.00

5 7,199 4.81
5,147,285,000] 5,341,658,000
195,100.00 194,600.00

6 26,343 4.62
5,139,519,300| 5,126,347,800
239,000.00 236,100.00

7 21,578 4.59
5,157,142,000] 5,094,565,800
148,947.86 149,500.00

8 26,509 3.57
3,948,458,885| 3,963,095,500
749,000.00 747,000.00

9 4,974 3.35
3,725,526,000| 3,715,578,000
310,000.00 314,000.00

10 10,093 2.85
3,128,830,000[ 3,169,202,000
447,500.00 464,000.00

11 6,815 2.85
3,049,712,500| 3,162,160,000
180,800.00 179,800.00

12 15,424 2.50
2,788,659,2001 2,773,235,200
178,800.00 179,000.00

13 14,895 2.40
2,663,226,000] 2,666,205,000
82,400.00 81,100.00

14 31,850 2.33
2,624,440,000| 2,583,035,000
461,500.00 469,500.00

15 5,200 2.20
2,399,800,000| 2,441,400,000
88,800.00 88,100.00

16 27,290 2.16
2,423,352,000| 2,404,249,000
16,547.32 17,550.00

17 136,425 2.16
2,257,468,973| 2,394,258,750
168,000.00 172,500.00

18 13,836 2.15
2,324,448,000] 2,386,710,000
535,100.47 554,000.00

19 4,173 2.08
2,232,974,290| 2,311,842,000
54,700.00 57,800.00

20 39,462 2.05
2,158,571,400| 2,280,903,600
181,000.00 185,300.00

21 12,151 2.03
2,199,331,000[ 2,251,580,300
357,463.42 344,500.00

22 5,984 1.86
2,139,061,165| 2,061,488,000
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759,000.00 751,000.00

23 2,580 1.74
1,958,220,000( 1,937,580,000
459,500.00 458,500.00

24 4,075 1.68
1,872,462,500( 1,868,387,500
171,302.69 175,000.00

25 10,453 1.65
1,790,627,109] 1,829,275,000
120,718.73 122,500.00

26 13,754 1.52
1,660,365,425| 1,684,865,000
129,789.49 130,100.00

27 11,530 1.35
1,496,472,880| 1,500,053,000
298,100.00 297,500.00

28 4,660 1.25
1,389,146,000] 1,386,350,000
86,100.00 86,300.00

29 15,787 1.23
1,359,260,700( 1,362,418,100
270,100.00 267,600.00

30 4,940 1.19
1,334,294,000( 1,321,944,000

()
98.75%
98.75%
)
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