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@ (2019 1 31 )
() ()
327,886,620 99.94
327,886,620 99.94
209,255 0.06
328,005,875 100.00
QY
« 2
) (2019 1 31 )

) ) )

5,329.48 5,312.00
1 12,200 19.75
65,019,751| 64,806,400

1,695.59 1,640.00
2 22,400 11.20
37,981,409| 36,736,000

1,769.50 1,759.50
3 HLDGS 19,000 10.19
33,620,500| 33,430,500

3,289.00 3,234.00
4 8,800 8.67
28,943,200( 28,459,200

457.20 441.90
5 59,000 7.95
26,974,800( 26,072,100
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7 9,100 5.30
18,186,415| 17,390,100

593.50 541.80
8 26,900 4.44
15,965,150| 14,574,420
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1,383.50 1,346.50

9 |T&D 10,400 4.27
14,388,400| 14,003,600
2,313.00 2,318.00

10 |SBI 4,000 2.83
9,252,000 9,272,000
2,129.00 2,063.00

11 2,800 1.76
5,961,200 5,776,400
2,102.00 2,107.00

12 2,100 1.35
4,414,200 4,424,700
556.00 556.00

13 7,600 1.29
4,225,600 4,225,600
4,970.00 5,080.00

14 700 1.08
3,479,000 3,556,000
1,389.96 1,430.00

15 2,400 1.05
3,335,927 3,432,000
3,820.00 3,805.00

16 900 1.04
3,438,000 3,424,500
2,611.00 2,482.00

17 1,300 0.98
3,394,300 3,226,600
384.00 381.00

18 6,700 0.78
2,572,800 2,552,700
5,750.00 5,420.00

19 400 0.66
2,300,000 2,168,000
2,436.00 2,475.00

20 800 0.60
1,948,800 1,980,000
501.00 478.00

21 4,000 0.58
2,004,000 1,912,000
3,720.00 3,810.00

22 500 0.58
1,860,000] 1,905,000
1,200.00 1,166.00

23 1,600 0.57
1,920,000 1,865,600
2,516.00 2,504.00

24 600 0.46
1,509,600] 1,502,400
270.00 278.00

25 5,100 0.43
1,377,000 1,417,800

23/88



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
ooooodooodooodooodd

530.00 477.00
26 2,900 0.42
1,537,000 1,383,300

381.00 540.00
27 2,500 0.41
952,500 1,350,000

1,221.00 1,191.00
28 1,100 0.40
1,343,100 1,310,100

400.00 380.00
29 3,100 0.36
1,240,000 1,178,000

131.00 128.00
30 9,100 0.36
1,192,100 1,164,800

)
99.94%
99.94%
)
19.62%
53.31%
27.01%
99.94%
)
®
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() () )X ) )X )
2
1,257,737,691 1,271,229,215 8,577 8,669
(2009 7 20
3
1,256,477,778 1,261,170,482 8,568 8,600
(2010 1 20
4
1,004,743,219 1,018,088,096 6,851 6,942 6,880
(2010 7 20
5
1,125,993,868 1,130,099,984 7,678 7,706
(2011 1 20
6
541,161,510 548,017,061 6,552 6,635 6,520
(2011 7 20
7
144,230,655 145,049,865 5,282 5,312 5,250
(2012 1 20
8
140,837,707 143,295,337 5,158 5,248 5,140
(2012 7 20
9
216,842,831 217,689,348 7,941 7,972 7,860
(2013 1 20
10
312,331,055 315,362,132 11,438 11,549 11,390
(2013 7 20
11
328,208,452 330,283,784 12,019 12,095
(2014 1 20
12
289,175,424 292,943,790 10,590 10,728 10,580
(2014 7 20
13
304,167,134 306,024,010 11,139 11,207 11,100
(2015 1 20
14
415,319,101 420,179,747 15,209 15,387 15,130
(2015 7 20
15
304,419,262 307,450,339 11,148 11,259 11,380
(2016 1 20
16
268,228,221 272,761,183 9,823 9,989
(2016 7 20
17
360,072,054 363,430,815 13,186 13,309 13,160
(2017 1 20
18
362,548,279 368,036,986 13,277 13,478
(2017 7 20
19
410,240,116 414,199,631 15,023 15,168
(2018 1 20
2018 1 395,775,446 14,494 14,490
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2 371,943,565 13,621
3 366,476,573 13,421
4 390,285,881 14,293 14,200
5 378,640,349 13,866
6 370,224,509 13,558 13,580
20
363,410,428 369,854,880 13,308 13,544
(2018 7 20 )
7 367,515,734 13,459 13,500
8 366,684,760 13,428
9 395,828,727 14,496
10 375,005,278 13,733
11 366,575,744 13,424
12 321,673,486 11,780
21
334,354,890 339,215,536 12,244 12,422 12,200
(2019 1 20 )
2019 1 328,095,875 12,015 12,050
)
)
2 92
3 32
4 91
5 28
6 83
7 30
8 90
9 31
10 111
11 76
12 138
13 68
14 178
15 111
16 166
17 123
18 201
19 145
20 236
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21 178

2 6.8

3 0.3

4 19.0

5 12.5

6 13.6

7 18.9

8 0.6

9 54.6

10 45.4

11 5.7

12 10.7

13 5.8

14 38.1

15 26.0

16 10.4

17 35.5

18 2.2

19 14.2

20 9.8

21 6.7

@

2 0 0
3 0 0
4 0 0
5 0 0
6 0 64,050
7 0 55,290
8 0 0
9 0 0
10 0 0
11 0 0
12 0 0

27/88



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
ooooodooodooodooodd

13

14

15

16

17

18

19

20

21

O|l]lo|]o|]o|]o]|]o]|]o]|]o | o

O|lo|]o|]o|]o]|]o|]o]|]o | o

28/88



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

O5 A0 LBIRE-TOPIX-17 &8 (B <8RiT)

201951 A31 B R RBEORMETLLLOTHY, FROMRETH-RIETSLOTERF A,
i - T
— 20092828 ~2019%1 BI1E
AREE | 120157
mrEen| @A) oo &
T — #
 mammomms X .
&
w | orvE & 10000 0.
TR i5h A ®
...... SHAM | .12 B
6hA B -oan 2
T2 “1a4%
34 K
S 22.8% 0 ; 5 0
T 2009/02/02 2012/06/01 2015/09/29 2019/01/29
e EREEN(EN  —— SESNRRAREN TN —— EREMIEW
LT N R IE EITEEHERERENL, SR (RN ESERCI PARRRLLLOEAELTHELTORT,
AEGHSNERSHORRETT, HEREMOHWICHEOTENERR M RESN S ERLTOET,
B (1O4ED, BEw S
WG EMSBRAHEA: 04 BERSERANE: 225

- mmlnnmlmm‘m 13 %8| 9% 14 %8| % 15 %89 16 8| 3% 17 Ma| m;ﬁ:mﬂ':zummm

1378|1451 8 1as 8151 B lisera e Blissr A 1718|1118 | 1esm 1 Bl 1ag B | 192
mH] 76/ | laaH] 68F1 | 178F | 1A | 1ﬁur=|| 123M | 2014 | 145/ | zsaH 178/ |
SR, 8 7 ENRCE I TBREEFRELET, BEbLH— TOMOHEESNET SLOTHENE MR, HERFELONGUBELEIET,

HERME sHn R BXEFOEEEE  HE £ A EE08EE
ErEE 58 99.9%| R S533%\ WMEELEHD R 19.8%
Eistel | - - |[EotEMR 0 270MAUSHR TOmBMR | 112
THERREBRS - | - |[ES SEEHBGIR | 1968H—E£@HDGS RER 102%
3-p-0-2, 204 0.1% MS &AD EhEx am™
i 58 100.0%  |EHEA-LFTA EW. mEzeDIR | 70%
[oworcazemn  mmm o
— BRI AT - B D) | 90.9% _ CES EE T EDHmEMR | 5
—ER(WEEE - £ BE) - HIESRcET BN, SLnSmE R | 4.4%
R - ' TADR—IF4 VTR 1% 3 | am
FOM - ' SBIR—ILTAT A E® MEZWHIE  28%
(3.4 TER o0 o[ & B1.9%
Py EDALFI—DIETORIX-17 & (BB T, BAYFI=H BIPVE
=i (%)

an 581 553 851 616

pge | BEWT__ o, o =53 -1§ 22 -174 -152

-160%

20104F EOLRES 20125 20135 20145 201558 20165 20174 20184 20194F
TrUFOTERMESE D, TSNS ORRETT, AT hol SR E EEACFT-bnT- SR TN ER N LERaTY,

SOGRRIANBETOMBEEERLTLET,
CEALFT - nEE AT ERMEELTREELTED. UM EME R L GO TR R Hh.

BFROERESAER. EREHOK-LA-U, FLRERSHTIRMBLELNET .

29/88



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

30/88



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

®)
®)

31/88



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

32/88



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

N -

€

33/88



&)

®

4

®)

0120-106212
9:00 17:00

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

®

1 21 7 20 7 21
2008 7 22 2009 1 20

34/88

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad



16

35/88

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad



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

36/88

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

40

37/88



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

10

38/88



€Y
59
133

@
®
31 1 20

193

39/88

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

38
12

21 30 7 21



EDINETOOOO

O0O00DOO0000O00OoOOno(Ee6748)
Ooooooooooooooooooad

TOPIX-17
€Y)
20 21
30 7 20 31 1 20
2,289,129 48,472
5,072,241 5,746,728
362,961,280 333,828,150
1,800
370,322,650 339,625,150
370,322,650 339,625,150
6,444,452 4,860,646
101,465 98,588
263,895 256,383
26
102,410 54,617
6,912,222 5,270,260
6,912,222 5,270,260
407,529,668 407,529,668
44,119,240 73,174,778
19,831 7,156
363,410,428 334,354,890
363,410,428 334,354,890
370,322,650 339,625,150

40/88



EDINETOOOO
O0O00DOO0000O00OoOOno(Ee6748)
Ooooooooooooooooooad

@
20 21
30 1 21 30 7 21
30 7 20 31 1 20
6,872,800 5,259,005
46,835,251 29,042,863
4 18
39,962,447 23,783,840
576 847
101,465 98,588
263,895 256,383
56,853 55,234
422,789 411,052
40,385,236 24,194,892
40,385,236 24,194,892
40,385,236 24,194,892
2,710,448 44,119,240
6,444,452 4,860,646
44,119,240 73,174,778

41/88



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

®
21
30 7 21
31 1 20
1.
2.
20 21
30 7 20 31 1 20
1. 1 407,529,668 407,529,668
2. 27,307 27,307
3. 2
44,119,240 73,174,778

42/88



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
ooooodooodooodooodd

20 21
30 1 21 30 7 21
30 7 20 31 1 20
6,872,228 5,258,176
(14,268 ) (19,831 )
(422,213 ) (410,205 )
6,464,283 1 4,867,802 1
236 178
6,444,452 1 236 [4,860,646 1 178
21
30 7 21
31 1 20

43/88



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

21
31 1 20
@
)
20 21

30 7 20 31 1 20
46,762,830 28,275,765
46,762,830 28,275,765

20 21
30 7 20 31 1 20
21
30 7 21
31 1 20
20 21
30 7 20 31 1 20

44/88



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
ooooodooodooodooodd

1 13,308 12,244
4
)
1,100 1,221.00 1,343,100
900 3,820.00 3,438,000
1,300 2,611.00 3,394,300
100 362.00 36,200
100 732.00 73,200
100 381.00 38,100
100 1,215.00 121,500
300 2,471.00 741,300
2,300 1,389.00 3,194,700
200 413.00 82,600
400 5,750.00 2,300,000
600 2,516.00 1,509,600
700 4,970.00 3,479,000
4,000 2,313.00 9,252,000
1,500 603.00 904,500
5,100 270.00 1,377,000
300 207.00 62,100
300 3,320.00 996,000
2,100 2,102.00 4,414,200
6,700 384.00 2,572,800
400 1,860.00 744,000
9,100 131.00 1,192,100
800 2,436.00 1,948,800
1,600 86.00 137,600
22,300 1,696.00 37,820,800
7,600 556.00 4,225,600
500 3,720.00 1,860,000
200 700.00 140,000
26,900 593.50 15,965,150
61,500 457.20 28,117,800
2,900 530.00 1,537,000
900 832.00 748,800

45/88



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
ooooodooodooodooodd

1,200 179.00 214,800
4,000 501.00 2,004,000
100 782.00 78,200
1,000 272.00 272,000
700 872.00 610,400
1,600 1,200.00 1,920,000
5,900 4,081.00 24,077,900
100 399.00 39,900
9,000 1,999.00 17,991,000
3,100 400.00 1,240,000
2,500 381.00 952,500
400 1,202.00 480,800
300 1,299.00 389,700
600 645.00 387,000
300 3,780.00 1,134,000
8,800 3,289.00 28,943,200
2,800 2,129.00 5,961,200
400 299.00 119,600
100 258.00 25,800
19,000 1,769.50 33,620,500
12,100 5,330.00 64,493,000
300 1,093.00 327,900
100 545.00 54,500
100 1,593.00 159,300
10,400 1,383.50 14,388,400
100 1,747.00 174,700
333,828,150

¢))

46/88



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

2019 1 31
334,489,231
6,393,356
328,095,875
27,307
12,015

47/88



@

&)

®

4

®)

(©)

)

®

48/88

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

C))

49/88



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

2019 1
151 7,427 2,500
799 9,980
260 8,525
5
1
4
CI0O Chief Investment Officer 1

C10 1

50/88



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

2019 1
80 164,657
715 14,961,679
795 15,126,336
30 114,211
14 1,402,192
44 1,516,404
839 16,642,740

51/88



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

38
59
19 52
52 38 38 57
19 52
193 59 29
30 31
60 2018 2018 30
€H)
29 31 30 31
31,260 28,709
110 0
190 201
10,453 12,368
72 82
439 552
34 47
42,560 41,962
229 1 213
15 12
214 200
2,650 2,614
2,323 2,456
327 158
12,353 15,066

52/88



EDINETOOOO

OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

5,920 8,600
5,129 5,129
185 183
1,050 1,072
31 45
37 34
15,234 17,894
57,795 59,856
29 31 30 31

79 65

9,466 9,747

7 8

59 59

4,453 5,202

2 4,946 2 4,476

4,077 4,148

980 850

223 583

945 1,012

3 335

15,776 16,744

2,318 2,350

151 125

7 5

2,477 2,481

18,254 19,225

15,174 15,174

11,495 11,495

53/88



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
ooooodooodooodooodd

11,495 11,495
374 374
12,231 13,370
12,606 13,744
39,276 40,414
264 216
264 216
39,540 40,631
57,795 59,856
¢))
28 29
29 31 30 31
79,747 82,510
727 733
80,474 83,244
40,110 40,392
549 673
9,436 9,816
904 955
8,531 8,860
793 839
1,375 1,579
251 249
501 500
50 53
13 13
557 762
52,265 53,300
5,833 5,840
416 377

3,940 3,973

54/88



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

531 477
945 1,012
807 788

60 55

178 195
531 501
1,273 1,281
463 316

60 46
1,045 977
1,400 1,528
11,655 11,531
16,554 18,411

28
29 31

29
30 31

®

92 75

224 210

94 17

69 55

481 359
24 0

75 29

100 29
16,935 18,741
MMF 305 -
- 333

305 333
16,629 18,407
6,501 5,843
1,405 106
5,096 5,737
11,533 12,670

55/88



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

28 29 31
15,174 11,495 374 13,960 14,334 41,004
- - - 13,261 13,261 13,261
- - - 11,533 11,533 11,533
- - - 1,728 1,728 1,728
15,174 11,495 374 12,231 12,606 39,276
280 280 41,284
- - 13,261
- - 11,533
15 15 15
15 15 1,743
264 264 39,540
29 30 31

56/88



EDINETOOOO

OO0000OO00o0DOoO0oOoo(Eee748)
ooooodooodooodooodd

15,174 11,495 374 12,231 12,606 39,276
- - - 11,532 11,532 11,532
- - - 12,670 12,670 12,670
- - - 1,138 1,138 1,138
15,174 11,495 374 13,370 13,744 40,414
264 264 39,540
- - 11,532
- - 12,670
47 47 47
47 47 1,090
216 216 40,631

(

(

)

)

57/88



56

10 18
20

69

58/88

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

12



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
ooooodooodooodooodd

29 31 30 31
26 29
264 235
29 31 30 31
4,877 4,406
29 31
Daiwa Asset Management(Singapore)Ltd. 1,685
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