EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

26 12 3

9 1
9 1
03-5555-3111
10

10

10
26 12 4 27 12 3
10 20

1/105



20

0120-106212

€H)
10
10
1
2
3
@
(11)
2
©) « )
10
® « )
1
9:00 17:00

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

®)

2/105

10

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad



EDINETOOOO
O00000000000000(E06748)
Oooooooooooobooooooad

0.54 0.5

0120-106212

9:00 17:00
— > ABAvIBY
FH8 - BN, AAwFT () DAL
> BEAYIBL
)
0120-106212
9:00 17:00
@
26 12 4 27 12 3

®

3/105



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

0120-106212
9:00 17:00

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

©®

(10)

®

aDn

(12)

4/105



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

an

1)

5/105



@

10

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

10

6/105



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

B AR (E 77 REE)

B(TRNGE - BINEHEE SRR S BRNREE (NE0RER)
#
-
BI(TRNGIE m
- FEERE
# W
F DR
IENENHE i ( )
AEEs

3) Y77 v EHBYSYT SEEANERBIBTLTVLET.
EMESR (FIFEERIFVE -S5—10—(BB~AvIHD)

ST S SETIiE G St e
*‘*ﬁﬁ 1E FO0—/Ub

HEME =F

chu] R #20
i A JpEU— BD
AR fr4El B PR (ZIAw )
%gmmﬁ fEEE] FiF

sy (mA)

f“”ih“% FEP=F

TEERIE F128 g 4

ZOHRE (®R) S

RIS FIUh b BU
([Hﬁ ﬂﬂ]] A% - o

AEES

¢ ) ZOft ()

() B0 7/ FHBNT IMEES EEBEIETLTIVEY.

7/105



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

BiEEAT (FrOXEEH I PR —SY—10—- (BBAvIEL))

BRI EE SRISERE RS BTN
# 3
" p S0—Ib
KB B
AR B £06|
"Z A Fp=ij— &h
AN F408 B Bt ] { 3
o som | 77
=12
i FeP=7
TENERE T%g? g4
FOhERE P2
BEEES FIUH i =L
(W2 2 B4 - Fet
NS
( ) Z0ity (R)
RS BT 7y c g
AERHZT BN il

) 507y FHESTOMEESERBIIRTLTVEY.

http://www.toushin.or.jp/

3,000

8/105



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

XEERICKRELET,

CAEERBRICRAL. RFHRORESRFOFEINAZ
BLLHERTHIEZHELTEREZTRVET,

CREEBADERBICHLH>TR. RFHHIRRI10FEREEETO
Effiz. RFMRIEORRAOKERPHFBIFRERELLEDEDIC
HANBZIEZHELET.

HIMEOLERFHRE 4 —DAEEVNET,

RENMZEOBEAN A=

#

A

I

3
O~ 1~ 2~ 83~ A~ &~ B~ T~ B~ O~
1% 2% 3% 4% S% 6% (& 8% 9F 10%

RFME

CEMOHESEFLRMEFRAFhIEROFTHNREZ
BREITIICHIH>TR. RFHES10FEREETORMRNIS.
HEFPREOEDICIRELET.

(BFEEIEDERORESMOTRRICLHATIIE A EYET.)

9/105



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

FH=HEROA A=

|

ﬁ“‘ O~1% 1~2% 2~3% 7~8% B~9% O~10%

.//./W.//./
AlESRNE

E" PARRAANY,

O~18 1~285 eé~7T% T~BF 8~98 09~108
A 4
S -REROELEE
D2HTHIAIDORH

SHNEBHPHEKEEL, BHFORFRARICEIVRGYET.
BARPSRMETORGFHMBORLEAMBFICHEATAILEICEY. EFEBHICHTS
DATERMTEDEZEASIET .

(2E 3 AW E- 1

FRBHFOMELTEDOIZ 2L, TOMERE. RMAICHBRELET.
—RICERMERARACERLTHEYVREWVERSHVET .

# PEE—ERNLARERELALOTY. ELE. nR ORI URRORRETE - RIET3LOTREVELA.

[BEAVIHYIE[HBEANYZELID
2ONT77/FBHYIET.

KB~ TBY

PHBUEH) AT ERET B0, BEAYIETEVET,
#BUNYIETLO TS BUERYAZERR IR TEDED TRV ELA.

ﬁﬁ.gaggﬁﬁﬂﬁﬁ~ BRAOE&RFARELOERER SYOEVSSE, SR ERYTEED Y FIAR

CREEMHIAIEEETHLEHOBBAVVRFRRELTITEVWELEA.
HEREHE. BUHEHOERENREGET,

10/105



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

| AL YF 2T (RBR)I2DWT

QABAVIHY] E [BEAVVEL] EOMTASYF 7 (RIBA) ETEIZLE
HECER —> BEAYIHY

-2 70 0 = -
I AL vFL S (BAT) DBAK

> BE~VIRL

| 77 roitdEa

CLTFFR. 77N -T7 FARXTEREITEVET,

FPEN=TFARARER. BREBEOHLEEHSEMMILERSEES LD TAE-J7 (77 F) EL.
FOWEEFELTIY —TJ7FORBEFICRELT. RUNEERETY -7 KT EOHEATT.

[~E-77F] [FH=T7K]
A % g
pa— A5 pra——
BEHEE. & gqoRkEpLYyY— _EE
o Wil G ? ¥ [ E
WA i B T =Ty W
pe— Ay DL pe—
/" gEane, mE -
= s

XY —TF7FORBIHOBA LT BEORBTHUICHET A EEREELET.

s —T7 RCEVLT. ERONELEES LD, MR ENBREIEFH BT S EHABIET.
ZOizdh. XEEMOBARTESSUNSENES ONREOREEMOSHEN. v —T7F
DERMECHTERPEEADIEHBIET.

sABOEMBEFLEIRAHSRELELLE,. DROBBEBELSFHINDICE. HEOLEMRFIC
AT EBFRSICERMEORMICIS TR, 77 FORE HLU2.08AMTAbAZNI &
BHUET .

BE3A10BHLVU9A10B (ARBNBESRVERH) (S
REETLEV.NBARAHICEOVTRBDARETEVET,

[53B2 7 &t]
DHERMRGL. BRERBEOMYGRBE TR (FEREIHET. ) FELET.

DRAELT. EMERBORYFNHFORDPSFERTHIIEZHELET.
L. ARMBEH LA S IR, FRETEOLEVWZEDNHVET .

@
25 9 27

®

11/105



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
ooooodooodooodooodd

1

!

2)

1

l

2)

i

12/105



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

26 9
151 7,427 2,500

34 12 12
3% 2 17
35 4 1
60 11 8

7 5 31

7 9 14
19 9 30 29

352
9 1 2,608,525 100.00
@
10

10

13/105



¢))

14/105

20

22

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

10

10

®



g b~ W0 DN

10.

11.
12.

13.
14.
15.

16

17.

13.

14

15/105

13.

14

15.

10.

EDINETOOOO

OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

10.



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

4
2 2 1
6 5
©))
JruERLE E=lE] U,;E{f;
(DTSRI RIE GERPHORT. =) i

1T

i ERSEE SN
=

________ % FeiLe—g
i WAV ZEE
B | | 2 | oy LERTER T vy oo
=
s P FEHh SR

CI0 Chief Investment Officer 1

C10 1

16/105



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

CI0 Chief Investment Officer 1

Deputy-CIO 1 5
ClI0

CI0 Deputy-CIO

15 25

26 10 1

17/105



EDINETOOOO
O00000000000000(E06748)
Oooooooooooobooooooad

PLAN [g&mEgEN2 o —
AAEBEREORE
flizs e @i GE = &
PR R L F O8RS
7 -
J7 R
DO ([7rvEzx—yv—| e
INT = AL
M=r272U3FH% WE 2 e
CHECK
I PLAN

BEWRAEHAETE, FCR70MMERCAMIERBICOVTENLET . W3FRRHES
BTIE. AARAOBEICOVTERL. SHR#ELERELF Y. $RRRT. BrNGER
AHEREL. CNEBEATIFFNA—=Iy—02 7 FOERGHEREL. EHEESE
DEELFET.

DPYERR—Up—k AEINCERLGHICEDE N IO UL ERELET.

| CHECK ]

772 FHEEET/ (T2 —V 2 ARG, 7 r 2 FOEAY 29 ETEL. EB~AT —F
Iy DETEVNEY,

4)

®)

@



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

100 10

100 5

19/105



20/105

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad



21/105

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

100 10



22/105

10

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

@

10

10

&)

2 20 A

23/105



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

1. 236 1 3

341 31 7

g b~ W DN

10. 2 1 11

11. 2 1 18
12. 2 1 19

13. 2 1 20

14.

15. 2 1 14
16 2 1 16

17. 15.

S o1 A W DN B

®

24/105



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

10

25/105



€))

(EFIZERIC & BHMEBE( LD A—JED

v ]

i
FE
[ —

# FRlG- A—-YETHED, Y77 FO@ARRERTROTREDE S,

26/105

EDINETOOOO
O00000000000000(E06748)
OooOooooOoooooooooboood

@



EDINETOOOO
O00000000000000(E06748)
Oooooooooooobooooooad

(REEND - A-JED

# LRI A—YVETHD, HIFY FEREREETLOTREDER A,

@

27/105



®

4

ARV S RREEEA U

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

37 6
AR e = )
- AU SEES MY AT
AUz SRR CMTIESS i
Ut B oy e MR AgtmRE- B ¥
o -g-;ﬁrf i BB T

Uz DFEECMT SRE
HAZnRE- BF

EHEE=F I
l l R AR T
BE

V2 =272 AL

S FEEotRCHT 2FEn
HEr

YR A ELERY S o ER
RIIRENERAY I ER
BEHEAER

ER3 N i SMETEA o E ST EIT

28/105

A Uz DR niEt] :
MBI T ;
T o P BERE( i !
= RO i !
MBS T =58 E

iIE !

MU HEES 0 | oo i
MeE kAT | B '
IhoMEEE EE E !
R W = 5
[m] 1




EDINETOOOO
O00000000000000(E06748)
OooOooooOoooooooooboood

22168 k h

O TFRDITSIZ. 77 RERBNEHEIS AEERNCHBTESLSICIERLICBODTY .
HOISTFBESEMICHF D FEMMER(EAFICHTDEE | FHOBER) DT - BX -
BIVE, 77V ESLTIORBNEEESS AUCDWTRRLTLWET . EEDTS IR TI7 /K
OBESEMCBIIHEMRERORBERTRLTVET.

HEREEYSAR 7 AFDRENRERLTVALOTIREVELA.
@IFAROSMMRERD. SRS (EHAM EaRBCT7 7o FABERLEADEEELTHAELERODTEY.
HEOEREM-E DO THEL TR ERE LR RS MR UET.
7 FEOEMRERCEOT. AEEMGOT — AP NE TECL SR TOL—LTRTELTOET.
(D RERIC BT 27— MBS ISR EhEEA.
FERREENEE TEELWIN S SES . BT MIC DL T O&RBRELTUVET .
EA w7 P ARCENT. DDCBY T 28510, S 2VTANFT -/ OEHRERETHRELT
ETLET.

FPNDEERERE

i AR E RO DTN LRES FAEOREROLILER

[ 7HEEJT 7oK - FH—10-(BF~vZEHEY) ]

(12 }] (2006 108 -2014mal) (%) (2O0SEE 100 =201 453 H)
30,000 100 Er]
[ ]
S5k % G50 657
L] L]
. | . | 437
10,000 S 50 £ >
[ ]
5000 5 — —_ —
*201 4163 41
11 + 119 ; + 10,6
i} o —&-11 23 M0
i1 0.4
i3 — 1]
- 7 R 127
s - = Im - = ey
[ T T 'ﬁ: 1
4 75 4
— HEERRARREREN :m
.]m
00910 040,10 00LA0 30RO 013,10 201408 Hird BEd SANS FRESR BEER AN EREN
[ HERET7E —SH4—10—(B#F~vikl)]
) (200G DR ~201 a6 (%) (00 1 0A - 201 495A)
20,000 100 FE]
.
15,000 - 650 657
. .
10,000 L BT - g 43:?
[
5,000 B 10— e ————— e —
® 130 + 1189 4 o*163 4l * 106
o . 0 +-130 =Rl
0.4
-25 T7g-136 P 127 —-10l—
50
— O MR « Bk
L 75 + RiGH
—— RSN N o Bl
300
009,10 00000 A0ELAD IR0 04310 0408 ' BEH RANE GRE4 BERE RAEA EREA

29/105



EDINETOOOO
O00000000000000(E06748)
Oooooooooooobooooonoad

GMEEE  MSCIOoH LA Fus A (YA, [AN=2)

BAEM#N NOMURA-BPIEHR

gmmE  SPENIY HIAR A A YT YIR— TR =TV I~y JA—IN A1) =
FFEAR (A=)

HEHTIC LT

STOPREMIEAEE -SR L. IR, BRGSOt MR ERES MERHLTLET. @MSCIaZ Y1 -1 Fy
DABEUMSCI LT =22 Femdr b w2 243 MEC] Inc FRELEHERTY . RERICH T SEEN. MR N-ED
H—NOHEFEMSC Inc ORELET. MO Inclt. BEROASEET Y INRESLUCERERETRERERLTUVET.
SNOMURA-BPIRMIZ. FHESHN S S o R TAEATETSACABHEEOTRS4ORRERTENREHENT. — %
DEAANBERCETOTHRREAEEEA =R 72U O T — 7 AR CHEENE T, NOMURA-BP IR 050 K8 5 e
FOE—-POREETHESASSHCREL TVET. L. BHESENROERE. 2. ANEERET SO TREL. 77
FEOMARRSCMLT-OREERLEEA. B2 F R EE- T2 A0, Citigroup Index LLCHMRBLAET-Foe AT,
EHHRICH TSR, R T OR=00R RS CRELET. ®JPELH Y HNAVMERE A Tudd— IT=3
A w=druy dO0=NRk S8 TrFL ARG E ST TN DA R L TUET AL J P Morganii FORSE-
EREERETALOTREVESA, ZFERENFEERFTEALTOET. JP Morgan® S0 W IC E2WMRELL CARESE
AN-EHEES TSR ESRATLES AL Copyright 2014, J P Morgan Chase & Co. All rights reserved,

€))
0.54 0.5

0120-106212
9:00 17:00

30/105



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

S
IR ENOMA ]— I A F T (FHAR) DFAH
@ « )
©)
0.9072 0.84
10
10
10
1 0.3456 0.32
1 2 0.4752 0.44
2 3 0.6912 0.64
3 4 ... 0.7992 0.74
4 0.9072 0.84
0.14 0.14 0.04
0.20 0.20 0.04
0.30 0.30 0.04
0.35 0.35 0.04
0.40 0.40 0.04

31/105



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

4)

®)

20
15 5

49 12 31 2.1
20.315 15 0.315 5

20 15 5
49 12 31

32/105



2.1
0.315

49
15.315

12 31

26

15

2.1
0.315

33/105

20.315

15

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

15

15



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

10
@ ( 26 9 30 )
() ()
10,742,171,244 99.90
10,742,171,244 99.90
11,223,179 0.10
10,753,394,423 100.00
() ()
10,722,180,000 99.71
10,722,180,000 99.71
QY
2
« 3
) ( 26 9 30 )
) ) ()
1.1185 1.1429
1 9,399,047,375 99.90
10,513,132,076| 10,742,171,244
)

99.90%

99.90%

()

34/105



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

( )
/
/ 2014 11
98,000,000(  10,695,482,880|  10,722,180,000]  99.71%
(QD)
2
« 3
(€©))
() () ( )X ) ( )X )
25 9 499,970 0.9999
10 201,667,265 1.0080
11 1,600,102,146 1.0050
12 2,725,489,886 0.9927
26 1 3,458,774,731 1.0038
2 3,472,854,025 1.0079
1
(o310 3,429,320,420 3,449,995,085 0.9952 1.0012
3 2,938,000,991 0.9953
4 2,992,614,617 0.9969
5 3,531,774,875 1.0087
6 4,522,412,572 1.0052
7 4,707,410,453 1.0020
8 9,882,793,900 1.0106
2
4,790,384,193 4,824,010,914 0.9972 1.0042
( 26 9 10 )
9 10,753,394,423 0.9982

35/105




EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

()
1 0.0060
2 0.0070
()
1 0.1
2 0.9
“)
1 3,445,777,513 500,000
2 6,832,807,761 5,474,767,925
() 500,000
@ ( 26 9 30 )
() ()
14,315,076,244 99.21
14,315,076,244 99.21
114,486,232 0.79
14,429,562,476 100.00
QY
2

0 ( 26 9 30 )

36/105



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
ooooodooodooodooodn

€)
) ) C7 7)™
United States Treasury 93.93 94.89 1.750000
1 4,670,000 3.36
Note/Bond 480,154,963| 485,053,570 2023/05/15
United States Treasury 95.50 96.25( 1.750000
2 4,540,000 3.31
Note/Bond 474,575,453| 478,269,137 2022/05/15
United States Treasury 99.59 100.21| 2.500000
3 4,250,000 3.23
Note/Bond 463,271,818| 466,139,341 2024/05/15
United States Treasury 100.11 100.12| 0.250000
4 4,220,000 3.21
Note/Bond 462,404,746 462,470,205| 2015/05/15
United States Treasury 106.57 106.30 3.125000
5 3,935,000 3.17
Note/Bond 458,996,950( 457,836,179| 2019/05/15
United States Treasury 108.49 107.64 5.125000
6 3,805,000 3.11
Note/Bond 451,841,490( 448,274,583| 2016/05/15
United States Treasury 105.87 106.07| 3.125000
7 3,845,000 3.09
Note/Bond 445,573,948 446,413,616| 2021/05/15
United States Treasury 109.42 108.88| 3.875000
8 3,745,000 3.09
Note/Bond 448,502,443| 446,313,097 2018/05/15
United States Treasury 108.54 108.44| 3.500000
9 3,745,000 3.08
Note/Bond 444,910,234| 444,505,481| 2020/05/15
United States Treasury 110.02 109.28( 4.500000
10 3,685,000 3.05
Note/Bond 443,747,233| 440,755,680 2017/05/15
United States Treasury 100.08 100.08 0.250000
11 3,720,000 2.82
Note/Bond 407,492,134 407,500,080| 2015/02/15
United States Treasury 100.09 100.72| 2.500000
12 3,195,000 2.44
Note/Bond 350,018,596 352,231,519 2023/08/15
United States Treasury 99.64 98.97| 2.375000
13 3,250,000 2.44
Note/Bond 354,438,452| 352,070,004| 2024/08/15
United States Treasury 99.40 99.58] 2.125000
14 3,220,000 2.43
Note/Bond 350,334,630| 350,955,846| 2021/08/15
United States Treasury 94.37 95.06] 1.625000
15 3,370,000 2.43
Note/Bond 348,090,484 350,632,859| 2022/08/15
United States Treasury 100.09 100.13| 0.250000
16 3,195,000 2.43
Note/Bond 350,022,896| 350,168,332| 2015/08/15
United States Treasury 103.62 103.43| 2.625000
17 3,090,000 2.42
Note/Bond 350,445,687| 349,810,923| 2020/08/15
United States Treasury 109.35 108.74| 3.625000
18 2,935,000 2.42
Note/Bond 351,283,727| 349,318,179| 2019/08/15
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United States Treasury 110.55 109.63 4.000000

19 2,910,000 2.42
Note/Bond 352,101,311 349,177,371| 2018/08/15
United States Treasury 111.66 110.50( 4.750000

20 2,880,000 241
Note/Bond 351,975,292| 348,323,136| 2017/08/15
United States Treasury 109.29 108.03| 4.875000

21 2,945,000 241
Note/Bond 352,286,071| 348,229,485| 2016/08/15
United States Treasury 108.68 109.18| 3.625000

22 2,840,000 2.35
Note/Bond 337,845,548| 339,394,687| 2021/02/15
United States Treasury 108.83 109.14| 3.625000

23 2,840,000 2.35
Note/Bond 338,302,806| 339,273,460| 2020/02/15
United States Treasury 109.41 108.99| 4.625000

24 2,840,000 2.35
Note/Bond 340,108,368| 338,800,986| 2017/02/15
United States Treasury 107.48 107.32 3.500000

25 2,860,000 2.33
Note/Bond 336,445,324 335,965,618| 2018/02/15
United States Treasury 106.28 105.80] 4.500000

26 2,860,000 2.30
Note/Bond 332,686,687| 331,195,087| 2016/02/15
United States Treasury 104.58 104.71| 2.750000

27 2,870,000 2.28
Note/Bond 328,521,371| 328,916,622| 2019/02/15
United States Treasury 101.08 102.49| 2.750000

28 2,880,000 2.24
Note/Bond 318,633,020| 323,071,182| 2024/02/15
United States Treasury 97.36 98.29] 2.000000

29 2,910,000 2.17
Note/Bond 310,106,593| 313,072,268| 2022/02/15
United States Treasury 96.04 97.14( 2.000000

30 2,920,000 2.15
Note/Bond 306,966,039| 310,453,611| 2023/02/15

)

99.21%
99.21%
)

38/105



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

° 10
2014££9 A 30 B BFE HBENEBERLELOTED, SEORBETE-RIIT3L0TRENE A,
EREE-HREOED
17000 wmieE B (201349 A 278 ) ~ 2014498308 i
A 9.982M KRR G
— RGN N
HEEREH 107{8M —_—
10,500 S 4 150
EpHEOMAEE % g
A vk & 10000 M’W i g
1AM o5, o &
30 A M o0 A e
65 7 i O ey b e amee ! =
12EH 1.1% 2 %
J5EM =
S4E fif =
B 9,000 . . : -
201309 2013712 2014/02 2014/05 2014407 2014/09
#EROTESEWORAR i, SRS NS R R RSN, SHES BIIN) EHERC T FA N ALEL IR ULTHELTLET.
rHEEBEASEEN ORAECTT, HESEEONNCELTRREBIEELTIET,
SO (10,0000 K70, B3I :
Wi EMSRESHE: 130A  REERSRESHE: 130
: Wim| W2
il 14438 [144E9 8 | | | | | | | | |
see RGNS NN
PRl RERESFHCEIVTERSMFRELYY, dobln—E0@iosRESHETILOTRENEG,, fREFTELEPADLRSLETRT,
TERREORR HEEE. R EREEHTAL0TT,

YT R RE e R AR R WS- R iEE A LG I0EE
A 90 5%|MEHIEDN) | 28|United States Treasury Note/Bend | 2023/05/15|  3.4%
| *Fil [Ton|@EAENS | 15|United States Treasury Note/Bond | 2022/05/15|  3.0%
-p-0-y EOfE | oo ' WETiL—23v  4.6|United States Tressury Note/Bond | 2024/05/15|  3.2%
=i 40 100.0% ' WS | 50|United States Treasury Note/Bond | 2015/05/15|  3.2%
i 2t bk i it e CBE BlUnited States Treasury Note/Bond  (2019,/05/15|  3.2%
miE 99,1% ' ARA 100.0%|United States Treasury Note/Bond | 2016/05/15|  3.1%
' ' AA | = |United States Tressury Note/Bond  |2021/05/15| 3.1%
A | = |United States Traasury Note/Bond  |2018/05/15|  2.1%
BEE | = |Unitcd States Troasury Note/Bend | 2020/05/15|  3.1%
|BB | = |United States Treasury Note/Bond  |2017/05/15|  3.1%
&t o 18] & 100.0%] &5t 100.0%| & it 278

FR T S AL ER, MR- P2 AT AT .
R R DINT . B RBITHRIRRLL JOR. Meody's, SEP. FitchDITREHT R AL, S5 R T EEMecdy s, SEPOIR ARG ERAL, HELTLET,

MR EROHDS :
%772 KA F - D80 E th.

2‘ [

i [ S B l
-ﬁ 7

% + t t t f + t t +

20055 2006 20075 20085 2008 20105 20115 20128 20135 20145

ST MR, TR S NS R T
CHIMEREER ORANEHEE, 2HAERIANEITORARERLTLIEY.
BFORARMED. EREFOT—LA-J, FEQERSH TORBLEETET,

39/105



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

10
@ ( 26 9 30 )
() ()
3,686,982,640 99.20
3,686,982,640 99.20
29,779,552 0.80
3,716,762,192 100.00
(D
« 2
©)) ( 26 9 30 )
) ) ()
1.1074 1.1429
1 3,225,988,836 99.20
3,572,595,729| 3,686,982,640
)

99.20%

99.20%

)

40/105



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

(€©))
() () ( )X ) ( )X )
25 9 499,970 0.9999
10 304,371,462 1.0135
11 1,467,671,912 1.0495
12 1,491,502,270 1.0665
26 1 1,788,161,844 1.0528
2 2,399,496,107 1.0481
1
(% 3 10 1,980,843,799 1,992,180,591 1.0484 1.0544
3 2,973,375,566 1.0460
4 2,969,707,895 1.0448
5 3,188,278,531 1.0479
6 3,787,839,101 1.0411
7 8,880,021,384 1.0532
8 3,469,751,813 1.0714
2
(%9 10) 3,494,278,107 3,526,664,777 1.0789 1.0889
9 3,716,762,192 1.1135
()
1 0.0060
2 0.0100
()
1 5.4

41/105



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

“)
1 2,289,465,338 400,500,000
2 6,541,946,397 5,192,744,678
() 500,000
10
° 10
2014££9 A 308 BHE HBEOEMETLELOTHE), BEORREETE-RIET3H0TREVE .,
ERME-AREOES
12,000 WAMERSE B (201359 F 278 ) ~ 2014598308 55
A E 11,1358 v
— W EREREE N
HRER 3TERA 1500 b gemmiosw J 1 oW
L
HAR JruE i &
— i ]
1AM 49% @ 10500 100 g
3NAM 79% m
6527 7.4% -
14E [} 13.0% 10,000 30
AEM &
54 Ml -
13.0% 9,500 . = . . 0
201309 201312 2014/02 2014/05 2014/07 2014/09
s RO 36 0 R B A R p L, T s e MR M RILICE . SHIE S (BB SRR 77 FA MR LA DER GLTH BLTUET,

T o 4 0 36 LR VR IE T,

HEREEONNCELTRENSERRLTOET,

SEORES (100000 470, B3IH)

BV EMRESHEE: 1600 BEExsResHeEE: 1600
: Wim|®mam
RHN 14438 14598 | | | | | | | |
S 60F3 | 100/ | | | | |

HpESlE SERESFHCEIVTEREHFRELET, dorln— B0l BRESHNTILOTRENEG, FREFTEOOSESLETRT,
IR, HARRECHTEL0TT,

FECREORR

HALRI0RE

¥ B RE

W e MRREE | R - RO i

[ 40 98.4%|EFL 99.2% | i FE B ED0N) 2.8|United States Treasury Note/Bond | 2023/705/15 | 3.0%
| B&[ [ oes|l@msEaEnm | 15|United States Treasury Note/Bond  |2022/05/15]  3.3%

1=h-0-. 20{ 1.6% WEFil—2m%|  48|United Stotes Tressury Note/Bond | 2024/05/15|  3.2%
&It 40) 100.0% BEPEEM | 50|United States Treasury Note/Bond  |2015/05/15|  3.2%
R E HE .Unil.ed.'i.iiaus Treasury Note/Bond | 201970515  3.1%

[} 5845 A, 100.0% United States Treasury Note/Bond -Wlﬂ»’ﬂﬁflﬁl 3.1%
' A | = |United States Tressury Note/Bond  |2021/05/15| 3.1%

2 | = |United States Treasury Note/Bond  |2018/05/15| 3.1%

BEE ' United States Treasury Note/Bond | 2020/05/15|  3.1%

les | = |United States Treasury Note/Bond | 2017/05/15 | 3.0%

&t R G ionos] &&t 100.0%) & it 3154

HR T R I OIE LR, M A— P2t A T BLATT .

ML 2T, B RBITIRRRLL JOR. Meody's. S&P. Fitch IR TR T EIRAL. B4 RITEDMood s, SEPOEFTIIRLSERAL. HELTLET,

42/105



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

EMREROHES _
HI7UFICEAFI-03ENE .
0% t!.l_\
&7 Y
ﬁ T T N T Pl L e N W VLS B o 2 S VY R | WL 50 A TR A L B SV T R WS vl
% : : ‘ : ‘ : ‘ —
20054 2006 20074 20048 £ 20005 20108F 20114 20124 20135 20144

IE PO I TR SR TR AT,
IR BT B (BANEHRER, 2014F 120 NEITORBRERLTLET,
BFEOERAEMHNE. ERSHOA-LA-J, FERERSHTRBIVEZNET,

43/105



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

44/105



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

0120-106212
9:00 17:00

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

@

45/105



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

1
1 2
1
2
1
2
0120-106212
9:00 17:00
http://www.daiwa-am.co. jp/
@
€)
25 9 27 3% 9 8 )
©)
3 11 9 10 9 11 3 10
25 9 27 26 3 10 3% 3 11 3% 9

46/105



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

®)

16 2

47/105



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

2
2
3
2 3 2
2 5
1 6
1 7.
18 1
14 4
14 1
http://www.daiwa-am.co. jp/

2

http://ww._daiwa-am.co. jp/
1

48/105



10

49/105

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad



€))
59
133

@
®
26 9 10

10

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

193

50/105

38
12

26 3 11



EDINETOOOO
O0O00DOO0000O00OoOOno(Ee6748)
Ooooooooooooooooooad

10
€Y)
1 2
26 3 10 26 9 10

37,263,588 119,514,048
3,441,396,405 4,781,756,083
2,545,000,000
3,478,659,993 7,446,270,131
3,478,659,993 7,446,270,131
22,640,895 90,601,390
220,256 25,095,840
20,674,665 33,626,721
2,492,202,713
358,379 887,007
5,376,330 13,305,626
69,048 166,641
49,339,573 2,655,885,938
49,339,573 2,655,885,938
3,445,777,513 4,803,817,349
16,457,093 13,433,156
535,619 14,142,271
3,429,320,420 4,790,384,193
3,429,320,420 4,790,384,193
3,478,659,993 7,446,270,131

51/105



EDINETOOOO
O0O00DOO0000O00OoOOno(Ee6748)
Ooooooooooooooooooad

&)
1 2
25 9 27 26 3 11
26 3 10 26 9 10
3,793 7,117
56,406,405 224,359,678
45,631,260 177,731,888
10,778,938 46,634,907
358,379 887,007
5,376,330 13,305,626
69,048 166,641
5,803,757 14,359,274
4,975,181 32,275,633
4,975,181 32,275,633
4,975,181 32,275,633
727 28,236,576
16,457,093
46,961,227
46,961,227
756,882 14,349,626
2,423 14,349,626
754,459
20,674,665 33,626,721
16,457,093 13,433,156

52/105



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

®
2
26 3 11
26 9 10
1.
2.
1 2
26 3 10 26 9 10
1. 1 500,000 3,445,777,513
3,445,777,513 6,832,807,761
500,000 5,474,767,925
2. 3,445,777,513 4,803,817,349
3. 2
16,457,093 13,433,156
1 2
25 9 27 26 3 11

26 3 10 26 9 10

53/105



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
ooooodooodooodooodd

16,041,618 47,543,948
0 0
5,196,597 15,112,795
0 225,044
21,238,215 1 62,881,787
61.64 1 130.90
20,674,665 1 33,626,721 1
60 70
2
26 3 11
26 9 10

54/105



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

2
26 9 10
€Y
@
®
1 2
26 3 10 26 9 10
56,218,462 134,282,321
56,218,462 134,282,321
1 2
26 3 10 26 9 10

55/105



EDINETOOOO

OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooodad

3,409,091,605 3,431,732,500| 22,640,895| 4,693,606,610 4,784,208,000 | 90,601,390
3,409,091,605 3,431,732,500 22,640,895 | 4,693,606,610 4,784,208,000 90,601,390
3,409,091,605 3,431,732,500| 22,640,895| 4,693,606,610 4,784,208,000 | 90,601,390
@
@)
2
26 3 11
26 9 10
1 2
26 3 10 26 9 10
0.9952 0.9972
(9,952 ) 9,972 )

56/105



4)

@

&)

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

4,321,124,240 4,781,756,083
4,781,756,083
4,781,756,083
26 3 10 26 9 10
1,072,493 12,771,908
5,053,401 2,535,796,310
5,389,733,974 8,196,950,944

57/105



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
ooooodooodooodooodd

1,092

8,143,094

9,257,016 27,372,119
7,339,847 18,518,575

5,412,456,731

10,799,554,042

5,412,456,731

10,799,554,042

2,545,000,000

2,545,000,000

2,545,000,000

5,098,532,345

7,459,200,988

313,924,386

795,353,054

5,412,456,731

8,254,554,042

5,412,456,731

8,254,554,042

5,412,456,731

10,799,554,042

26 3 11
26 9 10

58/105




EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

3.
12 133 60
61
26 3 10 26 9 10
1. 1 25 9 27 26 3 11
980,000 5,098,532,345
5,525,008,941 12,689,033,067
427,456,596 10,328,364 ,424
3,241,707,240 4,321,124,240
10
1,856,825,105 3,138,076,748
10
5,098,532,345 7,459,200,988
2. 5,098,532,345 7,459,200,988
26 3 11
26 9 10
1. 2 4

59/105




EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

26 9 10

€))

&)

®

26 3 10

26 9 10

60/105



EDINETOOOO

OO0000OO00o0DOoO0oOoo(Eee748)
ooooodooodooodooodd

20,813,688 24,772,715

20,813,688 24,772,715

25 9

27 26 3 10 26 3 11 26 9 10
26 3 10 26 9 10

12,734,292 12,733,200 1,092

12,734,292 12,733,200 1,092

12,734,292 12,733,200 1,092

€Y)

@

61/105



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

2.
3.
1
26 3 10 26 9 10
1.0616 1.1066
1 (10,616 ) (11,066 )
@
@
4.5% United States Treasury
1,900,000.000 1,996,178.000
Note/Bond 20151115
4.5% United States Treasury
660,000.000 699,520.800
Note/Bond 20160215
5.125% United States Treasury
1,805,000.000 1,946,367.600
Note/Bond 20160515
4.875% United States Treasury
2,835,000.000 3,068,320.500
Note/Bond 20160815
4.625% United States Treasury
1,850,000.000 2,006,880.000
Note/Bond 20161115
4.625% United States Treasury
640,000.000 698,323.200
Note/Bond 20170215
4.5% United States Treasury
1,785,000.000 1,952,825.700
Note/Bond 20170515
4.75% United States Treasury
2,760,000.000 3,053,884.800
Note/Bond 20170815
4.25% United States Treasury
1,820,000.000 1,993,737.200
Note/Bond 20171115
3.5% United States Treasury
660,000.000 708,774.000
Note/Bond 20180215
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1,795,000.000 1,956,406.400
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2,800,000.000 3,073,308.000
Note/Bond 20180815
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1,840,000.000 2,004,017.600
Note/Bond 20181115
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1,835,000.000 1,951,981.250
Note/Bond 20190515
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1,795,000.000 1,949,100.750
Note/Bond 20200515
2.625% United States Treasury
2,960,000.000 3,063,807.200
Note/Bond 20200815
2.625% United States Treasury
1,940,000.000 2,002,894.800
Note/Bond 20201115
3.625% United States Treasury
640,000.000 699,296.000
Note/Bond 20210215
3.125% United States Treasury
1,845,000.000 1,958,135.400
Note/Bond 20210515
2.125% United States Treasury
3,075,000.000 3,063,099.750
Note/Bond 20210815
0.375% United States Treasury
2,020,000.000 2,021,333.200
Note/Bond 20141115
2% United States Treasury
2,040,000.000 2,011,215.600
Note/Bond 20211115
0.25% United States Treasury
710,000.000 710,631.900
Note/Bond 20150215
2% United States Treasury
710,000.000 698,405.700
Note/Bond 20220215
0.25% United States Treasury
1,970,000.000 1,972,383.700
Note/Bond 20150515
1.75% United States Treasury
2,040,000.000 1,964,295.600
Note/Bond 20220515
0.25% United States Treasury
3,085,000.000 3,088,948.800
Note/Bond 20150815
1.625% United States Treasury
3,165,000.000 3,008,965.500
Note/Bond 20220815
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1.625% United States Treasury
2,125,000.000 2,010,441.250
Note/Bond 20221115
2% United States Treasury
720,000.000 699,580.800
Note/Bond 20230215
1.75% United States Treasury
2,070,000.000 1,964,057.400
Note/Bond 20230515
2.5% United States Treasury
2,975,000.000 2,995,200.250
Note/Bond 20230815
2.75% United States Treasury
1,965,000.000 2,015,186.100
Note/Bond 20231115
2.75% United States Treasury
680,000.000 696,197.600
Note/Bond 20240215
2.5% United States Treasury
1,950,000.000 1,952,125.500
Note/Bond 20240515
2.375% United States Treasury
3,130,000.000 3,096,008.200
Note/Bond 20240815
77,242,281.800
(8,196,950,944)
8,196,950,944
[8,196,950,944]
8,196,950,944
[8,196,950,944]
40 100% 100%
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25,078,583 69,897,562

1,971,205,531 3,472,595,729

1,996,284,114 3,542,493,291

1,996,284,114 3,542,493,291

11,336,792 32,386,670

253,386 977,763

3,801,328 14,667,175

48,809 183,576

15,440,315 48,215,184

15,440,315 48,215,184

1,889,465,338 3,238,667,057

91,378,461 255,611,050

44,366,997 131,684,947

1,980,843,799 3,494,278,107

1,980,843,799 3,494,278,107

1,996,284,114 3,542,493,291
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68,016,903 312,392,558
253,386 977,763
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63,913,380 296,564,044
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12,718,874 39,045,339
42,984,915 107,984,736
47,011,464 123,926,103

0
102,715,253 17,041,542
543.62 287,997,720 1
11,336,792 1 889.25
60 32,386,670 1
100
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26 3 11
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799 9,980
260 8,525
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CI0O Chief Investment Officer
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14,380,327 15,186,222
9,427,636 15,003,765
207 453
142,919 157,453

521,825
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9,990 13,120
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15,528 18,230
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409 1,636
724,130 729,348
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25 31 26 31
2,883,398 4,508,988
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Daiwa Asset Management(Singapore)Ltd. 1,591,590
26 31
Daiwa Asset Management(Singapore)Ltd. 1,719,900
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141,128 39,827 -
28,114,625 279,443 36,469
28,255,753 319,271 36,469
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38.01 35.64
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