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293,923,496 4.60
293,923,496 4.60
882,181,817 13.80
882,181,817 13.80
5,079,392, 367 79.48
5,079,392, 367 79.48
135,585,252 2.12
6,391,082,932 100.00
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(2019 3 29 )

()
) ) C/7 7)) ™
) - B 100.10 99.88 2.250000
1 [Sumitomo Mitsui Banking Corp 7,400,000 822,201,267| 820,414, 328| 2019/07/11 12.84
. B B, 100.50 100.79| 3.600630
2 |Mizuho Financial Group Inc 6,000,000 669,289,678 671,214, 244| 2024/09/11 10.50
Sumitomo Mitsui Financial 100.42 100.40| 3.621000
3 Group Inc 6,000,000 668,763,585| 668,603,760( 2023/07/19 10.46
Mitsubishi UFJ Financial 100.50 100.31| 3.624750
4 Group Inc 6,000,000 669,322,975| 668,064 ,348( 2023/07/26 10.45
. 100.85 99.98( 2.450000
5 |Mizuho Bank Ltd 6,000,000 671 633, 787| 665,833, 449| 2019704716 | 10-4
97.56 99.16 2.000000
6 |JAPAN FIN. CORP. MUNI. ENT. 6,000,000 649,709, 044| 660,406,038| 2020/09/08 10.33
Central Nippon Expressway Co 100.27 99.77( 2.170000
! Ltd 4,850,000 539,771,174{ 537,068,789( 2019/08/05 8.40
. - 101.94 101.25| 3.375000
8 |Mitsubishi Corp 4,000,001 455 595022 449,545,016| 2024707723 | 7%
Mitsubishi UFJ Lease&Finance 100.54 100.11| 3.547380
9 Co Ltd 3,900,000 435,223,755| 433,358,790| 2019/07/23 6.78
) 99.47 99.93 2.125000
10 |Tokyo Metropolitan Government 2,650,000 202,501, 116| 293,923, 496| 2019/05/20 4.60
99.70 99.90[ 1.750000
11 [JAPAN BANK FOR INTL. COOP. 2,000,000 221,314,060| 221,775,778| 2019/05/29 3.47
Chugoku Electric Power Co 100.36 99.28 2.701000
12 Inc/The 1,500,000 167,091,005| 165,289,637| 2020/03/16 2-59
)
4.60%
13.80%
79.48%
97.88%
)
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) ) ) )(
1
12,495,643,91 12 72,904 .992 1.001
2015 3 0 ) ,495,643,910 ,608,972,90 0.9923 0013
2
11,541,661,443 | 11,646,260,437 0.9931 1.0021
(2015 9 8 )
3
10,585,967,605 | 10,682,473,869 0.9872 0.9962
(2016 3 8 )
4
(016 0 8 ) 10,166,640,609 | 10,257,746,873 1.0043 1.0133
5
716,901,362 207,62 .9792 .9882
2017 3 8 ) 9,716,901,36 9,806,207,626 0.979 0.988
6
9,692,678,970 9,751,856,479 0.9827 0.9887
(2017 9 8 )
7
8,376,435,666 8,402,424,420 0.9669 0.9699
(2018 3 8 )
2018 3 8,373,212,038 0.9666
4 8,373,919,248 0.9666
5 8,382,835,918 0.9677
6 8,224,604,094 0.9661
7 8,187,812,770 0.9648
8 8,175,135, 150 0.9657
8
2018 9 10 ) 8,168,260,793 8,172,493,561 0.9649 0.9654
9 8,158,351, 259 0.9637
10 7,768,852,003 0.9631
11 7,761,165,122 0.9621
12 7,334,188,948 0.9606
2019 1 7,236,733,613 0.9604
2 7,059,091,037 0.9624
9
2019 3 8 ) 7,056,065, 160 7,059,732,546 0.9620 0.9625
3 6,391,082,932 0.9632

23/81



EDINETOOOO
O0O00DOO0000O00OoOOno(Ee6748)
Ooooooooooooooooooad

(D)

-0090

.0090

.0090

.0090

.0090

.0060

.0030

.0005

OV |[R]|WIN|F

OoO|O|O|O|O|O|O|O|O

-0005

)

Ol (N[O~ ]JWIN|F

OO, |IFP|IPIN|IO|FL|O
NINMNWIO|O|OO|W|O|F

1,550,000,000

970,000,000

899,192,182

600,000,000

200,000,000

60,000,000

1,200,000,000

197,381,744

Ol |N[oojfa|h|WIN|F

O|O|O|O|O|O|O|O |O

1,130,763,488

14,142,110,458

24/81



0120-106212
9:00 17:00

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

25/81

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad



1
2
0120-106212
9:00 17:00
https://www.daiwa-am.co. jp/
2014 8 29 2019 9 6 )
3 9 9 8 9 9 3 8
2014 8 29 2015 3 8

26/81

2019 3 9

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

1
2019 9 6



30

16 2

27/81

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad



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

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

28/81

18

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

14 4

14 1



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

10

29/81



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

@ 38
59 2 2 12
133

) 6 6

®) 193 2 1 9 30 9 11

31 3 8

30/81



EDINETOOOO
O0O00DOO0000O00OoOOno(Ee6748)
Ooooooooooooooooooad

2014-08
8 9
30 9 10 31 3 8
187,102,817 185,623,579
55,392,686 103,066,014
295,355,831
871,066,732 883,358,776
7,081,073,339 5,765,617,773
23,799,317
253,330
64,827,309 56,986,402
3,261,594 2,199,572
8,262,724,477 7,316,260,594
8,262,724,477 7,316,260,594
24,466,672

42,913,924 237,515,716
4,232,768 3,667,386
1,125,417 935,606
21,382,736 17,776,424
342,167 300,302
94,463,684 260,195,434
94,463,684 260,195,434
8,465,536,532 7,334,773,044
297,275,739 278,707,884
8,168,260,793 7,056,065,160
8,168,260,793 7,056,065,160
8,262,724,477 7,316,260,594
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8 9

30 39 30 9 11

30 9 10 31 3 8
109,663,096 96,024,560
255,073 13,773,444
99,701,407 109,442,896
10,216,762 355,108
20,073 52,343
1,140,658 1,000,821
21,672,348 19,015,549
714,782 745,285
23,547,861 20,813,998
13,331,099 20,458,890
13,331,099 20,458,890
13,331,099 20,458,890
286,482,610 297,275,739
6,770,738 42,694,131
6,770,738 42,694,131
4,232,768 3,667,386
297,275,739 278,707,884
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8
30 9 10

31 3 8

26 8 29

14,142,110,458

8,662,918,276
59.8%

8,465,536,532

297,275,739

26 8 29

14,142,110,458

8,465,536,532
51.8%

7,334,773,044

278,707,884

8 9

30 3 9 30 9 11

30 9 10 31 3 8

85,009,748 70,269,821

85,009,748 1 70,269,821 1
100.41 95.80

4,232,768 3,667,386 1
1 5 5
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8 9
30 9 10 31 3 8
1,209,360
1,992,081 7,187,984
4,192,045 8,526,386
2,199,964 16,923,730
8 9
30 9 10 31 3 8
8,193,594,328 8,218,061,000| 24,466,672|7,204,041,717 7,180,242,400 (23,799,317
8,193,594,328 8,218,061,000| 24,466,672|7,204,041,717 7,180,242,400 (23,799,317
8,193,594,328 8,218,061,000| 24,466,672|7,204,041,717 7,180,242,400 23,799,317

@

&)
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8 9
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0.9649 0.9620
(9,649 ) (9,620 )
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€y

(&)

2.125% Tokyo Metropolitan

Government. 20190520 2,650,000.000 2,647,032.000

2,647,032.000

(295,355,831)
295,355,831
[295,355,831]
1.75% JAPAN BANK FOR INTL.
COOP. 20190529 2,000,000.000 1,996,140.000
2% JAPAN FIN. CORP. MUNI.
ENT. 20200908 6,000,000.000 5,920,680.000

7,916,820.000

(883,358,776)
883,358,776
[883,358,776]
2.45% Mizuho Bank Ltd
20190416 6,000,000.000 5,998,140.000
2.25% Sumitomo Mitsui
Banking Corp 20190711 7,400,000.000 7,386,828.000
FR 3.77106% Mizuho
Financial Group Inc 6,000,000.000 6,038,700.000
20240911
FR 3.621% Sumitomo Mitsui
Financial Group Inc 6,000,000.000 6,010,740.000
20230719
2.701% Chugoku Electric
Power Co Inc/The 20200316 1,500,000.000 1,488,450.000
2.17% Central Nippon
Expressway Co Ltd 20190805 4,850,000.000 4,841,658.000
2.3% Bank of Tokyo-
Mitsubishi UFJ Ltd/The 7,000,000.000 7,000,000.000
20190310
2.75% Nomura Holdings Inc
20190319 4,500,000.000 4,499,955.000
FR 3.54738% Mitsubishi UFJ
Lease&Finance Co Ltd 3,900,000.000 3,905,421.000
20190723
3.375% Mitsubishi Corp
20240723 4,500,000.000 4,502,610.000

51,672,502.000
(5,765,617,773)

5,765,617,773
[5,765,617,773]

6,944,332,380
[6,944,332,380]
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2019 3 29

6,393,076,273
1,993,341
6,391,082,932
6,635,580,862
0.9632
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2019 3
151 7,427 2,500
799 9,980
260 8,525

CI0 Chief Investment Officer

C10 1
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2019 3
74 146,756
718 15,427,774
792 15,574,530
29 106,861
14 1,396,597
43 1,503,459
835 17,077,988
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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
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
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29 31 30 31
79 65
9,466 9,747
7 8
59 59
4,453 5,202
2 4,946 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
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
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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
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
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