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@ ( 30 3 30 )
() ()
37,391,411 98.39
37,391,411 98.39
49,950 0.13
49,950 0.13
563,239 1.48
38,004,600 100.00
QY
« 2
0 ( 30 3 30 )
) ) (D)
GLOBAL REIT ALPHA FUND FIXED 64.05 63.97
1 584,505.65 98.39
DISTRIBUTION JPY HEDGED 37,438,171] 37,391,411
1.0029 1.0029
2 49,806 0.13
49,950 49,950
)

98.39%

0.13%

98.52%

)
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44,429,257 45,199,001 0.8658 0.8808
(27 9 14 )
2
45,576,566 46,346,392 0.8881 0.9031
( 28 3 14 )
3
47,689,558 48,513,390 0.8683 0.8833
( 28 9 13 )
4
45,525,413 46,383,341 0.7960 0.8110
( 29 3 13 )
29 3 46,241,313 0.8085
4 46,875,171 0.8196
5 45,795,886 0.8007
6 45,746,796 0.7998
7 45,251,164 0.7844
8 45,543,825 0.7895
5
44,920,392 45,785,733 0.7787 0.7937
(29 9 13 )
9 44,442,963 0.7704
10 44,552,066 0.7723
11 44,207,482 0.7663
12 41,977,066 0.7685
30 1 39,846,323 0.7290
2 38,224,766 0.6998
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3 38,004,600 0.6957
()
1 0.0450
2 0.0450
3 0.0450
4 0.0450
5 0.0450
6 0.0450
()
1 8.9
2 7.8
3 2.8
4 3.1
5 3.5
6 4.7
4
1 1,316,287 0
2 5,467 0
3 3,600,381 0
4 2,273,124 0
5 494,194 0
6 34,662 3,099,125
() 50,000,000

@ ( 30 3 30 )
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45,680,343 98.35
45,680,343 98.35
49,950 0.11
49,950 0.11
718,341 1.55
46,448,634 100.00
D
2
) ( 30 3 30 )
) ) )
GLOBAL REIT ALPHA FUND FIXED 59.90 59.80
1 763,885.33 98.35
DISTRIBUTION NON HEDGED 45,760,551 45,680,343
1.0029 1.0029
2 49,806 0.11
49,950 49,950
()

98.35%

0.11%

98.45%
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1
49,219,394 50,067,670 0.8703 0.8853
( 27 9 14 )
2
53,593,884 54,534,050 0.8551 0.8701
( 28 3 14 )
3
47,592,252 48,532,418 0.7593 0.7743
( 28 9 13 )
4
48,422,619 49,362,785 0.7726 0.7876
( 29 3 13 )
29 3 48,040,955 0.7665
4 48,686,342 0.7768
5 47,864,756 0.7591
6 48,519,233 0.7741
7 55,876,534 0.7553
8 55,960,786 0.7561
5
55,240,665 56,350,808 0.7464 0.7614
( 29 9 13 )
9 55,827,095 0.7543
10 54,725,467 0.7575
11 53,962,149 0.7469
12 54,935,575 0.7603
30 1 51,916,916 0.7054
2 47,109,914 0.6668
6
46,557,561 47,617,398 0.6589 0.6739
( 30 3 13 )
3 46,448,634 0.6574
()

1 0.0450
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5 0.0450
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)
1 8.5
2 3.4
3 5.9
4 1.7
5 2.4
6 5.7
4
1 6,813,765 262,011
2 6,126,022 0
3 0 0
4 0 0
5 11,710,330 378,515
6 2,246,275 5,600,000

(

)

50,000,000

43/123



EDINETOO O]
000000000000 00(E06748)
Do00000000000000000
O<HMAEMLLBES>HMMERE)-La BBAYIBL

201853 A 308 RE HAZDERMETLLLOTH), HROARETHE-RIETILOTEEIGEA,
15,000 LMIRER (201584 A7H) ~201883 A 308 —_—"
A FER 6,574F
HitERH | 4685FA 12,500 } 4 075
. W
AR IJPuE 1§ 10,000 .50 i
8 i
1AM 08% M ™
3hAM -8.7% 5}
60 B M 7% 0 0.25
15EMR -3.1%
35 -
55Efifl - 5,000 - : 0.00
o B R 2016/04/04 2017/03/31 2018/03/28
=] 1 33 (€1 1] e R N L R — I )
L IR0 B R EMORAE i, W HEENEAEREN L. RS RN ESENCTY FA R AL LTI ELTLET,
IHEEWERESERORARTT, S RERDTNICHL TR GEN RN (ST T ERLTUET,
AROER (100000 5%D, BIIH)
R 1 EM s EESTHE: 200/ BEESRESHE: 2700
WM | Weg|WoM ﬁlﬂﬂﬂlﬂl! 12 08155 13 MA| 56 14 M| 15 MA(SE 16 NA|SE 17 M) 18
164£5H | 164£7 8 | 164p0 A et Al 1741 B 17438 17Es A 17478 |1 749 A 140 B | 18481 B 184838

mﬂ] 150/ | 1500 | 150/ | 150/ | 1509 | 150/ [ 15069 | 150/ | 150M | lﬁaﬂl 150/ [
R, REHEAHCETIT RREHFRELET, batLo—ROROFREEEETSLOTHRIRE A, HESFELONGLBELA0ET,

EEGREORR L, HAEBECHTELOTT,
#MA L1077 F
R s
DLT 4+ A A IR TAI AT UEFHE U=t o TP FIBESBRIZA AT 983
AHEHEREREERE HA9 =3 b FH=T7F | Das
= 98.5%
HI7y FICRALFI-=DEENER .
]
il Il
0% | = i
o | - - : . : EE—— |
-10% L e — e —— e =12 s gt e . |
| 87
-20%

20094 20104 0114 025 20134 20144 20154 20164F 20174F 20184
IR MR TR NIRRT,
OISR B (4 AT B S E, 2siEI A NEETOME RS ELTVET,

BFROERARMKD. ERSHOR—LA-J, FEAEREH T HBIEETET.

44/123



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

45/123



0120-106212
9:00 17:00

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

0.3

46/123

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

0.3



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

@
1
1 2
1
2
1
2
3
0120-106212
9:00 17:00
http://www.daiwa-am.co. jp/
@
€))
2015 4 7 2020 3 13 5)

4

47/123



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

1 14 3 13 3 14 5 13 5 14 7 13 7 14 9
13 9 14 11 13 11 14 1 13 1
2015 4 7 2015 5 13

®)

48/123



10

16

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

1 7
2
3
3 2
1 7.
18 1
14 4
14 1

49/123



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

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

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

10

50/123



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

51/123



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

a
€D 38
59 2 2 12
133
@) 6 6
©)) 193 2 1 29 9 14

30 3 13

52/123



EDINETOOOO
O0O00DOO0000O00OoOOno(Ee6748)
Ooooooooooooooooooad

€))

29 9 13 30 3 13
1,212,943
1,688,279 275,743
44,151,441 37,438,171
49,965 49,950
45,889,685 38,976,807
45,889,685 38,976,807
865,341 819,374
2,473 1,962
99,653 78,938
1,826 1,578
969,293 901,852
969,293 901,852
57,689,453 54,624,990
12,769,061 16,550,035
3,376,210 3,591,311
44,920,392 38,074,955
44,920,392 38,074,955
45,889,685 38,976,807
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3,256,019 3,187,691
1,358,053 4,916,029
1,897,966 1,728,338
162 120
7,434 6,733
299,810 271,412
1,832 1,578
309,238 279,843
1,588,728 2,008,181
1,588,728 2,008,181
1,588,728 2,008,181
21,618
11,669,846 12,769,061
718,784
718,784
106,746 9,007
106,746 9,007
2,581,197 2,504,188
12,769,061 16,550,035
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55/123



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

12,769,061 16,550,035
29 3 14 29 9 14
29 9 13 30 3 13
29 3 14 29 9 14
29 5 15 29 11 13
972,385 997,692
0 0
347,323 378,314
3,000,652 3,376,210
4,320,360 4,752,216
755.37 823.76
857,928 1 865,341 1
150 150
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29 5 16 20 11 14
29 7 13 30 1 15
982,242 943,442
0 0
347,323 358,777
3,115,109 3,322,186
4,444,674 1 4,624,405
777.11 846.47
857,928 1 819,473 1
150 150
29 7 14 30 1 16
29 9 13 30 3 13
1,002,128 966,715
0 0
378,314 360,503
3,239,423 3,443,970
4,619,865 1 4,771,188
800.82 873.44
865,341 1 819,374 1
150 150
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118,303 2,035,197
5 5
118,298 2,035,202
29 9 13 30 3 13
29 9 14
30 3 13
1
29 9 13 30 3 13
1 0.7787 0.6970
1 (7,787 ) (6,970 )
®
€H)
@
GLOBAL REIT ALPHA FUND FIXED
584,505.650 37,438,171
DISTRIBUTION JPY HEDGED
37,438,171
49,806 49,950
49,950
37,488,121
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2017 2 28

1 40,654,658,005 22,895,525,106
289,559,173

3,781,687

23,188,865,966

47,430,394
3,781,687
51,212,081
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23,137,653,885

5,105,401,465
9,946,577,046
7,990,096,106
48,758,165
46,821,103

59,464,926.99
164,794,186.36
166,598,342.96

676,613.67
612,994.88
85.856
60.358
47.960
72.062
76.381
2017 2 28
(@)
4,616,847,760
(2,133,042,973)
55,155,436
2,538,960,223
136,112,245
136,112,245
2,402,847,978
(4,480,735,515)
(2,077,887,537)
2017 3 10 12 137,242,689
2017 3 23 21 104,886,090

242,128,779

61/123



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

29 9 13

30 3 13

41,503,728,000

30,730,863,044

9,435,198,277

30,730,863,044

50,938,926,277

30,730,863,044

50,938,926,277

100,000,000

120,000,000

12,067

100,000,000

120,012,067

100,000,000

120,012,067

30,533,594,286

50,671,615,722

97,268,758

147,298,488

30,630,863,044

50,818,914,210

30,630,863,044

50,818,914,210

30,730,863,044

50,938,926,277

29 9 14
30 3 13
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29 9 13 30 3 13
29 3 14 29 9 14
40,001,667,380 30,533,594,286
6,575,818,596 34,983,141,393
16,043,891,690 14,845,119,957
3,021,993 3,021,993
1,018,149 1,018,149
9,963 9,963
2014-07
9,963 9,963
2014-09
9,962 9,962
2014-11
49,795,838 947,268
29,910,270
999 999
999 999
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999 999
102,434 102,434
1,994 1,994
1
39,849 39,849
3,985 3,985
1
1
6,800,490, 646 7,207,745,407
5,354,023,536 4,665,899,497
TOPIX 1,025,897,244 4,146,835,559
2
TOPIX 772,049,280 692,270,670
-2
6,073,206,032 5,524,811,329
TOPIX 3,326,580,179 6,237,587,965
-1

363,436,639 333,527,364

400
5,100,416,491 4,003,577,385

400
229,100,487 185,234,476

400
997 997

2016-
07
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4,980,080 1,989,053
12,948,208 2,978,118
3,685,259 1,691,241
100,588 100,588
399,083 399,083
99,771 99,771
399,083 399,083
99,771 99,771
2,088,438 1,091,429
1,012,911 315,004
10,009,811 10,009,811
398,764 398,764




99,691

398,764

398,764

1,993,820

1,496,804

499,994

1,496,804

9,976,045

2,001,563

30,533,594,286
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2. 30,533,594,286 50,671,615,722
29 9 14
30 3 13
1 2 4
2.
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30 3 13
1.
2.
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29 9 13 30 3 13
1,557,575
2,075,620 354,089
54,352,808 45,760,550
49,965 49,950
56,478,393 47,722,164
56,478,393 47,722,164
1,110,143 1,059,837
3,045 2,496
122,576 100,194
1,964 2,076
1,237,728 1,164,603
1,237,728 1,164,603
74,009,591 70,655,866
18,768,926 24,098,305
3,741,780 4,015,409
55,240,665 46,557,561
55,240,665 46,557,561
56,478,393 47,722,164
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29 3 14 29 9 14

29 9 13 30 3 13
3,811,103 4,183,192
2,236,492 6,992,903
1,574,611 2,809,711
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