EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2024 7 8

03-5555-3431

10 20

1/122



@

)

®

4

®)

(©)

10

(11

20

0120-106338

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

2/122

9:00 17:00

2.2

2.0

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

LS



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

)
2024 7 9 2025 1 8

®)
0120-106338 9:00 17:00
https://www.daiwa-am.co. jp/

(€))

(10)

®)
(11)

(12)

3/122



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@

4/122



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

Bm R

(ERHBALFOr0-EBEo 7 F(0Y53—2))

SHUEHIE - BANEHIE

#RENREE ((Es0RRN)

BRNSE -] =3
TENEIR(E

BN
TS E
ENNEHSE S ( o )
HEES

GE) 577 FEST IR MERRII AT LTVEY.

EBHRESE (RS YRI20-8ET 7ROV —2))

YT S AL R i
#zt ——
—f = 50—/l
KR el (26E%)
chu\Ed
- F£2E B
—i 14 Zr=l— &h
4f 4 TrUE (ZIrwsi)
3l B
FOlsfl% £6E )
?uywhmt% () FIT
REpEIE - A=
G FHEEEar ) i ] B
iﬂ ?“_'J i &
((fmﬂﬁ ) g4 7IUn FED e
(HiEiEN %) p—
?EE%' FMith (ehE)
RERAERL € ) TY—Juy
HERSEEL

UE) B2 7 X FOES T DREESERBIRTLTVES.

5/122




EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

[T bag B
(EFRHEA MU/ R Ix0-8E 77 /R (OYF - 3—=b0—=2))

HH{URNE - BNAeE 1FE R ithig SEEREE (REOEHR)
£7] =) .= ]
R EENOIE I 5 o STy A B
=Y IR HH ({ ) (O 23—hE)
HEHS

UE) HO 7 EUES T IERARERBIRTLTVEY.

BHESR (RS Y R720—8R77R(0YY - 23—rI—2))
Y E o S it

1SS EE e
st
—
P #16
T
s %20
=y
AN 40
0
Z D2 60
E:" Lrzfurfs F.!i% (FER)
FREE -
ZFOMRE (B8)
WS
(ZOfnfEE i
()
fﬁﬁﬁ F0ith
mEmsmen | ¢ )
RERSEEL

dO—i0b
(ELEE)

H#

b S

e
FPIF

. s iy
HIRgA
FoUh

BabiL
(5

IN—T

iR HE
FIb-~FH
Trp=l— &5
| oo
a—hE
IrvK-2T-
P X i
gai
(S

GE) B0 72 FUES T DEME S ERBIRTLTVET.

6/122




EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
ooooodooodoooooodd

12

32

26

12

480

71122



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodoooooodd

O~ IN|F-

|||

8/122




EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodoooooodd

225

225

9/122



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

http://www_toushin.or.jp/

5,000

HROFZ KIS LTYIG ZFAT3LEBICKEEE
BLUBFERICERBLE T,

LT P RO MR ET B EEEHTY

R Y 3
= FTSE10088 5% B 22550
«DAXIEEIEY N EVTEERERNED
« CACADIEMEY NrevEuren B
«FTSE MIBIEEISEM « FTSE & e s 51
«IBEX35158 %9 « MSCIZ o Ht—)LIE RS
«AEXfE¥ Y EEPEd « ASX SPI200E¥ %Y L0
+1—0-2bwIR50EH * =751 S0IEHEY
« 24 AMEENEY
«ESZSRPS005%EY MSCIZT—Y 2= v HEREY
«ES=FRFwI100%Y
« SwiL2000= =% *FTSE/JSEF 2Un kv 40158 5%
« S&P/TSXE0EHEY
«TOEH==

HLUD P ETR, EROSEERSEODL S, NS ER S IORAR LEOEMER c O ERS NS s
LTlLvET. (20241 ABHK TR

BRI ECLOTRES HRETHRMAERE VB ERLBSTREMN BUET,
# LAY EE-DERERNRETIEY T, BRS BEFEVNSVEOHN EBTNTULSRE. CNSIC
DWTBES HRELET.

10/122



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

HRORBEEERTEMDO LY R ERZD D Al ZERWANT:
K7y bRRIX MEBOSTEETIVEERULE T,

SAIERUANIEKINZ 2y hIRIAMRBOSBETILETHAL, t R OISR
FEMERRIC.BESNS LRV ROE-BEFHELET,

O HESNS LR LY FAEENICEVVE MRS MORIR TRIERMICTE W HREER
FTVDFERTETEVET,

«—fmc ECEfECE—FHR —FEARICERLTR VWS RS EENTEY . Ok
[ LB EVLDET.

« FOMERERNBL. FLYRIGER L TREOHL SRV ETR SRIIRBEO IS EFLYR 74 0—-HE ELWET.

BHIGOEBE b FDA A=

BEORE b L
J.'-.'
A% M i

# EIEOA—VRIE. @HEEDOEEORTY, LIz TRED
S UERERDEBETRELTLSDUTESR A,

@ﬂﬁ?iﬁ@ﬁﬁ%Z?@j—lﬁﬁUim

O>70=2
o HROHGHIEREDOPHS.
ERFLVVFFEENICGEVERESNSLOERELTERTEY,

o HFOHKMERENOPNS.
ERFLYFOEENICEVERECNSZbOERELTHETIELBIC,
ERFLYFHHEENICHEVEBESNSZOOERELTCTRRTEY,

SHET:TRTOERR. BBLRS 5ERALLET,

11/122



EDINETOOOO
O00OO000000000004000(eo6748)
OooOooooOoooooooooboood

@;%gmauzawﬁmmﬁ@w IEFBNET,

L . REERUAIERZICHRTEDDOTRBIF E .

e BB Ay VETLESHE. OFAOERNEABEOEBHOER S MHEVEE TR, EFIEBLS
HOARER) BEBERSCE > TR.ESICIAMERTEILEEVET.

7Y FDTH

YIrYRIE, IPSU—TF Y RAR TBAETREVET.
IPEU-TPUERREE RRBEOHEEENSEAD UL RSES LHTRE— T PR (ET 7V EL,
ZORBELELTIY—T7Y ROSHRTSICERLT. RENGERETY— 7V oHESHEHTY.

[RE—T72 K] [¥H—272E]
— e .._:I:ﬁﬂ .Eﬂﬁam

i > B

AR @A e B

~ = g L]

&ﬁi i ﬁ'}'?JF — L2s el
QEHES, 9 22 v—orvr | _ER R,
WEE & T BHEEHE

* FY—J7/FCBLT RESHTUORESORGESOSHEL. RRIC LT BREMEOHRESSHC
FREEICESLIICHEETELEY.

XYy FLBVT ARERECRBERV A EENT I, BE v VETELET,

» Y- FORSEROEA TR, BERORETHUICHTTIILEEARLLET.

027 -3—F3-2

[RE=272F] [vH—27F]
] | '="'LH d sEENEYmEl
FAE 0" Oy Fg=h = —
ERE e *“TE BFEM

« TV RICSVT. RTERSEDORE TORGEROS I BEER TORERBROSIHEESEL
THCLEBRELET.,

+ TH—JrYFCSLT. REAEHEDORTORTBACSEHES. RIS LT SIEMEOCHRERRS
BEECERELIICESEETEET,

s VD7 PRCEVWT ARBAEORBEN A0 ERETILD, AU~ VEFBLET,

« T POERIHOEM LR, BRORETRUCENTAILERELLETY.

#[OTWEYY—Dr2 B BRGESLVNSIORET. (O T 23— BB 0778 | B EER
SPRSICHEHRTLMRTOESETEVET.

12/122



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

SR EHER®. AROEBIEESCBEHNREL LS. TROREELEFTFERINS
EE MBOLBCIOLEGSHEOUICERMEORRICEL TR, 77/ FORE1.~4.0
HEREMTEDNEVWZEFBUET,

BFE4R15B(REBDIEEREER) ITREZTEV. NG
SBEHHICEIVWTEDO S BRETRLNET,

BRI, 20019840158 (KREOESHERE) ETELET,

[ Bo75 1]

@ SEHSHER. BEEBEORNSE RS- FRAGIHHRESHET.)ZELET.

@ EAE LT EXMEOREBICETAT SEENIC. RESREOPH SEEFEDKHE
%&mag{tﬁaﬁﬁmmﬁuﬁn 2L BRSNS H D OB SICE . HEETED
BWCENBYET.

HRRODSESOZIVBIUZOFEICOVTRITDOTRSEE s

EIE I H PR

=D rvRORRIIHF~OREESICE.FIREERITEEA.
HXEVWSHE2FORARAINSICE.FIRERITET .
NEREE~NOEHEHEISICR. FIRERITEEA.

@
2018 4 24

®

Tl 1 Tl 3

13/122



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodooodd

C 2
! Tty 2 ) 3
2)
T
1
2
3
2024 4
151 7,427 2,500
1959 12 12
1960 2 17
1960 4 1
1985 11 8
1995 5 31

14/122



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

1995 9 14
2007 9 30 29
352
2020 4 1
9 1 2,608,525 100.00

@

15/122



)

@

(b)

©

(D)

®)

g b~ W N -

3
2 20
22
2 1 4

16/122

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



10.
11.

12.

13.

14.

15.
16.

17.
18.
19.
20.
21.

17

o 01 A WDN -

11

13

14

12

17/122

17

14

19

11.

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2 1 6
7
10
2 1

19

1

14
12



g b~ W DN -

10.
11.

12.

13.

14.

15.
16.

17.
18.
19.
20.
21.

17

11

13

14

20

16

12

18/122

17

19

14

11.

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2 1 6
7
10
2 1

19

1

14
12



EDINETOOOO

O00OO000000000004000(eo6748)
Oooooooooooobooooooad

®

URDER
i FAEF i
AVFSAPIA
URFTHIAY R
#
FOF7
HRFU2EM
FOEMSE RS

19/122

1

CI0 Chief Investment Officer

C10



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

Deputy-CIO 0 5

CI0
0 5
CI0 Deputy-CIO
1
FD
10 20
FD
2024 4
®
@

®)

20/122



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

100 20

100 5

100 5

21/122



g A WO N

236

341

22/122

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



23/122

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



24/122

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



@

100 10 100 20

10

25/122

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

)

®

22 1 6

g b W DN B

10.

26/122



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

11.

12. 1. 11.

13. 2 1 10

14. 2 1
11

15. 2 1 18

16. 2 1 19

17. 2 1 20

18.

19. 2 1 14
20. 2 1 16

21. 19

o 01 A W DN -

®

28 8

27/122



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

28/122



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@

&)

®

22 1 6

29/122



®

10.
11.

12.

13.

14.

15.
16.

17.
18.
19.
20.
21.

o 01 A WDN P

11

30/122

19

14

11.

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

10

19



€y

31/122

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

28 8
28 8
28 8



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

32/122



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

¢))

®
37 6

4)

33/122



EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooaod

BAHEE | «
EMUZTWEBCHMTSESS i
U ERREROISEEZRR
s o 0 B e RO R R
URIRZIAY M |
~HAVAERRCMTSIAERN
BAURIDRESSUBMIRT HADAT-ZE
ERNORECNT 2RO R —

“MAURD BRULD LR
RUZIOEN

IS ImE AR LI 0EE
- Bt R OES
-REIESErEREEEOREE

34/122

ERYAIREROET
BEAUNDEERITS
EOHOMEBEEBELCNMNS
EESADES

FHULTEAWOELD
EELUAREERETD
LOnERE ENLR
ol ]




EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

S #1545 :

& FEDOTS2E. 77y FEARNBREISAEERNICHRTES L SIERLIZBOTT.
0T 37FEESEMICH I SEMEBER (SRAFRICH FSHMEE 1 FAOMESR) DFG- 8- B/vE,
FFYEBLUHORROGHEI A OVTRRLTVET,. FLEQT 2B 77/ FOEESEH
CHIFIFEMMBROBBERTLTVLET,

FrYFOERBER L yEENEEERERDES

[tR# LY F 72 08B F 2R (02T 3-3]]

] (PSS E ~ ) N (201045 ~ 2024dp e )
20000 1
15000 + + TS 59,8 G2.7
& o
AR 00 W 0 354 ﬂgl
5000 | - o 153 218 |
G114 88 0o - %
. |||l| vl "l“lll.- Al . 7 - s4S5 063
L L | lllulpllll | o ! ! v - ' %_ﬂ:,}* T
| ; 4.5 B.1 88
T TR
S0
- R M i
—— RN ARLER TN o g

- & R
s 20005 20215 228 202358 20044 firyt HEE ZADE FREE BFARA cARR ERER

[URgEIHL Y EIr0-—HR 770y T -2 3—+0—3)]

(Fi (01 SS R ~MAA R N (20194E5 A ~ 20244F4 A )
000 | 100

15000 4 75 sag 627

10000 M S0 4 421 q 2 |
5000+ b : 153 s ]

Q
6.2 fl‘lli.ﬂ-ﬁlgj ]

' L N
L] a wn, 4 4.5 b3
i 111111111 'ﬂ'”ﬂ L] - |
] | 5.5

5.1
5o 114 —. B8
128 A= o
s 4

— L R ) ” oY 5T ]

—— SHEERRAE RSN ; o R

i & Bl
MRS 205 20015 LY 215 aoad Hred DEM RANS KRES DEEE S4EN ENEN

HEMEITAL, TPUPOEEHREELTOSBOTREIET A

B#T7PVEOENRERE. S (030 24EE 77 EABRELE 0SS ELTHEL-2OTEY, RO
ERERCEIOTHALCEHRESL ERUSRSEIEUET.

H#ITFVEOSMBERICHELT, BESFMs T —F B CERLE SR TOIL—LTERLTLET,
CEMRERCEATEF—INEVESICRETINER A
ZEMRERNLTESLIERSSSRSI0E. BHTESRMC OV TOHETLTVEY,

A A Fuwd AT PURCBNT, DRICEYTSWSICE. YEEMC W TAYFT—o0EMRERTHELT
ERLET.

35/122



EDINETOOOO
O00OO000000000004000(eo6748)
Ooooooooooooooooonoao

HERS DI NT
B & 8 RAAHTORN
FEMER MECIDTH A - I Fed A (BLAd, m~—2)
FRER . MECIT 9 =30 T« Petrub o 25w I 2 (ESiAd, Hoi=23)
EHE : NOMURA-BPIEN
SRR FTSER I N 7223 (M4B*+. A~—3)
WM IPBILIT T MR AT A= D=0 Tt FO— 1T 5 =2 TP (Fet—2)

SHEWICINT

SESAHTOPKOERBELUERRNCODMENELEMRE, AAt ) P XEEFCERTET ) P X ERCHMBRH
BT 1P X] 200EY, | QERMETEY, RO, ERe0sE. JRESEERCRT ST STOY - S onD
HEUEEDIC SRR EERCET ST TONNE | P XAELET. 1P XE. BEROERAOEHELZLED
EE BEXRGHCHL. BEEALEEA, SNMSCIDZYS - AT ol ABEUMSCIT T 52T - T—Sr b 4>
FoIRUE. MO Inc, (IMSCH) DMERLEESTYT. £7 72 FR. MSCICE2 TR, BE, ErElSanaedti
B, MCIRET 7 P EERBED 72 FFBE LTS XFu P ACHALTUVOSIRELRLETA. RRRRETIC
INTEIBSSECNAAEEL. | hitps:/Awww.dalwa-am.co. p/speciatrepont; ket/notice.ntml | @NOMLURA.
EPIEMIE. W2 Fa—pll= U =FEI/PIL T+ »FREAHFRETIEATRTT SR ERomE2 40
MOERTAMESHENT. —EOBEMANBERCE JOTHES NEERE— U 0TI —F A8 CHTBEN
7, NOMIRA-BPIERODHRN S E0E—D0ENI T CERLTLEY, Bk, FRrsEEnoEa. m,

HRAREEEYIROTRES. Jr/FOSRRERS CHLT-TREEALEE A, SFTSERREMNLS /77 0. FTSE
Fixed Income LLCICA BT NTVSAN, Y FyFATY, BIEMEFTSE Fixed Income LLCOFEIERIE 6. fElic
RESTATORNEFTSE Flued Income WCAORLTLET., SIPTLA T b c fT0E « of 0 F 0l I T =il
F—=drold TO=UL FAIT—Tr4Fid. ERHETRLE LT MRCE T RLTUVETH, 1P, Morganid TO05e24 -
ESEEFETIOOTEABNE A ERERFERR2NTERALTVEYT, P, MorganrSOEHICESBRHRESLI
EENERY - B EA T A ARESSNTVE R AL Copyright 2016, 1P Morgan Chase & Co. All rights resesved.

@
2.2 2.0

36/122



¢))

®

4)

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

1.353 1.23

0.60

0.60

0.03

37/122



®)

15

2.1
0.315

2037 12 31

20.315

15

38/122

20.

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

20
2.1
0.315 5
20 15
2037 12 31
315 15

15 15



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2037 12 31 2.1
15.315 15 0.315

2024 4

39/122



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@) (2024 4 30 )
() ()
352,487,678 99.92
352,487,678 99.92
279,912 0.08
352,767,590 100.00
(D
2
) (2024 4 30 )
() () (%)
1.1992 1.2098
1 291,360,290 99.92
349,423,075 352,487,678
)

99.92%

99.92%
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() () X )X )
1
777,211,029 | 777,211,029 0.9549 0.9549
(2019 4 15
2
519,855,176 | 519,855,176 0.8801 0.8801
(2020 4 15
3
481,944,001 | 481,944,001 1.1367 1.1367
(2021 4 15
4
462,392,327 | 462,392,327 1.1435 1.1435
(2022 4 15
5
439,757,554 | 439,757,554 1.0927 1.0927
(2023 4 17
2023 4 435,088,514 1.0830
5 402,614,280 1.0564
6 401,152,806 1.0727
7 407,339,717 1.1128
8 387,634,708 1.0670
9 381,767,351 1.0520
10 363,014,443 1.0102
11 375,174,356 1.0584
12 372,543,151 1.0922
2024 1 341,457,304 1.0215
2 349,035,213 1.0474
3 360,367,359 1.0991
6
355,078,997 | 355,078,997 1.0878 1.0878
(2024 4 15 )
4 352,767,590 1.0967
()
1 0.0000
2 0.0000
3 0.0000

41/122




EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

4 0.0000
5 0.0000
6 0.0000
()
1 4.5
2 7.8
3 29.2
4 0.6
5 4.4
6 0.4
(4)
1 1,004,011,245 200,114,936
2 89,279,864 312,521,507
3 47,822,154 214,499,693
4 66,724,973 86,348,019
5 34,638,777 36,549,945
6 39,667,190 115,695,585
() 10,000,000
(€)) (2024 4 30 )
() ()
200,933,210 57.00
200,933,210 57.00
151,556,193 43.00
352,489,403 100.00
() ()
360,828,886 102.37
21,674,166 6.15
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114,298,512 32.43
120,228,328 34.11
74,764,811 21.21
29,863,069 8.47
109,694,636 31.12
109,694,636 31.12
QY
« 2
()
« 9
©)) (2024 4 30 )
(%)
) ) C7 7))
100.02 100.02
1 |1164 42,000,000 11.92
42,008,981| 42,008,981| 2024/06/20
99.98 99.98
2 |1214 42,000,000 11.91
41,992,800 41,992,800| 2025/02/20
99.87 99.87
3 1226 40,000,000 11.33
39,949,332| 39,949,332| 2025/04/21
99.91 99.91
4 11220 39,000,000 11.06
38,967,723| 38,967,723| 2025/03/21
100.03 100.03
5 [1195 38,000,000 10.78
38,014,374 38,014,374| 2024/11/20
)

57.00%

57.00%

)
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D
2)

3)
4)

( )
MICRO E-MINI NASDAQ
9 50,640,652 50,565,183 14.35%
100 JUN 24
MICRO EMINI DOW
8 23,869,746 24,199,628 6.87%
FUTURES JUN 24
FTSE/MIB MINI INDEX
21 116,980,250 120,228,328 34.11%
JUN 24
IFSC NIFTY 50 MAY 24 16 113,190,170 114,298,512 32.43%
FTSE TAIWAN MAY 24 2 21,264,657 21,674,166 6.15%
FTSE/JSE TOP 40 JUN 24 5 29,177,023 29,863,069 8.47%
/ 2024 7
709,000 107,952,694 109,694,636 31.12%
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