* =T 7 2 ROLHHFERDEN T,

@ %

BRURRIE BN EF

55t A

#9F 8 HAM (20174 1 B248~20264 9 §10H)

E R 7 g

LZE LIS DR S S EDBRBUREH I LT
BRZITEVET,

TERENR

SA4T - TO—NILEFIERE (G-
NE=T7UR SI1Bs) @ESYY—T7RDZ
fEESS
FATTO0-1N |y s NN
5 KRV, I—OBKUERIVETD
SRS (G-S18B5s) Qe il
1E%V1jﬁ'_77 V] R *JJ:{EH—D*OLE

RE=T7UR
DERTTE

OFEEULT, XP—T 7V ROSHIIEZED T, R
(BARZZSHET,) DIRITHETI IHNERTDOHE
(VZTPHEICRIET, LLTEIL,) [TRETDIE
[EkW. ZEUCIBEDBRESTAEDBEERNEZ
HSUTERETRBRVETD,
QXY —T 7 ROZHIESOEALRG, BEDIRAE
TEAICHFITDEEZEREULFT,
OREGEBHERBEICDOVTIE. (BEBAYIHY)
[CBVTIFARBZE RIZERHT DIh. BEBEANYY
EITRVET, (EIBBANYIHY) [CBVTIFEE
ANy IETFSEICKY . BT 7Y ROKRENGHE
HERE7ORIGEDFD T EmDIULET,
HRERENEREESF. BT 7V RHIMRET 5
EREESIOVY— D7 Y RORET HERE
%@5;?777Htﬁﬁé&aﬁbtﬂﬁﬁég
WWET,

547 - 70—\ SRR
(G=S1Bs) @&J7VR
(BBNYYRY,/ BrBBAYIHY)

201701

ERHRSE (Z(FhR)
55 3 HA

(GREH 201859 H108)

YH=J7UR
DERAE

OFEAICHIc > Tl UTDORICBELET,

1. WEWRIE, G—S | B s [CHEESN/IRT (F
KRHZESHET. UTEUC.) IFETTHRE
U, I-OB KLU RIVETOHEE UET,
XML OIRITFRU N FHITI D HEDIRETR

[CEHET,
¥ LD, LEEBEBEDIRNTHHEAANSNZD
[(FTIFHY EE Ao

0. #HEZEERICHZIBITNG-S | B s TR
BOBEICBNTH, MIBBASKLUHBIRITES
[CRDIREHMTCEDE, BHBEMOREEMIRTT
BTENBUET,

I\, REMEDHERDICSH, KF)L. I-OBKXUORR
IVECDOEBICIRET D LN DI ET,

:.b§§®%fﬁ(7[$\ HSESICHEVWTABIBESL EE

K. T7 Y ROBEEBLEICEENRAFTN DRI

RELET,
QORBEEHU R I ZO# T DO DRENY V(FRAIE

ULTITRRVE B A

RN

~ 7 Y RO
Y= 77 Y REA LRy | TR

Y — T 7 VR D mrms .
W o @ A bR b = | TCEEREDI0%UT

7 B 75 &

DECHREAL. TTABBERS [ (FREEIEFRE DECEFIN
FDSBEVINHLVEE U, RAIE LT, REERE
DEESHENHDPH SHET B LEHILET, 2l
U, EHEMROKESZERL. TABBRLSHTH
BEZTRSCENBIETT, B, DEHRENDEED
FOICE. DEETBRDRBVIENBIFET,

HI7VRIEF, 77ZU—T7VRARTEREZITRVET, 773
U—DT7 Y RAREF. ZRENDSDEEZFTEHTINE—=T 7R
(HT77VR) U, ZOEEEEE LTI Y —T 7 7 ROSIHIEE(C

BEUT, EBENRERZEYY—T 7Y RTIBOIMLHEHATY,

BmEDHLEIEN

|4, BRIODCEREICHITH I EL BELE
L._EIFET,

ST 4D 20—/V)) 5% rh#eES
(G=SIBs) &E577VR (BBAvY
B S EBBBEENYIHY) 2017-01] (&,
DIV, BIPDREETBRVE U,
IS, B OERKRE TSR L LS
ESCR

SHRED—BOHSLTZEHIFTIT KD,
BEWVEBL EIFFET,

KA AR

Daiwa Asset Management

REBTREHRAOA-TEIE 1S

dELWGHLESE (I-ILEYy—)

TEL 0120-106212
(Z%B809:00~17:00)

http://www.daiwa—am.co.jp/ <3602>
<3603>



947 - JO—-NILERKEE (G—S I Bs) BFT77 VK (REANvyIHY) 2017-01

| BEAvIHY |
SELIRDERREA
e 5 _
R B W - SEs ouE8 8 22 Z
wew | 22 [ B2 B S A0 | EALE | Eark | K
! M \ M - % % % % %
= E (01741 8248) 10, 000 — — — — — — 100.0
THIR (20172 9 B118) 10, 392 110 502 5.0 7.9 95.5 — 100.0
2 #AR (20184F 3 B12H) 9, 844 80 | A 468 | A 4.5 0.3 94.9 — 100.0
3 HAR (20184 9 H10H) 9.721 5 | A& 73| A 07 A 0.2 98.4 — 100.0

CE1) BEMEDKEERD JUBEEREDEEAH .

(£2) PHEBSRUESEYOEALEL. IP—T7 Y ROBEALEELT 7Y RR-R(TRBLICDDESHET,

(£3) AHEEALRESHGTOECLES EGRTES) ZRIFI,

(X 4) ESEYHERSERLE-TTRIEETY,

(£5) BT7VRIE T7Y ROBAFHICH U TEVGRHEBIESN BV ZH, R FIY—IBRIUSERHZCH LTSV FEA.




947D - JO—-NILEREE (G—S I Bs) BFI77 VK (REANvyIHY) 2017-01

8 8
BEMEAFOEBICONT

()] (f=F)
9,900 20

9,800

9.700

I A  E L L5
9,500 0
e IS
(2018.3.12) (2018.9. 10)
— EE(fEE (i) WEREREE (%)
(E) BROBEMBFHERAHTT,
MEZE(TEE - e

H &9 844
B X 19,7218 (HEcE50M)
SRR A0.7% (DEAH)
REEMBEOFBEHER

(94D - J0—-/N)UERIERE (G—S | Bs) &Y —TJ7 YR OFHFiASsZEUC. F*
EULTG—S | BsITIEESNICHRDIBTAFEITIT 2K NIVETOREICEREL. BELEH R
DB T DI, BEANY IZTRBSIER. REBSHNSOFBINAF IS RICEFSLIEDHD
D, HEEFD LR (BEE@EOTE) BREZRIRL. BEMEBIEITELE U, <hULLIE &
BREBICDWT] ZISRIEEL,




947 - JO—-NILERKEE (G—S I Bs) BFT77 VK (REANvyIHY) 2017-01

# B B E =z = e 2Ty B Eww 2
M % %

(BAE) 2018 3 A12H 9, 844 — 94.9 —
3Bk 9, 854 0.1 94.3 —
48K 9,721 A2 97.0 —
58k 9,768 A 0.8 9. 1 —
6 B>k 9,737 VANEER | 98.0 —
7 B>R 9,765 A 0.8 98.0 —
8 A%k 9, 827 A 0.2 97.9 —

(BA=R) 2018 9 A10H 9,771 AN 0.7 98.4 —

() HIAREEMERR DAY, BEEREFHEL,




947D - JO—-NILEREE (G—S I Bs) BFI77 VK (REANvyIHY) 2017-01

IEBIEIC DO\ T (2018.3.13 ~ 2018.9.10)

WBSMESF TR
KEBZFHIE TR, EEPHEOSHN LR (BiETE) LE U,

HELY. KENMREIZNBBERZEAVWTHBH U 2RI THHROYU X T DR n
BEROICIEREN S, BESFIFETULIZDDOD., 20185 4 BLUREE. KTEBZEZEANDERN
BRU. ME EFEmERYE UIce UNULSABFICAD E. A YUV DEGEBRBICKHT %
2N EEY . FFFZRICETUE Uz, ZDRIE, 49 U7 DEIBERENDBEIDMSWVET &
([CH0A. FOMC CREEALNHMIBZEER) CH LIRS NCIECERRESI CES LFE
PFEULDBUCIRY), AV ITUVEQ EEMNEISNCIEZERIC, BAIFERULF U,

IO URRIET. KRIVETOHBICDOVTIE. BEKIUMEDOUXTEBEAN @I >l &
EERICATIUY R (BEICHT D EREEF) PMERLZBOD, 20184 6 BLIEEREL. H
RICHFT THAKIBZED DEFAER I T LT,

BIHAIC BT B [SEDERAE]

mET7UR
[FA4D - 70—-/NILERERE (G—S | Bs) &Y —T 7V R OFHiEszSMCHy

AN2EEDIC, REBZEFH AT ZEET DI, BEANY IZITRVET,
W40 - 70— NILERIERS (G—S | Bs) @FYY—TJ7UR

FEULTG-S I Bs (%) [CEESNICHADIBITHARITIDARIVETCDESRITKREL, 3
772 ROEFEHERICEENBATNDHEMICLDIN— N T+ UAZHIFTIDET. TELEE
IV DEREEEHMEDEECHEZD ST HEH T,

G—S | Bs (Global Systemically Important Banks) &I(&

FEZEDDRIBT. THEEUEECTEICN2ERTTEESs (F SB) MEELE.
EHMYRATLLE HRBEBCESIABDFENIBD CRETVEBRRBTZLNVET, —RODIBITE
&L, BEEARDBEANEEINDE. BULWEBZERZ T END. ZEHOEVESE
RENKDHOENET,




947 - JO—-NILERKEE (G—S I Bs) BFT77 VK (REANvyIHY) 2017-01

I—bkT7x2UFICDONT (2018. 3. 13 ~ 2018.9. 10)

mET7UR
[FA4D - J0—-N)UERIERE (G—S | Bs) &Y —T 7Y R OZ%HisZSACHEy
AMBEEDIC, BEEFHIRIZEET DD, BENY IZTRVE UL,
W40 - JO0-NILEEER (G—S 1 Bs) EFYY—TJ72K
FEULTG-S | BsICBESNEHFDIRITANFETI DA RNIVETDESRICREL, HT 7Y
ROEFEHEAICEENRIATNDHMCKIDR—NT+ UA ZHEELUF U,

RNIFI—=TEDERICDONT

LT 7Y RFEADTHIFCFEFEREELBRIRYFI—TIBLUSTEYZRITTHEIF A,

PEICONT

SHO 1 FOBYDEE BDAH) [F50HEVTELF UL,
BH. BR|@ICOETFUL TR, BRABEHICEDETERATETCVLEET T,

BN EcE Dt EEIE
STEHIRIR(ICH T 2 R EEPRE DL EINEEN 16, 981, 214 TH 1 . FEELRRDITABBEEN
BV zo, BREFEREDECSFNG16, 981, 214 (150254 147.73H) ZDERNREEE LT,
555,747,328/ (1 AOHYS0M) ZHEEEELTHIET,




F40 - JO0—-NIVERIEE (G—-S I Bs) BFTI7VF (REAvIHY) 2017-01

St DB 8

mET7UR
[FA4D - J0—-NIUERERE (G—S | Bs) &Y —TJ7 YR OIS ZSAICHY
AMBEEDIC, BEEFHIRIZEET BIH. BEANY IZTRVET,
WS40 - oO0-NVEEERE (G—S 1 Bs) @FIY—TJ7UR
FEULTG-S | BsITEBESNICHFDIRITARETI DA RNIVBETDESRICEREL, BT 7Y
ROETHBANICEENRAFTNDRMCKIDR— T+ UFZHITIT DI ET. DEURINED
EREGENEDBEERHURZOH ST HEHTI,




947 - JO—-NILERKEE (G—S I Bs) BFT77 VK (REANvyIHY) 2017-01

17035 OERAORH

=
| =] (2018. 3. 13~2018. 9. 10) HE B o # =
T & [ -3

(SELHREN = FAh DI R ZE(MER X (SFTERI=E

HAh DR AE(HREL9, 779 T I
RESHDE. T7V FOEREHE. ZERRITAOERER. 22D
BOFTE. HRREE - BRREEDEMEFOXIM
IRFERMD S, BRRSEEFSZESRADREN. OERNTDET 7V RO
B BARDEHRIEHSOXNIM

(% 5E iR 17) (M (0.013) | ZEERITHIF. ERMEDEE. RESHNSDERDEITOXMM
FEERFL T A = Bt OB RFEF R PO HR miEIH

& 5 ¥} M 26M 0.269%

& &5 = 1) (16) (0.161)

(B 7t &= 1) ) (0.094)

bl iR N | FEEEFANG. SEEESESOFEOR. FTEMNAICSIAS FHR
5 =Hj H H i
15 M EE B . | BIMEEESEG 1B = P OB MEEEFEG |t Bch DI R EHE 1%

BMEEEFES 1B, BSOS | DHMEFLET SEG|CRIT Bk
Z0fthEA 1 0.010 | ZDfthER=HPDZDMER BIP DT mtEE

REBRE. BB DRERTEISHASBMASFORES KLU
BEDORE - BEOBEGEICET 2EH

EGEEEA () (0.004) | BEEBRAF. SEAENFCZILD T 7Y FOSEBEICHRDIER
(Z O fh) () (0.001) | (EEEEHONIEECET S ZDHDOER
=] &t 27 0.279

CX1) BPO&ER (BEHONDZDDEEERZS0) [FENICEK > CRHEDMICEE N G2 ), HEOBMEDEEECKVED
UIEHERTY, B8, HEEFTFHR. BMEESNE IRBIUZOMERE. DT 7Y RHMEFANTVS YT =T 7 RS
oD DB, TDT 7Y RICHRT BHDZESHET,

(2) REWISEEBCEICHRBZEMLBAEALTHIET,

(CE3) EBF 1 AOHY DZENZTNOERARLEZBPOFEEEMEETHRLU TI00ZERUICBHDTT,

(REEHM) M (0. 006)




F40 - JO0—-NIVERIEE (G—-S I Bs) BFTI7VF (REAvIHY) 2017-01

BEE S KUEE DR WEE. &ff. TASLUBEMEDIKR

PG EEEZRIASFDOERTE - R 20185 9 B10E%RE
(20185 3 B13H N 520185 9 H10HZET) 18 B E| HA =x

55 E fi # (A)BE 2, 238, 656, 505H9
0O # = O # + % a—)b - 0—2% 20, 687, 469
94D - O eH FO FH FO FH é;gﬂig}ﬁ/}\}t@(@%g (G-S1Bs) 1,114,524, 672
eS8 (GH—S I'B s‘) 29, 974 29, 500 64,771 65, 000 FKINAS 1,103, 444, 364
FEYT—I7 VK (B)&fE 1,121, 315,078
G¥) BARBETHET, Kb 1,112, 495, 280
FINNESHECS 5,747,328
KILSFEFREN 3,026, 574
ZDFRILER 45, 896
BF=EEA & DS R (C)fuEEHEE (A—B) 1,117,341, 427
T 1,149, 465, 771
HHAPICH T BFIZEERAEDEE|FH Y FE A REEHIETS N 32,124, 344

(D) SEtEROE 1,149, 465, 7710

1 AOHWEEME (C/D) 9,721

* SHIRDFTE O ) DIIEES9, 7211 TY .

* HESRODIEEEERREAN TR Z TO > THY . TDEE32, 124, 344M T,

WEASERER
BigE SRS
N B B E| B =X
A5
" A [0 w0 =w | #5ne ’
o FO FO FA BEZOIRR
TAD-JO-IWEREE 131 g77| 1.007.081| 1,114,524 g8 (520185 3 B138 X 20185 9 5108
(G-SIBs) EEVT-T7 IR & =l ) HA
GE) BfRmEFTHET, (A) ERMEEINZE A 2,170/
SEFR 12
SLFIE A 2,182
O (B) BifiSEssT S8R AN 54,690, 154
.Eﬁ%ﬁfﬂjﬁw*ﬁﬁﬁ EER g 20,701,313
20184 9 5108HE HEE A 75,391, 467
- = E| =t =x (C) BifEEssHii =S 49, 292, 980
B F o EE te B (D) {SEEERME A 3,077,499
B % (E) 4881852 (A+B+C+D) A 8, 476, 843
4D - JO—/\ VLR 1114524 9.2 (F) siHpigEisis s PN 17,900, 173
(G=S I Bs) @E#TY—TrUR B : (G)&Et (E+F) A 26,377,016
T (H) RS ES A 5,747,328
O DS, 2o 20,687 18 REBRRUES (G+H) A 32,124,344
KH{ETHIEAER 1,135,212 100.0 (11) AT, AHEsORROHESERE s OEETT,
GI1) SPEADBIRBETIET, (GI2) [EFERmI%IC I BRI T 2 EABSBLFEESH CRRLTHY E
(I2) NEBRAERD. BROBHEIBSEYEESSHEOMELDE(CBE

ED
BEBENEDDEFECIIBHEIND L — ~THEBRBELIZHDT (£3) MESHEEDSEBREIR 5 R—IZE TSRV,
T BB, IBNBICHTHHBERBEL—ME 17AUN: KL=
110. 93T,
(£3) 9470 - JO-NVERER (G- S | Bs) @YY —T7 Y RICBL
T, HERICBITINEEMEE (3,972 191FM) DIREEFTHMERLE
(3,978, 081FF) (ST BHEF, 99.9% T,




947 - JO—-NILERKEE (G—S I Bs) BFT77 VK (REANvyIHY) 2017-01

R @™ 25 B = O & A 5 B

175 0%y 958 &® 2P | 50/
PEEOFHR LOBIRWVICDONT

- PEEFICOVTIE. 20.315% (FriSH15%. EEERIFTER0. 315% B XU 5 %) DWRICKDRERBUNNTION. B
AEREMBASNE T, BH. BERSZETRV. PEDBHBEHICEHORE EIEROBEAIFH D ETEA.) ZERT D
ZEBHTEFRT,

OEANDERBEDZEG. HEDNRGUET,

- BUEDTUE S NICIBEFHICIE. LEEORBHER(ICRD I ENHUET. <HULLIF, BRFERMHICSELEDELZE0,

- B EOBURVOFFHBIC DER U TCE. MBEFIREICTHEEBIND L ZHEBDLE T,




IA47 - JO0—-NIVERIER (G—S | Bs) BFT77VF @R8Ny IHY) 2017-01

| BHBBEAYIBY |

SRELLRDEARS
R N mf e | EHE AnE R sz =
Em) | BB | 8 b | 8 o R | EALE | uhE | B %

DECE [ R g =R
M M M % % % % %

% T Q0174 1 8248) 10, 000 — — — — — — 100.0
THAZR (20174 9 B11H) 10, 263 130 393 3.9 6.2 9.0 — 84.1
2 HAR (20184 3 B128) 9,691 100 | & 472 | & 46| & 0.7 95.6 — 31.6
3 HAZR (201842 9 B108) 9,683 80 72 0.7 | & 0.0 98.6 — 31.6

CE1) BEMEDKEERD JUBEEREDEEAH .

(£2) PHEBSRUESEYOEALEL. IP—T7 Y ROBEALEELT 7Y RR-R(TRBLICDDESHET,

(E3) RHEEALEESHRTHECHES @RRTEs) ZREFI.

(X 4) ESEYHERSERLE-TTRIEETY,
(£5) BT7VRIE T7Y ROBAFHICH U TEVGRHEBIESN BV ZH, R FIY—IBRIUSERHZCH LTSV FEA.

10



9490 - JO—-NIVERIEE (G—-S I Bs) @FT77VF EHREBANYIHY) 2017-01

8 i

BEAEMEEEDHRRICDOWNT

=) (1Bm)
9,900 10
9, 800 - 8
9,700 I - 6
9, 600 -4
1 -2
9, 400 0
o ok
(2018.3.12) (2018.9.10)
— B (foah) CEERE (G)
(CF) HROEEMEBIFHEEIAHTI,
DESE(HEE - BEER
B 5 :9,.691H

Hi 2K 19,683 (9EBCE80M)
BEE0.7% (DEEAd)

NEEMBEDOF G EEER

(940 - 70-N)LErEE (G—S I Bs) ESs<YY—J 7R ORaiszElT.
EULTG—S | B s [TIBESNCHFRDORITHFEITI 2K NIVETOHBEITIREL., REZHUX
DEARET DI, BORENY V=T OCRBR. HESFHO LR (EFMEOTE) [EXAF
XEI&B?TJ@@@ FREBEZHH OOFBUAPHZK RV S RUCHFS Ulcfcth., E%i
BIFERLF UL, <HULLF REFRRICOWVT] ZISREEV




IA47 - JO0—-NIVERIER (G—S | Bs) BFT77VF @R8Ny IHY) 2017-01

# A H B = = e 2Ty B Eww 2
M % % %
(BAE) 2018 3 A12H 9, 691 — 95.6 —
3Bk 9, 685 A0 0.1 95.2 —
4 B 9, 642 A 0.5 96.9 —
58k 9,679 A 0.1 96.6 —
6 B>k 9, 704 0.1 97.1 —
7 B>R 9, 751 0.6 98.0 —
8 Bk 9, 821 1.3 98.2 —
(HA=R) 2018 9 B10H 9,763 0.7 98.6 —

() HIAREEMERR DAY, BEEREFHEL,

12



9490 - JO—-NIVERIEE (G—-S I Bs) @FT77VF EHREBANYIHY) 2017-01

IEBIEIC DO\ T (2018.3.13 ~ 2018.9.10)

WBSMESF TR

KEBZFHIE TR, EEPHEOSHN LR (BiETE) LE U,

HELY. KENMREIZNBBERZEAVWTHBH U 2RI THHROYU X T DR n
BEROICIEREN S, BESFIFETULIZDDOD., 20185 4 BLUREE. KTEBZEZEANDERN
BRU. ME EFEmERYE UIce UNULSABFICAD E. A YUV DEGEBRBICKHT %
2N EEY . FFFZRICETUE Uz, ZDRIE, 49 U7 DEIBERENDBEIDMSWVET &
([CH0A. FOMC CREEALNHMIBZEER) CH LIRS NCIECERRESI CES LFE
PFEULDBUCIRY), AV ITUVEQ EEMNEISNCIEZERIC, BAIFERULF U,

IO URRIET. KRIVETOHBICDOVTIE. BEKIUMEDOUXTEBEAN @I >l &
EERICATIUY R (BEICHT D EREEF) PMERLZBOD, 20184 6 BLIEEREL. H
RICHFT THAKIBZED DEFAER I T LT,

NAEBRS

KPIVEHHETERUE UL,

HIEN ©2018F 3 AXRICHIFITIE. KDPESZERICHT DBMINSTHED U XD OEERANEE
Do RKRIVAETELE U, ZD%&IEF. KPOBZEBANDBRINBEUCZ EVKESFIDO LR
BREZERIC. KRIVHEFERULF UL, 5B&FICE. A IUT7DOBBERICHT NS
BEAN—FEF D F UL, ZDEIE. FOMCICEWVWTH EFDINEATRIES Nz &k
DEFICHEB LI EREN D, KRIVHEERT2ETERUF UL, LML 7 BERFLEEE.
HIRNREAZM D LR ZBRT 2 LOEFAN SHESHMETL. KRNILVAF EHENMEVERIHRE &
Uize




IA47 - JO0—-NIVERIER (G—S | Bs) BFT77VF @R8Ny IHY) 2017-01

RIS D [SEDERSE]

mET7UR
[FA4D - J0—-N)UERIERE (G—S | Bs) &Y —T 7Y R OZ%HisZSACHEy
AMBEEDIC, BEBEFHIRIZEET DD, BROBENY IZITERVET,
W40 - JO0-NILEEER (G—S 1 Bs) EFYY—TJ72K
FEULTG-S I Bs (%) [CIEESNCHADIBITHARITIDARIVETCDESRITREL, 3
772 ROGEHERNICEENRATNDHMCLDIR— T+ UA ZEHFITDET. TELE
NS DEREEEHMEDEECHEZD ST HEH T,
¥G—S | Bs (Global Systemically Important Banks) &I(&

FEZEDDRIBT. THEEUEECHEICIN2ERTTEESs (FSB) MEELE.
EHMIYRAT L L HRBEBCESIADFENMMD CRETVEBRRBTZLNVET, —RDIBITE
&L, BEERDBEANEEINDE. BRULWEBZZ TS END. RE2MHOEVVES
BENKHENETD,

MR—=—BMITFUFICDONT (2018. 3. 13 ~ 2018.9. 10)

mIET7FUR
[FA4D - J0—-NIUERERE (G—S | Bs) &Y —TJ7 YR OFHiEsZEAICHY
AMBDEEDIC, BBEZFHIRIZERT DIch. BRAEEBNY IZTEVE U,
WI4D - 0—-NIVERIKER (G—S | Bs) @F<YY—TJ7VR
FEULTG-S | BsITEBESNICHFDRITARETI DA RNIVETDESRICEREL, HT 7Y
ROETHBANICEENRAFTNDRMCIDR— T+ UFZBELE U,

RNIFI—=TEDEEICDONT

LT 7Y RGERDFHOECIFEREEL BRI Y FN—IBRUSEBHZR T TBIFEA.

14



9490 - JO—-NIVERIEE (G—-S I Bs) @FT77VF EHREBANYIHY) 2017-01

PELICDONT

SHAO 1 FOBYUDEcE BhAH) (F80EVE LR LTz,
BH. BR|@ICOETTUL TR, BRAHICEDTERTETLILEEEX T,

BN& S BcE DEtEIBETE
STEHRRICHIT D REEIREDELFNGNS, 823, 324 TH W, {HEELEDITABEEEN
BrW e, REFERE O BFNMS, 823, 324 (1 50=54147.05M) ZHERREL LT,
554,800,000 (1A0O=5Y80M) ZHEEEELTHIET,

B seo@msst

mET7UR
(94D - J0-/NUERIERE (G—S | Bs) &Y —T 7Y R OZ%HisZSACiEy
AMBEEDIC, BEEFHIRIZEET DD, BRBENY IZITREVET,
W40 - JO0-NILEFEIER (G—S 1 Bs) EFYY—TJ7UKR
FEULTG-S | BsICBESNEHFDIRITANFETI DA RNIVETDESRICREL, HT 7Y
ROESEHHEANICERNRIAFTFNDHBMICKDR— T+ UF ZIIFT D ET. TEULRNEED
BREGEHMEDERBIHREZDIITHEH T,




IA47 - JO0—-NIVERIER (G—S | Bs) BFT77VF @R8Ny IHY) 2017-01

17035 OERAORH

(2018. 3. 13~2018. 9. 10)

18 B 15 B D i =
s ® | & %
_ (S EL4RB = 3D D T B 4R > [SELERE
= = [¢)
=L L SR HAch D P ELE(TZE(S9, 7171 T
o BESHAE. Tr Y ROBAEHE. ST AOEHEE. B[
W= | 00 | 016V | arnse ones - ERsss0EmSONE
RS aisE. BARSEESEEEDEN. ENTOET 7> RO
0 75 & .
e I R O
GEED | )| 0.013) | SHEEAHG. ERUEOSE. BESHNSDEEOEGOHNE
e | | mEmwa - meosERR TR B0 TS EDN
TR TEEIFHRE. AMEESZE0OFEOR, F5EMN AL S FHR
SEESEE | | amsmE me s MR 1, RO TS e
BMEEAEG B, BMEEONE | ORERET 205 |CHT Hhe
zomBEA| 0.010 | 20— Mb Dz DiEEE b DTS EH
" REBAG. BB HRERTECTL S BMIASDRED L0
RERM | O 000 | oo e . mropEs BT 580
EE®A | ) | 0.004) |EEMEER. BEAASCIIS DY RO RS R
Z O )| O | 0.00) | (EEBEHEONEEICET HZOMOER
=] g 27 0.279

CE1) HPOER (HEHRON N2 DDFHEERZST) [FENICK > TRRIENRICESN DD c). BEOBEDBELICKWVEH
UIEHERT Y, 3d3. TEEFLFHRL BMEESIE RS LUZOMBERE. COT 7Y RBEFANTVSIY =T 72 RHSZ

IDTEREEDS B, COT7 Y RICHIGTDDDESHET .
(£2) +BHEFEEEECHFBENLEAALTCHIFT,
CE3) HE=REIE 1 AOH) DZNZFNOERTREZHAPDOFHEEMEBETHR L TI0EEZUZHDTI,

16



9490 - JO—-NIVERIEE (G—-S I Bs) @FT77VF EHREBANYIHY) 2017-01

WEES S UBGIDRR
BIREEERMEIFORE - BRI
(0184 3 B138h 520184 9 B108FT)

BEE. 8. TFASLUBEMBEDIRR
20184 9 B10ERAE

5 TE iz )
0O # & O % = %
. . o F0O FH FO FH
47 - JO0-NIVER
#HE (G-S1Bs) 7,138 7,000 21, 467 21,500
BEYY-T7 IR

(F) BARBIFIET.

WFZERRA & DEE [IRRFH

BHPICH T ZFIBERALOREIEH Y T A,

] E T
(A)BE 994, 147, 745
J—)L-0—% 10, 015, 547
IA47 - 7O-NUEREE (G-S1Bs)
EETH- TP VR CHES) 580,654,853
FKIRAZE 403, 477, 345
(B)&f& 413,179, 889
Fihe 406, 786, 510
KW D BT 4, 800, 000
SKALSSERER 1,569, 699
ZDfthFRILER 23, 680
(C)HEEREE (A—B) 580, 967, 856
TR 600, 000, 000
KRB N 19,032, 144
(D) FFELDO 600, 000, 0000
1 504 B£FEE (C D) 9, 683F

* SHIRDFTE O ) DIUEE9, 6831 TY .

* HESRODIEEEEREAN TR Z FO > THY . TDEF19,032, 144H T,

WEASERER
HgEETES
& 45 BB N
‘ O % % | 57l o e
A0 E L FOR ) mEmoRR

S47 - 70N 4R Zf B 2018 3 5138 = 20184 9 B108H

G-5185) @avy—opuk | 85| 5715661 580,654 i B B ]

() BIFRBEUHET, (A) EEF N N 888M

ZHFIR 6
HNFIR N 89%4
(B) BififEzst 8% A 19, 486, 949
WSS ST EDIBA bt 7,360, 765
20184 9 B 1088 FTHE AN 26,847,714
= Ty = (C) BifisEsssTHlZ=ER 25,397, 989
B i T =% 1 B = (D) {S5E8MZ N 1,595, 961
2 = 5 (E)%4HAiB%E (A+B+C+D) 4,314,191
\ s ° (F) e N 18, 546, 335
y(g?s ?E;’}Qgg%f_ﬁiw i 580, 654 9.3 (G)&3t (E+F) A 14,232, 144
- ’ (H) IN#EH TR IN 4,800, 000
d—)b - O—VE. Z0fth 10,015 1.7 AR EIERE (G+H) A 19,032, 144
RIS 590, 670 100.0 (1) AMTAHIERRE. AMaESOHROFHEREHE - DEETT,

CE1) FHBERDRAREETNE T,

(E2) NAEREEEF. BROKMZNBEEEYEETERSOMEZD L(CRE
BEBENEDDEFECIIBHEIND L — ~THEBRBELIZHDT

o BB IBIBICBIF2HBEBRMEL — &

110.93H 9,

1T7AUH - R)L=

(£3) 9470 - JO-NVERER (G- S | Bs) @YY —T7 Y RICBL
T, HERICBITINEEMEE (3,972 191FM) DIREEFTHMERLE
(3,978, 081FF) (ST BHEF, 99.9% T,

(E2) {SEERBNECIHEFEHRMICT T D HERSHEIRZSHDTRRUTBUR

ER
(£3) WEHHEEDFEBREF1SN—IZ TSRZT 0,




IA47 - JO0—-NIVERIER (G—S | Bs) BFT77VF @R8Ny IHY) 2017-01

R @™ 2 B = o & A 5 B

15 0%y 958 &® 2D | 80F

SHEEOFEH _EOEIRWVICDOWVT

- DEEEICDVTIE. 20.315% (FFEFI15%., EESFIFTERH0. 315% B LR 5 %) DFIEK(IC K ZRREBNHTRON, BE
AEHENMEAINE T, BH. BERSETLRL., PEDBIERFCFREEN (EEIEROEREH ) Tt h.) EEIRT D
ZEBHTEFT,

EANDZRHEDBE. HEINERUET,

c FEENNESNIEZEEICIE. FEEORBSHEBILIRDCENBIET, <HULF, BRFERAEICBBLEHhE TS0,

<SR EDBIRVDSHBIC DOEF L TIF. MBEFIREICCHIBIND CEZDEDULET,

18




9490 - JO0-NILeFEEE (G—S 1 Bs) @&FvH—TJ7VR

ERHSE HF4H (REB 201859 A108)
(EHEIEAR 201848 3 B138~20184F 9 §108)

IAT - JO-NVERERE (G—S | Bs) B&FYY—TJ7 Y ROFEAEICH N2 ERKR
ECHRERULLEFRT,

*ST 7V ROLHEHIRDE) T,

272
B 73 &t | ZEUIEDRREGHEMEDERGNRZDOE U CERZTBRNET,
IE} BXR | KR, I-OBKUORFIVETOHBES SUEE

OFLLT, R (BEAZSHET.) DIRITHFETIDHNERTOHE (Y ZFHEICRY
T LUTEIU.) [CHRETDIEICKY . BE LN DIEREEFEHMEDBRBZHRZ D
SUCERZETRVE T,
@ERICHIZ> Tl MTORICERLFT,
1. BEWNRIF. G—S | BsITEESNLRIT EHREMZSHET. UTEU,) M5
T9BARNL. I—OBKRORFIVEBTOHEELET,
KPR DIRITFRUANHITI SHBEEREVRICESHE T,
B B 7B & ¥UFT LD, LEDEEDINTHHEAANSNSDIFTIESH Y FEE A,
0. #HEZEERICEZIRITNG—S | B s TRLE2IEHBEICHEVTH, mMEEHas kU
ﬁ%’fﬁ DIHTEFICRDIREFMICEDE. LUZBMOREZMEITDENBUERT,
. OREEDERDICH. KL, I-OBFURNVETORBICEREITZIENHIF
_9”o
—. EFOBMITIE. BUSEICBVTABIEISU EEULRT,
‘1’. 777 ROERBLAIICESENRATNSHMICKRE LTI,
ORBEHYI AT ZOE T BIhDREANY JIFRAE LTTRLE B A,

PRIV AR | /B ERERD10% LT

KB

REBTRHEAOA—THIE 1S

http://www.daiwa—am.co.jp/




9470 - J7O0—-NILERIEE (G—S | Bs) \FYY—-TJ7UR

W DR ADIETS
)
10, 500
— ke
10,000 W W
9, 500
9, 000
5 e "
(2018.3.12) (2018.9.10)
EE BB [LHE|RE B
F R B B % | ALE | AUE
[} % % %
(BAE) 20184 3 B12H 9,725 — 97.6 —
3B%E 9, 687 A0.4 97.4 —
4 BXK 9, 851 1.3 9.3 —
5Bk 9, 869 1.5 98.5 —
6 A%k 10, 028 3.1 97.7 —
7 B=X 10, 126 4.1 98.1 —
8 Bk 10, 223 5.1 98.6 —
(HA=£) 20184 9 B10H] 10, 159 4.5 98.7 —

(E1) BE=EHET.

(E2) DIEEALREFHRFPOENES (GRS ZREFT.

(E3) EFEYHERSEREE-FTREETY,

(£4) HT7Y R 77V FOERTEHICH U TEBLERIEHD B 6.
NYFR—IBRUSEEHEZZRHALTBIFEA.

(ERZE)

SEEMERZFDIERICDONT

(B%E(EE - TSR]

HAE 1 9,725F HAZR 110, 159F0 FEEIE 1 4.5%
(BAMZEDF B EEER)

FEULTG-S | Bs (%) [TIBESNHMROIRTHFITT DK
RIVZTOHEIIRE VIR, AESAID LR (BE@E0 ™)
FYAFRBZRERSfcBDD. REBESNSOFBUNAPHAZAK R
VBN S RICHFESUlcleth, BEMEBERF EFFUF U,

#G—S | Bs (Global Systemically Important Banks) &I1&
TEESHDOPRIFT. EHEEIFFCTHEASN D EMETEER
= (FSB) MEELIL. MY AT LL. HEFEICSAD

FENMED CAEVEERBRTZEVVE T, —RORITEHE
U. BEEARDBRIENERINDE, BULLWEBEZIFDIED
5. ZEMHEOBVEEIBRENKROSNFT,

SIRERIEICOVT
OBsHESFTIR

AKEEHTS TR, EECHEOERN LH (EHHiEE T5E)
UFE LIz,

HELY., KENRETRZNBBEREERVTITBHLIEC & x
ZIFTHBEOURIABEENBRE Sl EREN S, BEEHIF
ERUZBEDD, 2018F 4 BRI, KPEZEBEANDEINBIE
L. BlF EREEERYE U, UL BEEICADE. 49
U7 DEGEBBICH T BN BEY. SHEF2RITETULEL
feo TD®IF. A9 UTDBEEBENDBRZNFISWVIZZ &ITh
Z. FOMC (KEEFSLFEMBEER) THLEFNERSINZT
EPEARE CES LERNFRLULEOBUICRY .. AV TUERD
EEMEITINECEEERIC. SMEFERULF UK,

COURRIET. KRIVZETOHEICDOVTIEF. iaXKITED
URIEBESENRFE ST EAERICATUY R ([EREICHTS
EEUGEF) LK ULIEBDD. 20185 6 BLR (G RER L. Hi7RIC
MNFI T KIBZHED DEFAE R F LT,

OkEiaE

KRJVFHETERUE U,

HAEH' ©20184F 3 AXRICHMIFTIE. KPEFERICWT 2N
SHIEOU R TEREEHREY . KRIVAIFTELEUZ. 7D
#BlE. KPBEEEANOBIND BRI EPKESFID LRRE
ZEEIC. KRIVHEFEERUE U, 5 BRFICE. 419 UT7DK
BIEBICH T 2EIN SABENN—EF I FLh, 0%
[F. FOMCIZBWVWTH_LIFDOIENREE SN e T & 0RKIIENTERSE
[ LI ERED D, KRIVAFERT BT R E LR,
UHhU 7 B&FLIRG. BIRNMEHEFHO LR ZE5R9 2 D8
MOEEMETL. K RIVHE HENMEVERIFEEE Ui,

SHHCBIFD [SEOERASE]

FEULTG—S | BsITBESNIHRDIRITHFEITIDKNIL
BTOEEICREL. ¥T 7Y ROETEHENICEENRAEND
HCKRDMR— DT+ UAZHMIFIT DT ET. TE UG DIER
CESEMEDEERGIMEZSD ST HEH T,

SR—RTAUFICDODNT

FEULTG—S | B s I[TIBESNHRDIRITHFITI DK N)VE
TOERCREL. HBT 7Y ROETHEANICEEN BIAEN 2 851K
[CKBMR—bTHUAZEMRFLF U,

ORNYFI—TEDERICDONT

LT 7Y RFERADFHOFFEEREEL IR Y FI—TBKLY

SERHZERITTHUE LT

(SERDERTSE)

FEULTG-S | B s [TIEESN/MFROIRTHFEITI BK NILET
DESICTIRE L. YT 7 Y ROEFEHBNICEENRATN 2 HMICK
BDR—b T4 UAZEMRT DT ET. RE LIRS FFTEHED
BERBEREDITHEHTT,

20



947 - 70— NILERERE (G—S | Bs) BFYY—-TJ7UR

W 1504 OER DR

WEE S KUG DR

15 =}

HHPICHIF BFREBLUIEIDRREEH Y TR Ao

FeE LT

AMEEZFES H

ZDfthERA
(REER)
(ZDAth)

1
0)

BEELFTEIR
HEARICH I B EBEBFTEHMEH D F A

& &t

1

(0X1) BPDER (HEHONM NS DDIIEERZSV) (FEN. BIICK>T
REEOBICEIN DD/, BERACIIELUIHBRTY . BRDE
BERXUOHEECOVTIIFHED [1 50X DEFADEHE] DEED#

BEITSRES L,

(E2) BEEIEICHFRBEMUEAALTHIET,

WiEAEERl=R
MHNE &) DE BEH)
£ B = H x
F i & 55BB1s & A7 BRI AU B =R
X > A = @ AR | BT
7 ® NHEREH rEaReE | téﬂ % SELLE | 2FLLE | 26KB
FrAUA - RIL FrAUA - RV FMH % % % % %
7 AN 36, 700 35,378 3,924,509 98.7 — 97.3 1.4 —

Cx1)
(x2)
(x3)
(x4)

QNE EE) pHE EWmED)

PBERESFS. BROFHZNEEEYBETEBBOMEZD L ICREGEBARNED BHETECIVELTIND U— M THERELICDHDTY,
ARG, MEERERICH T 2 5HEEDES.
PEEHE SHHRORAREETHIET,

SHIERS KUBMBIRIC OV TIFERMARES S, HEERARUHELI T—IZAFLTVET,

| H ES
CRP . m B |HE| Boem L. - wETAD
) - ) NEESE | PEREREHE |
% FPAUA - Rb FPAUA - RIL FM

FAUR JPMorgan Chase & Co # & 25| 3.3000 2,600 2,500 277,357 2026/04/01
Credit Agricole SA/London | #t & 25 | 3.8750 750 748 83, 086 2024/04/15

Mizuho Financial Group Inc | %t & % | 3.4770 3,000 2,887 320,277 | 2026/04/12

Mitsubishi UFJ Financial Group Inc | #t & 25 | 3. 8500 3,000 2,972 329,711 2026/03/01

State Street Corp & 25 | 2.6500 500 467 51,818 2026/05/19

Sumitomo Mitsui Financial Group Inc | ¥t & 25 | 2.6320 3,200 2,909 322,790 2026/07/14

HSBC Holdings PLC # & Z5 | 3.9000 2,700 2,638 292,679 2026/05/25

Bank of New York Mellon Corp/The | #t f& %5 | 2. 8000 500 472 52,422 2026/05/04

Barclays PLC & 25| 4.3750 1, 600 1,557 172,812 2026/01/12

UBS Group Funding Switzerland AG | #t f& 25 | 4. 1250 2,700 2,689 298, 360 2026/04/15

Credit Suisse Group Funding Guernsey Ltd | %t f& 25 | 4. 5500 1,500 1,514 168, 052 2026/04/17

CITIGROUP INC. & 25 | 3.4000 2,600 2,478 274,963 2026/05/01

BANK OF AMERICA CORP. & 25 | 3.5000 2,600 2,518 279,410 2026/04/19

Wells Fargo & Co # & 25 | 3.0000 2,700 2,523 279,973 2026/04/22

MORGAN STANLEY & 25| 3.1250 2,800 2,610 289, 545 2026/07/27

21




9470 - J7O0—-NILERIEE (G—S | Bs) \FYY—-TJ7UR

= 7 %
X % % i B E |FRE| mEe® B __fi & EEERD
' [(NERsE | BenEEE
% FrZAUA - RIL FrPAUH - RIL A
GOLDMAN SACHS GROUP INC. | #t 1& % | 3.7500 2,700 2,636 292, 520 2026/02/25
BPCE SA #t 1& 25| 4.0000 750 757 84,029 2024/04/15
BNP Paribas SA & | 3.2500 500 493 54, 698 2023/03/03
| 185510
ST s o 36, 700 35,378 3,924, 509

(E1) MEMESEL. PROFMZNBEEEYBETERSOMEZ S & (CREGERANTEDDSEFECIVBEHIND U— S THERELILBDTT .

(X2) HETE. SHHRDRARBEVIET,

WIS (ST EDER WERDIKR
20185 9 B1081R#E HE B 2018 3 B13H ZE 20185 9 B10H
= o 5 W =* 7 B Y T
8 oM o| | = (A) BRI ES 72,277, 915M
E % SRR 72,279,977
A& 3,924,509 98.7 THNFIR A 2,062
O—JL - O—VE. Z0hh 53,571 1.3 (B) BifiEEs7cEE G 103, 014, 703
—— - FEE 146, 496, 878
REEFEHERE 3,978, 081 100.0 ==im A 43 482175
CE1) SHEEDBARBITHET, (C)Z0nithEHR N 233,525
(E2) NEREER. PROBHENEEEYBESEHBOMELZDE (RS e +B+
EEBANED BHEITECKVEHIND U— NTHREBRBELIZHDT (D) éﬁﬁ%ﬁ% (A+B+C) 175, 059, 033
g, BH. IBIBILERIFZHEMBEL — M 17XUA- Rib= (E)Eugﬁﬁﬂ;*ﬁﬁﬁ = 110,747,122
110. B3HTY (F)EEESE N 650, 773
(3) MERCHTDNERWERE (3,972, 191FH) OREEEHERS (G)ENISFEEIEmE VN 1,412,026
(3,978,081FM) (ST BHEEF, 99.9% T (H)&5t (D+E+F+G) 62,249,172
RERigEIERE (H) 62,249,172

BEE. 8ff. TAS LUBEMEDOIRNR

20184F 9 B10BIRE
e 8 5 B X
(A &EE 3,978, 081, 693
J—)L - O—V5 13,622,191
RHfE GHEER) 3,924,509, 827
RINFA) R 39,949, 675
(B)&f& 70
ZOMRILER 70
(C) B (A—B) 3,978, 081, 623
TR 3,915,832, 451
AR 62,249,172
(D) ZEFOIE 3,915, 832,4510
1304 B#(HEE (C/D) 10, 159H

* BB (CEB (T D TTAEAIF4, 030, 269, 652F0, HHERPIC BT B BNRETAZEE
84,912, 026F3. [EERFITTAEA(F199, 349, 227FIT T,

*LERICBFREVY T 7 Y RERENRE T DRESTDTAZERF. 51
D - J0-NUERER (G—S | Bs) @577 K (REAYISHY) 2017
=01 1,097,081,083[M, 47 -270—/V)L&@#E (G-S |1 Bs) &%
T7YR (BAREBANYIHY) 2017-01 571,566,939, F4 D - JO—/\
IVERER (G-S 1 Bs) BFT77Y R (BEBAvYIHY) 201611
1,355,206, 2703, &40 - JO—/NILEREE (G—S | Bs) EHFI7UR

EBARENYTIHY) 2016—11 891,978, 159FHT T,
* BEROFT RO Y OFIEEEF10, 159 T,

(1) BEBRRE L. —SRNSORNHEETAEDERZV. TTAZ
TESHGEAEEUT, LOSHEGBRE UTIMESNE T,

(X2) ENfEstERGEEd. BNEEEETALDERZVL. TAZTES
BEFERELT. LO25EEFEE UTBEENET,

22



	当ファンドの仕組み
	為替ヘッジあり
	設定以来の運用実績
	運用経過
	基準価額等の推移について
	投資環境について
	前期における「今後の運用方針」
	ポートフォリオについて
	ベンチマークとの差異について
	分配金について

	今後の運用方針
	1万口当りの費用の明細
	その他の計理データ
	収益分配金のお知らせ
	部分為替ヘッジあり
	設定以来の運用実績
	運用経過
	基準価額等の推移について
	投資環境について
	前期における「今後の運用方針」
	ポートフォリオについて
	ベンチマークとの差異について
	分配金について

	今後の運用方針
	1万口当りの費用の明細
	その他の計理データ
	収益分配金のお知らせ
	ダイワ･グローバル金融機関（Ｇ－ＳＩＢｓ）債券マザーファンド
	■当期中の基準価額の推移
	《運用経過》
	《今後の運用方針》
	その他の計理データ


