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@
@
7
2019 9 11

2020 3 10
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1
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2019 9 10 2020 3 10
1.0294 1.0479

1 (10,294 ) (10,479 )
€))

@

848,488,663 941,143,624

941,143,624

941,143,624
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2019 9 10 2020 3 10
12,520,970 6,447,351
18,021,333 61,158,409

3,940,099,200 2,751,938,410
36,760,628 25,169,372

4,007,402,131

2,844,713,542

4,007,402,131

2,844,713,542

62

62

62

3,607,852,426

2,564,578,139

399,549,643

280,135,403

4,007,402,069

2,844,713,542

4,007,402,069

2,844,713,542

4,007,402,131

2,844,713,542
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2019 9 10 2020 3 10
2019 3 12 2019 9 11
3,815,792,126 3,607,852,426
89,293,627 20,563,791

297,233,327

999,742,621

1,063,838,078

501,140,863

2017-01
563,448,180 544,337,720
2017-01
1,165,859,797 848,488,663
2016-11
878,801,828 670,610,893
2016-11

3,607,852,426

3,607,852,426

2,564,578,139

2,564,578,139
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2019 9 10 2020 3 10
239,479,617 59,928,581
239,479,617 59,928,581
2019 3 12

2019 9 10 2019 9 11 2020 3 10
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2019 9 10 2020 3 10

2019 9 10 2020 3 10

1.1107 1.1092
1 (11,107 ) (11,092 )

(€H)
@
3.3% JPMorgan Chase & Co
20260401 1,400,000.000 1,502,914.000
3.875% Credit Agricole
SA/London 20240415 750,000.000 799,845.000
3.477% Mizuho Financial
Group Inc 20260412 1,800,000.000 1,915,488.000
3.85% Mitsubishi UFJ
Financial Group Inc 1,800,000.000 1,993,032.000
20260301
2.65% State Street Corp
20260519 500,000.000 534,530.000
2.632% Sumitomo Mitsui
Financial Group Inc 1,900,000.000 1,982,916.000
20260714
3.9% HSBC Holdings PLC
20260525 1,700,000.000 1,841,253.000
2.8% Bank of New York
Mellon Corp/The 20260504 500,000.000 538,075.000
4.375% Barclays PLC
20260112 1,600,000.000 1,755,632.000
4.125% UBS Group Funding
Switzerland AG 20260415 1,700,000.000 1,899,852.000
4.55% Credit Suisse Group
Funding Guernsey Ltd 1,500,000.000 1,681,560.000
20260417
3.4% CITIGROUP INC 20260501 1,700,000.000 1,831,393.000
3.5% BANK OF AMERICA CORP.
20260419 1,600,000.000 1,720,720.000
3% Wells Fargo & Co
20260422 1,600,000.000 1,660,416.000
3.125% MORGAN STANLEY
20260727 1,700,000.000 1,812,642.000
3.75% GOLDMAN SACHS GROUP
INC. 20260225 1,700,000.000 1,835,099.000
4% BPCE SA 20240415 750,000.000 813,637.500
3.25% BNP Paribas SA
. 26,410.
20230303 500,000.000 526,410.000
26,645,414.500
(2,751,938,410)
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18 100% 100%

54/106



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2016-11

@) 38
59 2 2 12
133

0 6 6

) 193 2 1 7 2019 9 11

2020 3 10

55/106



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2016-11
6 7
2019 9 10 2020 3 10
20,042,467 9,234,492
976,085,190 743,841,602
29,618,478
996,127,657 782,694,572
996,127,657 782,694,572
13,972,703
12,765
5,700,000 5,625,000
129,107 106,255
2,453,038 2,018,826
39,388 36,888
22,294,236 7,799,734
22,294,236 7,799,734
950,000,000 750,000,000
23,833,421 24,894,838
973,833,421 774,894,838
973,833,421 774,894,838
996,127,657 782,694,572
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2019 3 12 2019 9 11
2019 9 10 2020 3 10
6
43,458,172 5,756,412
10,745,895 11,595,085
54,204,067 17,351,503
3,222 2,327
129,107 122,991
2,453,038 2,336,826
39,914 42,942
2,625,281 2,505,086
51,578,786 14,846,417
51,578,786 14,846,417
51,578,786 14,846,417
22,045,365 23,833,421
8,160,000
8,160,000
5,700,000 5,625,000
23,833,421 24,894,838
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7
2019 9 11
2020 3 10
6 7
2019 9 10 2020 3 10
2016 11 29 2016 11 29

1,250,000,000
950,000,000
76.0%

950,000,000

1,250,000,000
950,000,000
60.0%

750,000,000

6 7
2019 3 12 2019 9 11
2019 9 10 2020 3 10
29,533,421 30,519,838
13,437,790 10,943,376

29,533,421 1
310.87

5,700,000 1
60

30,519,838 1
406.93

5,625,000 1
75
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6 7
2019 9 10 2020 3 10
42,183,828 1,007,159
42,183,828 1,007,159
6 7
2019 9 10 2020 3 10
664,539,997 678,512,700 13,972,703 | 541,509,978 511,891,500 | 29,618,478
664,539,997 678,512,700 | 13,972,703 | 541,509,978 511,891,500 | 29,618,478
664,539,997 678,512,700 | 13,972,703 | 541,509,978 511,891,500 | 29,618,478
7
2019 9 11
2020 3 10
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1
6 7
2019 9 10 2020 3 10
1.0251 1.0332

1 (10,251 ) (10,332 )
€))

@

670,610,893 743,841,602

743,841,602

743,841,602
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2016-11

2020 3 31
785,878,993
41,143,089
744,735,904
750,000,000
0.9930

2020 3 31
2,622,405,583
0
2,622,405,583
2,363,826,398
1.1094

2016-11
2020 3 31

772,727,890
25,490,399
747,237,491
750,000,000
0.9963

2016-11
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799 9,980
260 8,525

C10 1
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2020 3
54 87,678
694 14,373,314
748 14,460,993
27 100,159
14 1,421,970
41 1,522,128
789 15,983,121
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2018 31 2019 31
28,709 28,489
0 554
201 214
12,368 11,468
82 98
47 56
41,410 40,882
1 213 1 206
12 10
200 195
2,614 2,821
2,456 2,804
158 17
15,066 12,799
8,600 8,493
5,129 1,836
183 183
1,072 1,070
1,078 1,183
34 31
18,927 15,827

60,337 56,709
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2018 31 2019 31
65 75
9,747 8,548
8 15
59 40
5,202 4,610
2 4,476 2 3,882
4,148 3,735
850 726
583 255
1,012 725
335 2
16,744 14,070
2,350 2,389
125 103
5 2
2,481 2,496
19,225 16,567
15,174 15,174
11,495 11,495
11,495 11,495
374 374
13,850 13,052
14,225 13,426
40,895 40,096
216 46
216 46
41,112 40,142

60,337 56,709
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2017 2018

2018 31 2019 31
82,510 76,052
733 673
83,244 76,725
40,392 35,789
673 694
9,816 9,066
955 1,057
8,860 8,009
839 1,351
1,579 1,557
249 228
500 513
53 55
13 13
762 746
53,300 48,459
5,840 5,755
377 373
3,973 4,145
477 510
1,012 725
788 796
55 64
195 178
501 472
1,281 1,291
316 374
46 34
977 907
1,528 1,819
11,531 11,693
18,411 16,572

70/106



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2017 2018
2018 31 2019 31

210 215

17 133

130 172

359 521

0 40

3 32

25 60

29 132

18,741 16,961

333 29

333 29

18,407 16,931

5,843 5,076

106 15

5,737 5,060

12,670 11,870
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2017 2018 31

15,174 11,495 374 12,231 12,606 39,276
_ . - 480 480 480
15,174 11,495 374 12,712 13,086 39,756
- - - 11,532 11,532 11,532
- - - 12,670 12,670 12,670
- - - 1,138 1,138 1,138
15,174 11,495 374 13,850 14,225 40,895

264 264 39,540

- - 480

264 264 40,021

- - 11,532

- - 12,670

47 47 47

47 47 1,090

216 216 41,112
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2018 2019 31

15,174 11,495 374 13,850 14,225 40,895
15,174 11,495 374 13,850 14,225 40,895
- - - 12,669 12,669 12,669
- - - 11,870 11,870 11,870
- - - 798 798 798
15,174 11,495 374 13,052 13,426 40,096

216 216 41,112

216 216 41,112

- - 12,669

- - 11,870

170 170 170

170 170 969

46 46 40,142
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2018 31 2019 31
29 31
235 264
2018 31 2019 31
4,406 3,788
2018 31
Daiwa Asset Management(Singapore)Ltd. 1,701
2019 31

Daiwa Asset Management(Singapore)Ltd. 1,719
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2,608 2,608
2,608 2,608
2017 26 2017 2017
11,532 4,421 31 27
2018 25
12,669
4,857
2018 31

2018 26
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2018 2019 31
2,608 2,608
2,608 2,608
2018 25 2018 2018
12,669 4,857 31 2
2019 21
11,868
4,550
2019 31
2019 24
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2018 31
1) 1)
28,709 28,709
12,368 12,368
7,631 7,631
48,709 48,709
(5,202) (5,202)
(4,476) (4,476)
*2 (3,286) (3,286)
(12,965) (12,965)

*1
*2

(

)
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2019 31
*1
1) 1)
28,489 28,489
11,468 11,468
8,380 8,380
48,338 48,338
(4,610) (4,610)
(3,882) (3,882)
*2 (2,805) (2,805)
(11,298) (11,298)
*1 )
*2
2018 31 2019 31
970 666
5,129 1,836
1,072 1,070
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2018 31
10
10
28,709 - - -
12,368 - - -
0 5,302 1,801 117
41,078 5,302 1,801 117
2019 31
10
10
28,489 - - -
11,468 - - -
554 4,284 2,227 1,227
40,512 4,284 2,227 1,227
2018 31
5,129
2019 31

1,836
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2018 31
134 55 79
4,196 3,740 456
4,331 3,795 535
3,299 3,522 223
3,299 3,522 223
7,631 7,318 312

970

2019 31
87 55 32
4,991 4,712 278
5,079 4,767 311
3,301 3,560 258
3,301 3,560 258
8,380 8,328 52

666
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2017 2018 31
1,963 210
1,963 210
2018 2019 31
389 86 -
3,517 128 40
3,907 215 40
)
2017 2018
2018 31 2019 31
2,318 2,350
159 158
166 171
38 52
2,350 2,389
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)
2017 2018
2018 31 2019 31
2,350 2,389
2,350 2,389
2,350 2,389
2,350 2,389
)
2017 2018
2018 31 2019 31
159 158
24 41
184 199
171 174
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2018 31 2019 31

719 731
244 182
16 170
162 141
94 94

68 32
297 240
1,602 1,592
200 164
1,402 1,428
159 159
164 85
323 244
1,078 1,183

480

2018 31
100

2019 31
100
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2017 2018 31

Daiwa Asset

Management |Singapo ( )

(Singapore) |re 133 100.0 1,701
Ltd.

MAS
MAS
2018 2019 31
( )
Daiwa Asset
Management [Singapo ( )
(Singapore) |re 133 100.0 1,719
Ltd.
Daiwa
Portfolio
Advisory(In [India 1,207 ( 910 3,293
dia)Private .
Ltd.
MAS
MAS
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2017 2018 31
( ) 1 1
100,000 23,216 3,913
2
3,000 3 1,020 233
100 4 1,048 1,055
2018 2019 31
( ) 1 1
100,000 19,975 3,400
2
3,000 3 1,052 173
100 4 1,063 1,055
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2017 2018
2018 31 2019 31
15,760.66 15,389.06
4,857.40 4,550.81
184 26
2017 2018
2018 31 2019 31
12,670 11,870
2,608,525 2,608,525
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2019

30

19,529
724
11,175
383

31,812

211

2,380
403

2,784

7,928
2,664
1,205
1,280

13,078

16,073

47,886

90/106



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2019 30

6,021
3,486
754
506
474

11,243

2,483
128

2,619

13,862

15,174

11,495

11,495

374

6,968

7,343

34,013

10

10

34,023

47,886
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2019
2019

30

35,076
309

35,385

15,895
6,272

22,167

5,954

7,263

968
148

8,083

8,083

2,313
15

5,785
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2019 2019 30

15,174 11,495 374 13,052 13,426 40,096
- - - 11,868 11,868 11,868
- - - 5,785 5,785 5,785
- - - 6,083 6,083 6,083
15,174 11,495 374 6,968 7,343 34,013

46 46 40,142

- - 11,868

- - 5,785

35 35 35

35 35 6,118

10 10 34,023
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2019 30
310
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Daiwa Asset Management(Singapore)Ltd. 1,639
2019
2019 30
14
472
2019
2019 30
901
2019
2019 30
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2,608 2,608
2,608 2,608
2019 21 11,868 4,550 | 2019 31 | 2019 24
2019 30
« )
*
1) D
19,529 19,529
11,175 11,175
7,986 7,986
38,691 38,691
(5,965) (5,965)
*2) (2,867) (2,867)
(8,833) (8,833)
- ()

*2
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1,836

827

1,068

2019 30
1,836
827

66 55 11
3,971 3,628 343
4,038 3,683 354
3,947 4,292 344
3,947 4,292 344
7,986 7,975 10

666

97/106



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2019 2019 30
2019 2019 30
90
90
90
10
2019 2019 30
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2019
2019 30
13,043.35
2,217.93
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5,785
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)
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2020 2 17 Daiwa Capital Management Silicon Valley Inc.

2020 4 1
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100,000 2019 3
50,000 2019 3

2020 7 27 JTC

101/106



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2019 12 3

102/106



o

XBRL

193

2019

31

103/106

2018

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2019 24

2019 31 60



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2020 4 10

193

2016-11 2019 9 11 2020 3 10

2016-11 2020 3 10

XBRL

104/106



10

N

2016-11 2019 9 11

XBRL

193

2020 3 10

105/106

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2020 4 10

2016-11 2020 3



o

XBRL

2019

2019

193

2019

20

30

19

2019

106/106

20
30

19

30

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2019 11 22

2020 31 61



	表紙
	本文
	第一部ファンド情報
	第１ファンドの状況
	１ファンドの性格
	（１）ファンドの目的及び基本的性格
	（２）ファンドの沿革
	（３）ファンドの仕組み

	２投資方針
	（１）投資方針
	（２）投資対象
	（３）運用体制
	（４）分配方針
	（５）投資制限

	３投資リスク
	４手数料等及び税金
	（１）申込手数料
	（２）換金（解約）手数料
	（３）信託報酬等
	（４）その他の手数料等
	（５）課税上の取扱い

	５運用状況
	ダイワ・グローバル金融機関（Ｇ?ＳＩＢｓ）債券ファンド（為替ヘッジあり）2016-11
	（１）投資状況
	（２）投資資産
	①投資有価証券の主要銘柄
	②投資不動産物件
	③その他投資資産の主要なもの

	（３）運用実績
	①純資産の推移
	②分配の推移
	③収益率の推移

	（４）設定及び解約の実績

	ダイワ・グローバル金融機関（Ｇ?ＳＩＢｓ）債券ファンド（部分為替ヘッジあり）2016-11
	（１）投資状況
	（２）投資資産
	①投資有価証券の主要銘柄
	②投資不動産物件
	③その他投資資産の主要なもの

	（３）運用実績
	①純資産の推移
	②分配の推移
	③収益率の推移

	（４）設定及び解約の実績



	第２管理及び運営
	１申込（販売）手続等
	２換金（解約）手続等
	３資産管理等の概要
	（１）資産の評価
	（２）保管
	（３）信託期間
	（４）計算期間
	（５）その他

	４受益者の権利等

	第３ファンドの経理状況
	ダイワ・グローバル金融機関（Ｇ?ＳＩＢｓ）債券ファンド（為替ヘッジあり）2016-11
	１財務諸表
	（１）貸借対照表
	（２）損益及び剰余金計算書
	（３）注記表
	（４）附属明細表


	ダイワ・グローバル金融機関（Ｇ?ＳＩＢｓ）債券ファンド（部分為替ヘッジあり）2016-11
	１財務諸表
	（１）貸借対照表
	（２）損益及び剰余金計算書
	（３）注記表
	（４）附属明細表

	２ファンドの現況

	純資産額計算書

	第４内国投資信託受益証券事務の概要

	第二部委託会社等の情報
	第１委託会社等の概況
	１委託会社等の概況
	２事業の内容及び営業の概況
	３委託会社等の経理状況
	（１）貸借対照表
	（２）損益計算書
	（３）株主資本等変動計算書

	４利害関係人との取引制限
	５その他

	第２その他の関係法人の概況
	１名称、資本金の額及び事業の内容
	２関係業務の概要
	３資本関係

	第３参考情報

	監査報告書

