EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

2020 17

Rogge

Rogge

1/112



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

@D
Rogge
Rogge
Rogge
Rogge
@
(11)
€))
©)
17
®
3.3
®
Q)

2020 18 2020 12 17

2/112



®

©)

0

an

12

Q)

©®

16

3/112

1D
1D

EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad



@

Rogge

EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

))

o A N B

Rogge

4/112



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
ooooodooodooodoooodd

))

o NN P

5/112



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
ooooodooodooodoooodd

12
480 12 1 2
32 26 9 4 2

6/112



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
ooooodooodooodoooodd

12

12

7/112



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
ooooodooodooodoooodd

2,000

8/112



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Oooooooooooooooooodad

HADEMBEMANRITTIANATU Y FIEFSEIBHAWTREL
FT.

cHROEMEBELVRTIDINITVYFESFEZEIERRAWRETIARTON ERRMER
TREBLEA+SFIYI -+ SRA—RHBERogge O— /b N1 FUw F-EZFa U
FA—Z 2772 HUTFHEEREER, SVVWET.) S ARTOEAFBORBEEIETSS
MERB LI R—IHF—T 7Y F R ERNRETEI PV E- T - 77 2 XA TERETWV
7.

O N7V FlEsER

sNATUFISERTER AR OEREH SR LS T. AENCE. SRR (MERMS M.
KAHEM) @EEEESENHDET.

SN T U BEESF UM R TR LR, TR R (E QR ) FEDSN TUS CE MO M (RIT
FiCE>TOAM) CAMLAERERO—AT. SR MEERUTREBETMT (77200 B0
FHWRLIFSBRI SR PRITEETHNEEARRFCLOFR(FLRERS) 0TI WLWORDES
FERFLEPELNEYNERETNICENHIAEFHE. RITELCE>TREFELTORBEHE
fFo T HAEMBOPMICUBET ILBIGNET.

B

HEMASLUTRBAGCLO TR LROLSTARN TECLEENBOET.

9/112



EDINETOOOO
O000000000000000000(E06433)
OooOooooOoooooooooboood

NATUw FERD A—JE NATUw FEEHOITL v E (o A—37E)
ELI“ JJ'.EL‘ !L‘
wEaES

A\ f\ HESHER Vo F) ERYDUAD
175 OFA S50 S | |wasmicn s
{F HEA p E g:-#:.::gﬂ
MRS N 1 Bl [2ewsecivam
E: - ﬁ ' sl BLERBETH
3 ) k&B
E i i £ EE TR
i ¥
* i r W — V

Fa-E

x BOE A~ U2

# LIERACE, MU PERAVASENENEY.

B @ i BRTHRoSERLAEC. SAFECPERHBEFL D LAEFAORUSYSSEBROC L. TOT. Bl
HESCHEATHEN B < AN 7. BEERCESH 0L RALEMA, &, HAWMEYHS TBEA
HEMHNBEDEY,

EEHEIS  RYCHAPERRE EEERT IR AE<BEARE > 2 ERL SENEAIES B
EOEERRNCELTE - AHEOSRESIS T LA TES S LSHE) MBS HL TEES
nalskcEnLEEEEHoEhEsTY.

gEil. N FUY FEEHCRTS—BNERBEERLELOTED. ®TLETATERTLOTEHEDEEA,
AUy FESICR. SREELYRFRTHEERELCATRCSHS EPNLLES. iz LdBal
HBHOET. (—HONTFU Y FIEBC2VWTR. BETE0fRrHERRS0ERC LD AFLblHE 88
FRCERThSBETNBDET.)

REANRIFIMERICSLTHREES (BBBIE) HYLIEEFIZH
DELET.

s HERBEIEFRENRETAINS TV FIEHE. EUBEFIC
BWT. A—FT 1+ —Z3t. SE&P #. 71 wF41 (2020 & 3 B*b

R) OuwThbhLbiBEEEIEYL FOBE T ETIREL TSN
1 7Uw FIESEICRNET.

HEMEICEN A RERENRBC FA > BEICBVTH, BREASIFS
- & BERYIFIC BV T LERAORESHBT SBaNENET,

SARITE SHHEWE

HEMESLUNTREEEHCL TR EEL S BERANTERVESHSEDET.

10/112



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

[®EE ERoggett RN« TU v R T 7 VB (3.
[A3—X (F1ERHER) | & ERRLI-R (F1TRER) |
holEpENET.

 TAO-A(F1ERBELCSVWTR.EEMRTHINERBEROBARECOVWT. R

AlELTHEFATORBA Y VETVWETEEL. SBED ) A ERECHFETEDSLO
TRBDEEA.

s MR- (F1ORER)ICEVWTIR. LB THINELREXOBEINEELCOWT.
EE L TTEEEESTD, /7 ELEL nABES| ETVWET.

STHI-Z(F 1 ORER),OHBFEATOABAY IELIUEREFIILI-A(F 1 ORER),
DA FILTOREERS|EHEREERCEVWTITVET.

STHI-A(FT1ERERELETRFLI-A(F1EORBEVLNMTOANvF Y IRTERE
Bho

N7V FEEFEFDRENER X [Tokio Marine Rogge Asset
Management Limited] (SR&:B_LRoggett) MITLET.
« AEFRERCSTIN TV FIHFOERADER KELLNOBERRBEOIEXE L
TOHBNS| EEHET.)XTHEEE E Rogge #HiHTVWET.

. NEHSREIIC ST B3EEMAY S X0HBERTOABAY JlE, HEEL7 LY FTRY
Av bk HITUET.

Tokio Marine Rogge Asset Management Limited

FhiENE BEOEL
BT () WHBELFPEvETRIALE 50%
FUPLYGLAllIanz Global Investors) 50%

WHE FRogge#t B HRAMOREEERASHFIPLVGIDIO—/LRHEEFEF— LD/ D
NoEERALGERETVET.
JO0-NILRSERCHEY SLRRROTOT7 v 3t ILERE.

«J0-NILAFERICHEE

SHEF—LR O 084FEICEEANRBOROTHAEREDY Ky TR EN-Rogge it DiEHEIERL Y
O—/ ¥ B I L.

Z2ONTETACERT RO ERSH TESFUFPYYGIERogoet BB ES Rogoet B ORES
BRF7OERCFUFAYGINETSRBLESRENES.

SERERLTERF—LNBHEEER
RGP F SRR R e F—LEREITTLET .

=

HERESIUBENEFICE TR, LEOISGEANTEGWESHBDEY.

11/112



727 FDEEH

s PPV E AT D7 XAARCEIDERETVWET.

AT Uy FERTFLE

iAo

I

BEE
(BaE) 0
S
BRftd
RS

(A}

WHF LRogge

Ha=-2
(E1E =)

#EIL3-2
(16 RME)

WM E2E5590-45 R
WA tRogoe/ DT -NA 1k
T¥TF—T T
(AT AANERTAEERAE)
o
BEAMOS2
n (HEEAETY/
E ARVD AR~ )
) EEILDSR
(B AR/
REELELOAB®I)
1 o)
=y HRSL
RR—H-—TruE
T (EnemeTERER)
Akom

EDINETOOOO

O000000000000000000(E06433)
OooOoooooooooooooboood

-y
2R
1_’5:) RO
=1 k8 | & REBH¢
RTTS
W | Uy
o | usw
BT (1‘52:‘;'.
ERRES| \maerat
SR L L
A==
(nmphu}
o
| mare
E |ﬁm;.~ttuw
EIES
ARALES

=

MIZpUF A7 2pn AL L. O R B EES - OERENL T. REg iR R R IT AT .

«HEERERICEL T RAFLBEAONT Uy FIEFSICEL TR RRlE L TRRESNTED . AFLRV 08
S| ZfT o ET. THEMAS S TIRRFILRED - HBUOREA v IETVET.

ER 1A HIR

* A BANOEBREBTVWEEA.

NEREE HAERREANORUBRIISCEFRERDTIELZA.

BEMESLUNREEFCLoTR. LEQLSCERN TEGLWBSAHOES,

12/112



EDINETOOOO
O000000000000000000(E06433)
OooOooooooooooooooood

HEcHE OF1MREETVET.

* 9B 1T HARBOBRSERERE) ICREETWRAELTROGHICBSEFRETVET.

FEMBRAL. EREREO.ABHEZZVELAFOSSLURRE(IEREI 37§02 HL
LEF.

RESESHAZ. ESRSHNBREMOKR. TRBEAFEMRLTRELEY ALL. SRR
LHOBEEICR NURFEETTORVWIEHENET .

{1 A— @Y
RE 18 28 i 3R 4H 58 | 68 7H i 88 ;gﬁ f:1DH;H=‘::§12.F-J

e &

QAR A=JETH . AREOFBEEOZLUVELVEOENCOVLT. FR-FETILOTRSHELA.
EfosESMERRBECHUCTARAREAZT,

HaElBELUGRBEFCE > TR, LEAOLSTERN TECLWRENHIET, |

13/112



EDINETOOOO

O000000000000000000(E06433)
Oooooooooooobooooonoad

J EEEREOREERORED S X~

« BEERYOREEIEDE. G PAFF LV ORENREECNA T, HBREIOXRELHH
LADBERGBRIRT S LN TESLIRHTNARAERTT.CRFILO-A(F1@REE),
HFELLET.

il R O R R R OOEH D A—JE

LES

iﬂﬂi‘ﬂ' AED
‘iﬁ =

G BRI OESICE. SEHE HRERONHTOAR A ONRET LT ECHENRETY.

s AEBREOBRBERONEEELTR.LUTO 3 20EENBEFENET,
INSORGERICHEELULTUAIFRELTVWS ZECEENBETT.

’ U gli=
-G -G - =D
EFOET MBI AR OB ST *E;?LTHQMIEHI
>
R R OER D
SRR
N TUYFRSED TUS7 L (BRI ORE) =
@EOLE DRE ANEEORE
-SAD LR BRSO & LTI R
RiTROHE RO < ()
BRNEREOERD
R

SRS R, & TR R REOWME A ERRORE, HERSICESTLIPLISHEELSSORE) AR
HSICE B2 HEHEBLSHORAIBRELERA.

EFAEASOBSHE. ARESICLSTLEPL/ DA FIENESFETOEEERINAZVEBSHEDET .

HAETRIEISMECEERSICL-TH., AENSIICESTLEF L/ JARYERBBUTE ERESRBEES
WENEDET.

@
2013 11 13

®

14/112



ME T EEEE

EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

Lo = AR

YRtz ST - FIAF—
=8 RogeeTO— 5k - nd FU 2 F -
EtXallFa-A- 272 F

TA-TH-Z72F

wH-2FF
(e SR

Weig

HITUF

WER Ryt R A TU » FEERT 72 F

-3 (F1O3REE

F#FI3-2 (51 OEREE)

&=t

WeERtFE» Y294 AN
155E B & O E R EE 2

Iﬁ% EREEOIm L ICET DM

[Ez]
iR =it

B - I IRl L, —TREREEEES
WREE SfCE: « BHEDE - (HiRE OFRLLE

FES
ZHUF JIEEBTHA&H
i s n e [ f=56 F3E ]
iﬁ?ﬁgﬁaﬁﬂﬁ B&Y AR 37 A EHEBTERSH
{55681 IR - BIEEE

GE1I 7PV DS - RERE &ES
: 1 - FEEAat - B OfE FIEETS RS
i WRELIHTLNET.

CGE2IERFESI T IRARAOSME. B9

BiASME L F ST, IR AR - BRI - RS |
| ImEsEE - BE - EREOETIMYE OERLFICOLTRES HTLIET, |
BER (D)
L -r AN E-T N I o b i 4 )
aJa-nk- nd FU=F- Eﬁﬂ)ﬁﬂmnﬂ%ﬁ
B FEalzs—A- 77 UF Tandy o Fiks
AR s (B HERRIEE %
(F T /‘H (A7) T } J:
\ I_Wjﬁ -rgza BB e
TR - = EEEE@%
18 5 REEE-ARET Ba ]| )
20 2020
1885 12F FmmBEin 7 GF  mREELEEE -7 FobBIC LY. BEER
B 2 OEESATEE T T, BEBLET L - - RERRERSEE0SE
W TEAE 2 (EA TR
1987 2 B #ERFE L L TE
B 6 B SIS
1991 4 B BAE LB EEDBRFFERIG
1993F 5 FEELE7 v w2y A 0 eI IRET R L. HEERELD
Tt e LT ORIFEE
2007 0 B ERdmsnivdFEE L L TSR
4F 4 H EEELE7YE v =20 A 0 M ERICHERER
2016E10F REEETEERGRAFA =L &
2020
38,300 100.0

15/112



@

€3

€y

€))

€y

¢)

€y

®
®
4)
®)

(©)

€y
®
®

EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

Rogge
Rogge
Rogge
15
@ ) @ ®
Rogge
Rogge
(€))
14
®)
14

16/112



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

4

Rogge

Tokio Marine Rogge Global Hybrid Securities Fund

10

2021 10

0.667

0.01 10,000

CIBC Bank and Trust Company (Cayman) Limited

Tokio Marine Rogge Asset Management Ltd.

2008 28

15

®

17/112



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

1. XHBEOS5E

FadEER= (1PC)

1) EFIVIIFERIHORTE

2 27l FERRHERTE
3. F— 7 VADHIE 2 < 1B A=

[=)

B

4. N 74—~v»AFE ERSA

ERERESS (PRC
< 1B/ A=

10

2020

Q)
17

18/112



®

o 0O T o

19

21

100 10 100

27

20

21

20

19/112

EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

20/112



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

€Y

)

®

37

21/112



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

=) A EREH >

<{H 215 EH >
EFIUR 2 OIEE - BT RS
E?ﬂ.'__f'-f‘—l‘:ﬂ'y?T Tﬁ?ﬂ.'?-f‘—l‘:!ﬁ'yf-'
<AFS A7 25> < EHY 2 OEEEEF] >
ORSETIETIER 58 | | Somng Al PRI vT 3
O EREEDF(
OFHFUR D, (SAUR HOIEE- B2 5

<AVISAF7AFEBE <HEHERZEE=
(FEIA 1[0 - REe) ([REIA 1@ - BEEF)
AT FAT AWM ROHEE - BEETL. EAWE FORES T L.
AT AT AMMEEE - EQLESHIZHHE B e EiTH 0T HEE LTHEOSLGER
FichIEWEOIR - ERICHET IRTE FRODEE - @EELSLET.
T Ed.

}.'!'.'IIIll-..'l'.lIIl'.ll"llll'.l"llll"l'lllll"l'l'llllll-l"l'lllll'lh
.'F'III-'.'I'I'IIIl-'l"l'llIlll‘.l"l'llllll‘.'l'l'llll'l'l'lllll'."'l'lllll-‘."*

<SP AR >
ERERICHL ESFHOEE

22/112



EDINETOOOO

OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

l SEEH 2015%4H8~2020%38
7/ FOEMBERS SU PV EERBNBHAEISALD
SEEEEABEHROMEE HEROLR

EESEMOEAFICE I RS IR REN W FrUFEENLRES SAEERMICHEETESLSIC
IEMORERERTLELOTY, {FRIL 2O TY. BESEMODEAFRICSHSEE /M
DERFERGFIE  BAME- BMITRRLLBOTT.
M- (F1EREE)
(7 (%) (%)
17.500 100
15,000 BO i
: e e - ek 5 ...*ﬂ.
FEETHSRERENEN
12,500 R — 60 e Al
10,000 40 a3t
19.
7.500 20 |-10.9 e L el
5,000 h.h,.ww.,w,ﬂw-mﬂm 0 ﬂ A ﬂu_ﬂl—ﬂ
-6,7 4,0
2,500 e | 2 | 78 S R
220 . b s
0 -40 :
2015/04 2016504 2017704 2018/04 2019704 2020/03 JrrF | B¥E SlEs YREE DFER SEER wRER
22 | 68 [ 80 [ 42 [ 20 [ 1.2 | o6

HrESEPRERGEHE. RINSERTERRELELOL
LTHBLAEREHTEY. EEORREH 2 RE3 0
SFENET.

HEMmERD. BNy EREAERLATOELTHELT

HEETOREISAN 7P/ FORENRERBOETA.

BIFPYFREEEHERERENOEMMERTT. RN
SFEEEREALELOELTHRELTVWSLS. EROEY
EHCESWTHRLCEMMEE LIRS BES NS0

Waten, EROBREHCESOTHEL - EMBERS EY.
RGBS BOET,
AFILO—Z (F1ERFEE)
i (%} (%)
17,500 100
4 B 0 TR SO L SR AR ¥ ST rn |
15‘ Dnn i h..:r_ lr:l ’.-13151' 1-'-1.1:;‘” 5’“- su ‘-IF!H.
12,500 &0 & vl
41.9
\ 37.2
10,000 40 6.6 2 =)
7.500 |||| I | 20
1N el weennttlll
5.000 "'||||||' 1l 1 e gt [NNIT] o
2,500 ZrvEnsmmEEEn) | B R ol o
aan e g
o &0 . =274
2015704 20186704 2017/04 2018/04 2019/04 2020403 FroE | B Sl SEEE DA TEEE RRES
EEDl 51 | 62 [ 2o [ 42 [ 20|12 ] 06

HARERTREREND. RONyEEERERELIbOL
LTHELEEREHTED. EROEREMHE2RESA
ENEDET.

HEMRERDL B ERtAERLALOELTHELT
WS, EFOBREMCE SO THEL EMREES
ERGHBESYEDET.

HETORESSAN P EOERTREGEOERA.

EFryFRTEEERAEREEOEMRERT T, B3W
HESETRERLELOELTHELT LSS, BEOEE
EHCESLDTHEL-EMRERE AR S WMENSHD

E7.

BT

LtREFBEOERATHD. FEOPEEERE-RETILOTEHNEL A,

23/112



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

)

B¥E  TOPLX (WS (Bdd)

SAEE MSCIDSH-T1EMN (R, A~—2X)

WREE MSCIZT—V»&-F—fob-TxFy o (BEAd. A~-2R)

EXEA NOMURA-BPI (EH)

EARM FTSEEREMS YTy IR (M<BF. A~-32)

lim JPELAY - HIATE RUE A FYIR-TF=V T =y 0=/ UL F41 =2 T71F (Ax=3)

STOPIEERERRIMYREL TV LNENER-E2ENOoBy S HL2RERNT Y. TOPXORE@S L UBRL. NEEARIRCONRETRD. TOPXCRY S
FTETHHRELT/ NP0 ERESEIRYHLEY, ERESEIMNE. TOPIXGHEREORELLRLRBONZ0EE. SROIL. TOPIKORBORE. BMOSLE
TIREFBOET, SMECIOZ P (BE2e. [<-2) L8, MECIHYRELTLCEF TR FEZAROBATHORY SRILARNCRERNT 7. MR
OEOTE. DENEEEQS—GoMPEMSCICARLET, B MO EREROASEEETINNELUVERERET OMNERLTLE T MCIRONIES LT
VFUOIn=BErREETRN. WE SEETECCRRL ANTLEY, MACRIBT P FERERLL, TRHEAL L REREVRLERL,  BMICITY-—
udeF—tryb A Fr o2 BEAY, -3 & MECIHYRBLTVLSEREDRESIoRFEEASNENSERTY. ANROE 7. DoMEs-£otk—0o
MHRMECIR AL 2T, X, MR AEROAE SRR T L AHNE 2L REFLT ORI ERLTVEY, MECIHOFBSLCY 2 Py in—BEnL SRR
H.mW. RESTLIEERUGATLEY. MSCIRR 7y FEGREE S, 77 EroEl st EsRELRVERA.  @NOMURA-BF (TR . FHESFLET
2ETOORAEECRAENHACETLACMRET LB REEERTT. ©5. NOMURA-BP IS CRTSETE. ARE. DRHENFoR— U0l BREnCe
mLEy. @FTSEEAEMTLF 03 (MIBE, H—32) & FTSE Fived Income LLCTATEEL N, BEER EFEEDOEACES FEE L SHRoNEEET
HINFELERBT A FrR2ATY. SO VT 2A0F—76. MEREOHEBBRELTED, FTSE Fied Income LLCR . SAF-FOINESLURSBEERECY. ER
F-FORE. REELGARC SFACATERVESL, SO Fr lARRTSENASONNRE T OR—UOWBIEFTSE Fixed Income LLCZMMALET. BIPE
Az et A b oY B A F SR T L e P by 2 0= (e F o= AP B [A=20 . JP. Mergan Securities LLCY AR, SELTOS, KIS
RE TR ARBTORENBRICLEEERTY, B PRI M Ak B K o F PR -ET=D 2 a Fairy e FOA= R - F =227 F LR T AW,
NNEHEMR DR O0ENE. JPMorgan Securities LLOCMELET,

ENEA SR AR~ P RLCLSEREEELT. A= ELTIVETY,

LERAZORATHD. HEONEAFETE RETILOTREVEEA.

o
3.3

@

®

1.0153 0.923

0.28 0.62 0.023

1.6923

24/112



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
oopoodooodooodoooodd

0.677
Rogge
0.01 10,000 10,000
@
0.011 0.01
66 60
€y ®
®)
20.315
15 0.315
20.315 15
0.315
2037 12 31 15 x 2.1

20.315 15 0.315

25/112



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

15.315 15 0.315
2020
2020 3 31
€))
Rogge
119,968,539 98.12
10,009 0.00
2,282,383 1.86
122,260,931 100.00
Rogge
19,029,923 98.03
10,009 0.05
370,640 1.90
19,410,572 100.00
Rogge Rogge
6,014,100 37.00
10,236,509 62.99
16,250,609 100.00

@

26/112



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

Rogge
) )
() () )
Tokio Marine Rogge
Global Hybrid
o 14,856.7851| 8,880.6000 131,937,165 8,075 119,968,539] 98.12
Securities Fund
JPY Class Units
9,896 1.0115 10,009 1.0115 10,009 0.00
Rogge
) )
() () )
Tokio Marine Rogge
Global Hybrid
o 1,407.8511| 14,712.4300 20,712,910 13,517 19,029,923| 98.03
Securities Fund
USD Class Units
9,896 1.0115 10,009 1.0115 10,009 0.05
Rogge
98.12
0.00
98.13
Rogge
98.03
0.05
98.09
Rogge
Rogge
Rogge
Rogge

27/112



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

a.
) ) ) )| ¢)H
1 1.30| 2020/06/19 2,000,000f 100.30 2,006,140| 100.26 2,005,320] 12.33
2 1.17| 2020/06/19 2,000,000| 100.27 2,005,400| 100.23 2,004,780 12.33
3 1.37| 2020/05/27 2,000,000| 100.22 2,004,400| 100.20 2,004,000 12.33
b.
)
37.00
37.00
€))
Rogge
1 1
) )
( ) ( )
1 (2014 9 17 ) 674 674 1.0556 1.0556
2 (2015 9 17 ) 453 453 1.0627 1.0627
3 (2016 9 20 ) 533 533 1.1175 1.1175
4 (2017 9 19 ) 307 307 1.1561 1.1561
5 (2018 9 18 ) 203 203 1.1144 1.1144
6 (2019 9 17 ) 124 124 1.1854 1.1854
2019 3 142 1.1371
4 143 1.1459
5 143 1.1443
6 154 1.1722
7 155 1.1806
8 126 1.2005
9 125 1.1922
10 125 1.1952
11 137 1.1994
12 138 1.2046

28/112



EDINETOOOO

OO0000O000Oo00DoO0O0oOo(Ees433)
ooooodooodooooooodod

2020 1 140 1.2189
2 140 1.2239
3 122 1.1028
Rogge
) )
) )
1 (2014 9 17 ) 27 27 1.1409 1.1409
2 (2015 9 17 ) 33 33 1.2972 1.2972
3 (2016 9 20 ) 22 22 1.1739 1.1739
4 (2017 9 19 ) 49 49 1.3436 1.3436
5 (2018 9 18 ) 17 17 1.3367 1.3367
6 (2019 9 17 ) 26 26 1.4108 1.4108
2019 3 14 1.3666
4 14 1.3909
5 14 1.3671
6 16 1.3834
7 16 1.4075
8 26 1.4058
9 26 1.4217
10 26 1.4378
11 25 1.4517
12 21 1.4643
2020 1 21 1.4723
2 21 1.4978
19 1.3305
Rogge
Rogge
Rogge
1 2013 11 13 2014 9 17 5.6
2 2014 9 18 2015 9 17 0.7
3 2015 9 18 2016 9 20 5.2
4 2016 9 21 2017 9 19 3.5
5 2017 9 20 2018 9 18 3.6
6 2018 9 19 2019 9 17 6.4
7 2019 9 18 2020 3 17 3.2
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Rogge
1 2013 11 13 2014 9 17 14.1
2 2014 9 18 2015 9 17 13.7
3 2015 9 18 2016 9 20 9.5
4 2016 9 21 2017 9 19 14.5
5 2017 9 20 2018 9 18 0.5
6 2018 9 19 2019 9 17 5.5
2019 9 18 2020 3 17 4.3
©)
Rogge
1 2013 11 13 2014 17 641,654,574 2,934,669 638,719,905
2 2014 9 18 2015 17 237,316,716 448,848,050 427,188,571
3 2015 9 18 2016 20 52,265,567 1,879,277 477,574,861
4 2016 9 21 2017 19 85,804,018 297,027,374 266,351,505
5 2017 9 20 2018 18 69,376,612 152,718,518 183,009,599
6 2018 9 19 2019 17 6,811,972 84,446,575 105,374,996
2019 9 18 2020 17 9,690,820 4,219,083 110,846,733
Rogge
1 2013 11 13 2014 17 24,119,485 — 24,119,485
2 2014 9 18 2015 17 26,191,212 24,149,274 26,161,423
3 2015 9 18 2016 20 883,808 7,728,124 19,317,107
4 2016 9 21 2017 19 25,806,528 8,075,405 37,048,230
5 2017 9 20 2018 18 4,361,464 28,377,167 13,032,527
6 2018 9 19 2019 17 8,408,752 2,712,610 18,728,669
2019 9 18 2020 17 331,786 4,471,937 14,588,518
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[2018

9

5

18 ]

[2019

9

6

17 ]

5,402,601 2,711,647
199,652,219 122,934,305
10,006 10,009
205,064,826 125,655,961
205,064,826 125,655,961
27,400 18,234
1,072,172 713,327
13 5

11,801 7,835
1,111,386 739,401
1,111,386 739,401

1 183,009,599

1 105,374,996

20,943,841 19,541,564
35,211,648 25,440,601
203,953,440 124,916,560
203,953,440 124,916,560
205,064,826 125,655,961
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O
5 6
2017 9 20 2018 9 19
2018 9 18 2019 9 17
22,237,192 9,314,427
64 3
28,705,920 782,089
6,468,664 10,096,519
4,902 2,446
67,919 36,760
2,657,459 1,438,019
29,332 15,816
2,759,612 1,493,041
9,228,276 8,603,478
9,228,276 8,603,478
9,228,276 8,603,478
1,375,669 1,426,173
41,575,674 20,943,841
11,243,375 1,161,880
11,243,375 1,161,880
24,022,601 9,741,462
24,022,601 9,741,462
1 1
20,943,841 19,541,564
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€))
6
2018 9 19
2019 9 17
1.
2.
2018 9 17 2018
9 18 364
5 6
[2018 9 18 1 | 2019 9 17 ]
1. 1 266,351,505 183,009,599
69,376,612 6,811,972
152,718,518 84,446,575
2. 1 183,009,599 105,374,996
6
2017 2018 9 19
2018 2019 9 17
1 1
14,241,544 6,211,068
0 0
23,130,678 14,605,545
20,970,104 19,229,533
58,342,326 40,046,146 3,800.33
3,187.92
|
6
9 20 2018 9 19
9 18 2019 9 17
1.

26
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3.
5 2017 9 20 2018 9 18
22,262,913
2
22,262,911
()
6 2018 9 19 2019 9 17
1,145,043
3
1,145,046
()
1
5 6
[2018 9 18 ] [2019 9 17 1
1 1.1144 1 1.1854
1 11,144 1 11,854
4)
1
@
@
Tokio Marine Rogge Global Hybrid
Securities Fund JPY Class Units 13,842.3945 122,934,305
13,842.3945 122,934,305
9,896.0000 10,009
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9,896.0000

10,009

23,738.3945

122,944,314
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Rogge
o
5 6
[2018 9 18 1 [2019 9 17 ]
563,374 604,357
16,932,376 25,897,484
10,006 10,009
17,505,756 26,511,850
17,505,756 26,511,850
2,116 2,207
82,622 85,723
1 1
870 858
85,609 88,789
85,609 88,789
1 13,032,527 1 18,728,669
4,387,620 7,694,392
2,207,360 2,594,178
17,420,147 26,423,061
17,420,147 26,423,061
17,505,756 26,511,850
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)
6
2017 9 20 2018 9 19
2018 9 18 2019 9 17
1,661,029 1,018,504
46
2,090,367 115,111
429,292 1,133,615
341 129
7,108 4,047
278,471 157,798
2,931 1,592
288,851 163,566
718,143 970,049
718,143 970,049
718,143 970,049
615,633 16,694
12,729,656 4,387,620
1,572,466 3,233,274
1,572,466 3,233,274
9,811,992 913,245
9,811,992 913,245
1 1
4,387,620 7,694,392

46/112



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

€))
6
2018 9 19
2019 9 17
1.
2.
2018 9 17 2018
9 18 364
5 6
[2018 9 18 1| [2019 9 17 ]
1. 1 37,048,230 13,032,527
4,361,464 8,408,752
28,377,167 2,712,610
2. 1 13,032,527 18,728,669
5 6
2017 9 20 2018 9 19
2018 9 18 2019 9 17
1 1
753,675 846,261
0 0
2,791,209 5,903,746
1,453,685 1,747,917
4,998,569 3,835.44 8,497,924 4,537.37
I
5 6
2017 9 20 2018 9 19
2018 9 18 2019 9 17
1.
26 198 2 4
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3.
5 2017 9 20 2018 9 18
826,925
2
826,923
()
6 2018 9 19 2019 9 17
152,987
3
152,990
()
1
5 6
[2018 9 18 ] [2019 9 17 1
1 1.3367 1 1.4108
1 13,367 1 14,108
4)
1
@
@
Tokio Marine Rogge Global Hybrid
Securities Fund USD Class Units 1,761.2544 25,897,484
1,761.2544 25,897,484
9,896.0000 10,009
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9,896.0000 10,009
11,657.2544 25,907,493
2
3
Rogge Tokio Marine Rogge Global
Hybrid Securities Fund JPY Class Units USD Class Units
Rogge
Tokio Marine Rogge Global Hybrid Securities Fund
Mitsubishi UFJ Investor Services & Banking (Luxembourg) S.A. 2019 2 28

Tokio Marine Rogge Global Hybrid
Securities Fund

@
2019 2 28

31,546,093,791
149,274,025
31,695,367,816

1,786,562,974
2,226,400
484,403,971
110,019,014
132,394,264
406,553,637
34,617,528,076

55,339,546
40,606,158
571,443,062
667,388,766
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Tokio Marine Rogge Global Hybrid Securities Fund

@

AUD Class

Resources Currency Basket Class Units

BRL Class
EUR Class
JPY Class
MXN Class
RUB Class
TRY Class
USD Class

2019 2

usb =
Usb =
usb =
usb =
usb =
usb =
usb =
usb =
usb =

O T o S e S S S =

Units

Units
Units
Units
Units
Units
Units
Units

28

o O o W P

14,067.
111.
19.

65.

.405580
.750250
.686200
.878194
. 751823

500000
320000
269550
896250

AUD
BRL
CNY
EUR
GBP
IDR
JPY
MXN
RUB
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33,950,139,310

1 JPY
1 JPY
1 JPY
1 JPY

8,054
6,309
3,884
11,075
8,632
6,235
4,669
2,883
14,514

0.008983 USD
0.006754  GBP
0.007889 EUR
0.012626  AUD



1 USD
1 USD

®

BELGIUM

5.334000
14.060000

BELFIUS BANK SA 1% 10/26/2024
KBC GROUP NV FRN 09/18/2029

BERMUDA

HISCOX LTD FRN 11/24/2045

CANADA

BANK OF MONTREAL FRN 12/15/2032

TORONTO-DOMINION BANK/THE FRN

09/15/2031

CAYMAN 1SLANDS

MIZUHO FINANCIAL GROUP CAYMAN 3 LTD

4.6% 03/27/2024

PHOENIX GROUP HOLDINGS PLC FRN

PERPETUAL

XLIT LTD FRN 06/29/2047

FRANCE

AXA SA FRN PERPETUAL

BNP PARIBAS SA 4.375% 09/28/2025

BPCE SA 4.5% 03/15/2025

CNP ASSURANCES 2.75% 02/05/2029

CREDIT AGRICOLE ASSURANCES SA FRN

01/29/2048

CREDIT AGRICOLE SA 4.375% 03/17/2025

GERMANY

LANDESBANK BADEN-WUERTTEMBERG 3.625%

06/16/2025

MUENCHENER RUECKVERSICHERUNGS-
GESELLSCHAFT AG IN MUENCHEN FRN

05/26/2049

TRY
ZAR

EUR
EUR

GBP

usb

usb

usb

GBP

EUR

GBP
usb
uSsD
EUR

EUR

usb

EUR

EUR

2,000,000
2,800,000

2,420,000

6,350,000

7,400,000

1,800,000

2,000,000

1,200,000

4,700,000
7,650,000
12,490,000
2,600,000

2,000,000

6,400,000

4,980,000

1,200,000

52/112

250,743,891
364,426,803
615,170,694

421,099,731
421,099,731

715,867,225

758,789,022

1,474,656,247

183,857,592

305,382,036

147,662,895
636,902,523

854,967,509
875,368,671

1,385,221,088

321,366,201

272,543,704

777,075,880

4,486,543,053

693,886,457

152,187,944
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2019 2 28

249,522,146
352,983,241
602,505,387

387,066,041
387,066,041

673,715,068

797,283,867

1,470,998,935

204,517,769

242,249,021

156,854,950
603,621,740

746,109,873
856,290,302

1,380,362,063

335,396,531

234,663,329

712,362,479

4,265,184,577

687,315,243

162,397,923

o A N DN

12.

.73%
.04%
LT7%

-14%
.14%

-98%

-35%

.33%

.60%

L71%

.46%
ST7%

.20%
.52%
.07%
-99%

-69%

-10%

57%

.02%

.48%



IRELAND
AIB GROUP PLC 1.5% 03/29/2023

BANK OF IRELAND GROUP PLC 1.375%
08/29/2023

ITALY

INTESA SANPAOLO SPA 5.017%
06/26/2024

JAPAN

DAI-ICHI LIFE INSURANCE CO LTD/THE
FRN PERPETUAL

FUKOKU MUTUAL LIFE INSURANCE CO FRN
PERPETUAL

SOMPO JAPAN NIPPONKOA INSURANCE INC
FRN 03/28/2073

JERSEY

UBS GROUP FUNDING SWITZERLAND AG
4.125% 09/24/2025

NETHERLANDS
ABN AMRO BANK NV FRN 03/27/2028

COOPERATIEVE RABOBANK UA FRN
PERPETUAL

DE VOLKSBANK NV FRN 11/05/2025

ELM BV FOR HELVETIA SCHWEIZERISCHE
VERSICHERUNGSGESELLSCHAFT AG FRN
09/29/2047

ING BANK NV 5.8% 09/25/2023
ING GROEP NV FRN PERPETUAL
NN GROUP NV FRN PERPETUAL

NORWAY
DNB BANK ASA FRN 03/01/2027
DNB BANK ASA FRN PERPETUAL

SINGAPORE

DBS GROUP HOLDINGS LTD FRN
04/11/2028

SPAIN

BANCO SANTANDER SA 3.125% 01/19/2027
CAIXABANK SA FRN 07/14/2028

MAPFRE SA FRN 03/31/2047

EUR

EUR

usD

usD

usb

uSsD

usD

uSsD

EUR

EUR

EUR

usD
usD
EUR

EUR
usD

EUR

EUR
EUR
EUR

5,300,000

5,800,000

1,500,000

6,910,000

4,300,000

1,290,000

3,000,000

3,800,000

4,600,000

1,850,000

2,700,000

6,670,000
1,850,000
1,670,000

3,900,000
2,100,000

5,500,000

3,000,000
1,100,000
2,000,000

53/112

846,074,401

663,473,054

742,053,230

1,405,526,284

171,502,030

171,502,030

796,992,374

533,393,470

125,730,568

1,456,116,412

318,506,856

318,506,856

416,569,479

630,708,708

248,812,258

320,144,268

745,141,972
220,468,273
239,555,347

2,821,400,305

467,819,516
244,355,731
712,175,247

718,652,173

718,652,173

364,610,750
141,124,060
239,987,727
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849,713,166

672,621,177

730,062,050

1,402,683,227

154,376,351

154,376,351

788,974,785

480,590,698

148,452,261

1,418,017,744

339,500,376

339,500,376

420,084,484

612,694,338

245,000,302

349,107,533

790,863,693
214,678,047
225,730,701

2,858,159,098

496,584,011
234,587,855
731,171,866

692,948,561

692,948,561

399,552,858
140,064,944
269,758,132

2.

Lo O O N

50%

.98%

.15%

.13%

.45%

.45%

.32%

-42%

.44%

.18%

.00%

.00%

.24%

.80%

L12%

.03%

.34%
.63%
.66%
.42%

.46%
.69%
-15%

.04%

.04%

-18%
.41%
.79%
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745,722,537 809,375,934 2.38%

SWITZERLAND
UBS GROUP FUNDING SWITZERLAND AG FRN

usD 2,000,000 218,359,992 194,297,915 0.57%
PERPETUAL

218,359,992 194,297,915 0.57%

UNITED KINGDOM
AVIVA PLC FRN 07/05/2043 EUR 2,000,000 278,625,891 291,986,774 0.86%
HSBC HOLDINGS PLC 4.375% 11/23/2026 usD 3,200,000 347,569,390 357,962,359 1.05%
PRUDENTIAL PLC 4.875% PERPETUAL usD 4,050,000 454,956,754 414,836,921 1.22%
ROYAL BANK OF SCOTLAND GROUP PLC

uSsD 3,450,000 422,037,198 403,394,960 1.19%
6.1% 06/10/2023
ROYAL BANK OF SCOTLAND GROUP PLC FRN

usb 5,500,000 606,759,968 620,286,693 1.83%
05/18/2029
SANTANDER UK PLC 5% 11/07/2023 usD 10,700,000 1,072,321,384 1,203,606,905 3.55%
STANDARD CHARTERED PLC 4.3%

usD 5,950,000 594,216,645 649,464,579 1.91%
02/19/2027
ZURICH FINANCE UK PLC FRN PERPETUAL  GBP 4,070,000 688,268,590 668,794,500 1.97%

4,464,755,820 4,610,333,691  13.58%
UNITED STATES OF AMERICA

BANK OF AMERICA CORP 3.95%
uSsD 9,820,000 1,135,477,714 1,093,490,305 3.22%

04/21/2025
BANK OF AMERICA CORP 7.75%

usb 2,950,000 496,152,228 445,719,328 1.31%
05/14/2038
BANK OF NEW YORK MELLON CORP/THE 3%

usD 4,350,000 453,184,215 457,816,898 1.35%
10/30/2028
CHUBB INA HOLDINGS INC 2.5%

EUR 2,600,000 339,008,298 336,026,027 0.99%
03/15/2038
CITIGROUP INC 4.6% 03/09/2026 usD 11,000,000 1,247,015,991 1,253,222,736 3.69%
CITIGROUP INC 8.125% 07/15/2039 usD 1,030,000 169,137,062 167,006,297 0.49%
DIGITAL REALTY TRUST LP 4.45%

usb 5,100,000 561,519,214 575,861,902 1.70%
07/15/2028
GOLDMAN SACHS CAPITAL 1 6.345%

uSsD 5,150,000 718,749,937 677,890,487 2.00%
02/15/2034
HARTFORD FINANCIAL SERVICES

usb 2,500,000 269,823,503 237,337,851 0.70%
GROUP INC/THE FRN 02/12/2047
HSBC BANK USA NA 7% 01/15/2039 usD 3,000,000 413,185,215 431,068,887 1.27%
JPMORGAN CHASE & CO 3.625%

usb 3,000,000 318,842,453 322,748,946 0.95%
12/01/2027
JPMORGAN CHASE & CO FRN 07/23/2029 usD 5,100,000 573,188,984 581,573,310 1.71%
METLIFE INC 6.4% 12/15/2036 uSsD 2,000,000 253,434,756 235,163,493 0.69%
MORGAN STANLEY 3.95% 04/23/2027 usb 10,140,000 1,120,061,421 1,102,958,150 3.25%
PRINCIPAL FINANCIAL GROUP INC FRN

usD 2,000,000 227,596,505 219,006,501 0.65%
05/15/2055
PRUDENTIAL FINANCIAL INC FRN

usb 9,000,000 845,881,683 1,040,993,359 3.07%
06/15/2043
SUNTRUST BANKS INC FRN PERPETUAL usD 1,600,000 163,699,604 166,702,144 0.49%
VOYA FINANCIAL INC FRN 01/23/2048 uSsD 1,950,000 216,362,245 185,685,096 0.55%
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usD 6,410,000 510,608,458 775,141,490 2.28%
12/15/2036
10,032,929,486 10,305,413,207 30.36%
TOTAL INVESTMENTS IN SECURITIES 31,546,093,791 31,695,367,816 93.34%
€Y
[2018 9 18 1| [2019 9 17 ]
2,782,011 3,304,955
12,997,690 7,499,475
4,021 1,924
5,633 4,287
15,789,355 10,810,641
15,789,355 10,810, 641
5,001,450 —
7 6
5,001,457 6
5,001,457 6
1 10,668,179 10,687,958
119,719 122,677
10,787,898 10,810,635
10,787,898 10,810,635
15,789,355 10,810, 641
@
2018 9 19

2019 9 17
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[2018 9 18 [2019 9 17 1
10,668,207 10,668,179
— 267,979
28 248,200
10,668,179 10,687,958
1,100,000 1,100,000
1,100,000 1,100,000
992,261 992,261

Rogge
991,474 991,474

Rogge
9,915 9,915

Rogge
9,915 9,915

Rogge
991,474 991,474

Rogge
991,474 991,474

Rogge
9,915 9,915

Rogge
1,454,905 1,454,904

Rogge
9,898 9,898

Rogge
9,898 9,898

Rogge
9,898 9,898
Rogge 9,896 9,896

Rogge
9,896 9,896
989,316 989,316

Rogge
494,511 494,511
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494,511 494,511
Rogge
494,511 494,511
Rogge
494,511 494,511
— 9,890
— 9,890
10,668,179 10,687,958
10,668,179 10,687,958
2017 9 20 2018 9 19
2018 9 18 2019 9 17
26 198 2 4
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5,910
(D
« 2 (2018
8 16 2018 9 18 )
2018 9 19 2019 9 17
825
825
(D
« 2 (2019
8 16 2019 9 17 )
1
[2018 9 18 1 [2019 9 17 1
1 1.0112 1 1.0115
1 10,112 1 10,115
€))
1
@
@
5,000,000| 4,999,550
1,500,000( 1,499,925
1,000,000( 1,000,000
7,500,000| 7,499,475
7,500,000| 7,499,475
2
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Rogge
o
2019 9 17 2020 3 17
2,711,647 3,397,870
122,934,305 124,900,992
10,009 10,009
4,500,000
125,655,961 132,808,871
125,655,961 132,808,871
4,899,621
18,234 16,958
713,327 663,558
5 8
7,835 7,270
739,401 5,587,415
739,401 5,587,415

1 105,374,996

1 110,846,733

19,541,564 16,374,723
25,440,601 24,507,774
124,916,560 127,221,456
124,916,560 127,221,456
125,655,961 132,808,871
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O
2018 9 19 2019 9 18
2019 3 18 2020 3 17
5,040,351 3,561,900
3

3,291,434 7,233,313

1,748,920 3,671,413

1,420 535

18,526 16,958

724,692 663,558

7,981 7,270

752,619 688,321

996,301 4,359,734

996,301 4,359,734

996,301 4,359,734

802,881 104,683

20,943,841 19,541,564

10,737 1,873,431

10,737 1,873,431

6,611,738 785,221
6,611,738 785,221
16,142,022 16,374,723
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®)
2019
2020
2019 9 17 3 17
183,009,599 105,374,996
6,811,972 9,690,820
84,446,575 4,219,083
105,374,996 110,846,733
2018 9 19 2019 9 18
2019 3 18 2020 3 17
2019 9 17 2020 3 17
1.
2. €Y) €Y)
@ @

©) ©)
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3.

2019 9 17 2020 3 17
1 1.1854 1 1.1477
1 11,854 1 11,477
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Rogge
o
2019 9 17 2020 3 17
604,357 500,375
25,897,484 19,300,230
10,009 10,009
26,511,850 19,810,614
26,511,850 19,810,614
2,207 3,012
85,723 117,906
1 1
858 1,222
88,789 122,141
88,789 122,141
1 18,728,669 1 14,588,518
7,694,392 5,099,955
2,594,178 1,978,417
26,423,061 19,688,473
26,423,061 19,688,473
26,511,850 19,810,614
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O

2018 9 19 18
2019 3 18 17

458,337 705,467

82,010 1,297,254

376,327 591,787

58 50

1,840 3,012

72,075 117,906

734 1,222

74,707 122,190

301,620 713,977

301,620 713,977

301,620 713,977

16,694 194,110

4,387,620 7,694,392

152,246

152,246

913,245 1,838,596

913,245 1,838,596

3,792,689 5,099,955
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2019 9 18
2020 3 17
2019 9 17 2020 3 17
13,032,527 18,728,669
8,408,752 331,786
2,712,610 4,471,937
18,728,669 14,588,518
2018 9 19 2019 9 18
2019 3 18 2020 3 17
2019 9 17 2020 3 17
1.
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3.
1
2019 9 17 2020 3 17
1 1.4108 1 1.3496
1 14,108 1 13,496

Rogge
Hybrid Securities Fund JPY Class Units

Rogge

Tokio Marine Rogge Global
USD Class Units

Rogge

Tokio Marine Rogge Global Hybrid Securities Fund

Mitsubishi UFJ Investor Services & Banking (Luxembourg) S.A. 2019 2 28

Securities Fund

@

Tokio Marine Rogge Global Hybrid

2019 2 28

31,546,093,791
149,274,025
31,695,367,816

1,786,562,974
2,226,400
484,403,971
110,019,014
132,394,264
406,553,637
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34,617,528,076

55,339,546

40,606,158

571,443,062

667,388,766

33,950,139,310

Tokio Marine Rogge Global Hybrid Securities Fund

AUD Class Units 8,054
Resources Currency Basket Class Units 6,309
BRL Class Units 3,884
EUR Class Units 11,075
JPY Class Units 8,632
MXN Class Units 6,235
RUB Class Units 4,669
TRY Class Units 2,883
USD Class Units 14,514

@

2019 2 28

1 USD = 1.405580 AUD 1 JPY = 0.008983 USD
1 USD = 3.750250 BRL 1 JPY = 0.006754 GBP
1 USD = 6.686200 CNY 1 JpPY = 0.007889 EUR
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03/17/2025
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1USD = 0.878194 EUR 1 JPY = 0.012626 AUD
1USD = 0.751823 GBP
1USD = 14,067.500000 IDR
1 USD = 111.320000 JPY
1USD = 19.269550  MXN
1 USD = 65.896250 RUB
1USD = 5.334000 TRY
1USD = 14.060000 ZAR
€))
2019 2 28
BELGIUM
BELFIUS BANK SA 1% 10/26/2024 EUR 2,000,000 250,743,891 249,522,146 0.73%
KBC GROUP NV FRN 09/18/2029 EUR 2,800,000 364,426,803 352,983,241 1.04%
615,170,694 602,505,387 1.77%
BERMUDA
HISCOX LTD FRN 11/24/2045 GBP 2,420,000 421,099,731 387,066,041 1.14%
421,099,731 387,066,041 1.14%
CANADA
BANK OF MONTREAL FRN 12/15/2032 usD 6,350,000 715,867,225 673,715,068 1.98%
TORONTO-DOMINION BANK/THE FRN
09/15/2031 usb 7,400,000 758,789,022 797,283,867 2.35%
1,474,656,247 1,470,998,935 4.33%
CAYMAN 1SLANDS
MIZUHO FINANCIAL GROUP CAYMAN 3
LTD 4.6% 03/27/2024 usb 1,800,000 183,857,592 204,517,769 0.60%
E:ggg;ﬁAEROUP HOLDINGS PLC FRN GBP 2,000,000 305,382,036 242,249,021 0.71%
XLIT LTD FRN 06/29/2047 EUR 1,200,000 147,662,895 156,854,950 0.46%
636,902,523 603,621,740 1.77%
FRANCE
AXA SA FRN PERPETUAL GBP 4,700,000 854,967,509 746,109,873 2.20%
BNP PARIBAS SA 4.375% 09/28/2025 usD 7,650,000 875,368,671 856,290,302 2.52%
BPCE SA 4.5% 03/15/2025 usD 12,490,000 1,385,221,088 1,380,362,063 4.07%
CNP ASSURANCES 2.75% 02/05/2029 EUR 2,600,000 321,366,201 335,396,531 0.99%
CREDIT AGRICOLE ASSURANCES SA FRN
01/29/2048 EUR 2,000,000 272,543,704 234,663,329 0.69%
CREDIT AGRICOLE SA 4.375% usD 6,400,000 777,075,880 712,362,479 2.10%



GERMANY

LANDESBANK BADEN-WUERTTEMBERG
3.625% 06/16/2025

MUENCHENER RUECKVERSICHERUNGS-
GESELLSCHAFT AG IN MUENCHEN FRN
05/26/2049

IRELAND
AIB GROUP PLC 1.5% 03/29/2023

BANK OF IRELAND GROUP PLC 1.375%
08/29/2023

ITALY

INTESA SANPAOLO SPA 5.017%
06/26/2024

JAPAN

DAI-ICHI LIFE INSURANCE CO LTD/THE

FRN PERPETUAL

FUKOKU MUTUAL LIFE INSURANCE CO
FRN PERPETUAL

SOMPO JAPAN NIPPONKOA INSURANCE
INC FRN 03/28/2073

JERSEY

UBS GROUP FUNDING SWITZERLAND AG
4.125% 09/24/2025

NETHERLANDS
ABN AMRO BANK NV FRN 03/27/2028

COOPERATIEVE RABOBANK UA FRN
PERPETUAL

DE VOLKSBANK NV FRN 11/05/2025

ELM BV FOR HELVETIA SCHWEIZERISCHE

VERSICHERUNGSGESELLSCHAFT AG FRN
09/29/2047

ING BANK NV 5.8% 09/25/2023
ING GROEP NV FRN PERPETUAL
NN GROUP NV FRN PERPETUAL

NORWAY

DNB BANK ASA FRN 03/01/2027

DNB BANK ASA FRN PERPETUAL

SINGAPORE

EUR

EUR

EUR

EUR

usb

usD

usb

usD

uSsD

usD

EUR

EUR

EUR

usb
usD
EUR

EUR
uSsD

4,980,000

1,200,000

5,300,000

5,800,000

1,500,000

6,910,000

4,300,000

1,290,000

3,000,000

3,800,000

4,600,000

1,850,000

2,700,000

6,670,000
1,850,000
1,670,000

3,900,000
2,100,000
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4,486,543,053

693,886,457

152,187,944

846,074,401

663,473,054

742,053,230

1,405,526,284

171,502,030

171,502,030

796,992,374

533,393,470

125,730,568

1,456,116,412

318,506,856

318,506,856

416,569,479

630,708,708

248,812,258

320,144,268

745,141,972
220,468,273
239,555,347

2,821,400,305

467,819,516
244,355,731
712,175,247
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4,265,184,577

687,315,243

162,397,923

849,713,166

672,621,177

730,062,050

1,402,683,227

154,376,351

154,376,351

788,974,785

480,590,698

148,452,261

1,418,017,744

339,500,376

339,500,376

420,084,484

612,694,338

245,000,302

349,107,533

790,863,693
214,678,047
225,730,701

2,858,159,098

496,584,011
234,587,855
731,171,866

12.

Lo O o N

57%

-02%

-48%

.50%

-98%

-15%

-13%

.45%

-45%

.32%

.42%

.44%

.18%

.00%

.00%

.24%

.80%

.12%

.03%

.34%
.63%
.66%
.42%

.46%
.69%
-15%



DBS GROUP HOLDINGS LTD FRN
04/11/2028

SPAIN

BANCO SANTANDER SA 3.125%
01/19/2027

CAIXABANK SA FRN 07/14/2028
MAPFRE SA FRN 03/31/2047

SWITZERLAND

UBS GROUP FUNDING SWITZERLAND AG
FRN PERPETUAL

UNITED KINGDOM
AVIVA PLC FRN 07/05/2043

HSBC HOLDINGS PLC 4.375%
11/23/2026

PRUDENTIAL PLC 4.875% PERPETUAL

ROYAL BANK OF SCOTLAND GROUP PLC
6.1% 06/10/2023

ROYAL BANK OF SCOTLAND GROUP PLC
FRN 05/18/2029

SANTANDER UK PLC 5% 11/07/2023

STANDARD CHARTERED PLC 4.3%
02/19/2027

ZURICH FINANCE UK PLC FRN
PERPETUAL

UNITED STATES OF AMERICA

BANK OF AMERICA CORP 3.95%
04/21/2025

BANK OF AMERICA CORP 7.75%
05/14/2038

BANK OF NEW YORK MELLON CORP/THE
3% 10/30/2028

CHUBB INA HOLDINGS INC 2.5%
03/15/2038

CITIGROUP INC 4.6% 03/09/2026
CITIGROUP INC 8.125% 07/15/2039

DIGITAL REALTY TRUST LP 4.45%
07/15/2028

GOLDMAN SACHS CAPITAL 1 6.345%
02/15/2034

HARTFORD FINANCIAL SERVICES
GROUP INC/THE FRN 02/12/2047

HSBC BANK USA NA 7% 01/15/2039

EUR

EUR

EUR
EUR

usD

EUR

usb

usb

usb

uSsD

usD

uSsD

GBP

usb

uSsD

usb

EUR

uSsD
usb

usb

usD

usD

usD

5,500,000

3,000,000

1,100,000
2,000,000

2,000,000

2,000,000

3,200,000

4,050,000

3,450,000

5,500,000

10,700,000

5,950,000

4,070,000

9,820,000

2,950,000

4,350,000

2,600,000

11,000,000
1,030,000

5,100,000

5,150,000

2,500,000

3,000,000
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718,652,173

718,652,173

364,610,750

141,124,060
239,987,727
745,722,537

218,359,992

218,359,992

278,625,891

347,569,390

454,956,754

422,037,198

606,759,968

1,072,321,384

594,216,645

688,268,590

4,464,755,820

1,135,477,714

496,152,228

453,184,215

339,008,298

1,247,015,991

169,137,062

561,519,214

718,749,937

269,823,503

413,185,215
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692,948,561 2.04%

692,948,561 2.04%

399,552,858 1.18%

140,064,944 0.41%
269,758,132 0.79%
809,375,934 2.38%

194,297,915 0.57%

194,297,915 0.57%

291,986,774 0.86%

357,962,359 1.05%

414,836,921 1.22%

403,394,960 1.19%

620,286,693 1.83%

1,203,606,905 3.55%

649,464,579 1.91%

668,794,500 1.97%

4,610,333,691  13.58%

1,093,490,305 3.22%

445,719,328 1.31%

457,816,898 1.35%

336,026,027 0.99%

1,253,222,736 3.69%

167,006,297 0.49%

575,861,902 1.70%

677,890,487 2.00%

237,337,851 0.70%

431,068,887 1.27%
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JPMORGAN CHASE & CO 3.625%

12/01/2027 usb 3,000,000 318,842,453 322,748,946 0.95%

JPMORGAN CHASE & CO FRN 07/23/2029 USD 5,100,000 573,188,984 581,573,310 1.71%

METLIFE INC 6.4% 12/15/2036 usD 2,000,000 253,434,756 235,163,493 0.69%

MORGAN STANLEY 3.95% 04/23/2027 usD 10,140,000 1,120,061,421 1,102,958,150 3.25%

PRINCIPAL FINANCIAL GROUP INC FRN

05/15/2055 usb 2,000,000 227,596,505 219,006,501 0.65%
PRUDENTIAL FINANCIAL INC FRN

06/15/2043 usb 9,000,000 845,881,683 1,040,993,359 3.07%

SUNTRUST BANKS INC FRN PERPETUAL usD 1,600,000 163,699,604 166,702,144 0.49%

VOYA FINANCIAL INC FRN 01/23/2048  USD 1,950,000 216,362,245 185,685,096 0.55%
WELLS FARGO CAPITAL X 5.95%

19/15/2036 usD 6,410,000 510,608,458 775,141,490 2.28%

10,032,929,486 10,305,413,207  30.36%

TOTAL INVESTMENTS IN SECURITIES 31,546,093,791 31,695,367,816 93.34%

@
2019 9 17 2020 3 17

3,304,955 3,487,341

7,499,475 7,999,880

1,924 2,823

4,287 4,211

10,810,641 11,494,255

10,810,641 11,494,255

— 468,108

6 8

6 468,116

6 468,116

10,687,958 10,900,255

122,677 125,884

10,810,635 11,026,139

10,810,635 11,026,139

10,810,641 11,494,255

73/112




EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

&)
2019 9 18
2020 3 17
2019 9 17 2020 3 17

10,668,179 10,687,958
267,979 1,715,719
248,200 1,503,422
10,687,958 10,900,255
1,100,000 1,100,000
1,100,000 1,100,000
992,261 992,261

Rogge
991,474 991,474

Rogge
9,915 9,915

Rogge
9,915 9,915

Rogge
991,474 991,474

Rogge
991,474 991,474

Rogge
9,915 9,915

Rogge
1,454,904 1,667,201

Rogge
9,898 9,898

74/112




EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooodad

Rogge
9,898 9,898

Rogge
9,898 9,898

Rogge
9,896 9,896

Rogge
9,896 9,896
989,316 989,316

Rogge
494,511 494,511

Rogge
494,511 494,511

Rogge
494,511 494,511

Rogge
494,511 494,511
9,890 9,890
9,890 9,890
10,687,958 10,900,255
10,687,958 10,900,255

2019 9 17 2020 3 17
@ @

@ @)

75/112



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooodad

€)) (©))

2019 9 17 2020 3 17

1.0115 1 1.0115

10,115 1 10,115

76/112



Rogge

EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

2020 3 31

122,308,473

47,542

122,260,931

110,865,091

1.1028

Rogge

2020 3 31

19,418,164

7,592

19,410,572

14,588,518

1.3305

2020 3 31

16,250,635

26

16,250,609

16,065,359

1.0115

77/112



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

78/112



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

2020 20 160,000
38,300
2020

0 0

174 2,805,379

2 6,448

5 19,263

181 2,831,091

79/112



52

2019

2019

38
19 52
193
31
193
30

38

80/112

EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

38 59
19 52
57
34 2018
2019



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

@

33
2018 31

34
2019 31

81/112

16,828,496 17,817,927
150,894 208,412
1,524,731 1,954,575
2,530,730 1,951,601
1,919 1,809
23,613 21,491
21,060,384 21,955,817
547,215 509,917
409,858 379,427
136,834 130,490
522 -

34,467 53,138
3,795 3,795
30,672 49,343
2,706,769 2,769,418
43,545 43,201
1,673,049 1,673,049
31,200 31,200
10,541 28,546
450,632 450,632
10,865 10,030
486,934 532,758
3,288,452 3,332,475
24,348,837 25,288,293
548 -
2,563,951 2,534,676
634,789 872,217
1,929,162 1,662,458
530,106 455,110
262,100 73,427
960,000 698,000
43,264 54,312
3,156 3,353
282,443 313,291
4,645,570 4,132,173
386,552 378,099
386,552 378,099
5,032,123 4,510,272
19,314,136 20,775,924
2,000,000 2,000,000
400,000 400,000
400,000 400,000
16,914,136 18,375,924
500,000 500,000
16,414,136 17,875,924
38 16



EDINETOOOO

OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

16,414,098 17,875,907
2,577 2,096
2,577 2,096

19,316,713 20,778,021

24,348,837 25,288,293

@
33 34
2017 2018
2018 31 2019 31
11,741,085 12,725,446
11,384,860 9,897,931
68,541 69,049
215,481 328,576
23,409,968 23,021,003
5,463,460 5,892,133
176,289 212,070
6,331,477 5,956,517
2,359,989 3,009,203
3,971,487 2,947,314
110,708 119,436
226,401 238,392
30,555 32,765
160,440 167,851
21,276 20,903
6,349 8,374
7,778 8,498
12,308,336 12,418,551
3,103,124 3,450,052
132,792 117,075
2,139,811 2,360,494
830,521 972,483
16,511 19,897
3,384 131
181,123 200,290
142,241 139,043
375,691 377,671
6,710 -
114,711 113,433
282,443 313,291
76,622 106,175
499,149 567,366
8,917 10,913
437,854 480,371
5,248,487 5,778,637
5,853,144 4,823,815
472 421
107,891 5,041
50,146 59,798
11,209 16,161
169,720 81,422
19,974 33,574
2,653 2,395

82/112



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
ooooodooodooooooodd

22,628 35,970
6,000,236 4,869,267
257 0
257 0
5,999,979 4,869,267
1,806,783 1,551,497
19,919 45,612
1,786,863 1,505,884
4,213,116 3,363,382
€))
33 2017 2018 31
( )
2,000,000 400,000 400,000 500,000 79 13,984,954
1,784,014
41 4
4,213,116
- - - - 4 2,429,143
2,000,000 400,000 400,000 500,000 38 16,414,098
14,485,034| 16,885,034 2,011 2,011 16,887,045
1,784,014 1,784,014 1,784,014
4,213,116 4,213,116 4,213,116
565 565 565
2,429,102 2,429,102 565 565 2,429,667
16,914,136| 19,314,136 2,577 2,577 19,316,713
34 2018 2019 31
( )

83/112



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
ooooodooodooodooodd

2,000,000 400,000 400,000 500,000 38 16,414,098
1,901,595
21 21
3,363,382
- - - - 21 1,461,809
2,000,000 400,000 400,000 500,000 16 17,875,907
16,914,136 19,314,136 2,577 2,577 19,316,713
1,901,595 1,901,595 1,901,595
3,363,382 3,363,382 3,363,382
480 480 480
1,461,787 1,461,787 480 480 1,461,307
18,375,924 20,775,924 2,096 2,096 20,778,021
34
2018
2019 31
@
¢)
@

84/112



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Oooooooooooooooooodad

2016
10 20
@
€y
@
34
2018
2019 31
29 30 30
30 30 30
€y
1:
2 :
3:
4 :
5:
@
2022
©)
34
2018
2019 31
28 30 2 16
291,045

486,934

85/112



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
ooooodooodooodooodd

33 34
2018 31 2019 31
51,080 81,793
424,930 498,485
3,395 3,918
33 34
2017 2018
2018 31 2019 31
104,224 4,800
50,146 59,798
33 2017 2018 31
2017 2018 31
38,300 - - 38,300
€))
2017 30
) 1,784,014
) 46,580
() 2017 31
() 2017 30
@
2018 29
) 1,901,595
)
) 49,650
() 2018 31
() 2018 29
34 2018 2019 31
2018 2019 31
38,300 - - 38,300

@

86/112



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

2018 29
() 1,901,595
) 49,650
() 2018 31
() 2018 29
@
2019 28
) 2,017,644
)
) 52,680
() 2019 31
() 2019 28
33 2017
34 2018
33 34
2017 2018
2018 31 2019 31

87/112



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
ooooodooodooooooodd

@ @
@) ©))
(©) (©)
33 2018 31
2
(@) (@)
) 16,828,496 16,828,496
) 1,524,731 1,524,731
®3) 2,530,730 2,530,730
@ 1,919 1,919
®)
43,545 43,545
(6) (43,264) (43,264)
@) (2,563,951) (2,563,951)
®) (530,106) (530,106)
© (262,100) (262,100)
(10) (960,000) (960,000)
()
34 2019 31

88/112



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
ooooodooodooooooodd

(D) (D)
) 17,817,927 17,817,927
®) 1,954,575 1,954,575
(€)) 1,951,601 1,951,601
) 1,809 1,809
®)
43,201 43,201
(6) (54,312) (54,312)
) (2,534,676) (2,534,676)
®) (455,110) (455,110)
) (73,427) (73,427)
(10) (698,000) (698,000)
()
1
33 34
2018 31 2019 31
€)) @) ©) €)) @ A)
@) (6) 7 O () 7
8 €)) 8 ®
(10) (10)
®) )
2
33 34
2018 31 2019 31
1,640,302 1,640,302
32,747 32,747
31,200 31,200
450,632 450,632
10,865 10,030
3
33 34
2018 31 2019 31
4

33 2018 31

89/112




EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

10 10
16,827,976 - - -
1,524,731 - - -
2,530,730 - - -
1,919 - - -
- 19,743 5,000 -
20,885,358 19,743 5,000 -

34 2019 31

10 10
17,817,465 - - -
1,954,575 - - _
1,951,601 - - -
1,809 - - -
8,308 13,426 5,810 -
21,733,759 13,426 5,810 -

33 34
2018 31 2019 31
1,640,302 1,640,302
32,747 32,747

31,200

31,200

90/112



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooodad

27,151 | 21,652 5,498 27,344 | 22,052 5,292

16,394 | 18,178 1,783 15,856 | 18,126 2,269

43,545 | 39,831 3,714 43,201 | 40,179 3,022

91/112



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooaod

€))
33 34
2017 2018
2018 31 2019 31
393,213 386,552
46,223 38,082
43,667 37,318
9,217 9,217
386,552 378,099
)
33 34
2018 31 2019 31
386,552 378,099
386,552 378,099
386,552 378,099
386,552 378,099
(€)
33 34
2017 2018
2018 31 2019 31
37,006 28,865
33 2017 2018 31
54,764 34 2018 2019 31 62,736
33 34
2018 31 2019 31
118,362 115,773
4,251 3,921
86,484 95,929
10,538 10,904
3,288 3,587
50,364 40,339
44,622 83,845
78,443 98,061
237 1,733
1,519 1,664
- 3,881

92/112



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooaod

- 19

89,977 74,029
488,088 533,691
488,088 533,691
16 7
1,137 925
1,154 932
486,934 532,758

33 34
2018 31 2019 31
100
33 34
2017 2018
2018 31 2019 31

93/112



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Oooooooooooooooooodad

L 1 [ 1
90
(€H) €H)
90
@) @
90
(€H) €H)
@ @
2,915,606 3,641,416

€)) ©)

33 2017 2018 31

(€H)

@)

(©)

101,994,694
1,518,481 386,279
Delphi Capital usb
936,716 288,919
Management, Inc. 1
)

94/112



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

@)
@)
34 2018 2019 31
@)
@)
©)
4)
@
@)
33
2017
2018 31
504,352 83
110,003 02
19,316,713
19,316,713
38,300
4,213,116
4,213,116
38,300
34
2018
2019 31
542,507 07

87,816 78

95/112



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
ooooodooodooodoooodd

20,778,021

20,778,021
38,300

3,363,382

3,363,382
38,300

96/112



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

2019 30

16,391,035
169,413
2,264,946
2,409,775
22,553
23,480
21,281,205

572,176
404,959
167,216
17,518
3,795
13,722
3,141,678
77,633
1,673,049
31,200
23,029
450,632
10,030
876,103
3,731,372
25,012,578

2,027,310
1,029,360
997,949
354,421
129,230
1,043,000
49,969
14,362
481,550
12
4,099,857

732,354
732,354
4,832,211

20,178,621
2,000,000
400,000

97/112



400,000
17,778,621
500,000
17,278,621
5
17,278,615
1,745
1,745

20,180,366

25,012,578

2019
2019 30

7,524,393
4,252,315
30,928
186,820

11,994,458

3,540,165
141,048
2,738,418
1,339,056
1,399,361
62,315
144,140
18,197
98,645
13,896
6,343
7,057

6,626,088

1,473,323
56,880
1,261,518
154,925
9,299
2,231
94,102
75,821
187,847
393,207
481,550
44,275
279,063
9,776
254,123

3,304,621

98/112

EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

2019

2,063,748

61
86
6,429

6,577

16,795
629

17,424

2,052,900

0

0

2,052,900

975,749
343,190

632,559

1,420,341

2019

30

2,000,000

400,000

400,000

500,000

16

17,875,907

2,017,644

10

10

1,420,341

10

597,292

2,000,000

400,000

400,000

500,000

17,278,615

18,375,924

20,775,924

2,096

2,096

20,778,021

2,017,644

2,017,644

2,017,644

1,420,341

1,420,341

1,420,341

99/112




EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
oooooooooooooooodod

351 351 351
597,302 597,302 351 351 597,654
17,778,621 20,178,621 1,745 1,745 20,180,366

2019
2019 30
€))
@
2016
10 20
€Y)
@)

100/112




EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

10
10
2019
2019 30
319,413
2019 30
97,396
498,508
2019
2019 30
44,275
2019
2019 30

38,300 -

38,300

101/112




EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

2019 28
2,017,644
52,680
2019 31
2019 28
2019 30
2019 30
D) 16,391,035 16,391,035 -
) 2,264,946 2,264,946 -
®) 2,409,775 2,409,775 -
) 22,553 22,553 -
®)
77,633 77,633 -
(6) (49,969) (49,969) -
0 (2,027,310) (2,027,310) -
(®) (354,421) (354,421) -
©) (129,230) (129,230) -
(10) (1,043,000) (1,043,000) -
(€H) @) ©) ()] ) )
)] ® (10)
®)
1,640,302
32,747 31,200
450,632 10,030
2019 30
1,640,302 32,747
31,200

41,234 35,140 6,094

102/112



EDINETOOOO

OO0000O000Oo00DoO0O0oOo(Ees433)
ooooodooodooooooodd

36,399 39,977 3,578
77,633 75,118 2,515
2019 2019 30
2019 2019 30
90
@
90
@
90
2,440,965
(
2019
2019 30
526,902 52
37,084 62
20,180,366
20,180,366
38,300
1,420,341
1,420,341

38,300

103/112



@

&)

104/112

EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad



@)
324,279
<
10,000
(2)

2019

2019

EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

(

)

40,500

2019

105/112



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

106/112



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

2019

193
2018 2019 31 34

2019 31

XBRL

107/112



2019

Rogge

17

Rogge

193

2019

17

EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

2019 10 30

2018 19

XBRL

108/112



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

2019 10 30

193
Rogge 2018 19
2019 17

Rogge 2019 17

XBRL

109/112



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

2019 12
193
2019 2020 31 35
2019 2019 30
2019 30
2019 2019 30

XBRL

110/112



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

2020 30

193
Rogge 2019 18
2020 17

Rogge 2020 17
2019 18 2020 17

XBRL

111/112



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

2020 30
193
Rogge 2019 18
2020 17
Rogge 2020 17
2019 18 2020 17
XBRL

112/112



	表紙
	本文
	第一部証券情報
	(1)ファンドの名称
	(2)内国投資信託受益証券の形態等
	(3)発行（売出）価額の総額
	(4)発行（売出）価格
	(5)申込手数料
	(6)申込単位
	(7)申込期間
	(8)申込取扱場所
	(9)払込期日
	(10)払込取扱場所
	(11)振替機関に関する事項
	(12)その他

	第二部ファンド情報
	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
	(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
	1財務諸表
	東京海上Rogge世界ハイブリッド証券ファンド円コース（年１回決算型）
	(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

	東京海上Rogge世界ハイブリッド証券ファンド米ドルコース（年１回決算型）
	(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

	中間財務諸表
	東京海上Rogge世界ハイブリッド証券ファンド円コース（年１回決算型）
	(1)中間貸借対照表
	(2)中間損益及び剰余金計算書
	(3)中間注記表

	東京海上Rogge世界ハイブリッド証券ファンド米ドルコース（年１回決算型）
	(1)中間貸借対照表
	(2)中間損益及び剰余金計算書
	(3)中間注記表


	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

	第三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その他

	監査報告書

