EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
Ooooooooooooooooooad

2020 9 4

03-5208-5211

1/70



EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
Ooooooooooooooooooad

11
1
5 1
2020 9 5 2021 3 4

http //www._simplexasset.con/
03-5208-5211
9:00-17:00

2/70



EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
Ooooooooooooooooooad

3/70



EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
Ooooooooooooooooooad

B BIIR(E - — BEMREE e : "
B AR S 5 ¥ e i g (7% i &) LT P AR srEE
B
= # MME
BuBIEE g % of Loy Dt B
(F - L7ED
B M FENERE MEF
IBMBIIRIE FOMEE FEREY
oAt { ) ETF
HEEE
REHSEE |(ASEE|REHENE| MR LT3R £330
o F1E (70—l
—~
F B #£20 (B Tl - TR
cho) Bk
Fa@ | B 225
1 %
— 8 £5@ (B
L 15 (A & 1 1B FIR
1% FUP
T mitE & 120 To PRI X
2 LT bEE [(BA) |4€FZF
( )
8% o # O & g— &
T 8 B 4213 /B UTEE R
Tmit |F7UA |[EOHE
T DitEE ) (ot ch Bl
4 flE S S ok B 03— iEE)
(ehE)
EEES F Mith
C ) T7—3nd ( )
¥ i A 4 EE R
e e

4/70



EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
Ooooooooooooooooooad

@

&)

@

&)

®

@

&)

® ( )

0)) @ ©

) @ @

(LMMF( ) MMF MMF

(2MRF( ) MVE MRF

(3)ETF 12 480 2 1 2
32 26 9 4 2

@

&)

@

&)

5/70



EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
Ooooooooooooooooooad

(
)

(©)
O)
®)

1

2

4

6 C )

12 () 2 C )

( )
«C )
( (
)

6/70



EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
Ooooooooooooooooooad

225
TOPIX

https://www.toushin.or.jp/

7170



EDINETO OO
0000000000000000000000(E14415)
0000000000000000000
BEERATR
FEUTHMORHAS S UHNRERICED T SRARREENL L THREBREVRSIBLOFUNT T
WSlICRHMFICRRLET.

# N\JeYPEERE 3 MERICOWT
NreypEEERD s— MERE.\ eV PEEREEN YA ONBLEREE 7 /(- 1B LEERTT.N
JeyPEERES s — HERE.\VEVeEERERN (YL DN BHERRD - 180U S -VERLEY.\ YD
BEREER (YA O 1EBOUY—2CHI BESNEU NS YA ICESHERICHIEARDELTLSENFTLLSS
Es#bREEBELETD.
NEPEERES S — HERIZ. 20065 1 A 3 BOHERBES.S49.50M -1 FELTHRENTLET,

# N\YeVPEERES 3— MEROHRGE
ENeyPEERRY - FEROCIEHESZICSLTEMER]. TOREMERE | EVS L ELETY,

FEIH B DB
=MBOMERE = (1+ 01 x (72— (1@ DU F—2) +RESH - V/(SATEY SERE))
=HBO0ERE « 1+ [—1x (TRTTRI{T—1)—1)+ {1 +1) = (HIBOR/3E5) xD(T.T—-1)—1x (1 +1) % |(TRI(T)/
TRI(T=1)—1)| = EDMEERE)])

DIT.T-1): THST-1ZTOREOBN

HIBOR : #8&Ti:2(Hong Kong Association of Banks) *f1ED1 1:00A M. (SESM) CRET S .4 —/(—
Fo FERERTMRSIEN (% F)

TRIT) : ReEOH:EER(\erPREREENE=EL))

TRIT—1): MBOHEREER(\EPEEREENBLA)

ENEVOEERES S— FERTHRS I B0REEEATS0%ETELEES. A o 7-02 - AN LH2E
ENENOHRR—FRICPHENET.
$£%:2012F 9 A2ERSIC ST BHIBORRK016714% (%) TH.ER. ORBEZ0 1% (EFTT.

& NZEYPERERERRICONT
N EVTEEREER(HEER . SEESRSIROA Y- FICLST3PEXLERHE. L v FF 4 T PF o T0
AT HEED. SO EREOESEFRRRERDHEERLETNETOL. ERELESOTY.

RIERCED =kl T-HREY
F e pEERED 3 — HERE. N\ PEEEEER LA O-1BOUS—CHI. HEEREUNSYAICE
SHERCHI®ARDELTUSEMELLSIEYEEERENIEL. ERIC1BELTHRENSDEITEEDE
Hh.EEL. LUTFTRREDER{EORLIC. 1Bl ELTVS S ECTERSEEL.
1.2 =ARERONESLUERS
A XM—20HR3. fhEFrAEcE N3-GS GRS IR/ LTLET.

8/70



EDINETOOOO
O00OO00000000000000000000(E14415)
Ooooooooooooboooonooad

(e

NZEVTRERRD 3 HERE. EREL\ D eUPEEREEN ELL)OELOERNED 1SS ICHLE
NTVSEL.NERELERT L T0SRRE/\ DV CERREER RSO —1REIB0ZTH. 28 R0L LN
ERETOERICBLTE. ENERICED. N\ EYPREREEN (KU DOFERROIELLEREBEH LR SH

BOEY.

RICNAYEYTEFRBER (ESA) P LR -TREERICEDETES. HEDWRBRICEDN I PEERES 53—
MERBEAL TO<IVSHENED . COLSUES RABEHBERC<<GDRTOTHRFLETY.,

NVEUEEERED s — MERE. )\ VEVPEEIERER (RS TR LY FCESRSITBLT LRTIENTS
SED\VEVPEPREER (RN OTEERMDESIIEEETY.

(2)EE=
<. EESyTAERCELES>

B1 DL RS THD/\ Ve bR ERESR (M) F—- AR TR AR EELTT.COLE. NNV EVEE
SRS s — HERIOBSOERER. MEROBDEREC1EEIRNLTOET.

L LEHS. 2ERE L FENEEMOES (ER8 -28E EERL THS LN D ERREER (L) 114.5%
FTRO00—-855)LEOCHL. N EyPREEREY 3— FERIF155% ERO00-11551LTHED. FOERRERE

BOEREOREE - 1RCEE0FEE A

COLSICA 2 - ARERG. RO TRER T Uy —ERS O TR Ty L. 2B LR NERM TR L
SER. BRLAERR(HESO B LERESI LRFLETLESIAGE AIMIS5% LR V4SSN TREDETSE
£1456%EEREDET,). LT EEEMFERICCNEESELS, REROERI L 72/ - AREROTREOTERY

FECHITEEINESACERSEECTDET,

=1 120 - 1155

| NpLh@ELEH e - kER
1o D&
+ O \’i

—5%

- T LV BES
85 - |E!tial
80 ; i
EEE 1868 togE
<@z BFErLASEICELES >

R E2OLICRESETHD/\ VEYTERERER YA M- FHC LRI SREEEIET.COLE /ey
SEERR D s HERIDBLDERER. RO EEROBLDERED NV ETERLTVET.

LBLEH5H 1 LESL. BR05208 I TORBRE RS LN PEEREER (YA M55% R
(00155 LE@QKHL. N\ ey PREERED 3 — FERIE14 5% TFR00-85.5) LTSN, FOERFERHERD

HMFEOREE - 1BICEEDE R

COESIC 2/ —ARERE. BEO LA SO TE TELTLWERT L. 2ZEREBL AN TRELZBSKE.,
HELEERR(HERD 1B CRREITEELE O TLEIR(E FM2D1A5% TER.155% LRO-1BTES
—155%EBREDET.). ZLT. HAEMSRIE SN EU SRS, FEROSRR L1 V- 2R EROERROERY

AECLIHTEEIRESACERSISEST0FET,

B2 20 - 1155

B5.5

BE [ nielsElasi-z- kER
B i i
E¥E 188 zal

9/70



EDINETOOOO
O00OO00000000000000000000(E14415)
Oooooooooooobooooonoad

<HIlLFEES TR - tEERDEVES >

BEC B3NS CESRTES/\ PR ES BN TR - LRERNETEEEEIS Y. COEES.IN
veytErEEY s— FERIOBSOELIE. SEEOBsOERSD - 1EERARLTLED,

LoLgfsS Ny dREEEERIEYA) ETR- RSN EL S SHIOEICERE MU ARN(100~-100) 1=
EoTLhaoicHL. N yhErER v s— ER | ERan R <sS 100-98 6 EREEMUXRICEE LTV
Et .

COESC. AEDFEBEEcT. IR FECLRERECHDELEES. /(- ABENEENRIC L0 T.
FESiEELT/ - Y AIRELTH<ZVONE D ETOTHANSETY.

118 ¢
=3 haepLFR4Rn. s — AR
o5 1045

5
e L E R AR W)
s 158 258 =08

O8.MMPSHGRERS /- ARSACNEERETSEOOSOTY. ARELENEAORES BORLES
=ARERORECS. RYERNDENGHE0ET.

2. BEWCIR T SETFE O - EOEL
ERRSERSOERED1BLESLIREENS T -AREROSS MENL 20N -HELLDEY,

J.ERTNERAAPN
A = ARERE. PRBCDE-TRRETIEC. IEROERRE 72/ IR ERDERREORM AL E<LET
EHrBE0. SRS ETT.
BRSO LR TEMEECHOESNSSS6HEEBICHLTR. AARICLD BESLELTARD/ (D —I YA
ELTH<IVSNAFED. AREBHEETRIC<<GDETOT. ARfLRETY,
-HRBLEREAOREL MABLEL Y -ARERORE . ANEROENSEIOT.ERYEETY,

NreyeReREL /(L y JENE | OEERSICONT

Netron@Eemnl (L VENSSD e vhlEeRl s — FERLTF. (TERD R N Y- F—F-9—E2-UEF o ki
SOSTUVACRIE NI EY TUFy - D NC—UZF v FIMEELARLTLWS N\ @Rl (L » VERSEs
e nRPER - MERDERELTERR. N\ ey F-F 0L USFy FONSENRTED./\ e A U F e D
D E—UEFy FELINAD F—5- 99— USFr FR VYT IA-Py b 3340 M SHIfPEHAE T
2F HERNERLOTEHESP FERE LT (T8 ) TR L TEENEEAL eSS SOASLTUE LIPL N\ ey Y
Fo2A NN —UEF v FBLTN B -F—F- 09— - USF o FOLINE. 70— SBE0ERNE. S U 01—
DACHALTUFORMCRYT LGE. SRErRENEEEFDELL (| mENO NS gReE. L 0FEY e
BICM T SNROEHT E-ERen. (0 cEnD et AL EFER TAR TSN R 6L <BT—FOEMESH. (8 )8rda
MCarbsSY. FERErETEEFRRT ISR BF—SEEHT IEMN SR 0R I8N THNICHT 6. mEEr
BREEER T SENTESY . FEENS6OTEELL 2 T Y F 9 22 A" —U=EF » FR.FEROHED S OER
O0EAGLUER. SSUICRATIHEE Auns L EREAEY o LucERERT IS L TE L ARETENS NS
EEACHOT N Ty I 0 BN C— UETy FBEEUN e T2 Y2 -USTy FRUTOVTFNOSRER
LT YINgErEAaNEADbSLL (| [ E6RICMEL T TL22-Ply b-72Uiy b atan i cEEEsAn L EE
BEeRT s (i EERDHRCHH SN o T e -0 T— U STy FOTIHEE EHE. 25 - 500, (6 aEn
OHRBICEMRNIN=AEHAAROTERT. RR. RN R, S 0TRes. (v HEOUTFNMOERE LT SRR 83 0
- EMEOENE. ECETOR0E FlENET EMENDE S TEEDS EaNE LS T OR0RE. S AR ERED JO—0—.
EREOENE. FEETONDEE. NECRNLT.ERONSCHIDET Nt A UF e 8- 00— U=Fw FALD
N 7= 92 UET» FERLTUDESIRE. B SN F R o RELTRESELLLEF o T. e AR ERE D 7
O—H— tHE0SHE. ELEIORDOEE. S ARETERALASATRE. R, S LEENFRERRTSSOE LMD\
I A UT IR AV UET y FBLTN L T8 - Y=L - VS FCHL T S SERGE<CLETEELR
ERHHEOLMEI L ARASEL L - T, 70— TAROEHN S EOROFEN VB - A LF e 0 X- 02—
EFy FESUERRN\ Y ey -7—F V- UEF v FEOMILLTGTNINAZ SRR rRET 360 TRE<.02.
OrSEEMRELESRRLTBEEEL

10/70



EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
Ooooooooooooooooooad

RE Bl SRR

£ = =] 201212868

TR .

E H OB G 1008

F = =] HAHORNBESHSREICEDHSEN

BEISEARNE L TR EBETT U < BREREASHLAOE IR,

BiERGE

DYET7 7Y FR. AEEREOVSIBEOTV/IT « TREIERATAICLICLD. ARREL DRGSO = (CHDT
LEARREERTCLEESAHOLET. HEREENTOREG IOIABICSVTR. RDBTREMSHAERENIC
HMUTEFRMICED LS ICREETVLET.

EERMEICEROLERERANET.

AHHIRREICOVTR . ANy JETICEHEDET.

@YT P FESETISC LS ERER. HEDL STERLTERLVBEYBDET.

EhRBRAICRREEENEURL LS. BOUICAFEIRENEN. AFtF i ERICENESLTKRLG SR LEBLEY
CEMZLERSRELERSICE. LEOL SEERFTEGLRSHED T .3, LEROBET#HE. 0
EREARE LTHREROERESO-RERETIEOTREDERA.

[ pg = pll
A Gl Bl DI ENSC R SR ERET A
i o HadaNin Il [BITHEORESEEROS%LIMELET.

e c B EER DY EOEMESNSIRICSIT G SENS SIS I B LUEEEST 73 S|
R E e T 1S F|CAEDSMERNE | FICST 30N EOSE BTN ENETYNE | 8L UE EHS
I IR -l ot T a VG| SO BT EOERET S ENTRET,

FUIF s JOHRAEA~» IBRICRELEEA.
HERBE~DERANS Bilitd (et fisied ik g el TN

WmaESit

F1EDO0OFRRNIC, BRI L LTUTOGHICEISHREEGVET.
BEEMED SE T HEELW I (RUESE. BN BUE. RIAEES CRIEREEIUTOROREEDS
HELSETLNSESRULHELVET. )V SEREDRE. SMSHETICLERILLET.AEL. SREHEO
LEANSEHDET . LB . EESLELTH SERHFLERA.

# BROSEROTHVSIUEOEWICOVTTRE. #E7580TREDEEA.

&7 7 FORBEH
FAIELTEE12R48ERBEELET.

10

11/70



EDINETOO OO
0000000000000000000000(E14415)
0000000000000000000

2012 12 5

2012 12 6

| FiEnit #2 | Xstait

HG o=l N s .
DI LDA - Ty b - R M SR (555 | =FIRNSERTHE S
- {53681 i OERIEE P (BEaSnat: BET 8- F3AMER
- BRBEORE Y BITHA R
+ 155EET B VI ¢ {9
51  155E8T B OEE
FEOAME 12 WRESEE B L RS OHHL AL
AT 53059
| pses
- BEORELE LR
- BRELUERY AT 3RH L
EEFE i)
1
2
2020 6
370
1999 11
1999 12 903
2000 5 27
2001 4 5
2007 9 341

7,400 100

12/70



21

13/70

14

EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
Ooooooooooooooooooad

20



EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
Ooooooooooooooooooad

2020 6

@ ERRXZAR
T @ Emks =4 e PR
DRe
@ F7UFRR—Ty—
RHEEE
@ bo—F1T58
o 20 2

14/70



28

10

40

20

15/70

EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
Ooooooooooooooooooad

28



EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
Ooooooooooooooooooad

16/70



EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
Ooooooooooooooooooad

17/70



EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
Ooooooooooooooooooad

18/70



37

Hu e s - S

BRABREAS
Mﬁ%ﬁiﬂ{

W - B TEIESHO
i, ERER. SRUATEU
ARV SEIRYROEE

&SP -

B4 o@REs
EAATEE

2020 6

R WE

AIEPESE

EHEPOMETEE

UAVERRIEARED/
VT SAT 2 AKE

AL, EAUATEIRR. ERAF
5 2 ERSETRROEZS T, BU
ERAIEE FoiEE

19/70

EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
Ooooooooooooooooooad



EDINETOOOO
O00OO00000000000000000000(E14415)
Oooooooooooobooooooad

(BE1EH)

FFVFOFMREERUSEENEAERERO RS J7U/REMORBNEREI SALORBREDOLER

5T, TP FEABNURR S SAEERNICHENTES
FIICERLEBOTY.

20158 7AF 20205 6AF 20158 7AF—-202056AF
— D7 FOTEREE (M) — SEERERRRENT.) BECE(ETFF) BREGE
%) (%) WREE7FYE IBME OFEE

25,000 100

};
tR8oB8828
848 888388

B0
2015%TA  2006¥EA  20I1TTER  20IESER  2010=ER  2020%ER 4772 Hym RASR FRER STOR TAER FREN
e alE a8 RO REENE R e0sMTLTRHNLLSOTT., 9%}
WA RO LT RELT S VEY,
S EEER . 20150 TS 10201 GRS IO & FlE A S S B E E &T 2y | ] a2  ea| ¢ 18
LELOTT, ABLE n~pel] A176 agrd| 40| & lea alid)

%48 50| &6 28] 18] O 05

=& THREY AT v FHREHE LS ESL.

w20 TR s 20N 6F) @S RS SR S M I i o - )
8- YEEERLELOTT.

SENBC ML BRI VET.
T rAFENEERA AR RE NI RET T,
#HEEMEREREE: ROt EEEAERLCeNLATLTHALTE). SRS RER RULGLHBUET.

ﬁll? TLOWE
N - Wil REERTOPIX) (E S5Ad)

EIHH -MESCHEOKLISAI o 27«5 1SR &, Bi—1)

FWES - MEC TT=U08 Ty b o P 2 2R M S, Fj-=2)

HxE® -NOMURA-BPIR®

=AER - FTEEHRER/ T2 (R<BE. F~-2)

TRER - JPELN - HIE - P A 2T 2A- L7000 - =2 J0— U T =27 r L FIR=A)
(FIHAOEED. R ELICELERTEELT. AMALTHOET.

CREMCRE>SALOREEOERISLEERICDLT

EReG. F—SU-ANRRTONEARELE L BETEH BHBOH SR RLTE0. TORNECOUT. G, FAn. Beh. BeS. . i
H‘Utﬂa@ﬁi!ﬂg;#ﬁm}:k LEMEECMILTRENSICCEREUNT LCERET UL ANY, SENEEDNSCER T S8R - D0l
=0 [=20r) i LE T

WS A TOPDO (R A
wWIHsARR TOPK (ESA& FFEsEFE-RL LTV SRR SERS NS LTRALCES T B @i DT . 8.
TOPXZM 7 ST, Dk RS0 — ORI NEE SN CTELET.

MSC-KOKUSAl 4 F 22 L IERAS, A~ ~21)
MECHKDELISA| o« 2 Fod Al SA s, FI~—2)3. MEC | ne. FMRRLE. BB AROXREIA Sy HRELTREHL-EERT. B4 SR LT
BOT T, L85, MSCT indexic 8 8 28 M. (000 B2 0 m— OB, WST Inc CRMLET.

MESCII R0 F=F ok AT a2 IERRAD. 2]
MSCI IF=32rd - F=T o b -4 F oo LERAD. B-—=2)E. MSC| | nc. FMKLE. #NOFREOA S IRSLTRHELCART. ESe el
REHOTY. G5, MSC index 8 7 L. WNHEETOR—UNOEINE. M5O ne SR L2 Y.

KNOMURA-BPI#
NOMURA-BPTESE. FEE S8 FRELTLVOEEOEATEONG S ET COMRCNIRRNENAT 7. 58, NOMURA-BPIE®
MY LETE RS MM T O —NOERE. BERssTa i eNLET.

FIGESARR{ T+ 22 R<EE, [(35-2)
FTISEERE M- 7o 2 LM< EHE, F~—2011. FTSE Fued income LLCIC S0 MR T 1L B3l < ERE IR MRS N8 ¥ = 5 T RONEs
BTOEPSLCSAT Y. N, FTSENAERR-r 72 21087 58 SN 0DNHEE 08 — ORI, FTSE Fxed Income LLCICRRLET.

JPELHD - HICA b M- A Py ST R—U 0 - T Y JO— U Tl (=2 T2 FIFS—32)
JPELL - HITA R W A T o ORI I= U Tt 0= FAH =T 7 F(FS=2)13. JP. Morgan Securities LLC DA,
RELTLS. RREFANTTIARENBETENENRILLERRTY. BE. JPELM B - MAE- A P2 LIS
O=1The F4I =27 FICR T SRR ORGHEEE O — 08NS, JP Morgon Secunties LLCICHMLaF.

20/70



EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
Ooooooooooooooooooad

0.935 0.85

0.85

0.85 0.80 0.05

21/70



10
11

0.0075

EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
Ooooooooooooooooooad

0.00825
0.00825 0.0075 TDnet
10,000 20
20.315 15.315
20.315 15.315
20.315 15.315

20.315 15.315

22/70



EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
Ooooooooooooooooooad

20.315 15.315
NISA 120
20
NISA 20
80
15.315
2020 6
2020 6 30
387,841,891 63.93
— 218,850,860 36.07
( ) 606,692,751 100.00;

608,227,165 100.25

23/70



EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
Ooooooooooooooooooad

) ()
US TREASURY BILL 3,600,000 10,695.21 385,027,585 10,773.38 387,841,891  0.000| 2020/7/23 |63.93
)

63.93

63.93
)
HSCE1 2007 o1 44,521,365 618,846,974 43,757,350 608,227,165 100.25|

)

1 ()
1 (2013 12 4 ) 544 544 10,897 10,897 10,820
2 (2014 12 4 ) 1,090, 1,090, 12,122 12,122 11,740
3 (2015 12 4 ) 1,587 1,587 12,208 12,208 12,300
4 (2016 12 4 ) 1,334 1,334 10,262 10,262 10,330
5 (2017 12 4 ) 908 908 8,263 8,263 8,140
6 (2018 12 4 ) 687, 687, 8,091 8,091 8,130
7 (2019 12 4 ) 786 786 7,863 7,863 7,930
2019 6 751 — 7,519 — 7,550
7 758 — 7,583 — 7,660

24170



EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
ooooodooodooodnoodd

8 799 — 7,997 — 7,930
9 794 — 7,946 — 7,940
10 779 — 7,800 — 7,760
11 779 — 7,800 — 7,980
12 734 — 7,348 — 7,300
2020 1 794 — 7,944 — 8,910
2 930 — 7,751 — 8,040
3 728 — 8,574 — 8,240
4 599 — 7,789 — 7,550
5 626 — 8,139 — 8,140
6 606, — 7,879 — 7,830
1

1 2012 12 5 2013 12 4 0.0000)
2 2013 12 5 2014 12 4 0.0000)
3 2014 12 5 2015 12 4 0.0000]
4 2015 12 5 2016 12 4 0.0000)
5 2016 12 5 2017 12 4 0.0000]
6 2017 12 5 2018 12 4 0.0000]
7 2018 12 5 2019 12 4 0.0000)
2019 12 5 2020 6 4 —
1 2012 12 5 2013 12 4 8.97
2 2013 12 5 2014 12 4 11.24
3 2014 12 5 2015 12 4 0.71
4 2015 12 5 2016 12 4 15.94
5 2016 12 5 2017 12 4 19.48
6 2017 12 5 2018 12 4 2.08
7 2018 12 5 2019 12 4 2.82
2019 12 5 2020 6 4 0.13

100

25/70



EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
Ooooooooooooooooooad

1 2012 12 5 2013 12 4 90,000 40,000
2 2013 12 5 2014 12 4 40,000 0]
3 2014 12 5 2015 12 4 200,000 160,000
4 2015 12 5 2016 12 4 40,000 40,000
5 2016 12 5 2017 12 4 0 20,000
6 2017 12 5 2018 12 4 0 25,000
7 2018 12 5 2019 12 4 15,000 0

2019 12 5 2020 6 4 20,000 43,000

26/70



EDINETOOOO

00000000 O0000O00oO0OooOd(EL4415)
Ooooooooooooooooooad

(202068 308RTE)
<BREE - AREOHE>
(M) (AER
15 000 5,000 bR 2] 7.8791
PR MR N — B e HARRXE B.O7@Em
13.000 4,000
12000
< Hiem >
11.000 2,000 i
10,000
B.000 20165127 oR
o — 2017&128 hl=]
G000 - : 20185128 oF
5000 i i L [ i b | L i o ED]EE]EH DFq
2012%128 2013=12A 2014=120 201S=12A 2016=128 2017=12A 2018=127 2018=12R EERRE e
=HEER 1 ONED HENOEETY,
<FECABEOHR>
BEEOR ST WS E ST RS DR
LR 63.5% NrterrEprEERETE 2020F75R T 100.3%
RETofm 36.1%
< fFROFFHFEONIE> wWE~—2)
5%
_q.[m ...................................................................................................................................
i
| =57% ~H3% =27 | =150%

% & a5 -'gn'.' &% =
T - ) R T  Emmle bt
- A e e T R T R O e P T L LT e Y
_1]% ---------------------------------------------------------------------------------------------------------------------------------
_m _________________________________________________________________________________________________________________________________
-B0%

2011 20128 2013% 2014% 20168 20165 2017% 2018 20188 2020

TP FOERERD. BNESETHELTLET.
201285 HFE (1 2RI SEXZTTORER. 2020F R EREAFETORERERTLTLEY.

#IJPYEDEARALE. S<ETAEZOERTED . BROEARERENTTSEOTRBEDEE A
#7272 FOBBRREBEE. ERSHOK— LA—JTHRRLTLSRETBDET.

2012 12 6 3

27170



EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
Ooooooooooooooooooad

http //ww.simplexasset.com/
03-5208-5211
9:00-17:00

16

28/70



EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
Ooooooooooooooooooad

5
3
5 1
3
http //ww.simplexasset.com/
03-5208-5211
9:00-17:00

10

11

29/70



< E2EEFERE LD
(s) 1SHE{EO@E=7 > FITEM
IhEhTLAEHESLE2 TE
BB LI LFEL D

[=) {SEEBYE
MEEE

-

[b) BiEEEEE

EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
Ooooooooooooooooooad

HEEE= (a) SEEMEOUEENS
Cb) BEME (7 FMEAICEE
HERGCEDIAR =HEBELEED

—————————— FHEME= i EEEET
tEH MEEERO®T
&l o o

[:::£> T A [:::ﬁ> e

(&) — k)

30/70



EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
Ooooooooooooooooooad

http //ww.simplexasset.com/
03-5208-5211

9:00-17:00
2012 12 5
12 5 12 4
2014 12 7 3

40

31/70



EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
Ooooooooooooooooooad

< BEARD ITE AN

5| |®| |=®
- EmErwaE \ | B % W ||
® 2| | & | | EEOEAE Bl )= = | )&
i & i1 D373D2LIED E E y g -
s €E—— G g | |P° % T
#0 | 28MALLE | 3]
2 i =
ﬁ IR

HETRBE )|
3

http:// www.simplexasset.com /

32/70



EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
Ooooooooooooooooooad

10

33/70



59
133

2019 12

4

34/70

EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
Ooooooooooooooooooad

38
12

7 2018 12 5



EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
Ooooooooooooooooooad

6 7
(2018 12 4 ) (2019 12 4 )
180,216,609 177,503,967
5,852,638 6,054,066
439,295,105 497,929,727
_ 21,748,854
23 -
53,928,121 38,477,681
41,964,406 50,509,635
721,256,902 792,223,930
721,256,902 792,223,930
28,000,036 199,035
189,143 211,546
3,026,268 3,384,691
- 3
2,301,503 2,112,785
33,516,950 5,908,060
33,516,950 5,908,060
850,000,000 1,000,000,000
162,260,048 213,684,130
78,406,373 88,490,288
687,739,952 786,315,870
687,739,952 786,315,870
721,256,902 792,223,930

35/70



EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
Ooooooooooooooooooad

6 7
( 2017 12 5 ( 2018 12 5

2018 12 4 ) 2019 12 4 )

18,601 37,190

7,917,776 11,040,589

29,601,884 16,605,245

2,846,233 32,201,001

635,385 1,105,889

23,876,355 3,412,088

467 110

399,368 404,708

6,389,798 6,475,156

4,833,252 4,347,020

11,622,885 11,226,994

35,499,240 14,639,082

35,499,240 14,639,082

35,499,240 14,639,082

191,030, 808 162,260,048

64,270,000 -

64,270,000 -

- 36,785,000

- 36,785,000

162,260,048 213,684,130

36/70



EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
Ooooooooooooooooooad

@
@
(©)
( 12
133 ) 60 61
6 7
(2018 12 4 ) (2019 12 4 )

1,100,000,000 850,000,000

- 150,000,000

250,000,000 -

85,000 100,000

162,260,048 213,684,130

37/70



EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
Ooooooooooooooooooad

6 7
( 2017 12 5 ( 2018 12 5
2018 12 4 ) 2019 12 4 )
A 653,519 1,142,969
B 67,437,474 78,406,373
c A+B) 66,783,955 77,263,404
D 11,622,418 11,226,884
E c-D - -
F _ .
G ( ) E-F 78,406,373 88,490,288
H 85,000 100,000
I a ) - -
6 7
( 2017 12 5 ( 2018 12 5
2018 12 4 ) 2019 12 4 )

38/70




EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
Oooooooooooooooooad

6 7
(2018 12 4 ) (2019 12 4 )
€] @
) 2
(©) (©)
6 7
(2018 12 4 ) (2019 12 4 )
1,506,899 3,302,178
1,506,899 3,302,178

39/70



EDINETOOOO

00000000 O0000O00oO0OooOd(EL4415)
Ooooooooooooooooooad

( )
6 2018 12 4
663,657,750 691,657,786 28,000,036
663,657,750 691,657,786 28,000,036
7 2019 12 4
805,282,491 783,732,672 21,549,819
805,282,491 783,732,672 21,549,819
)
6 7
2018 12 4 2019 12 4
1 8,091 7,863

40/70



EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
Ooooooooooooooooooad

)
)
US TREASURY BILL-0.0%-20/02/13 4,600,000.00) 4,586,255.20)
1 4,600,000.00) 4,586,255.20)
(497,929,727)
63.3% 100..0%
497,929,727
(497,929,727)
Q) @)
2 o)
3

41/70



2020

38
12

6

4

133

38

193

42170

EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
Ooooooooooooooooooad

52

2019 12 5



EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
Ooooooooooooooooooad

.
(2019 12 4 ) (020 6 4 )
177,503,967 127,869,955
6,054,066 5,920,925
497,929,727 391,902,933
21,748,854 _
38,477,681 67,225,043
50,509,635 50,722,635
792,223,930 643,641,491
792,223,930 643,641,491
199,035 33,126,387
211,546 210,748
3,384,691 3,371,848
3 14
2,112,785 2,274,176
5,908,060 38,983,173
5,908,060 38,983,173
1,000,000,000 770,000,000
213,684,130 165,341,682
88,490,288 88,490,288
786,315,870 604,658,318
786,315,870 604,658,318
792,223,930 643,641,491

43/70



EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
Ooooooooooooooooooad

( 2018 12 5 ( 2019 12 5

2019 6 4 ) 2020 6 4 )
24,857 86,952
5,372,435 5,642,747
31,049,054 14,823,984
36,965,544 10,370,286
626,171 817,963
106,973 31,741,932
107 374
193,162 210,748
3,090,465 3,371,848
2,182,564 2,327,514
5,466,298 5,910,484
5,359,325 25,831,448
5,359,325 25,831,448
5,359,325 25,831,448
162,260,048 213,684,130
- 63,321,000
- 63,321,000
36,785,000 40,810,000
36,785,000 40,810,000
204,404,373 165,341,682

44/70



EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
Ooooooooooooooooooad

€))
@
(©)
( 12
133 ) 60 61
7
(2019 12 4 (2020 6 4 )
850,000,000 1,000,000,000
150,000,000 200,000,000
- 430,000,000
100,000 77,000
213,684,130 165,341,682

45/70



EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
Ooooooooooooooooooad

7
(2019 12 4 ) (2020 6 4 )
[€H) [€))
) @
(©) (©)
)
7 2019 12 4
1
805,282,491 783,732,672 21,549,819
805,282,491 783,732,672 21,549,819

46/70



EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
Ooooooooooooooooooad

2020 6 4
1
572,242,450, 605,368,837 33,126,387
572,242,450, 605,368,837 33,126,387
7
2019 12 4 2020 6 4
7,863 1 7,853

47/70



EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
Ooooooooooooooooooad

2020 6 30

607,253,226

560,475

606,692,751

77,000

7,879

48/70



EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
Ooooooooooooooooooad

49/70



2020 6
370
12,000
7,400

EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
Ooooooooooooooooooad

2020 6 30
60 515,842
42 127,198
7 14,664
109 657,704

50/70

38



EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
Ooooooooooooooooooad

51/70

59
19 8 6 52
2. 193 1 21 2019 4 1
2020 3 31
2019 3 31 2020 3 31
1 1,988,187 2,951,245
2 100, 100
3 21,079 16,636
4 284,450 307,663
5 511,284 693,545
6 1,063
7 407,066
8 96,067,
9 50,085 89,364
3,359,384 4,058,555
1 16,543 20,005
[€h) *1 12,128 *1 11,127
) *1 4,414 *1 8,878
2 761 761
) 761 761
3 103,711 104,149
@ 28,912 26,135
) 74,129 75,075
®3) 670 2,939
121,016 124,916
3,480,400 4,183,472
2019 3 31 2020 3 31
83,298 73,364
2 1,115,830 1,420,140




EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
Oooooooooooooooooad

52/70

3 4,860 4,950
4 16,471 19,548
5 350,928
6 23,597,
7 9,121 17,009
1,229,582 1,909,538
1 24,654 24,894
2 16,586 443
41,241 25,338
1,270,823 1,934,876
370,000 370,000
2
) 92,500 92,500
2
1,748,206 1,790,060
1,840,706 1,882,560
2,210,706 2,252,560
1 1,129 3,965
1,129 3,965
2,209,576 2,248,595
3,480,400 4,183,472
2018 4 1 2019 4 1
2019 3 31 2020 3 31
3,051,139 2,564,725
1,408,907 2,747,460
3 9,512 4,469,560 5,312,186
201,275 208,965
2
@ 39,573 37,225
) 235,599 138,052
14,043 18,336
4 2,560 493,052 2,508 405,087
1




EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
Ooooooooooooooooooad

@) 1,392,600 1,352,600
0 380,772 383,233
3) 1,030,954 1,338,197
2 4,363 7,253
3 25,772 20,835
4 13,570 15,835
5 37,123 48,325
6 109,033 112,369
7 5,611 7,258
8 *1 160,134 3,150,935 *1 174,055 3,459,964
816,571 1,447,134
1 5,229 452
2 36,235
3 320
4 4,645
5 32 41,497, 5,417
1 6,384
2 545 545 6,384
857,523 1,446,168
1 806, 806
857,523 1,445,361
196,358 419,603
15,657 212,016 16,101 403,501,
645,507, 1,041,860
2018 4 1 2019 3 31
370,000 92,5000 3,502,704 3,595,204 3,965,204 68 3,965,136
2,400,005 2,400,005 2,400,005 2,400,005
645,507 645,507 645,507 645,507
1,061 1,061
1,754,497 1,754,497 1,754,497 1,061 1,755,559
370,000 92,5000 1,748,206 1,840,706 2,210,706 1,129 2,209,576

53/70



EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
Ooooooooooooooooooad

2019 4 1 2020 3 31
370,000 92,500 1,748,206 1,840,706 2,210,706 1,129 2,209,576
1,000,006 1,000,006 1,000,006 1,000,006
1,041,860 1,041,860 1,041,860 1,041,860
2,835 2,835
41,853 41,853 41,853 2,835 39,018
370,000 92,500 1,790,060 1,882,560 2,252,560 3,965 2,248,595
2016 4 1
10 18
3 15
3 5
]
29 30 3 30

30 30 3 30

54/70



EDINETOO OO
0000000000000000000000(E14415)
0000000000000000000
1ASB FASB
2014 5 1ASB IFRS 15
FASB Topic606 IFRS 15 2018 1 1

Topic606 2017 12 15

IFRS 15
IFRS 15
2
2022 3
3
1
1
2019 3 31 2020 3 31

44,763 47,834

21,446 18,376

66,210 66,210
1

2018 4 1 2019 4 1
2019 3 31 2020 3 31
18,000 18,000
2018 4 1 2019 3 31
1
7,400 7,400
7,400 7,400
2
1
1

2018 6 27 2,400,005 324,325 | 2018 3 31 2018 6 30

55/70



EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
ooooodooodooonooodd

1
2019 6 27
1,000,006 135,136 | 2019 3 31 2019 6 30
2019 4 1 2020 3 31
1
7,400 7,400
7,400 7,400
2
1
1
2019 6 27 1,000,006 135,136 | 2019 3 31 2019 6 30
2
1
2020 6 25
850,001 114,865 | 2020 3 31 2020 6 30
2019 3 31 2020 3 31
63,443 63,443
158,609 95,165
222,052 158,609

56/70



EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
Ooooooooooooooooooad

3
2019 3 31

[€)) 1,988,187 1,988,187
) 284,450 284,450
(©) 511,284 511,284
(0 1,063 1,063
) 407,066 407,066
(6) 96,067 96,067
) 74,129 74,129

®
28,912 28,912
3,391,160 3,391,160
[€)) 1,115,830 1,115,830
©) 4,860 4,860
1,120,690 1,120,690

2020 3 31

€)) 2,951,245 2,951,245
@) 307,663 307,663
®3) 693,545 693,545

®)
26,135 26,135
3,978,589 3,978,589
€)) 1,420,140 1,420,140
®) 350,928 350,928
1,771,068 1,771,068

1

1 2 3 4

57/70



EDINETOOOO

00000000 O0000O00oO0OooOd(EL4415)
Ooooooooooooooooooad

7
8
1 2 3
2
2019 3 31
5
1 10
10
@ 1,988,187
® 284,450
A) 511,284
“4) 1,063
®) 407,066
(6) 96,067
@) 74,129
®)
20,136
3,288,119 74,129 20,136
2020 3 31
5
1 1
10 0
€Y 2,951,245
@ 307,663
©) 693,545
®)
101 17,826
3,952,454 101 17,826
3

2019 3 31




EDINETOOOO

00000000 O0000O00oO0OooOd(EL4415)
ooooooooooooooooodaod

20,136 20,000 136
20,136 20,000 136
8,776 10,000 1,224
8,776 10,000 1,224
28,912 30,000 1,088
2020 3 31
101 100
101 100
26,034 30,000 3,966
26,034 30,000 3,966
26,135 30,100 3,964
2019 3 31 2020 3 31
8,413 9,063
22,998
374 1,214
7,549 7,622
16,337 40,900
16,337 40,900
15,879
41 0
665 443
16,586 443
16,586 443

24,562

59/70



EDINETOOOO

00000000 O0000O00oO0OooOd(EL4415)

Ooooooooooooooooooad

2018 4 1 2019 3 31

60/70

22,998
2
2019 3 31 2020 3 31
30.6 30.6
0.1 0.1
6.0 1.7
4.5
0.1 0.1
24.6 27.8
1
2
15 0.56 1.145
2018 4 1 2019 4 1
2019 3 31 2020 3 31
24,417 24,654
237 240
24,654 24,894
1
2018 4 1 2019 3 31
3,051,139 1,408,907 9,512 4,469,560
2019 4 1 2020 3 31
2,564,725 2,747,460 5,312,186
2
@



EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
Ooooooooooooooooooad

3,068,617 1,191,692 140,081 69,168 4,469,560
2019 4 1 2020 3 31
2,583,217 2,514,791 211,389 2,787 5,312,186
¢))
90
3
2018 4 1 2019 3 31
1,191,692
2019 4 1 2020 3 31
2,514,791
1
€Y)
2018 4 1 2019 3 31
( )
)
370,000 18,000 4,860
100

2019 4 1 2020 3 31

61/70



EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
ooooodooodooodooodd

( )
)
370,000 18,000 4,950
100
@
©)
®
2018 4 1 2019 3 31
( )
)
50
74,248 2,253
()
1,182,179
488,409
9,512
50
1,063
38,930
14,406 11,395
2019 4 1 2020 3 31
( )
D)




EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
ooooodooodooodnoodd

50
1,761

)

2,514,791
649,321

50 51,252

22,575
19,537

TOKYO PRO Market

2018 4 1 2019 4 1
2019 3 31 2020 3 31

298,591 46 1 303,864 21
87,230 71 1 140,791 94

2018 4 1 2019 4 1
2019 3 31 2020 3 31

645,507 1,041,860

645,507 1,041,860

7,400 7,400

63/70



EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
Ooooooooooooooooooad

2020 3

324,279

10,000

2020 3

2020 3

5,500

10,000

64/70



EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
Oooooooooooooooooad

83,616
(2019 9 )
96,307
(2019 12 )
10,000
83,140
(2019 9 )

13

37
65/70



EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
Ooooooooooooooooooad

66/70



EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
Ooooooooooooooooooad

2020 6 11

193
2019 4 1 2020 3 31 21

2020 3 31

67/70



EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
Ooooooooooooooooooad

(

).

68/70



EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
Ooooooooooooooooooad

193

2019 12

2018 12

2019 12

2019 12 25

(

).

69/70



EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
Ooooooooooooooooooad

2020

193
2019 12 2020
2020
2019 12 2020
( )1
2.

70/70



	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
	中国Ｈ株ベア上場投信
	（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
	中国Ｈ株ベア上場投信
	（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
	中国Ｈ株ベア上場投信
	（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
	中国Ｈ株ベア上場投信
	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

