EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2020 7 10

03-5555-3431

iFree NASDAQ100

10

1/119



@

&)

®

4)

®)

iFree

10

NASDAQ100
(11)
2
)
)
0120-106212
9:00 17:00

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

2.2

0120-106212
9:00 17:00

2/119

2.0

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



()
0120-106212
9:00 17:00
Q)
2020 7 11 2021 1 12
®)
0120-106212
9:00 17:00
https://www.daiwa-am.co. jp/
€)]
(10)
®)
(11)

(12)

3/119

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

an

(11

4/119



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

5/119



€))
NASDAQ100

R ) AR

EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

BRENE - EIERE e ES BRNSRE (NHOBR)
BTARE ) m = T AR
FEERIE
w M
ZOREE $5 R
ENALSE P ( ) (T - KFEY)
HERS
(F) YO F RN EBLNT SRS EERIEELTVET.
BiEEDE
R AEHE  RENStE L
Bt _
AEHE (=P8 T - <FE
thy\EliE £ 2
L ALK Ip=i)— &b
,Eg 46 B FrR (Fnsd) | wermmey
Hﬁ " gl A e
F itz E‘% el
LTy N FTEF=7 OvY -3
) " z12m — &L
THERE (@\R) Rk IR BBy
ZOMEE S 2FZEAT | m
(B ) a4 7y
AEEe PIlLER F Ot
¢ zom | (PR C )
aeasEEy | () o
AEEsTER R

GE) S0 7 OB T IMEE S EEEIRRLTVET.

6/119



EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
ooooodooooooooodd

12

32

26

12

480,

7/119



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooooooooodd

O~ IN|F-

|||

8/119



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooooooooodd

225

225

9/119



EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

http://www._toushin.or_jp/

5,000

R OEA LS KRG | D ERE OB M EOSEEN,
ERIE L TETHEOMEERED2USREC R ALSICHBLET .

# AGEOHENT WS | KEORFSLIUSOFEORSFIEILET.
EEL, kEOEREmEES A LRED. XROSRERME EOEETENEHEITEIF (LBRH
[EEtilsF) ICRATSEENBUET,

[ N

BRIt O A S A e RS | e
OHEREDH MO S I, FAl 7}
ELTERMEOHRELMD2S ﬁﬁﬁ? ]
BECBIKSCABTITER FIRE0  Apavvetd
&, BLOELMHRAODEH = nf i i
NASDAQ100 53 CRIILR—2)
DUHED2BRELBHTLEHE

BITHEARE

L&ET. A A—ZF

\ o

# FCRBBLETHAXA—ITHY . EROBISIUTHMERTHOEANZLTLE LEEDLSICES
EERYET A

() BIEE EAMFEIES BESREsifEStE0 N TNERST E0IC. BEFHERN
FED=EESICHLT. BllELT, SOy syEs *ERETHLL{BERT S B0 L
LET. COBERE, 810 BB EYNE|IOERTORERBACSHERR. LD
FOICESHEWCENBUFET,

*FATSLMAIE. Al DEEFENRLVTRELET. £ELT. NASDAQI00EEMERSE
LRSI EFEHTSFETY, THESOMENOSOELICHRUT, SoR@ERTyEs | EHHE
TIOENBUET,

CREBERVAIEERET DD, BBAYIETRUVLET,
BREFL, BETEU RS SBTER RO TS E A,

#HEAYVEITEIR. OFMNOEFMEASECSEEOERILMENEECE, EREELSNFIAN
£y, MEERSICS TR, SOIKIAMIBATIIEBBIET,

10/119



EDINETOIO ]
DO00000000000000(E06748)
DO00000000000000000
OHBRREEOERICHISTIE, 47« Pzybk - IRIXUK (PXUA) USFVRIC
ERDERICH D SERO—HERELET,

CFAD TPk - IRJAVE (FRAUA) USFvRICOWT )

cFAD TR L RRIAVE (PRAUN) USFul (i X8 —a-—-3-28) & XO7evhk
RFRIAY FHASHOBARMEATY . 1984 FILZ2—I—IMICBVTEHERARERE LTHRIZIN,
1990 FICRMEEAICBITLE LR,

* EEBLUSTIFAUNDHNOTMA - BEEREIETE>TLET,

T7 VRO iEH

QYIFURE, ZFEU-T7 AT CERETEVLWET,

FFIU—TFUEARLR. BREOHBEFENSERANMILERSESZLHTAE -7 (H272H)
L. TOREFELLTIY—IF/EOSHESHCERLT., EENEERETY— 7 YETITES
HEH T,

[ME—TPR]

B R’ | BiEEREY
< T | BEloHET
" @ ETF
o LB KEOFE
e #—:ti:ﬂsjne#. S7FUR - - hﬂﬂm‘!ﬁ
MERE 4L
[ —27H] T—
2 A 3 ’ A 2 R
—_ -y‘ffﬂ'?ﬂr.—ﬂl‘?ﬂ.']—p Sp—
| = s

s SYNRESE®, KROEBNBEFRLEROSMEELLLEE, TIRORNEEENFERINSEE,
BROR@FICA S EEBRSUICEREFEORMICE TR, 7Y FORE0EAMTEDNE
WTENBUET.

ONASDAQ100fEEICDNT

NASDAQ100#88IE. XEO+ASvImBIC HELTWLWAHEEIROAELIESR
2100t 0O#% A THASN3%MENTT (WREMCE. XELUAOEEOHRES
HET.). BROSELGER. BEAFGEFENEESAATT. THNEERAERO
ABARBE12BICTELONETHN. TNLAIC. BEICABANTEONATEN S
HET,

MNASDAQ10048543. 19851831 8LBS#SELTHEYE SN, BEOEHERRL
BASESD(EE125& LTS EENTVET. &5, NASDAQI100ERIE. FAFvImH
BOEHMTHATNANASDAQESIEEI(NASDAQ Composite Index)&I3EES
BYTY.

11/119



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

BT E

BF10818H (RRBMEESRERE) ([CREZ{TEV. RRHERAHICEINT
INEEDHFECETEVET .
(F) 1SR, 20195108188 (RROOBEWEEN) FTLLET.

(5iEcHEh)

U ECHIRERF . BIEEREORSFNG LTHED CHiRE3HET.) FLEULET,

@RAIELT, EREMEORRICETSILZBNIC,. BEESFNROPH SEEMH
HOKESZEMEUTHEEHERELET, LIEL. BELFRENVEDE
Sl FEETEOBEVCENBUERT .

F 132 J HlR

evY -7 FORSISFOEREEISICIE. GRZERITFEEA.
OHEVSHESAOREEEESICE. SRZEEITEEA.
SHREREAE~ORHIRASISICE, FPRERDIFEA.

O F R Nasdag. Inc. FiEF0OBESH (LI, Nasdag, Inc. SLUFOESSTE [
it ABHLET.) ICL-T. Hi8. #E. REECBEREESNZDOTIEIBUET .
inttld, 727 FOSESEULEESEICDVT. 22T F Y RICHY SRS AURT
DEESE L BEYSRIDLWTEETSEOTRBUERA. iR, YD rr RDESESE
R R—EDLMESEICHLTE, —RINSIESEEEE 3G S T P EAORBICDNWTO
Fae, NASDAG-100 Index®@—REREHETUIR~OERMTEMIC DWLWT, AR IRy E
By, feDHEES LIEBENEITEVEFA. Bt eANFEY VA REISHE
MEAFRIE. Nasdag"HBLUNASDAG-100 IndexDEFEREES Pl —EOESIc oW
TEAENETLAOE. BOUIC, APy bRV YR RdERRY T P ELZBER
2, FAFwIHERE, BESEIUREETEONASDAC-100 IndexDiERENEBET S LICES
NET, FAFvIE. NASDAQ-100 IndexNRE, MEBLUHRKRICRAL, A7y vy
AU ERERFEEE7 r /FOREEOEEEEEI oRBEAVE . lEitE 877
YEFORGICAULTZORY. @80 UL<ETOMBOREICOVT, BT/ RERETD
BORTOREDULLRHRICOLTORIER >THEST, FLMSELTLE R A BRIAME,
NASDAQ-100 Index&sFHICEENETF—20 FFEE LRI NEVLEEEHELERA, &
AattlE, NASDAQ-100 IndexErzldENICEEFzN AT —FOFAICEY., KFIFPEy b eRIA
AR, ¥T P 0 FOESEELRFOMBLMEEES LLBEBICELEEBRICOVTE.
RN MEMTRRMER LY, Da0ERETELNEEA. BOE R, HRAMERERNERDT.
MadFEIHTELT. D ONASDAC-100 Index"E£iBFHNIcEENSAF—S0FRICET 5.
HEOENFELEFHOSOmEEREE EIEESEC D2LTIE. WHESEEEICDWTEEETRE
KEBELET. LECESY. LWEsBSIca8LTE. s, LHIVESBEFIREZIZEEL
ey, EFEY. BEEss L{BRENAEPREICOVT. ReABLABRESOUEEEICDOE
BHENTWEELT S, fleDETealbERA,

12/119



EDINETOOOO
O00OO000000000004000(eo6748)
OooOoooooooooooooboood

B4OEEMHEOERD X, KXEOKXTIBOBEMED [5 &5 £2E] ICHRERR
PEVFEh. TOEBBEABROEBYTY .

HEOHTTIBOEEE L, FIRT 3%MERCDORESE 0%

FRiliTE &S IELS | OREE £ EB0 %

PHIEfSEEWES & O—)LA—/\—T 2 BEC ST 5. [RADRGSEYREDMiEE DT
EAEENA (SRS . EEEM. TEERTTFRESEOAME

SRR ORIMENME T L IEBS ST 2 TE L0 ES

BRI O RIERLS SR

B=F0L) SRR DE
BEIPROAEOERKECL TR, TSICEMIEATSIESHHY &Y.
BEEWICLY, syl |oERCOEEMICIBEE LEES, BiRELTVWSE
hofBTaC&ICE, BRETIRENRSERTEBVLESHSHR &

T AIIZ0XN

H

13/119



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

HEMBADOERBEICOWVT

1 Z77VRFEEEEN2BL LOBSOBREMRIE. AR [2E81 8] K83bITIREY
Fth. LUTO H11] BLY [H12] ZSBEBTEL.

(111 BEBICNASDAQ100{88H1 0% & L. E4BICNASDAQ100{8EH 10% LR LIIBS

=24y @ BHGEBH) | B4BHEIBH) | 248238008
NASDAQ100#EE 100 90 | —10% | 99 | +10% -1%

2772 FOBEAHR 100 80 —20% | 96 | +20% P —4%

ClE<28] & [BEE)] SELESL.
L7 7 ROEREMERI (96-100) -100=—-4%TH 4,
NASDAQT O0FERIDERIE (99-100) =100 D2HEL FE2TWVEE A

[$12] BBICNASDAQ100IEEN10% LR L. B4BICNASDAQT 00BN ESIC10% LRLIEIES

BgH | #¥8mBH) | 8+B8@BL) |#/0LB200ER

NASDAQ100488] 100 110 | +10% | 121 | +10% +21%

HO 72 FOBER(GHER 100 120 | +20% | 144 | +20% 1 +44% |

<ClE<8) & [BEE) SEEEL.
SH7r Y FOREGERGE (144-100) -1(}{} 44%?'&:"}
NASDAGT DOFEED@ERE (121100 COAUELRBESTLFER A

2 —RRIC. NASDAQ100IEHN LR - FTEE LGN SBULERSICR. EE@mHAEST
[(FSNBTLICBUET. UTO [#] 8&U [H2] ZTSRFEL.

LI NASDAQI100IEEN +100BET LB - TEEHELEES

e 120 ?‘_E@GD fi:ﬂEj [4B88) lo#LWT [NASDAL
L . —— 1005834 (a)] 1 (=0 ~EL [100] 'c-g"rﬁ* r:_,”.

s 27 K@) BENENOBALBNT 100)

5 100 L,LF:‘:B'::'CM#:*;I CD& 3T, [NASDAQI00
" > ya)l MR FREBELLBSICE. [S77
wl-———— . el - Jh{a}J OESFEWIREMOBEE S SHICF R
an || o NASDAQ100%ES () s | BNSECLEERHET,
—= ErE(a) 75
20 n z . .

meE B8 288 308 4BH
# LTS DICBVWTREN ISR, N MR TERREALTRELREBETY.

# PR, BEGHOESHEELMCLTLRATIES. BEEEBELARELTRELIEH TS,
EREFRBUFIOTITERTEL

14/119



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

[(N)—ARNICHBLEES | BLUT(2) LR - TELENSRBICHEBLT LSS

(1-1) —BRICFELEEE (2-1) LB - FELBHSRECTELTLSBS
140 140
'izl} _t_ﬂ_u.. - S — lza - —
ﬂ 100 A5 £ 100
80— o0 E 80

] e ___ S 72 - 60
Al ——— sl TEmem
0geE @8 288 3@ 466 X "gem B8 288 3@8 468
HHEH
NASDAG1 00§52 100
(1) —FOICFBLI-88 477YF®) 100 |
(2) bR - FELSHSREICTELTVSRBE [M97 VK@) 100

{1-1), (21) @ [2B88]. [4BE] 8T, [NASDAQI100EY (b)) E&1F [NASDAQIOOER (¢)]
[ZHFN 901, [80] TALTTH. INASDAQ1 00i5E: (b) | [CabT 5 (M7 7/ K (b) | &£ INASDAQ100
(0] ICHITS [MZPYE (©)) TR, [H77YR (b)) OAFEVLWKREEBSTVEST. OO
& 31, NASDAQIOOERN —ANICTETSBESE LR - FEERELEFSNBICTETSBS L
Tld. BEMICNASDAQIOOIEMA R KEICE & LTE, R FTEELENFSABICTFELRE
HENBAFENBTIHFSNEIEEEYUET.

(1-2) —ANIC ERLIBS (2-2) bR - FELBHSRBIC LRLTU S8
180 180 -
| ~e— NASDAQ100:E(d) | ~e~ NASDAQIODISH(e)| 158
16011 o moPr(d) 743 16017 o wrui(e)
E a0 = — 13 i 140 —_— S w153
121
B 20H—————110— B 120
100 115 120
100 105 110 100
B0 : 8O :
2 L L 'l 1 30 L z 4
" L% ] == 288 igg 4H8 e g 188 288 g8 4858
HEH 288 488
NASDAQ1008% 100 110 120
N —ARICLRLI-BE %77 Rd| 100 |:{> s
(2) ER-FELENSARBICERLTUVSEES (%772 K@) 100 116 133

(1-1) (2-1)&EHRIC. NASDAQIOOIERH —ANIC ERTHBSE LR - FEERELBHSIREICLE
RILWSL TR BEMNICNASDAQICOEMNEIUKECE > LTS, LR - FEELEBHER
B IREUEBSOBREHMBENETFSNST EEBUET,

# PERZ S 7ICHBVTHRENAEHER. JHaUTELEAALTHHULIZBETT.

% PIEE. BRHHEOMBEEONUPTLHBET I, HBEEBLARIEL THBLIZATSY.
KR FEREVETOTITERTEL,

@
2018 10 19

®

15/119



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodooodd

Tl

1

!

1

i

1

!

1

i

2)

!

16/119



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2
3
4
1
2
3
4
5
2020 7 27 JTC
2020 4
151 7,427 2,500
1959 12 12
1960 2 17
1960 4 1
1985 11 8
1995 5 31
1995 9 14
2007 9 30 29
352
2020 4 1

9 1 2,608,525 100.00

17/119



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

€H)
2 NASDAQ100
2
2

@

1 3

2 20 5)
2 1 6
2
2 2
1.

18/119



12.

13.

14.

15.
16.

17.
18.
19.

20

21.

11

14.

EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2 1 4
2 1 7
1 11.
2 1 10
2 1 18
2 1 19
20
2 1 14
16
19.
12. 17.
2 6.
12.
1 14

19/119

14.
17.

13.



EDINETOOOO
O00OO000000000004000(eo6748)
OooOooooOoooooooooboood

4
2 2 1
6 5
®
TPUEOEE I m UAHEE
DUSSHORE (HHDRE T FEE
TS TR
HAD Tk TR A
(FAIEF oK FHTEohTRI A
11
[y ﬂmm—fa mm |
WAEIEE = R EEIkE RO — DB
RS HADPEYh TR II
(FAFNIETF
S
FIFCobTHI 00 |=ﬂ-l~?:r'ﬂiﬁ-]| B 05T | | T
E [ HiTiaREE |
M3 IDAE. EAERDE- Y. |
T-rFHES | BB 6 SN REDEDEOMEF [ URDTRIIUNED
T e | EBLIHTIE |
FEFD | . l—
| AT | [ orem | | R |

20/119



4

25 35

CI0 Chief Investment Officer 2

Deputy-CIO 0 5
ClI0

CI0 Deputy-CIO

2020 4

21/119

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@

®)

100 20

100 5

100 5

22/119



23/119

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



100

10

100

20

24/119

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

10

@

&)

25/119



g A W DN

10

11
12

13

14

15

16
17

18

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2 20 (©)
2 1 6
2 2
2 1 4
1 7
2 1 10
2 1 1
2 1 18
2 1 19
2 1 20
2 1 14
2 1 16
2 1 14
17
8 13 1
2 6 10
8 13 2 6

26/119



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2
2
1
2 2 1 14
3
4
5 2 2 1
6 5
©)]
10
5
28 8
3 28 8 3
28 8 3
1
2
) 1 4
3

27/119



28/119

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@ 1



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@

29/119



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@
1. 2.
1
2
1. 2.
1
2

®

30/119



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

37 6
F T TTTTTTTTTTTTTTTTTTTTTTTTTTTTTTT T oo oooooooooooooooooooo oo :
1 i
[ L]
i L]
: :
: M= - i
| :
1 1
' ) - - A ASWE AT IR EWALWESORD :
| WRIATRAWI-IT ST~ R DRE-E BESUANEERIET '
| YL BRI T ELE Al ORBE R i
! HWoEs ‘ggfgﬁf: SEERORN- ai ERWOEE - H
i
i |
nE pay !
| YRR T A :
]
| |
1
L ERYRIORREFUERYR -l b l
| OERSORRCMTIRAD EEORE KX i
! 4 SRS ERROB- |
! e i
i :
................... —_— - .
! N AGRRDUARER . l
H i
| N !
i IR ERUIRAYA SO E Da— 4 :
: WARADRAUAIOER HWRYA SRR :'EB— i
i MR T waEUAnERET | 85 i
i BHOABEE. KX | 45 i
! DHSHECENEENORAEOBE  BROES -] :
| #B :
| 2 .
1 i
: !
I 1
] L]
i L]
, !
i !

31/119



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooodad

S E 15

STEREOISTR. FrrRERBNGEEISAEERNICHETESLSICERELIEBOTT.
HOIZ7REESEHICHSTHIEHMWEE (SAFICH I FEHOMEE) OFH - BX -
B)E, 27 VRS LSO RNEBEIS AU DV TRRLTVWET. EREQTS 2R3 77 VR
OAESERICS T EHBEEOHBERTLTLET.,

B 5RO S PR MR

(FL (201545 A~20mial) (4 (2015558 ~ 20202 F )
150 150
140,000 . i 1Y y
| 372 {
. IJ"I = a. 93 153 193
A 35 _&19 31,1 D4
o4 - . - ! 0 o *.1__&_ ..... __*_.
40 433 .
0 374 17.4
! -100
- LR RSN cExE
[T ——smemsasramw A ST o
AdE
55 WL Fo L] 20a% ah Eern L St BxE SE0E EREE BFEE =IER wRODR

H#HEEITAL. FFUEORENSFELTVSBOTRBEUVER .

#2PYROEMBEER. S0S ) 2SS 2 Y EABSELEEDEFELTHELEROTEY, KRO
HEEmcE LTRSS R SRS NEVET,

HIIPEOEMBERCHNT. BESTFRAOF—F IR CEELNESELUTFOL—ILTRELTVET.
MEMEERCELYTSF—FELESICERTENE R A
IHEMRER R T B 2ESICE. ORI DN TDSETLTLET.
G T2 A7PURICENT, DOCELTIERICE, SEERIC OV TAYFI—20ENEIRETHBLT

#LRLET.

BEREIIAIZINT
B == & EiemlEe (TOPX) (Bxda)
Sl MECIDO Y A TP A (EESAG. FR=2A]
FREN  MCIT9—3rd - I=trwk - £ U Fwd 2 (BMAS, Ae=2)
H+E# | NOMLURA-BPIE)IE
EEHEN  FTSEMMESE 7 wrd d (BCHE, ms—X)
FMEAR  JPENITY ANAL R~ BB s A 2T 9P A— I =0T -l A= SAN—=227F (B3—2)
BRRICONT
STOPMIRRIES RS - BBl HRl, SRl —VomE Rl BRESESITMALTVLET. SCITI 91 -
AUFwIABEINSCIT V=T I = ok A 2F w20, MEC! Inc BIRLEZERTY. EERICET3MWEN.
SIFFENEOR—UNHEMEC InCICRERLE Y, MO Incid, ERRONEEER T RNSBLTARERLETS
HEEEHLTWLEY., SNOMURABPIEMEZ. HHESEREN FLRTIENTRTINELRIEDROHESFOERD
ERTOEREENT. —C0ESFANERCEIVTREENEENN—F 220300+ —F oAb CBHENET.
NOMURA-BPIEROHEA S E0M—VORERFNESELEHCRELTVEDT. 25, BREHREROIERSE.
A, BFHEEEETHSROTEEL, Pry PO RERCRLT—UREEAL\EEA,. BFTSEE BRI,
FTSE Flxed Income LLCICAUSMINTLSARES T I TT. EWMEFTSE Fixed Income LLCOERRINE Tat),
RIS -TOMFIEFTSE Fived Income LLCHHELTLET. BPEILH HIAZE - AL S A Fud X— I7
T e g=tryy TO=UL FAN=207ARE, ERRYREVEHETRRICE DS EELTWET Y. 1P Morganlz¥d
St PR RET S50TEEUEEL,. ARNENEREIITRELTLEY. P Mogann SO B S SERIRGEEL
[CARRE R - B - RV SCERBESENTVER A Copyright 2016, LP. Morgan Chase & Co, All rights reserved

@
2.2 2.0

32/119



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

0120-106212
9:00 17:00

¢)) ¢ )

®
0.99 0.90

0.435 0.435 0.03

0.105
5 31 11 30

33/119



4)

®)

15 5
2037 12 31 2.1
20.315 15 0.315
20
2037 12 31
20.315 15
5

34/119

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

20

15 5
2.1
0.315



2037 12 31

15.315

15

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

20
120

20
80

15 15

2.1
0.315

35/119



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2020 4

36/119



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

(¢)) (2020 4 30 )
() ()
160,221,049 3.32
160,221,049 3.32
1,319,884,179 27.34
1,319,884,179 27.34
3,346,898,556 69.34
4,827,003,784 100.00
() ()
9,618,678,320 199.27
9,618,678,320 199.27
2,745,777,875 56.88
2,745,777,875 56.88
Q)
¢ 2
3
4
@) (2020 4 30 )
)
) ) C/7 7)) ®
1.0013 1.0013
1 1,318,170,558 27.34
1,319,980,032| 1,319,884,179

37/119



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodooodd

U.S. TREASURY 99.98 99.98
2 500,000 1.11
BILL 53,427,519 53,427,519 2020/06/25
U.S. TREASURY 99.97 99.97
3 500,000 1.11
BILL 53,421,559 53,421,559 2020/07/30
U.S. TREASURY 99.88 99.88
4 500,000 1.11
BILL 53,371,970 53,371,970| 2020/05/28
)
3.32%
27.34%
30.66%
()
( )
/

NASDAQ 100 E-MINI 2020
498 8,211,435,790 9,618,678,320]  199.27%
6

/ 2020 5
25,697,500 2,768,734,665 2,745,777,875 56.88%

D
¢ 2

Q)

4

®

38/119



EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Oooooooooooooooooaod

() () ( )X ) XN
2019 4 487,707,912 1.1572
438,727,314 0.9980
6 488,227,537 1.1085
7 543,058,998 1.1844
8 495,266,176 1.1061
9 464,692,962 1.0948
1
523,123,610 | 523,123,610 1.1663 1.1663
(2019 10 18 )
10 502,448,968 1.2124
11 563,205,290 1.3152
12 873,855,048 1.4068
2020 1 1,870,344,450 1.5447
2 2,338,616,617 1.2737
3 3,152,273,331 1.0719
4 4,827,003,784 1.3963
()
1 0.0000
2019 10 19
2020 4 18
()
1 16.6
2019 10 19
12.3
2020 4 18
)
1 424,287,592 275,759,489
2019 10 19
5,673,638,822 2,790,865,434
2020 4 18

)

300,000,000

39/119




EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@ (2020 4 30 )
() ()
75,790,166,663 100.00
75,790,166,663 100.00

«D

¢ 2

0 (2020 4 30 )

40/119



EDINETO OO
00D0000000000000(E06748)
Oo00000000000000000

@iFreel/TLvi¥ NASDAG 100

20204F4 BI0E MIE HBEORMERLELOTE). BREOBRERE . RIETILOTRENZEA,
RMEE W e e e T
25,000 LEEEEHE (20188108198 ) ~ 202054 A 308 100
A HER 13963
o e 48{EM i, e S e 75
; & -~
E E 2 L,
wm | orve B0 &
S = ]
AR W03 A »
INAM -0.6% A
sHAM inax. o
E3 207%
35 I > —
S - soo0 b — — : T B
39.6% it 2019/04/22 2019/10/28 2020/04/30
[=———] 1-F& = = e SHAE S AF IR IR (0] — R (e
WL RSO, ST M . SR (T SR P R LA AL TH LTI,

REEHEASAEEICRFETY. SRPEHCHRLONTERTRNR @SRRI FRLTUERT.

EafcE it oM

UL
. 1 1
T

BEA B 10858

189.3%

189 3%|NASDAD 100 E-MINI 202006
|US TREASURY BILL 202070625 1.1%
II..I.S. TREASURY BILL 2020/07/30| 1.1%
|US TREASURY BILL 2020/05/28 1.1%

J-#-0-, IO 06.7%

b P o s b

) ki
E v o

200% I

N C1E

o : : z + 4 : ' - i
Bcrd] | =221 a7
- 200%
201 20024F MIE D04 20059 FDIBEE 200THFE 20MBHE 2019 20004

s PTG AR O TR SRR N RN E AR T,
0iBEEE B (0 R 106 S ER, NNER AN ETORBTERLTLIET,

ERSHOT—LA-JFTERRRIMTRSTLIREHENZT,

41/119



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@iFreel /Loy NASDART00

202054 RI0EME
WALFER 13,963
wwana| 4e@mAl o0 L Lihie s e Sl i sl s o 2 [
"
B * i
wm | opve B0 &
i . ]
AR W03 A »
InAM -9.6% A
sHAM inay. o
4R ] 20.7%
35 2 — e
SEM - 5,000 = e — 0
39.6% 15 TeEns 2019/04/22 2019/10/28 2020/04/30
ESORRAET (W) — SRR T (W) — R ()
HLEMEASHORER L, HIHREN R RENIC. SRS RN RN PR R AOEH AL TH LTI,

REEHEASAEEICRFETY. SEPEECHRLONTERTZNNR (SRR FRLTURT.

&, oM EEFEaREESHM: oM

L’-Tﬂﬁ*-}il'f&tl.-tl- Eob L — oMo EnETILOTURIZEA. AR e ERIAGLESLBNET,

36 1

195108 |

e 189.3%

|US TREASURY BILL 202070625 1.1%
II..I.S. TREASURY BILL 2020/07/30| 1.1%
|US. TREASURY BILL 202070528 1.1%

J-#-0-%, 10 06.7%

IR b i e 2

(R4, It
L7 R Fe—DiaNEEh.

20115 N2 20135 M4 20155 20165 2T 20185 201948 2004
0 =] 1 M9 IERETY,
SEEERERO0R 10E M PAER, NNEGIAANIETDRRATTRLTLIET.

ERSHOT—LA-JFTERRRIMTSTLIREHENZT,

42/119



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

43/119



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

0120-106212
9:00 17:00

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

44/119



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@

45/119



&)

®

4

®)

0120-106212
9:00 17:00

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

®)
10 19 10 18
30
1
2
2
2

46/119

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

NASDAQ100



16

47/119

18

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



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

https://www.daiwa-am.co. jp/
1

48/119

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

14 4

14 1



10

49/119

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@ 38
59 2 2 12
133

0 193 2 1 1 2018 10 19
2019 10 18

50/119



iFree

€Y)

NASDAQ100

1

2019 10 18

3,062,478
110,671,882
162,712,438

29,991,017
6,631,133
378,305
219,161,758

532,609,011

532,609,011

2,589,655
8,963
4,505,550
78,889
2,289,053
13,291

9,485,401

9,485,401

448,528,103

74,595,507
51,199,187

523,123,610

523,123,610

532,609,011

51/119

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

&)

1
2018 10 19
2019 10 18

3,389,648
61,571
62,379,015
8,472,427
3,059,193

60,417,000

46,075
130,352
3,782,435

107,773
4,066,635
56,350,365
56,350,365
56,350,365

5,151,178
31,127,706

31,127,706
7,731,386

7,731,386

74,595,507

52/119



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

©)
1
2018 10 19
2019 10 18
1. @)
@
2. @)
@

53/119




EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

12 133 60
61
1
2019 10 18
300,000,000
424,287,592
275,759,489
448,528,103
108,396,552
1
2018 10 19
2019 10 18

423,734

54/119



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

4,428,731

46,770,456
23,396,320
0 74,595,507 1
1,663.12

1
2018 10 19
2019 10 18

55/119



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

1
2019 10 18

@

)

®

1
2019 10 18
501,652
8,983
492,669
1

2019 10 18

56/119



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
OoOoooooooooooooooad

1,030,839,313 1,037,452,142 6,612,829
1,030,839,313 1,037,452,142 6,612,829
1
2019 10 18
388,445,485 391,016,836 2,571,351
388,445,485 391,016,836 2,571,351
388,445,485 391,016,836 2,571,351

€))

57/119



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@)
2.
3.
1
2018 10 19
2019 10 18
1
1
2019 10 18
1 1.1663
1 (11,663 )
®
€H)
@
U.S. TREASURY BILL 20191031 500,000.000 499,640.194
U.S. TREASURY BILL 20191129 500,000.000 498,964.830
U.S. TREASURY BILL 20191226 500,000.000 498,151.832

1,496,756.856
(162,712,438)

162,712,438
[162,712,438]

58/119



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Oooooooooooooooooaod

29,943,109 29,991,017

29,991,017

29,991,017

192,703,455

[162,712,438]

3 100% 100%

U.S. TREASURY BILL 20191129 500,000
U.S. TREASURY BILL 20191226 500,000

59/119



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodooodd

2019 10 18

98,664,795,575

98,664,795,575

98,664,795,575

200,009,977

200,009,977

200,009,977

98,309,863,826

154,921,772

98,464,785,598

98,464,785,598

98,664,795,575

2018 10 19
2019 10 18

60/119



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2019 10 18

2018 10 19
40,477,351,513
198,907,336,047
141,074,823,734

947,268

29,910,270

998

998

999

999

999

102,434

1,994

39,849

3,985

iFree S&P500 995,814
iFree NASDAQ100 29,943,109

61/119



400

400

400

07

2016-07

06

2017-06

10

2016-10

TOPIX

TOPIX

TOPIX

2016-

2017-

2016-

62/119

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

4,125,822,862

6,034,393,779

955,165,275

1,176,418,155

46,620,451,844

10,870,537,799

343,510,429

811,328,174

461,639,731

997

997

997

997

997

997




15-20

SL

63/119

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

4,991,364,962

7,321,809,249

179,433,743

186,025,234

5,020,480

160,559,781

8,382,974

13,958,125,625

595,106

987,373

494,581

9,957




EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

997

997

997

997

9,958,176

49,806

49,806

1,989,053

2,978,118

1,691,241

100,588

399,083

99,771

399,083

64/119



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

99,771

1,091,429

315,004

10,009,811

398,764

99,691

398,764

398,764

1,993,820

65/119



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

300,273

200,861

300,273

1,999,177

505,900

98,309,863,826

98,309,863,826

2018 10 19
2019 10 18

66/119



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2019 10 18
2019 10 18
2019 10 18
1
2019 10 18
1.0016
1 (10,016 )
@

)

67/119



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

68/119



€Y)
52

@

38

2020 4 18

12

133

38

193

69/119

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2019 10 19



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

iFree NASDAQ100
€Y)

2020 4 18

4,091,198
115,229,340
1,088,991,704
161,782,750

819,884,179
1,164,340,412
128,881
91,358
1,144,684,954
4,499,224,776

4,499,224,776

8,643,575
1,492,887
117,236,484
266,919
7,741,947
1,875
45,587
135,429,274

135,429,274

3,331,301,491

1,032,494,011
8,600,190
4,363,795,502

4,363,795,502

4,499,224,776

70/119



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

&)

2019 10 19
2020 4 18

1,218,411
49,951
60,936,404
32,154,951
1,963,995

25,648,998

83,903
266,919
7,741,947

75,071
8,167,840
33,816,838
33,816,838

33,816,838
226,918,805
74,595,507
1,893,867,010

1,893,867,010
1,129,070,473

1,129,070,473

1,032,494,011

71/119



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

(©)
2019 10 19
2020 4 18
1. €))
@
2. [€H)
@)

72/119




EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

12 133 60
61
2020 4 18
448,528,103
5,673,638,822
2,790,865,434
3,331,301,491
107,839,883

2019 10 19

2020 4 18
860,575

2020 4 18

73/119



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodooodd

€Y
@
®
2020 4 18
7,590,881,039 8,748,951,489 1,158,070,450
7,590,881,039 8,748,951,489 1,158,070,450

74/119



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2020 4 18
2,464,874,351 2,467,247,964 2,373,613
2,464,874,351 2,467,247,964 2,373,613
2,464,874,351 2,467,247 ,964 2,373,613

€y

¢)

2020 4 18

75/119



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodooodd

1.3099
(13,099 )

2020 4 18

74,032,823,863

74,032,823,863

74,032,823,863

127,498

96,796

224,294

224,294

73,933,066,538

99,533,031

74,032,599,569

74,032,599,569

74,032,823,863

76/119



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2019 10 19
2020 4 18

2020 4 18

2019 10 19
98,309,863,826
56,929,679,271
81,306,476,559

947,268

29,910,270

998

998

999

999

999

102,434

39,849

77/119



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

3,985
1
1
iFree S&P500 500,296,794
iFree NASDAQ100 818,819,714
4 649,958
2
4,275,767,696
6,783,165,780
TOPIX 765,415,948
2
TOPIX 1,915,382,606
-2
8,176,170,984
TOPIX 9,172,914,473
-1
223,670,220
400
1,110,888,820
400
1,120,727,988
400
997
2016-
07
997
2016-07
997
2017-
06

78/119



10

15-20

SL

2016-

79/119

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

997

6,988,339,549

17,676,300,505

179,433,743

101,471,645

88,359,340

8,333,943

13,958,125,625

595,106

987,373

494,581

9,957




EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

997

997

997

997

9,958,176

1,989,053

2,978,118

1,691,241

100,588

399,083

99,771

399,083

99,771

1,091,429

80/119



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

315,004

10,009,811

398,764

99,691

398,764

398,764

1,993,820

300,273

200,861

81/119



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

300,273

1,999,177

505,900

73,933,066,538

73,933,066,538

2020 4 18

2020 4 18

2020 4 18

1.0013
(10,013 )

82/119



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

(10,013 )

2020 4 30
4,904,546,191
77,542,407
4,827,003,784
3,457,045,379
1.3963

2020 4 30

75,790,263,459
96,796
75,790,166,663
75,689,771,464
1.0013

83/119



@

&)

®

4

®)

(©)

)

®

84/119

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

C)

85/119



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2020 4
151 7,427 2,500
799 9,980
260 8,525

CI0 1

86/119



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2020 4
53 90,198
696 15,289,558
749 15,379,757
28 98,154
14 1,407,302
42 1,505,456
791 16,885,213

87/119



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

38
59
19 52
193 2019
2020 31
@
2019 31 2020 31
28,489 2,741
554 22,167
214 205
11,468 10,847
98 63
56 62
40,882 36,088
206 1 217
10 7
195 209
2,821 2,362
2,804 2,028
17 333
12,799 15,844
8,493 9,153
1,836 3,972
183 183
1,070 1,069
1,183 1,431
31 33
15,827 18,424

88/119



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodooodd

56,709 54,512
2019 31 2020 31

75 69

8,548 7,573

15 14

40 39

4,610 3,988

2 3,882 2 3,530

3,735 3,830

726 656

255 590

725 688

2 5

14,070 13,414

2,389 2,574

103 88

2 5

2,496 2,667

16,567 16,082

15,174 15,174

11,495 11,495

11,495 11,495

374 374

13,052 11,749

13,426 12,123

40,096 38,793

89/119



EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodnooodd

46 363
46 363
40,142 38,430
56,709 54,512
@
2018 2019
2019 31 2020 31
76,052 69,550
673 583
76,725 70,134
35,789 31,120
694 745
9,066 8,858
1,057 1,188
8,009 7,670
1,351 1,410
1,557 1,770
228 240
513 524
55 56
13 13
746 936
48,459 43,906
5,755 5,793
373 374
4,145 4,335
510 395
725 688
796 838
64 62
178 154
472 451
1,291 1,299

90/119



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

374 368

34 37

907 925

1,819 1,770

11,693 11,702

16,572 14,525

m
2020 31

38 912
215 214
133 24
134 78
521 1,230
32 71
40 1
60 54
132 127
16,961 15,629
- 537
- 48
29 -
29 585
16,931 15,043
5,076 4,555
15 78
5,060 4,477
11,870 10,566

®

2018 2019 31

91/119



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodooodd

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
- - 12,669
- - 11,870
170 170 170
170 170 969
46 46 40,142
2019 2020 31
15,174 11,495 374 13,052 13,426 40,096

92/119



EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodooodd

- - - 11,868 11,868 11,868
- . . 10,566 10,566 10,566
- - - 1,302 1,302 1,302
15,174 11,495 374 11,749 12,123 38,793
46 46 40,142
- - 11,868
- - 10,566
410 410 410
410 410 410
363 363 38,430
)
)
)
18

93/119



(

(

(

(

@

)

)

)

)

30

39

2020

17

31
28 2018 16 44

29 2018 30
30

94/119

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2018



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@)

2022
)

30 2019
31 2019
10 2019
@)
( )

@)

2022
©)

100 10

172
38 134

95/119



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2019 31 2020 31
31 34
264 276
2019 31 2020 31
3,788 3,397
2019 31
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Daiwa Asset
Management - ( )
(Singapore) Singapore 133 100.0 1,719
Ltd.
Daiwa
Portfolio
Advisory India 1,207 ( 92 0 3,293
(India) .
Private Ltd.
) MAS
MAS
2019 2020 31
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Daiwa Asset
Management |- C )
(Singapore) Singapore 133 100.0 1,603
Ltd.
MAS
MAS
2018 2019 31
( )
1 1
100,000 19,975 3,400
2
3,000 1,052 173
3
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3
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