EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2020 9 1

03-5555-3431

10 50

1/182



@

¢))

®

4)

a
a
a
a
a
1
2
3 a
(11)
2
« )
10 50
« )

2/182

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

0120-106212
9:00 17:00

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

®)
3.3 3.0
0120-106212
9:00 17:00
o
a
L o
R AP z—= -
N R e, -
o A g T L A
ﬁmk@ﬂl 2 TSI LT I e A E) (i)
S oy B 1A
w1 -y +
[ R 4
- 2 SaF <
. >
— e Sha—A -]

3/182



()
0120-106212
9:00 17:00
Q)
2020 9 2 2021 3 1
®
0120-106212
9:00 17:00
https.//www.daiwa-am.co.jp/
©)
(10)
€))
11)

(12)

4/182

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



16

5/182

1D

(11

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

6/182



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@

12

12 12

7/182



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

L pop B WEEREE (NEHOFR)
L S -
B RS Bl 2%
FEIERE
B4
: FOREE
BNAGE & ( )
FEES
(F) %77Y RN Y AERSRERRIRTLTVEY,
BEE DT+
SRETSERE ot
KR ( )
cRNER #£26 Bk
2
— b FPEL)—
ﬂ% %40 IrUE
o~ B
) Fehl P
oLy NEE (WR)
( ) AEP=F
OIS #1208
Z it EE (@R) R IpIK-AT
(Hiﬂﬁﬁﬂ#) FIUH 7R
{FDOMEEE) B4~
BIEDS = =piiy- -]
gy F Ot (F5R)
BERSEER () se
REEH T =

(&) H777 FEET dEEE T ERBIERLTUET.

http://www.toushin.or.jp/

2,000

8/182



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

1. 2RI NSBEOHREATIa VG EHASHE
AN—FI-IEREBELET,

SIRENRERIEITOPIX 1 00 HFBAN S ERIEIY—ICRT S8 EIRL
iEmELET,

@ EAYRITTIN—THRBICAELEHRSNFE20vE—E7 /L EAWL,
ST Y EEROINL. BIREHHEINS30HRERELET .

OEERICHTSFHMOMALLRIFANRBFLLET,
. BRORELIFIHBIEICITRVET,

SEEEMC IO - ATV EF AT I TH/N—FI— LB Z#5E
LET.
d=b-AToa20ERAIE, RAEL TR HR#RELET .,

2. ABMEIZEALET,

SYUTPURICIERDS DO I—AHEBY, [BFEA-I—2 ) £E,
BAEMATZY 2 EEBELOABNEIETRVWET,

f [EE: i

/
f il »

-
B . o
*

BEIL - I—2 IS LPI D=2
. BEARYEELRL | BEARY/TSYL- LR

b | i o ] Mtk -0—-2
BEMESEY S EELEL | BFAEYREEAND

GE) S2MOA—2AMMTA v F 0 (BRA) BEITEICENTERY,

3. #A8H (kRHNZSRERA) (CREZTAL. x5 E
BHICEDVWTRHEDAGEEITEVET,

9/182



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

G BRIUMSNBEFORREATYIVREIERABEADEL
L AR—RO— R EEELET,

SIREMPEAII TTOPIX1 00 ML SERMEII—ICRT SRMEMRVZEHA
ELET,

SEAVIRTIN—THRBICRRELEHRASRFE20vF—ETIIERAL. &E
T EBES ML, HIREHIHENS30EMAERELET .

SREFICH T EEBMOMALLRI|RBFELET, £, HBWORBLIIWINA
ZEICITRVET,

e BEvSRiEE

P§Dw$—meJE$§]

#ITOPIX1 00 14, BIFHRE—EEEE0 DS, Bl El. RetEomL 1 Q0D S WM NS ERTA N0
HREER T, BRIEHRAIRFICL > THE, ABENTLSEOTY .
HERTIY—ICE, THECC S ENEY,

OYE—ETINIER

o S
-

e oOVHF—EFILI, FAVEBITIIL—THRI1996FMST1 996 FICMTTHRRELE
HASHFET. HROBBREARICHAINTLET,

e OV —ETINZ. MRLE—BLEFETEH - 2B =B THARBEE TS NIC.
E—UEREREERELTVET,

eHRODARBRERFLLT. BRFBERLTVSEH T —YERENICGRTSCE
THEEOFUMNBEBEEEELTVWET,

EEVET LTI, 18T0EICALI L THR I AR VESERLE T SRR ARORSSRTIL—T
TT. HASETHEE BML. LV SR - CAERMHLTVET.

10/182



EDINETOOOO
O00OO000000000004000(eo6748)
Ooooooooooooboooononoad

SERSEHEIC - - A T3V ERHAT S ETHAN-FI- BB EEELET,

eHAERALOD . HADMI—I - A T3 (HIHH) ERHNTSHETT,
OHMO LR, THEICHMDST ATV TLIPLEMB TSN TEET,
e —AT, B0 LAICLSFRIT—EDHKEZTICRESNET .
NATUIVTLETLI LR ATV VOBVWFEHBUFICELS HEELWET,
- THERNTEME S A T3 00BHTEOREEGIHEEVVET,

z - ™) [ =
ﬁﬁ%ﬁ%ﬁﬁ%ﬂf@;@t wa | * 5 WEOLRICLSAESEELET.
3 % |

_ _mAEE e\
& 1% twe
S
N . AWEO =
5 &

| B mam ol A7vave | hi—Fod—lb
WS IM®E e #R xD WEEE
REDTEL MROCSOAET |y REOTECSIMANRELET. |
K Ea
e e et R T o e P e
i

FANET

/;5/-;’-:;3 L 1—‘.—;‘:!;‘\, il Foihd

Nl e

TR e L = =
F 1

W3 IR%E 3D e
r—20 BENERL. BEEC |$ BEOERIC LSRRI RELT T, ANTE
‘ HAGREELL LSS W% LES LRIC S SHSEERNT EA

..oMBED 4
i ke | e
: i J:%Eﬂ ol
i i FETIEDA, : ;
4*‘%;9’3 ----- R (i .-
: » e
: At TTRSIVETh
i ' W% -l ATvEv® | Hi—Fd=lb
B3 985 MBS F T D) wEE

#EERRYEOHR S EBEOME A - ERLEEDOTT,

MUTFLECELNT, A= D= B0 2R R RERE . KEEHCERINET.
HUIPLFCHTSAN—FI— LB ORI, SRR OEFECEICBEYET,
#ERRY I EORBERLEEOTEEUE A,

PRI A -0 &Y, BRI, BYE. A T3 TLEFLEGRGYEY,
NN TEEIRIITSEOTESY ER AL

11/182



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

BIFBH K~ FI—LBIEICDOUT

e 1—llb-ATU3OBHBER. RAEULTREANrSHIABEBELET.,

eRAELT. I=N-ATU3HBHERASCEIC.BBERBETEEEICHEIC
J=lb-F T3 vEGHTAET. AN—FI- I BRE=BMRELET.

e HiFiTENBHBOAICRETNTVWSA T3 v EfALET.

@ AHEMEIZEFRALET,

SYTFURICITRO5DOI—-ANHBY, TBERM - 13— ZkEF, BFAFXY /wHiEl
BLMABIS TR0 ET,

-2% ARTEIORE CHEL T
(@ B*A-2-2
e BEAL-O-2 BB LR EEIL
Eed 759n-L7h-0-2 BHRMARY./ TSI PR FSUN- LT
E= %kn-12-2 BT #E VL R
MEELok-0—X By /A AL S

KEDMI—ADMETRAAYF T (RBRR) ETTEIENTEET,

¢ BFA-I-LUADEI-ATE, AEBDEIETRICEICELY, THEHWEICLS
TLE7L (RAZEAYSONE) I (EHEHNTORA) INELET,

¢ BFMA-I- LAOFI—-ATH. HBOE|IOHRETONAL—FO LR (AR)
S TE (AR ICEY ., AEELD  ABERNEUET,

SIBEHELIF-I-2ICHEVWT . BERBCE. LUTO<BEDERALH>ICLY.
ABIEIOWSEEE LTEESNIAEELWWET.

L <BEOERER>

L @BBELT. IFTSERBEMA VT IR IS LU TIPELT Y HINA UL - HUE-
: AVFYDRA-IR—I T - =4y JO-F|OREEOEEORH S, £F
E KB UZIKE, JPUTAVINZ, BMEFEEEL. 6 DOBERERELET, |
: 3 PRI RMEEOAE LN AN EBE TS BASEBUET. |

| @MTENORAILER. 2R, URIKEEEEELTRELET,
| ORBEMSLURALED, FH. SARALET, i

12/182



EDINETOOOO
O00OO000000000004000(eo6748)
Oooooooooooobooooonoad

(EHERUAORE) /IR (RFEBLHOBA) [COVT
o HUBEIOHFBADEAEAN, BAROEIRALY CHBE, [TLI 7L (GHE
1HSSOIRES) | KB TEET,

o HENE|IOMRERDERENN, BFEAOEREH LY SEVES. D (ERE85S
DBA) IPELET,

LrGlber 3L TR ]
SEEL STTUN-LTIL = Eﬁgﬂ
SHENL SEEHE
OTLEFLNMBETED T2 OIARNELDT—R
LrGlbop ST (0 > BAEAO 3| Xt Sl D < BaEFO
iR mERsEH mIasH bl el

HERBAA-TITHY, BEOTILEPL - JAREERLEVET,
HERSRHRRETE RETSEOTREYETA.

#HIEEDHUMBIC LD TLEP L/ DA OAED., TEREFICSL oTHHEES S EROS KRG, TL-EFL
MR, JAFDERAFELSZ LN EVET,

MG HREESFEEAEONES. BBIME| T2 BICNDF (/- FINSTIL - T4 F) G| EHBTS
CENBUET NDFESIZEVTABMEIETE 38, FLEFL - DAL, BETARNSOREICLY  &RE
PSR NSHBERT<RUSHEFEYET.

13/182



NDFHR5| & (&

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

SHSIHRANERLERITELITEOT AR EOEEARICLSESFRFEEMTITEOMEITT.

#NDFESHEEM SHIETNS “NDF I STFEH" X, TRORMECES, SIS CHRERETDS
BE (BE) BT VI EHSTRENFCHH PRI CEOERICEY 5| HEANOEREH
DIKEDNSAFRETEIRSHBY T,

NDFA 754 FEHEDEINRAROEREHIRRT S AT

| [T]L )2 E
WELEH (CNDFA> 51 FaR> EMEH )

W51 Bl B E S

0 B Rl SR T LI —
% (E)

B PRI A—STBY, YIPURON T+—2 A RRBYET.

NDFA1 27541 FEFOERDEE

STHBENBEOREE R (THE) BRORBREICLY NDF TS/ FERIME< (W<) 2 SrHEENR
BYET NDFA TSI FEHHFMEIHEEROERSRLIVES (B BRE5:, ABWWEIICES
TLEP A (EFEEYSOEE) DR [(FID] (X [H2]) LOBSICE>TIRAMIEICLSIA
(GFIERSTORR) EE5T7T—A A3 EHYET,

FLEPLER
FLEFLE OFT—2 Rk ELD
RS | il D i
RS - = )
et |
HAER
NDFfu 5k [HID] (2] (3]

|

HERFA-DTHY, EEOTLEFL A TJAREERENEY,
RIS ERRE TS RIETSEOTREEEA,

14/182



EDINETOOOO
O00OO000000000004000(eo6748)
OooOooooOoooooooooboood

WEERET 7V FEDIREDA A—

o BEHEIRBOIAEE, A PHEFLLEVORRANRAEICMAT. AFNE | OHRELED
FUACERGRIRT S ENTERL BT NLREERTT.

e YD 7PUFTIE BROHRICHET S0, @R TV a VBB S LU ARG ZERALEY,

A—
LBl T

(77U FICETBMA—TJE)

ki

‘III!IIIIIIIII'II

HRE O wANR AR
mEE LY DEEER 4 ©A7vasma
v o (3-Amy)

‘illlllllllllllll

FTuaz

HES | Rl S ARSI, SENSIHRAEOMATOSBRIIONRET SO LICEENSETT,

e U7 FOIRERELTIX LITOERSFEIFONZT.
INEORBBIABLTURIHFAELTVSIEICEBFBETT.

0 e e 0

BE#AOI =) ) =
B0 | | #7930 5 0 B ]
REOHR |=| RE@LEN |+ TUSTLAMEGT |+| ARES/ER |+ | Lok
b AT EfEE LE S8 w2s W)
D%
A
a5 R
- BEED
e, | ACHULTEEINE | ABO
R o gy | ANE Woge > MRS
Bsns oBHmy
r—3
- A | 2l
- .
EEEE "
bl v SRRSO
5 -
IS HL TRAIH R &m0
7—2 e Beay S EEEH
CRTEROBETR. | - HEGEEEE

HEY tEZBEED LR w[EEM D=7 SESsT, | a(BEE. =1 @527,

() AT e Y RICNDFRIIEHHETS e f BT,
MODFHE £ BT ABRSIET U BEESIC LS T-2FPL D2 (EHEES SO0 HE) £, SRR I RIREe %
RuzBsrsgey,

E LRI A - THY, BN AR E TS, BTS00 TIREVESA.

15/182



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

SUTPUFR ANORRERIESICEBTS D7 UFE- 47 - 72X TT.

SHERREROZHEHTALT. BFOHREA T3 mEl z@sEDE LA/ —FI-ILBEEME
THELEIL, THFA-I-2 ZHRE. AUDEIZTRVET,

S T7 AR RC T SARRRERTIE, mESAAOIEITCA T aVmE BT BRH 2Ty T
DEIZALT. BEOkR ATy aVDEIE @0 £/ —FI-IHBORSEEZLET.

[HIPE] [EERRI7UE]
)3 [ 14 .f ] : .-‘
S{TEERANDF Y- | ERREE (R
CARARE) %ﬂ#ﬁgﬁt

o AR o b TN e £

1 & (o] B#@-2-2 }ﬁ [ B#m@-932 | @ BAOKRE
HBEETS

¥ . : .
= e m EFNL-O-2 1 @ [ BENL-952 _J ﬁ 15— E— )L

| B 759072 || e || F3I0-LPN93R || g :

S er ) S R (477 O RAHRET SAEEN )
— g || [ L nea3sz | Rk, SRRy IR EALT.
se |5 K ot T AR AROREEERLET.
(P #REtLoR0-2 | BHELIRI5R |
L ry - L o
A - N )
» Fro-wz—apuws. BH |
o ll i L e

ESDOI—=AMMTAIyF 0T (B BiTRIERTEET.
EREARI P ARICOVT, <DLE TRENR TP FOEREIESEMET L.

QL IPUFR AREOWET. BANRETEAERAEEADEANSERIICHF TS ERRELET,

O BOEBNBEE:E FRUNEELEZES. TROAMSELHFFRINSLE, AORRICA LTS
SOUICERMEORRICLSTR. 7 FOREL H4U2. OERMTEONEVIENBUET,

(S SASH KRADBABWERA) ICREETAL. RESERE
T HICEDSWTIEDSEREITRVET,

[ﬁm O HERMSEIL. BWMERBEOR NSNS SEHE (IREEsa37.) SELET.

Hé#l BENELT, BN ESRETR I CEEBBICARAEERARBLET. L. S
WEREFDPEOBEICE, HRETEOLBVWENRSUET,

C RS WO X—T )

M ERFAA-JETEY  BEOAREOZLVS LUVEORBICOVWT TR RIETHE
DTRBUEEA.

HAREWE, NEIEAHICETVTEREHINRELET. HS5HPUH—EOHD SR
ERPRTSLOTESBYVFERA FREVIHONZVWEHSEHYET .

XI7VFOBEFHRIEBLET . RATF. FEYHRESNTVWSIEOTRBYVEEA.

16/182



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
DDDDDDDDDDDDDDDDDDD

FTSEttHREME T w2212, FTSE Fixed Income LLCICEWESETN. HRTE
ENEROBRSNEE*amBORMOBRECNEFOL-ESI I FTYIRATT . COTY
TYIADT—F . EBRBHRHOFEBNELTEHEY . FTSE Fixed Income LLCIE., X
F—YNEES S SUEEHERERY. FF—YOBE. BB TEECO=E5H

EFERVWETA.CODI1UT

Fixed Income LLCICIREBLET.

R EEICHTA2EEREA]

WORICHT SEMFESONNMEEOH—IOERILFTSE

@SRRI  FHEEONBLRBRED BRAEXOHAENSTLONETOT, fREHFITILDNIL, |
ZFORHMIESS  BREMBETFHDET .

HONB A A=Y

@ik, B RMMpCRELEREG (EREREOESSNESSURBRESTRNR) EEAT
HONHESHHOFET . TOES . HHRNEOBREMBEINANBEE~TTFETSCEICHEDET .
Fl. HREEOKERF. BFLLHRNBMICSII 277 /FORBEETTLOTREBDERA.

(RHRBMRICREL OSSR TRLONSEE)

(AWMANESENHERG ERLEES) (AANEL SR TELEES)
10.5508
| e g
10,5008 .- (40 & 10,500/
sgﬂ'"“" 100MA .
#3073 10,450/ .. 10,400 -
*500M *500/ RIS
(@) waso0m @ | o zonl | &
(F+ED) *BOM 1T;.ﬂ-ﬂﬂ'ﬁ
-------------------- #4208
(@+3)
YRS HWRNa HmRNa WRANE YRR WE HIRRNA
SiH S AT SAE
L rywaf ] w50 ERLNL iR wsia s *BOFEENIL Ly gl ]
500M 450F 5008 220

(G REREE. RN EOELSEIESLUEANERECFESEFSCHERNSU SN ERRR IS B LTINEREETY.
SiEElE. pRAiHICEIE. SERERRNSELDNET,

# ElEl- A=Y THD. RBOHEERTESERETETSEOTREDFRADTTHRT L.

OERED I VFORMAMBIC LTI, ARED—BF (2 2T|H, REMICIRTEO—HILRUICIELYTS |
WaNBHFES. I7 RBABOERRRICED, HREGHLDEEMBAOE DD NSRS EEIETT .,

(FRED—EHTEO—ELRLICIEIET 588)

b

e )
R A

f=boi Eveal

L

=

-
-
-

bof e
ik

#EEE
{HAE

(HEEDLEHTEO—BLRLICHNTINS)

B S EN
:
l_:l‘: o *u
LEBGEN, F i m&
MR
ENBLLET. #HED S
TariAES ) B HAEE o
PET FrRyer: winmge= M EH
BT, W @R

HilES: - BNTEEREEOT 7 AFORAERE LB SOGREETT.
mAfLES ENTFETEIEALSOAEFTY . HESOSHSOERNTER. B (350 S5 E) OfEes

(IRoREE)

GE)EESREECHTSMRIIDWVTR. (4 FRESRUEE (5) WE EOBGRNES

CEPLET,

17/182

CEETTL.



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

TOPIX100

FTSE

J.P.

GICS

30

18/182



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodnoodd

2013 6 19
2
0.545
0.695
10 EQ
m 10 EQ
10 EQ 1Q EQ 1Q EQ
-2

2010 3 5

19/182



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodooodd

12

@
2013 6 19
2017 9 2 2023 6 8 2018 6 8
®
T 3
1
T 1 T 3
¢ 2)

N

20/182



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodooodd

2)

i

)

SUTPIFR ARORHERIESHCRETS D747 - 272X 1T,

SNERREROZRESTAECT. BFOHA A ToavmEI E@s8DE EH/—FI—-/LHEZHE
FTHEEEIC, TBFA-I—-Z EHE. ABEDEIETEVET.

477 ARG C T SABRRRERTIE. AEFAADRCA T3 VREI ETRO T BRH 20T
eI Z#@UT. BEOHA A T3 VB E @A G0 EAN—FI-ILBEORBEEBLET,

[HT72F]

TAIEERALSTI—a

(EMERIRED
=S PUTI ) =T -

([e] B#A-2-2 |
BE mFwoo-2
Bl 739nL7na-2
= =

| AmeLok-3-3 |

b - !

[HefnRI7 /K]

(mm)

AERAME ]
A—VTuoh RS2k

—oOwF—-Tei
AFSFU—FFUE

(

B&A: 252

(

BEN-932

| BRELIF-H3R

KRN -552

T

=

L

-

-'ﬁf—??.:l-

#EEDOI—AOMTAMVF I (BB EITRICENTEET.

21/182

1@

TSTNLTFN-ISR |

)| @[

BEDOEILE
HRETD
HIN—FI—IL¥8E

itz

(YD rvEARRE R TS AEEH )
AT FI- A OREERRLET. |

B By 7RSI EMET.

»[ F47TR—R Py ;4.-
| Hntmm‘!



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2020 6
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
€y
1

22/182



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

23/182



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

24/182



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

€Y)

25/182



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

¢))

22 1 6

A W N

26/182



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

27/182



10

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

10 EQ

28/182



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooonooodd

10 EQ
3

1Q EQ
4

10 EQ
5

10 EQ

®

€))

29/182



JPUERESE L
MREGHODERE

EDINETOOOO

O00OO000000000004000(eo6748)
Oooooooooooobooooooad

UADEER

b b2 p i
o 0 e % 4

:'-”JI:HJ'HIHHH

! Tmam @METR

=
1

e |

£

.

| B
_____________1_____J

n@es

a0

1

| M=hIxUz

I--!--'I*I-H-J

UADTRIAYE
His

]
]

Cl10 1

CI0 Chief Investment Officer 2

Deputy-CIO 0 5
Cl0

30/182



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

CIO Deputy-CIO
1
25 35
2020 6
O]
@

®)

31/182



100 10 100 20

@

@

10

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

10

10

32/182



EDINETOOOO
O00OO000000000004000(eo6748)
Oooooooooooobooooooad

€))

(REEBOAA-JED

# FERA A-JVETHED, U772 FOBRERERTOOTESDRE A

33/182



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

¢))

®
37 6

4

34/182



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)

: i
i 1]
] ]
: H
! miies - i
i :
, .
' ) - - <A RS WE AT AR EHASTRS QMG .
5 W AP RENI-IT SE= HHORE-HE BELUNHRERIET i
! Yo ERRREOIE L ELE sl !
]
| s
™ |
| YRR R AR :
! i
1 1
L HAURIORRE EEERYA EMUASWERI-HT SR i
L OEESORRCMTIRAD HERORE KX i
; e EEEEH SR EAOTH- i
| R :
] 1
11 1
................... S — _ ,
! S YRR DARER [ l
! !
| "N !
: I RSE EUREYAS D E D a— :
: WARADRAVRIDER RN A DS RO % i
, :
. . BELUNNEERET | !
i BANROTE L=t DNENEE. BE jﬁf i
: MAUBSELEHEERORSHOBE HRONS H ;
! §-i |
1 1
! i
i i
1 1]
i 1
I 1
! i

35/182



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

SEEE ~—A

OTRDI ST, T7UFERTRALIEY SAEERNICLLETESLSICERLEEDTT,
EOIST7IHBESEMICH TS FMBER (FRFICH T IR EMOMER) DT - 8K -
BE, D7 FELUIORENLRES SOV TRRLTVWET. EREDT 77 UK
MEEEFMIZHT SEHEERORBERTLTVET.

PO R O i R R R DR ORI ERED S ORERDER
[F4DBEHANS J“a{a!llﬂﬁj‘e“.lﬂ-i?ﬂf; bJ?’JbJF“JZ" E*H-:l-itﬁﬁﬂﬁ!!‘! ]
i ® 20159 7R ~20:0%5 )
LU 7 o
L5, RO I F]
0o ¥ 50 §7.3-

w3 2 M1

Basgive

o '||1|p'“mm""“*‘l'll'"‘“1"'ll'f' "

| . 196 aap 175 o 174
— s L T ) ol |
[ —seemsnssamawm | | ::ﬂ |
m.rs:r 20187 20117 1R 2T zm-“.m Mt BER RADE EREER AEER ARE EXDR
['?-f'.'a‘HMZFﬁ?"J—uEﬂﬂ!H&‘J—ﬁﬂTJ RUFRUS - X - BRI 02 (@R SER))
(20054 T A ~2oandEE ) W (20138 TR = 200dES A
mw - 100

—_— 3 ~ M"#\V 4.2
* 322 a1 3‘31
[ ||m| = @ 3 193
Fi] — — - ._I.EE_ 1::|:| —=1
oS50 ©68 .28 18 .08 .02
L] 1 w0 ¥ + - re.
e T WOy

WW’ n

=40
25 —. ke il -123- 2
175 <174
220 Sk
50 4 -354
— L AT S cilxa
R A N o ::x |

20087 20087 T HIRT Fol m“-m fizrd BER XANE ERER SXER RARE EREDR
[f-'af';'Eldsrsz--:-?.?—ahlllzﬂw—fww FUFRUS =X~ TSUI- LTI D2 (BRAER)]

{B0SEAET ~20NAEE ) () (20159 78 ~ 203048 8 )
prpa - |
* Tm2 a1 =
% ta) 14.0 l?j-
Le ___o50 68 8 k]
J ELY kA
<25 - 123 |
175 174
" 220 pic
T~ 401 cEAa
[ —seessresmmsw o ::ﬂ |
!

L1
HET EULLA mae el 21T HHA Wt AER AADSR ERER BEER HAEE ERDR

36/182



€))

EDINETOOOO
O00OO000000000004000(eo6748)
OooOooooOoooooooooboood

[5’-('3 BFEA ST V- (EERRR) -/t I-J'J"JIJU‘.? = T= HEI- jﬂ?ﬂfﬁﬁ paj e

(201587 =~ pee0 s fl

mﬂw Eﬂ
10500
2 JJLWHHI Ithhrpr"“"ﬂh1r_
— L A
——REAREALREREN
57 FATE] 2T 20087 e o

o B B

@ & H

. 413

332
s}

341
o
8 oS50 ©68

g2p  1RS

72
@

—ag M

-274

(20597 A ~ 202090 R )

R 7§

QI;RI||

- RHN
A RS0

CRA BAm ZARS WANA SANA ZANA SANA

[5"-('3‘ BERALS TV —a (EHERY) e/t FUFILUS — X EBHELI IR (BESEDY)]

(20057 A ~me0ia Al

NDW X 1
15,000 ™
5000 4 e
0+ J||II||]|]IIILLF“|II-|““- o
L N
— S0
— e O T S
R P A T
~100
Hin ey Folih 2007 Al b

EEMERERrE CERLEEN S SESICE.

(201547 ~ 22080 )

L Axs S
322 A1 322
C. gos B -—m 193
50 OB E) i
24 i ‘3} ﬂw ﬁ'
Aa7s 123 1y3

«37.8

-27.4

ORXE |
S RN -
i

firrd Bk AEE FADE oxDE :AEE EARDA
#EAEIIAE. FF/FOREARERELTLIEOTIZEUER Av.
#IPUPOEMRERS, SR (B 2SRV EEREL 0L RLTHRLEEDTHELY, BRO
BREEMCE LW THELCSHRERcEREIBSTEUET.
#FIPVEOEMBMERE ST, BEMEMSOF - L TEELE SR TOL—LTRRLTLEY.
CEMEERIC BT 3T - P ELES DR NEE A,

Yo EZEMC LT ORERLTLEY,

EAYFYZA27FEBV T DRI ELAT SR, SREMCINWTAYFIT-20FHRERTHELT

ERLETY.

SIS T

B % & WEESHRN(TOPN) (B2HAH)
SR B MECI D28 - T2 AR SRS P —2)

FREE MO IT—22T  F=rok - F 22 (A, A~-2)

E+EM - NOMUIRA-8E{N
SHER : FTSERBENS T2 (R<BE. A<—3)

FRIN  IPERM HIAY R iR A 0TI — IV~

FIRWICDWT

STOPIIZWES Y - BL, HHE. B s—olREtad PRESRsRyAAL T LET . BMSCIOF YT -
ALFwd AL, MECHInCFMBELEERTT. EERCHTSEBER.
R E O — DR SO Inc ICRMLET. BRSO Incid. MENOAEEERTSANELFARERLTS
HIEHLTVET. SNOMURA-BPIEEIZ. FHEMETSN LR T BRI SRR DRSS S0k
ERTHARSHNT, —EOEHFANEACE SV TRETNEERN—F 72U O T — T A RS HETNET,
MNOMURA-BPIEHR O M SN L T OE— ORI TSRS CMELTOET. i, B SEnnoEae.
T, HENERET 3 L0TEES, 77 FOBER RN RLT—RERALEY A, OFTSEHRER- T 57218,
FTSE Fixed Income LLCISSUBEENTV SN ¥ T2 ATT. MIBMIFFTSE Fixed Income LLCDEORHRETEY,
SEECICHY 2T LT OHENIEFTSE Fixed Income LLCA LT LT, @IPELS Y I TH b fol « A DF I 23— T7—
ST Redrat SO= UL T =22 HE, ERER LSS E TR T ERLTLETH, P
Tt - Bl ERETSLOTIEEVER . SRBEFEERCTREALTVET . JP, Moganir SOETEIC S SRRl
[EASRTERE - B - ST 3T SRENSTTLE fA: Copyright 2016, JP. Morgan Chase & Co. All ights resennd,

A UFuT ABEUMECIT T =TT « F=irurh »

L =t O FA -2 IPLF{ER-2)

nid @0

37/182

3.3

3.0



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

0120-106212
9:00 17:00

) « )

®
1.4905
1.355

0.48 0.85 0.025

38/182



4)

®)

2.0355

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2.1855

2.0355
2.1855

@

39/182



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

20
15 5
2037 12 31 2.1
20.315 15 0.315 5
20 15 5
2037 12 31 2.1
20.315 15 0.315
5
3
20
120
5
20
80
5
15 15
2037 12 31 2.1

15.315 15 0.315

40/182



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2020 6

41/182



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

a
@ (2020 6 30 )
() ()
1,862,093,334 98.94
1,862,093,334 98.94
399,242 0.02
399,242 0.02
19,458,068 1.03
1,881,950,644 100.00
(QIY)
2
0 (2020 6 30 )
) ) (D)
CROCI JAPAN STRATEGY 64.78 62.87
1 29,615,798.55 98.94
FUND JPY CLASS 1,918,773,673| 1,862,093,334
1.0013 1.0012
2 398,764 0.02
399,282 399,242
)

98.94%

0.02%

98.97%
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() () X )X()
1
14,665,774,676 | 14,751,359,375 1.0282 1.0342
(2013 12 9
2
15,221,709,240 | 15,313,713,802 0.9927 0.9987
(2014 6 9
3
13,202,701,707 13,278,969,796 1.0387 1.0447
(2014 12 8
4
12,327,200,489 12,394,968,884 1.0914 1.0974
(2015 6 8
5
10,351,655,323 | 10,414,834,838 0.9831 0.9891
(2015 12 8
6
7,341,193,880 7,393,609,700 0.8403 0.8463
(2016 6 8
7
6,416,258,742 6,458,226,986 0.9173 0.9233
(2016 12 8
8
5,184,593,988 5,218,184,318 0.9261 0.9321
(2017 6 8
9
4,298,213,155 4,325,236,652 0.9543 0.9603
(2017 12 8
10
3,730,885,758 3,755,605,919 0.9055 0.9115
(2018 6 8
11
3,185,090,789 3,209,109,019 0.7957 0.8017

(2018 12 10
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12

(2019 6 10 ) 2,621,766,378 2,643,045,234 0.7393 0.7453
2019 6 2,670,529,789 0.7589
7 2,663,777,867 0.7636
8 2,476,761,146 0.7199
9 2,575,763,795 0.7598
10 2,597,760,652 0.7918
11 2,571,905,594 0.7934
13
2010 12 9 ) 2,553,549,101 2,572,947,483 0.7898 0.7958
12 2,555,224,815 0.8033
2020 1 2,430,059,768 0.7751
2 2,148,580,031 0.7256
3 1,915,232,792 0.6519
4 1,866,977,602 0.6496
5 1,990,792,968 0.6966
14
(2020 6 8 ) 2,007,037,880 2,024,183,509 0.7023 0.7083
6 1,881,950,644 0.6861
()
1 0.0300
2 0.0360
3 0.0360
4 0.0360
5 0.0360
6 0.0360
7 0.0360
8 0.0360
9 0.0360
10 0.0360
11 0.0360
12 0.0360
13 0.0360
14 0.0360
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1 5.8

2 0.0

3 8.3

4 8.5

5 6.6

6 10.9

7 13.4

8 4.9

9 6.9

10 1.3

11 8.2

12 2.6

13 11.7

14 6.5

@
1 5,824,089,179 1,506,696,200
2 2,285,214,962 1,215,237,854
3 771,194,252 3,393,939,730
4 889,616,675 2,306,232,284
5 1,535,220,980 2,300,034,383
6 760,195,291 2,554,144,461
7 176,753,243 1,918,015,925
8 89,970,440 1,486,289,512
9 86,043,306 1,180,515,431
10 62,069,227 445,958,597
11 225,822,182 342,810,586
12 78,352,983 534,915,353
13 47,900,278 361,312,634
14 29,306,964 404,765,800
) 9,946,723,661

@

(2020 6 30

)
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68,771,618,997 100.00

(D

2

0) (2020 6 30 )
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() ()
316,430,753 98.85
316,430,753 98.85
99,810 0.03
99,810 0.03
3,586,196 1.12
320,116,759 100.00
QY
« 2
) (2020 6 30 )
) ) ()
CROCI JAPAN STRATEGY FUND 48.54 45.50
1 6,954,522.04 98.85
AUD CLASS 337,606,713 316,430,753
1.0013 1.0012
2 99,691 0.03
99,820 99,810
)

98.85%

0.03%

98.88%
)
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1
4,358,516,570 | 4,391,335,284 1.0624 1.0704
(2013 12 9 )
2
5,027,028,513 | 5,065,470,202 1.0462 1.0542
(2014 6 9 )
3
5,035,410,629 | 5,070,290,842 1.1549 1.1629
(2014 12 8 )
4
4,174,340,713 |  4,203,392,881 1.1495 1.1575
(2015 6 8 )
5
3,101,616,078 | 3,127,627,169 0.9539 0.9619
(2015 12 8 )
6
2,130,755,511 | 2,154,945,095 0.7047 0.7127
(2016 6 8 )
7
1,980,539,874 | 2,000,514,797 0.7932 0.8012
(2016 12 8 )
8
1,442,034,363 | 1,457,046,008 0.7685 0.7765
(2017 6 8 )
9
1,186,107,576 | 1,198,006,459 0.7975 0.8055
(2017 12 8 )
10
966,212,037 976,769,799 0.7321 0.7401
(2018 6 8 )
11
720,354,924 729,891,771 0.6043 0.6123
(2018 12 10 )
12
473,850,520 478,464,001 0.5135 0.5185
(2019 6 10 )
2019 6 471,767,748 0.5255
7 459,183,082 0.5227
8 407,425,010 0.4708
9 421,974,500 0.5062
10 434,050,101 0.5374
11 408,538,534 0.5327
13
401,409,240 405,194,370 0.5302 0.5352
(2019 12 9 )
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0.5557

2020 1
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0.5099

346,184,058

0.4737
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14
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)
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11 10.9
12 9.1
13 9.1
14 5.6
@
1 1,939,684,254 692,930,165
2 1,314,777,518 611,905,580
3 933,933,564 1,379,118,054
4 374,536,235 1,103,041,881
5 241,143,670 621,278,354
6 201,454,561 429,142,911
7 119,484,793 646,317,379
8 145,211,252 765,620,963
9 32,651,319 421,746,611
10 50,627,292 218,267,446
11 43,428,382 171,042,706
12 37,366,597 306,776,251
13 17,627,062 183,297,298
14 15,823,597 52,486,888
) 2,855,585,179
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() ()
1,411,351,499 98.61
1,411,351,499 98.61
399,242 0.03
399,242 0.03
19,484,311 1.36
1,431,235,052 100.00
QY
« 2
) (2020 6 30 )
) ) ()
CROCI JAPAN STRATEGY 25.00 21.69
1 65,048,232.42 98.61
FUND BRL CLASS 1,626,839,896| 1,411,351,499
1.0013 1.0012
2 398,764 0.03
399,282 399,242
)

98.61%

0.03%

98.64%

)
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() () XN X
1
17,571,613,492 17,738,293,014 1.0542 1.0642
(2013 12 9 )
2
20,127,683,953 |  20,410,602,369 1.0671 1.0821
(2014 6 9 )
3
29,388,924,582 29,777,117,396 1.1356 1.1506
(2014 12 8 )
4
27,402,969,324 | 27,812,364,660 1.0040 1.0190
(2015 6 8 )
5
17,382,459,007 17,754,405,837 0.7010 0.7160
(2015 12 8 )
6
12,191,379,587 12,422,618,088 0.5272 0.5372
(2016 6 8 )
7
11,822,893,087 12,016,813,476 0.6097 0.6197
(2016 12 8 )
8
9,716,991,864 9,875,813,986 0.6118 0.6218
(2017 6 8 )
9
8,121,692,946 8,251,275,623 0.6268 0.6368
(2017 12 8 )
10
5,427,495,490 5,543,869,800 0.4664 0.4764
(2018 6 8 )
11
4,292,562,347 4,366,649,031 0.4056 0.4126
(2018 12 10 )
12
3,077,375,539 3,112,007,413 0.3554 0.3594
(2019 6 10 )
2019 6 3,069,934,499 0.3639
7 3,146,990,863 0.3767
8 2,571,120,658 0.3144
9 2,687,944,510 0.3369
10 2,758,181,645 0.3638
11 2,543,661,903 0.3454
13
2,549,993,237 2,579,322,695 0.3478 0.3518
(2019 12 9 )
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2,628,489,785

0.3672

2020 1
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0.3330
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0.2996
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0.2222

I

1,341,586,035

0.1987

(6]
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0.2236

14
(2020 6 8 )
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6
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11 2.7
12 5.0
13 4.6
14 22.6
)
1 5,896,410,829 2,353,351,001
2 5,645,735,518 3,452,460,001
3 11,225,250,708 4,206,957,500
4 4,694,840,648 3,281,339,188
5 1,946,528,402 4,443,095,448
6 1,761,944,537 3,434,549,807
7 1,009,981,522 4,741,792,695
8 1,854,349,211 5,364,175,903
9 940,727,347 3,864,671,819
10 416,123,844 1,736,960,572
11 624,980,907 1,678,599,877
12 222,792,936 2,148,636,500
13 171,685,194 1,497,289,034
14 159,398,038 800,622,891
() 13,124,892,429
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2,275,726,328 99.57
2,275,726,328 99.57
399,242 0.02
399,242 0.02
9,449,797 0.41
2,285,575,367 100.00
QY
« 2
) (2020 6 30 )
) ) ()
CROCI JAPAN STRATEGY 68.99 65.80
1 34,583,929.73 99.57
FUND USD CLASS 2,386,131,126| 2,275,726,328
1.0013 1.0012
2 398,764 0.02
399,282 399,242
)

99.57%

0.02%

99.59%
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1
16,180,928,911 16,271,460,267 1.0724 1.0784
(2013 12 9 )
2
19,090,843,787 19,201,725,337 1.0330 1.0390
(2014 6 9 )
3
18,773,804,197 18,862,296,541 1.2729 1.2789
(2014 12 8 )
4
18,436,910,962 18,516,361,065 1.3923 1.3983
(2015 6 8 )
5
14,538,149,849 14,608,824,372 1.2342 1.2402
(2015 12 8 )
6
9,710,353,519 9,773,638,296 0.9206 0.9266
(2016 6 8 )
7
9,115,058,754 9,166,765,018 1.0577 1.0637
(2016 12 8 )
8
6,723,309,325 6,762,087,482 1.0403 1.0463
(2017 6 8 )
9
5,721,510,764 5,752,270,437 1.1160 1.1220
(2017 12 8 )
10
4,618,542,814 4,644,994,022 1.0476 1.0536
(2018 6 8 )
11
3,787,791,364 3,811,542,161 0.9569 0.9629
(2018 12 10 )
12
3,026,370,890 3,047,239,464 0.8701 0.8761
(2019 6 10 )
2019 6 3,099,100,774 0.8928
7 3,103,191,709 0.9079
8 2,819,697,056 0.8403
9 2,889,165,881 0.9020
10 2,994,026,662 0.9492
11 2,977,339,305 0.9579
13
2,941,911,942 2,960,501,757 0.9495 0.9555
(2019 12 9 )
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11
12
13
14
@
1 8,501,201,494 2,083,443,398
2 8,325,015,671 4,933,316,751
3 2,637,227,375 6,368,761,669
4 2,427,637,953 3,934,678,127
5 1,191,280,108 2,653,876,794
6 496,840,278 1,728,464,475
7 349,754,071 2,279,506,270
8 276,069,522 2,430,754,062
9 87,909,089 1,424,323,166
10 78,095,376 796,172,777
11 156,754,541 606,823,071
12 78,526,480 558,896,910
13 45,786,816 425,579,962
14 56,895,391 358,056,804
) 8,670,801,322
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2,034,508,911 99.35
2,034,598,911 99.35
1,996,212 0.10
1,996,212 0.10
11,216,106 0.55
2,047,811,229 100.00
QY
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) ) ()
CROCI JAPAN STRATEGY
26.89 24.99
1 |FUND CURRENCY 81,413,265.23 99.35

2,189,348,107| 2,034,598,911
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1.0013 1.0012
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1
51,499,461,043 | 51,992,891,509 1.0437 1.0537
(2013 12 9 )
2
50,551,193,879 51,056,827,226 0.9998 1.0098
(2014 6 9 )
3
43,604,003,159 |  44,018,520,897 1.0519 1.0619
(2014 12 8 )
4
34,865,004,218 | 35,217,852,473 0.9881 0.9981
(2015 6 8 )
5
23,090,472,537 23,392,107,782 0.7655 0.7755
(2015 12 8 )
6
14,365,323,026 14,631,293,117 0.5401 0.5501
(2016 6 8 )
7
12,562,422,397 12,785,650,530 0.5628 0.5728
(2016 12 8 )
8
10,060,067,699 10,245,380,513 0.5429 0.5529
(2017 6 8 )
9
7,841,365,662 7,989,057,602 0.5309 0.5409
(2017 12 8 )
10
5,837,549,825 5,972,879,433 0.4314 0.4414
(2018 6 8 )
11
4,116,083,791 4,199,216,843 0.3466 0.3536
(2018 12 10 )
12
3,237,908,653 3,279,783,742 0.3093 0.3133
(2019 6 10 )
2019 6 3,338,089,143 0.3221
7 3,357,023,960 0.3309
8 2,912,591,970 0.2934
9 3,036,144,972 0.3194
10 3,063,811,240 0.3366
11 2,963,943,640 0.3348
13
2,900,372,252 2,935,273,115 0.3324 0.3364
(2019 12 9 )
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11 8.5
12 2.1
13 15.2
14 12.5
@
1 12,694,399,349 3,054,810,384
2 6,016,959,255 4,796,671,139
3 2,944,626,298 12,056,187,215
4 1,260,126,589 7,427,074,854
5 647,672,946 5,768,973,928
6 552,579,048 4,119,094,417
7 564,310,519 4,838,506,377
8 469,823,104 4,261,354,936
9 467,967,930 4,230,055,345
10 379,664,709 1,615,897,898
1 430,079,022 2,086,889,599
12 350,567,552 1,757,945,377
13 160,271,349 1,903,827,871
14 182,106,594 656,063,426
) 39,703,457,640
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2019 12 9 2020 6 8
87,773,557 41,431,882
2,494,136,138 1,985,198,247
399,362 399,282
2,582,309,057 2,027,029,411
2,582,309,057 2,027,029,411
19,398,382 17,145,629
6,005,672 331,987
59,944 44,749
3,189,564 2,380,785
106,394 88,381
28,759,956 19,991,531
28,759,956 19,991,531
3,233,063,709 2,857,604,873
679,514,608 850,566,993
311,135,868 273,459,177
2,553,549,101 2,007,037,880
2,553,549,101 2,007,037,880
2,582,309,057 2,027,029,411
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136,264,515 121,878,954
208 86
173,967,320 266,816,925
310,232,043 144,937,885
11,594 6,756
349,705 294,120
18,607,093 15,649,095
106,915 88,422
19,075,307 16,038,393
291,156,736 160,976,278
291,156,736 160,976,278
291,156,736 160,976,278
4,640,876 4,092,398
924,709,687 679,514,608
91,930,090 101,535,007
91,930,090 101,535,007
11,740,178 8,464,689
11,740,178 8,464,689
121,510,693 107,238,823
679,514,608 850,566,993
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0 0
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21,061,909 1 18,945,580 1
60 60
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30,637,666.634

1,985,198,247

1,985,198,247

398,764

399,282

399,282

1,985,597,529
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\16,601,797,400)

2019 2 28

14,866,864,800
28,061,511
5,725
66,562,447
171,956,239

15,133,450,722

4,410,152

10,782,488
3,564,639
1,576,024
1,468,189

425,546
195,038
272,826

22,694,902

15,110,755,820

663,674,939
4,098,322,457
2,994,118,235
3,890,307,916
3,464,332,273

15,110,755,820
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11,455,518
100,852,527
41,545,932
110,294,824
43,933,672

57.93
40.64
72.07
35.27
78.85

s s s s 7

2019 2 28

23,991,613
14,758,783
7,502,217
5,366,219
1,991,415
1,850,514
52,852
248,922
55,762,535

(55,762,535)

(2,641,035,605)
(693,116,445)
)
(3.334,152,052)

1,425,901,200
205,364,425
5,725
1,631,271,350

(1,702,880,702)

(1,758,643,237)

2019 2 28

CROCI Japan Covered Call Strategy* - 196,340,000 98.39% \ 14,866,864,800
( \16,601,797,400) 14,866,864 ,800
( \16,601,797,400) 98.3% \ 14,866,864 ,800

Deutsche Bank A.G.,
CROCI Japan Covered Call Strategy
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/
UsD Brown Brothers Harriman & Co. 11,578  2019/3/1  JPY (1,283,199) \ 5,725 \ - \ 5,725 0.00%
/
AUD Deutsche Bank A.G. 8,457,883  2019/3/29  JPY (671,081,150) \ (2,502,764) (0.02%)
/
BRL Deutsche Bank A.G. 137,565,623  2019/3/29  JPY (4,038,255,507) \ 33,417,420 0.22%
/
IDR Deutsche Bank A.G. 73,986,211,449  2019/3/29  JPY (583,839,885) \ (1,816,205) (0.01%)
INR Deutsche Bank A.G. 404,078,632  2019/3/29  JPY (626,091,455) 5,030,859 0.03%
MXN Deutsche Bank A.G. 111,933,487  2019/3/29  JPY (641,455,663) 1,818,191 0.01%
PHP Deutsche Bank A.G. 294,573,830  2019/3/29  JPY (626,091,455) 4,685,201 0.03%
RUB Deutsche Bank A.G. 358,367,617  2019/3/29  JPY (599,204,092) 2,950,282 0.02%
TRY Deutsche Bank A.G. 37,265,629  2019/3/29  JPY (764,369,323) (91,183) (0.00%)
\ 12,577,145 0.08%
/
UsD Deutsche Bank A.G. 30,845,853  2019/3/29  JPY (3,409,176,180) \ 18,660,494 0.12%
AUD
BRL
IDR
INR
MXN
PHP
RUB
TRY
usD
2019 12 9 2020 6 8
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103,888,808,252

68,682,194,186

103,888,808,252

68,682,194,186

103,888,808,252

68,682,194,186

200,000,000

315,000,000

442,764

969,267

200,442,764

315,969,267

200,442,764

315,969,267

1 103,532,314,258

68,280,430,268

156,051,230

85,794,651

103,688,365,488

68,366,224,919

103,688,365,488

68,366,224,919

103,888,808,252

68,682,194,186

2019 12 10
2020 6 8
2019 12 9 2020 6 8
2019 6 11 2019 12 10
96,669,785,236 103,532,314,258
73,835,110,345 59,795,715,815
66,972,581,323 95,047,599,805

947,268
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29,910,270 29,910,270
998 998
998 998
999 999
999 999
999 999
102,434 102,434
39,849 39,849
3,985 3,985
1

1
iFree S&P500 995,814 799,907,301
iFree NASDAQ100 29,943,109 3,715,054,611
4 658,945 674,927

2
3,526,781,327 4,675,248,372
6,932,995,956 7,282,516,624
TOPIX 1,154,855, 756 1,164,896,628
2

TOPIX 1,136,478,065 2,115,122,944

-2
46,620,451,844 10,173,574,360
TOPIX 10,870,537,799 11,170,317,850

-1
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413,400,603

811,328,174

401,731,588

997

997

997

997

997

997

289,387,976

596,789,950

179,433,743

186,241,301

5,020,480
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363,488,458

711,408,144

1,000,883,783

997

997

997

997

6,988,339,549

17,676,300,505

179,433,743

108,293,352




339,840,055

8,383,335

13,958,125,625

595,106

987,373

494,581

9,957

997

997

997

997

9,958,176

49,806
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8,324,742

595,106

987,373
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49,806
1,989,053 1,989,053
2,978,118 2,978,118
1,691,241 1,691,241
100,588 100,588
399,083 399,083
99,771 99,771
399,083 399,083
99,771 99,771
1,091,429 1,091,429
315,004 315,004
10,009,811 10,009,811
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398,764

99,691

398,764

398,764

1,993,820

300,273

200,861

300,273

1,999,177
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505,900 505,900
103,532,314,258 68,280,430,268
103,532,314,258 68,280,430,268

2019 12 10
2020 6 8
2 4
2020 6 8
2019 12 9 2020 6 8
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1.0015 1.0013
1 (10,015 ) (10,013 )
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2019 12 9 2020 6 8
13,926,703 10,510,059
397,032,242 335,143,035
99,840 99,820
411,058,785 345,752,914
411,058,785 345,752,914
3,785,130 3,601,813
5,328,000 2,822,234
9,562 7,139
509,150 380,051
17,703 13,719
9,649,545 6,824,956
9,649,545 6,824,956
757,026,079 720,362,788
355,616,839 381,434,830
41,490,344 35,440,512
401,409,240 338,927,958
401,409,240 338,927,958
411,058,785 345,752,914
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2019 6 11 2019 12 10

2019 12 9 2020 6 8
25,528,677 20,389,860
20 15
15,780,073 39,279,087
41,308,770 18,889,212
1,872 1,122
58,372 45,854
3,107,781 2,441,237
17,776 13,724
3,185,801 2,501,937
38,122,969 21,391,149
38,122,969 21,391,149
38,122,969 21,391,149
247,935 404,026
448,845,795 355,616,839
89,145,291 26,586,184
89,145,291 26,586,184
8,734,281 8,785,406
8,734,281 8,785,406
25,057,088 21,823,594
355,616,839 381,434,830
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1. 922,696,315 757,026,079
17,627,062 15,823,597
183,297,298 52,486,888
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757,026,079

355,616,839

720,362,788

381,434,830

2019 6 11 2019 12 10
2019 12 9 2020 6 8
2019 6 11 2019 2019 12 10 2020
7 8 1 8
4,282,509 3,162,394
0 0
70,054,218 59,085,835
51,112,375 40,219,842
125,449,102 102,468,071
1 1,419.08 1 1,393.62
4,420,071 3,676,322
1 50 1 50
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2019 7 9 2019 2020 1 9 2020
8 8 2 10
3,961,718 3,155,855
0 0
69,076,404 58,911,718
49,850,140 39,299,410
122,888,262 101,366,983
1 1,414.74 1 1,386.91
4,343,131 3,654,419
1 50 1 50
2019 8 9 2019 2020 2 11 2020
9 9 3 9
4,149,500 3,195,080
0 0
68,838,597 58,517,678
48,964,114 38,384,929
121,952,211 100,097,687
1 1,412.86 1 1,381.02
4,315,801 3,624,060
1 50 1 50
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3,136,943

66,408,482
46,821,845
116,367,270
1 1,400.65
4,154,050
1 50

2019
11 8

10 9 2019

4,855,593

64,680,770
44,422,415
113,958,778
1 1,410.76
4,038,905
1 50
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2020 3 10
4 8

202

2,957,757

58,855,006
37,757,176
99,569,939
1 1,371.90
3,628,906
50

2020 4 9
8

2020

3,787,286

59,104,979
37,078,977
99,971,242
1 1,373.96
3,638,074
50

0

1

1
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2019 11 9 2019 2020 5 9 2020
12 9 6 8
3,013,156 2,319,517
0 0
60,754,277 58,650,417
42,262,318 36,722,808
106,029,751 97,692,742
1 1,400.61 1 1,356.16
3,785,130 3,601,813 1
1 50 50
2019 12 10
2020 6 8
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7,305,253 61,184,266
10 0
7,305,263 61,184,266
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2019 12 10
2020 6 8
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CROCI JAPAN STRATEGY FUND AUD CLASS

6,901,059.122

335,143,035

335,143,035

99,691

99,820

99,820

335,242,855
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2019 12 9 2020 6 8
102,979,941 39,757,235
2,481,692,695 1,628,330,282
399,362 399,282
2,585,071,998 1,668,486,799
2,585,071,998 1,668,486,799
29,329,458 26,764,559
2,372,771 93,560
60,163 32,362
3,201,059 1,722,130
115,310 78,522
35,078,761 28,691,133
35,078,761 28,691,133
7,332,364,687 6,691,139,834
4,782,371,450 5,051,344,168
100,043,594 67,873,757
2,549,993,237 1,639,795,666
2,549,993,237 1,639,795,666
2,585,071,998 1,668,486,799
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2019 12 9 2020 6 8
220,905,158 154,087,356
208 58
81,406,875 681,449,849
139,498,491 527,362,435
13,091 6,468
378,794 261,408
20,153,887 13,909,475
115,984 78,548
20,661,756 14,255,899
118,836,735 541,618,334
118,836,735 541,618,334
118,836,735 541,618,334
6,765,460 1,336,211
5,580,592,988 4,782,371,450
988,625,105 552,035,165
988,625,105 552,035,165
112,602,002 116,522,233
112,602,002 116,522,233
189,872,840 164,203,527
4,782,371,450 5,051,344,168
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4,782,371,450
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2019 6 11 2019 12 10
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2019 6 11 2019 2019 12 10 2020
7 8 1 8
37,031,886 27,980,205
0 0
870,275,613 742,602,162
102,637,328 97,063,733
1,009,944 ,827 1 867,646,100 1
1,202.47 1,214.61
33,595,660 1 28,573,644 1
40 40
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38,655,297

868,254,862
105,144,082

1,012,054,241 1
1,208.80
33,489,413 1
40

2019 8 9 2019

9 9

36,268,219

841,320,618
106,592,700

984,181,537 1
1,213.53
32,440,357 1
40
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26,269,789

715,287,468
92,531,586

834,088,843 1
1,212.82
27,509,050 1
40

2020 2 11 2020

3 9

25,275,007

710,950,530
90,536,607

826,762,144 1
1,209.82
27,335,135 1
40
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10 8

28,160,074

808,336,725
105,331,597

941,828,396 1
1,209.85
31,138,709 1
40

2019 10 9 2019

11 8

37,287,281

775,892,740
97,972,553

911,152,574 1
1,219.78
29,879,243 1
40
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23,795,614

706,237,602
87,605,331

817,638,547 1
1,204.90
27,143,848 1
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5 8

23,336,989
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806,083,987 1
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26,877,291 1
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26,141,240 15,916,094
0 0
761,828,805 697,220,911
103,231,812 78,722,222
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1,215.44 1,183.44
29,329,458 1 26,764,559 1
40 40
2019 12 10
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40 0
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CROCI JAPAN STRATEGY FUND BRL CLASS

65,049,947.350

1,628,330,282

1,628,330,282

398,764

399,282

399,282

1,628,729,564
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109,543,453 41,177,050
2,856,517,771 2,391,799,462
399,362 399,282
2,966,460,586 2,433,375,794
2,966,460,586 2,433,375,794
18,589,815 16,782,847
2,088,865 10,514,689
69,152 52,847
3,679,317 2,812,126
121,495 102,879
24,548,644 30,265,388
24,548,644 30,265,388
3,098,302,664 2,797,141,251
156,390,722 394,030,845
1,182,155,541 1,090,079,807
2,941,911,942 2,403,110,406
2,941,911,942 2,403,110,406
2,966,460,586 2,433,375,794
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188,669,474 163,643,531
228 120
201,333,825 313,361,920
390,003,527 149,718,269
13,856 9,324
399,247 342,162
21,242,574 18,205,617
122,205 102,931
21,777,882 18,660,034
368,225,645 168,378,303
368,225,645 168,378,303
368,225,645 168,378,303
1,820,162 3,615,619
451,724,920 156,390,722
51,368,560 37,539,156
51,368,560 37,539,156
5,544,028 6,718,520
5,544,028 6,718,520
116,895,817 103,698,075
156,390,722 394,030,845
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156,390,722
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31,344,065 23,997,335
0 0

632,603,432
1,277,678,313

1,941,625,810 1
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20,800,830 1
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20,161,174 1

60
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28,883,848

599,210,462
1,209,740,448

1,837,834,758 1
5,657.84

19,489,792 1
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