EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooooooooooooooooad

2021 2 15

03-6453-3610

10

1/107



10

3.3

®

1D

3.0

2/107

EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooooooooooooooooad



EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooooooooooooooooad

2021 2 16 2021 8 17

https://www.smtam. jp/
0120-668001
9 5

®

1D

(1D

3/107



EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooooooooooooooooad

16
28

4/107



EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooooooooooooooooad

5/107



EDINETOOOO

OO000DO000DO00DO000O0OnoOoO(EL2444)

ooooodoooddoodonoodd

12

225

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

6/107



@

&)

@

&)

®

€y

¢)

®

4

®)

(LMMF(
(2MRF(
(3)ETF...

€y

¢)

€y

EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooooooooooooooooad

@ @
)... MMF MMF
MMF MRF
12 480 12 1 2
32 26 9 4 2

7/107



EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooooooooooooooooad

¢)

®
4
®)

€y
@
A
“)
G) 12 (). 12 ()

oo AN -

(©)
)

€y

¢)

®

4

®)

8/107



EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooooooooooooooooad

(©)

)

®

® ¢ D

(10)

@) » (

0 i 2

€y

¢)

1) 225
(2)TOPIX
(©))

@

¢)

®

4) . (ORENG)

9/107



EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Oooooooooooooooooodad

BEFSHE (B#2225) (CERASh TV SRRICIREL . BEFIOHK
fii (H#2225) & @89 HiEMREBEL CERZETVET .

OFRIEL T, Ok Faekiii(BEE225) (CRATh TV 380 (R PEOHRESAET LI TEL.)
MOhA5. 20088FALL HCEBELEY . S BEENEYMRS I FEERT AL BlET .

BETF4E (B#E225) &3

1 2T T ATHE
[IOZ0ET TEWINEE HE2 25 et _Ei 1 0554
L T ST

17l e

Fr—ARUFguF 11 1%

JINTTN—F ‘ 6.3%

BRI 22588% WeIL RO ' ' 5.0%

—— Ity 3.3%

TS T T 439535 ThA— ' 31%
FrEoIR ' ' 3.0% |

XDDI ' 2.4%

{Elk=T. 2.4%

FILE 2.3%

A : 2.2%

(2010£128%~2020%1285%)

30,000 |
= B ek (HE225)
25,000 |

20000 prmmm e

15,000

I e e e e ————

5000 : ; . . : ; ; ;
10412 11412 1202 12772 14412 15A412 16412 17412 18412 1912 20412
(£/H)
(AT Bloombergh T —F Rt CSHER M A Ty b 224 MERE
<+ (DT (EHE225) |12 Mot St SIS FIMNIL RE) RIS L A k) A3 S P18 — 0 LR
ST L2 R LT WS SIS T . ISR BT S E RS A R U ) — )
BasESsni CimEL T HRESRL ST r PRl T SolTiEEd. S R0 T WO mEEa L S
& LR 7 0T TR 0T RO MRRRE R RS B RIT S0 RS A, BT
P FonERteHE RO TIERUEE A

225

10/107



EDINETOOOO
O00000000000000000000000O(E12444)
Oooooooooooobooooooad

IH=TPFOERTOER J

BETFEHECREChTL S EETERRTISY)

MFIT-IEMAT SERERO T R oMY

F—h 2 VA AL FI—OORMIKRSERR

T RORENEE S CENMEEN O ANBASICHGT 30t S B RN e W

RRETV A= 72U TR
BB EN WG I CEAL. SR THIE A L= H0E

# FET7O0RR. SEEFWSASWMSIRUET

FrEOL<a

7PEN-T77 KA TERALEY. JrEU-Tr R AR LR HREEOERHYSERMLCESEELHTA
E—77 REL. ZFOBESEIY—T77 /RCBRBRLT. FORBANEERITY —T77 /KT OHE&TY.

sirg “<RE—T7E> . <TH—TrrE> B

s f) {) " | {’ ﬁﬂ?
ﬁﬁﬁ MG s
WiEs

11/107



EDINETOOOO
O00000000000000000000000O(E12444)
Oooooooooooobooooooad

e

O 1 0. BANE CERast Y ERMEACE, TREO TSt MELTHESRTRELET.

L AERTOERWCEABET,
O iCHREE . BRERRORESTSHCESFNRRUTER Gl 24T ) FO2HoLET.
EFHRODESOILVETZFOSHIIOVTHRIET 280 TEHEE A,

E=Ee il

DA NEEEE SRR ER A
oHEREE OHEFEITVEEA

HE#GE. . SEMEORREFICE >TR. AEOERN TERVESHHIET .

2009 5 18
2012 4 1

12/107



EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooooooooooooooooad

TH—-—TrwF ]
Z272F 1
)
FErait /r Hite ﬁ\
MR FSAR - A ERIE S - HHERETER TR S
Tty kR AL MRS € > < B
(7 7 2w FOEROIEE %7 5 %) Bt A AH A P 4 8T
(ZF 7 o PR EE RS B TR
\_ TR AT 5 ) )
I B - ARSI R A
/_ BRFESit E
(ZF O EE O R — RO ETO
TR e, RSB - (R T
e O, SR EOBRRT, 1
B O RE A TR DS ERRER - L
\;Dﬂﬁﬁw} ,)
[ el (FHH ]
2020 12 30
20
1986 11 1
1987 2 20
1987 9 9
1990 10 1
1999 2 15
1999 3 25
2007 9 30
347
2012 4 1
2018 10 1
4 1 3,000 100%

13/107



24

25

14/107

EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooooooooooooooooad

50

28
28
28

20 23



10
11

12

13

14

15

16

17

18

19

20
21

22

17

13

14

21

20

12

16

15/107

EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooooooooooooooooad

11

10

11
18
19

14

14

17
12

14



28

16/107

16

EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooooooooooooooooad

200

50

10



EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooooooooooooooooad

10 20
2 20
PLAN - CHECK
ER-UASER® BACEE
AN WAL L DRE WA+ —TADBE-
0
infomiites WA-YATERSE
O (TR MR- HAFS AR T & WA T+—T AR
MORG-ETSAHEERHELLTEE
@ (B0 ) 3R 0 R EE Il
. Sha
50 OER =T AR K. RANFE=YEREU
AR AP OEZPATRRORE
£ EEH .ﬁ;:l:t‘lﬂ ERHAFSROATRRODE=S Y
(7 FTRiy— RN EIC R ERONT. 77 | R4 AT - EINATEE ROES
ol R
O (BR ITAFIFDr—DERREYROME
g o
0 WA YATERE

Fo—Fa 8 SERERNE- ERIFI/-ROATRRORE
BRNWTAMHEREALENRIONT ORRNITRENEE

SERZODHE

B

AREEEI0EHE

ORREBRAN- ERHFS-HOAFRROE=5T

SR RENITRRDE=S

17/107



10

18/107

EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooooooooooooooooad

236

341



EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooooooooooooooooad

19/107



EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooooooooooooooooad

20/107



EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooooooooooooooooad

10

29

31

31

32

10 20

21/107



EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooooooooooooooooad

100 50

22/107



EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooooooooooooooooad

37

23/107



EDINETOOOO
O00000000000000000000000O(E12444)
Oooooooooooobooooooad

(BEER

A7 FDEMERERU RS AR EEEREOEE

(A {%)
40,000 200
30,0004+ Jr' 150
0,000 1 o 100
10,000 50

; 1111ll,,,,,']1|llll|]|ll||luJIL,I,_,_,,.J‘TL..h_u :
......... a 50
W 577 FOEmmE R (S5
— HEaE ARG TSR
-100

miea 27 a8 20194 20201

*L T oRDEEMEEL e FOoEETEIEEL
R OE&FELTHEL CEERERS TR RIh TS
TOT.EEMESME BV Tt EL-ERNE
F-FRaIBES N RIET.

# LT EDOESENEREERE L. #He Fo i
TEEE L EOEATLTEEL R E RS
NTWETOT. RROBERHE-IRET/S T
=

HEESFAMERICONT

UTF/REMDIENGEETSALNEEZNLER

(%}

200

) EEcE
N B

[{c [ TSI ——— « TEigiM..

JO e rermsmasifpic et st sttt sy e s g

[t
UTroF BEE SEEOE FEDN B3I GRER SEDR

#20165F18~2020F1 2RNSEEOERRCETS
BRI EEORSSEODESHABIVE. Y77 KR
MO ENEEEI SR OUTERL Y77k
EOENCEE T ACERNICHR TEE L5
ERLEENTT MOKRATEEI S AETHY
TR ERS SRR A,

* AT FOFMEERD. R IO SESERREL
EeleHZELTHBLCEEREEER N TV
TOT, EROREMECESOTHEL - EE@RE
ErIEuSEETEET.

AR
TOPDG T e A )

TP AT R =i B S WS S T {2 T THRE ) o, Sl T ST R RIS s —al LR
LTSS 2 6w & ml e Lo TR O o RS T, (Bl & 1R, RS e A i L TR
BT TS I hE R, ] DRI i T ) R O, AR, FIFR S RS M T S T O R LT
ETL A il O R SRR L EE TR e IR N LT REE R Lt A

LA [ e e e = L l‘hﬁw Hars <t 0 SR T S O S A T A T

MGt 2T D A [T~ "ﬂ!‘uf?-'-.li AR, EEE WL TEHLE Hrt@aﬂ‘?f BIER ORI S EN = i

(L, Fed—T) B DTS i — YA GO e, |0 'IL T S NMEC Inc. eER A Er R romsRrrisss T
EAEELTLET

RS MECITF— ittty — iy b T P A MECT e FRRL A RnYEEE T mEolgeET RN T AR

MECIE STl HEE A — AR HINETE S R ESEE Rl TR L LS oT. EHERC T S8 ERS 0

e o A L W e R R i — ST R (GO Ine TS i, MEE] InC AR EROSEERT IR RIrESEw0T
SHNEELTLET,

[=F qei | MRS -B R - L, TR et s T S B TS T SN SR R E R R m s Dl s RS RS

MCOMWLIRA-BPI Gl HE T, —TEHLL U | L Tl S R — A T — v e e B e o R e
SEEsNE ST RS n, SN e L R R S e . SR AR TS0 T 3
T FL VT ITEiE St S T — AL — R S L v,

Pk [RR FTSEL!FT MR -7 0 PRI FTSE Fived Income LLCICEs S S TL S A ST -7 » 7R TT-FTIE Fited Income LLC

FISEMEE 27T
BE<BE.F%—A

I AR T D T AR §
i'ul.hll;.l-'ni B THI ). FTSE leed Irecoma LLCI
M R C 2EME MR E R &I T FAR
g LLC ISl

':L!ET: EREToT Rt A ST T A2
—aniFEEeTEsHERI YT st SR
B Sl RS0 AER T S HE— SR FIAFTSE Fixed

IPEIT AR S A A 700~ 23 =St
R e T S T

2 L. (R L e A T IR S TS et L T T LR, MorganiE® e T el T S5 T EE
Fuoe AR AR TR L TWE T . LP. Mowgan sl B AR SR LA S e e SR - i T SO S D
SHTLE A -Copyright 2014, 1P Morgan Chase & Cou All rights ressrved.

IF AR A L IC SR EL T [ — AN L T e T

3.3 3.0 1

24/107



EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooooooooooooooooad

1
2
2
2
https://www.smtam. jp/
0120-668001
9 5
0.528 0.48 X
0.231 0.21
0.231 0.21
0.066 0.06

25/107



EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooooooooooooooooad

6
2037 12 31 20.315 15.315 5
2038 1 1 20 15 5
2037 12 31

NISA
NISA
NISA NISA

26/107



EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooooooooooooooooad

2037 12 31 15.315
2038 1 1 15
2037 12 31

2020 12 30

2020 12 30

27/107



EDINETOOOO

00000000000 DO00D000000O00O(E12444)
ooooodooodooodnoodd

3,436,365,715 99.95
) — 1,726,808 0.05
( ) 3,438,092,523 100.00
D
2
) ) ) )
()
924,723,693 2.6884]  2,486,027,177 3.7161  3,436,365,71599.95
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2
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1
2 (2011 5 16 )|  2,859,665,840  2,859,665,840 10,730 10,730
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2019 12 3,705,922,139 — 29,610 —

2020 1 3,612,944,177 — 29,015 —

2 3,266,801,747 — 26,444 —

3 2,888,179,837 — 23,889 —

4 3,056,827,836 — 25,454 —

5 3,309,181,033 — 27,580 —

6 3,325,004,342 — 28,142 —

7 3,211,193,577 — 27,414 —

8 3,379,210,943 — 29,205 —

9 3,381,893,024 — 29,428 —

10 3,317,275,945 — 29,135 —

11 3,388,538,187 — 33,528 —

12 3,438,092,523 — 34,837 —

2 2010 5 18 2011 5 16 0

3 2011 5 17 2012 5 15 0

4 2012 5 16 2013 5 15 50

5 2013 5 16 2014 5 15 0

6 2014 5 16 2015 5 15 20

7 2015 5 16 2016 5 16 0

8 2016 5 17 2017 5 15 0

9 2017 5 16 2018 5 15 0

10 2018 5 16 2019 5 15 0

11 2019 5 16 2020 5 15 0

2 2010 5 18 2011 5 16 5.3

3 2011 5 17 2012 5 15 5.6

4 2012 5 16 2013 5 15 71.8
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5 2013 5 16 2014 5 15 4.2

6 2014 5 16 2015 5 15 39.5

7 2015 5 16 2016 5 16 15.5

8 2016 5 17 2017 5 15 22.3

9 2017 5 16 2018 5 15 16.4

10 2018 5 16 2019 5 15 5.6

1 2019 5 16 2020 5 15 3.8

12 2020 5 16 2020 11 15 27.3

(D ( ) ( )
100

(Q))

2 2010 5 18 2011 5 16 3,464,190,182  2,094,395,844 2,665,174,811

3 2011 5 17 2012 5 15 4,653,159,605  4,130,301,786 3,188,032,630

4 2012 5 16 2013 5 15 7,019,256,798]  5,792,529,082) 4,414,760,346

5 2013 5 16 2014 5 15 10,170,628,319|  7,661,843,976 6,923,544,689

6 2014 5 16 2015 5 15 5,995,090,780| 9,372,851,312 3,545,784,157

7 2015 5 16 2016 5 16 9,772,570,973|  4,549,749,437 8,768,605,693

8 2016 5 17 2017 5 15 1,643,402,551  6,601,612,65]] 3,810,395,593

9 2017 5 16 2018 5 15 280,524,011  2,250,267,838 1,840,651,766

10 2018 5 16 2019 5 15 152,975,162 486,813,219 1,506,813,709

1 2019 5 16 2020 5 15 2,892,787 309,438,542 1,200,267,954

12 2020 5 16 2020 11 15 181,363 131,080,082 1,069,369,235
)

4,572,583,020 97.27

( ) — 128,330,791 2.73

) 4,700,913,811 100.00
(D
« 2
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6,000 51,050.00] 306,300,000 92,470.00 554,820,000]11.80]
36,000) 4,574.00f 164,664,000 8,058.00f 290,088,000 6.17|
6,000 22,525.00] 135,150,000 38,400.00] 230,400,000 4.90f
6,000 17,420.00f 104,520,000 25,360.00] 152,160,000 3.24
14,400 3,765.00f 54,216,000 9,743.00f 140,299,200 2.98
6,000f 14,425.00] 86,550,000 22,920.00 137,520,000 2.93]
36,000f 3,165.00f 113,940,000 3,066.00f 110,376,000 2.35
6,000 11,950.00f 71,700,000 18,040.00f 108,240,000 2.30
24,000f 3,652.00f 87,648,000) 4,312.00f 103,488,000 2.20
18,000f 4,368.33] 78,630,000) 5,503.00f 99,054,000 2.11]
6,000 9,440.00f 56,640,000 15,540.00] 93,240,000 1.98]
12,000f 5,330.00f 63,960,000) 7,730.00 92,760,000 1.97]
18,000f 3,308.00f 59,544,000 4,321.00f 77,778,000 1.65
12,000f 5,700.00f 68,400,000) 6,326.00 75,912,000 1.61]
18,000f 2,810.66f 50,592,000 3,535.00f 63,630,000 1.35
6,000 6,865.00f 41,190,000 10,285.00] 61,710,000 1.31
6,000 8,954.00f 53,724,000 9,517.00f 57,102,000 1.21]
6,000 5,340.00f 32,040, 000f 9,230.00f 55,380,000 1.18
6,000 6,670.00f 40,020,000 9,200.00f 55,200,000 1.17]
24,000 1,628.00 39,072,000 2,256.50] 54,156,000 1.15
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6,000 7,454.00f 44,724,000 7,372.00 44,232,000 0.94
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6,000 9,440.00 56,640,000
6,000 1,149.00] 6,894,000
6,000 1,413.00] 8,478,000
12,000 5,330.00 63,960,000
6,000 1,613.00] 9,678,000
6,000 17,420.00 104,520,000
12,000] 5,700.00 68,400,000
6,000 3,085.00 18,510,000
1,200 5,540.00 6,648,000
9,000, 2,150.50 19,354,500
6,000 718.00 4,308,000
6,000 22,525.00 135,150,000
6,000 3,726.00 22,356,000
600] 497.00 298,200
600 1,509.00, 905,400
6,000 369.50 2,217,000
3,000 858.80 2,576,400
6,000 6,249.00 37,494,000
6,000 615.00 3,690,000
600 293.00 175,800
1,200 617.00 740,400
12,000 2,453.00 29,436,000
6,000 3,506.00 21,036,000
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3,000 3,195.00 9,585,000
600 7,857.00 4,714,200
600 6,369.00 3,821,400
600] 17,550.00 10,530,000
600] 4,870.00 2,922,000
6,000 1,890.00] 11,340,000
600] 1,391.00] 834,600
600] 1,746.00] 1,047,600
600] 1,016.00] 609,600
600] 2,314.00 1,388,400
3,000, 2,411.00 7,233,000
2,400, 435.00 1,044,000
6,000 5,570.00 33,420,000
600 408.00 244,800
2,400, 2,356.50 5,655,600
36,000 3,165.00 113,940,000
600 3,053.00 1,831,800
600 3,695.00 2,217,000
30,000 1,117.00] 33,510,000
6,000 3,390.00 20,340,000
36,000 4,574.00 164,664,000
600 233.00 139,800
6,000 2,180.00 13,080,000
6,000 465.00 2,790,000
6,000 2,439.00 14,634,000
6,000 1,534.00 9,204,000
6,000 1,230.50] 7,383,000
6,000 2,322.00 13,932,000
3,000 860.00 2,580,000
6,000 649.00 3,894,000
6,000 3,476.00 20,856,000
24,000 1,795.00 43,080,000
3,000 948.00 2,844,000
6,000 1,670.00] 10,020,000
6,000 2,210.50 13,263,000
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6,000 312.00 1,872,000
600 1,288.00 772,800
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600] 1,289.50] 773,700
3,000, 4,422.00 13,266,000
1,200 830.00 996,000
6,000 1,122.00] 6,732,000
6,000 504.00 3,024,000
6,000 1,906.50] 11,439,000
6,000 1,580.00] 9,480,000
3,000, 1,181.00] 3,543,000
6,000 2,771.00 16,626,000
14,400 3,765.00 54,216,000
1,800, 1,402.00, 2,523,600
6,000 2,250.00 13,500,000
1,200 4,885.00 5,862,000
6,000 997.00 5,982,000
18,000 3,308.00 59,544,000
6,000 836.80 5,020,800
6,000 8,954.00 53,724,000
1,077,300 3,337,441,740

@

57/107



EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooooooooooooooooad

58/107



EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooooooooooooooooad

€H) ( 52
38 ) 38 3 57 2 (
12 133 )

©) 193 2 1 12 (2020 5 16
2020 11 15 )

59/107



EDINETOOOO
00000000000 DO00D000000O00O(E12444)
Ooooooooooooooooooad

11 12

2020 5 15 2020 11 15
10,444,455 10,493,314
3,033,377,938 3,445,269,680
196,706 72,321,462
3,044,019,099 3,528,084 ,456
3,044,019,099 3,528,084 ,456
106,770 75,663,800
1,116,925 1,115,474
7,818,408 7,808,273
15 43
93,017 92,892
9,135,135 84,680,482
9,135,135 84,680,482
1,200,267,954 1,069,369,235
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