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ICE

ICE

“ NYSE® FANG+™ is a service/trade mark of ICE Data Indices, LLC or its affiliates (“ ICE

Data” ) and has been licensed along with the NYSE® FANG+" Index and NYSE® FANG+" Index (JPY)
(* Indexes” ) for use by DAIWA ASSET MANAGEMENT in connection with FANG+ Index Mother Fund
(the “ Fund” ). Neither DAIWA ASSET MANAGEMENT nor the Fund, as applicable, are sponsored,
endorsed, sold or promoted by ICE Data. ICE Data makes no representations or warranties
regarding the advisability of investing in securities generally, in the Fund particularly or

the ability of the Indexes to track general stock market performance.

ICE DATA AND ITS RESPECTIVE THIRD PARTY SUPPLIERS MAKE NO EXPRESS OR IMPLIED WARRANTIES, AND
HEREBY EXPRESSLY DISCLAIMS ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A PARTICULAR
PURPOSE WITH RESPECT TO THE INDEXES, INDEX VALUES OR ANY DATA INCLUDED THEREIN. IN NO EVENT
SHALL ICE DATA HAVE ANY LIABILITY FOR ANY SPECIAL, PUNITIVE, DIRECT, INDIRECT, OR
CONSEQUENTIAL DAMAGES (INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.”

@ EEMROBEICHT SERS
HIT7/FIB.NYSE FANGHER(AAR—)DEF CEHTIR[ARES FHILEHELTER
ETBRWET. L. EELTROEHNS  BEMEROEIE N EHER2I—RIZIDOTREIFE .
- BHOERBROIRTEEHNORY A SVICEANBLERS ST E
- BHEERA (SN . THEATHRSORERE
- BAMHBONEM#E: EEHHOBLICERY 2HEOF —H
JEHOREICERT NS BEHRORLICERETIREOF—H
 EHORLICERTSREL - B ERORTHICERTSEEL— MDA —5
- R{EEH TS LUETRFESAOHEDF—H (RS EUETFERELLES)
s BB LUBREER A YRS BLUETFOREDRS BUOKE
s BB S URMEN AMS SUETFOREE THICS 3 DTHMLOES
s EHOWBSERONEABIUBEORLE A EOEBCLOEE

@
2018 1 31
2018 10 24 2028 1 28

9/102



®

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

1

i

1

1

1

l

i

2)

l

10/102



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2
3
2022 1
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

FANG+

NYSE FANG+

11/102



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

¢))

2 20 ®)

22 1 6

g A W N

12/102



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

11.

12. 1. 11.

13. 2 1 10

14. 2 1
11

15. 2 1 18

16. 2 1 19

17. 2 1 20

18.

19. 2 1 14
20 2 1 16

21. 19.

12. 17.

14.

o OB WN P

®

13/102



EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Oooooooooooooooooad

m _,;A._. .._,r___ - mm a3 “.
P BEa ] e X || = 7 m
EER| |8 leolSal| B | oal et |22 MR |
m IET = W g o R _.
[P K2 LF c :
L] —.J — L]
| e |
: 75 12 [ m
m ; g |=k ;
” & mm R1 i
m 5 Iz o8 |
i =1 H
" b ‘1 ||||||||||||||||| :
m m i vl it m
M N w
| B ® :
M E w
o= £ m
m E .
: H g :
" | _,
! it D i
: o d B ;
3 e e e LA .
e
" mw & _,
| & m _"
| 3B : |
| e ]

C10

3

CI0O Chief Investment Officer

Deputy-CIO 0 5

C10

Deputy-CIO

C10

14/102



45 55

FD

2022 1

4)

@

®)

FD

15/102

100

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

20



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

100 5

100 5

16/102



17/102

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



18/102

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

100 10 100 20

19/102



€))

@

(b)

FANG+

)

FANG+

20/102

10

20

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

NYSE

®



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

10
11

12 1 11

13 2 1 10

14 2 1
11

15 2 1 18

16 2 1 19

17 2 1 20

18

19 2 1 14
20 2 1 16

21 19

S 01 AW N P

®

21/102



22/102

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@

23/102



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

¢))

®
37 6

4)

24/102



EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

BAGE | «
BAUZT WM SESS i e
U ERRROISEEGRR
s W B e IR W R
URIRZIAY hEH |
~HAUVATERRCMTEAEN
EMURIDRESSUBMIRT FADAT-ZE
ERHOWRICHN T SEADNS R e—

"HAUAD. BRULDE LR
KU IDEN

IS ImE AR 08E
-ErE R oEE
REIESErEREEROREE

25/102

EAUAIREROET
BEAUNDEERETS
EROMEBEEELCNNS
EESADES

FHULTEAWOEL
EELUNREERETS
ELOnERE ENER
ol ]




@

EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

D FREOFSTRF. I7/FERRNBEEISAEERNICHERTES L SIERLILBOTY.
B0 ST7REESFMICHIHFEMME R (SAFRICSITSEE 1 FMOBMER)DFS-EBX-
BIVE. D7/ RBELTROREBNERES SAUCDOVTERLTLWET,. FE0T3TE3I70F
DEESFHICBIHFHNREROHBERTLTVLET,

Ly TR 3032 RET A )

B0 116

sog 627
411 0o
= ! 4 114 il

= il Tl II\I\ ill, % =l “’”-‘i-‘”‘”"ﬁ""'“”“

wp L6660 18 _jo 40 54

10+
— R R
s A B L S EYET ]
— SRR NS ) :ﬁ:

o0 - 2
T2 iR Hind Hid mand e Bzt B RANS HRDE BENR 2ADE wRERE

FEREITAL, 77 FORAHRERLTL2BOTESVE A,

#PPEOEMRERR. HERRHIN EARBC P FABERLEEOLHELTHELCSOTEL  EMO
BRFHICESOTHRLCEMRE RS ARE s rEUET.

HEPFEOEHRERCHVT. A5 FRGOF - FEHT S ENESR LU T O - TRERLIVET.
CERMER TS - FRLRSICEREENES L.
DEMBERLNLETEEOMMEN S SESICE. BETEE R L TOHRFELTLEY.

FAFe I APPECENT. DR BT SRS SBERBC OVWTAYFT-J0FURERTASLT
BELET,

HELE DS A NWT
B & & W ERE(TOPK) (BE5h )
S LB MECI DT - T o PR AT, P —2)
WREE  MSCIIN - TR ob A 2T 22 IESbd FA5—2A)
BRI - NOMURA-BPEN
SllE: FTERR @M 2 F o 2 (RBE FA—2)
WG IPTIL ITA R I B T P e TF= S T ir et T 0= FAT =2 2P R (r=2)

WIS T

@TOPIXEREFARY -BHL. AR, ARE—0RNEa S TR E AR MR ALTNET. M| DT -
A W T I REUMECIZ T2 T b A T 2 23 MNEC) Ine B LSRR TY. AAERICH TS ETE.
HEIFRIN T O RE— O EMECH Inc ICHMBLET, EoMC) Inc 2. BRNOASEERYSHNES FaRERLETS
MAERLTVET. @NOMURA-BRIEHEIZ. BB R8T SEATRTS N AR ES O EE SO
ERTEANERE T, —EOEFNAENCRE VTR NEENT— 2y VO Dy SR LCREENET,

NOMURA-BPIESRONNHERNZTOM— ORI TR ELSRIC8BLTLET. B BHB S EEDERE.

. RN ERETAE0TRES. P ROl BRSNS CHMLUT-UNEERLES A BFTSEREN- - F o2 20,
FT5E Fixed Income LLCIER IR ERTLHEMS A Fo I AT BHEMIEEFTSE Fixed Income LLCHEINHE THEY .,
EMICRMTHT L TOMRELFTSE Fixed Income LLCHBLTLET.ORPEILS Y HITAY R H B2 Fudil— I¥—
Dol O FAI=5 07 A Bl BRI ELESETRRCRTEERLTLET A, P Morganid 8D
RS- EHEEERET 200TEHEYETAEERENFETRITERLTOWET, JF. Morganty SO B IIC A5 BERERL
[T A - WS TS CLEERSNTLE R, Copyright 2016, )R Morgan Chase & Co. All rights reserved.

26/102



¢))

®

4

0.705

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

0.7755

0.36

0.32

0.025

27/102



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

28/102



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

15 15

2037 12 31 2.1
15.315 15 0.315

2022 1

29/102



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@ (2022 1 31 )
() ()
18,631,402,999 99.98
18,631,402,999 99.98
3,042,882 0.02
18,634,445,381 100.00
(D
2
0) (2022 1 31 )
) ) (D))
FANG+ 2.5301 2.6530
1 7,022,767,810 99.98
17,768,509,487| 18,631,402,999
)

99.98%

99.98%
)
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1
1,210,492,527 1,210,492,527 0.9077 0.9077
(2019 1 30 )
2
1,644,022,413 1,644,022,413 1.2860 1.2860
(2020 1 30 )
2021 1 13,655,863,559 2.3894
3
13,329,258,532 13,329,258,532 2.3345 2.3345
2021 2 1 )
2 16,157,884,504 2.4925
16,309,411,612 2.4436
4 17,970,547,198 2.6096
5 17,912,047,468 2.5166
6 19,562,432,480 2.7965
7 19,706,352,051 2.7250
8 19,214,591,439 2.7767
9 18,430,597,465 2.6998
10 20,591,417,105 3.0240
11 21,690,226,962 3.0535
12 21,678,716,597 2.9409
4
18,634,445,881 18,634,445,881 2.5707 2.5707
(2022 1 31 )

()

0.0000

0.0000

0.0000
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1 9.2
2 41.7
3 81.5
4 10.1
@®
1 1,880,617,300 1,047,022,619
2 697,960,117 753,121,078
3 13,664,244,092 9,232,893,114
4 8,217,998,340 6,678,944,149
() 500,000,000
FANG+
D (2022 1 31 )
() ()
30,683,619,021 97.68
6,734,774,213 21.44
23,948,844,808 76.24
729,951,563 2.32
31,413,570,584 100.00
() ()
729,424,725 2.32
729,424,725 2.32
485,486,005 1.55
485,486,005 1.55
(QD)
« 2
« 3

4)
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) (2022 1 31 )
) ) (D)
22,679.34 16,915.42
1 |BAIDU INC - SPON ADR 207,893 11.19
4,714,894,385| 3,516,598,075
15,474.38 19,662.89
2 |APPLE INC 172,604 10.80
2,670,949,132| 3,393,894,363
37,396.09 35,585.53
3 |IMICROSOFT CORP 91,228 10.33
3,411,579,803| 3,246,397,132
ALIBABA GROUP 21,922.86 13,302.15
4 241,929 10.24
HOLDING-SP ADR 5,303,792,664| 3,218,176,138
230,489.58 307,880.78
5 |ALPHABET INC-CL A 10,421 10.21
2,401,931,993| 3,208,425,700
89,493.70 97,702.64
6 |TESLA INC 31,675 9.85
2,834,714,803| 3,094,731,249
META PLATFORMS INC 31,927.93 34,829.40
7 88,497 9.81
CLASS A 2,825,532,007| 3,082,297,624
373,788.02 332,416.40
8 |AMAZON.COM INC 8,687 9.19
3,247,096,987| 2,887,701,322
17,281.59 26,366.49
9 [NVIDIA CORP 106,253 8.92
1,836,229,892| 2,801,519,299
61,788.68 44,370.51
10 INETFLIX INC 50,346 7.11
3,110,816,359| 2,233,878,119
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i1FreeNEXT FANG+
€Y

3 4
2021 2 1 2022 1 31

214,669,587 194,630,020
13,326,632,677 18,631,402,999
8,930,000 97,010,000
13,550,232, 264 18,923,043,019
13,550,232, 264 18,923,043,019
179,000,362 210,130,000
1,477,899 2,762,779
40,199,974 75,148,917
295,497 555,442
220,973,732 288,597,138
220,973,732 288,597,138
5,709,784,698 7,248,838,889
7,619,473,834 11,385,606,992
1,923,633,59% 726,847,178
13,329,258,532 18,634,445,881
13,329,258,532 18,634,445,881
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