EDINETOOOO
00000000000 DO00OmD((EL2430)
OOoooooooooooooooooood

27 10 20

03-6447-6147

30

1/59



27

2/59

EDINETOOOO
00000000000 DO00OmD((EL2430)
OOoooooooooooooooooood



EDINETOOOO
00000000000 DO00OmD((EL2430)
OOoooooooooooooooooood

27 7
17,363
34
11
179,869,100 91.29
s . S o o | zonan | 1

3/59



EDINETOOOO
00000000000 DO00OmD((EL2430)
OOoooooooooooooooooood

Lo R EHEN AL FEqRLT
| FoF ARAFLVE T 0H— (CI0) |

] F7 AxL—va AT (coon

FoO&Iin i‘JEEfEIﬂ E:ﬁ:ﬂlﬂ AtFF|| AT b e Elﬂ
AR ST | -— il A AT . FHTEY M

kL-— A
SELSHOERFEN S0 SPEFER S LR e A RE T DI A AL FonAUT S,

_,[ BAGS 4 E ]<

| = zmsstozs
| i
' = B DTS EEL, TRl | e
] | ¢ Eﬂﬁg‘ﬁ ) BLUEEI S DEEHITEREL] F rmemanr
. 7. ! (SEEHE)
: 4 ! SERES T PIER SiE 5013
: #:E A1 BEERSDRT|SE 5 @R | EHBRER I E Lt DesE- ST
! { GERSHOEE ) EELLMEESEE RS ‘EIER ok S DT
1 BUSVIERRSESRELET, | LIFEIEEIEEE OB iE S
e B B s ___'_'_'___'_'_______'_______________________________'_____'_‘"\ '\‘_ t"‘k_’_,-’
| i ! YADWIE/ IVTS5A
' : i : B 215259
; BEMT0 BT of o sty |1 FoAESN
| F e ET R e FThENOERAHISES ! (A5EEE)
o d= b U e ) | BRI RS "Eﬂbi Foor | <ERITE| R T HE AU,
| ! BT OEEELFESS
| RirMEERAS : VTR
| = A . - SEFEE O w5t
. ISR, MITHEAITEL T | i
: RIS LS B3 . | "HSTRROBRIRISRS
! FHILE DRE 1\ i)
: I '\‘x_ j
i { =T ) REM{TO70 £ A BIERE |
% #iTLI T, )
¥
ARSI EEURIEAS
SERERISOU TERA -7 || -ERURS JET Sy aie
) AT SHFALE OB SROAER L F £ LT
ey sy

L%

FESH- LD 7 FOBESL (SSHERE O oM DR

[RFEEat] |2 L T B 7 Céfm s, A ORFREiSs 4 ST o TREYE 3. 3t b LR iE L AR EDF
EIETEIERTSIC oL TR T - TR PR hieTh SRR L T D TR S R EE I DR R - TEYET .

27 7

4/59



EDINETOOOO
00000000000 DO00OmD((EL2430)
OOoOoooooooooooooooOoood

NFEiT=
—
5
V2O EER
— VFSLT IR
EFUZ Toa-T5 4 AT BEEas
FRiEE A S BiEE A & e
ﬁ ﬂ.
B Py B &
B 5t et 2 s s
w t—v‘?
) 2 BV O S 7 A S
25 1174 70 20 2 aH EETIERD
Sl 434 20 e ol
SF - 54
-q‘_\_‘-‘_‘-:dfﬁ_ﬂ-.?
£ g
[ mmoweE | SERELL
F—F il
S5 gt Lo v
SR ]

27 7

5/59



EDINETOOOO
00000000000 DO00OmD((EL2430)
OOoooooooooooooooooood

($5 M) _
HI7 o FLORBNTRES S A LOMEEDLE 77 FOENARES S USREEARREAEMONE
(%6) (3010488 ~ 20157 M) (P} {2o104wE A ~ 201547 B) (%)
100 250,000 100
O EiE — SESRERNEAREN EN
g e S e e S - T oo B L S S T T T 1) Pr———— 80
EE BE - o DM ()
] At [
™ "f.;-l.
100000 '—---;_:;g:'_:\:""'"""' = = 4

| AFT—y,

—in i
SorsF BEA AAXA FANA ExEH fANE HAENR 0I08EEH 2001EERR 20028 A M13EEH 014%ER
(427> FLMDRBNURE?SAOTHREE, ﬁl:!.a:!ﬂilll (RSN ER&0I008: YO0
EMBCREEE L URMREE (%)) TY.
. 20510 (] T
6575 B30 [EANRRABRERNEARREREN  mai o cogt. o ReRAERAsL

ROl 20 W 201y 06 24 N BN 57y FOSRSNRRESERSLUEMRAR (&AX:
Bxl] seol eson] esmd et 4 34w 4 EHZEEIEMOREE) 2. 4Be (BIW) EEOEL:
W] -s02 170y -1aey 228 o4y -2 100y LOLLTHELEARLOLOTSY,. REOREEWE LU
FIREEI 7 o FERRANGRARI SAEERANEETES  REROLSEH ESOTHNLASMRARLGRG R
E3HRLELOTY, BUET, L. 8772 FOSMBBENGLMSE, AUF
HETOREISANETr > FORRABREZAY T A, T=7OT—2ERALTLET,
HERZ00KIAH 05 TADOSEMOSEARIZET IMiE

IEMORREOBX - B - FHE, 772 FELURD

RBNCREY AV TRRLE4LOTY, 477 A FO

MAEZ. SER (RIM) EMARLELOELTHELLE

RELOLOTHY. KEOESBER-EIOTHEL-SM

MEELGRGSRENBYET. XL, 877> FRNE

IEMORBBLSERG L0, EOMMIRLFT—20

F-seRALTLET,

<ERE7S520EU>

BE®

oo SN (TOPIX, AR
EEEA- - MECI-KKUSALS = F oo 2 (B, A<—2)
WRES- - BUIT=S0 T ke A »Fuld 2

BENN - NMWRA-H Y F - i =T R - f 2F 972 RN
EEEN- - LT ERERS T (RLBE, fR—2)
REN - JPELN AEBI-ENTO—i L s Fil—2274F

(Edd. A~—21)
HENOBERZ. AR~ CGLICLOARERRELT. ARNLTEYET,

TOPIX
MSCI-KOKUSAI
MSCI Inc.
MSCI
MSCI Inc.
NOMURA-

Citigroup Index LLC

6/59

A~z PEL. A~—2)

MSCI Inc.

MSCI Inc.



EDINETOO OO
0000000000000000(EL2430)
o o o o o o )
Citigroup
Index LLC

JP GBI-EM
J.P. Morgan Securities LLC
J.P. Morgan Securities LLC

20.315 15.315
20.315 15.315
20.315 15.315
20.315 15.315
20.315 15.315
NISA
NISA 100
20
28
NISA 120
20
28

NISA 20 80

7/59



EDINETOOOO
00000000000 DO00OmD((EL2430)
OOoooooooooooooooooood

15.315
27 10 20
2015 7 31
1,205,938,524 99.92
20,068 0.00
— 956,836 0.08
1,206,915,428 100.00]
)
778,728,222 1.55  1,207,103,181 1.5486]  1,205,938,524/99.92
19,983 1.0042 20,066 1.0043 20,068 0.00
()

8/59



EDINETOOOO

00000000000 DO00OmD((EL2430)
Oooooooooooooooooood

99.92

0.00;

99.92

()
1 (2011 1 20 ) 926 926 926.41 926.41] 941
2 (2012 1 20 ) 734 734 734.23 734.23 738
3 (2013 1 20 ) 957 957 957.82 957.82 960,
4 (2014 1 20 ) 637 637 1,062.21] 1,062.21] 1,064
5 (2015 1 20 ) 912 912 1,521.35 1,521.35) 1,577
2014 7 753 — 1,255.43 — 1,232
8 769 — 1,282.06 — 1,319
9 809 — 1,348.34 — 1,345
10 821 — 1,369.12 — 1,371
11 921 — 1,535.10 — 1,574
12 904 — 1,507.69 — 1,540
2015 1 950, — 1,583.42 — 1,595
2 925 — 1,542.77, — 1,558
3 1,055 — 1,507.44 — 1,537,
4 1,003 — 1,433.03 — 1,492
5 1,043 — 1,491.08 — 1,515
6 1,177, — 1,471.43 — 1,453
7 1,206 — 1,508.64 — 1,528

)
1

2010 10 22 2011 1 20 0.0000;

9/59



EDINETOOOO
00000000000 DO00OmD((EL2430)
OoooodooodooddoononoOonod

2 2011 1 21 2012 1 20 0.0000;
3 2012 1 21 2013 1 20 0.0000;
4 2013 1 21 2014 1 20 0.0000;
5 2014 1 21 2015 1 20 0.0000]
2015 1 21 2015 7 20 —

1 2010 10 22 2011 1 20 7.36
2 2011 1 21 2012 1 20 20.74
3 2012 1 21 2013 1 20 30.45
4 2013 1 21 2014 1 20 10.90
5 2014 1 21 2015 1 20 43.22
2015 1 21 2015 7 20 1.79

100
1 2010 10 22 2011 1 20 1,000,000 0
2 2011 1 21 2012 1 20 0 0
3 2012 1 21 2013 1 20 200,000 200,000
4 2013 1 21 2014 1 20 0 400,000
5 2014 1 21 2015 1 20 100, 000] 100,000
2015 1 21 2015 7 20 200,000 0
2015 7 31

99,999, 830 8.29

743,191,747, 61.63

10/59



EDINETOOOO

00000000000 DO00OmD((EL2430)
Ooooodooodooddoononononon

843,191,577 69.92
— 362,725,984 30.08
1,205,917,561 100.00
1,202,333,612 99.70
)
— 245,445,260 20.35
)
) ()
TREASURY BILL 3,000,000 12,386.61 371,598,527 12,386.61 371,598,527 —| 2016/3/3 |30.81]
TREASURY BILL 2,000,000 12,378.41 247,568,335 12,378.41 247,568,335 —12016/5/26 |20.53
TREASURY BILL 1,000,000 12,402.48 124,024,885 12,402.48 124,024,885 —{2015/9/17 |10.28
100,000,000 99.99 99,999,830 99.99 99,999,830 —2015/8/17 | 8.29
()
69.92
69.92
)
SGSPNIFY1508 572 9,628,808  1,194,357,344 9,693,112  1,202,333,612]  99.70)

11/59



EDINETOOOO

00000000000 DO00OmD((EL2430)
OOoooooooooooooooooood

)
)
1,980,000.00 242,954,766 245,445,260, 20.35
)
2015 7 31
549,999,500 77.66
— 158,178,553 22.34
708,178,053 100.00
) ()
340,000,000 99.99 339,999,808 99.99 339,999,808 — 2015/8/17 |48.01
180,000,000 99.99 179,999,852 99.99 179,999,852 — 2015/9/24 |25.42
20,000,000 99.99 19,999,900 99.99 19,999,900 —2015/8/20 | 2.82
10,000,000 99.99 9,999,940 99.99 9,999,940 —2015/10/20| 1.41
()
77.66
77.66

12/59



EDINETOOOO
O00OO00000000000000(E12430)
OooooooooooooooooooOn

E%%%ﬁ 01547 A N BME

= (ESEH(00F 10828 ~2015ETANH)

W% e T R 150, 864 9
e BB - vvvereevee- 12.06 @M
1 S0 000
FREREN:ERERRS (EIEEN SEEO 100 O
Bl E-YDETT.
(L] 40
50000 [{=]

o
Fol A1 M0 izl sl el

13/59



EDINETOOOO
O00OO00000000000000(E12430)
OooooooooooooooonoooOn

2011 % 1 2012414 2013% 1A W014%F1 A 20155148

[Iz] 0F A [z 0/ [:]
<REMRLE >
HARE [
{2 FBt/ Ty 2227 L F (HSARERERIT) 99. 92%
TR=ThOU b« IHF=TFLF 0. 00%
RETOM 0.08%
FARREERLETT,
<MA LA >
{2 PR S TFo 22772 F ®EH) —
% % A X am * )
1 | SGSPNIFY1508 FAUAKER BiERN AW Lutt—n 99.70%
X - am | y-R REME ]
1 | TREASURY BILL FAUHN 6T - 201683 A3H | 30.81%
2 | TREASURY BILL FAUh kT — 016E5A268 | 20 53%
3 | TREASURY BILL TAUN ERE = 2015498178 | 10.28%
4 | W53 2 EEF TS B 1504 R %% = WISHEEAITHE 8. 29%

AR LT PATTLF [ ENENER TR ) OFNEREENLETY.

(%)
120

19.0%

46.5%

‘I]”“ [—I [I 2N geem DI
n I I L

I] aree I

AJD2%

£81.5%
AT =l | = IFuF

20065 20074 20085 20005 20108 20115 2012% 2003F 20145 20155

#Ir FOEMEEREHREE :u!m: ERARL-toELTHELTEYET,

W09 FEMIE, <FT—5 (FREL:CN Nifty iBxh ORSRERFLTEYET.
FALFT—HRBLETERMNATEY. 77 FORMRMTIZRY £44A,

A0 F2. WEWNLS NNERETORBETYT .

w15 EE, 057 ARETTORRETY,

HI27 o FOERRHRH FTHEORMTHY . AFOERRRENFETILOTREHY FHA.
HI7 v FOERKRIZINE. EREHOF—LA—STHIRLTLET.

A120

14/59



EDINETOOOO
00000000000 DO00OmD((EL2430)
OOoooooooooooooooooood

52
38 3 57 2
133
193 2 1 27 1 21
27 1 20 27 7 20
4,644,411 4,157,564
912,351,457 1,237,554,890
20,066 20,068
7 6
917,015,941 1,241,732,528
917,015,941 1,241,732,528
232,339 162,727
3,254,419 2,278,992
720,166 485,326
4,206,924 2,927,045
4,206,924 2,927,045
600,000,000 800,000,000
312,809,017 438,805,483
18,252,560 18,252,560
912,809,017 1,238,805,483
912,809,017 1,238,805,483
917,015,941 1,241,732,528
26 1 21 27 1 21
26 7 20 27 7 20
176 386
74,659,203 30,385,125
74,659,379 30,385,511
95,533 162,727

15/59



EDINETOOOO
00000000000 DO00OmD((EL2430)
OoooodooogooddoooOoonon

26 1 21 27 1 21
26 7 20 27 7 20
1,338,236 2,278,992
297,889 485,326
1,731,658 2,927,045
72,927,721 27,458,466
72,927,721 27,458,466
72,927,721 27,458,466
37,325,452 312,809,017
18,485,000 98,538,000
807,000 -
17,678,000 98,538,000
128,738,173 438,805,483
27 1 20 20

600,000,000 600,000,000
100,000,000 200,000,000

100,000,000
600,000 800,000

26 1 21 27 1 21
26 7 20 27 7 20

16/59



EDINETOOOO
00000000000 DO00OmD((EL2430)
OOoooooooooooooooooood

27 1 20 21 7 20
@ @
2 2
(©) ©)
27 1 20 27 7 20
1 1,521.35 1 1,548.51
(100 ) (152,135 )|(100 ) (154,851 )

17/59



EDINETOOOO
00000000000 DO00OmD((EL2430)
OOoooooooooooooooooood

27 20 27 20
118,355,978 55,101,050
233,823,041 140,645,466
235,702,288 844,327,649

26,938,670 43,390,714
395 235

13,733 -
297,677,418 154,273,251
912,511,523 1,237,738,365
912,511,523 1,237,738,365
64,170 120,054
23,051 26,464
53,800 61,767
3,143 9,444
144,164 217,729
144,164 217,729
586,042,817 778,728,222
326,324,542 458,792,414
308,567,637 307,934,716
912,367,359 1,237,520,636
912,367,359 1,237,520,636
912,511,523 1,237,738,365

18/59



EDINETOOOO
00000000000 DO00OmD((EL2430)
OOo0oooooooooooooooood

1
2
12 133 60
61
27 1 20 21 7 20
26 1 21 27 1 21
588,950,819 586,042,817
98,383,612 194,100,000
101,291,614 1,414,595
586,042,817 778,728,222
58,932,315 62,026,820
27 20 21 7 20
@ @
@ @
®) ®

19/59




EDINETOOOO
00000000000 DO00OmD((EL2430)
OOoooooooooooooooooood

1
885,536,053 911,060,460 25,524,407
885,536,053 911,060,460 25,524,407

1
1,198,172,671 1,235,522,073 37,349,402
1,198,172,671 1,235,522,073 37,349,402

20/59



EDINETOOOO
00000000000 DO00OmD((EL2430)
OOooooooooooooooooOoood

233,334,247 234,684,340 1,350,093
233,334,247 234,684,340 1,350,093
233,334,247 234,684,340 1,350,093
237,744,582 243,665,840 5,921,258
237,744,582 243,665,840 5,921,258
237,744,582 243,665,840 5,921,258
7 20
1 1.5568 |1 1.5892
¢! (15,568 )|(1 (15,892 )

21/59




EDINETOOOO
00000000000 DO00OmD((EL2430)
OOoooooooooooooooooood

27 1 20 27 20
155,262,262 111,398,546
569,999,905 629,999,284

262 186
725,262,429 741,398,016
725,262,429 741,398,016

10,716,938 12,355,816
10,716,938 12,355,816
10,716,938 12,355,816
711,546,854 725,920,816
2,998,637 3,121,384
714,545,491 729,042,200
714,545,491 729,042,200
725,262,429 741,398,016

27 1 20 27 7 20

26 1 21 27 1 21
826,509,678 711,546,854
1,222,738,917 363,673,280

22/59




EDINETOOOO
00000000000 DO00OmD((EL2430)
OoooodooodooddoononoOonod

1,337,701,741 349,299,318
19,983 19,983
19,983 19,983
19,983 19,983
19,977 19,977

9,981 9,981
19,997 19,997
99,902 99,902

921,560 751,945
34,215,164 55,079,523
508,785 465,527
2,240,766 4,255,453
68,566,542 77,349,831
71,980 54,761
16,303,491 12,606,467
6,105,203 4,470,351
6,713,274 4,231,434
961,253 693,303
1,261,713 1,554,607
29,440,913 15,177,799
1,811,176 1,304,296
4,135,261 2,654,368
83,666,249 56,050,328
95,788,079 82,654,715
12,188,439 8,292,227
57,690,080 37,729,732
66,775,197 41,887,668
80,253 72,747
154,946 142,248
93,599 100,921

23/59



EDINETOOOO
00000000000 DO00OmD((EL2430)
OOooooooooooooooooOoood

24/59

980,348 1,018,614
894,670 1,160,639
1,384,356 1,158,695
5,978,333 5,978,333
481,696 1,058,886
147,637 199,395
3,639,999 2,678,289
13,713,917 28,596,559
1,683,747 4,706,410
12,132 13,710
11,501,097 15,554,852
2,604,282 2,754,586
2,645,643 4,721,854
1,429,096 1,275,795
518,458 405,048
100,810,107 98,600,181
53,596 86,203
1,193,761 1,621,091
1,560,426 1,711,163
4,357,073 3,481,029
103,885 81,938
145,615 172,855
1,196,338 1,589,511
2,849,496 3,351,558
3,380,096 4,365,682
2,815,183 5,642,975
5,225,841 4,769,265
5,705,774 90,694,906
5,658,984 5,595,033
6,878,101 1,783,791
14,960,808 11,621,404
3,886,692 3,147,834
1,923,712 1,745,688
1,591,000 1,205,527
82,447 82,495




EDINETOOOO
00000000000 DO00OmD((EL2430)
OOooooooooooooooooOoood

2,804,012 2,505,937
30,249 48,376
29,899 8,792
21,800 20,165
194,871 192,849
5,314,412 1,722,162
128,025 131,432
112,633 110,698
1,012,878 758,554
711,546,854 725,920,816
711,546,854 725,920,816
27 20
w @
@ @
(©) (©))

25/59




EDINETOOOO
00000000000 DO00OmD((EL2430)
OOoooooooooooooooooood

1.0042 |1 1.0043
(10,042 )| ) (10,043 )

2015 7 31

1,210,116,249

3,200,821

1,206,915,428

800,000

1,508.64

1,206,485,327

567,766

1,205,917,561

778,728,222

1.5486

713,882,540

5,704,487

708,178,053

705,141,878

26/59



1.0043

27/59

EDINETOOOO
00000000000 DO00OmD((EL2430)
OOoooooooooooooooooood



27

31

10

27

27

28/59

EDINETOOOO
00000000000 DO00OmD((EL2430)
OOoooooooooooooooooood

17,363,045,900
230,000,000
197,012,500

31



EDINETOOOO
00000000000 DO00OmD((EL2430)
OOoooooooooooooooooood

27 7

576 120,318

520 93,325

96 2,861

424 90,464

56 26,992

40 395

16 26,597

1 12

38 59
52
193 56 26
( )
55 56
( 26 31 ) ( 27 31 )

3 17,805 3 14,206
234 277
3 419 3 509
37 3
7,162 8,441
3 608 3 1,566
240 436
303 666
984 1,446
2 30 2 195
27,826 27,750

29/59



EDINETOOOO
00000000000 DO00OmD((EL2430)
OOoooooooooooooooooood

134 1 166

181 222

91 113

91 113

7,290 14,184

21,702 21,702

60 60

692 740

0

525 248

30,271 36,936

30,544 37,273

58,371 65,023

( )

55 56
26 31 ) (« 27 31 )

329 387

3,404 5,545

6 6

112 112

2,743 3 3,145

542 2,282

3,239 3 4,636

2,286 814

356 4 1,070

1,935 1,990

150 120

3 82

11,702 14,646

1,081 1,111
55

1,137 1,111

12,840 15,758

17,363 17,363

5,220 5,220

5,220 5,220

30/59



EDINETOOOO
00000000000 DO00OmD((EL2430)
OOoooooooooooooooooood

22,694 25,836
22,694 25,836
68 68
45,209 48,351
321 1,002
88
321 913
45,531 49,265
58,371 65,023
( b}
55 56
25 ( 26
26 31 ) 27 31 )
63,120 63,990
2,557 3,729
65,678 67,719
31,207 30,408
1,081 1,045
2 5
13,405 15,571
712 747
12,669 14,782
23 4
465 502
558 660
186 199
252 263
43 64
11 27
65 106
46,721 48,193
7,171 7.585
316 289
150 120
4,719 5,127
50 59
1,935 1,990
108 163
54 36
448 503
209 208

755 785
31/59



EDINETOOOO
00000000000 DO00OmD((EL2430)
OOoooooooooooooooooood

313 349
32 16
109 148
847 908
2,517 2,673
12,568 13,380
6,388 6,146
( )
55 56
25 ( 26
26 31 ) 27 31 )
17 10
1,774 1,152
13
4 1
26
19 107
1,842 1,285
19 28
81
269
22 295
57 71
26
13 21
114 795
8,116 6,636
135 270
135 270
12 22
4,500
0 0
59 243
235
1,650
4,807 1,916
3,445 4,991
3,020 2,356
119 466
2,900 1,890

544 3,101

32/59



EDINETOOOO
00000000000 DO00OmD((EL2430)
OOoooooooooooooooooood

55 25 26 31
)
17,363 5,220 5,220/  23,530| 23,530 68| 46,045
17,363 5,220 5,220/  23,530| 23,530 68| 46,045
1,380 1,380 1,380
544 544 544
836 836 836
17,363 5,220 5,220  22,694| 22,694 68| 45,209
362 362| 46,408
362 362| 46,408
1,380
544
40 40 40
40 40 876
321 321| 45,531
56 26 27 31

33/59




EDINETOOOO
00000000000 DO00OmD((EL2430)
O00o0odooodoodnooonoonod

17,363 5,220 5,220 22,694 22,694 68| 45,209
41 41 41
17,363 5,220 5,220  22,735| 22,735 68| 45,250
3,101 3,101 3,101
3,101 3,101 3,101
17,363 5,220 5,220/  25,836| 25,836 68| 48,351
321 321| 45,531
41
321 321| 45,572
3,101
680 88 591 591
680 88 591 3,692
1,002 88 913| 49,265
56
( 26
27 31 )
@
(
)
@
@
15
20

34/59



@

€Y

@

®

10
€y
@
®

*

EDINETOOOO
00000000000 DO00OmD((EL2430)
OOoooooooooooooooooood

(

56
( 26
27 31 )

24 5 17

67

26 24 5 17

35

37

63
4

25

22

35/59



EDINETOOOO
00000000000 DO00OmD((EL2430)
OOoooooooooooooooooood

56
( 26
27 31 )
( )
3,364
847 2,517
55 56
( 26 31 ) ( 27 31 )
1,091 1,122
625 679
30 30
( ) ( )
6,249 4,256
2 2
74 110
( ) ( )
98 108
274 500
57
Nikko Asset Management Europe Nikko Asset Management Europe
Ltd Ltd
65 27
Nikko Asset Management Nikko Asset Management
Americas, Inc. Americas, Inc.
159 842
55 56
( 25 ( 26
26 31 ) 27 31 )

36/59



EDINETOOOO
00000000000 DO00OmD((EL2430)
O00oodooodooddoooOoood

1,290 719
1,650
2 10 31 79
21 11 17 26
11 16 QFIT(Qualified Foreign
Institutional Investors)
A 10
A
A
A CSI300
2
55 25 26 31
197,012,500 197,012,500
109,600 109,600
)
( )
21 16,978,500 1,075,800 | 15,902,700
21 1,626,900 59,400 | 1,567,500
22 2,310,000 2,310,000
2,955,200 2,955,200
23 5,930,100 541,200 | 5,388,900
29,800,700 1,676,400 | 28,124,300
() 21 16N 21 0 23
1
x 0.25
21 (1)15,902,700 21 (2)1,567,500
22 (1)2,310,000 2,955,200 23

(1)2,887,500

37/59



EDINETOOOO

00000000000 DO00OmD((EL2430)
OOoooooooooooooooooood

(€))
( ) )
25 21 1,380 7.01 25 31 25 18
)
56 26 27 31
197,012,500 197,012,500
109,600 109,600
)
( )
21 15,902,700 15,902,700
21 1,567,500 1,567,500
22 2,310,000 2,310,000
2,955,200 2,955,200
23 5,388,900 359,700 | 5,029,200
28,124,300 3,314,900 | 24,809,400
() 23 1
x 0.25
27
21 (115,902,700 21 (2)1,567,500
22 (1)2,310,000 23 )
4,075,500
€))
@)
( ) (@)
21 25 850 | 4.32 27 31 27 30

38/59



EDINETOOOO
00000000000 DO00OmD((EL2430)
OOoooooooooooooooooood

55 56
25 26
26 31 ) 27 31 )
751 841
77 3,420
828 4,261
55 25 26 31
@
@
10

®

39/59



EDINETOOOO
00000000000 DO00OmD((EL2430)
OOoooooooooooooooooood

26 31
() )
¢ 17,805 17,805
@ 7,162 7,162
(€)) 608 608
O]
7,457 7,457
) (3,404) (3,404)
(6) (3,239) (3,239)
) ()
)
@ @ ®3)
O)
©) (6)
66
®
18,809 2,892
10 10
17,805
7,162
608
234 315 1,166 973
25,811 315 1,166 973
56 26 27 31

@

40/59




EDINETOOOO
00000000000 DO00OmD((EL2430)
OOoooooooooooooooooood

@
10

®

27 31

41/59



EDINETOOOO
00000000000 DO00OmD((EL2430)

O00oodooodoodooooOoood

(D D
@ 14,206 14,206
@) 8,441 8,441
A 1,566 1,566
O]
14,431 14,431
) (5,545) (5,545)
®) (4,636) (4,636)
) 2
(25) (25)
(67 (€D)
(82) (82)
(Y )
2
(
€Y @ €))
O]
®) )
)
30
®
18,809 2,892
10 10
14,206
8,441
1,566
277 1,219 3,205 1,232
24,492 1,219 3,205 1,232

42/59



EDINETOOOO
00000000000 DO00OmD((EL2430)
OOoooooooooooooooooood

55 25 26 31
18,809
2,892
)
3,819 3,188 631
3,819 3,188 631
3,637 3,768 130
3,637 3,768 130
7,457 6,957 500
() 50
30 50
66
23 11
1,734 124 12
1,758 135 12
56 ( 26 27 31 )
18,809
2,892
)

43/59



EDINETOOOO

00000000000 DO00OmD((EL2430)
O00oodooodoodooooOoood

12,839 11,293 1,546
12,839 11,293 1,546
1,591 1,656 64
1,591 1,656 64
14,431 12,949 1,482
) 50
30 50
30
3,661 270 22
3,661 270 22
5 (26 31 )
56 (27 31 )
1
2,337 25 25
2,337 25 25
)
1
2,586 68

44/59




EDINETOOOO
00000000000 DO00OmD((EL2430)
OOoooooooooooooooooood

276 8
878 4
219 1
3,961 57
)
55 56
( 25 ( 26
26 31 ) 27 31 )
() 3,065 | (1) 3,078
@ 7,660 | (2) 9,396
(©) 1,379 | (3) 1,720
55 ( 25 26 31 )
1
1,101
110
9
9
56
1,174
2
1,174
1,174
92
1,081
1,081
1,081
3
110
9
16
137
4

0.8
45/59



56 (

55

)

26

176

27 31 )

1,174
63
1,110
126

47
59

1,233

1,233

1,233
121

1,111

1,111

1,111

126

18

152

25

196

26 31 )

0.6

EDINETOOOO
00000000000 DO00OmD((EL2430)
OOoooooooooooooooooood

21 @

21

@

46/59



EDINETOOOO

00000000000 DO00OmD((EL2430)
OOo0oodooodoodnooooood

271 48
19,724,100 1,702,800
()
22 22 20
24 22
24 22
32 21
22 @ 23 @
1 186
2,310,000 6,101,700
)
22 20 23 10 7
25 10
24 22
24 22 25 10
32 21 33 10
)
@ )
21 @ 21 )
22 20
)
16,978,500 1,626,900

47/59




EDINETOOOO
00000000000 DO00OmD((EL2430)

OOoooooooooooooooooood

0 0
1,075,800 59,400
0 0
15,902,700 1,567,500
)
22 [€)) 23 [€h)
22 20 23 10
)
2,310,000 5,930,100
0 0
0 541,200
0 0
2,310,000 5,388,900
)
)
21 6 21 )
22 22 20
) 625 625
0 0
) )
22 (6 23 [€h)
22 20 23 10 7
() 625 737 ()
0 0
) )
)

737

48/59



EDINETOOOO
00000000000 DO00OmD((EL2430)
OOoooooooooooooooooood

56 ( 26 27 31 )
)
@ )
21 @ 21 ©)
271 48
19,724,100 1,702,800
)
22 22 20
24 22
24 22
32 21
22 @ 23 @
1 186
2,310,000 6,101,700
()
22 20 23 10 7
25 10
24 22
24 22 25 10
32 21 33 10
)

49/59




EDINETOOOO
00000000000 DO00OmD((EL2430)
OOoooooooooooooooooood

@
21 () 21 @
22 22 20
(D)
15,902,700 1,567,500
0 0
0 0
0 0
15,902,700 1,567,500
)
22 (€H) 23 (6H)
22 20 23 10
)
2,310,000 5,388,900
0 0
0 359,700
0 0
2,310,000 5,029,200
()
)
21 (H) 21 @)
22 22 20
() 625 625
() O 0 0
22 () 23 @
22 20 23 10 7
() 625 737 ()

50/59




EDINETOOOO

00000000000 DO00OmD((EL2430)
O00oodooodoodnooonoood

51/59

1,694

0 0
) )
)
737
( )
55 56
( 26 31 ( 27 31
) ( )
¢ D «C )
689 658
294 813
984 1,472
¢ D «C )
148 134
1,665 1,510
385 360
158 133
34 73
2,391 2,213
3,375 3,685
1,665 1,510
1,710 2,174
¢ «C )
200 25
200 25
1,510
« )
454
454
480




EDINETOOOO
00000000000 DO00OmD((EL2430)
OOoooooooooooooooooood

38.0 35.6
46.6 1.3
8.7 4.3
12.9 -
1.9 1.7
6.9 37.9
84.2
(
26 10 27 9 ) 26
26 151 26 3
31 2% 4 1 27
33.1 28
% 4 1
32.3
38.0
35.6 135 4
65 48 179
1
63
55 ( 25 26 31 )
(€H)
)
)
( C
( S6D) () N ( )
308
( 3 240
5,059) 29?185
N ) ’
(@D

52/59



EDINETOOOO
00000000000 DO00OmD((EL2430)

O00oodooodooddooonoood

Nikko Asset 292,000
Management 100.00
International ( 15 5
Limited SGD SGD
192) 64)
)
1
3,266
(  SGD
( 3 40,000)
)
SGD11 1
398 ( 5,059 SGD) 240 (2,940 SGD)
638 (8,000 SGD)
Nikko Asset Management International Limited 40,000,000
@
@
( )
25 12 31
15,790
1,713
14,076
11,350
4,212
3,096
56 ( 26 31 )
@
)
)
( )
( S6D) () N ( )
184
( S6D -
2,059) 5.,000)
Nikko Asset ) 2
Management (@)

53/59




EDINETOOOO
00000000000 DO00OmD((EL2430)
O0o0oodooodooddooonoood

International 292,000 100.00
Limited
( 7 7
SGD SGD
92) 82)
)
(@)
)
SGD11 1
184 (2,059 SGD) 424 (5,000 SGD)
240 (2,940 SGD)
@
@
( )
26 12 31
23,832
6,549
17,283
15,406
4,977
3,441
55 ( 25 26 31
56 ( 26 27 31
55 ( 25 26 31

90

54/59



EDINETOOOO

00000000000 DO00OmD((EL2430)
OOoooooooooooooooooood

10
56 26 27 31
90
10
55 25 26 31
56 26 27 31
55 25 26 31
56 26 27 31
55 25 26 31
56 26 27 31
55 56
25 26
26 31 ) 27 31 )
231 23 250 20
2 76 15 74

(

)

55/59



EDINETOOOO
00000000000 DO00OmD((EL2430)
OOoooooooooooooooooood

55 56
( 25 ( 26
26 31 ) 27 31 )
544 3,101
544 3,101
196,903 196,903
21 21
(1) 15,902,700 (1) 15,902,700
21 21
(2) 1,567,500 (2) 1,567,500
22 22
(1) 2,310,000 (1) 2,310,000
2,955,200 23
23 (1) 5,029,200
(1) 5,388,900

55 56
( 26 31 ) ( 27 31 )
45,531 49,265
45,531 49,265
196,903 196,903
27 3
342,037

51,000 27 3

56/59



EDINETOOOO
00000000000 DO00OmD((EL2430)
OO00oodooodooddoononOonon

27 3

4,500

10,000

96,307

10,000

119,440

27

57/59

91.29



20

EDINETOOOO
00000000000 DO00OmD((EL2430)
OOoooooooooooooooooood

193
CNX Nifty

CNX Nifty
27 21

27

27
20

27 12

27 21 27

20

(

).

58/59



193

27

31

26

27

EDINETOOOO
00000000000 DO00OmD((EL2430)
OOoooooooooooooooooood

27 15

31 56

(

).

59/59



	表紙
	本文
	１有価証券届出書の訂正届出書の提出理由
	２訂正の内容
	第二部ファンド情報
	第１ファンドの状況


	１ファンドの性格
	（３）ファンドの仕組み

	２投資方針
	（３）運用体制

	３投資リスク
	４手数料等及び税金
	（５）課税上の取扱い

	５運用状況
	上場インデックスファンドＣＮＸＮｉｆｔｙ先物（インド株式）
	（１）投資状況
	（２）投資資産
	①投資有価証券の主要銘柄
	②投資不動産物件
	③その他投資資産の主要なもの

	（３）運用実績
	①純資産の推移
	②分配の推移
	③収益率の推移

	（４）設定及び解約の実績
	第３ファンドの経理状況


	中間財務諸表
	上場インデックスファンドＣＮＸＮｉｆｔｙ先物（インド株式）
	（１）中間貸借対照表
	（２）中間損益及び剰余金計算書
	（３）中間注記表


	２ファンドの現況
	上場インデックスファンドＣＮＸＮｉｆｔｙ先物（インド株式）
	純資産額計算書
	第三部委託会社等の情報
	第１委託会社等の概況



	１委託会社等の概況
	２事業の内容及び営業の概況
	３委託会社等の経理状況
	（１）貸借対照表
	（２）損益計算書
	（３）株主資本等変動計算書
	第２その他の関係法人の概況


	１名称、資本金の額及び事業の内容
	３資本関係
	監査報告書

