EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

29 10 12

One

03-6774-5100

5,000

1/184



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

11

11

One

5,000

URL http://www.am-one.co.jp/
0120-104-694 9 5

2/184



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

3.7 (3.5 )

29 10 13 30 4 12

URL http://www.am-one.co.jp/
0120-104-694 9 5

3/184



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

URL http://www.am-one.co.jp/
0120-104-694 9 5

4/184



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

11

11

5/184



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

5,000

KEDFHERRIERE (U—h) E4 TS aV REIEEABDER
PRE— R/ S— R — VRS ] 12 &) oh AR5 (R BERA 2
DREEDELET.

L TFURICBWT HEU—FA/IN—FO— LS | &lF. KED — S8 LT
SFOHmEDI—I-F T3 eEFfild AT U—FDO—FELIL ED{E
HbhiRERETDMODIC. A T3 TP LA OESEHS THEE T,

S D[AREU—FAHIN—FO—)LEE | . H 77D EERERRET 2HE
WEEECBVT., Ay THE 1B BUTEENICTWVWET.

& KE)—rORYICHA Ta s TUETF LENZ cEBHKED A HLINADES
EHELET .

O KEVU—rOERIMEEICHICo T, SRS = ERL . KB —~HiB O
HE L ID30~50#MIEEZRALLE T BB, FAIELTU—FDEHERN
AR I HRBICRELET .

(K)o TLEF AR T La ERALAHELL TR BRIEHRE L U= DR SRS ET. S THAREE. U=t
FHREOEEFVE (S s E L) EERIL T, A A LEAEL TV ET,

FRIELT. AERBEICHLTRSEANY D ZTVEEA.

SEHNICFRBIDARILETHEICHL TR, RAIELTHHATORENY &
g};gg g_}bﬁ: Do THI7 /RERIVERB SO IEIES. BRI EUDHTRE

BRASERETIILEHELET,

¢57 1 28 (RRBDBSIFRERB. ) DREEIC, BREMZRKE, mRBIRE
ZERRULTCHESFHERELET .

@FFRDDEZDZIVB LT EDEFERICOVCHRIAI T HBDTIFHDER Au.

@ icEaIS, HECHEHCE DWW TERESHARELF I . ooD UH—EDED
PEZBNRT HBD CEBOHFE R A HEENSHLDNFVES BHDET .

6/184



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooodad

NREROSEER. FrEONRLEREY. HEEROHEENSTZIONFTOTIHEEIZIONDL.
TOERESS. BEEHRETLIVEY. B, SESOERPEHACHELLEOTRESUFEZ A

BREENSHREN .
ThionaA A=

RO E

Pk I'I'm'#'lhﬂébﬂﬂﬁ (ERHERR S QRN EINES S UFha ESORENR) FEATHAONS
Hﬁ?ﬁ&'}ffﬁ TOBE. SHARSOREHRBSHERNBLEATFRISTLLBUET .

Fio, FEEOKES. HTLEHBBEICS 3377 /FOREREERT DO TFHEUE R .
DEEIAEEEHIROME (r X—)

ﬁEiI; HEGHICETE LTOSENSANSIILONET.
gﬁéﬂﬂﬁfﬁlﬂﬁﬁ} HEIETEN- HWE(EIE@E} MW, ﬂﬂﬁﬂﬁﬁ

EFRAMPICREEL NG EEA TZHONIES

HNEN R g nd e SHhhn 288

<HMARBYSESENY LRLESS> <RANSYSEAERS FEL-ES>
10,5003
SES100M

10,5007 10,5003 [ A0 AGDON ..o
5 1 0ASCE) SR 10073
12 103008
WEAEE  4EEEE  HEEEE TEANS  SERNE  HERNS FEENE  SEEEE  SEENE

i e pereied pereres pris e
w e R e = FHER R wS0FE % & FHES R wiHE R wA0E % wiHIE TR

5003 500/ 500 BL 45083 S00R L 42083

J:I DENETNOT—ACHEVT. AEANB N SHBANBSI TRALICES DRRER . MOBUEBUEY .

| T —AASESSEH 100+ SEANBE IEAND L OB FHHOE0N=1008
L r=ABSEEREEM 00M+SEARNE SniERRNE S OB RROE ASOM =50/
7 —ACHREZIMMA100M+ SERARB L MRRE & OREHIRO 2 4 200F=4 100

*A.B.COT —RCHNTIE. FESSNMI T TEMTT . HEHEROMWMIC LY, Hﬁﬁﬁ@ﬂﬁﬁ?ﬁ[ﬁ%ﬂfﬂ!
HolRBREGOTIET, ZOLSCEEEROEGSCOVTIR. SEEEIFICEET2O0TIIE. [DEEDZHE] &

[ iR OB A HEMOMAN] DSHMTIHB TS
# ERIRA A= T TH), REOHEEMCBAFMETES O TRELDTIMRLLX

ﬂgﬁ%ﬂﬁ D77 EOMABRICESTIE. ﬁﬁm—ﬁﬁmu&m’f REICIZTTAD—BMLRLICIES |
| b5 HET, IP VR EOMERTERIC S, HAcaiEL) mnmnﬁ ISR S EEIETT .

SieEOZEN TFO—ELRUICHES T 385

SREEO—EFTED—ELRELICES T SES

s LR E (R S
R EEENICT
FO—BILRLEH
HEN., FOEHE
I3 EE AR A L
Y. E L RFLR
E (RSB
I3, JEMBER L &y
¥,

Bl RS : BRI (R (B 077 KOMAGI E LO 3B SORELTT.
FHILRE SRS ESR) | BRITAE FOABINSOHERTT . HEROREE (S5 OB, AR
% (FH5ES) OMEIRILET,

........................................................................................................................................

7/184



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

*EVU—kHIN—EO—)LEBE

L P tbfiﬁﬁ?{u*u—hhlf—hj—}bﬁﬁ CREU—OIEEELUEOI—)- 2T
23V OFEH) ETVET . CNUCED, —EBLLEOKEVU-MOELDY DR ENR T HADDIC. F T3
TJUET7 LOBSEHELET .

*EV—=bhN—=EO—IL g

: #EU—bEHED
I FEY—bAORE + I D—JA T 2 O I

(% D E ) =R DT
HEU—OEmRR CEo T, FifSmsE im0, :k’ A
Fﬁ&éﬂ)&ﬁ‘::iﬁmLﬁiﬂ)BG-—ﬁDiﬂmﬁEEEaﬁibiﬁ E!bL—t
RiELTU—DEEFEE A EHBE | nBoE CRELE

# ERRIRE — D (RO — MBS B AU T — I el BRRO—SE TaD. TR CEREL SO TIBNE A,
HU—h~&ER | VD e bW T Gl |
U—hld, SRORARDSEDE-AES T FRESERM: LA T2aVl5|EE, [Et D, U— h?ac.tj{ﬁﬁﬁgif

Bl FOhoE LOlEN 197 ﬁ?’% SEEl<le L'EEEE llcl o UCebiRthS 1= iks (AT @) | ¢l
WEFICSTRE T SRR EREEEANTY AN hat SRR E S i g P W o] TR S-S Lﬂ}rﬁ
fIJJEiH»::':J:.&hijfr]ﬁ-tL;'Cﬂ)“ﬁisuﬂ{ﬁr:?;a,f =P L)
EXINET,
ol bl EE
(F27+12EIL. m
)= -y
SRR A BENEE. BE 0 P» 3
R AEEA #E) = < 2 !
e é_%ﬂtlgﬁy =hICH T SHRO—BTED, FATERMLEBOTIES HHOFEF HWoHiF D= FE

ﬁlﬁﬂ[hﬁiﬁmmiﬁm&ﬂmﬂnﬁemﬂEEE@L; HLVFoHH
EETACLICED. EOFICET T3/ SIF ST LR
nﬂE%H&ﬁaéﬁ%ﬁ#ﬁmiﬁ‘imﬁﬁtbtﬂ# *T.
# ERCIZ. =)l J2 5O T SRED—BTHED. TATERML
REBDTIFBEOED Aue

8/184



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

AABICHE T SEE) —bAN—FO—NEREOME A A—2

HE—HERE 1 b
1t Cranane| RHORS
WU E O —MEE e HTRERET

r=—2X1)

1 — MR o
SRS AT

IZHEEh Y.

L-igs LS M S ! Vb WA
e L EACH b
B L s :.-..f.-J
- o ey o K@~
Ao BAIRAA AME  KEYSM t ogovaimm T pr—Fa-nmm
R g - EBOE

BiChEEL#

S+
LraleFLETF
LGN EEGE
HET.
HWiFTTOES )
#WFE O — T

I tl'ﬁtz —HER D ERE
: =N 1=
A7 vaEEIMBE e *¥EU—F + Fyiamm = :beE:lJ—Jt“
A o
HERETH.

U-HESOFE
TaItELTIZN
RARELET.

HEFTTIER
HAos)—E

LE0HE

=

Y e ] E—— - r it
+7 53 BEIMEE AME  EWU—b t g = O rainm

=U—MEROTERICLSTIE SHTHELESESEUET.

# _EIRlCRE U= 0) = 0= LARE IR B O iR A—ERLICSOTED, S0P/ FORBOASERLIc BOTEGOE A
. HRONASRERN- BT8O TREDET A,

# FEClE IR, ARG EEMLTLET A, y

2P UFCBI S EU—R RO OEEE. SRl r s — MDD EY .,

#E 7 HCBLT AEV - TR LR ORI SRR DR EE . B0 BB EERCERENEY .

9/184



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

10/184



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

12

12

12

11/184



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
ooooodooodooooooodd

http //www.toushin.or.jp/

24 10 22
28 10 13 39 10 12 29 10 12

HERAELR =T

HATFL US VJ—k hii—Fa—)L

ARSFU— FrUE DIAMT F:—F HF—J7PK

FruE

DIAM EE)—k-1ALTFA

=iEEH BIESH
<AYIFERETEAESH >
<FEybTRIALOne HREH> « BB Soraan | EEMEORE.FEF
EEMEDERERS B HERBEEO—-oF, FEEEY—
EAERETEASEHICERTLIILEN
TEFET,

BK-RED \

MR B4 5308

e

BREOMEVLELVET. EAERRAE(EEAE) - ERWNEEOXMT. —
BEHIHTIFE. RESREEORER. RESRE-—BR0EEIUNR
EEOTLLOIEE

¥
wEE
(REH)

12/184



[ (DMEPENH) MRS ]

A

=P | Diam HEU—
G A INLTSA
PLT o8

Asset Management One USA Inc.

One

20 29 7 31

s 1l

%ﬁT%Wﬁﬁﬁ
(Pl E e )
FAFLUS J—I*- ar=E
:I! b::r =Tk
%ﬁ&%ﬂ :u}

a2

M¥ 53—

[ EHHHP‘]MEE} ]
DIA
L IH—JrVE

13/184

EDINETOOOO

OO000oOO00oDo0oDOogono(ELe77)

Ooooooooooooooooooad

52 5 I S R R

FIEETIrE———

(EEU—RS LT
#EU—FCh
i L [ g =

EA
M ERMEES




60
10
10
11

20

28

71
3 31
12 1
10 1

10 1

EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

One

29 7 31

5 5 70.0

28,000

13 1 |12,000 30.0 4

15,510

49.0

14/184

51.0



A W N P

16

16

15

EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

2 1
15
One
( 2 2
)
1.
2 1 14
( 2
)
14 )

15/184



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
ooooodooodooodoooodd

30 50

10

50

12 31

One
Asset Management One USA Inc.
CIBC
CIBC Bank and Trust Company Cayman Limited
Mizuho Trusté&Banking Co.(USA)
Mizuho Trust&Banking Co.(USA)

0.51

16/184



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
ooooodooodooodoooodd

a-1

1

10

5
5
5
5
61 5

4 5
21 10 29

One

17/184



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

& = ™

DEERITOEMR
. . . < HAESE> . EHOMITEER
Dz aMERA_LE LI ERFHOEE ShL—F4 T BNES  EERIT
<HRBRE=E HEFHit=l>

v
B
OEBIEORE
@) 29BERLUES-EEMELSD
HBFIRRFOE_SU
- <A FSAT 2 2B RIBLEE.

<HEAEXNHE EHBHNE>
DAOBRICMTIZEBEE>

DARGEEFOE-FT <ASTERIESHE>

60 70

18/184



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

10 20
29 7 31
12
€Y
@
®
€Y

D

19/184



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

2)

@ GO H 2)

®
5
3
3
3
3
24
€Y)
@
5
10
®

4

20/184



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

21/184



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

22/184



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

37 6

30

23/184



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

éa YRR AEALE \

.T\
I |
B2 M EE /AT —T AT
ETE-HE-HARELE OETFRED OER N TH—TUAEOE=ARYLY
oYL EE O EA/ T+ —TUAE 0T i
OREHEDYRIDE=A) YT - EE

\ - )

& 1B L ERE

29 7 31

24/184



P EOERE

BRI U EEEAREEEDRE

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

FPAFEOERNEHES SA L OFMEEREOLR

(%)
1000

(%l

1000 .
J--ﬁ‘i'f._ﬁj'!??:ﬂmaﬂif_mr?im mxa
16000 [LH SFEOQERMBAR (5K 4 800 ol S
,‘.‘HM{"\"'W{M BT
12000 iy e 1 &0 60
o W 4474 a7
- < & L
8000 0 400 b +349
1 M 2.l |
L" l A0k * )
0 i - Il 'll'lll'l|||' Ll 4 o0 0 | %{.za :
- o <200 AW b 50 e 7 | i~ 1.7
' -7A
400

2012fE88 H013EBR 101448F 2015848F 2016848 2131?#—55.%':' JrF B RdEE TREE OEER TiER HREn

ZPAEI0M3IFEI0A~-2017ET7TH
ENERESSA 201 28082017878

# 7/ EOSREEBEREAEEL. ROk EmgELTans
HELTHRLEESERFIEREC N TVETOT, EROBRERS 2
RESBSTHUET.

wIFSEOEHEFEER. ®RINOrEREERERLEBOERELT
HELEMEEERE N TVETOT, RO RENCE ST
HEL-EMRER-ZREIWSTBIET.

& B EENANSOE R L ST S M oS O T - O - )l
FFAFELUTENERAE SAKDNTERL. Fr/EEARNE
HEISAEERNICERTESLICIFRELEBDTT.

L ETORES AN I /EOERTREEAUED .

wHEETS IO

B & - WEEEEEE (TOPX) (BRhA)

FEMEE MECIOP - T o A (B EAR, As—2)

WEEE--- MSCITR -3 T 2=y 7w 2 ([BiA . A5—2)
BEEM- NOMURA-EPIEM

BN YTHRRR Ty I A E<BE . AN—R)

FMERN- PEILHAGB-EMTO—1 LT T—2 2P BE~—2)

CEENOENE B A I BLICLSERENELT. ARNLTEUEY,

O BIEHEERTOPX) |1, R EHEIFE— S LR NTLSTTORIOREEMEERELEDOTY. FERE. SIS WIS
S (PR (RIS NS FR) OHEM IR T 5, RO, EE0 L8, R SEENICET ST~ TOMRI. REIESERE AL TLET,

OMECITTH A of F I 212 MECI Inc BRRL @SN T, BXER RO E SR ROMHESENE. SROSHNERMEA - IS0
LIeOTE, BISMICH T 2 EN. SRR T OMf—tIOMFIZMSCI InCICRELET. F12.M5C) Inc2EENONSEEE Y 2B L0
HREFLTIMAERLTVET.

OMECITY -2 - —rub T2 213 M50 Inc FHELEEREN T, TREOSEENE. SE0EIHERME~— S ELT B0

T . EHEHICIAT ST, MRS T OE— D OMANEMEC Inc CRELET. Bl MEC! Inc ZEEROMEEEET SMAS LU RRE
FLETERAEALTLEY.

SINOMURA-BPIEM] X, FHESSEA S VEATETECNCEENAEROT RS EONRERT-HICHBLEREGERTY. BENO
HAHENTOE—NONNEFERsstEdcRELET. 28, BHRsASHE. BiENOERHE. e2E. . fEEERIT250
TR, 2P FOEAERS ML T—VREEALER A,

ST HRER T oA BRCEE) R 2 Fa T =T A v Fed A LCH B LS AN . BFERJ N EROENTHE T NT NS
FEMEREA I TR T o . B T SRS O B T O — ORI 2 Fr T Ie=T e T2 A LI L E Y .

O[PELSYGE-EMT O—ITI-F1 1= 27 EllR. LP.EILH -5 2UF = Z- T T2 — 0L T WS RRE ORI ER T O RN T
HETNT LS HEEEIIEESENTT. BiEHIC AT SE M SO DM E = O — ORI L P BT EF U T =TI —IC
LT B AN FEE R T NS LR LT SMAIEELTLET,

25/184



3.7 (3.5 )

EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

1.4148 1.31
X
0.48
0.80
0.03
0.51
1.9248 1.82

26/184



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

0.5

20.315
15.315 S

27/184



15.315

15.315

15.315

29

ETF

15.315

28/184

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

20.315

20.315

REIT



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

29/184



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

29 7 31
2,729,386,507 97.86
2,729,386,507 97.86
1,004,675 0.04
1,004,675 0.04
58,671,342 2.10
2,789,062,524 100.00
/
29 7 31
200,006,000 19.13
200,006,000 19.13
148,645,130 14.22
148,645,130 14.22
446,434,940 42.71
446,434,940 42.71
250,284,658 23.94
1,045,370,728 100.00
/

30/184



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

29 7 31
()
6,596.99 6,615.00
412,605 97.86%
2,721,959,604 | 2,729,386,507
1.0099 1.0100
994,728 0.04%
1,004,675 1,004,675
29 7 31
97.86%
0.04%
97.90%
29 7 31
)
100.03 100.00
200,000,000 19.13%
200,060,000 200,006,000 | 2017/8/21
102.24 101.72 | 1.500000
100,000,000 9.73%
102,241,000 101,729,000 | 2018/9/18
100.17 100.15 | 0.100000
100,000,000 9.58%

100,172,000 100,151,000 (2018/10/16

100.39 100.25 | 0.400000
80,000,000 7.67%

80,319,200 80,203,200 | 2018/3/7

101.09 100.59 | 1.500000
66,000,000 6.35%

66,721,380 66,393,360 (2017/12/21

103.80 103.31 | 1.100000
30,000,000 2.96%

31,142,100 30,993,900 | 2020/7/31

31/184



EDINETOOOO

0000000 OO00oboO0O0oOoO(ELws677)
ooooodooodooodonoodd

102.65 102.18 | 1.300000

7 29,000,000 2.83%
29,768,790 29,633,650 | 2019/3/25
100.44 100.35 | 0.209000

8 14,810,000 1.42%
14,875,312 14,863,167 | 2019/6/24
100.52 100.37 | 0.177000

9 14,670,000 1.41%
14,746,724 14,724,279 | 2020/5/25
99.35 99.17 | 0.100000

10 13,800,000 1.31%
13,711,542 13,686,012 | 2020/9/2
100.45 100.34 | 0.342000

11 13,250,000 1.27%
13,309,890 13,295,315 | 2018/8/23
99.97 99.98 | 0.200000

12 12,000,000 1.15%
11,997,120 11,997,720 | 2017/9/4
100.37 100.26 | 0.137000

13 10,850,000 1.04%
10,890,579 10,879,078 | 2020/3/19
103.59 103.06 | 1.410000

14 10,000,000 0.99%
10,359,300 10,306,300 |2019/10/29
103.31 102.82 | 1.440000

15 10,000,000 0.98%
10,331,300 10,282,500 | 2019/7/30
100.11 100.08 | 0.140000

16 10,170,000 0.97%
10,181,695 10,178,441 | 2018/3/23
104.19 103.67 | 1.400000

17 9,000,000 0.89%
9,377,730 9,331,110 | 2020/2/28
99.76 99.61 | 0.160000

18 9,200,000 0.88%
9,177,920 9,164,672 | 2019/9/2
103.83 103.32 | 1.400000

19 8,000,000 0.79%
8,306,880 8,265,840 |2019/11/29
99.98 99.96 | 0.260000

20 7,300,000 0.70%
7,299,197 7,297,226 |2017/12/21
99.82 99.64 | 0.200000

21 6,500,000 0.62%
6,488,560 6,476,730 [2019/12/25
103.65 103.16 | 1.000000

22 6,000,000 0.59%
6,219,060 6,190,020 | 2020/9/30
100.07 99.96 | 0.300000

23 6,000,000 0.57%
6,004,620 5,997,660 | 2018/9/3
105.48 104.85 | 1.300000

24 5,000,000 0.50%
5,274,050 5,242,700 | 2021/4/30

32/184



EDINETOOOO

0000000 OO00oboO0O0oOoO(ELws677)
ooooodooodooodonoodd

105.28 104.65 | 1.200000
25 4,000,000 0.40%
4,211,360 4,186,280 | 2021/6/30
103.34 102.87 | 1.300000
26 4,000,000 0.39%
4,133,960 4,114,880 | 2019/9/30
100.02 99.90 | 0.260000
27 4,000,000 0.38%
4,001,040 3,996,240 (2018/10/30
100.10 100.03 | 0.240000
28 3,000,000 0.29%
3,003,000 3,000,990 | 2017/9/20
99.97 99.95 | 0.240000
29 2,500,000 0.24%
2,499,350 2,498,800 (2017/12/26
29 7 31
19.13%
14.22%
42_71%
76.06%

33/184



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

29
( )C ) ( )C )
1
3,260 3,293 1.0797 1.0907
25 1 15
2
2,689 2,729 1.0635 1.0795
25 7 12
3
8,071 8,210 0.9307 0.9467
26 1 14
4
10,300 10,488 0.8766 0.8926
26 7 14
5
7,444 7,567 0.9654 0.9814
27 1 13
6
4,900 4,991 0.8544 0.8704
27 7 13
7
3,793 3,874 0.7448 0.7608
28 1 12
8
3,515 3,590 0.6070 0.6200
28 7 12
9
3,457 3,537 0.5615 0.5745
29 1 12
10
2,831 2,888 0.4967 0.5067
29 7 12
28 7 3,581 0.6251
8 3,319 0.5880
9 3,255 0.5567
10 3,071 0.5323
11 3,216 0.5587
12 3,532 0.5760
29 1 3,396 0.5515
2 3,477 0.5535
3 3,261 0.5282
4 3,037 0.5185
5 2,979 0.5060
6 2,914 0.5094
7 2,789 0.4977
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1 3,026,478,749 6,767,499
2 1,079,766,003 1,570,624,549
3 6,808,505,622 664,006,376
4 6,164,470,474 3,087,528,618
5 2,042,707,336 6,082,386,598
6 1,256,772,275 3,232,215,388
7 968,562,528 1,610,852,337
8 1,388,613,279 690,598,641
9 1,386,755,938 1,019,634,859
10 886,031,728 1,343,188,954
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1,004,774 1,004,675
3,561,514,594 2,902,829,133
3,561,514,594 2,902,829,133
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96,080 78,236
4,099,861 3,338,515
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23,024,370 21,883,412
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23,680,390 22,499,419
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2,700,586,606 2,869,294,335
28 7 13 29 1 13
29 1 12 29 7 12
28 7 13 28 8 29 1 13 29 2
12 13
51,903,233 53,475,068
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28 9 13 28 10 29 3 14 29 4
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52,488,535 53,610,906
0 0
533,118,836 408,278,743
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585,607,371 1 461,889,649 1
999.83 752.17
76,142,123 1 130 61,407,683 1 100
28 10 13 28 29 4 13 29 5
11 14 12
51,415,712 50,548,545
0 0
500,253,725 385,477,893
0 0
551,669,437 1 436,026,438 1
959.41 738.57
74,751,156 1 130 59,036,192 1 100
28 11 15 28 29 5 13 29 6
12 12 12
55,010,155 50,830,524
0 0
488,520,502 376,095,197
0 0
543,530,657 1 426,925,721 1
923.72 724 .96
76,493,899 1 130 58,889,638 1 100
28 12 13 29 1 29 6 13 29 7
12 12
53,443,418 49,520,322
0 0
489,051,316 356,280,569
0 0
542,494,734 1 405,800,891 1
880.96 711.82
80,054,225 1 130 57,008,601 1 100
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9,200,000 9,161,728
13,800,000 13,682,010
13,250,000 13,295,315
14,810,000 14,861,390
10,000,000 10,286,500
7,300,000 7,296,569
6,500,000 6,474,650
10,170,000 10,179,153
14,670,000 14,718,997
4,000,000 3,995,880
10,850,000 10,875,280
2,500,000 2,498,600
148,050,000 148,630,682
4,000,000 4,116,720
8,000,000 8,269,760
9,000,000 9,335,340
30,000,000 31,002,300
6,000,000 6,191,100
5,000,000 5,243,100
4,000,000 4,186,320
19,000,000 19,005,700
100,000,000 101,816,000
29,000,000 29,656,270
80,000,000 80,221,600
100,000,000 100,165,000
66,000,000 66,447,480
460,000,000 465,656,690
808,050,000 814,301,372

61/184




EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

62/184



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

2016 12 31

2016 12 31

2016 12 31

3,324,865,974 ( 2) 3,327,232,000
2 80,320,106
3,407,552,106

2,674,893
2,276,300
82,067
825,056
378,497
782,382
7,019,195

2016 12 31 3,400,532,911

4,068,864,530
(525,083,134)

2,366,026
(145,614,511)

2016 12 31 3,400,532,911

JPY - @JPY) 453,005

JPY — @PY) 7,507
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2016 12 31

%
US-REIT COVERED CALL INDEX
524,800 TOTAL RETURN SWAP 3,327,232,000 97.84%
3,327,232,000 97.84%

2016 12 31

( U.S. GAAP )

2016 12 31 80,320,106

( FIFO )

(NAV)

Q)

(i)
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2,789,062,524

5,603,473,414

0.4977
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1,045,370,728
0

1,045,370,728

1,034,991,821

1.0100
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12,951,736 27,972,477
13,094,914 12,366,219
297,560
4,460,404 10,164,041
1,859,778 7,250,239
277,603 316,414
205,097 52,278
44,951 533,411
341,078 678,104
40,689 445,717
33,276,255 60,076,462
658,607 1,900,343
1 29,219 1 1,243,812
1 549 1
1 184,683 1 656,235
444,155 295
1,706,201 1,614,084
7 5
1,645,861 1,511,558
53,036 98,483
7,148 3,934
146 103
6,497,772 10,055,336
458,701 3,265,786
3,229,196 3,306,296
2,040,945 1,800,827
686,322
679,092 893,887
89,835 102,215
8,862,580 13,569,764
42,138,836 73,646,227
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216,466
942,315
1,151,932 2,464,055
9,556,060 19,675,761
2,000,000 2,000,000
2,428,478 19,552,957
2,428,478 2,428,478
17,124,479
28,000,340 31,899,643
123,293 123,293
27,877,047 31,776,350
22,030,000 24,580,000
300,000 300,000
200,000 200,000
5,347,047 6,696,350
32,428,818 53,452,601
153,956 517,864
153,956 517,864
32,582,775 53,970,465
42,138,836 73,646,227
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12,946,176 24,957,038
468,931 838,356
258 991
7,616,390 15,105,578
4,969,812 7,780,474
2,646,578 7,325,104
412,257 891,379
548,183 1,102,921
34,855 51,523
436,756 926,453
23,698 37,471
40 74
52,833 87,399
21,992,198 42,896,265
5,382,757 8,517,089
242,446 220,145
4,431,015 7,485,027
709,295 811,916
43,975 66,813
2,628 13,467
254,276 297,237
180,892 430,779
1,128,367 1,961,686
226,460 358,960
902,248 825,593
36,173 39,792
31,617 27,435
728,769 1,432,264
27,495
49,320
5,250 63,072
140 210
251,913 1,530,113
70,839 127,265
14,182 271,658
214,532 129,981
9,524,346 16,120,918
7,984,819 11,554,010
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25,274 51,036
103
3,996 7,025
2
6,693 1 18,213
38,044 76,918
31,945
47,201
305,368 552,635
39
209,210
305,368 841,031
7,717,494 10,789,897
2 2,348
3,377
8,883
21,677
746
3,377 33,655
624 3 23,600
2,653 4 10,323
12,085
6,307 4,832
30,000
5 1,511,622
9,584 1,592,463
7,711,286 9,231,089
2,557,305 2,965,061
27,424 177,275
2,584,730 2,787,786
5,126,556 6,443,302
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2,544,000

2,550,000 2,550,000

5,126,556

2,550,000 32,556

2,000,000 2,428,478 2,428,478 123,293 | 22,030,000 300,000 200,000 5,347,047
25,417,784 29,846,262 252,905 252,905 30,099,168
2,544,000 2,544,000 2,544,000
5,126,556 5,126,556 5,126,556
98,949 98,949 98,949
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28,000,340 32,428,818 153,956 153,956 32,582,775
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