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12,507,724,500
667,697,903
39,668,809
82,960,000
1,972,033,358

20,511,639,745
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10,602,054
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10 ULTRA FUT
AU 10YR BOND
EURO-O0AT

CAN 10YR BON
EURX EUR-BUND

14,675,122,145
19,834,462,636
14,806,943,055

20,797,210,000
15,649,068,243
15,677,909,299

14,769,467,532
20,182,632,035
15,028,490,349

20,874,690,000
15,718,945,023
15,800,261,109

94,345,387
348,169,399
221,547,294

77,480,000
69,876,780
122,351,810

101,440,715,378

102,374,486,048

394,353,490

(

)

2020

7 20

1,062,904,080 - 1,066,384,500 3,480,420
48,167,773 - 48,257,150 89,377
480,963,793 - 481,029,820 66,027
580,951,347 - 582,321,740 1,370,393
176,392,800 - 176,932,800 540,000
2,349,379,793 - 2,354,926,010 1,725,431
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20,233,804,254

15,985,147

20,217,819,107

20,918,393,840

0.9665
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124,276,725,090

104,052,973,734

20,223,751,356

20,819,354,678

0.9714
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2019 31 2020 31
2,933,318 3,114,127
44,368 21,254
42,741 39,342
15,949 9,920
500,748 902,862
2,367
617,227 660,964
122,922 40,244
4,279,642 60.3 4,788,718 65.6
84,968 69,492
66,820 59,016
18,147 10,475
0 0
0 0
2,732,068 2,445,819
63,377 69,819
2,662,416 2,369,725
6,275 6,275
2,817,037 39.7 2,515,312 34.4
7,096,680 100.0 7,304,030 100.0
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2019 31 2020 31
134,522 137,851
286,607 350,943
123,825 140,557
162,781 210,386
1,928 11,122
1,181 3,635
27,995 72,142
57,088 67,981
509,323 7.2 643,675 8.8
67,644 96,989
67,644 1.0 96,989 1.3
576,968 8.1 740,665 10.1
6,519,711 91.9 6,563,364 89.9
310,000 310,000
77,500 77,500
31,620 31,620
6,100,591 6,144,244
6,519,711 91.9 6,563,364 89.9
7,096,680  100.0 7,304,030  100.0
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2018 2019
2019 31 2020 31
2,337,607 2,392,782
2,367,856 2,907,674
17,873 66,452
4,723,337 100.0 5,366,908 100.0
502,719 520,256
39,808 30,443
1,140 1,140
585,088 632,099
353,007 369,545
230,952 261,450
1,129 1,102
153,098 265,563
44,871 39,755
4,783 4,801
9,076 15,648
8,632 16,300
6,374
16,005 3,005
1,326,726 28.1 1,489,258 27.7
1,315,296 1,322,366
211,622 197,080
876,471 848,305
192,102 253,121
35,098 23,858
3,029 10,725
21,095 8,872
6,373 8,801
104,671 97,021
79,897 106,349
21,600 22,666
116,798 126,755
773,947 1,057,318
190,123 186,258
2,632,834 55.7 2,947,135 54.9
763,777 16.2 930,515 17.3
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166
1,711 3,384
50 63
1,762 0.0 3,614 0.1
46 289
4,123
277 490
324 0.0 4,903 0.1
765,215 16.2 929,225 17.3
5,262
5,262 0.1 0.0
6,296 102,351
714
2,800
9,811 0.2 102,351 1.9
760,665 16.1 826,874 15.4
530 0.0 530 0.0
269,303 5.7 292,691 5.5
490,831 10.4 533,652 9.9
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2018 2019 31 )
310,000 77,500 31,620 5,609,759 5,718,879 6,028,879 6,028,879
490,831 490,831 490,831 490,831
490,831 490,831 490,831 490,831
310,000 77,500 31,620 6,100,591 6,209,711 6,519,711 6,519,711
2019 2020 31 )
310,000 77,500 31,620 6,100,591 6,209,711 6,519,711 6,519,711
(490, 000) (490, 000) (490,000), (490, 000)
533,652 533,652 533,652 533,652
43,652 43,652 43,652 43,652
310,000 77,500 31,620 6,144,244 6,253,364 6,563,364 6,563,364
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2019 3 31 2020 3 31
1 1.
54,843 68,147
38,003 46,953
2018 4 1 2019 4 1
2019 3 31 2020 3 31
17,341 65,925
773,947 1,057,318
2018 4 1 2019 3 31 )
6,200 - - 6,200
1
2019 6 26 490,000 79,032.25 2019 3 2019 6

31 27

36/56



EDINETOOOO

O00DoO00oDOo00ooO00o0bO000bD00ooOodnEL2963)
OOoooooooooooooooooood

37/56

2019 4 1 2020 3 31 )
1
6,200 - - 6,200
2
1
2019 6 26 490,000 79,032.25 2019 3 31 2019 6 27
3
1
2020 6 24 533,000 85,967.74 2020 3 2020 6
31 25

1
@
@
2

2019 3 31

[©) 2,933,318 2,933,318 -
2) 500, 748 500,748 -
3) 617,227 617,227 -
(©) 134,522 134,522 -
(5) 123,825 123,825 -
(6) 162,781 162,781 -

1

1

2 (©)) O] ®) ©)



EDINETOOOO
O00DoO00oDOo00ooO00o0bO000bD00ooOodnEL2963)
OOoooooooooooooooooood

2
1

3

2020 3 31
[6) 3,114,127 3,114,127 -
@ 902,862 902,862 -
(©) 660,964 660,964 _
() 137,851 137,851 _
(5) 140,557 140,557 -
®) 210,386 210,386 _

1

1

2 ® ) ®) ®)

2

1
3
2019 3 31 2020 3 31
44,368 21,254
1,704 4,123
2018 4 1 2019 4 1
2019 3 31 2020 3 31

38/56



EDINETOOOO
O00DoO00oDOo00ooO00o0bO000bD00ooOodnEL2963)
OOoooooooooooooooooood

2018 4 1 2019 4 1
2019 3 31 2020 3 31

2011 4 1

2000 9 29

2018 4 1
2019 3 31

473,087
51,555

52,891
75,129
502,405

2019 4 1
2020 3 31

502,405
57,391

53,802
85,470
420,524

2018 4 1
2019 3 31

380,344
2,814
32,480
56,396
75,129
396,905

39/56



EDINETOOOO
O00DoO00oDOo00ooO00o0bO000bD00ooOodnEL2963)
OOoooooooooooooooooood

2019 4 1
2020 3 31

396,905
2,938
28,742
54,241
85,470
339,872

2018 4 1
2019 3 31

502,405
396,905

105,499

105,499
20,411
17,443

67,644

2019 4 1
2020 3 31

420,524
339,872

80,651

80,651
25,059
8,721

96,989

2018 4 1
2019 3 31

€Y)
)
®
Q)
®

58,810
51,555
2,814

8,721
1,347

40/56



EDINETOOOO
O00DoO00oDOo00ooO00o0bO000bD00ooOodnEL2963)
OOoooooooooooooooooood

( )
2019 4 1
2020 3 31
86,784
€Y 57,391
@) _
€) 2,938
%) 8,721
®) 20,411
(6) 3,198
2019 3 31
98.1%
1.9%
100.0%
2020 3 31
97.7%
2.3%
100.0%
(2019 3 31 )
) 0.0%
) 0.75%
€)
) 11
(©) 1
(2020 3 31 )
) 0.0%
®) 0.75%
€))
) 11
®) 1

41/56



EDINETOOOO
O00DoO00oDOo00ooO00o0bO000bD00ooOodnEL2963)
OOoooooooooooooooooood

2018 4 1 2019 3 31
18,720
2019 4 1 2020 3 31
19,564
2018 4 1 2019 4 1
2019 3 31 2020 3 31
1
1,225,179 612,589
14,373 17,497
21,778 31,083
1,372,856 () 1,652,186
28,228 56,367
2,662,416 2,369,725
2,662,416 2,369,725

42/56



EDINETOOOO

O00DoO00oDOo00ooO00o0bO000bD00ooOodnEL2963)

OOoooooooooooooooooood

2019 3 31
1 2
1 5
( (
1) - - - 1,372,856 1,372,856
- - - 1,372,856 | (*2) 1,372,856
D
(*2) 1,372,856 1,372,856
2020 3 31
1 2
1 5
( (
(GD) - - - 1,652,186 1,652,186
- - - 1,652,186 | (*2) 1,652,186
D
(*2) 1,652,186 1,652,186
(2019 3 31 ) (2020 3 31 )
2.
30.6% 30.6%
5.3% 5.1%
0.5%
0.3%
35.4% 35.4%




EDINETOOOO
O00DoO00oDOo00ooO00o0bO000bD00ooOodnEL2963)
OOoooooooooooooooooood

2018 4 1 2019 3 31

@

@

®
35,341

2019 4 1 2020 3 31

@

@

®

35,341

90

90

90

44/56



EDINETOOOO
O00DoO00oDOo00ooO00o0bO000bD00ooOodnEL2963)
OOoooooooooooooooooood

€3]

@

45/56



EDINETOOOO
O00DoO00oDOo00ooO00o0bO000bD00ooOodnEL2963)
OOoooooooooooooooooood

2018 4 1 2019 3 31

2018 4 1

2019 3 31

29 229,260 8,051

164,709

135,677 30,899

17,341

773,947

25 35,235 34,689

159,558

62 16,146 - -

136 531 - -

19,937

46/56



(

)

ETF

47/56

EDINETOOOO
O00DoO00oDOo00ooO00o0bO000bD00ooOodnEL2963)
OOoooooooooooooooooood



EDINETOOOO
O00DoO00oDOo00ooO00o0bO000bD00ooOodnEL2963)
OOoooooooooooooooooood

2019 4 1 2020 3 31
2019 4 1
2020 3 31
(
) ¢ ) « )
29 309,576 694
189,363
129,383 18,808
65,925
1,057,318
25 37,991 38,648
138,065
62 13,752 - -
136 526 - -
22,050

48/56



EDINETOOOO
O00DoO00oDOo00ooO00o0bO000bD00ooOodnEL2963)
OOoooooooooooooooooood

ETF

49/56



EDINETOOOO
O00DoO00oDOo00ooO00o0bO000bD00ooOodnEL2963)
OOoooooooooooooooooood

€Y}
@
2018 4 1 2019 4 1
2019 3 31 2020 3 31
1 1,051,566 42 1 1,058,607 22
1 79,166 44 1 86,073 06
1 1
1
2018 4 1 2019 4 1
2019 3 31 2020 3 31
« ) 490,831 533,652
« ) 490,831 533,652
) 6,200 6,200
2018 4 1
2019 3 31
2019 4 1
2020 3 31

50/56



EDINETOOOO
O00DoO00oDOo00ooO00o0bO000bD00ooOodnEL2963)
OOoooooooooooooooooood

@

&)

51/56



EDINETOOOO
O00DoO00oDOo00ooO00o0bO000bD00ooOodnEL2963)
OOoooooooooooooooooood

€Y)

324,279 2020 3 )

10,000 2020 3 )

@

125,167
(2020 3 )

52/56



EDINETOOOO
O00DoO00oDOo00ooO00o0bO000bD00ooOodnEL2963)
OOoooooooooooooooooood

53/56



EDINETOOOO
O00DoO00oDOo00ooO00o0bO000bD00ooOodnEL2963)
OOoooooooooooooooooood

54/56



EDINETOOOO
O00DoO00oDOo00ooO00o0bO000bD00ooOodnEL2963)
OOoooooooooooooooooood

2020 26

193

2020 2020 20

2020 20

55/56



EDINETOOOO
O00DoO00oDOo00ooO00o0bO000bD00ooOodnEL2963)
OOoooooooooooooooooood

56/56



	表紙
	本文
	Ⅰ有価証券届出書の訂正届出書の提出理由
	Ⅱ訂正箇所および訂正事項
	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
	（２）ファンドの沿革

	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
	（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
	１財務諸表
	（１）貸借対照表
	（２）損益及び剰余金計算書
	（3）注記表
	（4）附属明細表

	２ファンドの現況



	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

	４利害関係人との取引制限
	５その他

	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



	監査報告書

