EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooood

2022 12 21
5 ( 2022 3 23 2022 9 22 )

03-6387-5000

1/44



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooood

2022 10 31

2,360,641,128 99.61
— 9,072,710 0.38
2,369,713,838 100.00]
2,667,536,000] 67.46
— 1,286,661,435 32.53
3,954,197,435 100.00;
333,030,000 8.42
276,116,087 6.98
460,931,184 11.65
146,800,393 3.71
1,415,289,960 35.79
205,637,146 5.20]
3,421,710,000; 86.53
195,689,802 4.94

2022 10 1

2/44



EDINETOOOO

00000000000 DO00O0O((EL2460)
Ooooogooddoodnonod

)
1 (2019 3 22 ) 1,289 1,289 1.0305 1.0305
2 (2020 3 23 ) 2,124 2,124 1.0961] 1.0961
3 (2021 3 22 ) 2,734 2,734 1.1144 1.1144
4 (2022 3 22 ) 3,489 3,489 1.1089 1.1089
2021 10 3,560, — 1.1838] —
11 3,556 — 1.1674 —
12 3,675 — 1.1942 —
2022 1 3,686 — 1.1838] —
2 3,581 — 1.1461] —
3 3,502 — 1.1024 —
4 3,566 — 1.1065] —
5 3,623 — 1.1195 —
6 3,605 — 1.1117 —
7 2,437 — 1.1588] —
8 2,406 — 1.1511 —
9 2,412 — 1.1555 —
10 2,369 — 1.1409 —
1

1 2018 9 25 2019 3 22 0.0000

2 2019 3 23 2020 3 23 0.0000

3 2020 3 24 2021 3 22 0.0000

4 2021 3 23 2022 3 22 0.0000

1 2018 9 25 2019 3 22 3.1

2 2019 3 23 2020 3 23 6.4

3 2020 3 24 2021 3 22 1.7

4 2021 3 23 2022 3 22 0.5

2022 3 23 2022 9 22 4.7

3/44



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooood

100

4/44



EDINETOOOO

00000000000 DO00O0O((EL2460)
OOoooooooooooooood

1 2018 9 25 2019 3 22 1,272,703,985 20,950,130 1,251,753,855
2 2019 3 23 2020 3 23 912,307,479 226,251,342 1,937,809,992
3 2020 3 24 2021 3 22 751,359,669 235,027,974 2,454,141,687
4 2021 3 23 2022 3 22 1,471,749,182 778,547,321 3,147,343,548

2022 3 23 2022 9 22 259,839,862 1,323,853,116 2,083,330,294

5/44



(

)

12

133 )(

EY

193

38

6/44

57

EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooood

( 52 38 )

(2022 3 23 2022 9 22



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooood

4 5

(022 3 22 ) (022 9 22 )
59,869,577 30,034,399
3,455,667,565 2,410,063,199
3,515,537,142 2,440,097,598
3,515,537,142 2,440,097,598
2,684,287 6,346,586
979,624 898,160
21,853,107 14,550,200
10 40
58,715 53,827
25,575,743 21,848,813
25,575,743 21,848,813
3,147,343,548 2,083,330,294
342,617,851 334,918,491
95,564,198 57,874,312
3,489,961,399 2,418,248,785
3,489,961,399 2,418,248,785
3,515,537,142 2,440,097,598

7144



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooood

4 5
2021 3 23 2022 3 23
2021 9 22 2022 9 22
133,904,200 172,854,124
133,904,200 172,854,124
4,558 3,430
780,180 898,160
18,242,248 14,550,200
46,751 53,827
19,073,737 15,505,617
114,830,463 157,348,507
114,830,463 157,348,507
114,830,463 157,348,507
9,681,925 51,759,927
280,808,431 342,617,851
162,552,490 31,047,097
162,552,490 31,047,097
53,586,808 144,335,037
53,586,808 144,335,037
494,922,651 334,918,491

8/44



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooood

2022 3 23 2022 9 22
4 5
2022 3 22 2022 9 22
3,147,343,548 2,083,330,294
1 1
1 1.1089 1 1.1608
(10,000 ) (11,089 ) (10,000 ) (11,608 )
4 5
2022 3 22 2022 9 22

9/44



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooood

2021 3 23 2022 3 23
2022 3 22 2022 9 22

2,454,141,687 3,147,343,548
1,471,749,182 259,839,862
778,547,321 1,323,853,116

(022 9 22 )

8,836,148
881,494,116
2,469,110,000
11,011,115
100,199,196
13,694
601,323,734
4,071,988,003

4,071,988,003

16,500,043
52,274,924

1,174
68,776,141

68,776,141

3,135,847,313

867,364,549
4,003,211,862
4,003,211,862

10/44



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooood

(2022 9 22 )

4,071,988,003

2022 9 22

1 1.2766
(10,000 ) (12,766 )

2022 9 22

11/44



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooood

2022

9

22

2022 3 23
3,708,389,799

542,058,558
1,114,601,044
3,135,847,313

1,887,876,547
1,247,970,766

12/44



@

@

2022 11 17,180
20,000,000
5,150,693
2022 10 31 (
( )
1,002 39,135,228
201 741,191
14 6,282,006
489 1,175,581
1,706 47,334,005

13/44

EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooood



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooood

( )
( 38 59
( 19 8
52
193 2 1 (2021 4 1 2022 3
31 EY
(021 3 31 ) (022 3 31 )
( ) ( )
(
4,281 2,006
35,912 35,894
30,400 29,300
- 11
167 454
632 694
24,499 27,176
4,347 4,002
- 1,835
268 57
14 15
100,496 101,417
2,666 1,744
1,935 1,219
731 525
5,429 5,210
5,428 5,209
0 0
16,487 16,067
1,767 2,201
9,942 9,214
330 443
15 13
1,301 1,297
3,008 2,784
122 112

14/44




EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooood

24,583 23,023
125,080 124,440
(2021 3 31 ) (2022 3 31 )
( ) ( )
123 120
16,948 17,615
0 0
8 17
7,256 8,357
8,671 8,149
1,011 1,089
9,171 9,512
2,113 1,319
22 22
3,795 4,416
- 121
32,175 33,127
3,299 3,194
580 588
1,371 1,123
5,250 4,905
37,425 38,033
87,596 86,232
17,180 17,180
13,729 13,729
11,729 11,729
2,000 2,000
56,686 55,322
685 685
56,001 54,637
24,606 24,606
31,395 30,030
57 174
57 174
87,654 86,407
125,080 124,440
( 2020 4 1 ( 2021 4 1
2021 3 31 ) 2022 3 31 )
( ) ( )

15/44



EDINETOOOO

00000000000 DO00O0O((EL2460)
Ooooooooooooooood

106,355 115,733
16,583 17,671
428 530
123,367 133,935
34,739 39,087
1,005 804
0 0
24,506 26,650
5,532 4,867
18,974 21,783
1,358 1,384
4,149 3,094
73 72
976 918
88 79
3,011 2,023
65,760 71,021
10,985 12,033
147 229
7,156 7,375
3,682 4,427
35 47
64 65
1,121 1,049
1,147 1,432
1,267 1,212
2,700 2,525
10,739 11,190
28,063 29,556
29,542 33,357
( 2020 4 1 ( 2021 4 1
2021 3 31 ) 2022 3 31 )
( ) ( )
4,540 3,530
0 10
1,698 -
447 1,268
6,687 4,809
- 1,387
13 12
26 23

16/44




EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooood

32 266
72 1,689
36,157 36,477
71 26
48 53
- 9
- 141
2,077 -
2,197 230
- 0
36 -
582 727
105 374
- 0
406 54
1,129 1,158
37,225 35,549
11,239 10,474
290 171
26,276 24,904
( 2020 4 2021 3 31 )
( )
17,180 11,729 | 2,000 13,729 685 24,606 29,069 54,360 85,270
23,950 23,950 23,950
26,276 26,276 26,276
2,326 2,326 2,326
17,180 11,729 | 2,000 13,729 685 24,606 31,395 56,686 87,596

17/44




EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooood

( )

10 10 85,281

23,950

26,276

46 46 46

46 46 2,372

57 57 87,654

2021 4 1 2022 3 31 )

( )
17,180 11,729 | 2,000 | 13,729 685 24,606 31,395 56,686 87,596
26,268 26,268 26,268
24,904 24,904 24,904
1,364 1,364 1,364
17,180 11,729 | 2,000 | 13,729 685 24,606 30,030 55,322 86,232

( )

57 57 87,654

26,268

18/44



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooood

24,904
116 116 116
116 116 1,247
174 174 86,407
@
@
@
1998 4 1
( ) 2016 4 1
6
6 15
4 15
@
«c )
@
@

19/44




®

4

8

28

39

2018 2 16

EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooood

( 2
2020 3 31
44

20/44



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooood

1
[ ]
29 2020 3 31
84
89-
30 2019 7 4
19
10 2019 7 4 44-
19 2019 7 4

31 2021 6 17

2023 3

42 2021 8
12

21/44



1

2020 3 27

2023 3

EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooood

(021 3 31 )

(2022 3 31 )

1,256 1,223
346 589
643 618
990 1,207
( 2020 4 2021 4
2021 3 31 ) 2022 3 31 )
4,334 3,525

22/44




EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooood

_ 346
2 28
102 -
105 374
( 2020 4 2021 3 31 )
5,150,693 5,150,693
2020 5 19
23,950
4,650
2020 3 31
2020 6 30
)
2021 5 14
26,268
5,100
2021 3 31
2021 6 30
( 2021 4 2022 3 31 )
5,150,693 5,150,693
2021 5 14

26,268

23/44



(

)

2022 5 18

2020 4

2021 3 31

5,100
2021 3 31
2021 6 30

24,877
4,830

2022 3 31
2022 6 30

24144

EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooood



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooood

2021 3 31
( )
[€)) 4,281 4,281 -
) 35,912 35,912 -
(©)) 24,499 24,499 -
(4) 4,347 4,347 .
5) 30,400 30,400 -
30,400 30,400 -
99,441 99,441 -
(6) 16,948 16,948 -
0 0 -
8 8 -
7,256 7,256 -
8,671 8,671 -
1,011 1,011 -
) 9,171 9,171 -
©) 2,113 2,113 -
28,233 28,233 -
1
@
@)

® 4

25/44



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooood

®)
® ) ®
2 1,767 9,942
618 35 582
3
( )
1 5
10
5 10
4,281 - - -
35,912 - - -
24,499 - - -
4,347 - - -
30,400 - - -
99,441 - - -
2021 4 2022 3 31

26/44



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooood

2022 3 31
( )
@ 35,894 35,894 -
35,894 35,894 _
©)) 121 121 -
121 121 -
1
2
( )
9,529
1,886
11,415
1
2 727

27144



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooood

( )
1 5
10
5 10
2,006 - - -
35,894 - - -
27,176 - - -
4,002 - - -
29,300 - - -
1,835
100,215 - - -
3
( )
1 2 3
- 1,736 - 1,736
- 1,736 - 1,736
- 121 - 121
- 121 - 121

34,157

28/44



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooood

2020 4 2021 3 31
(2021 3 31 )
(2021 3 31 )
(2021 3 31 )
9,835
106

(2021 3 31 )

30,400 30,400 -
30,400 30,400 -
30,400 30,400 -
312 1,455
2020 4 2021 3 31
2021 4 2022 3 31
(2022 3 31 )

(2022 3 31 )

29/44



EDINETOOOO

00000000000 DO00O0O((EL2460)
OOoooooooooooooood

(2022 3 31 )
9,107
106
(2022 3 31 )
( ) ) (
29,300 29,300
29,300 29,300
29,300 29,300
315
2021 4 1 2022 3 31
2020 4 2021 3 31
2021 4 2022 3 31
( ) ) )
1,714 121 121

1,886



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooood

(

2020 4

2021 3 31 )

@

@

®

©)

®)

23,761
1,016
139
893
781

28

23,270

17,413
409
1,328
824
626

19,349

19,959
19,349

610
3,311

3,921
2,074
151

1,998

3,299
1,301

1,998

1,016
139
409
469

34

1,182

52%
30%
11%
%
0%

100%

31/44




(©)

206

0.8%
0.5%
2.5%

EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooood

( 2021 4 1

2022 3 31 )

@

@

®)

Q)

23,270
961
176

1,521
904
14

21,967

19,349
454
258
814
672

19,687

18,807
19,687

879
3,159

2,279
489
106

1,896

3,194
1,297

1,896

961
176
454
322

45

959

32/44




EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooood

®
51%
32%
10%
6%
1%
100%
®
0.9%
0.6%
2.5%
197
(021 3 31 ) (2022 3 31 )
1,176 1,381
1,022 990
784 1,010
430 285
428 110
223 272
179 182
148 505
135 92
425 348
95 114
358 84
5,410 5,376
1,530 1,795
3,879 3,581
361 233
80 81
25 78
403 402
871 796
3,008 2.784

33/44



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooood

31.0 31.0
« )
0.0 0.0
3.5 2.9
1.9 1.8
0.5 0.5
0.2 0
0.3 0.1
29.4 29.9
0.0
2020 4 1 2021 4 1
2021 3 31 2022 3 31
- 1,371
1,371 48
- 296
1,371 1,123
2021 4 1 2022 3 31
115,670
16,675
1,058
530
133,935

34/44



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooood

17.

( 2020 4 2021 3 31 )

90%

90%

10%

( 2021 4 2022 3 31 )

90%
35/44



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooood

90%
10%
( 2020 4 2021 3 31 )
C ) C ) C )
10,000
26,722 5,690
C ) "
20,000 -
2
0 0
)
(G

36/44



EDINETOOOO

00000000000 DO00O0O((EL2460)

OOoooooooooooooood

( 2021 4 2022 3 31 )
C ) C )
3,427 1,835
2,500 1,709
100
)
9 4
C ) ) C )
10,000
29,119 6,013
) "
)
(*

37/44



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooood

2020 4 1 ( 2021 4 1

2021 3 31 ) 2022 3 31 )
17,018 01 16,775 81
5,101 61 4,835 10

1

26,276 24,904
26,276 24,904
5,150,693 5,150,693

38/44



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooood

39/44



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooood

40/44



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooood

41/44



EDINETOOOO
00000000000 DO00O0O((EL2460)
OoooogoooooonooOod

(

)

XBRL

42/44



EY

43/44

EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooood



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooood

(

1
2 XBRL

44/44



	表紙
	本文
	１ファンドの運用状況
	（１）投資状況
	（２）運用実績
	①純資産の推移
	②分配の推移
	③収益率の推移


	２設定及び解約の実績
	３ファンドの経理状況
	システマティック・グローバル・マクロ戦略ファンド（投資一任サービス向け）
	（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


	４委託会社等の概況
	（１）資本金の額
	（２）事業の内容及び営業の状況
	（３）その他

	５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

	監査報告書

