EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
OOoooooooooooooood

2023 12 8
4 ( 2023 3 11 2023 9 10 )

03-6453-3610

1/30



EDINETOOOO
00000000000 DO00D000000O00O(E12444)
OOoooooooooooooood

2023 9 29

129,701,140 99.03
( ) — 1,269,430 0.97
( ) 130,970,570 100.00
1

(2021 3 10 ) 232,285,382 232,285,382 9,158 9,158
(2022 3 10 ) 196,252,080 196,252,080 7,856 7,856
(2023 3 10 ) 155,660,480 155,660,480 8,963 8,963
2022 9 202,385,025 —] 8,700 —]
10 184,446,491 —] 8,829 —]

1 179,843,837 —] 9,118 —]

12 164,440,993 —] 8,935 —]

2023 1 157,881,572 —] 8,892 —]
2 156,461,019 —] 8,940 —]

3 154,185,302 —] 8,901 —]

4 150,651,685 —] 8,935 —]

5 147,242,827 —] 8,954 —]

6 143,252,372 —] 8,963 —]

7 135,244,419 — 8,922 —]

8 132,558,990 — 8,911 —

9 130,970,570 — 8,929 —

1

2020 10 29 2021 3 10 0

2021 3 11 2022 3 10 0

2022 3 11 2023 3 10 0

2020 10 29 2021 3 10 8.4

2/30



EDINETOOOO

00000000000 DO00D000000O00O(E12444)
Ooooogooddoodnonod

2021

3 11

2022 3 10 14.2
2022 3 11 2023 3 10 14.1
4 2023 3 11 2023 9 10 0.7
D ( ) ( )
100
2)
8,248,986,400 99.46
— 44,727,063 0.54
) 8,293,713,463 100.00
D

3/30



EDINETOOOO
00000000000 DO00D000000O00O(E12444)
OOoooooooooooooood

2020 10 29 2021 3 10 293,526,003 39,870,394 253,655,609
2021 3 11 2022 3 10 39,245,889 43,078,946 249,822,552
2022 3 11 2023 3 10 7,766,212 83,914,672 173,674,092
2023 3 11 2023 9 10 1,557,635 27,218,933 148,012,794

4/30



@
38 ) 38 3 57 2
12 133 )

@ 193 2 1
2023 9 10 )

5/30

EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
OOoooooooooooooood

4 (2023 3 11



EDINETOOOO
00000000000 DO00D000000O00O(E12444)
OOoooooooooooooood

3 4

2023 3 10 2023 9 10
1,881,642 1,563,123
154,100,075 130,404,936
326,783 30,000
156,308,500 131,998,059
156,308,500 131,998,059
327,002 -
28,758 23,954
287,532 239,510
2 10
4,726 3,927
648,020 267,401
648,020 267,401
173,674,092 148,012,794
18,013,612 16,282,136
155,660,480 131,730,658
155,660,480 131,730,658
156,308,500 131,998,059

6/30



EDINETOOOO
00000000000 DO00D000000O00O(E12444)
OOoooooooooooooood

3 4
2022 3 11 2023 3 11
2022 9 10 2023 9 10
3 1
18,852,336 729,901
18,852,339 729,900
207 388
33,329 23,954
333,235 239,510
5,483 3,927
372,254 267,779
18,480,085 997,679
18,480,085 997,679
18,480,085 997,679
600,678 73,787
53,570,472 18,013,612
3,810,837 2,823,816
3,810,837 2,823,816
890,568 168,448
890,568 168,448
32,770,796 16,282,136

7/30



EDINETOOOO
00000000000 DO00D000000O00O(E12444)
OOoooooooooooooood

3 4
(2023 3 10 ) (2023 9 10 )
173,674,092 148,012,794
18,013,612 16,282,136
( 12
133 )
55 6 10
1 0.8963 |1 0.8900
! Q@ ) (8,963 )|(1 (8,900 )
4
(2023 9 10 )
€H)
( )
@
3
2022 3 11 2023 3 11
2023 3 10 2023 9 10
249,822,552 173,674,092
7,766,212 1,557,635
83,914,672 27,218,933

8/30




EDINETOOOO
00000000000 DO00D000000O00O(E12444)
OOoooooooooooooood

2023 9 10

140,947,531

9,014,884,200

219,422,000

9,375,253,731

9,375,253,731

280,050,000

346

280,050, 346

280,050, 346

10,157,044,438

1,061,841,053

9,095,203,385

9,095,203,385

9,375,253,731

2023 9 10

2023 9 10

10,157,044,438

( 12 1,061,841,053
133 ) 5 6 10

1 1 0.8955
@ ) (8,95 )

2023 9 10

€Y)

&)

9/30



EDINETOOOO
00000000000 DO00D000000O00O(E12444)
Ooooogooddoodnonod

2023 9 10

2023 9 10

2023 3 11
9,334,795,160
1,399,538,371

577,289,093
10,157,044,438

591,407,510
796,654,086
375,790,307
154,896,295
6,740,630,837
168,959,340
39,742,708
145,622,486

203,991,583
939,349,286

10/30



EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
OOoooooooooooooood

2023 9 29 20
12,000
3,000
2023 9 29
530 14,341,707
0 0
67 215,927
51 169,297
648 14,726,931
@
&)

2023 12 8

11/30



EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
OOoooooooooooooood

@
38 59
2
19 52
©) 193 2 1 2022 4 1
2023 3 31

2022 3 31 2023 3 31
21,675 23,067
14,913 14,693
166 198
9,067 9,147
6,252 5,815
179 176
2,528 3,541
2,363 1,566
57,146 58,207
1 289 1 255
1 687 1 560
976 816
6,292 7,203
31 40
6,324 7,244
6,607 4,063
5,636 5,636
907 1,181
31 31
13,182 10,911
20,482 18,972

77,629 77,179

12/30



EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
OOoooooooooooooood

2022 3 31 2023 3 31
47 49
8,285 7,174
0 0
4,561 4,586
3,723 2,588
1,049 1,089
504 726
578 613
1,958 303
12,423 9,958
820 904
153 153

12 27

986 1,086
13,410 11,044
2,000 2,000
17,239 17,239
17,239 17,239
500 500
2,100 2,100
41,948 44,755
44,548 47,355
63,788 66,595
941 49
509 510
431 460
64,219 66,134

77,629 77,179

13/30



EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
oooogoodgoodnonn

2021 4 1 2022 4 1
2022 3 31 2023 3 31
41,730 40,724
11,883 10,918
390 351
54,004 51,993
20,567 20,123
286 307
2
5,567 5,309
1,062 1,104
4,487 4,191
17 13
5,201 5,842
68 77
454 419
55 58
35 38
4,473 5,153
112 94
31,622 31,585
6,295 6,451
249 318
5,072 5,144
972 987
254 252
632 671
3 7
20 122
327 289
323 327
5
989 1,698
1,081 1,277
1,301 1,454
11,234 12,553
11,147 7,854
2021 4 1 2022 4 1
2022 3 31 2023 3 31
2 57

14/30



EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
OOoooooooooooooood

16 4
0 738
219 121
565
8 11
247 1,499
332 158
0 16
291 1,227
1,191
33 32
1,848 1,435
9,545 7,918
120
120
9,425 7,918
3,403 2,350
465 119
2,937 2,470
6,487 5,448
2021 4 1 2022 3 31
2,000 17,239 17,239
2,000 17,239 17,239
500 2,100 38,258 40,858 60,098
2,797 2,797 2,797
6,487 6,487 6,487
3,689 3,689 3,689
500 2,100 41,948 44,548 63,788
791 65 726 60,824
2,797
6,487

15/30



EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooodooddoonononod

149 444 295 295

149 444 295 3,394

941 509 431 64,219

2022 4 1 2023 3 31

2,000 17,239 17,239
2,000 17,239 17,239

500 2,100 41,948 44,548 63,788
2,641 2,641 2,641

5,448 5,448 5,448

2,807 2,807 2,807

500 2,100 44,755 47,355 66,595
941 509 431 64,219
2,641

5,448

891 0 891 891

891 0 891 1,915

49 510 460 66,134

16/30



EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
OOoooooooooooooood

10

1

AUM

AUM
2
AUM
4 AUM
3
AUM
AUM
4
1
2
3
4
31 2021 6 17
27-2
27-3
4,891
2,528 2,363
1
2022 3 31 2023 3 31

146 184

535 681

681 866

2021 4 1 2022 3 31
3,000 3,000

17/30



EDINETOOOO

OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooodooddooononod

1
( ) (@)
2021 6 23 2,797 932,488 | 2021 3 31 2021 6 24
2
1
( ) (@)
2022 6 23 2,641 880,447 | 2022 3 31 2022 6 24
2022 4 1 2023 3 31
3,000 3,000
1
1
( ) (@D
2022 6 23 2,641 880,447 | 2022 3 31 2022 6 24
2
2023 6 23
1
( ) (@D

2023 6 22 3,367 1,122,459 | 2023 3 31 2023 6 26
1

2

3

18/30



EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
OOoooooooooooooood

4
31 2021 6 17 24-16
1 *2 *3 2
3
1
2
3
2022 3 31
*] *2
1 2 3
(*3) 196 196
196 196
4
(1,333) (80) (1,413)
1) 71)
(1,333) (151) (1,485)
*1) (
*2) 6,474 133
*3) 13,876
840 14,913
*4)
2023 3 31
*1
1 2 3
*2) 1,029 12,703 13,733
*3)
3,844 3,844
1,029 16,547 17,577
4
(10) (48) (58)
(88) (88)
(10) (136) 147)
*1) )
*2) 960
14,693
*3) 218
*4)

19/30




EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
OOoooooooooooooood

1
D
1
2
2
1
2
2)
2022 3 31 2023 3 31
0 0
5,636 5,636
3
2022 3 31
1 5 5 10 10
21,675
9,067
6,252
108 1,712 0
2023 3 31
1 5 5 10 10
23,067
9,147
5,815
594 2,144 38
2022 3 31 2023 3 31
5,636 5,636
2022 3 31
4,888 3,403 1,485
4,888 3,403 1,485
1,585 1,711 126
1,585 1,711 126

20/30



EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooodoodoooonoonod

6,474 5,115 1,358
2023 3 31
986 622 364
986 622 364
2,857 3,150 292
2,857 3,150 292
3,844 3,772 71
2022 3 31 2023 3 31
0 0
133 218
2021 4 1 2022 3 31
7 0 0
2022 4 1 2023 3 31
3,429 738 16
2022 3 31
¢ ) ! ¢ ) ¢ )
C
5,498 54 54
277 1
111 1
139 2
190 1
676 18 18
21 0 0
6,915 80 80
2023 3 31
) ' ¢ ) ¢ )
C )

21/30




EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooodooddoodnonon

5,923 21 21
256 6
109 1
163 2
202 0
651 19 19
152 3 3
7,458 48 48
2022 3 31
) ) ) )
17,197 1,333 1,333
17,197 1,333 1,333
2023 3 31
) ) )
)
12,195 9 9
182 0 0
12,378 10 10
2022 3 31
) )
)
4,422 43
3,297 21
79 1
119 1
125 3
13 0
8,057 71
2023 3 31
) )
)

22/30




EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooodooddoodnonon

1,729 6
3,228 81
20 0
83
21 0
5,082 88
2021 4 1 2022 4 1
2022 3 31 2023 3 31
626 820
124 133
2 3
6
81 57
8 6
120
18
820 911
2022 3 31 2023 3 31
820 911
6
820 904
820 904
820 904
2021 4 1 2022 4 1
2022 3 31 2023 3 31
124 133
2 3
8 6
120
18

274 142

23/30



EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
OOoooooooooooooood

2021 4 1 2022 4 1
2022 3 31 2023 3 31
0.4% 0.4%
100 109
2022 3 31 2023 3 31
112 58
177 187
251 277
74

439 412
224 225
76 75
1,357 1,236
415 21
34 32
450 o4
907 1,181
100 5

42 2021 8 12

90

24/30



EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
OOoooooooooooooood

90
90
2021 4 1 2022 3 31
10,395
™ 6,395
(@)
2022 4 1 2023 3 31
9,887
2021 4 1 2022 3 31
( )
)
10,090 5,421
342,037
9,701 1,995
2022 4 1 2023 3 31
( )
)
9,593 5,271
342,037
9,445 2,029

25/30



EDINETOOOO

OO000DO000DO00DO000O0OnoOoO(EL2444)
OOoooooooooooooood

2022 3 31
2023 3 31
( 2021 4 1 ( 2022 4 1
2022 3 31 2023 3 31
21,406,512 22 22,044,962 63
2,162,405 20 1,816,227 49
1

( 2021 4 1 ( 2022 4 1
2022 3 31 2023 3 31
6,487 5,448
6,487 5,448
3,000 3,000

26/30



2023

31

37

193

27/30

EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
OOoooooooooooooood

2023

2022

2023 31



EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
OOoooooooooooooood

28/30



10

EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
OOoooooooooooooood

193

2023 3 11

29/30

2023 11 20

SMA 2023 3 11 2023 9

SMA 2023 9 10
2023 9 10



EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
OOoooooooooooooood

30/30



	表紙
	本文
	１ファンドの運用状況
	米国株式イントラデイ・トレンド戦略ファンド（ＳＭＡ専用）
	（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
	米国株式イントラデイ・トレンド戦略ファンド（ＳＭＡ専用）

	３ファンドの経理状況
	米国株式イントラデイ・トレンド戦略ファンド（ＳＭＡ専用）
	（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

