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EAEIERO R, FIREUIES&P 500 VIXiHRiEE (S&P 500 VIX Short-Term Futures
Index Total Return) DERIEIC—RTRICLEEELTERETVLET.

@ 77V RD%

© FELT. ﬂlﬁfﬁﬂ%ﬁﬁﬁ?&ﬂﬂﬁi"Ehfh.&la.d:*}. BEHROEBHEEMRELE
S&P 500 VIXEHASTMEEL (S&P 500 VIX Short-Term Futures Index Total Return, EI'F
[HREREVLVEFT. ) OBEBRIC—HTEELEBELET .,
28, 877 REKEERS N BRAEITVETD,

| S&P 500 VIXSEHRsWIEE 13, CBOE"4¥IHI5 |Ff (CBOE Futures Exchange)l= HB&HTLY |
L AVIXERAMOR RESHIRFEO— /LA —/ LB a NS — R ERILICEOTT,

____________________________________________________________________________________________________________________

¥ HEOFEEANRSIFICHTHEE eSS EMES | S AROmS I ELET.,

*2  VIXIESIZOWNT
VIX| £ ST UT 7w P Z (Volatility Index) ERELET . VIXER ST, CBOENTF AUH
DEEEMIERO DTHASEPSOEEROA T s EsINERE S HCRH- AR TSR0TH
. MROHLTRICH T HNERLETR T eOLLTHRHINTLET. BEFELE S a8
HEWRDOETECABEBRER TV SLEENFET,

#*3 Chicago Board Options Exchange (S-h 14 7 L3 /BIS ()

#4 BRCT.HULEBTTLWCERA=ZREN BEIEAZEH 55270, TNTNORBICHESES]
OHEEELCKFEET sRiCBLTVET,

(A S07 R TR NRENC IRBESDRHEHOSSXEOM S RETHERPEZ O TEHRALE
[FHRR L RER | = FI—-TEVSBETHUET,

o HEBEIISENSYES ICSLTIR.BRICT . BLIBTTW-S1/RE 5. S 2PRE =B 1T
;?ﬁ EFVW.ENETNOEBICHESIEIONEFSULEBEENE1 1BICHIB T BB EL
- BB A CHL, SR SHSER SO SN TS TS A TEN ST, BB MRENR
BAMCRSSIEL S OV THEEMISHENS ARG ESEa BT, Z0BE. —
s, A EE S E N S RS (B T POMEBEEREICH L1 00%=lB 5T
EhfBET,
o HREH&EICI-TIR. REN~DEHEEET HEREERIISSCHETIESHBUET.

e NHREEICOVLTIR.FRIELTEABN Y EFTLERA.

*HERRPHABEFOBRRCL TR QOLITERN TERVESHHIET.
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@O F1EREE{TV. IIROSERE{TVET,
o HFE 11 A14BICRAET V. BESEASHCBE OVWT oREETLET.

[T dt]

o HEHMRINBBOME ., EREREOESFUROLELLFT . AER(MEREZHFTI0S
DHECFTUVEE fue

o HEFMRNBMOLRESETILERAUNELET L S EMNKREBH P ROBSICTRTEE
TRV EEHUET.

*ROEBSEZOZTHVS LIV ZOSRICOVTRIT 300 TRE L SESHOYIERICEY  HE
EThRVESEHEVET.

O EHHEFEM@ERIS RIC HEETNTVLWET.

o Tl BT NT L\ S Bl s A, SRS I T . (Li§5:20106128208)
o WSS OB BMETENFVL OTERIZEUEET S LN TESRT,

- ERSMUFIOSRNUTT,

- EEFHREE AT OIS RBICEDSERELFT,
- EEAEFRAIELTHALENTT,
<HOLLBHRZOAZF=HBRALSHE T,

S&P 500 VIX Short-Term Futures Index Total Returnf2S&F Dow Jones Indices LLCEFDARSHT (LUTF, SPOUL, BRTF
Chicago Board Options Exchange. Incorporated (LU FCBOE) IiE T 2B EEWM TS, =S UF EHE 0L THIEE
EXYEIon TR, tandard & Poor's®, SEPHME. A9 —RRT P-4+ #—E2—Z ITIL T 22—
TFS&F . Dow Jones*xs 2 Sa—2X H—ET—7 H—NTFaFZ T I 22— TFDow Jones) P &THH
TZESERTE), CNeOMEE BTS2 A0SPDC. SEBN TOHEENRET Y 7S 4t AN =BUF 3R
gium '?J?ﬁﬁsvnﬂ..w NI RCBOENF TS S M TE ), S0 A =HUF IEREE CH L THEASYS
ASNTLE

SPOUL Dow Jones, SAPEIFEOMES, ©L<HCBOEREESOETF VIEREDER =35, 8. fn. nEgEr o0
g, CNSOLTFNOMESEL. FOIRE~-ORROESEIMT AL EINELT0 Y. SBEROL SRS AN,
drzirmicHL Te—UMETRL B A

@ TBRESIR

NEREEDRE HRIEREDORENEE. BRERDIEC A,
FUNFZORE | FUNFATORBFAYVEIRELEE A

EEES A OIS WREHEFEAIS A DIREES 3. % 77 ROMEE RSO %NS

»LARRERES ZRTLT. | LFT,

wEREENS AT IBSCN. podEEREENE I CE LT RSTE o MBS EEIC LRI R T E T L
TLSBSERSET ) G REFESELLET

2010 12 15

2010 12 20

2015 7 1

2017 8 31

2017 9 15 2017 9 14 200
2018 8 14

2024 2 12

2024 2 13

2024 2 19
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Lot

Lot

11

2023 11

404

1985 8 1

2,000

1997 5
2004 10

2005 10
2015 7

2023 10

211,581 100.0
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38,500

35,000

3.30 3.00

0.05

0.3960

0.3600

X 365

0.3100

0.0500
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2023 11 30
7,169,311,076 57.95
— 5,201,606, 602 42.05
12,370,917,678 100.00)
2023 11 30
12,434,398 883 100.51
2023 11 30
(H (H () (H 77010
T-BILL 240321 30,000,000 14,432 .92 4,329,878,046 14,468.03} 4,340,411,449 —] 2024/3/21|35.09
T-BILL 240905 20,000,000 14,087.94 2,817,589, 709 14,144 .49 2,828,899,627| —{ 2024/9/5|22 .87
2023 11 30
57.95
57.95
2023 11 30
CBOE VI1X2401 2,385 38,420,623 5,650,521,024 37,802,488.5 5,559,611,983] 44 .94

19/76



EDINETOOOO

O000DOo0ooOOo00oOo00oOodno(ELss)
ooooodooodooodnoodd

CBOE VIX2312 3,339 52,885,110.9 7,777,813,260] 46,744,998.3] 6,874,786,900] 55.57|
2023 11
4 (2014 11 14 ) 14,611,455,173 14,611,455,173 847, 847, 847,
5 (2015 11 14 ) 17,616,241,352 17,616,241,352 635 635 633
6 (2016 11 14 ) 29,344,252,276| 29,344,252,276 213 213 209
7 (2017 11 14 ) 17,671,584,546| 17,671,584,546 12,683 12,683 12,780
8 (2018 11 14 ) 11,581,911,108 11,581,911,108 13,075 13,075 13,090
9 (2019 11 14 ) 36,596,491,192 36,596,491,192 6,362 6,362 6,360
10 (2020 11 14 ) 19,191,272,423 19,191,272,423 6,830 6,830 6,850
11 (2021 11 14 ) 33,278,561,621f 33,278,561,621 1,940 1,940 1,920
12 (2022 11 14 ) 24,486,499,821f 24,512,464,019 1,886 1,888 1,915
13 (2023 11 14 ) 11,360,936,863 12,384,029,717 544 593 547,
2022 11 33,245,404,292 — 1,708 — 1,712
12 37,423,228,863 — 1,492 — 1,499
2023 1 28,298,974,970 — 1,201 — 1,207,
2 30,568,788,981 — 1,278 — 1,279
3 25,261,894,243 — 1,192 — 1,198
4 28,833,572,237 — 1,049 — 1,055
5 27,964,680,282 — 959 — 971
6 21,638,298,460 — 728, — 723
7 18,056,624 ,886 — 638, — 639
8 17,027,888,725 — 633, — 633
9 17,851,324,380 — 677, — 669
10 15,494,683,087 — 742, — 751
11 12,370,917,678 — 470 — 467
2017 9 15 200

4 0 00

5 0 00

6 0 00

7 0 00

8 0 00
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00
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00

11

00

12

N |OoO | o o

00

13

49 00

29.06

25.02

66.45

70.22

O |l | N]|]O |0 ]| D>

51.34

11

71.59

12

13

68.55

100

19,070,000

10,174,149

17,256,551

59,838,000

49,348,919

27,745,632

o | o] B

152,830,000

42,870,000,

137,705,632

1,113,200

408,350

1,393,378

1,019,423

1,527,000

885,801

7,421,000

2,554,000

5,752,801

10

3,148,000

6,090,899

2,809,902

11

15,730,000

1,388,803

17,151,099

12

16,579,000

20,748,000

12,982,099

13

24,327,000

16,429,653

20,879,446

2017 9 15

2024 1 11

200
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CBOE CBOE Futures Exchange

Chicago Board Options Exchange

0.05

0120-151034
9:00 17:00

https://www._am.mufg. jp/
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0120-151034
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https://www.am.mufg.jp/

2024 2 19 2010 12 15
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12
2022 11 14

13
2023 11 14

5,505,882,854
126,390,550
15,076,942,517

5,988,622,022

1,155,424,115

112,780,206
7,375,883,464
3,025,172,220
2,839,805,446

26,697,837,943

14,509,065,451

26,697,837,943

14,509,065,451

2,122,369,331
25,964,198
8,654,463
53,657,613
225

692,292

2,084,640,632
1,023,092,854
5,548,789
34,402,445

30

443,838

2,211,338,122

3,148,128,588

2,211,338,122

3,148,128,588

33,992,328,021,600

33,967,841,521,779
4,865,260

54,670,741,406,400

54,659,380,469,537
5,696,716

24,486,499,821

11,360,936,863

24,486,499,821

11,360,936,863

26,697,837,943

14,509,065,451
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12 13

2021 11 15 2022 11 15

2022 11 14 2023 11 14
255,133,498 1,119,066,694
119,520,336 52,852,386
492,421,147 34,593,040,777
5,724,244 ,951 3,824,674,579
5,956,351 6,609,885
6,358,235,611 29,589,837,233
357,133 143,211
16,221,359 13,850,455
100,572,284 85,872,721
2,255,437 1,885,882
119,406,213 101,752,269
6,238,829,398 29,691,589,502
6,238,829,398 29,691,589,502
6,238,829,398 29,691,589,502
44,875,159,059,979 33,967,841,521,779
54,278,232,278,000 43,003,875,633,598
54,278,232,278,000 43,003,875,633,598
43,377,127,605,000 63,664,699,899,000
43,377,127,605,000 63,664,699,899,000
25,964,198 1,023,092,854
33,967,841,521,779 54,659,380,469,537
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12 13
[2022 11 14 1 [2023 11 14 1
44,908,437,621,600 33,992,328,021,600
43,410,453,600,000 63,697,816,800,000
54,326,563,200,000 43,019,403,415,200
9,632,822,721 7,375,883,464
33,967,841,521,779 54,659,380,469,537
12,982,099 20,879,446

12 13
2021 11 15 2022 11 15
2022 11 14 2023 11 14
A 260,732,716 A 1,125,533,368
B 110,854,178 B 4,865,260
C=A+B 149,878,538 C=A+B 1,130,398,628
D 119,049,080 D 101,609,058
E=C-D 30,829,458 E=C-D 1,028,789,570
F 25,964,198 F 1,023,092,854
) G=E-F 4,865,260 ( ) G=E-F 5,696,716
H 12,982,099 H 20,879,446
1=F/H 2 1 1=F/H 49
12 13
2021 11 15 2022 11 15
2022 11 14 2023 11 14
26 198
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12 13
2021 11 15 2022 11 15
2022 11 14 2023 11 14
12 13
2022 11 14 2023 11 14
12 13
2022 11 14 2023 11 14
104,520,144 15,591,405
104,520,144 15,591,405
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12 2022 11 14

13 2023 11 14

1
126,102,588 — 126,101,175 1,413
126,102,588 — 126,101,175 1,413
12 2022 11 14
1
26,637,343,767 24,514,974,436 2,122,369,331
26,637,343,767 24,514,974,436 2,122,369,331
13 2023 11 14
14,597,696,111 12,513,056,892 2,084,639,219
14,597,696,111 12,513,056,892 2,084,639,219
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12 13
2022 11 14 2023 11 14
1,886 544
12 13
2021 11 15 2022 11 15
2022 11 14 2023 11 14
2021 11 10 2021 11 10
2024 2 14 2024 2 19
2023 9 1
€y
@
T-BILL 240321 30,000,000.00 29,440,933.20/( 1)
T-BILL 240905 20,000,000.00 19,158,154.00( 1)
50,000,000.00 48,599,087.20
(7,375,883,464)
7,375,883,464
(7,375,883,464)
1
2) )
3) )

2 100.00% 100.00%
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2023 11 30

15,098,791,287

2,727,873,609

12,370,917,678

26,347,425

470
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2023 11 2,000 400,000
211,581
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2023 11 30
848 28,063,823
16 1,558,226
100 442,223
49 94,773
1,013 30,159,044
38 59
19 52
52 38 38 57
193 2 38 2022 4
1 2023 3 31
193 2 1 39
2023 4 1 2023 9 30
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37 38

(2022 3 31 ) (2023 3 31 )
2 51,593,362 2 51,733,041
293,326 1,579,691
645,109 770,747
61,092 81,854
15,750,264 16,753,855
2 783,790 2 688,142
8,401,300 10,400,000
295,584 745,576
77,823,830 82,752,908
391,042 181,551
1 1,079,023 1 730,357
628,433 628,433
- 1,111,177
2,098,499 2,651,520
15,822 15,822
4,381,293 4,183,644
1,581,652 1,907,739
5,978,768 6,107,206
16,803,642 12,022,365
159,536 159,536
1 810,684 1 807,066
524,244 689,492
189,708 118,832
982,406 1,675,132
45,230 45,230
23,600 23,600
19,491,852 15,494,056
27,569,120 24,252,782
105,392,950 107,005,691
( )

37 38

(2022 3 31 ) (2023 3 31 )
565,222 507,559
197,334 114,094
7,418 7,418
2 6,423,139 2 6,139,595
2 4,565,457 2 955,697
2 4,328,968 2 5,778,896
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1,112,923 439,657
769,692 2,375,281
942,287 849,840
149,028 154,872
5,517 5,517
19,066,990 17,328,431
10,800 -
1,246,300 1,333,882
117,938 75,667
250,214 254,296
1,625,252 1,663,846
20,692,243 18,992,277
2,000,131 2,000,131
3,572,096 3,572,096
41,160,616 41,160,616
44,732,712 44,732,712
342,589 342,589
6,998,000 6,998,000
29,000,498 33,267,700
36,341,088 40,608,289
83,073,932 87,341,133
)
37 38
(2022 3 31 ) (2023 3 31 )
1,626,775 672,279
1,626,775 672,279
84,700,707 88,013,413
105,392,950 107,005,691
)
37 38
2021 4 1 2022 4 1
2022 3 31 2023 3 31
79,977,953 84,121,445
2,711,169 2,750,601
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13,459 10,412

82,702,582 86,882,459

2 31,644,834 2 31,461,274

720,785 798,894

500 375

2,430,158 2,849,042

14,557,009 19,236,505

1,450,062 1,751,807

138,868 113,480

379,428 367,379

49,590 58,128

17,729 18,447

2,172,978 2,238,382

649 -

53,562,596 58,893,717

414,260 416,461

6,496,233 6,565,766

942,287 849,840

149,028 154,872

1,282,310 1,279,885

4,874 8,942

21,698 75,274

430,233 403,955

724,961 719,707

494,615 388,176

2,249,287 2,418,341

379,054 444,313

13,588,846 13,725,534

15,551,139 14,263,207

( )

37 38

2021 4 1 2022 4 1
2022 3 31 2023 3 31

243,133 47,353

2 7,408 2 10,279

1,089,101 609,102
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