EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

2024 4 19

03-6447-6147

30

77



S P500
S P500
11
30
1,000
2024 4 20 2024 10 18

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

www . nikkoam.com/
0120-25-1404

2177



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

3/77



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

HI772FE EELTEANOLAHELZEICEARAT S LLIZ. XEOKRBEEREY
MSIOAREOHMEMROATELS. HAELTICH L TH2EREICELSLII1ZBR
BEETLZV, ERMEO 1 OH-YOHRESROEZHELSEPOEM2EL/A LYY
BRIESE (T7EAVE2—2) OEBEIC-BEIELLILENHTLTERETREVET.
HSEPSO0EM2EL ALy CAREY (T2€A)5—2) X, BRAOREE ESEPS500E MG

(2RI —2) ORBEO2BELTHAZALESTY, RERHF1997H98981
EZx. TOROHERBEEI0RS FELTHELET.

HEPIERICETSI 2R )=, EREMELTLVERA.

HSAPSOOE 2 B LAAL v BREY (T2 Y42 —2) OEHEZ, 28 EtEA-BL
OHEBIZEWLWTIE. SHBERELZEICEY ., SPSOEHIES (Z9€RYE—2) OEBRED
2L HZbIITREY T A.

ISEPS00EMm 2B L ALy UEAREN (TR YE—2) | OBEELZEIZDONT
SAPS00%M 2B L/iL v B R (TR S—2) [154P Dow Jones Indices LLCET-IZED
BaiE= ( SPOJI) ) OBRTHY. ChOERASAE AHNBRTEY bR J4 0 rEAEH
I E5EZTIVEYT, S&P=, SEP 500=, US 500, The 500, iBoxxe, iTraxxeds & TKCDXe(Z. S&P
Global, Inc. £Ef-iZTOMES ( ISAP) OB MM T, Dow Joneselk, Dow Jones Trademark
Holdings LLC( fDow Jones) |OEBREMTYT. ChoOEMMOERS 1 RIESPUIIZfI5EEHh
TEY, BRFPEY FIF LA FEASHII—BROBNTYH IS At A2hTET,. (L
AT 22727 FS&PS00EML /AL~ 248 1X. SPDJI. Dow Jones, S&P. E-lZFhom
EMESHICE->THRIE. #8. B, F-IERREZATVLSILOTIREL,. ChaolvTh
OHFEEL. "HHSBR~OEROBZUEICHATSIVHIEIEALTEHT, SIPSEMZBL A
LyCHBRER (T94€A)8—2) O ELHAK. AR, F-3PR-HLTHL—VIREZA
LWEEA.

& RIS . ST
Tass | mansmm | EEUENE | gugs N
#* o
e MME |
SEALE ' % ALFu TR
w THEIHE MR F
o { ) ETF
EEEA

4177



12 480
32 26
BEHREE |[BREHEE |RERSihE | &5 oD R T IR
Lo F1@  (FA- il
—f#
i F£z@ |B#F
o Bk
F£4@ |dE* BiF 225
& 2% )
— £50 B [ Mo 230
AR (A
1iE FIT
T Mith & 2 F 120 TOPIX
ALY FEE [BR) (47 7F
! 1
B I
TEERE i L
T ([FFUA F Mt
T mithE i Cod (SEPS00 SE 2 12 L5 L
[ % i 16 ¥ 5% R RiAH wHHiEigE (IO €
312 (R AR =201
EEHE Iv—wwd
[ 1
SERSETE
EEASEER

12

EDINETOOOO

00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

https://www._toushin.or.jp/

577



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

7 SEPS00EM 2L ALYy CEREY (Z0€AYE—2) OEE
« CEBTLIRRRREHELET,

ERMEO1OHK-YORBESFROEHMES ISEP00EH2BELLY D
BRIEE (T0t€AYE3—=2) | OEMEIC-HIEGLIEEHILT. £
ELTERNOLAHBELGYI®ET L 4. ¥EOHEES RS
OEREOHBELHOSHEY. SRELHIcHLTH2EBEEIZLS
LICBARBRETGVLET.

HYUDFUFOERIE. EHEMICBRTEY FIRDALE TA)AX
A 98T RWET.

EHENHBA~OBRBIZLIVEELENBEOREEHELTERETES.
THR—FhOo b - IHF—T7 U FIZBATIEBENHY ET.

HAHANUVIZE-TARED) A/DEFEZEY EFTH. ABRER) AV %S
IZHRTELLOTIRBY EFHA. UE. BB PFTUSE. ¥2EED
SR L YAOEMESAEMESICIE. A8~y aX RHAAMDY ET.

X¥HRPASLUREMELELEIZEY., LROLSLERMTLEALLES
HHYET.

é? RERETERMESDEIACLEBLTEY ., BEIEMPTHAIE
« WOTHRRMEARETT.

- EEHHBEGIXOBEGTYT,. (FREXEHESIEHBRA)
REFHHIZ. MBS TEHILDIZEYET,
<BEIARZIRAE LTHBALERTT,

HELLZ, REsH~AEBRLEDELEZEL,

3 Bzt - TREMOBMARAAETLEVET,
« CHBABRASHEORERBORSBEHILIMALLYET,

4: BREERICL DERPBEEFT Lo LN TEET,
» CBRERLASHBOTELOOREBGIc L IMELGYET,

5 BEEE L TARREE LTRT Ao LIZTEE A,

TE
HI

HEAAOBRAWMSICE. WEEZRETEEA.
HEBRAE~ORAWSICIE. MRERITELA.

s
BRMED 54T SRAUFREL LA SRS LERRE. SEARTECLERML LET.
HFREOAREDT ML ELUEDSRI- OV TRET 5LDTRBY FHA,

6/77



BN EEIE

SERFERMOERICOVTOALA

EDINETOOOO

00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

Q. B2OEREHEOME = ASEPS00%MIER (Z92 )4 —21)
B EVLWET,) DilBEozEBOoBEE L-RSIZIEX. 77 FOSEMMEOERREE
3., 2BICHESZOTT D,

ABARREZLO77  FEANMMTOERMARIE. B4 ORRHEHOEE = A SEP5005% Wi
DEBEZO2EOVELELEBETH-TH. 2BLEA-BEOREBICELTIE, 280
BARRERchLDUITERY ELA.

(ELF. TSEPS00%&EMEE

SERFEHEOMBEDA A—2 (SIPS0EWMEMHN LABEORE)

<=APIBHRE> <ER-FHRELGHOMOEE >
s — : - - .
— = SAPSIGR MR | 3. i [ = = saPsooxmmE | + 155
#77LE | el |
" 125 “o
127 -
120 10 - - 120 .12?
e o - = T2
100 105 100
B0 80
#%8 188 284 Jak % 1z ] 18k 18k jg
OMBErSORER OB rCORESR
X838 | 8% | 2B8@ | 2E8 228 | 8% | 28 | 2E@
SEPSD0 % I =5 5.0% 6.T% 13.4% SLPSO0REMIRER - 15.0% -5.2% 16.5%
E2rF - 10.0% 13.3% 26.8% STk = 30.0% =10.4% 33.00%
Baniith®(:. SIPHO0EWMERICHLT2EOME
SERAACOMBE SELAACOMER
&X8 184k ZE®R JB8 ik EX8 18k 28# Bk
SEPS00 & H ik i - 508 1200 2700 SAPS00ME Ml - 15.0% 908 2108
Clp X - 1008 | 2478 58.1% HIrE - 30.0% 16.4% 54.9%

EEL, RICETFTEREYTSES, RERTRLTHOAIERIC

FIERRRETAT.MDER20EMEEEA,

BIST-FT—IRHFETLHAATHY. BT REEOEAR2LERTRAOMEE LU LT L

HELTELLELOTT . REOERSZERRLI-LOTIREYVEL A,

77



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

SARGFEOEMED A £ —2 (SIPSOEMBEMMN TEREDORE)

<—HWIZRNE> <ER-TRELUASHURE >
120 120
100 100
B0
- = SAPSOIE MM
| — Ty 40
EEE 16 & 28 # k=1 P& 0 18# 28® Eiz1
[ Lof=F=Yo]: %4 [ Lof=fir=Yo]: 3: %
2B 18& 288 agik &3B 188 281k gk
SLPSODE MR = -5.0% -5.7% =13.4% SEPSONE M iRE = =15.0% B3 -16.5%
- o - =10.0% =135 -26.8% B7rF - -30.0% 16.5% -33.1%
BaniikZE(x, SPS00&MERICH LT 2BOME
OXRBHCLOMBE OEREBALOMBE
ERB 18 2Bk cl=k ERB 181k 2B& 3Bk
SEPSD0FEMIERE - -5.0% -11.3% | -23.% SEPSOOFE MR - -15.0% -B.0% -23.2%
MIreE - -100% | 2208 | -420% BTr - -300% | -1B5% | -454%

EEL.BICLTERET SRS BEELHLTHohOBRIC

HLIEMBPRRT<T.ERM28ETMBEL,

BISTT—HREHCETEHRAATHY. AR EORBMESRRFROMERLE LI LT
HELTRLLE-LOTT. RROERSERRL-LOTRSYVERA.

2023 3 14
2023 3 17

8/77



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

[ 7 F

HEA o7 2277 2 F&PS005E LS L 37 24

| Fiat #2 | b

I ity
HEF 7« 73372 2 FSt (EEEEn | SH{ERISERTHSLSH
- {SIEB4E MiE EE | (EEES S BESHAED A F BT
- BBEOiEE Y .-  (SIEE B OEIE - 9
T EDITE
ws SEFRMIEE CEET CiRESEE ELUEREOEL L AL
I EFR T ESTESD il ,
AR D
| mamsen | e

[l::] 5 EY 1 A - FE OEE v LoFEESE
e m et 2 P DAUNZ 127 | L] messommiicss ses v

-7 7 F] ~mERBEEERELT 7P AFE

ER (R 1) T l

[ a2 ]
1
2
3
2024 1

17,363

1959

1999

192,211,000 97.562

S&P500
S&P500

20 25

o7



10
11
12

13
14

15
16
17
18

19

10

26

27

12
11

20

18

14

EDINETOOOO
O00OO00000000000000(E12430)
Oooooooooooobooooooad

10
11

18
19

14
14

10/77



EDINETOOOO
O00OO00000000000000(E12430)
Ooodooodooodoooonono

2009 10 30

10 12

11/77



S IC B S ERERII LT O T9Y,

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

FD AVNRARAIE AP0 (CIO)

F=F AAL—FaT AT (GGOI)

whO&EIh III i‘*;ﬁﬁlﬁ ﬂlﬂ FIAFFaF || AT :ﬂi‘ﬂiiﬁ d'hb}':r'ﬁ_r Elﬂﬂéﬁ
TS IR TEF [_. M ‘.?BH HLAZERY prl: b ﬁlﬂ‘éﬂﬁ 1228
‘;’ ‘~ BT 7
kL —r T 2B Ao Ak 0420

SEEESHOERFNIC B SAEFEIE S L UEEAE F R8I Sl FII LT OEY T,

h

I 1
N W EEAHOESE !
CEERS B OIEFREL. TREEL
] | 0 EEE?':TS‘I‘U’)EE:FE ) 3L TFE AL o M A R R E L |
1 7. J
T BEEAS ORTIIE TS, B |
] 0 ;E%jiﬁ.mgﬂi ) ¥ B TR AL R SR D :
] AHEPLEREHERELIT.
| = ERDET '
D 1155 sl o B e R

i e T
O o= k7 UAmegs - il

1

ThThmERSHISEST.
b e il - £ = 2 B e

FEHCEER S
SRR MITHEDISHELL T
RalEFIr LA TR AR, Bix
R EDAE

b L—7 - 2250
L FREHT )

HIMFEEASORATOELE.
REHTOIOEZEIVER S
#MiTLEA.

\ rm——— p———— 2/

b4
BV ek DAEEEAS
SERRRECETNDTER AT - || - ERUZSGREEU20EE T
AWM ST S (SR T DB iIR B LerE2 2l
HE VIHE HE

PP i \
(5HiEE>
EREE LM ICEIAE
s IRRE A M E L mdeEE - ST
-EESRORERssOHESE
L HEEE IR IE D3R S
e

CURER S I
RETSIEL2
(655 B8
SERITSICEE T E AU,
B/IRUAD, FEME A0 DTS
BLiFE- AU T XSS
*E A EiE mET il i
TR OEIBICRA TS

\ 7

e -

FIaC L5072 FOBRREA GRentt®RR<) 1033 S8R

[RESHICHLTIE. B2 OifE#ias

b D0 - o R R i

LAt EESRES

HEETH - TEUET. T LR L LA E OF
HIETEEESICoL TEEETE - TEY. mMBEE i EMcEEL T IEOE TS S ET M DR IR THEYE T,

Mm@t |C20 T 8RB A O S E R LR U ADEIRIEE O £ 2 200008 L) 20 183 55 18 TP (T T
LIS, T ABELERY TIEASEETr FOERBEEETALL. #EAH IS BERNTI hh T andEnE

12/77



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

SEEFRENLTOESG, P4 Fa—vY— - Fa—F r—

ESG B, = {56 V272 —v V-l BEEESEHICY - Tkl
ﬁ%ﬁfﬁé&:ﬁk RlEHIICEWEY A5k, RS, SEnld. STEtmshD D= T
2IEELTNEY,

(ZF 20— Firsy JREMECETEEAZIL. SEFRSOINEEHEFRELEFLH DD
AN —THBRENTHWED)

[ _ LT |

- RaE 30

of

BN - Ry

2FaD—Fyyd

Es Go0O—-1

REMECEE RS S RATFVLT -z eT a0
s i hiE & - s
AFaD—FouF SR
&EEETIEER S (IO—n)

2024 1

13/77




EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

S0—i)L.720

HFat

TR —F

—_— L —F 44

EE- O TS TR
Fls =gy
ITi AT 4
WASEE

2024 1

40

14177



10

11

12

13
14

15

16
17

100

10

100

20

15/77

28
28

28

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad



S&P500
S&P 500
S&P 500
S&P500
S&P500
S&P500
S&P500

S&P500

16/77

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

S&P 500



EDINETOOOO
O00OO00000000000000(E12430)
OooOooooOoooooooooboood

S&P500
S&P 500
S&P500
S&P 500
S&P500
S&P 500 S&P 500
S&P 500
S&P500
WS ]
e |
AT SATLR
VAVEEERAS EEEES
_..________..--""'--..__h ﬁ
EH/ EH/
WEHE wE/ BES W/

2 e FA T
B HETIE

TR0
BEREGE

17/77



2024 1
2024 1

(BxmE) _.

Y77 FEMORENIRES 5 A LOREEOLE

(9%) o

e (2MAFIA ~ 20041 /)
o TaE

1. | ———_ Ty o | B - W
LR T

120 e e e

¥ S57LF BAR 5% SARA SARN FARA GAEA

(B27 2 FERORBNUREY 5 A0THREE,
EMACEERES L URNEEE (%))

Fll?m-‘f BxR [ aEn[ERERE L EA > 450 EREE]
el |HELF L

e TN o aw] s
mxm] 2o e ses een]  sel e 2w
MMErEENE T ETETETET

FEERS 7y FERBNCREI SAEERNICHETED
E£ICHRELE-LOTY.

HETORBEISAHNET 7y FORRHEEEGEY EHA.

HERRZOIEIALCHNMEIANSEMOEARICET DNE
IEMORRECEX - B - BHE. ST FEEUROR
BMGRET SAICOLTERLALOTY, EL,. S772
FREEESISMORREYZLER, A-FT-007—5ER
ALTLVET.

<EREYSADEN>

B TOPIX (MESERE R8s

SEEA- - NSCIKDKUSAL S T2 A (RER2H. A<—R)

ERER - Bllxzy—=20 - F=fay b L FaPR
(RARAKH. A~—Z)

BXER - - - NOMURA-BP| KR

£8EM - FISERRERT -F>72 (B<B%E, A~—32)

ERE® - PEALN BB O =il s Fai—2TFAF

(A~ P8L. A=2)
ERnonRE. ARACCLEZLOEREEELT. ARELT
EYET,

EDINETOOOO

O00OO00000000000000(E12430)
OooOooooOoooooooooboood

4772 FOSMBRES LUSELRERESEHONE

(F) (201942 A ~20zed 1 f) (%)
1,590,000 200
— #EEANAESEN £
L0000 | - A F P DM A (M) - oo 180
1,400,000 -—-—---—-------------{--—--—---—-------—---—---— 120
S — PRSPV, <y . A
o
e e T P 11
—a

el meokiR  piE:R  modrd wnEaR

ﬁl—:llltlﬂllll (EEEN FRE0I0OS: Yol

7.

FHEEREAEREN:. NNIATOERENEEALLT
HARELTULEYT.

FE7ryFOAEERENERSEEELUSMERE (EARC
BEHIEEIEMOREE 1. SRS (RIN EEERL
LMELTHEL-BREDLOTEY, EROEREEE LU
EROLEEE-E SO THEL - SMMAR SR LREN
BYEYT, EEL. B7 7 FOEMARELS S ASIE, <2
ET=0MTFT=9EEMALTLET.,

18/77



(o]
TOPIX
MSCI1-KOKUSAI

MSCI Inc.
MSCI

MSCI Inc.
NOMURA-BPI

NFRC

FTSE

FTSE Fixed Income LLC
LLC
JP GBI-EM

J.P. Morgan Securities LLC
LLC

0.36

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

MSCI Inc.

MSCI Inc.

NFRC
NFRC

FTSE Fixed Income
FTSE Fixed Income LLC

J.P. Morgan Securities

0.396 0.36

0.36

0.32

0.04

19/77



0.1

NISA

0.55

0.5

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

0.1
0.55 0.5
NISA
20.315 15.315
20.315 15.315

20177



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

20.315 15.315
20.315 15.315
20.315 15.315
15.315
2024 4 19
2024 1 31
100,046,300 16.87
— 493,148,223 83.13
593,194,523 100.00;
1,187,095,081 200.12
)
— 20,113,305 3.39
()
) ()
100,000,000 100.05 100,057,009 100.04 100,046,300 —{ 202475720 |16.87

2177



EDINETOOOO

00000000000 DO00OmD((EL2430)
ooooooooooooooooodaod

)
16.87,
16.87,
(D]
M1CROSP2403 75 1,809,241.25 266,953,547 1,856,625 273,945,019 46.18}
SP EMINI2403 25 6,014,062.5 887,374,921 6,188,750 913,150,062 153.94
)
)
136,336.25 20,083,283 20,113,305 3.39
)
1 )
(2024 1 20 560, 560, 13,639.03 13,639.03 13,650
2023 3 362 — 10,654.96 — 10,695
4 221 — 11,027.30 — 11,015
5 591 — 11,351.90 — 11,270
6 677, — 12,302.44 — 12,340
7 398 — 13,253.86 — 13,230
8 383 — 12,753.01 — 12,760
9 527| — 11,435.21] — 11,460
10 702 — 10,624.84 — 10,550
11 956 — 12,573.12 — 12,605
12 772 — 13,775.06 — 13,785
2024 1 593 — 14,432.96 — 14,315
()
1
2023 3 14 2024 1 20 0.0000]
2023 3 14 2024 1 20 36.39

22177



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

100

1 2023 3 14 2024 1 20 116,000 74,900

2024 1 31

— 1,449,527,864 100.00]

1,449,527,864 100.00]

23/77



EDINETOOOO
O00OO00000000000000(E12430)
Oooooooooooobooooooad

Eﬁ%*ﬁ 04%F17A N BRE

m (RFEE0IEI[4E) ~0ME1ANE)

—AiEda Y
EREET LW

1400 200 |-

(il i
HERERIEAMERERN (REEN EREO 100 O
00 000 S-UDATT.
It ] 02346l snz%a A sazaeE i

-
EEGREOK®

HaE

L 200, 129
[55%® 200_12%
16. BT
¥ 81 13%
ENRREEREETY,
<# A TR >
[ B I ]
1 | SP EMINI2403 *Fi BN ERES TAH 153 949
2 | MICROSF2403 ¥ = “ﬁ!t‘!! FTEUA 46. 18%
3
L1 [ Bm [5-H] WENE | |
1 | ®1157EEMENES Bx s — 2024 5ANE | 16.87%
2
]
ENAREEEETT.
(%)
100
63.8% B4.1%
41.1% | ] 17.8%
1i£r 12.6% I] . -
u i i i i
LI A L]
AdE%
ATty | DFE
100

s 0184 0174 e 201945 nnE 20214 g 0235 g
HI7rL FOEMEEER, 4B (RIAM =ERRALA10LLTHELTEYET,
WA ELMIT, AF7—07 (SBPFSNEWMZELALBEER (€209 —2)) OREREERLTEYVET.
HALFI—VEH{ETHERMETEY. 77 FOERRMATIEEY EHA.
WIEZ, BERSLANEEETORERTYT,
HNMERX, WMNE1AXETORERTT.

HITFOEREREIHCETREORMATHY.,. BEOERAMRENET ILOTESHY EEA.
HI77 o FOEAKRIINE. ESREHOAR—LA—STHELTLET.

24177



1,000

16

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

www . nikkoam.com/
0120-25-1404

25177



1,000 1

<BEEHERELO N>
(=) {SEBEDRE=7 7 FISES
AhENTLAEHES L2 TE
Bl LD L LD

(=) {SEEBTE
Mgk EE

-

[b) BikgtiH

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

100

HEEME= (a) SHEBEDEENG
(b) BEGRE (77 FMERICEE
HERGCEODIAR EEBLELOD

—————————— EiEiE= R EE
e oREEEOET
B o - &TE

DR nseen WM | Luue

(=) — (k)

26177



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

www . nikkoam.com/
0120-25-1404

2023 3 14

2024 1 23 10

S&P500
S&P500

40

27177



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

<EERBEOE RN >
=) =)
B=
BRELERE \ | B e =
2 ; I TEDE B i xR =
2 | | = | |EkomsEm )| T = = i
L i = manmzltn /| B 11 1
: D | E | |#BE 4 o L
2 i [P 2 5 7
il 2ERLALE | {F %
% B | °
% _ T
EERTHL RS N
i

www . nikkoam.com/

166

28177



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

166

29177



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

38
59 2 2 12
133

1 2023 3 14 2024 1 20

193 2 1 1 2023 3 14
2024 1 20

30/77



2024

1

20

119,575,662
100,057,000

35,888,140
307,427,621

562,948,423

562,948,423

60,387
206,069
1,649,384
48
468,378

2,384,266

2,384,266

411,000,000

149,564,157

560,564,157

560,564,157

562,948,423

31/77

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad



3 14
1 20

171

258,000
238,917,259
3,167,511
25,805

235,517,724

33,503
206,069
1,649,384
1,346,737

3,235,693

232,282,031

232,282,031

232,282,031

124,217,080

124,217,080
206,934,954
206,934,954

149,564,157

32/77

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

61

133 60

2024 1 20

300,000,000

860,000,000

749,000,000

41,100

2023
2024

14
20

Q= T OTMOOW>

100

749,582

7,527

0

0

7,527
3,202,190
3,209,717
0
3,209,717
41,100

0

@




EDINETOOOO
00000000000 DO00OmD((EL2430)
Oooooooooooooooooad

@
®
1 2024 1 20
99,200
99,200
( )
1 2024 1 20
1
1,083,549,492 1,119,377,245 35,827,753
1,083,549, 492 1,119,377,245 35,827,753
1.
4.
1
2024 1 20
1 13,639.03
(100 ) (1,363,903 )
€Y)
@
100,000,000 100,057,000
100,000,000 100,057,000

34/77



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

2024 1 31

593,319,208

124,685

593,194,523

41,100

14,432.96

1,449,584,894

57,030

1,449,527,864

1,447,056,107

1.0017

35/77



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

2024 1 17,363,045,900
230,000,000
197,012,500

2024 1
31
31
399 13 5
10 5
2024 1
2024 1
828 288,946
779 248,855
302 9,397
477 239,458
49 40,090
36 1,013
13 39,077

38 59
36/77



EDINETOOOO

00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

19
52
38 38 57
193 64 2022
31
193 65 2023
2023 30

( )

63 64

(2022 31 ) (2023 31 )

42,427 42,036
170 1,025
932 908
96 410
25,193 21,336
1,048 589
5,005 3,318
1,056 1,015
998 1,233
76,928 71,875
244 245
153 122
397 367
335 390
335 390
23,969 23,274
22,366 22,366
652 375
3,678 448
50,667 46,465
51,399 47,224
128,328 119,099
( )

63 64

(2022 31 ) (2023 31 )

651 433
9,693 7,557

37/77

52

2023



EDINETOOOO

00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

7 7
71 71
8,783 6,586
831 892
5,572 4,227
2,354 -
3,669 -
3,958 2,563
5 218
7,847 -
1,330 647
35,083 15,648
1,395 1,424
423 437
- 16
390 181
2,209 2,059
37,292 17,708
17,363 17,363
5,220 5,220
5,220 5,220
68,901 79,307
68,901 79,307
2,067 2,067
89,417 99,823
2,350 2,056
731 488
1,618 1,567
91,035 101,391
128,328 119,099
( )
63 64
2021 2022
2022 31 ) 2023 31 )
94,938 73,998
4,743 3,479
99,682 77,477
42,026 30,699
987 755
1 3

38/77



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

23,000 17,479
1,042 1,170
21,932 16,282
25 26
598 581
1,014 948
143 139
308 309
52 56
13 16
494 427
67,628 50,469
11,759 9,818
156 314
5 234
7,229 6,544
143 147
4,225 2,577
22 56
29 24
66 205
429 433
937 938
394 383
169 155
172 183
1,171 1,097
3,888 4,291
19,042 17,588
13,010 9,420
( )
63 64
2021 2022
2022 31 ) 2023 31 )
71 107
5,257 9,255
1 1
1,548
58 236
6,936 9,601
177 407
49 389
6
9 1
342
39 15
275 1,163
19,672 17,858

39/77



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

253 427
1,445
4,481
1,699 4,909
132 347
0 0
7,847
7,980 347
13,391 22,420
3,435 1,340
329
1,851 3,252
1,255 4,593
12,136 17,826
63 2021 2022
( )
17,363 5,220 5,220 61,956 61,956 2,067 82,472
5,191 5,191 5,191
12,136 12,136 12,136
6,944 6,944 6,944
17,363 5,220 5,220 68,901 68,901 2,067 89,417
1,461 115 1,577 84,049
5,191
12,136
889 847 41 41
889 847 41 6,985
2,350 731 1,618 91,035
64 2022 2023
(

40/77




EDINETOOOO
00000000000 DO00OmD((EL2430)
Oooooddoodnoooooodd

17,363 5,220 5,220 68,901 68,901 2,067 89,417
7,420 7,420 7,420
17,826 17,826 17,826
10,406 10,406 10,406
17,363 5,220 5,220 79,307 79,307 2,067 99,823
2,350 731 1,618 91,035
7,420
17,826
294 242 51 51
294 242 51 10,355
2,056 488 1,567 101,391
64
2022
2023 31
@
(
)
@
€
2016
15
20
&)
( )
«c )
€y

41/77



EDINETOOOO
00000000000 DO00OmD((EL2430)

0D000000000000000000
@

®

10

€

AUM
AUM

@

AUM
AUM

®

€))
&)
®

Q)

64
2022
2023 31

31 2021 17
27-2

64
(2022
2023 31 )

42/77



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooodooodnoooooodd

63 ( 2021 2022 31
7,847
€Y
@
©)
64 ( 2022 2023 31
63 64
(2022 31 ) (2023 31 )
1,390 1,437
823 879
( ) (
233 263
( ) (
2,314 1,778
448 (
63 64
2021 2022
2022 31 2023 31
5,194 9,241

43/77




EDINETOOOO

00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

63 2021 2022 31
() 197,012,500 197,012,500
() 2,860,000 2,860,000
)
( )
2011
432,300 432,300
(€))
2016 O 1,016,000 928,000 88,000
2016 > 1,772,000 956,000 816,000
2017 o 2,607,000 1,071,000 | 1,536,000
5,827,300 3,387,300 | 2,440,000
)
2016 (1)88,000 2016 (2)816,000 2017
(1)847,000
2017 o)
689,000
(€D)
( ) )
2021 25 5,191 26.74 | 2021 31 2021 29
@
( ) (@)
2022 2 7,420 38.22 | 2022 31 | 2022 27
64 2022 2023 31
() 197,012,500 197,012,500

44177



EDINETOOOO

00000000000 DO00OmD((EL2430)
Ooooodooodnoooooodd

() 2,860,000 2,860,000
)
( )
2016
88,000 88,000
(€D)
2016 > 816,000 599,000 217,000
2017 o 1,536,000 784,000 752,000
2,440,000 1,391,800 | 969,000
)
2016 (2)217,000 2017 (1)752,000
(€D)
( ) )
2022 2 7,420 38.22 | 2022 31 2022 27
(@3)
( ) (@)
2023 26 5,002 26.23 | 2023 31 | 2023 27
( )
63 64
2021 2022
2022 31 2023 31
911 899
4,324 3,425
5,236 4,324
63 (2021 2022 31
(€]
@)

10

45/77



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

©)
31 31 2019
26
€H)
(D)
1)
(*2) 262 262
(*3) 1,066 1,066
262 1,066 1,329
262
1,066
170 23,952
@

46/77



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

16
17,183
5,183
( )
10
10
42,427
25,193
1,048
170 345 8,874 19
68,839 345 8,874 19
64 (2022 2023 31
€))
@
10
®

47177



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

@
6,238 18,045 24,283
6,238 18,045 24,283
Q)
*2) 246 246
(*3) 352 352
246 352 599
246
352
@
16
17,183
5,183
( )
10
10
42,036
21,336

48/77



EDINETOOOO

00000000000 DO00OmD((EL2430)

Oooooooooooooooooaod

589
1,025 204 4,520 10
64,987 204 4,520 10
63 (2021 2022 31 )
17,183
5,183
)
(
20,934 17,366 3,568
20,934 17,366 3,568
3,188 3,369 180
3,188 3,369 180
24,123 20,735 3,387
) 50
30 50
16
(
3,079 253 132
3,079 253 132
64 (2022 2023 31 )
17,183
5,183
)
(
17,219 13,860 3,359
17,219 13,860 3,359
7,063 7,459 395
7,063 7,459 395

49/77



EDINETOOOO
00000000000 DO00OmD((EL2430)
ooooodooodnoooooodd

24,283 21,319 2,963
) 50
30 50
16
( )
11,194 1,349 221
11,194 1,349 221
63 (2022 31 )
1
2,306 - 262 262
2,306 - 262 262
)
2
4,708 - 293 293
4,708 - 293 203
)
5,445 - 367
222 - 20
1,097 - 59
5,185 - 324
35 - 0
11,986 - 772
)
64 (2023 31 )
1
10,970 - 246 246
10,970 - 246 246

50/77



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

)
2
3,275 - 24 24
3,275 - 24 24
)
6,132 - 280
105 - 0
699 - 34
5,822 - 1
234 - 10
12,994 - 328
)
63 64
2021 2022
2022 31 2023 31
( ) )
) 5,312 | (1) 5,326
[®) 15,942 | (2) 16,722
®3) 1,964 | (3) 2,185
2022 31
1,429
143
2
12
211
1,352
1,352
1,352
43
1,395

51/77




EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

1,395

1,395

143

150

0.3

244
64 (2022 2023 31 )

1,352
133

16
107
1,366

1,366
1,366

58
1,424

1,424
1,424

133

136

0.6
247

63 (2021 : 2022 31 )
(€)) ( )

2011 () 2016 €))

186 16

() 6,101,700 4,437,000

2011 10 2016 15

52/77



EDINETOOOO
00000000000 DO00OmD((EL2430)
ooooodooodnoooooodd

2013 10 2018 15
2013 10 2018 7 15
2021 10 2026 7 31
2016 ©) 2017 @
31 36
) 4,409,000 4,422,000
2017 27 2018 27
2019 27 2020 27
2019 4 27 2020 4 27
2027 4 30 2028 4 30
)
@ )
2011 ) 2016 @
2011 10 2016 15
)
432,300 1,016,000
0 0
432,300 928,000
0 0
88,000
)
2016 ©) 2017 @
2017 27 2018 27
)

53/77




EDINETOOOO
00000000000 DO00OmD((EL2430)
Oooooooooooooooooad

1,772,000 2,607,000
0 0
956,000 1,071,000
0 0
816,000 1,536,000
()
)
2011 @ 2016 @
2011 10 2016 15
() 737( ) 558
0 0
) )
2016 @ 2017 @
2017 27 2018 27
() 553 694
0 0
) )
)
1,222
737
64 (2022 2023 31 )
( )
(€D) ( )
2016 @ 2016 ©)
16 31
) 4,437,000 4,409,000
2016 15 2017 27
2018 15 2019 27
2018 7 15 2019 4 27
2026 7 31 2027 4 30

54/77




EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

2017 @
36
4,422,000
(@)
2018 27
2020 27
2020 4 27
2028 4 30
(@)
@) ( )
2016 @ 2016 @
2016 15 2017 27
)
88,000 816,000
0 0
88,000 539,000
0 0
217,000
)
2017 @
2018 27
)
1,536,000
0
784,000
0
752,000
)

55/77



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

)
2016 () 2016 (@)
2016 15 2017 27
) 558 553
0 0
(DI ED)
2017 [€))
2018 27
() 694
0
(DI ED)
)
344
( )
63 64
(2022 31 ) (2023 31 )
( ( )
1,341 918
97 97
52 52
427 436
87 83
322 215
2,403 672
1,039 2,478
5,772 52
() 52 2,425
5,719
1,028
1,092 948
948 1,977
2,041 448
3,678
)
1,377

56/77




EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

30.6% 30.6%
0.1% 1.0%
10.9% 12.0%
10.3% 0.8%
0.1% 20.5%
9.4%
63 ( 2021 2022 31 )
)
)
(@)
( ) ( ) ( )
(@)
2,019
( ) USD
(D 16,500 )
44 10
C USD, USD
(1 397 ) 86 )
( ) 577
Nikko Asset D
Management 232,369 ( ) 3
International (S6D 100.00 (@)
Limited 2,788 2,985
( ) (S6D) (S6D
( 1 | 33,000 33,000
23 23
( ) (SGD (SGD
(D 266 266
9,149
) (SGD
110,000 )
Nikko AM
Ar:ler?cas 131,079 3,788
. usD ) 100.00 (usp
Holding Co., ( 3) . 34,000 )
Inc.
)
5,300 5,300 1
Nikko Asset Management International Limited 110,000
Nikko AM Americas Holding Co., Inc.
@
@

( )
2021 12 31

57/77



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

34,450
6,257
28,192
18,176
5,587
3,956
64 ( 2022 2023 31 )
€))
)
)
) ) ( )
(%)
( 3,318
(SGD)
(D 33,000 )
Nikko Asset ( (égg (Sgg
Management 232,369
International (SGD 100.00 &) 1,043 ) 551 )
Limited ( Zigég
(2 16,500 )
3
( (USD
2 26 )
Nikio Al 131,079 7,795
Americas ’ ’
Holding Co., (U(S D 3) 100.00 58,006U35
Inc.
)
55 1
5,300 5,300
2022 26
1
. Nikko AM Americas Holding Co., Inc.
@
@

34,828
5,655
29,173

15,864
4,191
3,159

( )
2022 12 31

58/77



63 ( 2021
64 (2022
63 (2021
10
64 (2022
10
63 ( 2021
64 (2022
63 ( 2021
64 (2022
63 ( 2021
64 (2022
)
63 ( 2021

2022 31
2023 31
2022 31
90
2023 31
90
2022 31
2023 31
2022 31
2023 31
2022 31
2023 31
2022 31

59/77

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

64 ( 2022 2023 31
( )
63 64
2021 2022
2022 31 2023 31
468 88 522 22
62 50 91 81
)
63 64
2021 2022
2022 31 2023 31
12,136 17,826
12,136 17,826
194,152 194,152
2016 2016
1 88,000 2016 2 217,000 2017
2 1
816,000 2017 752,000
1 1,536,000
63 64
(2022 31 ) (2023 31 )
91,035 101,391
91,035 101,391
194,152 194,152
2022 12 21
AHAM Berhad 20% 2023 19 13,412

65
(2023 30 )

60/77




31,751
2,500
78
16,602
940
3,797

55,670

330
389

24,116
37,647
338
240

62,343

63,063

118,734

65
(2023

30

8,446
3,085
1,334

575
1,383

162
1,230

16,218

1,458
397
40
170

2,067

18,286

17,363

5,220

5,220

61/77

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

77,549
77,549

2,067
98,066

3,457
1,075
2,381
100,447
118,734

65
( 2023
2023 30 )

37,779
1,652
39,431
35,014
4,416
1,245
1,458
4,203
501

99
4,605
1,270
3,335

2023 2023 30

17,363 5,220 5,220 79,307 79,307 2,067 99,823

5,092 5,092 5,092

3,335 3,335 3,335

1,757 1,757 1,757

62/77



EDINETOOOO
00000000000 DO00OmD((EL2430)
ooooodooodoooooodd

17,363 5,220 5,220 77,549 77,549 2,067 | 98,066 |
2,056 488 1,567 101,391
5,092
3,335
1,400 587 813 813
1,400 587 813 943
3,457 1,075 2,381 100,447
65
( 2023
2023 30 )
@
(
)
@
(€)
@
2016
@
(
) «C )
@
@
©)

63/77



10

@

AUM

@
AUM

AUM

®

€Y)

)

®)

*

@

@

EDINETOOOO
00000000000 DO00OmD((EL2430)
Oooooooooooooooooad

AUM

65
(2023 30 )

2,354

64/77




480

65
( 2023
2023 30 )

46
50

16
1,205

255
184
1,017

501

97

65

2023 2023 30

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

197,012,500

197,012,500

2,860,000

2,860,000

(

)

65/77



EDINETOOOO

00000000000 DO00OmD((EL2430)
Oooooddoodnoooooodd

66/77

685

2016 217,000 96,000 121,000
2017 752,000 406,000 346,000
969,000 502,000 467,000
)
2016 (2)121,000 2017 (1)346,000
(@)
, ()
2023 26 5,002 26.23 | 2023 31 2023 27
@)}
(
(
30 )
911
3,049
3,961
65 (2023
2,500 2,500
6,821 17,357 24.178
6.821 19.857 26.678
( )
242 242
685 685
247 685 412
242



EDINETOOOO

00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

16
19,011
18,635
65 (2023 30 )
)
22,320 17,117 5,202
22,320 17,117 5,202
1,858 2,078 220
1,858 2,078 220
24,178 19,195 4,982
() 50
30 50
16
65 (2023 30 )

67/77




EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

| 13,289 - 242 242
13,289 - 242 242
()
6,055 528
124 2
344 7
527 53
2,876 93
9,928 685
65
(2023
2023 30 )
1 5,339
16,494
3 1,148
65 (2023 30 )
65 (2023 2023 30 )
65 (2023 2023 30
65 (2023 2023 30

90
68/77



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

10
65 ( 2023 2023 30
65 ( 2023 2023 30
65 ( 2023 2023 30

65
( 2023
2023 30 )
517 36
17 17
)
65
( 2023
2023 30 )
3,335
3,335
194,152
2016 (2)121,000
2017 (1)346,000
65
(2023 30 )
100,447
100,447
194,152

69/77



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

2023 3
342,037
51,000 2023 3
2023 3
5,505
2022 12
10,000
83,616
2022 12
10,000
38,945
2022 12
102,025
40,500
2023 3

181

70077



13

100
100

37

777

2023 3

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

S&P500



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

2023 13

193
2022 2023 31 64

2023 31

72177



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

(

).

73177



20

193

S P500

S P500

74177

2024 1 20

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

2024 4 10

2023 3 14 2024 1



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

(

).

75177



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

2023 12

193
2023 2024 31 65
2023 2023 30

2023 30 2023
2023 30

76177



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

(

1.

7777



	表紙
	本文
	第一部証券情報
	（１）ファンドの名称
	（２）内国投資信託受益証券の形態等
	（３）発行（売出）価額の総額
	（４）発行（売出）価格
	（５）申込手数料
	（６）申込単位
	（７）申込期間
	（８）申込取扱場所
	（９）払込期日
	（１０）払込取扱場所
	（１１）振替機関に関する事項
	（１２）その他

	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
	（１）ファンドの目的及び基本的性格
	（２）ファンドの沿革
	（３）ファンドの仕組み

	２投資方針
	（１）投資方針
	（２）投資対象
	（３）運用体制
	（４）分配方針
	（５）投資制限

	３投資リスク
	４手数料等及び税金
	（１）申込手数料
	（２）換金（解約）手数料
	（３）信託報酬等
	（４）その他の手数料等
	（５）課税上の取扱い

	５運用状況
	上場インデックスファンドＳ＆Ｐ５００先物レバレッジ２倍
	（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２管理及び運営
	１申込（販売）手続等
	２換金（解約）手続等
	３資産管理等の概要
	（１）資産の評価
	（２）保管
	（３）信託期間
	（４）計算期間
	（５）その他

	４受益者の権利等

	第３ファンドの経理状況
	１財務諸表
	上場インデックスファンドＳ＆Ｐ５００先物レバレッジ２倍
	（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
	上場インデックスファンドＳ＆Ｐ５００先物レバレッジ２倍
	純資産額計算書


	第４内国投資信託受益証券事務の概要

	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
	２関係業務の概要
	３資本関係

	第３その他

	監査報告書

