EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

2024 4 24
4 ( 2023 8 11 2024 2 10 )

03-6387-5000

1/90



T™

DR

1 30 TTM
TTM) 30
UFJ
TTM
30

2 Depositary Receipt

2022 3 18

10 10

2/90

30

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

DJIA JPY Hedged Index (T-1

DR



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

I
I
I
I
I
1
4 225
I |
6 I
12
[
I
]
I
http://www.toushin.or.jp/
2023 1 19

3/90



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

@

@

@
@

®

@
@
® ( ).

(C)) . (ONENC)
®) - @ @

(LMMF( )..MRF  MMF MRF
MMF
(2MRF( )...NRF MRF
(3)ETF... 12 480 ) 12 1 2
32 26 9 4 2

@

@

@

@

(©))

@ ..

@ .. (
(©))

@®

5) . @ @
o @

4/90



@

@

@

@

®

G 12 (
(6)
Q)

@

@
®
©)
®
(©)
Q)

®

©® (

(10)

@

@

@

@

1) 225
(2)TOPIX
(©))

@

@

©) (

))

12

5/90

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

®)

O . @ ®
2022 3 16
2022 3 18

77k}

(7 7 VF Ol A OHE %) 'Lf?rvﬁmﬂu.ing

0 inEw | ZRa T DA

(B ORELE LUBES, -
BRP SESNORRYINT

SWHAS FI-—WBRIDE O
LLICMTISE %)

] (2024 3 )m

17,180

6/90



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

1959 12
1997 10

2000 11

1-13-1 5,150,693 100

DR

7190



EDINETOOOO
00000000000 DO00O0O((EL2460)
ooooodooodnoooooodod

| |
DJIA JPY Hedged Index (T-1 TTM) S&P Dow Jones Indices LLC

Standard & Poor s F

S&P i Standard & Poor s Financial Services LLC S&P
Dow Jones Trademark Holdings LLC Dow Jones
SPDJI Dow Jones S&P
Jones Indices

S&P Dow Jones Indices
Hedged Index (T-1 TTM)

JPY Hedged Index (T-1 TTM) S&P Dow Jones Indices

S&P Dow Jones Indices

Hedged Index (T-1 TTM)
Dow Jones Indices
Hedged Index (T-1 TTM)

S&P Dow Jones Indices

S&P Dow Jones Indices

DJIA JPY Hedged Index (T-1

TT™)
S&P Dow Jones Indices LLC

S&P Dow Jones Indices

S&P DOW JONES INDICES DJIA JPY Hedged Index (T-1 TTM)

S&P DOW JONES INDICES

S&P Dow Jones Indices

R
Dow Jones

S&P Dow

DJIA JPY
DJIA

DJIA JPY
S&P
DJIA JPY

S&P DOW JONES

INDICES
DJIA JPY Hedged Index (T-1 TTM)
S&P DOW JONES INDICES
S&P DOW JONES INDICES S&P DOW JONES
INDICES
DR
1 2 1
2 20 24

25

8/90



(

)

a b~ W N

10

11

12

13

14

15
16

17

18

19

20

21

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

2 2
236 1 3
341
2 1 4
2 1 6
2 1 7
2 1 10
2 1 11
2 1 18
2 1 19
2 1 14
20
17
16
12 17 18 1

9/90



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

12 17 18 2 6
13 14 17
13 14
) 2
2
1
2 2 1
14
3
4
5 2 2 1
6
AVRARAVR T /00 —MEHE EREENE
LB TUIARBEOEE - 3 2 BTPUE DR

EAF—L4

RENER

FL—T1 7 BEILD
RAFORT

10/90



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

2 SELME [
BERBEEEAS
RREMOREIOLARURFT IO ADEN,
EW. N
[ - l
ERBLEAS ™
woonnssiaico| [ ASEEMAEE
RREAR DREY FRESCHAORBER
1 Zhi-ZAHgNNIco®
HBIERUS S1EOMA
A P MRS FIZHE. 0
HAELHER-ETLR ﬂir:ﬁg< ;ga!m
=a5 )] HiThh .
L man R, e s HESR~GABERHA
1 K _/
| ( auF5472R )
BRELE - F—L - LR L
Fr>FARRBEICEY ., ERNEEFRL. EMESE | (30~40 B
HEHERRUBMESEABDORIZEMS. e
272 FOEM - RARROEMORE S e AR ASED
&, WAW
! - v

ERTOH FOSH - REWHICMT SRS

AR T+ =T A0S, WilG EOEN

11/90



(

(

(

(

)

)

)

)

g BB W N

10

20

®

12/90

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

10



28

13/90

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

28 8 3
28 8



(

(

(

(

(

~

)

)

)

)

)

o

10

100

(

50

)

(

)

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

9 )

14/90



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

37 6

20 50

15/90



EDINETOOOO
00000000000 DO00O0O((EL2460)

Ooooooooooooooooooad

RS OEECHILEERS

SEFR R OmEE
SRR ET AR
DE—4—, FE T
JEEHSOEAU 20 F
BT L EDT = A
FE e

Mg =7 A0ES
SRR I — T AERS
ME=45—

SGER) AT AERS
MEBF O SEE 5

mEETERKMELSS

16/90



EDINETOOOO
O00OO00000000000000(E12460)
OooOooooOoooooooooboood

B URDODEEBBILEEE coroa3m4~2024528% : A

7 2 FOEMRTE RS LU R R RS E oS P FERENTERNE DS ASOREEROLER
—gruiD ’:H“'mmﬂ] . T ER R RS B Y T =S T .2 T |
25,000 e
200 00 BO g
15,000 (2] &0
10,000 f S— — 40 40
5,000 2 30
o :ﬂ.m-ﬂf]-llﬂzdlmﬂi mﬂ th o o
-@m -3
~40 -0
F ] 2 L -0 60
2019838 J02087E WIIGTE N0HEDE NOHER 0MEIH sinr  HER ANEE wNEG SREN LaEin s
EF6 | G | FEE | BEmm | SEame | wmm
421 55 8| BT 5.4 14.8] LS
2114 2124 2194 255 =61 Lﬂ_ﬂ_!
98] 173 8.0 -~07 4.1 5.6]

« Sl & i AR N . RS E e L Eo s + £ CORR Y > ADS T = ORI R E G D= A
RUTHRLESOTY. Ylndk (1000&20) ¥10,000 * 2019F IR MG 202 2 A DS RIS A EIC S 2 1 Filos

ELTENEL. SEFBoMTESRxLNEELTSNET. EEORAH - RVl - TEREETLRESOTT. s Y
« FMAEE 2019 3IANS204 2 A0S ENOEREICS 7 FoREOUFECEImERC a2 LT, HI27
FEIEOREEE R EBoTT. 045, 2023828FT Eoim = Fu 2 18R THBL TENET.

I3, HRA Ty ILOREEERELTEDET. « AREICHD LR s aREnET.

« Lop s FAnESE e o mEe T,
EAESHOREREN. B SRSEENRALTEOAHELTHELTED., ERaRR@Em - RSESB0ET.

AR GRE DS ADEE>

OfEn - mEndEn (ToPix) tﬂ!ﬁﬁﬁ!

ommimcr_t?— = ?—arw -f.-waz sy, m5—2)
COHEES : NOMURA-BP]

O : FTEEH“H.:T':'QJR < B AwDhL - BR-2)
CRFIEEN PR - A b - BB AT w22 -5 =y - 2000 F -2 A 1 (A2

m LRSS AOERORFEFICOnTe

OB } ﬁgﬁggilﬂl «éﬁlﬂ'_ P X ﬂTln’Eﬂm &!ﬂ: mjllﬂ. iU!'Fhf F;‘L‘-i‘;‘ }\3!1' ) mm Ilﬂ]llﬂi{.g
I, 1. 1 X 1L -

l . I M EER (TOPIX I (AEA ) l‘l'l‘&!‘ﬂ'{mlﬁ J‘?M'Jmm (TOPIX lﬁﬁié.i'ﬂ EHIIRII-

IE!FﬁT’t'CMHIIJ PXIAILET. ) PXi HEGEEN (T00X) (BUds] ORMEONEE Ganone, Elasensie., m

Eﬁﬁllﬁmﬂm.t. i‘PKL.ttllll‘. RENERENILOTIHES, SESOETE. FERUEREELEnCiE T aL R DI

TEIPX

Dmlﬂﬂm EE%HM- M=), MECITT — 20 s F—4r |-« L5902 (B4, MA—3) « « MSCT-KOKUSAIED (B,
& FAS—A), MSCITH 5t « F—frw b« -f;rﬁw—ll (£, MSCIOMIRLERTY. Hﬁllm'fﬁ'l“. PR
Hm—wmn‘:ﬂhﬂ EIMsCiL. THRNELFOEENLTSRNERLTLET,

ONOMURA-BPIOHA + +  NOMURA-BPIM@CEDGIAM N, BED S Fa1—2rll— UG —FaITILF 4 Mlat CMm LT, &, 1
JFa—Spll— UB—FROILYILT + A0S0, NOMURA-BPIRNOTRE, T8, ANl AAteREYSIEOTEUC.
NOMURA-EPIR@EMU TITDNSBNP Y FFH2AS FHARSHORRER. T EA L —UREERLZHA.

OFTSERREN- 7y OX (RCEE. Ay ZREL - FR—2A] « - FISEERERN- Ty I (RCHE AyZE0 - FIN—-2) 1. FTSE Fixed
Income LLCE £DEEZAN. #HEBENORROESHLEE LS OMEEN TR FHL RS 7y 21 TT. FHIRMIIFTSE Fxed Income
LLCHMEIE T30, 8T 39~ TOMFFTSE Fed Income LLCIHER L TLGETY,

CIFELH S A b s i B AT DA — T =St « Tty #I:I—J'UL e I e e =R} = = [IPEILAL, = $0Lr
EefiE s f o A =T F—0 o Fdryy o IO UL FA =T 7 F (AS—2)) (CCTiR tJ:r.Frf:I EDNT ok
Eih MmN EROLULEAN, BLENCEREY S S8, MESLT ENIGOTED. SN

ﬂ.‘lth‘_'u:’TJ’-—.-fB.—* SR L T T S5 Mmmﬁﬂ}tﬁﬁbfﬂh i, mmmwmurww

Itﬁﬂl«% NEtA. COCWENSTINHEE, T O LSO NI SNE T H*ﬂlgﬂl‘l[‘.‘um&ﬂn. Rrf
F. IPM 3 Mﬁm'ﬂitaﬁmrrmﬂtvm AFTNSMAIL LEERENSESSNEDEY. BEDIT -
?blliﬂMUF—}Mfﬁﬁmrulﬂmﬁﬁ ERNICS ENESNITORMEBRICOUT, IPMOEOERNYT S - Lo — EH R
T-I'HEE#H‘ '-lil'".l. EEEToRD, EREY—4y bA—OEiToE0TacCEdEn, o Rieosiel. SL—2An b TP
.-— ?H i lr‘ulil._ﬂ‘:tuﬁﬂllﬂﬁbﬂt*

P Mesrgan Saumall.ﬂ (o NIPMSLLC] &WFEY) (TERZAY—1) 3 ARCHT SES. SRS Els (SOt 1
EI‘S"{?H EREET) [COUTORE. ERECEENERFELEDA, IRELEEMERER, WU GEHIC DS R s S oL T,
ErR T SR N EER N S DR BTN EEN S TSSO LT, MJ‘J'—H“UMHIEM L R
EEFRETaS BT RN E A, BRI LY —aT0OVSFCOLTORR. ¥—7T4 27, F—7 1 A CmT SRRES RNREER
LVEDA. “uﬂrgﬁﬂiﬁﬂ CE s TRHERTULETH, %ﬁﬁﬂm FENCTRYSMECOVCHR T SEOTILE
BEA, BN ) = SEETED, SOHBRETAT = CRLET,

JPMSLLCTINASD, SIPCDARTY, PMorgandlP Morgan Chase Bank, NA, IPST, 1P Morgan Securities PLC., i 2OMEaithien
BITRREITORCEMTSERTYT,

(4R« Bt St PPRESTIRAR. FTSE Fixed Income LLC )

100.05 2024 4 24 100.05

17/90



0.33% 0.30%
2024 4 24
0.33% 0.30%

0.267%

0.033%

2024 4 24

80

20

18/90

44

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

40



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

2024 4 24
0.06%
3 2025 3 16
150
2024 4 24
0.00825% 0.0075%
0.00825% 0.0075%
100.05 2024 4 24 100.05
0.05 2024 4 24

0.05

0.05 2024 4 24 0.05 1

19/90



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

20.315 ( ( )15.315 5 )
o C )
C ) ( ) 20.315
( 15.315 5 20.315
C ) ( C ) )
2
1 | -
1 2015 12 31
2
NISA
NISA
NISA ETF
15.315 (  15.315 )
o C )

20/90



2024 2

2024 2 29

EDINETOOOO

00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

11,795,487,257 98.02

15,966,680 0.13

— 222,273,340 1.84

12,033,727,277 100.00;

235,003,011 1.95

)

1 UNITEDHEALTH GROUP 13,167 78,369.49  1,031,891,125 75,075.84 988,523,685| 8.21

INC

2 MICROSOFT CORP 13,167 62,371.35 821,243,608 61,431.17 808,864,247| 6.72

3 (GOLDMAN SACHS GROUP 13,167 58,006.44 763,770,839 59,240.43 780,018,750/ 6.48

4 HOME DEPOT 13,167 54,791.14 721,435,012 56,894.49 749,129,864 6.22

5 CATERPILLAR INC DEL 13,167 48,520.26 638,866,265 49,654.80 653,804,820/ 5.43

6 [SALESFORCE INC 13,167 43,983.58 579,131,882 45,166.34 594,705,276| 4.94

7 MCDONALD"™S CORP 13,167 43,980.57 579,092,204 44,476.27 585,619,143| 4.86

8 VISA INC-CLASS A 13,167 41,568.34 547,330,416 43,035.87 566,653,328 4.70
SHARES

9 AMGEN INC 13,167 44,399.43 584,607,369 41,804.89 550,445,095| 4.57

10 TRAVELERS COS INC/THE 13,167 32,229.81 424,370,036 33,210.68 437,285,042 3.63

11 IAMERICAN EXPRESS CO 13,167 31,827.53 419,073,098 32,850.58 432,543,588 3.59

12 BOEING CO 13,167 31,506.60 414,847,451 31,188.68 410,661,481 3.41
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13 HONEYWELL 13,167 29,162.17 383,978,404 29,767.87 391,953,569 3.25
INTERNATIONAL INC
14 INTERNAT IONAL 13,167 27,783.54 365,825,976 27,919.15 367,611,461 3.05
BUSINESS MACHINES
15 JPMORGAN CHASE & CO 13,167 26,352.18 346,979,194 27,780.53 365,786,299 3.03
16 APPLE INC 13,167 28,357.60 373,384,528 27,334.55 359,914,038 2.99
17 AMAZON .COM INC 13,167 26,367.25 347,177,581 26,090.01 343,527,257| 2.85
18 JOHNSON & JOHNSON 13,167 23,564.78 310,277,564 24,340.73 320,494,504] 2.66
19 PROCTER & GAMBLE CO 13,167 23,896.26 314,642,082 24,114.73 317,518,696| 2.63
20 CHEVRON CORP 13,167 23,215.23 305,674,981 22,953.06 302,223,044] 2.51
21 MERCK & CO INC 13,167 19,074.82) 251,158,182 19,314.38 254,312,538 2.11
22 DISNEY (WALT) CO 13,167 16,659.58 219,356,714 16,694.23 219,813,005| 1.82
23 NIKE INC-B 13,167 15,636.53 205,886,225 15,722.41] 207,017,032 1.72
24 3M CORP 13,167 14,036.41 184,817,505 13,780.27] 181,444,923 1.50
25 COCA COLA CO 13,167 9,013.07 118,675,216 9,100.48 119,825,862 0.99
26 ALMART  INC 13,167 8,506.82 112,009,407, 8,982.94 118,278,442 0.98
27 DOW INC 13,167 8,122.61 106,950,533 8,301.91 109,311,341] 0.90
28 CISCO SYSTEMS 13,167 7,521.44 99,034,885 7,241.20 95,344,883| 0.79
29 INTEL CORP 13,167 6,407.99 84,374,072 6,326.63 83,302,781 0.69
30 ERIZON 13,167 6,013.23 79,176,327 6,041.86 79,553,263 0.66
(COMMUNICATIONS
()
1.82
2.51
0.90;
3.41
4.76
5.43
1.72
4.86
2.85
6.22
0.98
0.99
2.63
/ 8.21
4.57
4.77
3.03
4.70
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3.63
3.05
11.66
0.79
2.99
0.69
0.66
3.59
6.48
— — 0.13
98.15
)
DITAVMN g 1,567,345 236,151,871 1,559,720 235,003,011  1.95
(2024 03
)
2024 2 1
1 )
1 (2022 8 10 ) 10,685 10,721 1,914.8800f 1,921.4800 1,916
2 (2023 2 10 ) 8,849 8,922 1,923.8800f 1,939.6800] 1,922.5
3 (2023 8 10 ) 11,613 11,690 1,951.8700f 1,964.8700 1,960
4 (2024 2 10 ) 11,772 11,862 2,083.64000 2,099.5400 2,083
2023 2 8,899 — 1,873.5800 — 1,875
3 9,595 — 1,866.8700] — 1,868
4 9,846 — 1,915.7300 — 1,916.5
5 9,952 — 1,863.8300 — 1,859.5
6 10,623 — 1,921.1400 — 1,922.5
7 11,819 — 1,986.4500 — 1,985
8 12,509 — 1,936.3900 — 1,942
9 11,620 — 1,859.2100 — 1,860
10 10,461 — 1,810.0200 — 1,806.5]
11 10,655 — 1,940.9100 — 1,949.5
12 11,420 — 2,054.0900 — 2,056.5]
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2024 1 11,418 — 2,087.4800, — 2,089
2 12,033 — 2,092.8200 — 2,093.5
1

1 2022 3 16 2022 8 10 6.6000

2 2022 8 11 2023 2 10 15.8000

3 2023 2 11 2023 8 10 13.0000

4 2023 8 11 2024 2 10 15.9000

1 2022 3 16 2022 8 10 3.9

2 2022 8 11 2023 2 10 1.3

3 2023 2 11 2023 8 10 2.1

4 2023 8 11 2024 2 10 7.6

100
2

1 2022 3 16 2022 8 10 5,640,000 60,000 5,580,000
2 2022 8 11 2023 2 10 2,470,000 3,450,000 4,600,000
3 2023 2 11 2023 8 10 2,860,000 1,510,000 5,950,000
4 2023 8 11 2024 2 10 2,880,000 3,180,000 5,650,000
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3 4
(2023 8 10 ) (2024 2 10 )
13,194,049 22,429,937
68,981,816 171,856,569
11,757,934,825 11,703,163,128
5,309,878 9,209,350
60,660 427,655
67,504,443 2,664,251
8,935,700 9,511,095
64,089,636 137,152,485
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128,106,405 126,691,998 1,414,407 231,786,453 232,214,108 427,655
11,701,314,733 11,974,691,435 273,376,702 11,580,746,123 11,752,562,751 171,816,628
11,701,314,733 11,974,691,435 273,376,702]  11,580,746,123 11,752,562,751 171,816,628
274,791,109 171,388,973
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1
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CHEVRON CORP 13,320 154.06] 2,052,079.20]
DOW INC 13,320 53.88 717,681.60
BOEING CO 13,320 209.22] 2,786,810.40]
3M CORP 13,320 93.20 1,241,424 .00
HONEYWELL INTERNATIONAL INC 13,320 193.46] 2,576,887 .20
CATERPILLAR INC DEL 13,320 322.00 4,289,040.00
NIKE INC-B 13,320 103.77] 1,382,216.40
MCDONALD*®S CORP 13,320 291.93] 3,888,507.60)
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PROCTER & GAMBLE CO 13,320 158.64 2,113,084.80

UNITEDHEALTH GROUP INC 13,320 520.09 6,927,598.80

AMGEN  INC 13,320 294.85 3,927,402.00

JOHNSON & JOHNSON 13,320 156..40 2,083,248.00

MERCK & CO INC 13,320 126.61 1,686,445.20)

UPMORGAN CHASE & CO 13,320 174.80 2,328,336.00
ISA INC-CLASS A SHARES 13,320 275.78 3,673,389.60

TRAVELERS COS INC/THE 13,320 213.81 2,847,949.20
INTERNATIONAL BUSINESS MACHINES 13,320 184.36 2,455,675.20
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ETF TR
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0.1% 100. 0%
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2 @) « =)
3 @)
Q)
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