EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

2024 11 22

03-5210-8500

1/87



36

11

34

EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

0120-439-244

https://www. ja-asset.co.jp/

2.2 2.00

0120-439-244

https://www. ja-asset.co.jp/

2/87



2024 11 283

2025

23

EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

0120-439-244

https://www. ja-asset.co.jp/

3/87



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

https://www.toushin.or.jp/

4/87



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

12

5/87



EDINETOOOO
O000000000000000000000O(E12882)
OooOooooOoooooooooboood

77> FOE®
#EHATHOB L EDH=O2EEEORERELSBELET,

77 FOiSeE
B2 nREMBOETEHPRESEITHOEHEOMEERE L LA L2BELTEREITVET,
HBAEocEEc*TEEENS E L, $EokMmisdstis| # T EmSHdRe LT,

BERICH-TIE, SHEEEIE 0B REORHSHA S EEHEONBEEREOMS
BEEELZLICBETEITVWES,

#E T HMESEMIG SOV TIE, RRIE L TSEPS00IEME ME & Lo EMIG & LET
A, REMEPTIRBEEICG LT, ROk ayis| 2HAT 28850 £,

BT-BHNFHIBSICIR. RTEFLBUSHOESIIHML T, RRE L THBPIcHifiE
WG & Y HEETVWET.

PAABRREEFECDVLWTIL. ABTFHY R 70ER*E 0. R LTI<THATOAE
~y DETLET,

MS&P500JEH & 2, XEOSRMASIGI AT LBHNO 5 AR L ARKS00H & RICHE
EhHRMIERTT .

EMOFEHESFICOWT

S&PS00® (LT TS&PSODSEL] L FT, ) (i, S&P Globald—731 T8 55&P Dow Jones Indices LLC (5 F

ISPDJI) ELvvnET, ) ORSTHY, ThEIATAS A2 0EbEeRl Ty F w2050 > RIS
SERTLEYT, Standard & Poor's® 5 & (FS&P*(2, S&P Globald—GEM) T # S 5tandard & Poor's Financial Services
LLC (LLF [S&F] EvinET, ) OfFEEIETT, £%. Dow Jones®zDow Jones Trademark Haldings LLC (8T

[Dow Jones] EuvcET, ) SERBETY. ChoolmiEeiAT 5 54 £ AHSPDIIL., MEENTOIMAEFE
TEHFSfer2dlsdadAlFey e3Pl FEESSHCTAFRAS S hTw T, A7 7> Fit, SPDI,
Dow lones, SEPFHtThTholdiitic L TAaH 49— i, EE FhiaEiRiltzhTonadoTiE%w <,
chsBlERoLFRYE, SO ARES~OEEOENHIZET SV R RELITAT, SAPERoRY, NE. Ei
LT REL R Ed A,

6/87



BEMBAOMBRHE ICOWT

EDINETOOOO
O000000000000000000000O(E12882)
Oooooooooooobooooooad

MEOEREMAIENTELE LTH, BREMHOMEREABATHBOMEEO2EERL L LD
FRTHEHELASSTHY ., 2AU LR B DB TREREEELEEY ELA,

HLEEESAHOEROTEIIFEN, 77 FORBESEEIINT SREERCHNE oo e ELTSI e IlER

LEY.

B LR TEERVELALES, EREHIFLTonIEmME LY £,

LTSN LR - TEEREL A SHES L18E

#2H 1HE 2HE ARk “H

AHECTESINCE.LBS, ZrrFodBRitsglcuET,

2EHEATEY LAERILBSL LR - TREBRYELEN S LR LSS

- R

= b

B8H 16tk 20 gk 4Bk

- MmN == et

1344

i1

ERA

18k 2Bk IRk LBk

ARBITHRH0ETERLEBS, 7y FRER - FRERYELLBSOSMERERFERLTVET,
JGATEY TEERILBSL LR - TEREBRYELEANSTELESS

== WSS

45,0

== b

il ]
LB

EBRZ

Eh L] 1Bk 2Bk IRk 4E ik

B~ HamiE el ZruE

xRAE

1 Bik ik iRk R

ARRICTHRYBOETTHLEES, 77 FREB THEERVELERESOHFEFRENEEHLTVET,

ELOEELTRSEOEDE £ 7 7 - FORXE@EHOED EOMEERETSROOMHERTHY, REOEBE T

Li-tmTizail EdA.

tiRmBEERE X7 P, —fERchEHEOERC ZEA T, hEfERMohRoE RS &

BERALZE-HOERF-AVTWISERSTT.

7/87



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

FIEEHIR
HRA~ORETSICIE, SIBRERTELA,
ARBEE~OBRETSICEIBERITELA,
FURTF 2 TOERE~y VEMIZRTEL £€ A,

SECAH R

HBF2A220 (FBOBSREVEXER) CEEERECRSFNGE I UVCHEE it ESHZE
T. ) FOEELSENSHEL L. sESHIE. FRIL L TERSH A REMTBKE, HREEF
FBMRELTRELEY, L LoEHR@EI LHOGSICE, 2EZIThLVIELBYET,

HEROGESOXLVELUEFOESHIOVLWTRITILOTESY FEA.
¥k, H7 7 FRECMECORELZEET S0, REOFERETHhEVWESEHY T,

HEEHRE - THEPRFCL TR, tEoL S BAVTELVWEESFHY T,

2020 19
2020
2020 12
2023

ERE
(EBiEEi)

I
BE-BREOMYE ;
L*ﬁr:nuféﬂﬂl Eﬁ&iﬂﬁ%ﬂ[ imlmﬁm

it [ it

ZE -
(B3 IE#m

=
4
T na

CERE> RRDES AT TR MR SH (BREH)

(TR FER 2 o0 R E
FEHERELS LV ERRSEOHER
FFFAFORE §

CHESH>
DI7FORBROBREL BEE LU —BRAORTOMRD B
PERRESIVTRREROEH
RS RE. MiRES LU -AREEOLLL §

ﬂ[ L3 I ik
B A

(BHE) MRFE £
HES ]ﬂ e

M bobik
L b Wil

CERFE>»=HEERRERTHEIST(BRESE) (BEEERs XM B FhALF 8T
AHERE O RE -T2 5
FEDER-EIEEAN~0ED

8/87



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

2024 30
1,466
1993 28
10
10 13
1996 20
30
10
2000 10
2007 30
19,551 66.66
9,779 33.34
19,550
9,778
66.66

33.34

9/87



10

11
12

13

14

15

16

17

18
19

22

23

11

16

24

15

10/87

EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

20

13

12

10

18

19

20



15

20

21
22

23

18

18

15

EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

14

16
14

22 22
13 18 13.

15
13 18 13

14 14 15

14

11/87



EDINETOOOO

00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

ERME-HHOEE L—Fo |
APCOMERIX
WATEREOEE ELEA~BESLET,
EEAAS—LEABER. AT EF) -
BEUTEEHEEE R HLEE
HEE=iE
BEA—F74HUFERS (APC) —>
[ BAHEEDRE HKI2 ]' = PP —
BN~ TIET.
R—bk74F O
| s |
TFLETR— Jc-—l bl—%—IZk% | ‘ﬁ_
&SRR OHE B OMIT <:| .
kL LASA T A
REH—FT+ A BRETORTE B ER S SmoRoEEIN—T
@l BUTFOFTR—Sr—ARAARBAE T DL, LTS TR,
LT, N ER%
100
85
10
10

22

12/87



40

16

100 20

100

20

13/87

EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

16



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

100

236
341
100 10
22
28
28

28

23

24

10 20

14/87



21

19

25

27

15/87

26

EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad



20

130

17

32

33

86

31

879

16/87

42

EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

100 50



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

17/87



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

37

18/87



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

EE 1R

Y77 FOFREEERU
SEEBRREEMBEOES

77 FEDRRNEGRESIFALD
fiEE o thEe

40003 | 160 1600
Ja00 [ 1400% 1400

[ | ESt]

1XTs
BoE M 1% 1200 QR
5,000 [ 10 100 < e
00 Bo% afirs
W% GLI%
15000 1 ER0% a0 =T
R000G A [ 5T Y
& 000 - a & el e g X0 15.3% G
50032 Y 2o 0irs o TR :
il — 0re AR Plose [ o
oF v s oS Qs . 3 ]
]I | : - T Sin 43%
s 0% ) 338
T oA (S P . 5% 124% 1%
— SRR W E RS (W) - . TRLY
& iy
LM NEROFI0N  AFIEICH  MIEWI0M  HIRTIOM HZ2reF 2E2 R ERIE [sE2a ] AN FREAR

#2019 10 ~2024 9 S EM e S AR H T SH
HIFHOBEERFAEEESRLNESOEEIC

20194100 ~2024 69 A 5RO F A KIS 15 R oMk E
R - @/k - BE A7 FRUEERSBRESF FREC20T

WTETRLELOTT,

2N, A7 v FOSgREEFEIC2VLTE,. BEHE
FTRHEECIEROAELERLTHVET,

7 r e FOERBREE, Mo emes
LtbtomeL LTHEL-SREEESREEEAT
LETOT, EREOANFECETCTHELER
HEREL RGBS YRUZT,

* ORI SR L. Mo SRS EmSEL
bLOEANLCHELEEEERS R TS
TOT, EEOLEEEE ERTSESTRYET,

RTL, 77 rFEREMnB#Er AT CEMICHEBTER LS
LA OTT,

*hd, G777 FOSMBEELC2GTIE, BT H BT EEEG
EROREETLTHYET,

S TREESSEAMNY 7 r» FORBEEREEEY T2 A,

*UT P FOEMBEER, HolpoailErEEEL-LoL &k
LTHELREMBSSES REZ ATV ITOT, ROl
HEOGTHEL-EMBRERL RGBSRy 24,

SRS T AOER
B & :ESAATOPX
Foolk B B MSCI aF e - o T P A (RIS,
HEBE MO v = vy b A »TFr?a (BHAS,

Eb s — )
H & @ W : NOMURA-BPI [
%l W FTSE HRERS 7y 2 A (BCBE. As—2A)
B M E W FTSE IRMEREE A 7y (Eea=2)

(i) ARG, SE~v YL Lo L3RRENELT. RBNLTEY
iy

Fs—A)

2L TOPIXO MRS B U ER SR SARS AR, Balait ) P XES RS ) P XENoREss (T

[JPX] EvnET, ) oMAMHETHY, HMoil:l, HEosk, RS YERCHT2T~Tol - /2
EUVEESICEI MR EMNECHTE T ~TolPE ) P XN L T, )P X EiEsSofEE oy 2iadkobis,
WX EEEICE L, AFERGESA. FEAE, P XCL VRS SEXEESSASbOTELDS, FAHOBE,
Bl R R EET 20 A MEICH LT ) PXEREEAVWESA,

INOMURA-BPIEIN | 25FH 7« F UH—FELIXH AT RIS LR LTV SEMT. £omensH
EREE WL BT, S, Wi, SRS yF e P AEAGTITHRABEETE Y- EACHL—-NTFERLES
Aoy

IMSCl a& 8 - f2FodR]. IMSCIZv—¥ ¥ - w—0rob - A-Fod2] iE MSCI Incd B5E L AR
T, AT SEFNED T OENE M ERE T <TMSC Inc WS L ET,

[FTSE U REHAS »Fo o2 <% ). (FTSERMNEGEEMNA »F v 2] if. FTSE Fixed Income LLCIZ ki)
WEERTSINEA »F» 2 2TT, [EEiE FTSE Fixed Income LLC @i E TR Y, BEIICETF AT ~ToEliz
FTSE Fixed Income LLC #45 L T 3T,

s =S —

19/87



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

2.20 2.00

0120-439-244

https://www. ja-asset.co.jp/

0.88 0.80

0.47 0.30% 0.03 0.80

0.0033
0.003

20/87



o
15.315
o
20.315 15.315
2013 2037 12 31
o
2013 2037 12 31

21/87

EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

20.315

0.315

15.315 15.315

0.315



EDINETOOOO
O000000000000000000000O(E12882)
Oooooooooooobooooooad

R G5 B BT HFD A CE>

< AEMFERT >

Frlitd: 20007 R SEETE: 12,00079
AR AR - 10,0007

AEED AEED REED
(R EREE (R
A < B < C
10,0007 10,0005 10,0007
\, X
A SRR B St En oglb - Ll e
10,000F 11,000/ 12 000F

i PRIISETE A —UETEY, SEREs LRSS SN R TIAOTIIRVEY A,

2024 30

22/87



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

EBEWEE: 77 FOBESRE

EROEERSEBEROSERM (202320238 ~2024=F2822A) o813 Y7 7> FoEE
BE (FFERE) LToRYTT,

CHEATERAOLE @xofefAoLE

0.89% 0.88% 0.01%

AR DM WA b o A RAOEE (RAE LT, WARERE, BNESRERARUIEESNGIRER ) %,
Wk OB EM ORI R OTARMEN (10N7%Y) 2RCANTRLARERSE (52) TT,
ENEAAROREL. HRENOTHESE (SEE IR,

23/87



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

2024 9 30
1,398,930,397 54.75
( ) — 1,156,425,873 45 .25
( ) 2,555,356,270 100.00
5,042,169,186 197.32
)
[ 759,277,802 29.71
)
(H (H (H () ) ()
800,000,000 99.92 799,420,000 99.9] 799,065,266 —] 2025/5/20|31.27|
300,000,000 99.98 299,961,000 99.99 299,947,331 —12024/10/10/11.74]
300,000,000 99.99 299,987,400 99.97] 299,917,800 —1 2025/1/20/11.74]
54 .75
54 .75

24187



EDINETOOOO

00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

S&P MIN 2412 122 34,777,025 4,963,724,778 35,326,625 5,042,169,186( 197.32
)
5,343,200.00] 769,236,710 759,277,802 29.71
()

1
1 (2021 2 22 ) 1,153,777,106 1,153,777,106 23,712 23,712
2 (2022 2 22 ) 1,923,117,046 1,923,117,046 28,998 28,998
3 (2023 2 22 ) 1,658,957,004 1,658,957,004 22,186 22,186
4 (2024 2 22 ) 2,243,133,858 2,243,133,858 31,028 31,028
2023 9 1,867,736,680 — 24,202 —
10 1,755,598, 746 — 22,481 —
11 2,020,818,681 — 26,592 —
12 2,167,470,957 — 29,140 —
2024 1 2,222,313,730] — 30,514 —
2 2,289,544 ,655 — 32,066 —
3 2,414,264 ,656) — 34,102 —
4 2,156,907,054 — 31,993 —
5 2,220,501,052 — 33,182 —
6 2,424,723,480, — 36,080 —
7 2,331,359,064 — 35,077, —
8 2,429,393,460] — 36,762 —
9 2,555,356,270] — 38,286 —

1
1 2020 3 12 2021 2 22 0
2 2021 2 23 2022 2 22 0
3 2022 2 23 2023 2 22 0
4 2023 2 23 2024 2 22 0

25/87



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

1 2020 3 12 2021 2 22 137.1
2 2021 2 23 2022 2 22 22.3
3 2022 2 23 2023 2 22 23.95
4 2023 2 23 2024 2 22 39.9
5 2024 2 23 2024 8 22 20.0
)
100
1 2020 3 12 2021 2 22 839,127,466 352,542,999 486,584,467
2 2021 2 23 2022 2 22 579,436,499 402,825,165 663,195,801
3 2022 2 23 2023 2 22 331,845,603 247,289,671 747,751,733
4 2023 2 23 2024 2 22 225,216,296 250,022,391 722,945,638
5 2024 2 23 2024 8 22 67,425,924 134,393,453 655,978,109
()1

26/87



2024

HE(RE - HREDHER

'D-mlFi.- (ﬁEl:rJa.sw
12000 3,000
30,000 2506
25000 2.00:0
2000 1.5040
15,000 BRESE () 108
o000 ® 0 mess=== SRESTSRERER (i 0]
RiEl (T
S.000
2020EIH J020ENZH 2021=9H 2O22FEEH 223=E3H 0Z3FELZH 2024F9H
o SECE AR A A, KRR EEmEEL TRH,
FELREOIKR

NZAM:-LsiLyy HKEHESIL2EIL (SEP500)

BE ORI LR
WEOCEM

FEI s 1000
REREE I 1973
sHALRE, FreFoRBEERICHTLIRETT.
S IBEEENE, 3—0-- 00—, CP, CD, KO, RLTEHNIIRET,
 BiE M S RE d, [TS&PSOOHRMES) T,

FRNEEE DS

140.0%,
120.0%
100.0%

BOLO%

| g 116.6%

63.5%

GO.0%
40.0%
20.0%

0.0%

- 20.0%
-40L0%
-B0.0%
20154 20184 MATEE 20184 201%:E 20208 20218

« 77 FOUREERE, RENakEEERBELTHEH.
AT iR FT=ESH Y EEA.

EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

2024E9F RHIE
SEDHEE
RAR A8
1M 202152 A 22E o
288 20224E2A 228 o
3M 202352A228 ar
4 202452228 oF
I E S it om
«SEITOT—fiE, VROSSG, ')
Mo arsiTT,
/TE  314%

~41.1%
022 20234 M244p

20205 EE (3R128) OFEXRFTOMNERE, WUFESFMr o ERERFRLERE ZTD

HEEE ST,

I T FOERAENREH  ETEEORSMTHY, GROEFANRENETILOTEL U EEA,
HuiFOEREE L, BRDEst Ty P TR AV FOFE LRV TIMENEITET,

27187



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

30

28/87



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

2.20 2.00

0120-439-244

https://www. ja-asset.co.jp/

0120-439-244

https://www. ja-asset.co.jp/

30

29/87



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

0120-439-244

https://www.ja-asset.co.jp/

27

30/87



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

0120-439-244

https://www. ja-asset.co.jp/

46
50

36

23 22

2021 22

46

10

31/87

47 48



47

48

50

47

51

16

32/87

EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

51

51

51



24

24

55

57

33/87

49

EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

24



10

34/87

10

EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

10



15

45

52
45

51
18

42

35/87

EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

46

42

41



@

¢))

23

12

59

2024

2

133 )

22

193

36/87

PwC Japan

EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

38

4 2023 2



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

3 4
2023 2 22 2024 2 22

= 13,450
1,205,338,135 1,657,756,962
35,817,974 272,903,867
100,082,000 -
353,623,896 336,732,317
1,694,862,005 2,267,406,596
1,694,862,005 2,267,406,596
24,097,342 11,192,181
3,424,800 384,400
1,377,179 3,589,470
260,682 339,097
6,690,722 8,703,475
535 141
53,741 63,974
35,905,001 24,272,738
35,905,001 24,272,738
747,751,733 722,945,638
911,205,271 1,520,188,220
204,741,846 467,015,853
1,658,957,004 2,243,133,858
1,658,957,004 2,243,133,858
1,694,862,005 2,267,406,596

37/87



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

3 4

2022 2 23 2023 2 23

2023 2 22 2024 2 22
19,843 20,938
380,667,263 727,716,447
31,516,686 63,925,834
9,376,156 24,097,559
402,827,636 687,867,234
310,080 498,285
538,639 641,052
13,825,032 16,453,672
765,100 121,951
15,438,851 17,714,960
418,266,487 670,152,274
418,266,487 670,152,274
418,266,487 670,152,274
57,947,919 91,312,557
1,259,921,245 911,205,271
468,321,340 343,495,340
468,321,340 343,495,340
456,718,746 313,352,108
456,718,746 313,352,108
911,205,271 1,520,188,220

38/87



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

12 133

60 61

2023 2 22 2024 2 22

39/87



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

3 4
2023 2 22 2024 2 22
663,195,801 747,751,733
331,845,603 225,216,296
247,289,671 250,022,391
747,751,733 722,945,638
2.2186 3.1028
) (22,186 ) (31,028 )
3 4
2022 2 23 2023 2 23
2023 2 22 2024 2 22
0 19,757,508
0
300,251,012
706,463,425 1,053,172,367
204,741,846 147,007,333
911,205,271
12,185.93 1,520,188,220

21,027.70

40/87



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

2022 2 23 2023 2 23
2023 2 22 2024 2 22

41/87



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

2023 2 22 2024 2 22

42/87



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

)
2023 2 22
1
3,378,040,680 3,404,366,752 26,326,072
3,378,040,680 3,404,366,752 26,326,072
2024 2 22
1
4,240,858,005 4,513,112,625 272,254,620
4,240,858,005 4,513,112,625 272,254,620

43/87



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

3 2023 2 22

1
364,098,260 378,703,700 14,605,440
364,098,260 378,703,700 14,605,440
4 2024 2 22
1
594,900,634 605,443,568 10,542,934
594,900,634 605,443,568 10,542,934

44/87



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

45/87



€y

)

23

52

2024

8

38

22

EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

38 3 57 2
12 133 )
193 2 1 2024 2

PwC Japan

46/87



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

2024 2 22 2024 8 22
13,450 13,255
1,657,756,962 446,748,021
= 1,298,914,200
272,903,867 138,050,452
= 419,540
- 2,790
336,732,317 574,479,033
2,267,406,596 2,458,627,291
2,267,406,596 2,458,627,291
11,192,181 1,790,736
384,400 =
3,589,470 5,131,282
339,097 378,912
8,703,475 9,725,270
141 =
63,974 37,828
24,272,738 17,064,028
24,272,738 17,064,028
722,945,638 655,978,109
1,520,188,220 1,785,585,154
467,015,853 383,432,322
2,243,133,858 2,441,563,263
2,243,133,858 2,441,563,263
2,267,406,596 2,458,627,291

47/87



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

2023 2 23 2024 2 23

2023 8 22 2024 8 22
2,909 425,437
= 567,970
300,609,068 415,212,018
35,868,060 109,912
11,595,850 14,131,900
276,339,767 429,091,473
309,244 7,662
301,955 378,912
7,750,197 9,725,270
77,431 48,729
8,438,827 10,160,573
267,900,940 418,930,900
267,900,940 418,930,900
267,900,940 418,930,900
30,778,556 35,497,329
911,205,271 1,520,188,220
198,382,288 165,951,367
198,382,288 165,951,367
156,123,263 283,988,004
156,123,263 283,988,004
1,190,586,680 1,785,585,154

48/87



EDINETOOOO

00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

60

61

12

133

2024

2 22

2024

8 22

747,751,733

722,945,638

225,216,296

67,425,924

250,022,391

134,393,453

722,945,638

655,978,109

3.1028
(31,028 )

3.7220
(37,220 )

49/87



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

2024

2

22

2024 8 22

50/87



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

2024 2

22

4,240,858,005

4,513,112,625

272,254,620

4,240,858,005

4,513,112,625

272,254,620

2024

8

22

4,768,575,540

4,880,966,564

112,391,024

4,768,575,540

4,880,966,564

112,391,024

51/87




EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

2024 2 22
1
594,900,634 605,443,568 10,542,934
594,900,634 605,443,568 10,542,934
2024 8 22
1
709,827,289 685,958,597 23,868,692
709,827,289 685,958,597 23,868,692

52/87



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

2024 9 30

8,303,280,056

5,747,923,786

2,555,356,270

667,442,295

38,286

53/87



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

54/87



2024 30
1,466
92,330 92,328
29,330 29,328
2021 9,072
2021 1,953,600,000

10

55/87

EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

1,466



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

2024 30
247 3,578,558
68 264,557
315 3,843,115

56/87



59

31

19 8 6

193

2 1
EY

57/87

EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

38

52

2023 4 1 2024 3



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

2023 3 31 2024 3 31
18,266,544 18,932,059
100,000 100,000
1,000,000
344,367 486,689
1,872,978 1,872,842
2,021,600 2,465,487
982,868 778,017
188
42,838 76,272
24,631,387 24,711,369
812,781 790,471
578,104 563,553
234,676 226,917
5,599 4,929
3,205 2,534
2,394 2,394
1,663,601 1,510,178
645,029 705,848
493,713 367,019
6,563 7,346
6,700 6,700
511,594 423,264
2,481,982 2,305,579
27,113,369 27,016,949

58/87



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

2023 3 31 2024 3 31

1,060,990 954,088

1,327,197 1,425,701
13 13
3,132 3,132
331,839 344,712
982,867 1,068,239
9,343 9,603

260,450 271,162

2,638,545 1,627,180

572,179 152,836

390,393 441,655

6,249,758 4,872,626

284,250 321,281

18,800 28,500

303,050 349,781

6,552,808 5,222,407

1,466,400 1,466,400
366,600 366,600
18,665,225 19,844,054
8,538,121 8,538,121
10,127,103 11,305,932

19,031,825 20,210,654

20,498,225 21,677,054

62,336 117,488

62,336 117,488

20,560,561 21,794,542

27,113,369 27,016,949

59/87



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

2022 4 1 2023 4 1
2023 3 31 2024 3 31

8,014,624 7,930,871

7,559,541 8,360,110

9,671,667 8,342,763

25,245,832 24,633,744

1,267,282 1,347,902

32,905 86,891

1,227,550 1,394,550
1,180,041 1,340,904
44,166 50,178
3,343 3,467

403,233 426,485

3,997,416 3,886,146

177,368 202,297
59,900 63,931
65,113 73,495
19,108 18,309
2,252 2,156
30,993 44,404

7,105,757 7,344,273

2,680,109 2,854,618
104,475 104,382
275
1,803,065 1,861,664
373,174 436,683
390,393 441,912
9,000 9,700

336,941 361,825

14,008 12,822

60,965 87,097

219,965 202,480

271,157 431,035

700
96,457 113,823
154,811 103,935
128,053

771,484 677,733

381,294 417,134

5,115,950 5,262,506

13,024,124 12,026,964

60/87




EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

2022 4 1 2023 4 1
2023 3 31 2024 3 31

24,564 66,806
1,358 433
90 105
8,036 164

618
92 1,572
34,760 69,082

373

2,105
10,042 312
12,521 312
13,046,364 12,095,733
25,679 737
17,814
25,679 18,551
13,020,684 12,077,181
4,114,491 3,612,954
120,567 63,989
3,993,923 3,676,944
9,026,760 8,400,237

61/87




EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

2022 4 2023 3 31 )
1,466,400 74,040 8,538,121 6,964,514 15,576,675 17,043,075
5,571,611 5,571,611 5,571,611
292,560 292,560 — —
9,026,760 9,026,760 9,026,760
— 292,560 — 3,162,589 3,455,149 3,455,149
1,466,400 366,600 8,538,121 10,127,103 19,031,825 20,498,225
71,798 71,798 17,114,873
5,571,611
9,026,760
9,461 9,461 9,461
9,461 9,461 3,445,687
62,336 62,336 20,560,561

62/87




EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

( 2023 4 2024 3 31 )
(
1,466,400 366,600 8,538,121 10,127,103 19,031,825 20,498,225
7,221,408 7,221,408 7,221,408
8,400,237 8,400,237 8,400,237
)
— — — 1,178,829 1,178,829 1,178,829
1,466,400 366,600 8,538,121 11,305,932 20,210,654 21,677,054
(
62,336 62,336 20,560,561
7,221,408
8,400,237
) 55,151 55,151 55,151
55,151 55,151 1,233,980
117,488 117,488 21,794,542

63/87



10

EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

2016 4 1

29 2020 3 31
30 2021 3 26

64/87



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

2023 3 31 2024 3 31
18,065,313 18,671,963
1,548,805 1,593,256
894,529 609,237
239,244 18,579
148,081 204,430
387,326 223,009

2022 4 1 2023 4 1

2023 3 31 2024 3 31
15,413,517 12,563,442

186

25,679 737

65/87



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

2022 4 1 2023 3 31
29,328 29,328
1 1
1 1
29,330 29,330
1
1
2022 6 27 4,916,947 4,916,947 | 2022 3 31 2022 6 28
654,664 654,664 | 2022 3 31 2022 6 28
2
1
2023 6 26 6,401,056 6,401,056 | 2023 3 31 2023 6 27
820,352 820,352 | 2023 3 31 2023 6 27

66/87




EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

2023 4 1 2024 3 31
29,328 29,328
1 1
1 1
29,330 29,330
1
1
2023 6 26 6,401,056 6,401,056 | 2023 3 31 2023 6 27
820,352 820,352 | 2023 3 31 2023 6 27
2
1
2024 6 24 5,916,455 5,916,455 | 2024 3 31 2024 6 25
803,734 803,734 | 2024 3 31 2024 6 25
2023 3 31 2024 3 31

67/87



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

2023 3 31
@
*1 643,342 643,342
@
(*2) 1,000,000 999,925 75
1,643,342 1,643,267 75
*1 1
1,687
*2 1
2024 3 31
€H)
*1 704,161 704,161
@
704,161 704,161
*1 1
1,687
3
1
2 1

68/87



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

@
1 2 3
704,161 704,161
704,161 704,161
2
@)
(2023 3 31 )

1 1 5 5 10 10
18,266,544

1,872,978

2,021,600

982,868
105,317 55,660
1,000,000
24,143,992 105,317 55,660
(2024 3 31 )

1 1 5 5 10 10
18,932,059

1,872,842

2,465,487

778,017
140,214

24,048,407 140,214

69/87



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

2023 3 31
2024 3 31
2023 3 31
1,000,000 999,925 75
1,000,000 999,925 75
1,000,000 999,925 75
2024 3 31
2023 3 31
524,473 410,805 113,668
524,473 410,805 113,668
118,869 142,690 23,820
118,869 142,690 23,820
643,342 553,495 89,847
50%
50% 70%
2024 3 31
587,603 400,805 186,798
587,603 400,805 186,798
116,557 134,016 17,458
116,557 134,016 17,458
704,161 534,821 169,339
17,814

50%
50% 70%

70/87



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

2022 4 1 2023 3 31
54,000 8,036
54,000 8,036
2023 4 1 2024 3 31
10,164 164
10,164 164
2023 3 31

2024 3 31

71/87



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

1)
2022 4 1 2023 4 1
2023 3 31 2024 3 31
240,550 284,250
45,110 50,391
1,410 13,360
284,250 321,281
)
2023 3 31 2024 3 31
284,250 321,281
284,250 321,281
284,250 321,281
284,250 321,281
3)
2022 4 1 2023 4 1
2023 3 31 2024 3 31
45,110 50,391

72187




EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

2023 3 31 2024 3 31

78,112 129,397
30,554 1,714

74,687
2,591 2,591
1,395 1,395
619 5,300
119,538 135,235
5,756 8,726
87,037 98,376
- 5,454
7,293 5,345
127,691 83,444
11,122 3,479
546,399 480,462
546,399 480,462
34,805 57,197
34,805 57,197
511,594 423,264

100 5 100 5

73/87



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

2022 4 1 2023 4 1
2023 3 31 2024 3 31

74187



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

]
2022 4 1 2023 3 31
2023 4 1 2024 3 31
]
2022 4 1 2023 3 31
€))
23,537,958 1,707,874 25,245,832
@

16,103,493

2,486,311

75187



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

2023 4 1 2024 3 31
@
21,763,842 2,869,902 24,633,744
&)
13,144,143
2,259,461
2022 4 1 2023 31
2023 4 1 2024 31
]
2022 4 1 2023 31
2023 4 1 2024 31
2022 4 1 2023 31
2023 4 1 2024 31

76/87



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

2022 4 1 2023 3 31
( )
( )
4,040,198 5,822,158 1,548,805
66.66%
«D
9,591,359 894,529
«D
2023 4 1 2024 3 31
( )
( )
4,040,198 4,374,116 1,593,256
66.66%
«D
8,189,326 609,237
(D

77187



EDINETOOOO

00000000 O00D0bDO000DO0OdnooEL2882)

Ooooooooooooooooooad

2022 4 1 2023 4 1

2023 3 31 2024 3 31
345,775 28 347,655 80

2023 3 31 2024 3 31

20,560,561 21,794,542
10,419,663 11,598,492
9,026,760 8,400,237
1,392,902 3,198,255
10,140,897 10,196,049
29,328 29,328

2022 4 1 2023 4 1

2023 3 31 2024 3 31
9,026,760 8,400,237
9,026,760 8,400,237
9,026,760 8,400,237
29,328 29,328

78/87



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

79/87



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

2024
342,037
2024
51,000
(
2024
SBI 54,323
19,495
13,195
11,945
au 7,196

80/87



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

81/87



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

82/87



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

83/87



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

2024 5 8

PwC Japan

193 21
2023 2 23 2024 2 22

2024 2 22

84/87



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

2 XBRL

85/87



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

2024 11 8

PwC Japan

193 21
2024 2 23 2024 8 22

2024 8 22
2024 2 23 2024 8 22

86/87



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

2 XBRL

87/87



	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
	（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
	ＮＺＡＭ・レバレッジ米国株式２倍ブル（Ｓ＆Ｐ５００）
	（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

	中間財務諸表
	ＮＺＡＭ・レバレッジ米国株式２倍ブル（Ｓ＆Ｐ５００）
	（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


	２ファンドの現況
	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

