EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

2025 9 22

03-5290-3400

3,000

1/78



EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

3,000

CBOE ( )

2/78



0120-69-5432 (
https://www.sompo-am.co. jp/

2025 9 23 2026 3 19

0120-69-5432 (
https://www.sompo-am.co.-jp/

3/78

3.3

EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

3.0



EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

4/78



3,000

EDINETOOOO
Ooooooooooooooooonn(eEeL2434)
Ooooooooooooooooooad

12

5/78




EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Oooooooooooooooooaod

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

6/78



EDINETOOOO
O00OO00O000000000000000(E12434)
Oooooooooooobooooooad

@ 77vroBEN
ERMEONRBNAMEERCEEANELET.

@ 77V R0t

@ FREME T VI PAFTU—HEI DN T+ —IVAEEZ TS
CET WEEVEIDPRINGREEBELET,
OIPvR AT« JPu XA TERALET,

s FREBR L EFLAF v U— MBS 7 7o F (BSHBERELE) . ELUTSOMPOYR—T—I
YH=—TruF EXELENRESILEYT. FEELT. T¥ESEILIFPLFrU—HETZFPVE
(EREREETELE) ~0EREEEEAICREET.

TREMETLE AR —EHED P UF EEEMERETERELCENWTR. VY IF - Jzn
ZILGIRRT S TREHDA ILEFLAF U, oUy— (BE) EERTSEEHATY S
Ha|*&iTUET. A BRAX7y 7RSI &ERIC. b EoEBLtMSCERLET.

#ESRMITy THSIE R, ENCHREEESELTWECES. BFA (0 SR ) -0l T &N E LS H0I.
HRRED/ (74— ARRFESA7Y TENERETSCET. FRNCERET-TLSOLANOERMEE
FETEL[E|MCETH.

CRE#HATLEPLFvU—8RE,(ICDWT

®SEPS00EHERBEL L LB T Vb - AT 3V ERHATICEILED. FUEFPLA
(FT72avH) ERML. EENCREEWTTSCEEBIBLET,

<Tyb - AT avOFEPER >

o Jyk-F T3 R BEOMHE (RATE@BEFEINET) TREE(NREE)
ETmAMELTY.

e A7 a5 AETDLOTRELBHERRISCLHHRATT.,
o ubk A T3 DFEOFR MEiE LTI LEPLIFTaH) ERITHDET.

sfffL. Fyb-AT7avORPHIC. REEMEAENTEGERE TE -85,
Tub-AFavOROFICEVT. BENRELEY,

Ty A Jam i b M

ROF HULF

778



EDINETOOOO
O00OO00O000000000000000(E12434)

Oooooooooooobooooooad

| FPEEHRR TLEPLFPU—8BE[CDWNT

SEMBELENTEMEN BRI LB T vh - A7V 2RICEYTORTAHILT.
VAODAMERENGNEBTEENET.

FFEMTSTVE - AT avOEHEETOREIL. RRIELT 5 ERBLAELET.

- AMEETOMMY 5 ERELUAN ORFTESNIEREFEVETITEESOLS
Fub s AT ENNICEE TS TS EMEL. CORMFOA T/a ERL
THIEILED DENLTLUEPLOBBEEBLET.

> EFRTTEEBEEROUASEICSHhETRELET,

o UHBEI FRTVE - ATV ERALETH. TOEFITE@ERICOLTIE. BEN
REHLEFAEANTBRELREL. EEERHFFMTNZIMIENICRELET.

HBOUAIEICSHETHATEEREHEIECET. BHETECLSREETEL
Ic<<THCEEBELET.

O EEVEEEHDH. ATV DEE LOTHFERETF)DSEHIE. REEHKKTL
SPLFYU-HEBRIPYF (EEMEEAEARLE) OMRERBEORN 26LLET,

FOIHHEBROBRER. F T30 0RE LOTE (BETE) OSHHIMEEREE
BETH2EScoEBTHA 28LeDET.

SEPSO0ERMOA 73y BHMBETORME D A/

#A 73 REIED
SEPSODIERE
#15’ av BB
AT - 4 OIEE A R
"' et !IHFFE b= =
i i
A3 EIE FT7La WIEE

= ;E;;J:nbrmmi P = FLEFPLGORE

SEPSOOHEEA o JLE=FLaoHE
CE=D wrredsrgcu-r P | BUGTEHEE FTE3HH0
s (# 7 av AN 0 ERE - ERTRES T av ik
EXAVIAYORBEHER. F 72 BPEHOSEPS0EROETEREEHLETY, SEERNTH® > TH. S&P5S00
ERN TFTEYESEETE. A avECRERYREL . ERGHY TETZ2E EEYR0ET.,

LRERBLETAA-ITHD. FEOEAARETESHILVIRITILOTREDEL A,

8/78



EDINETOOOO
O00OO00O000000000000000(E12434)
Oooooooooooobooooooad

VO IT-IxRIICDOWT
T TF DT RI T I =T E T E15, 73581 —0(#2599E5,016 @A) D EH 8 ik
DEMTIL—TTT.HtR62HEIC119, 0008 EBIZHBEHLTVWET.

S RBETRE.JO-—NINFFrr+AELUT70— 1Ly Y ERMETZVYIT V1%
SILOEBEICE>TERERML TSN, PUFPAE$MEODH 2T . JO0—/ULRYrI—0%
BUOTEESTICHIIEEOSVY U a—23 v EBHULTVWETD,

(2024£FF12AFRE)

S&PS500{ERICOWVT

SE&PS50018MIZ.S&PHF - J3—V A A YT v IALLCHRRLT VLS KE O RN G kiE
BT T . 22 —3—DFHISIFR. NASDAQIC LB L TL e H S RV KBRS 005E
OHFHEBRCHHENARMEERNEFSRE@HERTY.
HAOEBEAROEFAEMENET I FI—2LLTELLF BTN TLET.

—

@ BBTHUZYIBENTT.

OEHEANHAREER. BRERARATYTREICEFSRERHA T L PLFrU—#EIO
Us—2 (R B THOHELD0 . [HBEERDIAVIREENET.

HE&#n. mRBnSEcLoTiR. ERRoL S EREY TERVBS A ENET,

2023 12 21

9/78



(

(

(

EDINETOOOO

00000000 O0000O00000O0dnEL2434)

Ooooooooooooooooooad

SN e R R
BRMFELES EEUMBIHR
A nE
3 i - SLPSOOHE B 2R
x| amaxouers (e on
pRe | m— RERLTILET L -t ;&;ﬂfﬁ;} o=
®EE |\ | reymmorar [N BEDHENL RS
HEEW s
'R
SOMPOTHR—T—II
TH=J7uE % Brateny
2
F7uF
*$EHXTLIT7LF Y —BRIFF
I
Ehen ﬁ Zitei
SOMPOTFHubTRUAv TS % * SBUFMEREBT®RIEH
(ERMEOERAEES) ® (ERMEOTERES)
s - EERSESH
SEROBE-EE-MT 288 # BETAS—FSAHERBTESH

.

S

(RESORE. —BROFORLHBHIT.
—BRHESOELLE)

IRV,

BERE(REE)

)

)

)

10/78



(

(

(

EDINETOOOO

00000000 O0000O00000O0dnEL2434)

Ooooooooooooooooooad

) 1,550 2025 6
)

1986 2 25

1987 2 20

1987 9

1991 6

1998 1 1

1998 3 3

1998 3 31

2002 7 1

2007 9 30

2010 10 1

2020 4 1
) 2025 6

26 24,085 100.0
)
)

~
o/ o/

11/78



10

12/78

11

14

14

EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad



EDINETOOOO
O00OO00O000000000000000(E12434)
Oooooooooooobooooooad

FERENRDEBEEAIAFOME

& FEHL IS PLF -7 7 (EISRBREELE)
e & EMELEEEEEERT)

x = 3 Fra < - -
s EBEAYE FNZYATROENEROERFEEERANRCL. ATNIXATEERENT

AT FRSIARTHETI A7y 7R | EXTEHSINEELET.

s AT TR AOIEEE U T VY IF U RSN ER TSR ERE T L EFLF
U—#BE0 (D —R U/ AICEH T SRERRTBELET.

EERT I LEPLECU—ERE, SAPS00EHO @ Ty ke T av EREL.EE
LeadZyay - JL=PLOREBEEELET. BT TV - T3 ORI ~5
EROFTOBRECT ARTESBRT o FEBIEUTEELET . ERENES
mmSish. KEHNS L= PAF B TR eNSA ey DR ETERRE. B/R
HEEREO2EELNET.

s FEEL T BEMEOHEEERICNT IEBMREO T O~ J r—2BICHESET,

s FELThyEOER AN T ROICERETV. - O0—HICHIERETVET.

RO CRSERES L oTR L EOL RN TELVWESHABEDET.

s FUNRTa7 ORI~ BHICRELETA

NEBREE(NEAEETOEES. AT oto@BETVVWET, ) A OBEIBIEEIZT
WET A

B AOEEERETLETA.

TEERISH LRIOREERISEREEY. ) A0RERSR. BEEEHEORAE

TLERSE BEOs%UTELEY.

r—RHAEAEHERERORNCENS—OSF N SMSE TN -Jr—, W%
ETHAF—Se—RUFIITF+IEI AN —Jr—OEACSHHEOHEERERIC
AR FRELTENTNI0% . SR T20%LALTEICEEL, HEHEETER
BIEEL-ERECR. —BEEEAERERBEORACLENWEBEREAE
BELOMBETICEELET,

cFUNRF«7REIE VT —REEE A ERERRSRBICED ISR A EIC
SORHUEEN SRERMEORARRETBAI LI RROBEELERA.

R ® B FELEF129108
ENHEEAE WUERENE0BEE00ENEBHC0 3% TR

FRERECHLTESR0.165% (RIK0.15%)
LitmEy. LT oRAM S IET,

<EEBHOMEE >
D#EAFEERESORNCErI2RASLAURERAS. Ea0E intmpicoUBEE A a0HE.
CREFHSCEYEER SRR LB BT RS SO TR A TS RONa L,
EEHORBEL. EREENERIOEHLET.
. EREDOERTCHNL. U TFCRF2EFRIFSEECRBSL. BRERMER &I BN TEET.
B aE NS | EREREREMECEARE
2 ERERANSLUIRSSERORRL. R, S CETESRA
3 CoEROERE LTS s E T SRS R OB R R A DR
CHFBEEERLAEEO S BHECETaEA
& COEBREDEES LR - W CEL. WEREDEREE. SR - RSO ET AR
5. ERFUF FHRCAEFEERCETIRA
& HEEEHENNEEEOET - ET2EA
HE. WIEL e, CRTSRATRELTL T R L ET,

BROBESH

13/78



ERH&ENS

8iA - BOFHH
2 KE &

EDINETOOOO
O00OO00O000000000000000(E12434)
Oooooooooooobooooooad

MERALICELTE. EREENEOH REEMICED. 110% (ME0 0% ERUTHEE ERELET.
(FRRCVTR. EERENEORECSETEL. ERORERELRBPC. LR B2 EE
SRESENCHRNCEENTEE TSRO T,

< SENBE N HL R
YWoryEFTERTLADTHIITR. MENCSFERCE DU DA S LUNTIAFSERE
FITELCODEY,
L A0 AR RICAVENTSLOTE). B LRSEBT TS ETIE Y A

# LRI, EREFAEREOLO THD. SREBL L SASHE0ET,
HOEL Ao

YUTTF - UrRSIL - FATY - FRIAV RS

HIP RS EEERM BT IRACRIINOESREUTOERSHOESHBRSERR L INSFENET.

&
B

L A
ER-E S R
= & 8
& i W M
R m B
BE®MNS
A - B FHH
E K & #

2 RE 2 #

SOMPORF—7—=IFH¥-—-T7K
EFERERER(MHRT)

bAEOAH NS (REREMOEVLAHELIT— vl - S——SOENS@Ems)
CEEETVEELEEEOBRFEEEEL TERETVET.

A AOREE. BRdWNOERLE Ui SR THE AT W OFR S FREO
TECLDHELEEDICESEOEL HREISEERMECHEEEEEOD S5 %LLF
ELET.

HHBRREAOEBITUERA.

-—irHEAZAREEERSREICESH2—DEICHTIHAF IV AA —J+r—. #l
BHTIAR—Jer—BLUTUNTTEIIAR—SJr—DOERMEOKRERE
LT SEED. RAELT. TAFNI10%. SHT20%LAETSIEEL. YBEHE
EFBABCEELSEBEICR. —BHAZ AEREHRBESB\NICR VY EERLA
LRSI SANETOITELLET.

2018E 10H 268

AR

FRl-LT.BFE 108188
HOEE e

HEE Ao

SOMP OPEYrIRIAV MRS
=BWUF J ERIETHASN

14/78



SER B HORE

-ERBEORE
-R—b 74 DS
GERMHEORE)

FERMT

_ CHBEERUTI7OF-RABERTEEET S0 >

- B EE
GER/NI+—TR)
(EHHES-HAFSA
EF)

2025 6

AT TR VAV EEM(BEER)

EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

BERERERBLER
RRETERELEHTR EEEA=R
(5BIEME)
RRERERELE ERERRGBE2M

BRBMRBESIL—T T2

— —
J—

HRERERBLEH

HRmME N (NE)
WIHTA M EEEASR

— J

15/78



10

20

16/78

EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad



S&P500

S&P500

37

17/78

EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

S&P500

S&P500



16

18/78

EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad



EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Oooooooooooooooooad

= ARUASEAOEDE - A
ilH'Jz?iﬂlaﬂTi:ﬁﬂ:Eﬂmi! -
E G UEET 0T )T IZabvTnESREREORE

-IH'J?.‘}'I!_E WOEE

ERYASEETH-REOREN- DME
“'JZ‘?.H.[._
.Tiﬂﬂ
l“ﬂﬂ)ﬂﬁ
RESTOME | Egg’i?!'l A TSATLR ER)ASEHE CEHLIBAOER
uxg'.}.* ]"H'}?«’J.ﬁﬂ"ﬂumﬁ.

FIEDERD -MAYASEHEROEE
WHE O
\ WA AW
1T AT My SERE

BREM RS
Eaurans (| GIUES

HAICMT LENUAIER

WRY AR RHOER —a :
LRSI T T 1ot (ERURIDER
CEELRF—SNEE [(BIE-FRHEERER. ERER)
T FTUECT L BF UL b
[ | amooewrs | [N
P:}_ﬂﬂ!lﬁl BEH LSBT BEMMERUTrO—TFo3

HERAYASIZIEARRIZIERHET.
2025 6

19/78



EDINETOOOO
O00OO00O000000000000000(E12434)
OooOooooOoooooooooboood

JPUEFOEMREEE U FFPU/REORENGRESISALD
SESBEREEHEOME WEEOHE
Wr—91 WEDLOENLTET, 2 FE (IR R O S 3 T
(A1) (%) (%) RUnNzvor., CHE4EEW
11,000 BO
62.7

10,750+ 60+ St
10,500+ 504
10,250+

1.0
10,000} — 1 S
_’_"_{t -2.2
:ﬁ{mﬁ

9,750} | Zrv FOSMmE L — 20
9,500 : ' ' ' —40
2020/07 2021/07 2022/07 202307 202607 (B TruE BN NS SERES BEER SSRER KRER
20205 7 B~2025 %68 iy 12024 F 12 H~2025% 6 8

AENERESSA 2020 F TE~ 2025568

SRR BENoSESERERLELOLAULTHRL-ERENS L UVEMREE EESATED. ENOERENELUER
HEHRCESOTHELCEMRERE R CSBEBOET.

LEG. MMSEOEARICEFBTSICUNETY.

87 7ryFE o ABNCREISALOREROLE, Q. FIDEMo&AFCESEL 1 SORERCTR-BX-B)E. 77 FRU
ROARATRESSACOWTETL. PPV FEARNTRESSAEERMICHE TR ILSCARLELO TY. 2 TORESISAN
O RNRERROET A

WS EESTOP) BEoREtRE LR CBEET AL EaC . BRANRELTORERERNTET Ty b -2 FI9-0T.
BxX & AR ENEEELE00TT. GE. TOPIXCETIEEN. AnMEREOR—DONFREITSHI P X
EfHTEgSet) PR EROMESHERNL T,
T MSCITF AT w02, MSC Inc. AMRBLL. BETsE<EROEEEnSTENBELTRELABRT. EL4ESELLEOTY,
(MRS, fa—2) LB MSC] Indes BT &0FM. SDETEE 0-F o — D o#iE. M52 Inc ICHRLET.
MECIT P —Slu i —trdips MSC! lne. FMIRLE. EROFNEDOSTENRELTHELEERT. ELUESELE 0T . MSCI
L R e T IF=P T Rty b o TFy 22 [BEild. BEL~<—2 ) FLL CBRS R FNECARBLTLET.,
(SR, A~} LH.MSCI indexiZ M3 SWEN. AW £ o f— Dom#iE. M50 Inc. CHELET,
BH 7y Fa=trrl=UY—F £ 20 ILF 27 R H AR EL T LS B 0ERHROESE Hs
BEEN NOMURA-BP| N ETLACMREE AL R ERIEETY, &5, NOMURA-BPIEHELC B 2B R, MR e DeEdson
L. B s Fa—Lpl— U =F R OB L Fs TG EHCANLET,
FTSERWERT »Foo3 FTSE Fixed Income LLCCEDEE=. BEER ERETINEAOEANERE AT RONERET

w157 p £ HEFALEEBRTY. S8 FTSE HRER 72 ACET2EENS M E + oth— 9 o,
B<BEAYIEL-FA-R) oo e Income LLCCMRLET,

JPENHYGB | —EM 1P, Morgan Securtties LLCAHTRE, D@L TLS, HRENRTT LB NS T IS MRCLCENTY,
FEERA O/ Ue-To=277TF EE. JPELHYGE | —EMIO=1NL-F =277 FLRYIEEL. INHER EOR—T®
(F~=2) MHE. J.P. Morgan Securities LLOICWELET,

CEI A oERE. A~ v IRl LSRR ENELT. ARNLTE0EY,

3.3 3.0

20/78



EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

0.3
1.1495 1.045
0.415
0.60
0.03
)
1.3145

0.165
) 0.15

21/78



EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

20.315 15.315

20.315 15.315

15.315 15.315

2278



EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

NISA
NISA
2025 6
(BEB/H) 77/FORBRE
O ERAESROFRNRERCESST7 7 FORERER L TOEEDTT.
HERR(O+2) DEREERADEE EEOHEAOER
1.&ds 1.15% 0.29%
B ri12B23 I
W 5 o iR RE & RN HE { | HAIEm ¥ 5 & F ] =K
e} Lok ] = i1 & |
| En N ] W ¥l [ ] L4
i MmOy RERTEY
iE i o AR EAEE R k |
2025 6 30
737,380,188 97.02
10,095,259 1.33
— 12,531,212 1.65
760,006,659 100.00;
1
2
2025 6 30
59,967,420 74.63]
— 20,384,662 25.37
80,352,082 100.00;
1
2

23/78



EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

2025 6 30
)
736,569,962 1.0118 745,261,487, 1.0011 737,380,188197.02
10,130,717 0.9951 10,081,076 0.9965 10,095,259 1.33
30
2025 6 30
97.02
1.33
98.35
2025 6 30
)
)
20,000,000 99.90 19,980,660 99.96 19,992,160 — 2025/8/4 |24.88
20,000,000 99.89 19,979,780 99.92 19,985,740 — 2025/9/1 |24.87]
10,000,000 99.94 9,994,350 99.99 9,999,290 — 2025/7/7 |12.44
10,000,000 99.90 9,990,960 99.90 9,990,230 — 2025/9/22 |12.43
30
9999/99/99
2025 6 30
74.63
74.63

24178



EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

2025 6
1 (2024 12 23 ) 976,641,298 976,641,298 0.9998 0.9998
2024 6 1,056,786,256 — 1.0014 —
7 1,045,316,971 — 1.0017 —
8 1,037,513,729 — 0.9994 —
9 1,033,189,695 — 1.0024] —
10 1,017,755,695 — 1.0028 —
11 999,535,469 — 1.0038 —
12 975,555,018 — 1.0037 —
2025 1 926,032,898 — 1.0046 —
2 906,938,773 — 1.0060 —
3 870,571,568 — 1.0094 —
4 808,880,914 — 0.9796 —
5 782,130,835 — 0.9814 —
6 760,006,659 — 0.9833 —
1
1 0.0000

25/78



EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

1 0.0

2 1.8
100

1,098,759,412 121,944,962

— 183,323,979

26/78



EDINETOOOO

O00OO00O000000000000000(E12434)
Oooooooooooobooooooad

BxE:20255 6 H30H

@ EEMEE - MHFEDMTE 2023/12/21~2025/06/30 @ TEEDHER
(F) (@)
10,200 —(EENTIUEIEIREIENERD 30
20245128 oM
10,000 125 [
9.800 ‘ 20
9,600 - 115 WRESE _ _
9,400 | ifyg T.601EM B B
9,200 | nlllLtﬁm 15
2,000 : : 0

202312 20246 20247 20247171 2025/3 2025/6 (F/H)

& BREN RN SRR RS o SESE IRl CEOELTHELTLEY,
® BERfiolRCsuTRENREERLTLRY,

® 1 AOYED. RSIM

™ rERREORR
SXEG TLEFLAF ) —EHETF AR
il 10
WEOWM Bl
FEHR T LS FLFrU—HE T E (SRR R RS 97.02%
SOMPOFx——NTH—272F 1.33%
O— L« O—2% 1.65%
& N 100.00%

™ FRRBROMHE (BE—2)

(

)

(%)
LEs ® IrUFOEMASEEES
0.5 0.44 SR TEEEER)
EMALTHRLTLWET.
0 _— @ 2023FEEBEH(20238
=0.07 12ZB21BIhGER, 20255
0.5 EEroBRBETONSE
BTV,
=1.0 B YIPYERNYFT—OE
BELTLERAS
=1.5
. -2.03
=2.5

2016 2017 2018 2019 2020 2021 2022 2023 2024 2025

(£E)

O LEnERERL. S ETAZOEMATHD. FFOEAMREENR T OTRHEVETA.

& BROERERREE SESHA- LAV TIRRVWEEET.

® BEOENARERRALTETLTLSAS. ST 100%ESa8LWCEFRNET.

27178



(

(

(

(

)

)

)

)

CBOE (

30

0120-69-5432 (
https://www.sompo-am.co. jp/

3.3

28/78

3.0

EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad



(

(

(

(

)

)

)

)

CBOE

30

29/78

EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

0.3



(

(

)

)

0120-69-5432 (
https://www.sompo-am.co. jp/

30/78

EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad



2033 12 16
43 44 46
12 22
)
)
) )
) )
cH) )
) ) )
) (

()

)
42

31/78

EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

41

12 21

10

)

)



(

(

(

(

(

)

)

)

)

)

(

(

)

)

(

)

(

)

16

32/78

EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

42

42

)



EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

() 14

)y ) )

)

https://www.sompo-am.co.jp/
)y )

33/78



EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

10

CBOE ( )

30

34/78



59
133

193
23 EY

35/78

EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

38
12

2023 12 21 2024 12



EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

1
2024 12 23

25,214,904
947,420,626
10,081,076
75

982,716,681

982,716,681

172,797
5,846,198
56,388

6,075,383

6,075,383

976,814,450

173,152

976,641,298

976,641,298

982,716,681

36/78



EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

1
2023 12 21
2024 12 23

8,277
12,061,702

12,069,979

4,095
349,142
11,812,602
166,303

12,332,142

262,163

262,163

262,163

154,023

8,087
8,087
73,099
73,099

173,152

37/78



EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

2023 12 21 2023 12 21
2024 12 23
1
2024 12 23
976,814,450
173,152
1 0.9998
1 (9,998 )
1
2023 12 21
2024 12 23
322
0 0
0 322 1 0
1
2023 12 21
2024 12 23
1
2024 12 23

38/78



EDINETOOOO
00000000 O0000O00000O0dnEL2434)
ooooodooodooodnoodd

1
2024 12 23
1
2024 12 23
1
2023 12 21
2024 12 23
946,193,271
152,566,141
121,944,962
1
2024 12 23
11,099,748
1,076
11,100,824
2024 12 23
936,371,443 947,420,626
936,371,443 947,420,626
10,130,717, 10,081,076
10,130,717, 10,081,076
957,501,702

39/78



EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

2024 12 23

38,236,510

59,985,680

115

98,222,309

98,222,305

98,705,879

483,574

98,222,305

98,222,305

98,222,305

2024 12 23

98,705,879
483,574
0.9951
9,951 )

2023 12 21
2024 12 23

40/78



EDINETOOOO
00000000 O0000O00000O0dnEL2434)
ooooodooodooodnoodd

2023 12 21
2024 12 23

2024 12 23

2024 12 23

2023 12 21
2024 12 23

85,067,317
57,395,024
43,756,462

5,132,403
7,574,845
14,467,614
25,438,742
3,151,959
10,130,717
32,809,599
98,705,879

2024 12 23

3,640

3,640

41/78



EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

2024 12 23
20,000,000 19,996,520
20,000,000 19,995,080
20,000,000 19,994,080
60,000,000 59,985,680

2024 12 10

42/78



59

12

133

284

193
EY

307

43/78

EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

38

2024 12 24 2025 6 23



EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

1 2

2024 12 23 2025 6 23
25,214,904 15,455,368
947,420,626 761,135,073
10,081,076 10,095,259
75 148
982,716,681 786,685,848
982,716,681 786,685,848
- 2,395,059
172,797 143,273
5,846,198 4,847,290
56,388 46,742
6,075,383 7,432,364
6,075,383 7,432,364
976,814,450 793,490,471
173,152 14,236,987
976,641,298 779,253,484
976,641,298 779,253,484
982,716,681 786,685,848

44/78



EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

1 2

2023 12 21 2024 12 24
2024 6 20 2025 6 23

326 24,380

7,914,810 10,371,370

7,915,136 10,346,990

4,095 -

176,345 143,273

5,966,404 4,847,290

103,975 46,742

6,250,819 5,037,305

1,664,317 15,384,295

1,664,317 15,384,295

1,664,317 15,384,295

109,811 1,287,659

- 173,152

2,398 32,801

2,398 32,801

73,099 -

73,099 =

1,703,427 14,236,987

45/78



EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

12 21
2024 12 23 2025
6 23
1 2
2024 12 23 2025 6 23
976,814,450 793,490,471
173,152 14,236,987
0.9998 [1 0.9821
9,998 )| 1 9,821 )
1 2
2024 12 23 2025 6 23
1 2
2023 12 21 2024 12 24
2024 12 23 2025 6 23
946,193,271 976,814,450
152,566,141
121,944,962 183,323,979

46/78



EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

2024 12 23 2025 6 23
38,236,510 21,734,406
59,985,680 59,975,870
115 208
98,222,305 81,710,484
98,222,305 81,710,484
98,705,879 81,994,897
483,574 284,413
98,222,305 81,710,484
98,222,305 81,710,484
98,222,305 81,710,484
2024 12 23 2025 6 23
98,705,879 81,994,897
483,574 284,413
0.9951 [1 0.9965
9,951 )| 1 9,965 )
2024 12 23 2025 6 23

47/78



EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

2023 12 21 2024 12 24
2024 12 23 2025 6 23
85,067,317 98,705,879
57,395,024 9,314,795
43,756,462 26,025,777
5,132,403 2,119,289
7,574,845 4,973,137
14,467,614 11,403,746
25,438,742 22,384,879
3,151,959 3,423,302
10,130,717 10,130,717
32,809,599 27,559,827
98,705,879 81,994,897
D) 38
59 12
133
) 33 2023 12 22 2024 12 10
A3) 1 2023 12 22 2024 12 10
PwC Japan
@
1
2024 12 10
105,938,394
864,082,160
97,200
782,279
970,900,033
970,900,033
156,582
626,238

48/78



EDINETOOOO

00000000 O0000O00000O0dnEL2434)

Ooooooooooooooooooad
521,861
1,304,681
1,304,681

955,061,555

14,533,797
14,584,640
969,595,352
969,595,352
970,900,033

)

1
2023 12 22
2024 12 10

1,940,439
2,455,965
18,683,091
18,167,565

111,040
326,583
1,306,202
1,108,391
2,852,216
15,315,349
15,315,349
15,315,349

730,709

4,584
4,584
55,427
55,427

14,533,797

®

49/78



EDINETOOOO
00000000 O0000O00000O0dnEL2434)
oooooiooooooooooodod

1
2024 12 10
1
(2024 12 10 )
917,800,000
123,365,427
86,103,872
955,061,555
)
1
2023 12 22
2024 12 10
A 1,483,821
B 13,100,819
C
D
E=A+B+C+D 14,584,640
F 955,061,555
G=E/F*10,000 152
H
1=F*H/10,000

50/78



EDINETOOOO
00000000 O0000O00000O0dnEL2434)
oooooiooooooooooodod

1
2024 12 10
1.
2. )
@
©)
3.
1 2024 12 10
2,145,695
2,145,695
1.
1 2024 12 10
1
972,000,000| 972,000,000| 97,200 97,200
972,000,000/ 972,000,000 97,200 97,200
)
2.
2.
1 2023 12 22 2024 1210

51/78



EDINETOOOO
00000000 O0000O00000O0dnEL2434)
ooooodooooooooooodod

18,609,535 —
23,644 —
1
1
2024 12 10
1 1.0152
1 (10,152 )
®
1
) )
550,000,000 550,038,500
315,000,000 314,043,660
865,000,000 864,082,160
2

52/78



EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

2025 6 30

760,177,009

170,350

760,006,659

772,942,520

0.9833

2025 6 30

80,352,082

80,352,082

80,630,257

0.9965

53/78



10

11

54/78

EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad



2025 6
1,550
50,000
24,085
2025 6

10

55/78

EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad



EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

ERBHORE SRERERELGA
R EEEMELBNE ReRR2E
EABEBDRE
et firtge o 40 8 (R 4 24 ARERABBLE
GERHEOER)

o e

FERMT BATMEESIL—T0E

<HEBEBRUI7FICRIBEEREZEE T 48>

- A il BABMEBSGD)
(R AAT+—TR) 40 1B AT P40 2 57 o ﬂ;ﬁ'?li"
(ERER-HIESA AT FATIR- VA EED WIHTAVIEEEAS
85F)
2025 6 294
175 86 33
2,465,153
38 59
2 19 52
193 2 1 (2024 4 1 2025 3
31 ) EY

2024 3 31 2025 3 31

56/78



EDINETOOOO

00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooodad

1 4,034,755 4,269,903
2 112,742 104,386
3 1,702,469 1,826,714
4 4,148,794 1,177,062
5 2,289 170,005
10,001,052 7,548,072
1
1 3,942 3,997
2 43,412 86,858
47,354 90,856
2
1 4,535 4,535
4,535 4,535
3
1 591,110 880,236
2 173,961 173,961
3 341,629 423,116
4 31 30
1,106,732 1,477,345
1,158,622 1,572,736
11,159,674 9,120,808
2024 3 31 2025 3 31
1 15,473 9,211
2
1 1,150,000
2 606,388 628,983
3 216,600 1,972,988 323,996 952,980
3 2,951,081 1,011,693
4 301,562 -
5 526,818 355,431
6 185,326 199,137
7 8,100 5,700
5,961,351 2,534,153
1 257,375 278,036
2 9,582 9,699
266,957 287,735
6,228,309 2,821,888
1 1,550,000 1,550,000
2
1 413,280 413,280
413,280 413,280
3
1
2,875,330 4,249,144
2,875,330 4,249,144
4,838,610 6,212,424
1 92,755 86,495
92,755 86,495
4,931,365 6,298,919
11,159,674 9,120,808

57/78



EDINETOOOO
00000000 O0000O00000O0dnEL2434)
oodoodooodooooooodd

2023 4 1 2024 4 1
2024 3 31 2025 3 31
1 8,333,682 9,303,999
2 6,117,209 14,450,891 3,676,517 12,980,517
1 3,499,242 3,656,749
2 14,970 29,623
3 200 470
4 5,246,032 3,823,073
1 1,274,945 1,574,634
2 3,968,103 2,245,446
3 2,983 2,992
5 146,958 151,565
1 13,473 18,200
2 111,483 111,241
3 22,001 8,907,404 22,123 7,661,482
1 1,780,148 1,871,844
1 58,490 58,922
2 1,479,591 1,554,708
3 242,065 258,213
2 249,823 265,624
3 15,575 16,599
4 1,330 3,330
5 35,906 34,315
6 61,266 60,847
7 19,614 22,682
8 221,404 219,845
9 91,397 99,690
10 185,326 199,137
11 8,100 5,700
12 38,014 22,258
13 459,163 3,167,070 535,615 3,357,490
2,376,417 1,961,544
1 476 5,008
2 0 0
3 18,714
4 9,754
5 626 927
6 2,615 13,473 966 25,617
1 7,678 301
2 278
3 3,541
4 228,515 13,117
5 241 236,712 58 17,017
2,153,177 1,970,144
1 3,789
2 0 0 3,789
2,153,177 1,966,355
695,208 672,903
22,977 80,362
1,480,946 1,373,813
2023 4 1 2024 3 31
1,550,000 413,280 413,280 2,544,383 2,544,383 4,507,664

58/78



EDINETOOOO
00000000 O0000O00000O0dnEL2434)
ooooodoooddooonooodd

1,150,000 1,150,000 1,150,000

1,480,946 1,480,946 1,480,946

330,946 330,946 330,946

1,550,000 413,280 413,280 2,875,330 2,875,330 4,838,610
25,466 25,466 4,533,130
1,150,000
1,480,946
67,288 67,288 67,288
67,288 67,288 398,234
92,755 92,755 4,931,365

2024 4 1 2025 3 31

1,550,000 413,280 413,280 2,875,330 2,875,330 4,838,610

1,373,813 1,373,813 1,373,813

1,373,813 1,373,813 1,373,813

1,550,000 413,280 413,280 4,249,144 4,249,144 6,212,424
92,755 92,755 4,931,365
1,373,813
6,259 6,259 6,259
6,259 6,259 1,367,554
86,495 86,495 6,298,919

59/78



EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

15
2 20
25
2024 3 31 2025 3 31
108,411 109,313
177,083 198,439
2024 3 31 2025 3 31
1,150,000
188
2023 4 1 2024 4 1
2024 3 31 2025 3 31
0
2023 4 1 2024 3 31

24,085 24,085

60/78



EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

2024 3 28

1,150,000 47,747 2024 3 31
2024 4 1 2025 3 31
24,085 24,085
2025 5 29 1,900,000 78,887 2025 3 31 2025 5 30
2024 3 31
590,360 590,360
590,360 590,360
2025 3 31
879,486 879,486
879.486 879.486
2024 3 31 2025 3 31
750 750
2024 3 31

1 4,034,755

61/78



EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Oooooooooooooooooad

2 1,702,469
3 4,148,794
4
12,783 257,883 167,593 152,101
9,898,803 257,883 167,593 152,101
2025 3 31
1 5
1 5 10 10
1 4,269,903
2 1,826,714
3 1,177,062
4
5,797 348,002 267,217 258,470
7,279,477 348,002 267,217 258,470
2024 3 31
333,213 257,147 590,360
333,213 257,147 590,360
2025 3 31
429,524 449,962 879,486
429,524 449,962 879,486

2023 4 1 2024 3 31

62/78



EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooodooodooooooodd

194,750 194,750
0 0
51,397 51,397
11,100 11,100
100 100
257,147 257,147
2024 4 1 2025 3 31
257,147 257,147
0 0
2,815 2,815
200,000 200,000
10,000 10,000
449,962 449,962

2024 3 31

63/78



EDINETOOOO
00000000 O0000O00000O0dnEL2434)
ooooodooodooooooodd

1
2
3 479,618 336,668 142,950
479,618 336,668 142,950
1
2
110,742 120,000 9,258
110,742 120,000 9,258
590,360 456,668 133,692
2025 3 31
1
2
3 545,788 401,000 144,788
545,788 401,000 144,788
1
2
3 333,698 352,179 18,481
333,698 352,179 18,481
879,486 753,179 126,307
2023 4 1 2024 3 31
187,421 22,295 29,973
187,421 22,295 29,973
2024 4 1 2025 3 31
9,699 301
9,699 301
2023 4 1 2024 4 1
2024 3 31 2025 3 31
245,172 257,375
40,528 49,146

64/78



EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Oooooooooooooooooad

28,325 28,485
257,375 278,036
2024 3 31 2025 3 31
257,375 278,036
257,375 278,036
257,375 278,036
257,375 278,036
2023 4 1 2024 4 1
2024 3 31 2025 3 31
40,528 49,146
2023 4 1 2024 4 1
2024 3 31 2025 3 31
43,710 43,907
2024 3 31 2025 3 31
169,388 189,581
43,352 94,289
78,808 87,514
56,746 60,975
26,319 21,580
8,118 9,142
7,165 8,596
389,896 471,677
4,168 5,522
4,168 5,522
385,728 466,155
40,937 39,812
3,031 3,120
131 107
44,099 43,039
341,629 423,116

65/78

100 5



42 2021 8 12

EDINETOOOO

00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

7 13 2025 3 31
2026 4 1
2026 4 1
30.62 31.52
6,868
8,005 1,137
8,005
15 0.2% 1.8%
2023 4 1 2024 4 1
2024 3 31 2025 3 31
9,422 9,582
159 116
9,582 9,699
2023 4 1 2024 4 1
2024 3 31 2025 3 31
8,199,234 9,178,614
134,447 125,385
2,793,161 3,192,013
3,324,047 484,504
14,450,891 12,980,517
2023 4 1 2024 3 31

66/78

90




EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

90%
90%
3,413,256
2024 4 1 2025 3 31
90
90%
90%
10
2023 4 1 2024 3 31
(
30 838,690 218,649
1

67/78



EDINETOOOO
00000000 O0000O00000O0dnEL2434)
ooooodooodooooooodd

0 180,252 171,632
(
2
1
2
2024 4 1 2025 3 31
(
30 1,002,331 247,773
1
0 197,617 193,125
(
2
1
2
2023 4 1 2024 4 1
2024 3 31 2025 3 31
204,748.41 261,528.74
61,488.32 57,040.22

68/78



EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooodoooddoodonoodd

2023 4 1 2024 4 1

2024 3 31 2025 3 31
1,480,946 1,373,813
1,480,946 1,373,813
24,085 24,085

(

(

(

(

(

(

(

)

)

)

)

)

)

)

) )

) )

69/78



EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

)
324,279 2025 3
10,000 2025 3
)
857
3,000
5,000
2025 3
)
)
)
)

70/78



10

11

13

71/78

EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

13



EDINETOOOO
O00OO00O000000000000000(E12434)
Ooooooooooooboooononoad

CHEHEBRDHRETEA

HOPVRIBS&PS00IERERAEC LI LB T V-
F T3 EFHTRIET. ILEFLOBEEEEIET
JPUETY,

FRICL T EBBETOHEISEZBLIAD 7 vk
F T3 ERHFENR TR THEANTEME £ 58
LET. & MEFTEHEEAEKATBEOBEE
BICADE THBEISETHED TECLDIELR%:
H#HHIUAODEREEIELET,
27VREOEBICHI-TIR 7S ADAFERMES
THBVIITIIRINTIN—TD/OND%
ERLET,

L7V RF R MM PRSFEARTIEDED
HFHEER oD, A PEFEEHEFOETIURD
THEEDEVESEZADSESE Y. #HAHEBEOD
BEERHPREVWIAZVIICEVWTEILIPALILES
US—VEBFUELWBETEIC., EEOEREELT
CBFIWVEEEREWIPYRTY,

SOMP O7EYRIRIAVE

72/78



EY

73/78

EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad



EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

74178



EY

75/78

EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad



EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

76/78



EY

77178

EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad



EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

78/78



	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
	米国株式プレミアムキャリー戦略ファンド
	（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
	米国株式プレミアムキャリー戦略ファンド
	（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

