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LD ET,
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NENEEIZRDZ EnHY £7,
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5 ERRKiR]

(1) [RBEWRR] (2024 4% 3 A 29 BIRTE)
BRI
BEEFEDOFELE FREAIG(FT) BE R (%)
BIRE G AR 59,295,497 99.86
N HAKR 59,295,497 99.86
a—)Lea—r | FOMOERE (BIEERE) 82,267 0.14
A PEAR A 59,377,764 100.00
(FE D) BEILRIT, 77 v FOMBEEREIR T 2 YREE FEORHli Ol T,
(FF 2) EEEONEX Ol XL OBE LRI, YiLEFEO IR DN T,
(2) [ZEEE)] (202443 A 29 HIRHE)
D [EEHRMISFDFEEHR]
A . EERO B
M, 0%k | A | FEMmEAG | &8
4 Mk FitH F720% bl il JEig
REI 458 () () (%)
BLEE
1 K 3 fi5 4 BEVAI i~V —7 70K HA L ASHE 40,828,684 575;&% 59£;ﬁ§ 99.86
% b y b ’
() BRI, 7 7 v NOMGERFEIIRTT D Y580l ORI O tb =R ¢,
0. BE AR OREA DR R
TG A MEES OFELE &R
BlPEE G2 AR 99.86%
&t 99.86%
() BEWRIL, 77 NOMEFEREEIZRTT 5 YA MRES ORI O LR T,
N BEKRK O EME TG R
FMERIIH D FEA,
@ [BREFEEDHE]
FMEIHIIH D FE A,
Q [ZDMEEEENDETELELD]

U ERITIH Y A,
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Q) [ERRE#E]
@ [(MEEDH]

MEPERRE | MEERE | 1DNDO | 1040
(SrBe%) (S EEAT) WG FERA A PERA
(M) (M) GrBedE) (M) | GrEd ()
B 1 RrEMMER
(2020 423 A 11 H) 251,620,970 253,516,602 1.0619 1.0699
%02 RrEMIMAR
(2020 9 H 11 B) 300,272,044 302,998,671 1.1013 1.1113
%3 RrEMIMAR
(2021 2.3 A 11 H) 202,737,800 204,350,330 1.0058 1.0138
54 FEEHIRR
(2021 ££.9 A 13 H) 123,788,645 124,909,826 1.1041 1.1141
55 5 FEE IR
(2022 2.3 A 11 H) 112,817,560 113,693,118 1.0308 1.0388
55 6 FEE IR
(2022 2.9 A 12 H) 101,541,599 101,541,599 0.9522 0.9522
57 REEMIRIR
(2023 423 A 13 H) 73,189,546 73,189,546 0.8138 0.8138
2023 4E 3 AKH 80,318,459 — 0.8827 —
4 AR H 81,468,426 — 0.8998 —
5 HXH 83,445,997 — 0.9100 —
6 HKH 82,788,772 — 0.9432 —
7 HKH 80,059,778 — 0.9477 —
8 AR H 73,998,816 — 0.9345 —
%8 FrE MR
(2023 429 A 11 H) 63,887,014 63,887,014 0.9057 0.9057
9 AXKH 57,311,553 — 0.8187 —
10 AR H 55,773,981 — 0.8040 —
11 ARA 64,833,688 — 0.9364 —
12 AKH 69,927,065 — 1.0186 —
2024 -1 AR H 57,465,634 — 1.0077 —
2 HKH 56,049,210 — 1.0075 —
%9 RrEMMAR
(2024423 A 11 H) 58,464,559 58,906,170 1.0591 1.0671
3 HKH 59,377,764 — 1.0952 —

Q@ [HBEDHBE]

1147055 Ad4(M)
55 1 Rr e B 0.0260
55 2 REE B 0.0520
55 3 R 0.0480
55 4 R e B 0.0560
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1A 472055kl a (M)
55 5 e 0.0520
5 6 R i B 0.0080
5 T R E ] 0.0000
5 8 R E I 0.0000
55 9 REE B 0.0160
® [INEERDH#FE]
I 2% (%)
55 1 ReE B 8.8
5 2 e ] 8.6
55 3 R B N4.3
55 4 R B 15.3
55 5 e A1.9
55 6 R i B 6.8
5 T R ] A14.5
5 8 R E I 11.3
55 9 e B 18.7
4) [EERVEHDOELRE]
AR E fir A E R (1)
55 1 FEE 314,905,126 97,951,003
5% 2 R B 179,453,025 143,744,397
55 3 IR E A 70,059,497 141,155,882
55 4 FEE IR 66,259,879 155,708,099
55 5 R HIH 57,103,602 59,776,969
55 6 FEE 32,019,422 34,821,497
57 REE I 10,051,599 26,757,903
55 8 IRy E A 15,970,187 35,371,243
%5 9 e HIH 15,539,271 30,873,155
(7B MR EE X 20, 000, 000 [17CT,
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(B&) XY—2J7 K
KEIBAIEEI)RIPHMIT—T 7K

(1) &&EKR (2024 £ 3 A 29 HIRTE)

BRI

e & pEOFELE IRPAG(F) B (%)
EMERES 26,700,749 16.29
N T AU 26,700,749 16.29
FREE L ARRESS 70,707,259 43.13
W 7 AS 70,707,259 43.13
a—)Len— EOMMOE FE (AEPERE) 66,539,082 40.59
Tl PERRAH 163,947,090 100.00

Z DAt D& FED B IR
Pl pE O FESE IRFAG CF) B (%)
A FE e S | (BE) 84,944,795 51.81
N TAUH 84,944,795 51.81
eS| (A ) 221,633,492 135.19
N TAUA 221,633,492 135.19
ELEFRZL GG <) 105,064,005 64.08
N T AUH 105,064,005 64.08

(FE 1) #EWRIL, 77 v FOMEFERFICHT D YHEEORMEOLE T,

(7 2) HEEEDONEZ OFRHliE L OBERIT, Y& EOHIBRIONRTT,

(VE 3) BRBFEEE IR | ORIz >W T, JFRIE LTYHICEY 5 AEEDO A O X LWEIFFORET S
TEEMEE E I3RS CRHME L TV ET, 20X 9 REMEAEE SN TORWEAITIE, Y%HIOK
HITWEREFIIGCRBUESE, FANCHET 5 HIECTIME L T ET,

(FE 4) ERIDBE| ORHMBICOWTIE, FAlE LCHZBIZMY 5 2EEOHOFE BB FT0ORET HIEH
BE F 723G TR L TV ET, 2O X ) R RE SN TORWIEAICIE, S AICRbIT
WA GBS . JRANCHES D HE TR L TV,

(V£ 5) PSP I ORI OWTIE, FAlE LCHERICHMY 5 D EITOHDOEZ DB ORET HIER
BB F 7 XA TR L T E ., 2O XK ) RIHIAREE SN T RWEAIZIE, Y%A ICRbIT
WRFARS O AEE S, FANCHES 2 HIE TR L T E T,

(2) BEEE (2024 F£3 A 29 BHRA)
@ BREFMESHFDEEHF
A FEER OB

PR P @EEAE | RPARRAE | ORI G) | BE

i H I A Fox FX i 2 EEWIR | kg
HEH 44 (M) (M) GE/A/B) | )
BEERt 13,249.43]  13,093.93 —
1
1 [VANGUARD REAL ESTATE ETF |7 AU} ) 5,400 71.547.130| 70.707.259 B 43.13
2 |U.S. TREASURY BILL T A [Ef&REA: 75,000 98.54 98.54 B 6.83

11,190,891 11,190,891| 2024/07/11
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MR, mdk | fmEAL | REmEAL FI=E (%) wa
(AT Tk A EJ s pix i LR fERHR | =R
AR A KA (M) (M) E/A/H) | %)
S 97.73 97.73 —
3 |U.S. TREASURY BILL T AU A [Ef&REA: 60,000 8.878.618  8.878.818 2024/09/05 5.42
e 97.32 97.32 -
4 |U.S. TREASURY BILL T AT [EMERESR 45,000 6.631.038 6,631,038 2024/10/03 4.04
() WELWHRIZ, 77 v NOMBEERTIZKRT 5 Y% ORI O b3 T,
T, BEEAMRESR OFEEE R BE E R
P& A MRESR O FRFE B e
EMERES 16.29%
BB R REZ AR 43.13%
&t 59.41%
() BEWRIL, 77 NOMEFEREEIZRTT 5 YA MRES ORI O LR T,
N, BERR O MR BRE LR
HMERHIIHY FHEA,
Q@ BRETFHEMG
HMEIHIIH D FE A,
Q@ TOMBREEEDNDETELRLD
(EpT : F)
. ; e Hi/ i p BE
FifAH Tk BRES e Hoi A IRFATR e
Eggf*ﬁé&ﬁ%¢% T ATy giCRO EMINT S&P 500 JUN B 10 39,681,154 40,187,999  24.51%
MICRO E-MINI NASDAQ 100| ., .
TN 24 =g 8 44,762,913 44,756,796  27.30%
BRI |7 AV A US LONG BOND JUN 24 e 4 73,585,260 72,941,768 44.49%
US 10YR NOTE JUN 24 = 5 84,588,512 83,878,778|  51.16%
US 5YR NOTE JUN 24 B 4 65,257,710 64,812,946|  39.53%
PSR (7 A ?ﬁﬁlgio GOLD FUTURES =§ec 31 103,266,314 105,064,005 64.08%

(FE 1) BERIT, 77 v FOMEFEREEICKTT 2 YEFEORMEO =R T,
(VE 2) BRAMFEESE MBS | OEMBIC OW T, FAIE LTHERICEY 5 HEED HDOE- L8 D3FT 5
ERME F I IR CRME L TOWET, 20X 5 Z2EHMEAER SN TV RWEAICE, HUi%H Ik
HIT W B FRG O RELESE . AN HET 2 1A TRMIE L TV ET,
(JE 3) EHIEEE | ORI OV, JFRIE LTHZEIZHY 5 2EEOHOELLHBI 0K T HIER
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WA REMESE . FANCHET 2 HIETRMEE L TV ET,
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BB F 7 XSG CRMIE L T E T, 2O XK ) BRI E SN T RWEAIZIE, YA ICRbIT
WA REESE . JRANCHET 2 A CRMIE L TV k9,
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LEEERA (20194108 158) ~20244E3 A 29A
15,000 20
I HE (T ER 10,9521
HEEEE| 598RA
12,500 15
HAEFBOMER : g
HARA IruE {% 10,000 10 ﬁ
17 A 95% m E
INAM 9.2% i
60 A 35.9% 7,500 5 =
15604 26.0%
M| 230%
SEEM | - 5,000 . . 0
T BEE 39.3% iy 2021704/ 0% 2022/10/05 2024/03/29
=R R (SN - = S T S AN (R — AR (AW
# LRl EREROm e i, #MpESEEREREHLE, S@E (R3S FABRRLCAOEAGLTHELTLRT,
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SEOHR (10,0000L70, H3IA
Eif 1 EMaEEaHEE: 160M EESEESHE: 2580

] 46 A5 47 KA 55 48 HA| 55 49 HA| S S0 MR 51 MA|SE 52 MA|E 3 MR
23448 | 23450 2368|2378 | 238 B [ 23FE9 B | 205108 | 2311 Al 2312 B | 2451 B | 2452 B 24553)5]
oM oM o[ oM 1] 0F o | oM | =] | ]| | 80M |
WA REE, RESESHIETTERSHIRTLEY, AEhUh—RoMloRRESHRTAL0TEENE L, SREFEHONEEELENET,
FECEEORR R, BRERAICHTALOTT,
HEREAE HEN BRE TothdsfMs 8FESM bE A L0884
FEREHER 1 4as|sEEE LD 2| 51.7%[E-MICRO GOLD FUTURES JUN 24 - | 640%
M EE 3 16.3% 9D H£0 3_ 135.0%|US 10YR NOTE JUN 24 N | 51.1%
S EE LD 1 64.0%|US LONG BOND JUN 24 - 44.4%
WANGUARD REAL ESTATE ETF = 43.1%
US 5YR NOTE JUN 24 - 39.5%
A0 T 1 |2 2 MICRO E-MIMI NASDAG 100 JUN 24 - 27.3%
#* Fil 94, 1%|MICRO EMINI S&P 500 JUN 24 - 24.5%
BEH 5.9%|U.5. TREASURY BILL 2024/07/11 6.8%
Q--0-. 0 40.7% U.S. TREASURY BILL 2024,/09/05 5.4%
it 4 100.0% 1I.S. TREASURY BILL 2024/10/03 4.0%
FEMNEREOHRTR
LWIPUHIEAFI-OEENEER.
BO%
- X
30% 131 ' 9z
37
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=282
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20154 20164 20174 20184 20194E 20204F 20214F 20224F 20234 20244
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ABDZAFFIIITRVER A,
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THPOKRER ERICBFMOH
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H

BEMAMME 1 0% 720) 13, BEMFIAZAH OB EER OEEMEETT,
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1300 1/ A,

(2024411 H 4 HET)
FASHOKEEHOF % 3 BFE TICZAMIT TGO FIAL (YEEHALII DD e AEFT
EOFRBEFHREDET LIZHD) 2, BYHOZMmE LTERWMWET, ZORZLZEBE TThb
NDHIAZIT, BEER ORI\ E LY 7,

(2024 45 11 H 5 HLARK)

JFHIE LT, BRSO KEER OF% 3 R 30 0 F TIXZ T 2 BISOH AL (M3%H AL
MINDIRFEEHTTEDEBE TR X NET L2b D) &2, BHDOZ S E L THEHRWET, Z 0
A2 W ETATRDND AL, FEEHORHRWE 720 £, ok, ESFHIZL > TITRLR
DHEaRH0 ETOT, <bLIIFRESMICEMaGbE TSIV,

ARSI FTEICI 1 H HG O Ik SMEA RIS D1 1L Z O ie 24572 W VR E L
ZRERALDBIRRE & IR D HE & L o e BE T, BOERHE, BSHAL OZ AT 2 ik
THZENTE DI, TTICRNFBERALZBIETZ ENTE 0L LET,

IS HIAZ IR, BBHIAR EFBICEFZH5 U, BACORDICHES Y
77 ¥ ROZEHEOIRE 21778 O 1o OIRBMBEO NEL RT H O & L, 5% HEIC YIS
HOAR ISH) B DR OO R E 72138 T b £, b, RS, SEEGHA
Fr DA DI E G ZAT . 3% ORI YT A 2 h3 0 D A OO Fedk F 72 13506k
BAT709 2 ENTEE T, FEat, BMERRIC L I SNSRI OV T, IR
DI 1 EFR ~DF - R FO E - 13508k % T 5 - OAHRIEIC E o 2 FIHEHO IR ~ D@ 217
9 bDE LET, REEESIE, BN ORBEEA~OBEMN o HE ., HREOHE
IS LI, 2O 2 B IR O EE~OF - /e BB E IR A TRV ET, ZEathi, Gt
BHAG BICE U2 IS DO TR RESRARRE R . JBNMEREIC L 0 A U2 Z i HEIC D\ T
TENEFED S & IR OED 5 HIEIC LV | R~ 3% M) DR ERE L
=B OBMELTRNET,
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EOEEFEEINEZTLELD) . YHOZMS L LTRIRWET, - 0% 282 Ciitb
D WAL, BEFEB ORI 220 £,

(2024 45 11 H 5 A LARK)

JFHIE LT, BESHOREER D% 330 25 F TITZAMT e D H AL (4% H AL
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A E TTRbN D AL, BEEHOBHRWEZRY 9, 2k, stz X > Ui

BENHY T 0T, <bLLIIFRESHICBHEDLE T IV,
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< — R >
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eiZ L, BEesttid, oA, B0 a. (2T 25 A2 —HEE R B &3 5 — K

DFEITOFERDOZA T ZTRVER A,
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WTNNLDOKRFER ERICHMSOH

2. JiA . DOIED, —EH NSO WEICXREEZ R TEBENARD L L L TERESENED
% H

ZASH N IIEAIGER 2T 5 L XX, IEERMICK L, IREZ LA b TITRI>BD L L

7,

R, — P AERRE SR A B OB EE R OLEMAEE LET,
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I DARFERKI O — i) % TR AT O O L5 212, HBi% SRR D A%

%@Dﬁkﬂmﬁ®%ﬁ@$f%ﬁ&5%®kb\ﬁ%%®ﬁﬁmbtﬁw%&%ﬁ%%%®ﬂ
JEIZ B TYEL N ORI OFLd F IR s M T e b E T,

38



3 [EEEEZEOME]

(1) [EBEEDFH]

FEEMRE & 13, (BB PEOME PERFAZ R BICB T 22N THRLZ 1 T4 0
fhEEZ VW ET,

WG PEREE L X, Bt EICR T 28 (ZARRERAAMIEAEZRE £7,) 258X
O— A FE AN B ETESHANC U203 TR (31, 11 2) 1K 03 L TB-1E5EE
DB FEREAD D AR LR L& E WO ET,

(JE1D Y77 FOFEREEHGIE PE ORI 7 15 O
s W=7 7 ROZIEHESF - 5HE B OJLUEMEE CTRME L £,

(JE2) ~¥—7 7 ROEHERFLEXGE HE OG5 1 O
WS OBGEIFTIC B S TWh A eS| FHIE LT, BBIFRRET HHEHE
0155 EATO B OIERAMAS F 72 135 AR TR L £,
. 9$Il0>é§mﬂﬁﬁnnﬁiélBEJ:§%0>%%E§1 A JRANE LT, &mpEimBs I Fncksir 5
AR EE] ﬁ@%éﬁ%@ﬁ®m%m%fﬁﬁbiT

k., AMVEREE UMEEERSOAMIES (LT DMVMERAMEESR] &V ET,), HEZ
DMOEFEEZNNET, LLFRLC,) OMBEIZ O, FAlE LT, boEICBIT 55HEA
DOMBEBEFREMGOMEICL > CRELET, 72, PRA®EOMEL, KAl LT, b
DENZIB T DA H OXHEE e BFEGOMEIC L5 b0 & LET,

FLUEMAEIL, FAIE LT, ZEASHOFEERICHESRET,

FAEMAEIL, BOERAEZII TFRICBRADET S,

K7y b~3xP A MEEH

FIEEE (a— kL X —) 0120-106212 (EZH ? 9:00~17:00)
R— A= https://www. daiwa—am. co. jp/
2) [&RE])

FZUFHIIDH D FH A,
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