EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
OOoooooooooooooood

2021 5 20
6 ( 2020 8 21 2021 2 20 )

03-5208-5211

1/37



EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
OOoooooooooooooood

2021 2 26

— 264,727,471 100.00
( ) 264,727,471 100.00
528,233,500 199.54

1 )
(2016 8 20 ) 1,131 1,131 6,287 6,287 6,280
2 (2017 8 20 ) 468 468 9,367 9,367 9,360
3 (2018 8 20 ) 419 419 10,493 10,493 —
4 (2019 8 20 ) 338 338 8,456 8,456 8,350
5 (2020 8 20 ) 381 381 9,545 9,545 9,260
2020 2 299 — 8,567 — 8,710
3 297 — 7,443 — 7,200
4 317, — 7,931 — 8,180
5 365 — 9,143 — 8,980,
6 364 — 9,119 — 8,900,
7 336 — 8,417 — 8,030,
8 392 — 9,804 — 9,560,
9 398, — 9,958, — 9,750,
10 325 — 9,305 — 9,410,
11 353 — 11,788 — 11,750,
12 247 — 12,357 — 12,470,
2021 1 246 — 12,345 — 12,430,

2137



EDINETOOOO

00000000 O0000O00oO0OooOd(EL4415)
Ooooogooddoodnonod

264 13,236 — 13,010
)
1 2015 8 21 2016 8 20 0.0000]
2 2016 8 21 2017 8 20 0.0000]
3 2017 8 21 2018 8 20 0.0000]
4 2018 8 21 2019 8 20 0.0000]
5 2019 8 21 2020 8 20 0.0000]
2020 8 21 2021 2 20 —
1 2015 8 21 2016 8 20 37.13
2 2016 8 21 2017 8 20 48.99
3 2017 8 21 2018 8 20 12.02
4 2018 8 21 2019 8 20 19.41
5 2019 8 21 2020 8 20 12.88
2020 8 21 2021 2 20 47.07,
)

100

3/37



EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
OOoooooooooooooood

2015 8 21 2016 8 20 290,000 110,000
2 2016 8 21 2017 8 20 0 130,000
3 2017 8 21 2018 8 20 20,000 30,000
4 2018 8 21 2019 8 20 5,000 5,000
5 2019 8 21 2020 8 20 5,000 5,000
2020 8 21 2021 2 20 0 20,000

4/37



2021

38
12

2

20

133

38

193

5/37

EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
OOoooooooooooooood

52

2020 8 21



EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
OOoooooooooooooood

5

(2020 8 20 ) (021 2 20 )
359,351,214 259,489,416
2,498,968 44,592,184
= 469,236
1,389,500 -
32,307,000 23,992,500
395,546,682 328,543,336
395,546,682 328,543,336
10,751,788 185,308
_ 44,421,000
102,352 -
91,406 93,656
1,279,604 1,311,155
494 148
1,536,001 1,775,979
13,761,645 47,787,246
13,761,645 47,787,246
400,000,000 200,000,000
18,214,963 80,756,090
42,586,546 42,586,546
381,785,037 280,756,090
381,785,037 280,756,090
395,546,682 328,543,336

6/37



EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
OOoooooooooooooood

( 2019 8 21 ( 2020 8 21

2020 2 20 ) 2021 2 20 )
5,400 3,805
99,309, 488 134,460,178
99,314,888 134,463,983
75,927 52,140
112,749 93,656
1,578,460 1,311,155
1,651,654 1,775,979
3,418,790 3,232,930
95,896,098 131,231,053
95,896,098 131,231,053
95,896,098 131,231,053
61,751,647 18,214,963
6,870,000 32,260,000
6,870,000 32,260,000
27,274,451 80,756,090

7137



EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
OOoooooooooooooood

5
(2020 8 20 ) (2021 2 20 )
400,000,000 400,000,000
50,000,000 -
50,000,000 200,000,000
40,000 20,000
18,214,963 -
5
(2020 8 20 ) (2021 2 20 )
) @
) 2
(©) (©)

8/37



EDINETOOOO

00000000 O0000O00oO0OooOd(EL4415)
Ooooogooddoodnonod

5
(2020 8 20 (021 2 20 )
3.
( )
5 2020 8 20
772,512,820 764,260,000 8,252,820
772,512,820 764,260,000 8,252,820
2021 2 20

516,540,624 560,947,500 44,406,876
516,540,624 560,947,500 44,406,876

(

)

9/37



EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
Ooooogooddoodnonod

2020

8

20

2021 2 20

9,545

14,038

10/37



2021 2
370
12,000
7,400

EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
OOoooooooooooooood

2021 2 26
75 567,004
40 109,999
7 14,250
122 691,253

11/37



EDINETOOOO

00000000 O0000O00oO0OooOd(EL4415)

OOoooooooooooooood

€h)
1. 38
59 2
19 8 6 52
2. 193 2 21 2019 4 1
2020 3 31
@
1. 52
38 38 57
19 8 6 52
2. 193 2 1 2020 4 1
2020 9 30
2019 3 31 2020 3 31
1 1,988,187, 2,951,245
2 100 100
3 21,079 16,636
4 284,450 307,663
5 511,284 693,545
6 1,063
7 407,066
8 96,067,
9 50,085 89,364
3,359, 384 4,058,555
1 16,543 20,005
@ *1 12,128 *1 11,127
0 *1 4,414 *1 8,878
2 761 761
@ 761 761
3 103,711 104,149
@ 28,912 26,135
©)) 74,129 75,075
®) 670 2,939
121,016 124,916
3,480,400 4,183,472

12/37




EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
OOo0o0o0do0ddooononod

2019 3 31 2020 3 31
1 83,298 73,364
2 1,115,830 1,420,140
3 4,860 4,950
4 16,471 19,548
5 350,928
6 23,597,
7 9,121 17,009
1,229,582 1,909,538
24,654 24,894
16,586 443
41,241 25,338
1,270,823 1,934,876
370,000 370,000

@ 92,500 92,500

@

1,748,206 1,790,060
1,840,706 1,882,560
2,210,706 2,252,560
1,129 3,965
1,129 3,965
2,209,576 2,248,595
3,480,400 4,183,472

2018 4 1 2019 4 1
2019 3 31 2020 3 31
3,051,139 2,564,725

13/37



EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
OOoooooooooooooood

2 1,408,907, 2,747,460
9,512 4,469,560 5,312,186
201,275 208,965
2
€H) 39,573 37,225
Q) 235,599 138,052
14,043 18,336
2,560 493,052 2,508 405,087
1
) 1,392,600 1,352,600
Q) 380,772 383,233
® 1,030,954 1,338,197
2 4,363 7,253
3 25,772 20,835
4 13,570 15,835
5 37,123 48,325
6 109,033 112,369
7 5,611 7,258
8 *1 160,134 3,159,935 *1 174,055 3,459,964
816,571 1,447,134
1 5,229 452
2 36,235
3 320
4 4,645
5 32 41,497 5,417
1 6,384
2 545 545 6,384
857,523 1,446,168
1 806 806
857,523 1,445,361
196,358 419,603
15,657 212,016 16,101 403,501
645,507 1,041,860
2018 4 1 2019 3 31

14/37




EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
OOoooooooooooooood

370,000 92,500 3,502,704 3,595,204 3,965,204 68 3,965,136
2,400,005 2,400,005 2,400,005 2,400,005
645,507 645,507 645,507 645,507
1,061] 1,061
1,754,497 1,754,497 1,754,497 1,061 1,755,559
370,000 92,500 1,748,206 1,840,706 2,210,706 1,129 2,209,576
2019 4 1 2020 3 31
370,000 92,500 1,748,206 1,840,706 2,210,706 1,129 2,209,576
1,000,006 1,000,006 1,000,006 1,000,006
1,041,860 1,041,860 1,041,860 1,041,860
2,835 2,835
41,853 41,853 41,853 2,835 39,018
370,000 92,500 1,790,060 1,882,560 2,252,560 3,965 2,248,595
2016 4 1
10 18
3 15
3 5

15/37



EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
OOoooooooooooooood

]
29 30 3 30
30 30 3 30
1
1ASB FASB
2014 5 1ASB IFRS 15
FASB Topic606 IFRS 15 2018 1 1
Topic606 2017 12 15
IFRS 15
IFRS 15
2
2022 3
3
]
2019 3 31 2020 3 31
44,763 47,834
21,446 18,376
66,210 66,210
2018 4 1 2019 4 1
2019 3 31 2020 3 31
18,000 18,000

2018 4 1 2019 3 31

7,400 7,400

16/37



EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
Ooooooooooooooood

7,400 7,400 |
2
1
1
2018 6 27
2,400,005 324,325 | 2018 3 31 2018 6 30
2
1
2019 6 27
1,000,006 135,136 | 2019 3 31 2019 6 30
2019 4 1 2020 3 31
1
7,400 7,400
7,400 7,400
2
1
1
2019 6 27
1,000,006 135,136 | 2019 3 31 2019 6 30
2
1
2020 6 25
850,001 114,865 | 2020 3 31 2020 6 30
2019 3 31 2020 3 31
63,443 63,443
158,609 95, 165
222,052 158,609

17/37



EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
OOoooooooooooooood

2
3
2019 3 31

[€)) 1,988,187 1,988,187
) 284,450 284,450
€)) 511,284 511,284
) 1,063 1,063
) 407,066 407,066
(6) 96,067 96,067
@) 74,129 74,129

®)
28,912 28,912
3,391,160 3,391,160
[€)) 1,115,830 1,115,830
) 4,860 4,860
1,120,690 1,120,690

2020 3 31

€)) 2,951,245 2,951,245
@) 307,663 307,663
®3) 693,545 693,545

18/37




EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
OOoooooooooooooood

®)
26,135 26,135
3,978,589 3,978,589
[€)) 1,420,140 1,420,140
[€)) 350,928 350,928
1,771,068 1,771,068
1
1 2 3 4
6
7
8
1 2 3
2
2019 3 31
1 5
1 10
5 10
[€)) 1,988,187
® 284,450
(€)) 511,284
(O 1,063
®) 407,066
(6) 96,067
@) 74,129
®)
20,136
3,288,119 74,129 20,136
2020 3 31
1 5
1 10
5 10
€Y 2,951,245
) 307,663
©) 693,545
®)
101 17,826
3,952,454 101 17,826

19/37



EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
OOoooooooooooooood

2019 3 31
20,136 20,000 136
20,136 20,000 136
8,776 10,000 1,224
8,776 10,000 1,224
28,912 30,000 1,088
2020 3 31
101 100
101 100
26,034 30,000 3,966
26,034 30,000 3,966
26,135 30,100 3,964
2019 3 31 2020 3 31
8,413 9,063
22,998
374 1,214
7,549 7,622

20/37




EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
Ooooooooooooooood

16,337 40,900
16,337 40,900
15,879
41 0
665 443
16,586 443
16,586 443
24,562
22,998
2019 3 31 2020 3 31
30.6 30.6
0.1 0.1
6.0 1.7
4.5
0.1 0.1
24.6 27.8
1
2
15 0.56 1.145
2018 4 1 2019 4 1
2019 3 31 2020 3 31
24,417 24,654
237 240
24,654 24,894

2018 4 1 2019 3 31

21/37



EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
Ooooogooooooonoonod

3,051,139 1,408,907 9,512 4,469,560
2019 4 1 2020 3 31
2,564,725 2,747,460 5,312,186
2
@
2018 4 1 2019 3 31
3,068,617 1,191,692 140,081 69,168 4,469,560
2019 4 1 2020 3 31
2,583,217 2,514,791 211,389 2,787 5,312,186
)
90
3
2018 4 1 2019 3 31
1,191,692
2019 4 1 2020 3 31
2,514,791
1

@)
2018 4 1 2019 3 31

22137



EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
Ooooogooddoodnonod

( )
)
370,000 18,000 4,860
100
2019 4 1 2020 3 31
( )
a)
370,000 18,000 4,950
100
@
®
Q)
2018 4 1 2019 3 31
( )
)

50

74,248 2,253
()
1,182,179
488,409
9,512

50

23/37



EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
OOoooooooooooooood

1,063

38,930
14,406 11,395

2019 4 1 2020 3 31
( )
)
50
1,761
)

2,514,791
649,321

50 51,252
22,575

19,537

TOKYO PRO Market
2018 4 1 2019 4 1
2019 3 31 2020 3 31
298,591 46 1 303,864 21
87,230 71 1 140,791 94
1 1

24137



EDINETOOOO

00000000 O0000O00oO0OooOd(EL4415)
Ooooogoonoooonoood

2018 4 1 2019 4 1
2019 3 31 2020 3 31
645,507 1,041,860
645,507 1,041,860
7,400 7,400
@
2020 9 30 )

1 2,135,409

2 100

3 21,530

4 511,360

5 322,371

6 106,904

3,097,677

1 17,702
[€)) *1 9,585
) *1 8,116

2 761
[€)) 761

3 109,361
[€)) 32,473
@ 74,358
[©) 2,529

127,825

3,225,503

2020 9 30 )

1 75,048

2 96,461

3 4,950

4 16,035

5 457,858

25/37




EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
OOoooooooooooooood

6 122,543
27,120
800,018

25,016
1,245
26,261
826,279

1 370,000

@ 92,500
@
1,935,262
2,027,762
2,397,762

1 1,461

1,461
2,399,223
3,225,503

2

2020 4 1
2020 9 30

2,089,155

557,231

1,918

2,648,305

187,953

*1 1,032,756
1,427,595

140
160
120
420

1,775
1,775
1,426,240
1,426,240
431,147

26/37



EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
OOoooooooooooooood

110
995,203
3
2020 4 1 2020 9 30 )
370,000 92,500 1,790,060 1,882,560 2,252,560 3,965 2,248,595
850,001 850,001 850,001 850,001
995,203 995,203 995,203 995,203
5,426 5,426
C D
145,202 145,202 145,202 5,426 150,628
370,000 92,500 1,935,262 2,027,762 2,397,762 1,461 2,399,223
22
2020 4 1
2020 9 30
1.
2. 1
2016
10 18
3 15
2
3 5
3.

27137



EDINETOOOO

00000000 O0000O00oO0OooOd(EL4415)

Ooooodoodnooonoonod

22
2020 9 30
1
49,376
20,380
22
2020 4 1
2020 9 30
1
3,667
22 2020 4 1 2020 9 30
7,400 7,400
7,400 7,400
1
1
2020 6 25
850,001 114,865 2020 3 31 2020 6 30
22
2020 9 30
1.
63,443
63,443
126,887
22 2020 9 30

2020 9 30

28/37



EDINETOOOO

00000000 O0000O00oO0OooOd(EL4415)
Ooooodoodoooonoonod

@ 2,135,409 2,135,409 —
©)) 511,360 511,360 —
®) 322,371 322,371 —
)
32,473 32,473 —
3,001,616 3,001,616 —
@ 457,858 457,858 —
457,858 457,858 _
1)
(¢H) @ €)
®
(¢H)
2020 9 30
23,080 20,100 2,980
23,080 20,100 2,980
9,393 10,000 607
9,393 10,000 607
32,473 30,100 2,373
22 2020 4 1 2020 9 30

24,894
121

25,016

29/37



EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
OOoooooooooooooood

22 2020 4 1 2020 9 30
2,089,155 557,231 1,918 2,648,305
€Y
2,097,914 505,666 36,000 8,723 2,648,305
¢))
90
505,666
1
22
2020 4 1
2020 9 30

30/37



EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
Ooooodooooooonoood

2.1

324,219 45
134,486 94

995,203

995,203
7,400

31/37



EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
OOoooooooooooooood

2020 6 11

193
2019 4 1 2020 3 31 21

2020 3 31

32/37



EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
OOoooooooooooooood

(

).

33/37



EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
OOoooooooooooooood

193
2020 4 1 2020 9 30
2020 4 1 2020 9 30

2020 4 1

2020 9 30

34/37

2020 12 24

2021 3 31 22



EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
OOoooooooooooooood

(

).

35/37



EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
OOoooooooooooooood

2021 17

193
400 2 2020 21 2021 20

400 2 2021 20
2020 21 2021 20

36/37



EDINETOOOO
00000000 O0000O00oO0OooOd(EL4415)
OOoooooooooooooood

(

).

37/37



	表紙
	本文
	１ファンドの運用状況
	ＪＰＸ日経４００ブル２倍上場投信（レバレッジ）
	（１）投資状況
	（２）運用実績
	①純資産の推移
	②分配の推移
	③収益率の推移



	２設定及び解約の実績
	ＪＰＸ日経４００ブル２倍上場投信（レバレッジ）

	３ファンドの経理状況
	ＪＰＸ日経４００ブル２倍上場投信（レバレッジ）
	（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


	４委託会社等の概況
	（１）資本金の額
	（２）事業の内容及び営業の状況
	（３）その他

	５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

	監査報告書

