ST EH T&D
Monthly Report EREEL#EE - 20244108318

KRFILBIT—ILETY SO A B/ RET7/00—k%KiB#H o7 R (BEHEEEIE ) 202408
B TAUAUX TR BRSO BEES ERE (S HERR)

SARKEHT, FRILL CRAHMEORIZ IS AL TV ET O T, ARtOBIBLITS T L Lt A,
0 ERRELLUNEEMALBENEEZRLIZLOTHY. FFROERKREREZ-RIETHLDTEHYFEE A,

EEMBELMEERBOER GERBR

KAy B P4 SRV AT T AR 43 Bl & (BB | ) 2 S B IS A R L 7o b D & AR U CREHLICb DT,
7k FEVEMMAR RS KOV Bl @ -5 ZE VB R A RE MU SRR % T

MEERBEWRA A —oREBRELEMEF)[AHM] —— EEMHE M) [£#h)
12,000 100

11,000

10,000

9,000 === === mm i m e e e e oo 40
goo0 F . -] 20
7,000 . . . A , 0

s 24/9/3 24/9/13 24/9/217 24/10/9 24/10/22
HA R A RBE % =& o B EE HFOREY. FBIED
REH 202448 H 23 H BHE11A 5.4% F181 202549H25H —
{EETHAR 20299 H25 HET BE3nA — FE2H]  20264E9H25H —
AT 9H25H 1B%E61H — E3H 2027498278 —
‘ (R A OB ATRHRA) BEIE - H4]  2028%9A25H —
== = 4 0.99% BEIE —
it (Bt 0.90%) ZEx D SERSREOH _
HAE(MEE 10,4104 SUNLLE AR (BLBI BT &4y F M 7
fih S EEYAKE 2,301 A7 M &L DL B U CGHRLIZL O
<,
EERS
(=€ 95.8%
BeE 4.2%
BHEHEAHRE HABHOREMHE
fiA e {828 [ KEILEFIREEE  (bps) 4.25
5-year USD Denominated Notes Linked to US yﬁﬁgﬂ FEﬁ (ﬂi) 4.81
1 Technology Equity Futures Volatility Target Strategy 2029/8/23 95.8% T LRy s P 7 AR R AL AT LT
(F—vR=r e Yo7 2HME) fEEab LB L TRV ET,
=11 18R 95.8%

LRI PERARIL SR 2RI ARD EI B T

WA ZE NS T o TR, 63— VDT E N IE ST WR T 2003 TR 72 S0,
W EE-AAE BEES 03-6722-4810 (BIERIILE A OFRIM ~ F58)

’ T&D7t 3y, I\szjy I\ A A=Y R—LR—T  https://www.tdasset.co jp/

1.6 USG-101175



SRERITEH {ERREL#E R - 20244108318

EXEMEREEROERINM(BERIHA)

AABEEE » -
SHER SEENER ZOMER AHBER CEAL =t
-2.27% 0.18% 0.40% 7.37% -0.24% 5.44%

AR TR E RN DR T,

KEDMBERNTEHAT VYR, W5 aANEE2 &R ET,

KAAESRERNZSOWTIE, TR Py 7 ZAREF R ARSI AF U RED LIT/ERL TR ET,
KBRS O I FAE TS,

& SREHOINIEE
| FEEES [ 1.1%

& SREXOHD

104

102

100

98

96

94 : : - : :
24/8/23  24/9/4  24/9/17  24/9/30  24/10/10  24/10/23

XS MR BT RIS ZERR R (R 1.0%) B I OERIa AN BUS [ A ERR SN COVET,
XKBIEBOHERIT, 5E A &2100E L THEEEL TRV ET,

SHLEM R~ O KA B L CUE ¥ HATOREEFRLTEYET,

S HiAT : Bloomberg

& ABL—FCRFIL/M) O#R
170

160

150

140

130

1 20 1 1 1 1 1
24/8/23 24/9/4 24/9/117 24/9/30 24/10/10  24/10/23

e 2L —ME ZZEUFEYTOARKL — (i) T,

WA D E NS T o TS, 63— VDT TR BN IE X WFIH 200§ TR 72 S0,
W e AR BEES 03-6722-4810 (BIERIILE A OFRIM ~ F58)

’ T&D7t 3y, I\szjy I\ A A=Y R—LR—T  https://www.tdasset.co jp/

2/6 USG-101175



ZaEEITER

[ e ]

U H OKERERT S, AL KBEREGE RSB RDNE 2 O R 36 s L
2T BEREEER R U282 T RERLEL, AT, A T0F O Rl i o=
DERBREAL U2 L CH YRR R P TR L2 E e RmbHY £ L2208, 7—9 7 #ik
BERER LI T AN LT Z 0BG 8 AN B S, i Sl mic ERLEL
77

Y H OKESFL, KFEROBEFHASIOCKFE R L A WL 7= B O &% 512, FRB CKE AL
Yl il EE PR 2) OF T =AM b9 2D BTN EST-Z 7m0 b ERLELE,

WHOM KRR, BAaE, T AARE BRI K B o il A 23R B A
72 AR E TR U e END KR V@ DB &R0 E LT, AT, K/hseae EEnhis i
Bl TeZ 72 ED KRNV E T XX LELZ, FAIE, FRBE B MHR W TR T ICEER RS A R
e ERRHE LR B T HAT O B B, A 28E - A B > 7o ZEBENEIR DO ST E A
BN B Eo e 2/l s T Z kR V@ DT L E LT,

[ ]

T— VR ey IR Ty A F U Rea—"T e A B —F 2 aF VR RITTH KRV EE R (T — LR~
Voo I ZHME) BRI AN DE A E TV ELT,

KEEK TSI ER L0, KEESF]N EF U282 E0E, 77 RN E ST D55
I TR UELIZN, KRS L C ER LD bR MAE L B AL LT,

[ 41 DiEH 58]

T—= VR eI RT A F U ReA—=T o A B —F 2 aF VPFAT T T — VR~ -y 7 244
EOMAZBAIR DL ET, JRHIELUCRE H O DRISFER O IEIERF E T — LR~ s X
IMEEARG T AL T, KR A_R— 2R TCOTAMR A BIELET,

BERDLTT A ST D MBS —EDKELBR 256 T— VR~ -y 7 ZIMEZE D
WZRHIL, ZEEMIIBITLET,

MTTDUEDLT, 27 7 ROIEEMBA~DO XA ZEL T, 1EE A RO REL LIMERL TBVET,

KRN — VR~ Yy 2GR E T 7 o a Yy — R EE BT 7o B (R E S IEAF) 2024-08 (L R M4 77K )
IZ. T&D T By k=2 U A MER S (LR MERMES L WET, ) S 2 OB ESIC LERA SN TEBY., (S
DOFEMLTY, [F— /L R<=2 Y7 A 1%, Goldman Sachs & Co. LLC (LA F M HFF#EE 1LV WET, ) O AARBLOZED
LD ENZ IV TGRS NI FEHE T3, R FFEE OREIL, RS O A #Ic LS QOET,
FERFFEE BLOEOBESCL TGS &V NVET X, S 132 0B LIIBEET IS LAY 77
VREE B ETNIIUCIRLNRO AR G BEEEFED LIRS L, B0 REtR, B 5 F21XBE R HY £ A, GSIE,
WT7 U ROFREEIIRFBICELEZBD T, F2BIMLTOER A, GSBIOEOM H#F#HE 1T, AMEEE — Kb LX
BT 7 U RADEE EINTE 77 R TG— S LR G 2B T 28 D O A L LT BV X — U A4t 375
RENOFIZEL T, Y77 ROREE FITARITKI L, BRI BURIIDZE DT, Wb R F2 13 RGBT
WER A, RS S FHER OBIRIL, M7 7 RIS 320 G S OEEOM RO ET,

GSIZ, Y77 RO E/2IT4EFE, Y7 7 RORITEIITRFEORY], Y77 RE2B e L, SIEELEIIMERTD
GEICEVET, ) EOOEROIEEITFIEIC, BEEE2ADT, FE5LQOERA, FRFFREE T, Y770 R0
BEHEE, ~— 774 7 FTEB N AL CREBLOELEZA VT A, HE MM, EMICHEEEEL B2
b, FITRE VY — U BRI A LW T, BREEEHD FR A, RS IIRE S HE TIIRL, FOTD VIR
HAEMREFRIZ OV THEEA, FEHETIIRA OHEREITH T, FEESHIToCQnEY A, GSIT, U7 7 RE 3R
L, KRB, AR —72) | FdRFERET DL, YT 7 NERIIMO AR B L OMEAEE L LUTZED
RSO 77U NICHETHZEAHELE T2 83 TV ER A,

MAREEE TN IZICH T o T, 63—V DI TR RV EWHIE | 2 0T DR IEE N,
W - RA BEES 03-6722-4810 (BIERIILE A OFRIM ~ F58)

’ T&D?t 3y, hv*y}y I\ A A=Y R—LR—T  https://www.tdasset.co jp/

3/6 USG-101175



ZaEEITER
J7FODEB-FHE

RELENBEDHEREERMEOHRERSLEZBNELTERZTVEY,

=R - Y VIR -T7ALF VR A—T A 3—F2aF LHRFEITTHRELBES (UTFIT—)LE< -
Yy ZIMEIEVSTENHYET ) ITIREL. RAIELTEREBMNOHISERDIT—ILEIL - By I XSMED
MPEERFETRALES L. J7U MR LERESNSE P RETIAFORITHRENMEBTRET
EEO G EFICE, BHEERFEFTRELGVEEAHYET.
*¥1 Ov—U—FBOIT -V Y Y IR T7LF 0 R-a—=T A0 8—Faf )L RTL, F-T—ILRT-
YOPR G IN—T AV DICEBREAMPMTENET

J7URIE BRERDIF ALY DEEMEBENRICED D —EDKEL LEGOFI5E . REERICHITLT
REBELRYFET,

=LY YV RMEDALLEL, SETHEERERELET F-. RAIELTHMAREITVEE
Ao

J—ILRRY YO RSMBEIZEWTIE, SBIEH 20 RBMBEEICE DT REIN DU (LUT I ELEEENUR
HIEWWET O bONET , EEEFINE(L. T—ILRTY I RIME D SRR —ZEEmLEEL LI
XihhnxEd,
*2 BBIEHMIL. T—IEI YO A A—FaF LB BAR Y —2HHHKETH /O —H%RIEH
(FRE Y1008 EMICRST4) T4 a0 bO—)LEEALZ1EEH) T,

EEEBNE L, RETV /O —KRAERORBRERICHEIERESN ., RBRBENTITADEGE
(X, RIEEFRBEEOLBYET,

T—ILRRU - SV I RSMEIR, BISIEELTRITENET,
RETI/A0—KRAIBERORENLGRERRIL. HEHEHREYMTT .
HANBRZEEICOVWTIE, RAIELTABAYDRITVEREA,

T7 U RIE M EENER | 21TV E T, — ARSI REH 2 ORI T, B GUC KRR 8RS EEL |
FIIIFAET HLERDAREMER E WS DL, LR 7 7 REED SN TWET, KECZREN 1T, 55 (G x4
AR EEAR DO RFAFAZEIC 5D DEIR) M 10% A B2 HEI-ITB 25 ATREMED @O W ET,

T RIEE =Ry o 7 AEEICIREL TEREZITOET O T, YibE R ORI TIREN R E MRS EEEL T O
D T DFERRIC -T2 ARG E L T2 B . KERBENEATIZENDVET,

BEE&FRPHREBMFICEoTIE, LEODISGERANRTOAGENGEENHYET,

B O—/LRTY Yy RSMEIZDINNT

i 1T i BB | ERNHEEuHE)
17 K | I—NARvr VIR Ty F AR a—T A H—F T a )L
7 5E K | Fad— LR~ Po IR T I—T AL
PR | #U54 (202448 H23 H ~20294-8 H23 H)
Fll E7N Ly | 7L
£ o4& E B U 2 *%7/39%&5@@&@@% BRAAIELYE B (202448 A 23 H ) LARE D R FEIN 4% 2 1A 7
HE) 5K HE

KRG R BN IEITH TS TR, 63—V DI T B W E SN | 2T THERSTES Y,

W BE- BRI BEEES 03-6722-4810 (RATEERE L E % B O F AT ~ F £ 58F)

’ T&D7t XY, I\V;K:/jy I\ A A=Y R—LR—T  https://www.tdasset.co jp/

4.6 USG-101175



BaEE AR

S EZRE | H oA OB RN OLEMAEIC0.3% DREFL TR 4L, AR AR E T,

R 77 ROTTAKRERCA0.99 % (Hif40.9%) D=REF L THRTHAL L £T,

77 RO E B (R FEHM) 13 A 2 2 AEE LS, 77 RO RIS KRS L E T,
723, TR ORAIO6H A #& T A B L OEFHRIIR @ h e iy £/ BRI 7R
b HNbET,

5 R = 13 P 40 ] P oD S A X AE R =R

[ A B2 A (B 5E) oBd sy ) (2 - Fith)
ERAEEEHR — ~ o
(E 8| E) SR (EEig RS SHBOPNE
ittt 0.44% R LB 4058 A% o3
A ot 0.44% JE AR O i, AW S EEAEEHO SR,
e RO HJENTO T 7o RO B D s
e A o EHAMPEDREBLOEH, ZitSHb0ER O
Xﬁ£$i 0.02 A) %?ﬂt%@i‘#ﬂﬁ
SISO AEEE A B IO SR L I DI E R Y 358583, 2 8E
OEHEL MFREMER LR LET,
; FH(D ;ﬂl&g © FEEEGGNCEED TECE, MANEEORE BT 2E ST, Bt ER NS X LET,

INHDOE - FEEHZOW T, AR EFICIVEB T 260 THY . FANTEHER - LREEL R
FTIENTEEE A,

K EFLOEMOEFET OV TE, BEENT 7 FERASNOIIFFIISCTRRVETOT, FRTHILBTIERE A,

J7oFDBEREANDBR

[ZREEES ] TRD7Z7EYNIRIDAVMMEXSH
SRERRGILE HEMERE (£/) B2
MAGE, —BtAEAREEINES —BEEEABREEBEELERS

[ s#] =HERGBRBITHAS4
(BERAZASH HKASHBEXHRANT1IR1T)

[BRE L %] X KEIZI7VROBRESHOLEHELDEHLTLET,

KRG R Z N2 HTeoTUE, 65—V DI TR BE W& NWFIE 20T RIS,
W EE-AAE BEES 03-6722-4810 (RATEFHILE % A O F A1~ F 14585

’ T&D7t Y, I\V;K:/jy I\ A A=Y R—LR—T  https://www.tdasset.co jp/

5/6 USG-101175



ZaEEITER

BRESHtDEHE
2024511 R1BRE

T GRliEs | AhEMERE
/‘I\*TEJ‘.E%%HEK/K\ﬁJ: E&%I%% (&%)%3% O O

o g | PEMBRE
PR molgE | e e

o et | BEAMERE
DELARARAL B5I%E | Grmi0sE = ©
XA ORNE R L TWET,
T CIIRFEFE DB NIAT-> TBVER A,

CRBRBEVREEELLWEIR

B AKEEHITEDT By b= R ARG T 7 ROZ A TE NN A Z WS 57O BRR LTz
HEHLR=FTHY, 77 FaaeAliiEFO e OBTHZ HRIETEHOTIEHY EE A,

B AL EHT Y HEME DS O S HIRT L E RE I LB L7 b O T8, L0 IEMENE - 52214
PRAET 2L DO TIEHVER A, Fo, AEFHIBHEN TNDTTT | T —~ AEONE L
EOEEERUZLOTHY, fFR 08 HBR SRR T 2O THEH EF A, KBNS
NTCNBTE L RB USRS TO S OYWT 2 SR LT=b D THY | kT KB EN5
ZEBRBHVET,

B REEFRITIAZZE LM THY , MB LA ESHE X OH LG MRES OMVEEEEIZIT
HREEBIATEDVES ) ICRELETO T EMAFERITTERESICIVEELE T, LI
FLT, TAMRESN T DD TIEHV EE A, O ICEIDBFITETHREZ ITRELE
B

W R E DK - HaE HOAZ S TN I ] TR E @2 M T 2 L BNV EUT Ao B2 D HL
IR W THGERENBE LG A, — RIS AB PEOREMEDME T L, 155545
SR TELMAE TG TERWIRY G ENRONTLEIVAZBHY £, ZHITLY,
G HAMRESSROMEE S T L, FEEMAEN LR 75 E R ERDE3, £, i HIAADZAS
AHIEER D ATREME AR DI AN IE T D AT REME RS HV £,

W REEFEI I SRR L F720 | FRGLRIR - BT B OR IR - PRBRELHD DR A HEAR D Rt D X 5
TIEHVER A, Fio, BERBRBEE T A W2V G BB RSO SRR LT
DEHE A,

B AEROR FRER SRR, TERERSNDG A RHYET,

W SRR BEEES 03-6722-4810 (RATEERE L E % B O F AT ~ F £ 58F)

’ T&D}ﬁt 3, hv*y}y I\ A A=Y R—LR—T  https://www.tdasset.co jp/

6.6 USG-101175



