EDINETOOOO
O0000O00000O0Ooo(ELLs18)
OOoooooooooooooooooood

30 8 13

03-6250-4740

1/50



30

13

2/50

EDINETOOOO
O0000O00000O0Ooo(ELLs18)
OOoooooooooooooooooood



o1

EDINETOOOO
O0000O00000O0Ooo(ELLs18)
OOoooooooooooooooooood

o1

11

60

2,000

16 10

3/50

404



EDINETOOOO
O0000O00000O0Ooo(ELLs18)
OOoooooooooooooooooood

17 10
27
107,855 51.0
71,969 34.0
31,757 15.0
o1
ot
11
30 5
404
60

2,000

4/50



EDINETOOOO
O00OO0000000000dn0(EL11518)
OooooooooooooooooooOn
16 10

17 10

27

211,581 100.0

[ ==L \
(rmﬁé&ﬁ. \
(D < BFERSE LI L O >
(ERR RSN

-w

@ < TR RRRE O BROE >
(PR o & R 22)

.

D <ML F A oo b >
(77 i Fimo R 2 ) S ELLE

w5
P Hia] “\

]

®<EM - T

i 2 R T
PRI 254 4 A @<# h?tgwmmm}
12 & R % (HMAW) ERETHR -

i GE - BEA (FlL—F 42 ¥iFze s L BET
M .

B<BBITHMOE=HV ¥ 1> T
(GEMFEMND Bk F = v 2)

T AN IR =M

B<PBFIFHOE=F V¥ 2>
(FEE S EEI L DT = o2 - EAERERS)

@< 772 FizMteT 5 0 S0 >
\ (FRPYERI-LsTENA2Fz s - U 20 FHERD)

5/50



10

EDINETOOOO
O0000O00000O0Ooo(ELLs18)
OOoooooooooooooooooood

40 60

https://www.am.mufg. jp/corp/operation/fm_html

6/50



EDINETOOOO
O00OO0000000000dn0(EL11518)
OooooooooooooooooooOn

= Y]
(<< P FEIRHE WL a0 L 0 W0 >
(BB =

w

@ < TR RRRE O BROE >
(PR o & R 22)

.

) < THLFA A il oo ke >
(7 7 Fimoili flgEm & 3 E) S ELLE

— .

]

®<EM - T

B L T
PRI B 10 % AR @*C# h::'rgsmmm
12 & 5 AN % (HWMAM) BT -

OVRRE - Bl (FL—F 1 7H) BHF =7 LRABIT

T Rm—ANIRNEwiA

—— -A-
o §EE N
B<#HEiTHhoE=# 141>

(EAFMANOB R F = o« )

".‘4

B<gHiTHOE=2V72>
(FHENAEICLDF =2 - BHEHREAR)

@< 772 FizMteT 5 0 S0 >
\ (FRPYERI-LsTENA2Fz s - U 20 FHERD)

40 60

7/50



¢

10

EDINETOOOO
O0000O00000O0Ooo(ELLs18)
OOoooooooooooooooooood

https://www.am.mufg. jp/corp/operation/fm.html

VIX

S&P 500 VIX VIX
S&P500

100

8/50



EDINETOOOO
O0000O00000O0Ooo(ELLs18)
OOoooooooooooooooooood

100

37

S&P 500 VIX
VIX

9/50



2

VIX

10/50

EDINETOOOO
O0000O00000O0Ooo(ELLs18)
OOoooooooooooooooooood



EDINETOOOO
O00OO0000000000dn0(EL11518)
OooooooooooooooooooOn

B RROLREISAEOMBROLRE | [20777 s AR R

{zm :ui . e q‘,zm 2 -
i — it
e et = TR
120008 | NS P O | E ...........................................
1m o« .| Hee—— aaun LR psecinnnnsnannin T4 "ES.T
:'m 1 m e il 3 " N ”.... .-:_
— | " o ol £ 1 Aol ; a . ?, A5
e L U TR L AL R et
dm —‘ﬂ ¥ 3 N T et
4 =80 G- R
20000 s IX
L 1 i i ‘_,tm _I_&' Bl
Y T R T SIOF 4B AR WRGA (LRGN A SN

A &_t»&zw:-m SFOERBRLGRIE A,

SR T PR T A TR [T N L e L T L T SRR TR T A
-EIIH.‘!I.‘;I.‘L S AECE TSR VR M EEE L LR T

TrTEE R RS B iR e T BRSO R L TR R R S R T SRR T T T L
WEF-AEZTWS Y SUET.

Li. BEORBTH. PRORRMRERIETI 0 TEBUT R A,

REBNERE 7S AOENITOVT

"EZZ2 8 B 8 3

Btk TORIX EELHAT) TOPRGREZ A oit. MEIESRE HE—fic LT IS Rt ERATHa L TH
LT EE TOPR 12, BREY L TR EE T O EE A e lEET T . TOR LIRS
P BT A e R T O — R R e SRS P R ML T MR S R
. TOPIX (LS OEYHE L JHRROFEOEE TOPIX ESAT ) Ol It
BEOCREATETORGESA OMmEOEECLJIEROEEEESENERL T
27

RN MECITFH A T A MSCIDF S Ao 2T ol R EAT 28, MECI Inc, “Mﬂ.l-rtnmﬁm??.am!fﬁﬁ{#
i, Sty ROSEETME N TR T s MO - T O AR TS E R T
e B TS TGO Inc oL T
s Y g O MECI T T e — b YT T2 S T S ST Ine, oML i
W—lrahef T a2 T HRCERETRE AT LET, 2 MACIT V=9 T —trab - Ty T R
AR REAT T ZEERE TR OISR EE T MO Inc ommL T
HmEm MOMURA-SR EW NOMURA-BPIZER. PSR ST T EEL T DD EO TS T =T AT

YFU T AT NCMURA-BRP B EE0H T T dATT . b ¥ECERm TR &
ATs. -t TS ERESER-HE T —F Fil— v BO S RErg o e
EONE T NOMURA—BFER i EsE St mEmE T BRI L.
EprfE s A T RSt

SN FTSERSEM - =TT R FTSEHF M- T ur T 8L B4 11, FTSE Fixed Incame LLCIZRUEBE T, BERRL
== e ERZFECOEROESEE S TS MBOISEKE TN IF-EE!LT:IQF ot Fud T
FTSE Fixed incorme LLCRHE. EI = LHEDEM Y — TRt B2 r 0 SDigs BiEs Lt
R T T et A, SO ¥ T 7 ADF—F . SRR O TERE LTI,
FTSE Fixed Income LLCIE, Si6F—9 O EREE S RSN SHLT, 17— S DEE,
BN EAEC o EASHETRL AR A DO T T A T SRR Al g
THER—NOAEETF TSE Fivid Income LTS MM LT,

i e ] IPEILAYGELEEMTO— Ul JPELHZGBFEMTO—{ T F 1 =27 r i LR UFy—=-1T
A =TT A LI —A L E R TLSEN T, EH;EBHQ'CGI**J;"ﬁrEﬂJ_JH&H 2 o i
FulATY . BMARETOI VU TS S, RN CHE . B ReE T R
CTHENERCEV MRS N T LEYT. SEROEEE P ELA T2 Fr—R-
TNl —em T

£ R, B L R SR T IR T

11/50



12/50

EDINETOOOO
O0000O00000O0Ooo(ELLs18)
OOoooooooooooooooooood

0.6

0.6



EDINETOOOO
O0000O00000O0Ooo(ELLs18)
OOoooooooooooooooooood

20.315 15 0.315
20.315 15
0.315
20.315 15 0.315
15.315 15 0.315
29 11

20.315 15 0.315

13/50



EDINETOOOO
O0000O00000O0Ooo(ELLs18)
OOoooooooooooooooooood

20.315 15
0.315
20.315 15 0.315
15.315 15 0.315
30 5
30 5 31
199,583,869 99.55
— 903,575 0.45

200,487,444 100.00;

14/50



EDINETOOOO
O0000O00000O0Ooo(ELLs18)
OOoooooooooooooooooood
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(H () (H () SR AR )
IX MID BARC2111 26,212,000 816.01 213,892,558] 761.42] 199,583,869 0.000000| 2021/11/28|99.55
INOTE
30 5 31
99.55
99.55
30 5
1
1 ( 24 11 14 ) 204,227,524 294,227,524 60,046 60,046 59,700
2 ( 25 11 14 ) 303,832,871 303,832,871 44,034 44,034 43,150
3 ( 26 11 14 ) 282,875,320 282,875,329 35,807 35,807 35,750
4 ( 27 11 14 ) 204,301,640 204,301,640 34,627 34,627 33,900
5 ( 28 11 14 ) 161,100,429 161,100,429 23,348 23,348 22,980
6 ( 29 11 14 ) 180,388,693 180,388,693 13,984 13,984 14,010
29 5 162,127,045 ] 16,376 ] 16,700
6 152,905,321 ] 15,445 ] 15,750
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10 170,965,353 — 13,253 — 13,690,
11 171,232,841 — 13,274 — 13,700
12 167,701,371 — 12,065] — 12,290,
30 1 188,666,509 — 11,866 — 11,820,
2 233,943,822 — 13,069 — 13,090,
3 226,765,777 — 14,262 — 14,020,
4 217,147,483 — 13,657 — 13,610
5 200,487,444 — 12,609 — 12,400,
1
1 0 00
2 0 00
3 0 00
4 0 00
5 0 00
6 0 00
1 54.16
2 26.66
3 18.68
4 3.29
5 32.57
6 40.10
10.41
100
4,900 — 4,900
2,000 — 6,900
2,000 1,000 7,900
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52 38
12 133
29 11 15 30 5 14
6 7
29 11 14 30 5 14
373,103 80,520
546,353 1,216,076
179,809,521 198,262,710
- 49,461
180,728,977 199,608,767
180,728,977 199,608,767
46,754 55,749
289,848 345,597
= 2
3,682 4,400
340,284 405,748
340,284 405,748
1,689,951,600 2,082,963,600
1,509,562,907 1,883,760,581
6,874,607 6,874,607
180,388,693 199,203,019
180,388,693 199,203,019
180,728,977 199,608,767
6 7
28 11 15 29 11 15
29 5 14 30 5 14
189 734
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29 5 14 30 5 14

60,317,665 11,796,224
10,453,437 9,770,419
55,102 49,461
49,808,937 21,516,448
292 590
45,307 55,749
280,820 345,597
128,950 229,290
455,369 631,226
50,264,306 22,147,674
50,264,306 22,147,674
50,264,306 22,147,674
742,827,171 1,509,562,907
- 820,149,000
- 820,149,000
333,348,000 1,172,199,000
333,348,000 1,172,199,000
1,126,439,477 1,883,760,581

6 7
[ 29 11 14 1| [ 3 5 14 ]
903,927,600 1,689,951,600
786,024,000 1,310,040,000
— 917,028,000
1,509,562,907 1,883,760,581

12,900

15,900
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5 31
860 11,892,092
16 1,277,974
56 299,979
1 5,957
933 13,476,002
38 59
2
19 52
193 2 1 33 29 4 1
30 3 31
( )
32 33
( 29 3 31 ) ( 30 3 31 )
)
2 69,212,680 2 54,140,307
36,210 19,967

337,699 362,886
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35,896 2,109
10,076,022 9,770,529
2 659,405 2 674,156
446,374 490,903
2 30,000 2 30,000
113,754 224,645
80,948,042 65,715,506
1 806,798 1 760,010
1 759,446 1 724,852
1,356,000 1,356,000
2,922,245 2,840,863
15,822 15,822
1,844,549 2,654,296
608,066 1,097,970
10 -

2,468,448 3,768,090
24,327,081 26,361,327
320,136 320,136
654,402 627,141
463,105 434,700
711,230 747,085
50,235 45,230
23,600 23,600
26,502,592 28,512,021
31,893,286 35,120,975
112,841,328 100,836,481
( )

32 33

( 29 3 31 ) ( 30 3 31 )

166,493 359,176
108,024 174,333
547,707 456,159
4,225,009 2 3,905,670
2,355,815 2 4,330,584
3,061,479 2 4,388,803

351,670 99,010
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756,668 736,829
843,729 906,167
100,680 125,343
711,633 842,194
13,228,909 16,324,272
590,154 720,536
166,458 187,562
253,070 254,851
1,009,684 1,162,951
14,238,594 17,487,223
2,000,131 2,000,131
3,572,096 3,572,096
41,160,616 41,160,616
44,732,712 44,732,712
342,589 342,589
6,998,000 6,998,000
43,034,713 27,790,911
50,375,303 35,131,500
97,108,147 81,864,344
)
32 33
( 29 3 31 ) 30 3 31 )
1,494,586 1,484,913
1,494,586 1,484,913
98,602,734 83,349,257
112,841,328 100,836,481
)
32 33
28 4 1 29 4 1
29 3 31 30 3 31
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81,709,776 75,423,596
2,396,020 2,723,458
25,763 48,215
84,131,560 78,195,269
2 33,975,255 2 30,906,879
731,771 730,784
482 1,000
1,713,892 1,723,057
13,961,993 13,467,029
984,749 864,916
158,915 178,652
699,940 467,973
51,995 50,251
9,887 15,328
1,611,608 1,635,079
11,925 23,250
53,912,419 50,064,204
331,997 349,359
6,496,165 6,421,837
843,729 906,167
100,680 125,343
1,196,210 1,231,033
14,843 13,012
233,159 192,192
422,030 410,229
706,571 678,182
441,736 423,171
48,393 47,889
1,030,040 1,115,719
474,521 450,299
12,340,079 12,364,437
17,879,061 15,766,627
( )
32 33
28 4 1 29 4 1
29 3 31 30 3 31
243,048 349,402
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2 4,601 2 483
260,190 81,580
278,148 91,672
4,383 9,989
790,372 533,128
11,552 30,114
- 43,182
218 10,402
4,357 3,829
16,128 87,529
18,653,304 16,212,226
259,137 516,394
- 7,495
259,137 523,889
42,248 105,903

126,228 -
157,482 102,096
1 13,540 1 54

3 48,575 -
388,075 208,054
18,524,367 16,528,061
2 5,658,953 2 5,252,224
103,169 76,092
5,762,122 5,176,132
12,762,244 11,351,928

32 28 4 1 29 3 31

( )
2,000,131| 3,572,096 41,160,616| 44,732,712( 342,589| 6,998,000  57,079,782| 64,420,372| 111,153,216
26,807,312 26,807,312 26,807,312
12,762,244 12,762,244 12,762,244
— — — — — —| 14,045,068 14,045,068 14,045,068
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| 2,000,131| 3,572,096| 41,160,616| 44,732,712| 342,589| 6,998,000| 43,034,713 50,375,303| 97,108,147|

1,446,576 6,546 1,453,123 112,606,339
26,807,312

12,762,244

48,009 6,546 41,462 41,462
48,009 6,546 41,462 14,003,605
1,494,586 — 1,494,586 98,602,734

33 29 4 1 30 3 31

( )
2,000,131| 3,572,096| 41,160,616| 44,732,712| 342,589| 6,998,000 43,034,713| 50,375,303| 97,108,147
26,595,731 26,595,731 26,595,731
11,351,928| 11,351,928 11,351,928
— — — — — —| 15,243,802| 15,243,802| 15,243,802
2,000,131| 3,572,096| 41,160,616| 44,732,712| 342,589| 6,998,000 27,790,911| 35,131,500| 81,864,344

1,494,586 1,494,586 98,602,734

26,595,731

11,351,928

9,673 9,673 9,673

9,673 9,673 15,253,476

1,484,913 1,484,913 83,349,257

34/50



EDINETOOOO
O0000O00000O0Ooo(ELLs18)
OOoooooooooooooooooood

@

@
(
)
€))
10
28

5 50

2 20
@

G )

€y

¢))
®
4

10
10

®

(©

35/50



@

EDINETOOOO
O0000O00000O0Ooo(ELLs18)
OOoooooooooooooooooood

@
29 30 30
30 30 30
@
1ASB FASB
26 1ASB
IFRS 15  FASB Topic606 IFRS 15 30 11
Topic606 29 12 15
IFRS
15 1 IFRS 15
@
34
(©))
1.
32 33
( 29 3 31 ) ( 3 3 31 )
539,649 604,123
1,029,950 1,215,234
2.
32 33
( 29 3 31 ) ( 3 3 31 )
47,798,472 41,809,118
46,963 40,621
30,000 30,000
1,993,055 1,577,059
2,071,256 3,850,734
456,748 430,491
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32 33
28 4 1 29 4 1
29 3 31 30 3 31
2,392 —
7,791 54
3,356 —
13,540 54
2.
32 33
28 4 1 29 4 1
29 3 31 30 3 31
13,862,465 11,380,244
4,375 380
4,204,969 3,851,536
3.
32 28 4 1 29 3 31
48,575
1
33 29 4 1 30 3 31
32 28 4 1 29 3 31
) ) ) )
211,581 211,581
211,581 211,581
€Y
28 6 28
26,807,312
126,700
28 3 31

28 6 29
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211,581

211,581

211,581

211,581

€Y)

&)

29 6 28
26,595,731
125,700
29 3 31
29 6 29

30 6 27
11,363,380

53,707
30 3 31
30 6 28

32
29 3 31

33
30 3 31

678,116
2,030,029

678,116
1,351,912

2,708,145

2,030,029
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*
32 ( 29 3 31
@ 69,212,680 69,212,680
@ 36,210 36,210
®) 10,076,022 10,076,022
) 24,189,921 24,189,921
103,514,834 103,514,834
@ 4,225,009 4,225,009
4,225,009 4,225,009
33 ( 30 3 31 )
@ 54,140,307 54,140,307
0 19,967 19,967
®) 9,770,529 9,770,529
4 26,224,167 26,224,167
90,154,972 90,154,972
@ 3,905,670 3,905,670
3,905,670 3,905,670
1
(€)) ©)
@ ©)
(€))
2
32 33
( 29 3 31 ) ( 30 3 31 )
137,160 137,160
160,600 160,600
159,536 159,536

*)
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3
32 ( 29 3 31 )
1 5
1 10
5 10
69,212,680
10,076,022
36,210| 10,703,761| 8,324,138 45,606
79,324,912 10,703,761| 8,324,138 45,606
33 ( 30 3 31 )
1 5
1 10
5 10
54,140,307
9,770,529
19,967| 13,110,758 8,593,680 68,714
63,930,804| 13,110,758/ 8,593,680 68,714
160,600
159,536 160,600
159,536
32 ( 29 3 31 )
17,778,798 15,302,336 2,476,461
17,778,798 15,302,336 2,476,461
6,447,333 6,769,569 322,236
6,447,333 6,769,569 322,236
24,226,131 22,071,906 2,154,225
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18,599,111 16,040,884 2,558,227
18,599,111 16,040,884 2,558,227
7,645,023 8,062,990 417,966
7,645,023 8,062,990 417,966
26,244,135 24,103,874 2,140,260
29 3 31
122,688 82,146 21,570
3,439,009 176,991 20,678
3,561,698 259,137 42,248
30 3 31
8,169,769 516,394 105,903
8,169,769 516,394 105,903
157,482 157,482
102,096 102,096
50
32 33
28 4 1 29 4 1
29 3 31 30 3 31
2,997,931 3,649,089
199,166 184,120
22,711 27,829
40,934 56,895
183,403 188,683
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653,618
3,649,089 3,729,252
@)
32 33
28 4 1 29 4 1
29 3 31 30 3 31
2,678,827 2,698,738
47,553 48,080
7,066 47,759
107,823 102,564
142,532 173,748
2,698,738 2,723,393
®3)
32 33
( 29 3 31 30 3 31 )
3,471,120 3,374,562
2,698,738 2,723,393
772,381 651,168
177,969 354,690
950,350 1,005,858
207,810 169,893
615,490 550,128
127,049 285,836
590,154 720,536
463,105 434,700
127,049 285,836
4
32 33
28 4 1 29 4 1
29 3 31 30 3 31
199,166 184,120
22,711 27,829
47,553 48,080
54,327 47,053
38,127 65,361
28,533 4,780
295,314 281,066
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62.9 62.2
33.3 34.7
3.7 3.1
100 100
(6)
32 33
( 29 3 31 ) ( 30 3 31 )
0.061 0.90 0.069 0.67
1.5 1.8 1.5 1.8
146,421 142,105
32 33
( 29 3 31 ) ( 30 3 31 )
455,165 445,379
242,551 223,512
295
124,367 135,805
260,374 277,468
11,509 12,235
50,969 57,431
180,726 220,628
19,277 13,690
217,902 257,879
14,803 23,262
77,490 78,035
236,450 200,331
68,614 82,168
1,960,499 2,027,829
1,960,499 2,027,829
141,802 133,105
1,447 1,382
659,638 655,348
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2,141,513 4,204,969 2,071,256
UFJ
100.0
UFJ 324,279 5,983,874 716,117
51.0
662,992 352,297
1,711,958 7,878,591 1,276,937
UFJ
15.0
33 29 4 1 30 3 31
( )
2,141,513 3,851,587 3,850,734
UFJ
100.0
UFJ 324,279 5,528,131 665,262
51.0
664,152 348,142
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UFJ 40,500 6,263,571 907,290
32 33
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29 3 31 30 3 31
466,028.30 393,935.45
60,318.47 53,652.87
32 33
28 4 1 29 4 1
29 3 31 30 3 31
12,762,244 11,351,928
12,762,244 11,351,928
211,581 211,581

35,000
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