Shinkin Asset Management Co., Ltd. mA#&  —@uFEABEEEHS —REFEA DS EEENENHS
T104-0031 R H P RXFEITESZE 1S URL : https:// www. skam. co. jp

Y=oy | : 2023€1082BH151086BEXTOEIRM
«EEH»

@ LAZATEYRNIRDAVMNRERR S snmansies ununRe(@® 23388

BE3INA 10828~10R6H
DIHERE =fE

‘ 10868 SADE

BHAK (. OBDRIREEH TARED

BT M 32,401.58 |30,487.67 |30,994.67 | -862.95 -2.7% "
SRENRELEEZIFRULERU
# JPXH#E400 M 21,202.84 19,984.21 | 20,379.45 - 534.61 - 2.6% |CHBEEHOTEDD. KEMEH L
SEBEKUTDMES., KEKRE. K
T NYSY /‘“\w\ 33,557.69 |32,846.94 | 33,407.58 -99.92 - 0.3%| A DIENE = F o R ERSF LS
. - ) [CHIX. FERREBEMNMREINDE. K
1Y DAXIEEK M 15,476.38 [14,948.08 | 15,229.77 | - 156.81 - 1.0% s s s s 0 AR,
(1B, %)
g% (108) | o~ | 0805 | 0755 | 0.800 +0.035 RERSIROLRRALY S LORM
EZBRIC, KRI0FEFEIDHHI165
#@ (10%) | .~ | 4885 | 4600 | 4801 +0.230 ROOKEFTERLEZER, 9A
DBHIBEEHR CENTEEDOSROUE
RAY (104F) M 3.026 2.841 2.884 + 0.045 RRan. BRI SmEEDIETE(CE)
— EPTLRBEDRANS. EHREF
M (10%) W 4674 | 4.486 | 4.540 +0.054 (30.8%BI£ET LR,
(BE7E1E, F)
= I ‘W’"M 150.16 | 147.43 | 149.32 -0.05 FARE, RRREH LRERGT—
& 150MAET RILBAZMEITULR
. |2—0O LA/ Ay 158.48 154.46 158.07 +0.12 BERICABNTANDERN 514705
- FTRBCTEIDE. mMESE
RRIL LA Vo] 96.42 93.07 95.34 -0.72 (C. EEREEVKEAGETEZII TR
& IVEERINET. HFS RILE. B
| BFIRIL R’ 110.36 107.59 109.31 - 0.69 -
(BEE1E) (B
WEEREITISN M 1,866.21 | 1,798.85 | 1,830.94| -28.65| - 1.59| NERsIMODRIET S OB
BEOzEN. RS EREEL
T FrIEee ""“’V"'\v 266.35 259.73 265.03 - 4,98 - 1.8%|(C72D. RELREITHEZN(E—HF1,800/R
(1)) 1> hEIN. ZDEIETITIEZME
it NY/Eiti M 91.88 81.50 82.79 - 8.00 - 8.8% 4Bk OHTREFED (34.252% (=
) SE_EIBREITOFESECEFIE D,
NY& ’M\r’\'\ 1,864.70 | 1,823.50 | 1,845.20 - 20.90 - 11%| o rokE) . NYERIEATERSE.
KTPST»
BE3H B . AE (M)
DR AELE
hE s Eies "f\,w- + 0.0% |EE&IDHRE TS, AETT - 0.0%
&5 JIVIO = M - 1.8% | FESSOFTIESORSFIOLRANBLICAD, TE. &5 M) - 0.0%
as DMESSER Tl WY N + 1.0%|W4nAR0DBREZHTE. BORULABRED., k8. (|88 +0.3%
BEE A=Y 2 N E=F5 M - 2.3% | KEMEIFHHORBLESRENS, &, BBEI1Y -0.2%
1R SENSEX#5#% A Ny + 0.3%|—#—RDEEDH, IMELR. EPI el - 0.3%
b= STHE#K N\ - 1.3% | KEFD LR TIRERDENBELL. T&. ) N + 0.0%
W-57 KLCI{Y7" 9JA P i - 0.5% | KEFB D DOEBMEUNEL LD, T, W-57Us4 9 - 0.4%
1IN 257 ST il HEEIEE [ - 0.7% |KEF LR ENSEHEROYURTBBEBNLND. Fi&. |[{UN 7 M7 -1.0%
74 SET15%K f"nf‘*\ - 2.2% |BENREVVIAST. T, 44 N -Y -1.0%
Jq4UE> #HEIEY J"\w - 1.0% |1 > T UNRICHESF EIFEEM@mED. T5&. J4UE° Y A°Y -0.1%
NphFL  VNIE#E N, - 2.2% |ZEMBHC RSB, FTEOMBERRICIRD., &, AN S ] -0.4%
() H - WBDEaE. PEEHDBERR. BN — NISEPILER REITIER (HAZR<. AR—2X) . B, ZELOVCE B0 — NIRE. comEy SHR—X

NYEHE=1—I— B35 (NYMEX) OWT I 5. NYRE=1—3— U835 (NYME X) COME XEBFIDEEY
(H4Pf) Bloombergdk DF—SEGL. LA EARISIFRL

¥ RERED TAERICBELTIBELTWVEERLVEE] 209 CRECESL,
1/1




N—ow NEE

2023 10H2BM510A6BFTOEIMA

@ LAZAT YR IROAVMREEHRASH

&= (2023/9/29—2023/10/6)

0.0% ‘ ‘
o5y | -0.30%
-1.0% .
-1.05% -1.02%
5% | -1.34%
-1.51% -1.49%
-2.0% |
-2.06%
-2.5% | -2.38%
-2.55%
-2.71%
-3.0%
TOPIX BTk NY&™9 S&P b pESA 7555 HE I5VA N0 A=Ap5Y7
T4R30%E HBEIBER T IHEE AN IEES  FT 1001828 CAC401E%K DAX3EEt ASX 20015%
G B - KBDBAER. FIEEEDEEER
(L8P Bloombergdk DT —FEUS L. LA ZASEVERR
2. FEOHIMHERS
(M eBX (1uh) (K1) edbk (w40
34,000 2,600 36,000 - 24,000
33,000 RATIRIE (2 B 5 ’;;:» Z;ﬁ?@%ﬁﬁ(ﬁﬁﬁ)
! TOPIX(EE@) 2,500 PO Y= =]
32,000 2,400 34,000 1 22,000
31,000
2,300
30,000
2,200 32,000 1 20,000
29,000
2,100
28,000
27,000 2,000 30,000 { 18,000
26,000 WV 1,900
25,000 ‘ ‘ ‘ 1,800 28,000 : : : : : : 16,000
22/10  22/12  23/2  23/4  23/6  23/8  23/10 22/10  22/12  23/2  23/4  23/6  23/8  23/10
(LFF) Bloombergdk DT —FEUSL. LAZAMMSIEN  (#/8. BR) ({FR) Bloombergdk DT —SBUSL. LAZAMENR (F/B.BR)
(o) BRI (Fah) (o) @AEPCF - B (BRM - 97557 (F41)
17,000 9,000 8,000 130,000
—— DAXISH (£ B B2) 5 ASX 200353(E BB
16,000 —— FT 100358 (G B &) 8,500 —— 73N KANANIER (A B %)
7,500 | 1 120,000
15,000 8,000
14,000 7,500 7,000 | 1 110,000
13,000 7,000
6,500 1 100,000
12,000 | 6,500
11,000 6,000 6,000 : : : : : : 90,000
22/10  22/12  23/2  23/4  23/6  23/8  23/10 22/10 22/12  23/2  23/4  23/6  23/8  23/10
(H4FR) BloombergdkDF—#EUEL. LAZAMRIEER (/A .BR) (L£F) BloombergkDF—FEUGL. LAZAMEER  (F/A.BXR)

X HERED TRAEHICELTIBRELTWWEERWEE] 207 TREREEL,
2/17



N—ov R~ Em . 2023F10H2HMS10H6HFTOENE

@ LAZAT v DT AL RS

I. 5% - RE
1. FEFED10FFEFIED

55 (%)

50
45
4.0
35
3.0
25
20
15
1.0
0.5
0.0
-0.5
-1.0

M —XKE —EKE —I7v3A —}4{Y —HX

22/10 22/12 23/2 23/4 23/6 23/8 23/10

(WP Bloombergdk DT —FEUSL. LA ZAIEIER (F/B.BR)

2. BJVAE. 1—0H

165

160
A%

155
1.
145
M 140

135

130

125

(M)

FILAL—k
| —a—omL—+

22/10  22/12  23/2  23/4  23/6  23/8  23/10
(HP7) Bloombergdk DF—SBUSU. LA S AIMENERL

1. BARLBADY— bk

2,600

2,400

2,200

2,000

(200343 A 31 B #{#E=1000)

1,800 oM —hES
— HEIREITHE
1'600 L L L L L L
22/10  22/12 23/2 23/4 23/6 23/8 23/10
GE)BHAD — MEERFSPSEER REITIEE (AFZR<. FAR—2X) (#/R.BR)
(FF) FEEESEEIAR. Bloombergd DF—FEUEL. LAZ ASYISIER
2. R, &
e /A
100 (KJL/3LIL) (Fv/baq47oR)
90 |
80
70
60 | —NYFH(EZB )
—NY& (H B &%)
50 L L L L L L

22/10  22/12  23/2  23/4  23/6  23/8  23/10
() Bloombergd: DF—FBUEL. LA AIMEFH: (#/A.BR)

(F£/B.BR)

Z{tiE(2023/9/29—-2023/10/6)

(%)
0.25 0230
0.20 A1
0.15 - 0.136
0.10 A1
0.073
0.054
0.05 4 0035 0.045
0.00 T T T T T
BA *E k1Y 30X EKHE =L

GE) 7B - KBDEEF. ATEEADOBEZERA

({PR) Bloombergk DF—FEUSL. LA ZAISMEIER

3.®RIL-H. KRR -A, HhFFRIL-H

130 (A) (F) 190
—ZRJL-AL—k(EB )
Mm% 120 —HhFFEII-AL—EBR) 1 180
t —HERUR-AL—(EE)
110 1 170
100 4 160
A&
90 4 150
80 ‘ ‘ ‘ ‘ — 140
22/10  22/12 23/2 23/4 23/6 23/8 23/10
= — — (F/R.BR)
(&PR) Bloombergdk DT —SBUS L. LA ASSSIER
0.00% f#&3R(2023/9/29—2023/10/6)
~2.00% 1 -1.54% ~1.84%
-4.00% A
—6.00% A
—8.00% A
—10.00%
BEEREITIESK BN —NMER
GE) KB - KIBOBEE. IEEBAOBEEER
(PR RFEE%HERSIAT. Bloombergk DF—FEME L. LA Z ASRIEIERL
f#Z3£(2023/9/29—2023/10/6)
2,200 0.00% T
2,100 -2.00% A =1.12%
2,000 -4.00% A
1,900 -6.00% 1
1,800 -8.00% 1
-10.00% —8.81%
1.700 NY/RH Ny
1600 GE) KB - KIBOBE(E. FEEBAOBEEER

NYEUHIE =2 —3—ORZEGIFT (NYMEX) OWT I1%#. NY&E@=Z1—3—0
ESEEIPR (NYME X) COM E XBBPID&5EH

(L2F) Bloomberak DF—#HUSL. LA ZAIRSIERL

X HRED FEMCELTIBELTWESLVERE] 207 THECEEL,

3/7



" \»“ -~ = P
T—4w RBIf . 2023F10828H 510868 ETOEIM @ LAZAT tyb 4T M RRA R

1. PSP OWMEER (HEER)

f5%&2(2023/9/29—2023/10/6)

1.5%
1.02%
1.0% [
0.5% 0.25%
0.00%
0.0%
0%k 1 0.51%
-1.0% | ’ -0.74%
-0.97%
—_ 0, -
1.5% ~1.34%
-20% -1.82%
-25% | -2.29% -2.24% —2.22%
-3.0%
HE & BiL BE AUN S&P-  YUNE - FTSEZT MY 4UNRY7 44 74)EY AMA
LBREEE VR IEES EHREIEH BSEtUEyIR  STIEE  WW-YTKLCI  Ywhlg SETHa%K HWEEY VN3E#
1T 992 HBEER
GE) KB - KBDIBEE. FIEEAOEEER. DEIEEEHDHKS.
(HF) Bloombergdk DF—HFHUEL. LA ZEAIEIERK
2. PSP DR
(202249 A %&=100) (202249 A 5X=100)
130 | 130 |
120 120 |
110 110 | /"\ 1§
y 4
100 100 a4
90 90
—th[E FRREIEH
80 | —— B RN 80 | — BE BEKMHER
&E MiERS {Uh S&P BSEtUtY4R
70 70 L L L L L L
22/10  22/12  23/2  23/4 23/6 23/8  23/10 22/10  22/12  23/2  23/4 23/6 23/8  23/10
GE) KRB - KBDIBEE. FEXADOBEEER  (#/8.8%) GE) #hB - IKIBDBE(E. BIEZEBEOER R (F/B.BR)
(HFT) Bloombergdk DF—HFHEUEL. LA ZEAIEIERK (HF) Bloombergdk DF—FHUEL. LA ZEAIIEIERK
120 (202249 B K=100) (202249 A k=100)
—ST?E%f 130 | — 44 SETHs#
o | _FTS*E? }l/ﬂ"?l/—‘/TKl\_g'f:T P2 LY S TE
1UNRYT Vehg e e 120 Nhh VNBEER

100 v\l v h‘d } :V: : J 110

7

100
9 |
90
80 | %0
70 L L L L L L 70 L L L L L L
22/10  22/12  23/2  23/4  23/6  23/8  23/10 22/10  22/12 23/2  23/4  23/6  23/8  23/10
s o (#/B.BR) /8. AR
CE) KB - KIBDHBEF. FIEREBOEZER CE) KB - KIBDHBEF. FIEREBOEZER
(t£F) Bloombergdk D7 —SFEUEL. LA ZAIREIER (t£F) Bloombergdk D7 —SEUEL. LA ZAIREIER

X BRED XEMCELTIBRELTWLERLVEIE] 207 CHEEEEL,
4/7



T—4rw NIE . 20236108287 510868 ETOHE @ LAZAT#yha DA MR ERA R

V. 77 RMEF EBEREF
1. PSP D10FEFIED

(%) 2023/10/6 B (%) Z{b18(2023/9/29-2023/10/6)
8.0 0.30
73
70 7.0 66
' : 025 A 0.232
801 0.191
50 A 42 41 0.20 .
40 A 3.5 33 0.15 0.129
|27 2.9 0.106 0.098
30 010 | 0107 0.004
20 A 13 0.064
005
10 -
0.015
0.0 , , , , , , , — 000 10000
m £ ®BH = = K K X =3 B £ @E = = &~ N~ X N =3
g a4 8 & LI Y 2 % L % g @ o8 & I T 2 % &z
= S L N SN N <
b ~ S ~ ] > 5 ~
N ~ N Q
GE) 1RB - KBDIBAL. AIEEAOEEER GE) 1RB - KBDIBAL. ATEEAOEEER
(HFF) Bloombergdk D7 —FBUSL. LA = ASISMER HEFEERDIZDHRE
(4P) Bloombergdk DF—SEUEL. LA S ARSI
2. PSP D10EEFIE D DHERE
a5 (%) 8.0 (%)
3.0 'M ®
25 60
50
20
40
15 -
30
101 20
05 _ . .
— s 0 —&E 1F
00 . . . . . . 0.0 . , , , , ,
22/10  22/12  23/2  23/4 23/6 23/8  23/10 22/10  22/12  23/2  23/4 23/6 23/8  23/10
GE) #hE - RBDIBAEL. BIEZEDME%EER (#/R.BR) GE) #hE - RBDIBAEL. BIEZEDME%EER (F/A.BR)
(4P) Bloombergdk DF—SEUEL. LA S ARSI (4P) Bloombergdk DF—SEUEL. LA S ARSI
90 (%) 00 (%
80 80
70 70 -
60 60 -
50 A 50 A

w0 {7 e | a0
3.0 -W 30 vﬂ\\_ﬂf ‘-A

20 A 20
0 k-l — 7 AN 3Y7 10 1 — Y —RRFL
0.0 T T T T T T 0.0 T T T T T T
22/10 22/12 23/2 23/4 23/6 23/8 23/10 22/10 22/12 23/2 23/4 23/6 23/8 23/10
GE) KE - KBOBARE. FEEEOEESR /A, BR GE) KE - KBOBARE. FEEEOEESR (#/A. AR
(HFR) BloombergkDF—FEUEL. LAZEAIRSIER (HFR) Bloombergk DF—FEUEL. LAZEAIRSIER

3. PSTF DBREF

(%) 2023/10/6 B (BEAT @ %)

7.0 BEREF  (mi@)
60 - 4.35 (4.60)
50 A EHE 5.75 (5.50)
= 1.875  (1.750)
40 1 E=ES 3.50 (3.25)
30 4 1 6.50 (6.25)
-7 3.00 (2.75)
20 1 1IN 357 575  (5.50)
10 Lt 2.50 (2.25)
oo | 4Ly 6.25 (6.00)
o ® % & ®H 2 X X X 2 3 A" A 450  (5.00)
7 ¥ o o= Q T ® S ) PEFIENEESEEH. NNFAR

> ) ~ UIrAFRER. SOHR—ILEINES

G¥) KB - KZDIBEER. FIEEBAOEZER BIREESRBEOERE LTHED. BES

(4P) Bloombergdk DF—SEUEL. LA S ARSI FIUIIRN,

¥ REREO TREMCELTIBE LT LERLNEIE] 207 STHEREZEL,
5/7



N—4w hEm:  2023F1082BM51086HF TOEA

@ LAZATRYMNIRDAVMEEH#RA S

VI. 7>74A% (M. BloombergA—X)

1. AnALL

MATODZE{ER (2023/9/29-2023/10/6)

-1.5% -1.0% -0.5% 0.0% 0.5%
ChET i

BN il

BB ]
EI 0
9K B~ |
IIBH N D i
V=57 Y g |
1IN 357 W7 | |
54Ny | |
LY Ay ol
N b B el

(4£Ff) Bloombergdk DF—SEMSL. LA ZAIREIERK

2. PP DREBEOHE (X))

115 (202249 A k=100)

10
105
100

e
M

95

90
— ARt —F&BMNL ‘LN
85 ‘ ‘ ‘ ‘ ‘ ‘
22/10 22/12 23/2 23/4 23/6 23/8 23/10
(#/A.BR)

({£FR) Bloombergdk DF—SHEUSL. LA ZAIHEIER

(202249 A k=100)

90 |

——IL=Y7 JUx b EPLE D e I e A N A
85 ‘ ‘ ) ‘ ‘ ‘
22/10 22/12 23/2 23/4 23/6 23/8 23/10

_ . _ (F/A.BR)
(4£Ff) Bloombergdk DF—SEMSL. LA ZAIREIERK

X RILTOZE(EE (2023/9/29-2023/10/6)

-1.5% -1.0% -0.5% 0.0% 0.5%

thE7T

EE NI

BB

EBEIY

198 M-

IR KD

-7 U b

1 F7 M7 |

5 -y |

ALY %Y
A ML R

EESE I

(HiP1) Bloombergdk DF—4EUS L. LA E ARSI

(-
(-
[

I

(202249 A k=100)
115

110

&
100

95 |

—BEY {UN W=

85 -
22/10 23/10
(#/B.BR)

({Ff) Bloombergdk DF—SHEUSL. LA ZAIEIER

22/12 23/2 23/4 23/6 23/8

(202249 8 k=100)
115

10

105 |

100

95

90

—_—RN =Y Y A ——A ML Y

85

22/10 22/12 23/2 23/4 23/6 23/8 23/10

(%£/A.BR)
(4£Ff) Bloombergdk DF—SEMSL. LA ZAIREIERK

( 2023.10.10 4ERK)

¥ REEO TREHMICEALTIBEL TV EERLVEE] 2079 SRR,

6/7



- =
LAZATEYNIR DAV MR ERR 21t

<AEHICEHLTIEELTLMZE0WEIE>

XAEHEL, CRERODERICREHEOSELGDHFROREREFEMELT. LAZAT YNNI RIAVMNEE
BASHIMERLEZEHTHY . ERMBERIGEEICEIEHTERTEHYELE A,

NAEHR L, EHETERLEEZONDERENSERLTHYFET A, BIEZDOEREME. T2HERIITHLD
TIEBYFERB A T, WHIEET—EELBEDELDTHY ., IFEDRERRERI- TR ITEHEDTIEHY
iﬁ_&c

XABEHOAEL, LHORMBERLTLDIZBEET  FROBERRERIL - TEIT LD TIEHYFEL A,
HRHEANBRIIEEFERADILDTTIOT, FEHEEKERTIGELHYET,

XEBEERIE. AEORIZEZHNEEELGY . BERIEEE - RIRZVEREBEOHEORNRTEHYFEE A,
Flo, BRERMEETIBAV LW IREERE. REEREESOXMETEOYE LA,

XIFBEXIL. EBEOHIEMIIASE N EREEICIZABIRILHYEN) IZRELET O T, EEEMEI
EHLET, LIzh > T BREELGYBRERANRISNTNDILDTIEHYEL A ERICKDERITET
BREEOBEHRICIBELET,

XEET7URORBOESHRAACLH->TE BESHLYLEZI7UROBREERHFBEZE (XMFERES) %
HOMLHRIIEBFIZHELWV-LETOT. T HNEECHERD L. TEETITHIERESLY,

[FHAAICELTHOEESEIE])
BIEEEFRITFZRDIRIIZTDONT
BREERIL. R OEEZOEHETOHIAMISFENEREEICEABIRIEHYET)
IZRELETOT, REMEBIIEHLET . LEI>T BELELGYRETANRISA TS
LDTIEHYFERBA ERICEIERFLETIREBEDERICIRELET,
Fh REER I BARHOEBREERZLICRENREEDEECIREFIRE. BN5IHi5. %E
HNEEENELLEIEND VRIDODHRBOCHENELYETOT, TREICYH>TIRE
EEFEE (XMTERREE) PERAMBRIIR T ETmEISTELZSELY,

BIREEFITRDIERICONT
(BERICEECABUVV=1KER)
OCHEAROER - -BARFHP LE3.3%Fi1k3.0%)
O MEFDOER - EEMEDREE LE03%
(REHAEPICREMICC aE0-KER)
S EREEEFVSTEMEN) - -MEELBICHLT, LIEFEZER1.628%(Fith F£51.48%)
O TDMDER - -BEEER. EXMEICETIEH. EREHFONEIZETLHEER.
BB ERFOTEEFRHERLIUNEREEDREZICETIERIE. 770F&KY
EELLTHEMICCRIBWVEEEY, £z REERAHFEEAANDSZEIZE.
BEHIEEMNICKISBERELT, 4% I7FDEENOTIVONSEREEER.
BREEEOHGIZERASENRELETT, CNODERIZOEFELTL, ERKREFIZKY
EETHELDTHY., BRIITHE, LIREFEZTRTENTEE A, REERIZERS
LREBAFEHHSE) OEHEEICOVNTIE. CRERDEHENI7URERESIND
HRZICIGCTRLRYET DT, RRTDIENTEEE A,

(THEE)

ERICEHLTOBIRIPERICOEEL T, —RMGREFETEZEELTEYVET.
BROMEIZDEELTIE. LAZAT YNNI RUAVMRENERT 22 TOHRERFIED
56, CREVEEERENDBERICE T AREDMELZEHL THEYVES  REEEHIC
BBHVAIVCERE. ThENORERFRICIYRLGYFTOT, CRESNDBEIZIZL,
BRTNCREEAHRASZ (X ERES) LRI RAEEE SKBFTAZEL,

KYUEMTHEALTWSEEHICET IEFEFOMMMERE. TOM—UIDENEZENETLDOERD
RAETLLIIARTITHELET

7/7



	Ｐ1
	Ｐ2
	Ｐ3
	Ｐ4
	Ｐ5
	Ｐ6
	P7 リスク

