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MSCI米国テーマローテーションセレクト 

100リスクコントロール15%エクセスリター 

ン指数 
 
 

MSCI米国テーマローテーションセレクト100リスクコントロール15%エクセスリターン指数は、MSCI米国テーマローテーションセレクト100

指数の市場金利に対する超過リターンを基としたうえで年率ボラティリティ目標15%としたパフォーマンスを反映させることを目指 します。 

 

指数メソドロジーの詳細については、 指数メソドロジー － MSCIをご参照ください。 

 

Cumulative index performance 
USD RETURNS MAY 2017 – JULY 2025

 

Index performance 
USD RETURNS (%) JULY 31, 2025 
      ANNUALIZED RETURN  

        

INDEX 1 Month 3 Months 1 Year Year to Date 3 Years 5 Years 10 Years Since May 31, 2017 

MSCI USA Theme Rotation Select 100 Risk Control 15% 
Excess Return 

-1.50 1.59 -4.10 -8.76 4.65 6.74 - 9.90 

MSCI USA IMI 2.24 14.27 15.29 7.92 16.01 14.83 - 13.42 

 

 

Index risk and return characteristics 
 (%) JULY 31, 2025 
   ANNUALIZED STANDARD DEVIATION 

     

INDEX 3 Years 5 Years 10 Years Since May 31, 2017 

MSCI USA Theme Rotation Select 100 Risk Control 15%  
Excess Return 

15.01 15.05 - 14.89 

MSCI USA IMI 15.63 16.62 - 16.86 

 
 
 

Annual performance (%) 

 
YEAR 

MSCI USA Theme Rotation 
Select 100 Risk Control 

15% Excess Return 
MSCI USA IMI 

2024 10.82 23.32 
2023 21.85 25.64 
2022 -18.40 -19.61 
2021 18.60 25.62 
2020 30.26 20.46 
2019 20.55 30.39 
2018 -0.26 -5.72 

   

https://www.msci.com/documents/10199/69d6750f-fd08-4e34-5746-9696af3524bd
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                                               上記リストについて、上位4つのテーマへアロケーションされています。 

 

ABOUT MSCI INC. 

MSCI is a leading provider of critical decision support tools and services for the global investment community. 
With over 50 years of expertise in research, data and technology, we power better investment decisions by enabling clients to 

understand and analyze key drivers of risk and return and confidently build more effective portfolios. We create industry-leading 

research-enhanced solutions that clients use to gain insight into and improve transparency across the investment process. To learn 

more, please visit www.msci.com. 

The information contained herein (the “Information”) may not be reproduced or redisseminated in whole or in part without prior written permission from MSCI. The Information may not be used to verify or 
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Information or any MSCI index is intended to constitute investment advice or a recommendation to make (or refrain from making) any kind of investment decision and may not be relied on as such. MSCI 
ESG and climate ratings, research and data are produced by MSCI ESG Research LLC, a subsidiary of MSCI Inc. MSCI ESG Indexes, Analytics and Real Estate are products of MSCI Inc. that utilize 
information from MSCI ESG Research LLC. MSCI Indexes are administered by MSCI Limited (UK) and MSCI Deutschland GmbH. The Information is provided “as is” and the user of the Information assumes 
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Top 10 constituents Sector Weights 
 Sector Index Wt. (%)  

SOFI TECHNOLOGIES Financials 2.99 

 

NVIDIA Info Tech 2.96 

INTL FLAVORS & FRAGRANCE Materials 2.95 

DOORDASH A Cons Discr 2.90 

WASTE MANAGEMENT Industrials 2.57 

WASTE CONNECTIONS Industrials 2.50 

CORTEVA Materials 2.48 

INTERNATIONAL PAPER Materials 2.45 

REPUBLIC SERVICES Industrials 2.40 

DEERE & CO Industrials 2.37 

Total  26.56 

Additional information 
MSCI USA Theme Rotation Select 100 Risk Control 15% Excess 

Return Index 
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