EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

2022 9 8

One

03-6774-5100

1/99



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

11
11

One

2/99



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

URL http://www.am-one.co.jp/
:0120-104-694

3.3 3.0

2022 9 9 2023 3 8

URL http://www.am-one.co.jp/
0120-104-694

3/99



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

URL http://www.am-one.co.jp/
0120-104-694

4/99



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

11

11

5/99



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

5,000

1 AN DESOREICHBIEEETVET.
®OneFO=—1 IR I I = N T B v =27 R T[GRIPS Y =7 /R EVWVET ) #F
WLT. FLLTHS (HAEEES0) Ok, 25, ME. Bn S CEEMCREETLET.,
O BHICH-TIE, HEiEE o s |, 3SR AWES |, A7V IS, EEIcE T S8R
BEhXT LTSS EI NS ETR 8L AaETHES I SEFRLET.

O H—hJ+UF OMBICHI-TE. LEOENHS IPREFHESIFORRBT (ORI avE8LU
FERT (Va—hYYavEfd Sh . CNSOMS | DR EDSSTHHEEMEONEERTO 10512
EDREATERETVET.,

HIMREILIE, FRORMESSHUDRNATHHT DG ITHY  HRT- AR TORI IF TG IR, LI L TIcd ) PE0
FUTHUA SRR EEL SRR BUEY.

@ BEFHES IFICOWVWTIR. IEEERT 2ENTEAT 2@, RHNGHANTEREORE~VIE

HTEHRALET.
leEERE
#3t &35 BE [l
B+ *E B+ X*E ¥EI 3—0 FEHA
B =E Eaw =E E [l
hrs & h+s & HFSFEIL % s %

#ORIPST Y — 27 FOBRICHLSTIF. 43, M2, R ERRS L. A7+ 7TH3 1§ A AEFHES]. 27y
TS I EEALET. B ETRC SR T RS BUET.

# LICAESL A—JTY, 8A7 AR LIDICESNS O TESUE v,
Fe LETATORERCERATSLOTOBVER A

2 BEMIEOTEU R 7 EER2%IEEACINZ DD, hEBNICU R IKESEE
EDUI— ((EEHMIZRE) *ORMEEHIUT.BEREFVET,

® GRIPS Y= 7/ RICHBUV T, BEHEIOZERU AT ERERIEE L B85, N—h T2 A EMIEL
FT.EMESIUSHHOEREER. MEOFEEZAL. SBEEHSICREEZ S 3EHOUA0ER
EFHELEZSAT. SREENSIF /RFEII3EEMSEICEBLSIC. ARTRELET.

@ LTFVRIIBNTIE, IR MAOEMU AINFER2HEE LB DL, GRIPSTH—T7/E.DIAMT
F—RY—-TJr/RFSSUEBEREEOEA L RFEERTRELE Y. VoL BRIRNICS > TR DIA
MT 32— Y -7 /FOEAETODRVWESNEUET .

®1 HUREEOTEND A (R ) E XL, D@ LES, BRESOEMAN LI AEBELEY. ST PURTE. INE
[BiRUZAZ | R TAIENEUET,

#2 ERCHEIE RO ROERET S BICUAO AR —ETHERIL. BIVEERENERE NI ILONTNES
Y So0TREVES A

#3 US—LiE M T O ETE), —EXROUS - NS LR TSRO TR RO HRESN T 1+ A
EF RTINS ET

w4 NERESOETEY AT EERINITELST S0, GRIPST =D r RO A R EELTROSEUET,

GRIPS&IE. Global Risk-factor Parity StrategyDEE T. B RIS EEEETRLEY.

6/99



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooodad

ZIEChH=RBEICOEIRE L DD . HENCEBERO L EETE

GRIPSRY—T 7 BCHEWVWTF, BE{EROZH AT FREWBEELBEDLD M— 741U EHIE

LET,

DRI [C 5 I BEEBIC BN RAEDMH DA HEEED 3D E WS [HHEEHERE (U

RIBE) [EESR . 2 DBEANS TPV RIRT BH BB SO BABEETVET.

EMEBIUSBRDRALE L, AT AR AEHEICHEES X SRROUZIBHER

HUIESZ T.EEBEANS J7/FHZII5EEII9EICEDLIC. AATRELEY .
HAERSLERED A~

ENEER S @ E~oEEESLE)

A B € A B € A B € A B C TR EE
2 & & 8 @ @ @ @ @ % 3 { omawa
o I ANTR
I HROERRR
EMEANS T 7 2 B
HHENEEEEITIC B 5EEEIDE ICRS
EANREEERILEES
RO | ek
EEBR EEEDEEE S
HAKBVWTER
EELET,
URAIEHNAES L oy AT
mrmy | BARSERUI e
: BETSE.
LEcOEcs h SEnE & HEE NS
AERSHES S UENRSHEERE
EANRAED
BEgAA-Y
EF RO ERD
EEERS DS
i L e =5
:ﬂ;ﬂj.,r-_# ﬁt'.ﬂ*lﬁttﬁ
GRIPSTH—27 D
BRAEMOERURT
DOEMNERLLIEE

# _FIRGRIPS T —Dr L/ FOEERESHFRAEDA AT . 0l 3#lERR HICICRS NS5O TEEUFER A,
Fle LETATOHEECIEETROTEHIFEE A

7199



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

FTAPENS B ARLET

GRIPSTH'—T7 /K TId, URIES T BIothlc S s i (IR U, SEENE ISIc £ 3L/ Ly VRS
EEALET. e, MR T I COMEBE I EALET. e L RO L S BC RSMTBET

® SEHmsIL(
FEYRE LB FROFTHRICOVTHSIUHRFRTHRYT 5H5ITY.

| SIS | DI

g1 18391
WS & PEVRED S
EFAC |

B3I |

# FEERTATERLTLSEDTRBUER A

| MBI DA VR

01 HRT-FRTOMSIHTIEE

SIS I, BULWHSIEh S5 | [HRTILFTY DS SIS | [FTER T HTOHETT .
wE. RS I TEREEZEALCLEBVLLACLBTEFEAL. £V ITREEEFS
LTV TEORBTETOICENTEED,

02 ULNLyIILEUDBVERTIVAXERIZRNTIEE

BUW3IDEE LS| DIRE
10

LTl 1 0fe - .
1 Whwsig 1 .
. e .

PR 3 |8 e mal
WL {LrrsX 1 OEOESEFT

# PRI SEWMES DA A= TH). TATERLTLS O TREVER A

8/99



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

EROER
e —— TR A CREDREEHEDT—9 & 57U T AR RIS
STEP 1 GRIPSYT—TJ7>/F el Atrsct e i 4=

ESATVSNEMAILET.
(HEEBEED

o B YBEN 5B BRBICE L. GRPS T — T 7Y OB ER
STEP 2 GRIPSYY—J7UF  |impieyiivrardapiriymie iy DS iy s

. BRSAOESERERELET . CNSORS LR BRERTE
ARERTHLRORE BLETLETS. 585 88 B> Tl SEPmE 2Ty FHRE B0 F
UAF 4 TIE B FHEE IS EBLT. BRT (OV ) S&UTRT
(a—kIMv e wBELEY .

STEP 3 LIpR WoOrvREOBREESOTHAINEEINEE LSS ES . GRIPST
H—J7 R DIAMT 32— =7 RB LU RS REE DR A
FELTHEELST. AL EERBICESTIR. DIAMMZ 2 —TH—D07
BALLEORE S ROEANETOENESHBUEY.
| BHREEBROERAIEEEINEEETSEH.GRIPSTH 27K
ORI LUTEMEGDET .

BORIPST =07 /RICHISRERSEEORESSTCE 7P /RCST 3B N EE0ORBICH TR, PRI RTA
One LS A-A O0MDEREEZRLEY.

I HEc7 st

F1EOO0ENE (HFORE (FREBOESIZRERR) ) C. S ESHIEWNTRE OB LSFNAS LU
Tl (PR EIH ST ) FOEHENREL T, ERESHHEEGIAE. MAlRFERRLT. Sick
WERELEFT .

HEHROZEEOZIMVWSITEORERICOVTRIET SO TEHIEE e

#EOEERE SESHICE DLW TERSHIRELET. BN UH—EOROGTEESNHT BDDTIE
BHFER . HEENTILWONEVWESEHBUET,

9/99



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

10/99



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

12

11/99



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

https://www.toushin.or.jp/

2019 11 29

12/99



EDINETOOOO
O00000000000000000(E10677)
Oooooooooooobooooooad

LD e

T =77

T THEL Sk One LLSA AT

OredO—1 UL-UR S 77 is— (T HBETF =7

(B . BRI E S
: DIAMTE - =77
Y e
OndBEE S R seE 7 (B2 2%
y
FEreeit et
SRS < HTEEEE RS
Rl O S PR o e 4 " (BRI FOIRE, P
(BRI RIBITERRN—SMoDE, Bt aEns
FFABTICEET AN TEET,
BB
iR, 2 r:mraﬂ::\
Eseit

HLVZRTIWHF

WML LU, 2RISR (B R - IREEE0H 1. —ik
PR T IR WSS EEORINE PEEls —iRses LHRREDH

s
(EEEE)

One

13/99



20

1985
1998
1998
1999

2008

2016

_ SRE=Im

——— One B e s

BREIFE

e (EmUR72%)

One

2022 6 30

71

3 31
12 1
10 1

10 1

EDINETOOOO

OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

<FH=Ipf>

129

e

Wi SRS BET

s> | OneZO—/L-UR27729— | BRILIT2T
HUFBETf—IrE E=R

i
i
_"_ DIAMT =T H—TFE __""_.
R j s
bl |
—-
EE
One

2022

<EREE R
D

R
HROME

ity e )

ERERERAES

6 30

14/99



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
ooooodooodooodoooodd

28,000
5 5 70.0

13 1
12,000 | 3090 2

15,510
51.0
49.0

16

15/99



a B~ W N -

10.
11.

12.

13.

24

25

17

26

236

16/99

2 20
)
One
341 3 1
1. 11.

EDINETOOOO

OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

10

10



14.

15.

15.

16.
17.

18.
19.

20.

21. (
22.

23.

14.

17

o O WDN P

12.

22.

18.

14

EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

2 1 11

14

15. 12. 18.
13.

17/99



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
ooooodooodooodonoodd

1,000

10 20

18/99



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

(

)

10

61

10 20

19/99



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

(i = ™

OREBRITOER
< EAELE> EHORITEER
<t —F4 o FIESE>  FREHRAIT

DiEIMERA.ELUERFHONE
<EERBR=R EaFit=l>

v " )

2EAIEORTE ,
<EZBEBSTE BHROSE> @2 0BRELUES-BRHBGED
BFIHASEOE=_2)S

4

<A FSATF 2 20BERIBERE,

VAOERICMISERAEE>

» 1

ORGEESFOE-F)T <HTEREBISHE>

60 70

20/99



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

10 20
2022 6 30
6 8

€Y)
@
®
€Y)

D

2)

21/99



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

@ GO H 2)

®
5
2.
3
2 3
2.
3
5 2. 3
2.
3
2 3
2 3
2.
3
10 20
2 3
20

D

22/99



2)

D

2)

D

2)

3)

a A W N -

D

D

10

22

24

23

23/99

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

5.
28 8
28 8
28



D

2)

3)

4)

D

2)

3)

4)

D

2)

3)

D

1.2.

1)1.2.

25

28

29

26

27

24/99

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad



2)

3)

D

2)

3)

4)

3)

4)

5)

D

D

D

32

D

2)

2)

30

2)

2)

25/99

31

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

32 38

2)

10

879 3
100 50

26/99



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

10

27/99



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

28/99



30

29/99

37

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

( FEHFIREER \

I 1 I
1 1z U Rl ¢ ERNAT2—7 2B
@ LZ5F VF- HAEEL YO RO @ ERTr—7 AZDE-M)H
FoH) - BT ®EH) T+ —~ 2 H50 91 §FE
SHEENFODYAHOEZH) 5 ETR

--Ijlﬁiiiiiiiiﬁﬁilll-—-

EHIBLEEE

2022 6 30

30/99



EDINETOOOO
O00000000000000000(E10677)
OooOooooOoooooooooboood

<sEBH>

IPUROEMBERHLUARSERABSENORE | JrURLBORENBREISIEOEMREROLE

i) (%) (%)
20,000 100 100
— ST RN )
16000 | mm rHOEMmEE (Ee) B0 BO * T
627
12000 80 60 3 T
2000 40 A0 A
193
4,000 20 20 450 #1587 | K ”_‘? i
0 : : T 0 0 == 001 #37 30
1.3
20 ag | A See 454 A% 45 e
’ ! 60 194
40 40
201757 2087 20157 2007 2007 M6 FFYE Bl FHEE WREDA SE2EOA SHEDA FERDR

P20 1 B~2022868
RS TS 2201 7T E 2022608

*IPEODHEEMERERENE. R INOSESEMERLLONEAELT « LERNOSEECE I ENORFREOTSN- B0 BEE, 7
HELEERENCES N TLETOT. EROERSEE ST @ arEL FHATHUBERIRAR? 520 2L TRTRL. Frors R e 7 525 TN
=Y. FEICHRTE &4 ICHELIBOTY.

2 JFEDENRARE. RINOGEEEMERLCE0SGELTHALLE o F<TORE? 527 FOBRMBEERYED A,
MEREEMEEINTLETOT. OSSN CE 0T LT ERRE

EREDEaEIET,
HEET S ADERN
PSR (TOP) | . B on e s Ll AL RN R TR SN TSV —
WERESE TOM b F T — 0T, EHE AR S L UEER IS DR B, A PR
B * # A BRIt P KB OB (L F TP &5 DR R TR, SRR M. FR L
B A SRR T ST ST O SN B AU R SRR T S
ATOMFIIPXRLTLES,
[MSCITOY A -of 2 F w2 212, MEC! InC. MRRLIHEE ST, BrER N0 IBra@ED
B MECIOF 0 o T IR, BEHDE. SEOSHEENEA—UTARLIS B0 TY. BERICMT S8EE. DNHE T
(RLiAds . F~—2) DEE—ECHERIEMSC Inc [ SRMLET., EI- M0 IncEMEROMSER T flE LT
FEELETAMAENLTLET,
i : g IWSCI TR =325 -F — k- 2T ? A2 MSCI InC B RLIZ S RN T. RMEOREE
EmE s ﬁﬁf;;lyﬂ bl BE, SRDETHEHEE N — A BELESOTS. BERICHT SHEM. MR 0k —
(50,39, F3<—2) OISO Inc CRMLET. E-.MSC) Inci3BiEROmEET iy SRS LR RESR
. T BRFENLTLET,

MNOMURA-BPIEIM IS, FHBR S ST RN T RTCNC LW R OS2 4 OmmE
B3 @ | NOWRASIER BT DR R R T . B R R A T O — U R S IR et

ICMNLEY. B8, FHRSN . BENOERE. Rt ANt aRsEfET a0t
@, P REDERRRES ML TR EEALER A,

[FTSEH MR- T o A BB 2. FTSE Fixed Incoma LLCICE RIS 1. BAERC

E A E W FTSEHWEM- 722 REPEOEANEARERESHBONEEH TN TELE AN Pl AT, BiERE
(B<B¥m=2A) FTSE Fined Income LLCMEEMAETEY). ERICAY 7 TOWMREFTSE Fied Income

LLCHELTLET.
[PEILAAGEEMTO— T T -2 2P EJiL P ELA B aUF 4 — T TIL T —
WD W JPELHGEEMTO— T AERLTVSIRNEBORRE N T OB THE SO TV SHEREN BT RN T Y. BRI
Faii=5 TP F(AA—2) MY SEEMSONNRE T OR—-U0HERE P L IUF =TI — O

LET. Fr. i EEROMSEEE T SRS LFLRERE T INIERLTLET.
(EEAOENE R VR SRR ENELT. AL TBUET.

31/99



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

3.3 3.0

0.803 0.73

0.35

0.35

0.03

One

0.0175 0.1575

32/99



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

6
20.315
15.315 S5
20.315
15.315 S5
20.315

15.315 S

33/99



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

ETF REIT

15.315 15.315

2022 6

34/99



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

35/99



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

2022 6 30
20,016,000 50.80
20,016,000 50.80
10,012,042 25.41
10,012,042 25.41
9,372,456 23.79
39,400,498 100.00

/

2022 6 30
1,001,210,000 15.40
1,001,210,000 15.40
5,502,094,877 84.60
6,503,304,877 100.00

2022 6 30
5,233,787,423 80.48
1,443,566,094 22.20
1,127,526,240 17.34
882,594,270 13.57
768,771,588 11.82
561,150,000 8.63
293,492,696 4.51
156,686,535 2.41
1,656,355,559 25.47
706,591,974 10.87
646,842,435 9.95
302,921,150 4.66
13,837,825,501 212.78
6,093,010,000 93.69
5,620,244,964 86.42
1,525,893,449 23.46
598,677,088 9.21
3,078,585,776 47.34
1,725,775,531 26.54
777,505,845 11.96
575,304,400 8.85
37,435,000 0.58
37,435,000 0.58

/

36/99



EDINETOOOO

0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

2022 6 30
100.07 100.08
20,000,000 50.80
20,015,400 20,016,000 | 2023/2/20
1.2148 1.1807
8,479,751 25.41
10,301,896 10,012,042
2022 6 30
50.80
25.41
76.21
2022 6 30
100.13 100.12
1,000,000,000 15.40
1,001,386,000 | 1,001,210,000 | 2023/6/20
2022 6 30
15.40
15.40

37/99



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

2022 6 30

FTSE 100 INDEX

120 | 1,417,402,142 | 1,443,566,094 | 22.20
FUTURE Sep22
S&P/TSE 60 IX FUT

46 | 1,163,674,360 | 1,127,526,240 17.34
Sep22
SP1 200 FUTURES

57 866,896,537 882,594,270 13.57
Sep22
DJ EURO STOXX 50

154 763,031,974 768,771,588 11.82
Sep22

30 574,039,290 561,150,000 8.63
SWISS MKT IX FUTURE

19 288,633,920 293,492,696 4.51
Sep22
S&P500 EMINI FUT

6 153,745,181 156,686,535 2.41

Sep22
OMXS30 IND FUTURE

278 714,592,773 706,591,974 | 10.87
Jul22
HANG SENG IDX FUT

34 652,810,583 646,842,435 9.95
Jul22
MINI MSCI EMG MKT

44 303,547,828 302,921,150 4._66
Sep22

41 | 6,093,302,550 | 6,093,010,000 | 93.69
EURO-BUND FUTURE

268 | 5,629,270,268 | 5,620,244,964 | 86.42
Sep22
US 10YR NOTE FUT

95| 1,524,189,220 | 1,525,893,449 [ 23.46
Sep22
LONG GILT FUTURE

32 601,184,280 598,677,088 9.21
Sep22
AUST 10Y BOND FUT

155 | 1,680,631,653 | 1,725,775,531 | 26.54
Sep22
EURO BTP FUTURE

39 676,294,320 679,491,555 10.45
Sep22

38/99




EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
ooooodoooddoodonooodd

CAN 10YR BOND FUT
44 573,208,780 575,304,400 8.85

Sep22
EURO OAT FUTURE
5 98,224,014 98,014,290 1.51
Sep22
2022 6 30
2023 6 16 3,500,000,000| 3,500,000,000 37,435,000 0.58
2022 6 1
1
38 38 0.9621 0.9621
(2020 6 8 )
2
40 40 0.9526 0.9526
(2021 6 8 )
3
39 39 0.9361 0.9361
(2022 6 8 )
2021 6 40 0.9551
7 40 0.9614
8 40 0.9635
9 40 0.9542
10 40 0.9569
11 40 0.9623
12 40 0.9662
2022 1 40 0.9553
2 40 0.9527
3 40 0.9474
4 39 0.9380
5 40 0.9427
6 39 0.9224
1 0.0000
2 0.0000
3 0.0000

39/99



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

3.8

1.0

1.7

40,317,987 0
1,894,796 208,727
682,768 19,441

40/99



EDINETOOOO
O00000000000000000(E10677)
OooOooooOoooooooooboood

F—OEAER:20225FE6H308
EEME-NEEOHE coioema298~2022965308) SRR (HS8T)
iz 1) SR
202085 6F oM
11,000 | — BREWEN) 200 20225 6F om
R (e
tou e gt _ﬂh—_ﬁ—-h#\' o BHEE#Q* OH
900 120 HAREIEOARUTS,
8,000 a0
7.000 a0
o« T
EEE 20202101 2021488 2022F6H

# EREEIE AD A - B REER R OSH T,
wo I R S RS IROHE S AL S 0eH ELTHRL SOTHY, EROEREN S REIET.
{HEE201%11/5298)

FELEEOKR
BEASE s ooE. damEscy T s SERR OSSR TY.
| {iv) el R i Efe | FIE (%) HiElg HemR (%)
10596 ENSEMIEsE BN B# - | 2023/2/20 50.80
2 | CneZO—/IN-UZAIIPIS— NUTA BT T— P21 | DR BT B = = 25.41

WCneZO—/\IL-UAZ TP 29— NUF 1 HBET H—D7 1
HHR(H)E. HIET S —Tr P ORRR NI LR ONSER T,
h—DI-UF -2 2T FHSIDERICONTE, ST Y- PP /DR ARSI T SR SRS OLRERTLTEVET,

BEEOHR T Ot DI
HEDWS EE3 (%) HEE DR HeR (%)

RN 1540  S{EEECWES] (PR BO.4B
J=NO="2 FOEDEE (A HEE) 8460  FE(EERCIINS| (7L &2547
8t (W) 100.00  MsscHms|9m) 21278
#LETOHDAREE)SEERENTT. 7 IES | (FEiR) L4734
=207 =220y TR (RS &0.46
b= I-UF =220 TEE (B A0.11

i L B T oI T e TSI ERTLTLET,

FRINBEOER (BFEX—-2)

R T R i

0%
[ ] =3 )
2%
10%
Q3%
0% —
0.3% p— =
0% -3.3% -4,5%
0%
-30%
20138 H014E 20156 I0TRE 2017 HO1BE 20194 020 20218 1023E

MR, SRR ST RLE ST Y.
# 201 9 R EEBSSH R TOEEE. SLT02 280 W TRENMSEMEE TORSRERTLTLET,
HEDPURCIRAFT=OREUE R A

ORETF—-FEB EToRE0RNTH). BROBERFETE, RIETS2O0TEHUEL A,
CEREOn—LA—-USTHRERY RS NTLDESHEUET.

41/99



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

42/99



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

URL http://www.am-one.co.jp/
:0120-104-694

3.3 3.0

43/99



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

:0120-104-694

44/99



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

URL http://www._am-one.co.jp/

:0120-104-694

2019 11 29
®)

45/99

2030 6 10



30

46/99

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad



18

16

18

47/99

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad



URL http://www.am-one.co.jp/

URL http://www.am-one.co.jp/

48/99

90

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

One



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

@

)

10

®

Q)

49/99



12

59

2022 6 8

133

193

EY

50/99

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

38

2021 6 9



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

2 3

2021 6 8 2022 6 8
10,036,897 10,010,383
20,018,000 20,015,400
10,120,226 10,078,624
40,175,123 40,104,407
40,175,123 40,104,407
6,541 6,606
153,330 155,147
728 728
160,599 162,481
160,599 162,481
42,004,056 42,667,383
1,989,532 2,725,457
40,014,524 39,941,926
40,014,524 39,941,926
40,175,123 40,104,407

51/99



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

2 3
2020 6 9 2021 6 9
2021 6 8 2022 6 8

9,636 34

86,754 376,722

2

77,116 376,688

2,691 2,097

12,992 13,251
304,608 311,669

1,460 1,460

321,751 328,477
398,867 705,165
398,867 705,165
398,867 705,165

1,587 239
1,526,934 1,989,532
7,900 920

7,900 920

73,218 31,441

73,218 31,441
1,989,532 2,725,457

52/99



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

3
2021 6 9
2022 6 8

2 3
2021 6 8 2022 6 8
40,317,987 42,004,056
1,894,796 682,768
208,727 19,441
42,004,056 42,667,383
1,989,532 2,725,457
2 3
2020 6 9 2021 6 9
2021 6 8 2022 6 8
0 0
0 0
0 1 0
0 0
2 3
2020 6 9 2021 6 9
2021 6 8 2022 6 8

53/99




EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooaod

2
2021 6 8

3
2022 6 8

(

(

(

)

)

)

54/99



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

2 3
2021 6 8 2022 6 8
6,880 2,880
56,151 425,835
63,031 422,955
2 3
2021 6 8 2022 6 8
0.9526 0.9361
(9,526 ) 9,361 )
2022 6 8
20,000,000 20,015,400
20,000,000 20,015,400
7,968,552 10,078,624
7,968,552 10,078,624
30,094,024

55/99




EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

56/99



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

2022 6 8

576,047,980
2,001,565,000
274,246,957
1,879,000
1,910,000
50,000,000
4,592,405,389
7,498,054,326
7,498,054,326

701,619,499

18,000,000
719,619,499
719,619,499

5,359,494,186

1,418,940,641
6,778,434,827
6,778,434,827
7,498,054,326

57/99



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

2021 6 9
2022 6 8

12

133 60 61

2022 6 8

6,341,974,169

4,400,175,928
5,382,655,911

3,461,959,278
731,182,332
360,595,777
7,968,552
482,810,150
272,826,541
33,273,487
8,878,069
5,359,494,186

5,359,494,186

58/99



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

2021 6 9
2022 6 8
2022 6 8
()
()
)
2022 6 8

59/99



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
ooooodooodooodonoodd

43,500
43,500
2022 6 8
5,170,974,231 5,627,057,440 456,083,209
1,205,728,814 1,348,861,920 143,133,106
672,340,387 726,271,650 53,931,263
428,888,415 474,141,200 45,252,785
706,774,098 771,901,650 65,127,552
162,120,358 171,845,100 9,724,742
374,076,134 396,901,200 22,825,066
1,419,745,159 1,519,453,500 99,708,341
201,300,866 217,681,220 16,380,354
975,101,733 1,034,578,880 59,477,147
356,690, 747 374,388,840 17,698,093
117,484,190 121,880,070 4,395,880
46,055,464 49,909,600 3,854,136
167,812,319 176,827,950 9,015,631
21,322,267 23,185,450 1,863,183
41,796,138 44,883,600 3,087,462
175,975,854 191,706,750 15,730,896
47,964,754 51,796,620 3,831,866
6,146,075,964 6,661,636,320 396,606,062
2022 6 8

60/99




EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Oooooooooooooooooodad

1,777,359,402 1,815,325,824 37,966,422
5,687,491,089 5,695,733,597 8,242,508
7,464,850,491 7,511,059,421 29,723,914
2022 6 8
3,391,138,118 3,294,979,338 96,158,780
14,952,991,395 14,905,243,809 47,747,586
18,344,129,513 18,200,223,147 48,411,194
2022 6 8

3,800,000,000 3,800,000,000 49,419,000 49,419,000
3,800,000,000 3,800,000,000 49,419,000 49,419,000

2022 6 8

61/99




EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
ooooodooodooodonoodd

1.2648
(12,648 )

2022 6 8

500,000,000 500,290,000
1,500,000,000 1,501,275,000
2,000,000,000 2,001,565,000

2,001,565,000

62/99



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

2022 6 30

39,419,646

19,148

39,400,498

42,715,098

0.9224

2022 6 30

6,809,178,437

305,873,560

6,503,304,877

5,508,152,810

1.1807

63/99



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

@

@

®

4

®)

(©)

)

64/99



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

65/99



2022 6 30

2022 6 30

20
100,000
100,000
40,000
24,490

66/99

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

30,000

15,510



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

2022 6 30

26 1,478,276,781,447
809 14,302,967,516,746
26 50,827,152,396
221 1,095,208,940,961

1,082 16,927,280,391,550

67/99



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

One
38 59
2 19 8 6 52
37
36 37
193 2 1 37 2021 4 1

2022 3 31 EY

68/99



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

36 37
2021 3 31 2022 3 31

36,734 31,421

25,670 30,332

16,804 17,567

5,814 4,348

317 309

7 5

724 1,167

2,419 2,673

88,493 87,826

1,119 1,268

1 915 1 1,109
1 202 1 158
0 -

3,991 4,561

2,878 3,107

1,109 1,449

3 3

11,153 10,153

261 241

5,299 5,349

1,324 1,102

3,676 3,092

501 367

16,264 15,983

104,757 103,810

69/99




EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

36 37

2021 3 31 2022 3 31
3,730 1,445
7,337 7,616
0 0
9 9
6,889 7,430
437 175
9,713 8,501
4,199 2,683
2,106 1,330
1,789 1,933
76 69
28,954 23,581
2,292 2,507
157 147
2,450 2,655
31,404 26,236
2,000 2,000
19,552 19,552
2,428 2,428
17,124 17,124
51,800 56,020
123 123
51,676 55,896
31,680 31,680
19,996 24,216
73,353 77,573
0 0
0 0
73,353 77,573
104,757 103,810

70/99



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

36 37
2020 4 1 2021 4 1
2021 3 31 2022 3 31
89,905 108,563
17,640 16,716
1,103 1,587
781 12
109,430 126,879
37,003 45,172
424 391
0 0
30,794 36,488
11,302 10,963
19,491 25,525
543 557
938 842
46 35
680 606
71 66
23 26
116 106
69,704 83,453
10,586 10,377
163 168
9,030 8,995
1,392 1,213
8 6
7 15
50 40
912 367
1,499 1,674
524 495
1,078 1,389
44 42
0 0
1,789 1,933
76 69
0 0
3,793 3,901
68 45
0 0
152 217
20,594 20,578
19,132 22,848

71/99



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

36 37
2020 4 1 2021 4 1
2021 3 31 2022 3 31
27 13
2 1 559
0 0
7 7
1,229
13 19
13 10
1,293 610
0
743
48 20
0
48 764
20,376 22,694
0
0
1 5
6
3
2 509
1 525
20,375 22,169
7,418 6,085
1,168 584
6,249 6,669
14,125 15,499

72/99



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

36 2020 4 1 2021 3 31
2,000 2,428 17,124 19,552 123 31,680 17,871 49,674 71,227
12,000 12,000 12,000
14,125 14,125 14,125
C D
- - - - - - 2,125 2,125 2,125
2,000 2,428 17,124 19,552 123 31,680 19,996 51,800 73,353
0 0 71,227
12,000
14,125
0 0 0
C D
0 0 2,125
0 0 73,353

73/99



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

37 2021 4 1 2022 3 31
2,000 2,428 17,124 19,552 123 31,680 19,996 51,800 73,353
11,280 11,280 11,280
15,499 15,499 15,499
C D
_ _ - - - - 4,219 4,219 4,219
2,000 2,428 17,124 19,552 123 31,680 24,216 56,020 77,573
0 0 73,353
11,280
15,499
0 0 0
C D
0 0 4,219
0 0 77,573

74/99



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

2016 4 1

8 18
2 20

75/99



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
ooooodooodooodonoodd

76/99



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

37
2021 4 1 2022 3 31

334

29 2020 3 31

30 2019 7 4
19
10 2019 7 4 44-

31 2021 6 17

2022 4 1

77/99



EDINETOOOO

0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

36 37
2021 3 31 2022 3 31
407 415
978 966
36 37
2020 4 1 2021 4 1
2021 3 31 2022 3 31
_ 543
36 2020 4 1 2021 3 31
24490 24,490
A 15,510 15,510
40,000 40,000
1
1
2020 6 17 . 12,000 300,000 | 2020 3 31 2020 6 18
2
1
2021 6 16 11,280 282,000 | 2021 3 31 2021 6 17
A

78/99



EDINETOOOO
00000000000000000(EL0677)
Y e o o

37 2021 4 1 2022 3 31

24,490 24,490
A 15,510 15,510
40,000 40,000
1
1
2021 6 16 11,280 282,000 | 2021 3 31 2021 6 17
A
2
2022 6 16
1
2022 6 16 12,360 309,000 | 2022 3 31 2022 6 17
A

79/99



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

80/99



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

36 2021 3 31

1 25,670 25,670
2

1 1

25,672 25,672

37 2022 3 31

1 30,332 30,332
2
1 1
30,334 30,334
1
2
36 2021 3 31
1 1 5 5 10 10
1 36,734
2 25,670
3 16,804
4 5,814
5
1
( )
85,024 1
37 2022 3 31
1 1 5 5 10 10
1 31,421
2 30,332
3 17,567
4 4,348
5
1
( )
83,670 1

81/99



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

3
3
1
2 1
3
1 2 3
1 6,932 6,932
2
6,932 6,932
31 2019 7 4 26
23,399 1
1
2
19
2020 3 31 5 2 3
36 37
2021 3 31 2022 3 31
259 239

5,299 5,349

82/99



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

36 5,299 37 5,349

36 2021 3 31

259

37 2022 3 31

239

83/99



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

36 2020 4 1 2021 3 31
0 0
37 2021 4 1 2022 3 31
13 6
36 37
2020 4 1 2021 4 1
2021 3 31 2022 3 31

2,422 2,479
303 295
2 2
4 14
245 185

1

1
2,479 2,576

36 37
2021 3 31 2022 3 31

2,479 2,576
2,479 2,576
84 35
102 33
2,292 2,507
2,292 2,507

2,292 2,507

84/99



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

36 37
2020 4 1 2021 4 1
2021 3 31 2022 3 31
303 295
2 2
41 34
69 69
7 3
409 398
48
20
36 37
2021 3 31 2022 3 31
0.09 0.09
1.00 3.76 1.00 3.76

100 97

85/99



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

36 37
(2021 3 31 ) (2022 3 31 )

260 156
10 10
547 592
92 92
1,410 845
18 13

25 12

51 58
301 292
701 767
48 45

7 7

166 166
28 28

3 2

0 0
3,676 3,002
3,676 3,092
3,676 3,092

86/99

100



EDINETOOOO

0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

AMOne 2016 7 13 DIAM
DIAM MHAM
8 4
2016 10 1
DIAM MHAM TB
2016 10 1
MHAM TB
MHAM TB
DIAM MHAM
One
MHFG
3
DIAM MHAM
* 1 0.0154
*
3 DIAM MHAM MHFG
MHAM 103 8,408 DIAM 490
15,510
MHFG 50.00
MHFG 20.00
MHFG 70.00
MHFG 50.00 51.00
3 MHAM MHFG
MHAM

DIAM

87/99



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

10
21 25 9 13
10 25 9
13 3
11
1
MHAM 144,212
144,212
2
a. 76,224
b.
(o] 20
3
a. 40,451
11,605
11,792
b. 9,256
4,539
4
a. 53,030
b.
53,030
C.
16.9
12
1
36 37
2021 3 31 2022 3 31
84,609 76,763
84,609 76,763
5,570 4,740
5,570 4,740
79,038 72,022
59,074 55,263

29,793 25,175

88/99



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

36 37
2020 4 1 2021 4 1
2021 3 31 2022 3 31
8,823 8,429
8,823 8,429
8,823 8,429
7,288 7,015
182,220 85 175,380 68
3,811 3,811

5,016 4,618

89/99



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

90/99

37
2021 4 1
2022 3 31
108,259
14,425
1,587
2,594
12
126,879
36 2020 4 1 2021 3 31 37 2021 4 1 2022 3 31
1
2
90
90
3

10



EDINETOOOO

0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

1
36 2020 4 1 2021 31
37 2021 4 1 2022 31
2
36 2020 4 1 2021 31
37 2021 4 1 2022 31
3
36 2020 4 1 2021 31
)
14,040 6,435 1,457
1,251 12,767 2,524
37 2021 4 1 2022 31
)
14,040 7,789 1,592
1,251 16,373 2,651

91/99



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

)
36 37
2020 4 1 2021 4 1
2021 3 31 2022 3 31
1,833,828 44 1,939,327 79
353,145 08 387,499 36
36 37
2020 4 1 2021 4 1
2021 3 31 2022 3 31
14,125 15,499
14,125 15,499
40,000 40,000
(24,490 ) (24,490 )
(15,510 ) (15,510 )

92/99



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

1
2
3
4 5
4
5 3 4
1
PayPay
PPAM 49.9 2022 8 1
PPAM

93/99



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

@

247,369 2022 3

@

85,113

9,800

60,000

343

2022 3

®

Asset Management One USA Inc.

400 2021 12 )

@
€)
®
4)

@
€)
®
4)
®)
(6)
Q)

94/99



€y

&)

®
4
®)
(©)

26

Asset Management One USA Inc.

198

13

95/99

100

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

One

EY

One

One

96/99



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

97/99



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

One

EY

One

98/99



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

One

99/99



	表紙
	本文
	第一部証券情報
	（１）ファンドの名称
	（２）内国投資信託受益証券の形態等
	（３）発行（売出）価額の総額
	（４）発行（売出）価格
	（５）申込手数料
	（６）申込単位
	（７）申込期間
	（８）申込取扱場所
	（９）払込期日
	（１０）払込取扱場所
	（１１）振替機関に関する事項
	（１２）その他

	第二部ファンド情報
	第１ファンドの状況
	１ファンドの性格
	（１）ファンドの目的及び基本的性格
	（２）ファンドの沿革
	（３）ファンドの仕組み

	２投資方針
	（１）投資方針
	（２）投資対象
	（３）運用体制
	（４）分配方針
	（５）投資制限

	３投資リスク
	４手数料等及び税金
	（１）申込手数料
	（２）換金（解約）手数料
	（３）信託報酬等
	（４）その他の手数料等
	（５）課税上の取扱い

	５運用状況
	（１）投資状況
	（２）投資資産
	①投資有価証券の主要銘柄
	②投資不動産物件
	③その他投資資産の主要なもの

	（３）運用実績
	①純資産の推移
	②分配の推移
	③収益率の推移

	（４）設定及び解約の実績


	第２管理及び運営
	１申込（販売）手続等
	２換金（解約）手続等
	３資産管理等の概要
	（１）資産の評価
	（２）保管
	（３）信託期間
	（４）計算期間
	（５）その他

	４受益者の権利等

	第３ファンドの経理状況
	１財務諸表
	Ｏｎｅ国際分散投資戦略ファンド（目標リスク２％）
	（１）貸借対照表
	（２）損益及び剰余金計算書
	（３）注記表
	（４）附属明細表


	２ファンドの現況
	純資産額計算書


	第４内国投資信託受益証券事務の概要

	第三部委託会社等の情報
	第１委託会社等の概況
	１委託会社等の概況
	２事業の内容及び営業の概況
	３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

	４利害関係人との取引制限
	５その他

	第２その他の関係法人の概況
	１名称、資本金の額及び事業の内容
	２関係業務の概要
	３資本関係

	第３その他

	監査報告書

