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1.199 1.09
500
------------------------------------ 0.48 0.48 0.03
1.089 0.99
X
One
300 0.2610
300 500 0.2385
500 0.2160
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20.315
15.315 S5
20.315
15.315 S5
20.315

15.315 S
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ETF REIT

15.315 15.315

2022 6
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2022 6 30
1,090,805,201 99.04
1,090,805,201 99.04
10,624,146 0.96
1,101,429,347 100.00
2022 6 30
1,221,464,059 99.03
1,221,464,059 99.03
11,922,568 0.97
1,233,386,627 100.00
2022 6 30
934,845,963 99.07
934,845,963 99.07
8,740,440 0.93
943,586,403 100.00
2022 6 30
400,252,000 36.69
400,252,000 36.69
53,834,151 4.94
53,834,151 4.94
636,747,665 58.37
1,090,833,816 100.00
2022 6 30
212,374,369 19.47
56,115,000 5.14
46,768,136 4.29
30,968,220 2.84
29,952,139 2.75
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24,511,440 2.25
24,059,434 2.21
566,063,828 51.89
148,610,000 13.62
128,496,290 11.78
83,884,253 7.69
77,938,249 7.14
74,834,636 6.86
52,300,400 4.79
/
2022 6 30
400,342,000 32.78
400,342,000 32.78
60,445,363 4.95
60,445,363 4.95
760,616,952 62.27
1,221,404,315 100.00
2022 6 30
313,452,834 25.66
86,651,703 7.09
74,820,000 6.13
46,452,330 3.80
44,928,209 3.68
36,089,152 2.95
24,511,440 2.01
627,306,063 51.36
148,610,000 12.17
144,558,326 11.84
104,855,316 8.58
89,072,285 7.29
74,834,636 6.13
65,375,500 5.35
/
2022 6 30
100,063,000 10.70
100,063,000 10.70

39/135



EDINETOOOO

0000000 OO00oboO0O0oOoO(ELws677)
ooooodooodooodonooodd

91,434,272 9.78
91,434,272 9.78
743,311,165 79.51
934,808,437 100.00

2022 6 30
483,215,893 51.69
126,535,268 13.54
112,230,000 12.01
77,420,550 8.28
69,888,326 7.48
49,022,880 5.24
48,118,869 5.15
1,049,189,827 112.24
297,220,000 31.79
224,868,508 24.06
146,797,443 15.70
144,742,463 15.48
130,960,613 14.01
104,600,800 11.19

/
2022 6 30
0.9119 0.9252
1,178,993,949 99.04
1,075,242,481 | 1,090,805,201

2022 6 30
99.04
99.04

2022 6 30
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/
0.9050 0.9182
1,330,281,049 99.03
1,203,942,613 | 1,221,464,059
2022 6 30
99.03
99.03
2022 6 30
/
0.8142 0.8399
1,113,044,367 99.07
906,252,086 934,845,963
2022 6 30
99.07
99.07
2022 6 30
/
100.10 100.06
400,000,000 36.69
400,427,200 400,252,000 |2022/12/20
ISHARES GOLD TRUST 4,720.59 4,722.29
11,400 4.94
53,814,808 53,834,151
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2022 6 30
36.69
4.94
41.63
2022 6 30
/
100.10 100.06
300,000,000 24.58
300,320,400 300,189,000 |2022/12/20
100.16 100.15 0.1
100,000,000 8.20
100,162,000 100,153,000 | 2023/3/1
ISHARES GOLD TRUST 4,734.98 4,722.29
12,800 4.95
60,607,749 60,445,363
2022 6 30
32.78
4.95
37.73
2022 6 30
/
100.10 100.06
100,000,000 10.70
100,102,800 100,063,000 |2022/12/20
ISHARES GOLD TRUST 4,719.23 4,722.29
17,400 8.79
82,114,659 82,167,915
SPDR GOLD SHARES ETF 23,234.88 23,165.89
400 0.99
9,293,952 9,266,357

42/135



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

2022 6 30
10.70
9.78
20.49

2022 6 30

56,900,990 56,115,000 5.14
SP1 200 FUTURES
30,454,117 30,968,220 2.84
Sep22
DJ EURO STOXX 50
29,847,277 29,952,139 2.75

Sep22
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S&P500 EMINI FUT

25,647,318 26,114,422 2.39
Sep22
S&P/TSE 60 IX FUT

24,140,440 24,511,440 2.25
Sep22
FTSE 100 INDEX

23,547,391 24,059,434 2.21
FUTURE Sep22
MINI MSCI EMG MKT

20,531,386 20,653,714 1.89
Sep22

149,140,550 148,610,000 | 13.62
US 10YR NOTE FUT

131,400,740 128,496,290 | 11.78
Sep22
EURO-BUND FUTURE

85,670,481 83,884,253 7.69
Sep22
AUST 10Y BOND FUT

76,131,102 77,938,249 7.14
Sep22
LONG GILT FUTURE

78,022,896 74,834,636 6.86
Sep22
CAN 10YR BOND FUT

54,517,920 52,300,400 4.79
Sep22

2022 6 30

76,261,320 74,820,000 6.13
S&P500 EMINI FUT

51,734,405 52,228,845 4.28
Sep22
SP1 200 FUTURES

45,595,492 46,452,330 3.80
Sep22
DJ EURO STOXX 50

44,807,653 44,928,209 3.68
Sep22
FTSE 100 INDEX

35,177,747 36,089,152 2.95
FUTURE Sep22
MINI MSCI EMG MKT

34,215,104 34,422,858 2.82
Sep22
S&P/TSE 60 IX FUT

25,083,628 24,511,440 2.01
Sep22

149,140,550 148,610,000 | 12.17
US 10YR NOTE FUT

147,825,833 144,558,326 | 11.84
Sep22
EURO-BUND FUTURE

107,088,102 104,855,316 8.58
Sep22
AUST 10Y BOND FUT

87,013,674 89,072,285 7.29
Sep22
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LONG GILT FUTURE

4 77,661,648 74,834,636 6.13
Sep22
CAN 10YR BOND FUT

5 68,147,400 65,375,500 5.35
Sep22

2022 6 30

6 114,391,980 112,230,000 | 12.01
S&P500 EMINI FUT

3 77,807,823 78,343,267 8.38
Sep22
SP1 200 FUTURES

5 76,049,610 77,420,550 8.28
Sep22
DJ EURO STOXX 50

14 69,643,647 69,888,326 7.48
Sep22
S&P/TSE 60 IX FUT

2 49,226,188 49,022,880 5.24
Sep22
MINI MSCI EMG MKT

7 47,911,807 48,192,001 5.16
Sep22
FTSE 100 INDEX

4 47,106,381 48,118,869 5.15
FUTURE Sep22

2 298,281,100 297,220,000 [ 31.79
US 10YR NOTE FUT

14 229,951,295 224,868,508 | 24.06
Sep22
EURO-BUND FUTURE

7 149,923,342 146,797,443 | 15.70
Sep22
AUST 10Y BOND FUT

13 141,408,097 144,742,463 | 15.48
Sep22
LONG GILT FUTURE

7 136,467,156 130,960,613 | 14.01
Sep22
CAN 10YR BOND FUT

8 109,035,840 104,600,800 | 11.19
Sep22

2022 6
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(2022 6 15 ) 1,074 1,074 0.9087 0.9087
2021 12 1,073 0.9976
2022 1 1,079 0.9781
2 1,001 0.9732
3 1,088 0.9574
4 1,093 0.9437
5 1,104 0.9431
6 1,101 0.9214
2022 6 1
1
(2022 6 15 ) 1,204 1,204 0.9005 0.9005
2021 12 899 0.9976
2022 1 994 0.9713
2 1,128 0.9700
3 1,193 0.9545
4 1,229 0.9379
5 1,245 0.9393
6 1,233 0.9130
2022 6 1
1
(2022 6 15 ) ou4 914 0.8110 0.8110
2021 12 760 0.9955
2022 1 939 0.9441
2 999 0.9389
3 1,070 0.9098
4 1,055 0.8798
5 989 0.8825
6 943 0.8359
L 0.0000
L 0.0000

46/135



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
ooooodooodooodonoodd

0.0000

9.1

10.0

18.9

1,189,877,593

7,738,712

1,350,297,642

12,286,356

1,299,341,402

172,045,781
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3.0

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

:0120-104-694
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2021 12 29



2022 6 15

11,770,184
1,075,242,481

1,087,012,665

1,087,012,665

11,900,000
29,782
853,935
3,518

12,787,235

12,787,235

1,182,138,881

107,913,451

1,074,225,430

1,074,225,430

1,087,012,665
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2021 12 29
2022 6 15

19
99,117,519

99,117,500

720
165,409
4,743,042
19,548

4,928,719

104,046,219

104,046,219

104,046,219

2,154

424,474
424,474

4,289,552

4,289,552

107,913,451
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2021 12 29
2022 6 15
2022 6 15
1,076,000,000
113,877,593
7,738,712
1,182,138,881
107,913,451
2021 12 29
2022 6 15
2021 12 29 2022 2 15
0
0
0 0 0 1
0
2022 2 16 2022 3 15
0
0
0 0 0 1
0
2022 3 16 2022 4 15
0
0
0 0 0 1
0
2022 4 16 2022 5 16
0
0
63 0 63 1
0.00
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2022 5 17 2022 6 15
0
0
413 0 413 1
0.00
2021 12 29
2022 6 15
2022 6 15
)
()
()
2022 6 15
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32,292,558
32,292,558
2022 6 15
0.9087
(9,087 )
2022 6 15

1,178,993,949 1,075,242,481
1,178,993,949 1,075,242,481
1,075,242,481
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13,548,222
1,192,372,613
9,550,000

1,215,470,835

1,215,470,835

9,319,351
33,626
1,300,307
3,974

10,657,258

10,657,258

1,338,011,286

133,197,709

1,204,813,577

1,204,813,577

1,215,470,835
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2021 12 29
2022 6 15

18
112,597,387

112,597,369

786
171,572
6,635,156
20,274

6,827,788

119,425,157

119,425,157

119,425,157

264,870

818,454
818,454

14,855,876

14,855,876

133,197,709
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