EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

2023 8 7
15 ( 2022 5 10 2023 5 8 )

One

03-6774-5100

1/84



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

1 Bloomberg Commodity IndexSM

2
® . SM
Bloomberg Bloomberg Commodity Index Bloomberg
Finance L.P. Bloomberg Index Services Limited
BISL

One

One

1,000

2/84



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

3/84



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

12

225

4/84



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

225 TOPIX

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

2008
2016 10
One
2020 10 1 0.24 0.23

5/84



EDINETOOOO
O00000000000000000(E10677)
Oooooooooooobooooooad

=it
(Enk) WA= (EHE#) FEoRE (BhE) EEREHE

¥ FENENRTHIITF 4 74 BHREIESIE. £L LT,
MHAMOEF 4 FivH =T FEMUETERETVET,

[ wF—T7F] [ v —=a972F] [ £2E=&E% ]
. MHAM wE e
- “M> AEFA 7 %) MHAM 22 EET e,
(Bl B4 AFu R V:F;'i;':?* "rF s ESHET
b BP0 1B -
_m (272 EFES=27}

6/84



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

One

20 2023 5 31

1985 7 1
1998 3 31
1998 12 1
1999 10 1

2008 1 1

2016 10 1

One

2023 5 31

28,000
5 5 70.0

13 1
12,000 | 3090 2

15,510
51.0
49.0

7/84



16

S&P

8/84

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad



23

EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

30.0

15.9

19.4

5.1

29.6

100.0

24

25

9/84

20

One

236

341



10

11

12
13

14
15

16

16
14

15.

10.

10.

14

10/84

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

10

11

18



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

ﬁ@

DiEIMERB.SLUERAHORE
<EFERBRzE EaFitcil>

v

QERMHEORE

<&H¥RESIE EHESE>

Y

= N

DEERITOEN
< EHEYLES EEHORITEER
<kl —F4 7 BEE>  RERIT

T

@ 2oBBERLUES-BEHRGED
WF IR REOE_S)
<A FSATF 22 0BERIBSFE.
JRAOBERICMTIEEEE>

PARFEEFOE-FILT <AERIBIHE>

10 20

11/84

60 70

_/



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

2023 5 31

) 17 20 21 )

12/84



100 10

( 17 )

17

100

( 22 )

100

( ®

( 30 )

13/84

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

100

29 )



EDINETOOOO

OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

22

100 10 100 20

( 22 )
20

10

( 23 )

28
28
28

14/84



@

15/84

)

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

) 1

24 )

16/84



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

25 )

17/84



50

26

27

28

18/84

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad



10

100 50

€Y

36

19/84

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

37 6

20/84



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

100

21/84



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

&)

/ EHFIRER T \

| L |
1 1z Rl - 3t E==PRwE R §
@ 5% YF- M EMEL YO EFRRO @ ER ) Tr—7AEDE-M) Y
E-H) - ETP @ EH) 7+ —7 2 E50 91 §FE
QEEANFOYIDDE-D) 5B

--Illﬁiiiiiiiiﬁﬁilll-——

EHIBLSEEE

2023 5 31

22/84



<BEEHR>

EDINETOOOO
O00000000000000000(E10677)
OooOooooOoooooooooboood

IFYEOEMRERELUSREFENEAGENOHE

FrUREMORERNGREISAEOFMBEZOLR

]
7,500

= iR S ()

6000 | mm TroEOEMEmE )

4,500

3000

1,500
8]

{9%) (%)

100 100

B0 BO - e
i so8 627 L

a0 &0 L0

40 a0 421

20 20 " B 0 o A7

20 20 aep 14 B2

40 ap o283

201858

* 77 RO i MR e S, BS WO ieE ke Lt 0s s LT
HELCESESFCESNTUETOT. RISORR A0 5 B anaY

E‘FI

« 77 /FDEMRERR. RIINOESERERLE E0ESELTHELS

NG

202046 202146

202206 2R

FryF BEx KRS FERER B:ER GEEE KRDe
20188E6R~202385F

* FIENIME B R Sl 1 S R TS R BT, e
EH&UHLEAIRRE 7SI 2L T ERL, PPYE AR S AR
BICHETE SR IICERLI-OTY,

2TATDREISANIFEDERTER & ZEUER A,

MBEEFERCNTVETOT. ERORRENCE TOTHEL SRS

BEEMEsmanmJET.,
BREISADIENR
(WSS HERE (TOPIX) it BEORIHEELRCAEL. S RERELTORIEEEN TS T —
i T WEREERTOP) b AU T =0 BEROERA R L UREN CH SERE . AR PR
B = K LA ElEaata PR ERORER (L TUPXEWS O E TEY, ERONE, s
= ARG EERCRT AT A TONR- / ONOELUEER SRR E BRI T ST
ATOHERLEIPXURLTLET .
: [MECITF A - 2F o A IE MECH Inc. FMRLCHEERT. xR ROEETimD
3 *\‘ .‘__ " MECITT A o TR HEENE RO IMEERE =l SHRLER0T T, BRI T SN . D E N
g DE—DOHEHIEMEC] Inc I CRMLET, B, MSC) Inc I 2EEROMNS STl T S HEL

Ay . F~<—2)

FREFLT DERENLTLET,

MECIT Y=o —trub

[MECIT R = T — b TP 12, MEC] Inc FRRL- RS RENT. WREOREE
BE SEOESSESEIE - UCSHL o0 T, BRI S, ROt —

ERE K E’;ﬁﬁm_m DOMBIEMSCI IncICHEILET, RIS MSC) INCIEHEROMNSET B Y SN LU EEN
E LT SENEALTLETY,

TNOMLIRA-BPIBM 2. B 20 Fa— L U—Ud—FA LT TR AU IR TR
S ey AR ERONES EOREERTY LY NELE R ARSERT Y. BRRONNMA
B = @ § | NOVURAEPIDN MEDE—DDEREHH I Fa—el— U —FEIVHILT A TARRT CRNLEY.
. 0D« Fa—Lpl— U =F LWL Fr TR AR EEROERE. Rttt R,

HAEEREY SEOTERL. 77/ FOBARRSICRL T —IREEALE R Ay
_ [FTSESFRERM- /7> 7 R (M<BE*) 13, FTSE Fixed Income LLCICRURISE N, BAER
& m W | SEMAEm TR REEEOEMOESRSRESHEONEENTHRTEALEAR > F oo 07 BRI
R < EE F<—2) FTSE Fixed Income LLCOARIMATY. ERICMT ST ~TOMANIFTSE Fixed Income

LLCHAHLTLET.

[PEILAVGEEMI T~/ Ul 74/ T—2DP A KIIZ. AP E LA 2F2UF ¢ — LTI T N~
oW E W | FEWICEEMIT—/ L FLELTWSIMERORGSNRTORMTRESNTL SHEEMIETYERTY . FAERc

FA—2 TP EA~—2)

MY SEEENODNHEE 000N P ELT R aUF— T DL T —IRR
LEY., B B ANOmE e T S S L PR ER T S EALTLET,

() R D AR I B S L S IR R L T AR ML T HVET.

23/84



0.23

EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

0.253

0.19

0.01

0.03

24/84



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

2023 8 7
20.315
15.315 5
20.315
15.315 S5
20.315
15.315 S

ETF REIT

25/84



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

15.315 15.315

2023 5

26/84



EDINETOOOO
O00000000000000000(E10677)
Oooooooooooobooooooad

o (ARG D7/ ORI - ree e e

“ — N T \.P- e 3 \-E,.E-,
0.51% 0.25% 0,25%

SR @IARE20224F5R100~20234 588

e 30 SR VAN CO T FR- RSO A o PR OO RE RN (FEAS LT B F 3, S ST R S AU SIS 0S RESHE 1A BRSO S0
IR R R . ) R RSN D T T N 18— T AR R (1 O 2= ) E B S TR B () Ty,

MBI, 7SR R T RS, M T A S U S S L e S ENG L BRrE T T 3ES S UET .

SR, HTPHC VTR AFLASAECELTHRICZENTLVELERRSVED A,

# RO DS ELTIE. SR RO R () B TR,

27/84



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

2023 5 31

167,236,501 99.99

167,236,501 99.99

9,774 0.01

167,246,275 100.00

2023 5 31

166,767,928 99.72

166,767,928 99.72

464,725 0.28

167,232,653 100.00

2023 5 31

0.5837 0.5784
289,136,414 99.99

168,794,031 167,236,501

2023 5 31

99.99

99.99

2023 5 31

28/84



EDINETOOOO

0000000 OO00oboO0O0oOoO(ELws677)
ooooodoooddoodonooodd

ISHARES DIVERSIFIED

912.68 887.81
COMMODITY SWAP UCITS ETF 187,840 99.72
171,438,192 | 166,767,928
2023 5 31
99.72
99.72
2023 5
6
152 152 0.5949 0.5949
(2014 5 8 )
7
2,382 2,382 0.5100 0.5100
(2015 5 8 )
8
4,044 4,044 0.3585 0.3585
(2016 5 9 )
9
570 570 0.3698 0.3698
(2017 5 8 )
10
750 750 0.3916 0.3916
(2018 5 8 )
11
624 624 0.3486 0.3486
(2019 5 8 )
12
392 392 0.2692 0.2692
(2020 5 8 )

29/84



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)

Ooooodooodioonooodn

13
532 532 0.4099 0.4099
(2021 5 10 )
14
460 460 0.6879 0.6879
(2022 5 9 )
15
91 91 0.5667 0.5667
(2023 5 8 )
2022 5 429 0.6893
6 397 0.6695
7 387 0.6517
8 412 0.6776
9 394 0.6524
10 384 0.6617
11 372 0.6433
12 345 0.5999
2023 1 352 0.5872
2 95 0.5832
3 92 0.5665
4 91 0.5649
5 167 0.5628
6 0.0000
7 0.0000
8 0.0000
9 0.0000
10 0.0000
11 0.0000
12 0.0000
13 0.0000
14 0.0000
15 0.0000
6 5.24
7 14.27
8 29.71
9 3.15
10 5.90
11 10.98
12 22.8
13 52.3
14 67.8
15 17.6
2019 8 29

30/84



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
ooooodooodooodonoodd

6 139,790,991 591,518,211
7 4,588,864,106 174,292,153
8 7,766,276,303 1,154,785,798
9 363,572,402 10,103,561,621
10 970,513,677 596,554,175
11 298,007,941 423,828,640
12 390,509,335 723,896,026
13 392,858,161 550,590,896
14 85,551,911 715,507,782
15 67,879,409 575,011,519

31/84



EDINETOOOO

OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

F—IOEHER2023£58318

BEMER-NEBEOHE coissssnia—onssgnm SEO#E (BiSE0)
(5 ()
12,000 ey 72 20195 58 0™
— SEaNER (W 20206 58 0/
10,000 | — mpEmEe) 60
000 | MREEEER) - 20215 an O
: 20224 SH o
6,000 3 20234 58 oA
S e EREH oM
2,000 12 #HESIFI A0S TT.
o 3 5
L0VAECH 20164058 203021 H H235E
HMPEN HOAT - AR R EOENTY.,
gt S A EAEERE. S 7RSS S ERENCAShe T HRRELTVET,
FHEEMEEEREHE. ESINOAEEENR AL EOsFELTHELC DO TEL). EROE SR RaEua T,
(EEFR:2005F6A38)
FEGEEDIKR
EEASEIA oo . RIS SRR DRNEN S T, BEMEORE k., —BC100% S0 S FEUEY,
i ) A%
1 MHAMIET A F+TH—TP UK 99,99
BVHAMIOEF« T H=T7 0k
SRR, SETT—Ir R OMREE R H T LR RS ET Y. AROREOAEE. B/ HRERLET,
EEOHR A
AROWS R (%) ol L e e R
REEEEES 99.72 1 |ISHARES DIVERSFIED COMMODITY SWAP UCITSETF | SRBIEE WIS | PALS>F | 9972

[m 7ausok | 9e72
IO~ EORORE RASHE) | 0.28
At AT 100.00

FRNGEDOER (BFN—2R)

B0%
W F R
60%
43.3%
40% 39.6%
0% | —p— - —_— - o — m_
St TFI% 43.3% A0.3% '
Al -28.7%
014 20154 20164 21748 201848 0198 20200 20214 2022 20734

st MR, AR RS E R B0T Y.
W MEC DN T R EH S EREF TORRRERTLTVET.

CHEET -9 S EH<FTLARDOENTH), FEROERNRETE. FIT500TRBUFER A.
OEEsHOR—LA—JFTERKESHTINTULS RS HBUET.

32/84



€Y

&)

®

4

®)

(©)

)

®

@

€)

33/84

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad



®

*

®

(©)
Q)

One

0120-104-694

®

4

EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

34/84



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
ooooodooodoooooodd

12 31

One

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

0120-104-694

2008

2009

10

35/84

2008



16

36/84

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

18 1

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

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

€Y)

37/84



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

@

10

®

*

38/84



12

59

2023 5 8

133

193

39/84

EY

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

38

15 2022 5 10



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

14 15
2022 5 9 2023 5 8
881,490 309,663
460,278,875 91,823,624
461,160,365 92,133,287
461,160,365 92,133,287
178,913
87,867 39,501
585,979 263,610
3,830 1,655
856,589 304,766
856,589 304,766
669,163,810 162,031,700
208,860,034 70,203,179
203,408,092 43,844,352
460,303,776 91,828,521
460,303,776 91,828,521
461,160,365 92,133,287

40/84



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

14 15

2021 5 11 2022 5 10

2022 5 9 2023 5 8
48 2
275,739,814 64,650,251
275,739,862 64,650,249
244 535
176,942 106,875
1,180,052 713,050
7,710 4,567
1,364,948 825,027
274,374,914 65,475,276
274,374,914 65,475,276
274,374,914 65,475,276
90,311,733 46,933,342
766,634,902 208,860,034
421,001,105 182,310,019
421,001,105 182,310,019
47,289,418 25,111,230
47,289,418 25,111,230
208,860,034 70,203,179

41/84



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

15
2022 5 10
2023 5 8
5
2022 5 9
14 15
2022 5 9 2023 5 8
1,299,119,681 669,163,810
85,551,911 67,879,409
715,507,782 575,011,519
669,163,810 162,031,700
208,860,034 70,203,179
14 15
2021 5 11 2022 5 10
2022 5 9 2023 5 8
0 0
184,063,214 0
50,729,457 17,694,243
43,844,352
19,344,878 61,538,595 1
254,137,549 1 3,797.93
3,797.83
14 15
2021 5 11 2022 5 10
2022 5 9 2023 5 8

42/84



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
ooooodooodooodonoodd

14
2022 5 9

15
2023 5 8

(

(

(

)

)

)

43/84




EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooaod

14 15
2022 5 9 2023 5 8
185,626,920 18,380,111
185,626,920 18,380,111
14 15
2022 5 9 2023 5 8
0.6879 0.5667
(6,879 ) (5,667 )
2023 5 8
157,691,266 91,823,624
157,691, 266 91,823,624
91,823,624

44/84



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

45/84



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

2023 5 8

124,844
281,241
91,417,804
91,823,889
91,823,889

157,691,266

65,867,377
91,823,889
91,823,889
91,823,889

46/84



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

2022 5 10

2023 5 8
12

133 60 61
2023 5 8
652,877,837
56,732,061
551,918,632
157,691,266
157,691,266
157,691,266
65,867,377
2022 5 10
2023 5 8

47/84



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

2023 5 8
)
)
)
2023 5 8
20,966,383
20,966,383
2023 5 8
0.5823
(5.823 )
2023 5 8
ISHARES DIVERSIFIED
102,340.000 676,467.400
COMMODITY SWAP UCITS ETF
102,340.000 676,467.400
(91,417,804)
102,340 91,417,804
(91,417,804)
91,417,804

48/84




EDINETCI I

Oooooooooooooooon(ewos??)

O000oOoddooooooooOoOaOn
(91,417,804) |

99.56

100.00

49/84



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

2023 5 31

167,359,970

113,695

167,246,275

297,143,743

0.5628

2023 5 31

196,692,049

29,459,396

167,232,653

289,136,414

0.5784

50/84



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

@

@

®

4

®)

(©)

)

51/84



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

52/84



2023 5 31

2023 5 31

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

53/84

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

30,000

15,510



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

2023 5 31

26 1,451,770,775,342
793 14,811,823,510,932
23 39,882,073,259
211 1,113,561,477,132

1,053 17,417,037,836,665

54/84



2023 3 31

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

One
38 59
19 8 6 52
193 2 1 38 2022 4 1
EY

55/84



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

37 38
2022 3 31 2023 3 31
31,421 33,770
30,332 29,184
17,567 16,279
4,348 3,307
309 283
5 15
1,167 1,129
2,673 2,377
87,826 86,346
1,268 1,127
1 1,109 1 1,001
1 158 1 118
- 1 7
4,561 5,021
3,107 3,367
1,449 1,651
3 2
10,153 9,768
241 182
5,349 5,810
1,102 775
3,092 2,895
367 104
15,983 15,918
103,810 102,265

56/84



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

37 38

2022 3 31 2023 3 31
1,445 1,481
- 1
7,616 7,246
0 0
9 -
7,430 7,005
175 240
8,501 7,716
2,683 1,958
1,330 277
1,933 1,730
69 48
23,581 20,460
- 6
2,507 2,654
147 108
2,655 2,769
26,236 23,230
2,000 2,000
19,552 19,552
2,428 2,428
17,124 17,124
56,020 57,481
123 123
55,896 57,358
31,680 31,680
24,216 25,678
77,573 79,034
0 0
0 0
77,573 79,034
103,810 102,265

57/84



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

37 38
2021 4 1 2022 4 1
2022 3 31 2023 3 31
108,563 95,739
16,716 16,150
1,587 2,048
12 23
126,879 113,962
45,172 41,073
391 216
0 0
36,488 33,177
10,963 12,294
25,525 20,882
557 548
842 733
35 36
606 504
66 69
26 29
106 92
83,453 75,749
10,377 10,484
168 168
8,995 9,199
1,213 1,115
6 17
15 11
40 128
367 330
1,674 1,006
495 437
1,389 1,388
42 47
0 1
1,933 1,730
69 48
0 0
3,901 4,074
45 37
0 1
217 334
20,578 20,078
22,848 18,135

58/84



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

37 38
2021 4 1 2022 4 1
2022 3 31 2023 3 31
13 10
559 1 2,400
0 0
7
19 10
10 24
610 2,446
3
743 1,003
20 24
47
764 1,079
22,694 19,502
0
4
0 4
5 12
6 9
3
509
584
525 606
22,169 18,900
6,085 4,881
584 197
6,669 5,078
15,499 13,821

59/84



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 )
0 0 4,219
0 0 77,573

60/84



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

38 2022 4 1 2023 3 31
2,000 2,428 17,124 19,552 123 31,680 24,216 56,020 77,573
12,360 12,360 12,360
13,821 13,821 13,821
C D
- - - - - - 1,461 1,461 1,461
2,000 2,428 17,124 19,552 123 31,680 25,678 57,481 79,034
0 0 77,573
12,360
13,821
0 0 0
C )
0 0 1,461
0 0 79,034

61/84



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

( )
2016 4 1
8 18
2 20
( )
5
5
5 10

62/84



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
ooooodooodooodonoodd

63/84



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

31 2021 17
27
27
37 38
2022 3 31 2023 3 31
415 523
966 934
1
37 38
2021 4 1 2022 4 1
2022 3 31 2023 3 31
543 2,393
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

64/84



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

2
1
2022 6 16 12,360 309,000 | 2022 3 31 2022 6 17
A
38 2022 4 1 2023 3 31
24490 24,490
A 15,510 15,510
40,000 40,000
2
1
1
2022 6 16 12,360 309,000 | 2022 3 31 2022 6 17
A
2
2023 6 16
1
2023 6 16 11,040 276,000 | 2023 3 31 2023 6 19
A

65/84



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

66/84



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

37 2022 3 31

1 30,332 30,332
2

1 1

30,334 30,334

38 2023 3 31

1 29,184 29,184
2

1 1

29,186 29,186
1
2

37 2022 3 31

31,421
30,332
17,567

4,348

g A~ W DN -

83,670 1

38 2023 3 31

33,770
29,184
16,279

3,307

a b~ W N

82,540 1

67/84



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

37 2022 3 31

1 2 3
1 6,932 6,932
2
6,932 6,932
31 2019 7 4 26
23,399 1
38 2023 3 31
1 2 3
1 29,184 29,184
2
1 1
29,186 29,186
1
2
19
2020 3 31 5 2 3
37 38
2022 3 31 2023 3 31
239 180

5,349 5,810

68/84



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

37 5,349 38

5,810
37 2022 3 31

1

1

1

239

38 2023 3 31

1 2

1 2

1 2

180

69/84



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

37 2021 4 1 2022 3 31
13 6
38 2022 4 1 2023 3 31
54 4 9
584 584
1
37 38
2021 4 1 2022 4 1
2022 3 31 2023 3 31
2,479 2,576
295 279
2 2
14 31
185 191
2,576 2,698
2
37 38

2022 3 31 2023 3 31
2,576 2,698
2,576 2,698
35 44
33 0
2,507 2,654
2,507 2,654

2,507 2,654

70/84



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

37 38
2021 4 1 2022 4 1
2022 3 31 2023 3 31
295 279
2 2
34 22
69 34
3 4
398 334
20
24
37 38
2022 3 31 2023 3 31
0.09 0.09
1.00 3.76 1.00 3.56

97 103

71/84



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

37 38
(2022 3 31 ) (2023 3 31 )
156 121
10 9
592 529
92 94
845 390
13 15
12 21
58 198
292 297
767 812
45 33
7 7
166 345
28 4
2 13
0 0
3,092 2,895
3,092 2,895
37 38
(2022 3 31 ) (2023 3 31 )

30.62

3.69

0.06

26.87

100 5

72/84



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

AMOne 2016 7 13 DIAM
DIAM MHAM
B 4
2016 10 1

DIAM MHAM B

2016 10 1

MHAM B
MHAM B
DIAM MHAM

One

MHFG

4 MHFG

DIAM MHAM

* 1 0.0154

3 DIAM MHAM MHFG
MHAM 103 8,408 DIAM 490 A
15,510

MHFG 50.00

MHFG 20.00

MHFG 70.00
MHFG 50.00 51.00

3 MHAM MHFG
MHAM
DIAM

73/84



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
37 38
2022 3 31 2023 3 31
76,763 68,921
76,763 68,921
4,740 3,643
4,740 3,643
72,022 65,278
55,263 51,451

25,175 20,947

74/84



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

37 38
2021 4 1 2022 4 1
2022 3 31 2023 3 31
8,429 8,039
8,429 8,039
8,429 8,039
7,015 6,744
175,380 68 168,617 97
3,811 3,811

4,618 4,228

75/84



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

37 38
2021 4 1 2022 4 1
2022 3 31 2023 3 31
108,259 95,739
14,425 14,651
1,587 2,048
2,594 1,499
12 23
126,879 113,962
6.
2021 4 1 2022 3 31 38 2022 4 1 2023 3 31
90
90
10

2022 PayPay

76/84



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

1
37 2021 4 1 2022 3 31
38 2022 4 1 2023 3 31
2
37 2021 4 1 2022 3 31
38 2022 4 1 2023 3 31
3
37 2021 4 1 2022 3 31
(
)
14,040 7,789 1,592
1,251 16,373 2,651
1
2
38 2022 4 1 2023 3 31
(
)
14,040 7,474 1,579
1,251 13,932 2,404
1

77/84



EDINETOOOO

0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

)
37 38
2021 4 1 2022 4 1
2022 3 31 2023 3 31
1,939,327 79 1,975,862 96
387,499 36 345,535 19
37 38
2021 4 1 2022 4 1
2022 3 31 2023 3 31
15,499 13,821
15,499 13,821
40,000 40,000
(24,490 ) (24,490 )
(15,510 ) (15,510 )

78/84



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

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

79/84



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

€Y)
247,369 2022 3
@
( )
125,167
2022 3
@)
@)

2022

2022

2023

N[N |0 | o
O |© ||

2023

80/84



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

One

EY

One

One

81/84



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

82/84



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

One

EY

One

83/84



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

One

84/84



	表紙
	本文
	第一部ファンド情報
	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
	ＭＨＡＭコモディティ・インデックスファンド（ファンドラップ）
	（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

	第二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３参考情報

	監査報告書

