EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
OOoooooooooooooood

2025 6 10
3 2024 9 11 2025 3 10

One

03-6774-5100

1/55



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
OOoooooooooooooood

2025 3 31
95,448,778,920 99.71
95,448,778,920 99.71
275,421,741 0.29
95,724,200,661 100.00
/
2025 3 1
1
02 9 11 ) 104,383 104,542 0.9846 0.9861
2
024 9 10 ) 100,017 100,169 0.9819 0.9834
2024 3 103,404 0.9903
4 102,651 0.9881
5 101,714 0.9846
6 101,332 0.9844
7 100,712 0.9824
8 100,557 0.9841
9 99,987 0.9850
10 99,022 0.9848
11 98,284 0.9825
12 97,643 0.9810
2025 1 97,223 0.9812
2 96,182 0.9804
3 95,724 0.9794
1 0.0015
2 0.0015
2024 9 11 2025 3 10
1 1.4
2 0.1
2024 9 11 2025 3 10 0.3

2/55



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
OOoooooooooooooood

1 107,028,343,897 1,011,499,465
2 0 4,153,517,001
2024 9 11
0 3,975,753,370
2025 3 10
1

3/55



11

59
12

2025 3 10

284
133

193

307

4/55

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
OOoooooooooooooood

38

3 2024 9
EY



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
OOoooooooooooooood

2 3
2024 9 10 2025 3 10

536,246,718 429,877,664
99, 865,996,200 95,563,691,800
129,857,850 22,465,000
29,101,353
100,532,100,768 96,045,135,817
100,532,100, 768 96,045,135,817

152,794,991
203,700,873 46,759,480
16,844,730 16,032,232
140,372,126 133,601,266
1,206,833 1,164,192
514,919,553 197,557,170
514,919,553 197,557,170
101,863,327,431 97,887,574,061
1,846,146,216 2,039,995,414
100,017,181,215 95,847,578,647
100,017,181,215 95,847,578,647
100,532,100, 768 96,045,135,817

5/55



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
OOoooooooooooooood

2 3

2023 9 12 2024 9 11

2024 3 11 2025 3 10
255,347,242 239,555,157
575,044,420 389,613,460
30,222,380 29,101,353
860,614,042 120,956,950

13,254

17,311,614 16,349,614
144,263,381 136,246,745
1,221,790 1,164,192
162,810,039 153,760,551
697,804,003 274,717,501
697,804,003 274,717,501
697,804,003 274,717,501
1,633,024,243 1,846,146,216
25,417,365 80,868,303
25,417,365 80,868,303
909,802,875 2,039,995,414

6/55



EDINETOOOO

0000000 OO00oboO0O0oOoO(ELws677)

OOoooooooooooooood

2024 9 10

3
2024 9 11
2025 3 10
2 3
2024 9 10 2025 3 10
2022 9 9 2022 9 9
107,028,343,897 107,028,343,897
106,016,844,432 101,863,327,431
95.17% 91.45%
101,863,327,431 97,887,574,061
1,846,146,216 2,039,995,414
2 3
2025 3 10

(

(

(

)

)

)

7/55




EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
OOoooooooooooooood

2 3
2024 9 10 2025 3 10

0.9819 0.9792
(9,819 ) 9,792 )

8/55



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
OOoooooooooooooood

2025 3 31
20
100,000
100,000 30,000
40,000
24,490 15,510
2025 3 31
26 1,485,279,038,668
762 16,677,329,011,040
22 30,146,192,297
189 995,677,070,890
999 19,188,431,312,895
1
2024 12 25 PayPay
23.4 49.9

9/55



59

19 8 6

39

EY

282

One
38

306
52

2023 4 1 2024 3 31
40 2024 4 1

10/55

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
OOoooooooooooooood

59
19 8 6 52

38

EY
2024 9 30



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
OOoooooooooooooood

38 39
2023 3 31 2024 3 31
33,770 41,183
29,184 28,143
16,279 19,018
3,307 3,577
283 315
15 6
1,129 1,510
2,377 2,088
86,346 95,843
1,127 1,093
1 1,001 1 918
1 118 1 130
1 7 1 5
- 39
5,021 4,495
3,367 2,951
1,651 1,543
2 0
9,768 8,935
182 184
5,810 4,447
775 768
2,895 3,406
104 128
15,918 14,524
102,265 110,368

11/55



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
OOoooooooooooooood

38 39
2023 3 31 2024 3 31
1,481 1,982
1 1
7,246 8,970
0 1
- 0
7,005 8,246
240 721
7,716 8,616
1,958 3,676
277 1,497
1,730 1,927
48 52
20,460 26,725
6 4
2,654 2,719
108 73
2,769 2,796
23,230 29,521
2,000 2,000
19,552 19,552
2,428 2,428
17,124 17,124
57,481 59,294
123 123
57,358 59,170
31,680 31,680
25,678 27,490
79,034 80,846
0 0
0 0
79,034 80,846
102,265 110,368

12/55



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
OOoooooooooooooood

38 39
2022 4 1 2023 4 1
2023 3 31 2024 3 31
95,739 102,113
16,150 17,155
2,048 2,211
23 26
113,962 121,507
41,073 44,366
216 329
0 0
33,177 35,468
12,294 13,277
20,882 22,190
548 558
733 823
36 36
504 598
69 65
29 44
92 78
75,749 81,545
10,484 10,763
168 164
9,199 9,425
1,115 1,173
17 34
11 15
128 162
330 489
1,006 1,030
437 412
1,388 1,567
47 46
1 1
1,730 1,927
48 52
0 0
4,074 3,379
37 46
1 3
334 240
20,078 20,172
18,135 19,788

13/55



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
OOoooooooooooooood

38 39
2022 4 1 2023 4 1
2023 3 31 2024 3 31

10 4
2,400 1 899
0 0
10 18
24 35

2,446 959
3 19
1,003 1,008
24 6
47 0

1,079 1,034

19,502 19,712

4
4
12 6
9

584 1,362
2 231

606 1,601

18,900 18,111

4,881 5,769

197 510

5,078 5,258

13,821 12,852

14/55



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
OOoooooooooooooood

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

15/55



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
OOoooooooooooooood

39 2023 4 1 2024 3 31
2,000 2,428 17,124 19,552 123 31,680 25,678 57,481 79,034
11,040 11,040 11,040
12,852 12,852 12,852
C D
- - - - - - 1,812 1,812 1,812
2,000 2,428 17,124 19,552 123 31,680 27,490 59,294 80,846
0 0 79,034
11,040
12,852
0 0 0
C )
0 0 1,812
0 0 80,846

16/55



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
OOoooooooooooooood

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

17/55



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooogooddooononod

18/55



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
OOoooooooooooooood

38 39
2023 3 31 2024 3 31
523 630
934 769
1 3
38 39
2022 4 1 2023 4 1
2023 3 31 2024 3 31
2,393 895
231
231
1
38 2022 4 1 2023 3 31
24,490 24,490
A 15,510 15,510
40,000 40,000
1
2022 6 16 . 12,360 309,000 | 2022 3 31 2022 6 17

19/55




EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
OOoooooooooooooood

2
1
2023 6 16 11,040 276,000 | 2023 3 31 2023 6 19
A
39 2023 4 1 2024 3 31
24,490 24,490
A 15,510 15,510
40,000 40,000
1
1
2023 6 16 11,040 276,000 | 2023 3 31 2023 6 19
A
2
2024 6 17
1
2024 6 17 10,280 257,000 | 2024 3 31 2024 6 18
A

20/55



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
OOoooooooooooooood

21/55



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
OOoooooooooooooood

38 2023 3 31

1 29,184 29,184
2

1 1

29,186 29,186

39 2024 3 31

1 28,143 28,143
2

1 1

28,145 28,145
1
2

38 2023 3 31

33,770
29,184
16,279

3,307

g A~ W DN -

82,540 1

39 2024 3 31

41,183
28,143
19,018

3,577

a b~ W N

91,923 1

22/55



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
OOoooooooooooooood

3
3
1
2 1
3
38 2023 3 31
1 2 3
1 29,184 29,184
2
1 1
29,186 29,186
39 2024 3 31
1 2 3
1 28,143 28,143
2
1 1
28,145 28,145
1
2
19
2020 3 31 5 2 3
38 39
2023 3 31 2024 3 31
180 182

5,810 4,447

23/55



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
OOoooooooooooooood

38 5,810 39

4,447
38 2023 3 31

1

1

1

180

39 2024 3 31

1 2

1 2

1 2

182

24/55



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
OOoooooooooooooood

38 2022 4 1 2023 3 31
54 4 9
39 2023 4 1 2024 3 31
584 584
1,362 1,362
38 39
2022 4 1 2023 4 1
2023 3 31 2024 3 31
2,576 2,698
279 296
2 2
31 9
191 246
2,698 2,760
38 39
2023 3 31 2024 3 31
2,698 2,760
2,698 2,760
44 40
0 0
2,654 2,719
2,654 2,719

2,654 2,719

25/55



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
OOoooooooooooooood

38 39
2022 4 1 2023 4 1
2023 3 31 2024 3 31
279 296
2 2
22 13
34 0
4 4
334 307
24
38 39
2023 3 31 2024 3 31
0.09 0.09
1.00 3.56 1.00 3.56

103 104

26/55



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
OOoooooooooooooood

38 39
(2023 3 31 ) (2024 3 31 )

121 195
9 9
529 590
94 98
390 351
15 17
21 12
198 91
297 331
812 832
33 22
7 6
345 761
4 4
70
13 8
0 0
2,895 3,406
2,895 3,406

_38 _39

(2023 3 31 ) (2024 3 31 )

30.62 30.62

3.69 1.44

0.06 0.14

26.87 29.04

27/55



EDINETOOOO

0000000 OO00oboO0O0oOoO(ELws677)
OOoooooooooooooood

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

28/55



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
OOoooooooooooooood

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
38 39
2023 3 31 2024 3 31
68,921 60,761
68,921 60,761
3,643 1,957
3,643 1,957
65,278 58,804
51,451 47,640

20,947 17,109

29/55



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
OOoooooooooooooood

38 39
2022 4 1 2023 4 1
2023 3 31 2024 3 31
8,039 7,649
8,039 7,649
8,039 7,649
6,744 6,474
168,617 97 161,850 28
3,811 3,811

4,228 3,837

30/55



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
OOoooooooooooooood

38 39
2022 4 1 2023 4 1
2023 3 31 2024 3 31
95,739 102,113
14,651 15,156
2,048 2,211
1,499 1,999
23 26
113,962 121,507
6.
2022 4 1 2023 3 31 39 2023 4 1 2024 3 31
90
90
10

PayPay

31/55



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
OOoooooooooooooood

1
38 2022 4 1 2023 3 31
39 2023 4 1 2024 3 31
2
38 2022 4 1 2023 3 31
39 2023 4 1 2024 3 31
3
38 2022 4 1 2023 3 31
(
)
14,040 7,474 1,579
1,251 13,932 2,404
1
2
39 2023 4 1 2024 3 31
(
)
14,040 8,140 1,870
1,251 16,655 3,137
1

32/55



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
OOoooooooooooooood

)
38 39
2022 4 1 2023 4 1
2023 3 31 2024 3 31
1,975,862 96 2,021,173 74
345,535 19 321,310 79
38 39
2022 4 1 2023 4 1
2023 3 31 2024 3 31
13,821 12,852
13,821 12,852
40,000 40,000
(24,490 ) (24,490 )
(15,510 ) (15,510 )

33/55



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
OOoooooooooooooood

40
2024 9 30

30,451
0
31,850
19,361
3,548
315

9
1,538
2,282
89,360

1,040

1 888
1 146
1 4
0

4,122

3,011

1,111

0

8,024

183

3,840

764

3,085

150

13,188

102,548

34/55



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
OOoooooooooooooood

40
2024 9 30

552

8,577

8,466

108

7,321

3,650

2 1,191

916
28
22,247

3
2,720
64
2,787

25,035

2,000
19,552
2,428
17,124
55,960
123
55,837
31,680
24,157
77,513

0
0

77,513

102,548

35/55



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
OOoooooooooooooood

40
2024 4 1 2024 9 30

55,266
8,186
1,200

13

64,667

24,284
157

18,581
6,728
11,853
278
355

19

234

33

29

39
43,658

5,154
89
5,002
63
27

105
298
583
210
1 790
29

916
28

1,607
19

154
9,933

11,075

36/55



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
OOoooooooooooooood

40
2024 4 1 2024 9 30

2
448
0
26
2
6
7

494
6

6

11,563
3
31

35

11,528

3,685

320

4,006

7,522

37/55



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
OOoooooooooooooood

2024 4 1 2024 9 30
2,000 2,428 17,124 19,552 123 31,680 27,490
10,855
7,522
3,333
2,000 2,428 17,124 19,552 123 31,680 24,157
59,294 80,846 0 0 80,846
10,855 10,855 10,855
7,522 7,522 7,522
0 0 0
3,333 3,333 0 0 3,333
55,960 77,513 0 0 77,513

38/55



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
OOoooooooooooooood

( )
2016 4 1

8 18
3 20

39/55



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooogooddooononod

40/55



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
OOoooooooooooooood

40
2024 9 30
685
609
4
40
2024 4 1 2024 9 30
76
713

41/55



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
OOoooooooooooooood

40 2024 4 1 2024 9 30
24,490 24,490
A 15,510 15,510
40,000 40,000
1
1
2024 3 15
A 575 14,390 2024 4 1 2024 4 1
2024 6 17
A 10,280 257,000 2024 3 31 2024 6 18
319 1 2024 3 15
Asset Management One USA Inc. AM-One USA
MHFG LLC
2024 10 1
100% AM-One USA 51%
DL 49% MHFG DL
AM-One USA

42/55



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
OOoooooooooooooood

40 2024 9 30
1.
2024 9 30
1 0 0
31,850 31,850
0 0
31,852 31,852
2.
3
1
2 1
3
1 2 3
0 0
31,850 31,850
0 0
31,852 31,852

43/55



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
OOoooooooooooooood

2
19
2020 3 31
182
3,840
40
2024 9 30
1.
3,840
2.
2 0
0
182

PayPay

44/55



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
OOoooooooooooooood

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
MHFG
3
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

45/55



10.

13

11.

2024 4 1

21 25 9 13
3
2024 9 30
MHAM 144,212
144,212
76,224
20
40,451
11,605
11,792
9,256
4,539
53,030
53,030

46/55

16.9

EDINETOOOO

OO000oOO00oDo0oDOogono(ELe77)
OOoooooooooooooood

10

25



12.

EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
OOoooooooooooooood

57,453
57,453
1,750
1,750
55,702
45,734 15,385
3,629
3,629
3,629
3,101
77,541 29
1,905 1,723
40
2024 4 1 2024 9 30
55,266
8,186
1,200
13
64,667

47/55



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
OOoooooooooooooood

2024 4 1 2024 9 30
90
90
10
40
2024 4 1 2024 9 30

1,937,834 09

188,050 89

48/55



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
OOoooooooooooooood

40
2024 4 1 2024 9 30

7,522

7,522

40,000

(24,490 )
(15,510 )

49/55



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
OOoooooooooooooood

One

EY

One

One

50/55



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
OOoooooooooooooood

51/55



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
OOoooooooooooooood

One

EY

One

One

52/55



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
OOoooooooooooooood

53/55



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
OOoooooooooooooood

One

EY

One

54/55



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
OOoooooooooooooood

One

55/55



	表紙
	本文
	１ファンドの運用状況
	（１）投資状況
	（２）運用実績
	①純資産の推移
	②分配の推移
	③収益率の推移


	２設定及び解約の実績
	３ファンドの経理状況
	ゴールドマン・サックス社債／マクロアロケーター戦略ファンド２０２２－０９
	（１）中間貸借対照表
	（２）中間損益及び剰余金計算書
	（３）中間注記表


	４委託会社等の概況
	（１）資本金の額
	（２）事業の内容及び営業の状況
	（３）その他

	５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

	監査報告書

