ThERRsE Management
One

D | AMHEEZF/NYT « 77 2R

EIIEBHRIE BN B (12T v 7 AR)

TSRENEEXFA {ERXISREAR 20216108 138~202256108128H

BLHBIDBIIITISEN B HILBL L #14m | BB 20224107128
ESL =148k (R E M| 17,4408
HBT7RE FELTIT—T 7> RZEEE (20224108128) | $HESEERARE | 16,4488 M
EHICHBEL., FTSEHREGET>T VIR T EEES 0.1%
Fr<BA. AXN—X. BBV I L) OF R144 DERLEEE 0
SICET SWERREHS L CERZITVE (11) WEEINESBRE R MEOMEEERR L TLET.
T, (£2) & (B=A) BY1FREEERLTVET UTEL)

LERNSREABICDSELTH. NIThoke
BRETVWELE, CC(C. ERRESE R
E8BUEFET,
SEEH—BOCEREEZBEITLOPENVE
LEFET,

H7 72 FIREEFHIRICH VT, ERARESE (2R ZEUNTECIVREIZEZEHTEVEY .. ERRS
£ (BFIR) (3. 'Fuﬂa)d'\—/_\/\"—*/luT’]th\ [BA(MEE—EE] FHS5HT 7> ROBMEBRRWELE, 772K

DFAR—IHSEE. 990O0—-RTBZZENATEET ., T, EAREE (BIMR) RBEFEOIHERICEVURLGSH
9, Xz ERENBAIE. BEESHETHHVEhESEE L,

BERRSEICAHIIB[VEDLESL

a-1e5-0120-104-694 7EYNIZYAV N One it
(SRS - EEBOFEIIHH SFESHET)
PEIFOSIEINBICOEELTIE. BASINER EREFTFRBEXIDON1-8-2  http://www.am-one.co.jp/

RatiCsELGhEEETL



D | AMAEREF/INNY>T - T7R

ERSBENHEA
| BEfES0K8E
(M) (1B&Mm)
20,000 500
F14808 ¢ 17,4148
19,000 | 4 400 E1480k © 17,440H
18000 L 1 300 (B3th B2 0 M)

' ; B % R 0.1%
17,000 F 4 200 (DEEEHIREN—X)
16,000 F 4100
15,000 0

1385k 551 450K
(2021.10.12) (2022.10.12)

| WMEERE (68) — 2208 (1) — 2keBRAEENE (k%) ---- \U7v-7 (K% |

(£1) NEEEEREEEMEBG. RIFIONEEZBRELEZEDEABUTEHELEEHDT. 77 RERDERBNB/N T+ —V 2V AZRTH
DTY,

(X2) PESEBRETINEDINCDVTRBEBSEZTNCHROI-—RICKWERWET, £, 77> ROBAMEIC LV BREELERY
9, O T. BPEIFDEROKRZERTEDTIEFHY FE A,

(X3) PESHEREEEMBH IOV FY—7 (FTSEHREGET T VIR R<BER. AN—R. BEAYIRL) ) (F. SEOEEM
BICEODETBRELTOLWET, BB XFI—TICDVWTEEBBO<HT 7> RORNIFI—TICDVWT>EIBRBLIET L,

(E4) NOFI—T7DERICHZD> TIKRINAN—-IEHZ © & (CRERMEHIRECARELTOET CITELD) -

| BtEEOE L EHER

127 LIHEID 7= Hh EEPRIBITOBBI AT EFICL) . KEE. R VYEEOFOY(FELERE (i
BETE) ULEUz. BBEMBICBVWTKRNILAE. KEZ (G UHEEDPRIBITHEBIZ SRS [ S
HEEDH DD, HIRHEMN LFEIH T LB ZHEICRTBE. SREEROAAMEDEVDIRE SN
TRRNIBARICEY F UL, BSOS TEI)EABIHRICE VW & 2ER(CELEMEER LR
LEUE.



| 1 Ao oEmEE

148
= o Patisibie) HEOBE
Fadl g5
(a) S5 58 | 0.330% | (a) 1S5TRMM = FAch (DT B AE (M ER X S5EHRM=E
B O EAEMEEF1 7,514 T,
&ESH) (48) (0.275) | RESHD . EHEHEDCER. ERRESSEFSEERDIENR. BEM
BN EHEOND
(ARzE=tt) (4 (0.022) | BReatta(d. BARDEREMR. NEMRSSEFSESHEDEMN.
OERNTOT 7> ROEBRZEDOXH
(5t (6) (0.033) | RESHD(E. ERFEDCRE - BE. RESUH SOEREROET
FDOXH
(b) ZDfER 3 0.017 | (b) ZDOER=MPNOZ DHER -+ BPOTORHEDH
(REER) (2 (0.013) | REERI. HETOEENREEFICEI2EM
(BEEHER) «n (0.004) |BEBRR. BEEEAFICZILAD 77 ROBEICHH2ER
(ZDfth) (0 (0.001) | ZDfthid. EEBBOIEICET SEERF
&5t 61 0.347

(1) BPOBER (HERZEODHHNZEDPEEREFESC) (BB - BHICK > TEREOMCEINH D). BEACIVELULRBRT
To BH. ZO/BBEARICDT 7> RMBEANTVEYH =T 7 2 ROGLADLBEDDE. ZOT7 7V RICHBT2LNEZSHET

(£2) SEMEEECEICHAFRBRMEAALTHYET,

CE3) HEME M1 A0BL)DZENETNOEBRATE] ZAPOTHEEMEATHRLTI00ZRLIZENDTY,



D | AMHEEH/INYST - T7 2R

(BE1ER)

SHOER - BE(ICHD D IEERDIRERZ RO TR mEOHIC R OFHIEEMER (10387

V) ZRUIEHTRUCHERER (%) (30.35% T,

ZDtER

0.02% \

CE1) 1RO0HYOERBAICSVTRVEBEECIUEHLIEEDTT,
(£2) SBAE. FRIE LT, SEFHH. TEREFHHSROEMIESEE HaesaEz A,

(0E3) BHFEEG FRBELIETT,
(F4) LEDFHRRGTELELZDBDTYT . CDeH. CNSDEEHKETHEETH .. REICHELCBROHEERCRR)F T,



G
22,000

Bl 5 FFREOEHEHERZF D

(2017.10.12~2022.10.12)

20,000

18,000
16,000
14,000

12,000

10,000 !
(2017.10.12) (2018.10.12)

(2019.10.15)

(2020.10.12)

(2021.10.12)

(20221

| wEENE (68 — PHEE (kW) — SELEREREEE (5H) - \FY— (5H) |

(B
300

250
200
150
100
50

0
0.12)

1) DESBIREEEMER. HEFOIESEBRELCEDEABUTHELLZEDT, 77 NERDORENB/N T -V > AZRTH

NTY,

(£2) DESEHEFRETEINEDNCDVTEBBEIEATHADOI-RICIWERWET, £ 77> NOBAMEBCKURBHEHEEER)
TTo 2T BBESEDEHDIKRERITEDTED £ A
(£3) PESBREBEMB\AS LONVFY—7 (FTSEEREGE>TY IR GR<ER. ARN—R BEAYIEL) ) (F. 2017F108
12BHOEAEMERACGHOE TERIELTWVET,

2017%10%%125 2019&1%0}%125 2017%%1%0)%155 20295%(:»%125 202}];;%5125 202;2;%1%0}%125
BEME (DEE) (M) 15910 15406| 16,056| 16,904| 17,414| 17,440
MBS keSSt ®S1ED) ) - 0 0 0 0 0
NEcEBREREMBAOEER (%) - £3.2 4.2 53 3.0 0.1
NI FIX—TDFEER (%) - A7 5.0 59 35 0.4
TREERER Ehls) 12,486 | 14,065 16,436 | 14,201 16,054 | 16,448




D | AMAEREF/INNY>T - T7R

| mmmis

NEESFMHE ClE. KEEPY R VEEOFLOW F ERET2RAE G F Uk, KEEEF. BREEXK
BRFEC. FRB CHEMERESER) HNams S HOERENICET5E0RH. ¥1 > TLED
tRna 28RV E ERUELE, RAVERBICOWTHOY 70U I 514 FRRICEKD IR
LE—EEOBEPKERMEAD LR, ECB HUNPRIET) MNABRETET> 2l ehEwS
(FTHE)IFERUE UK,

REBMBE CEEEBEICH U THZNEAE Uz, F RBAEMSISHHHR—IAZINRT BEDRS
BENSKRAZSFIN LR UL &P KEZ(F U HESEPRIFITHSRBERDIEMIY 7S5 | S Hieh & E
H3H. BIRAEF] LR EMGH T 222 ZHEICRI B L. SRBEROAAEDEVWDE# SN L
BENTERAKNIBHLZOEREGR & Uz,

| #— b 7xUFCD0T

HT7UR

NEEZS/Ny > T - T7 2R - IHF—T7 0 ROBEALRGHZ B TEHUICHIFTILDOERLE
L7z,

NEFEZS/Sy>T - T7 R - IF=T 7R
NYFIY—JTHBDF TS EHFEBI>T v IR R<BAR. AR—X BBANYI@L) &UX
TR EBN—SBIeAR— N T4 UAEBELFE U,




|oFv—genERICOVT

N2 FT—7 (3R T0.4% L8 LE Uiz,

BT 7 ROBEEERENFI—T7203% O FEUTL, BEBRMEOEEZIR<E. X FI—
JICHEE UTERRE B FE Uz,

(%) [EsEfigae N> F 7 —7 DIH]
0.5
0.4
03 HA(MER
L RYFv—7

0.2
0.1

0.0

145
(2021.10.13~2022.10.12)

(F) BEMBAOKEXRENEE B3R AHTY,

| oEs

SHONGBAEEZ(COTE LU TRIERARBEFZHRL. BHRCSB TV ELEEH UL, B8, Nk
DEBICHR TR S IEFIRSEFTMENICERL. EROEAGHICEDVWTERWZLET,

WOEREOWER (1 H505721))

sLER GE1) IEHORE] PEO REBHORELSA] @ ST
IS BTTERLTVAEHINSEAS LS [HHDES

H 2021F10813H BEIED) | OEF—BLEWEENSHYET,
~2022€10812H (¥2) Y¥MHERSD [WEEMBELE] 3 [YBHES (B3]
g VI — ) | OHREEME (HRSAH) (CHTBHET. 77
SHnlcE (B51A0) M Y ROUGEE FRE Y ET, T, ERE 3 ELRE

SNEAEMERER —% ALTLWET,

LA DI _m GE3) IMBORE| 3 [EBEREOENSZNG L0 B8
- PR - BEGERIEROFER (3. TR | HOHE
HEDUNER LS —H CFYUERETT, Fio. RYBONELI @ [9HEE
%ﬁﬂﬁ%ﬂﬁﬁﬂﬂ%gﬁ | 7.439@ zﬁ%ﬁﬁ] HBLO [INFARE] HONEICFTEHLI-EEET




D | AMAEIBHF/INY>T - T7 2R

SE0ERLE
CHTFUR
FlEfis. HEEE/NNY T - 7R - I =T 7 ROBEALEREZSMICHIZLE T,

CHEESNYST - TR - IY—=T 7R
SIEME. XY FI—TER—RNTAUFDIXTHFHEBN—BILCZIET R FIT—T(E
B REMREDI Uic/\y ¥ TBRZITVET,



L7772 ROBE
B & 9 | BiNiRE BN EE (12T v T AR
= =t H9 B | 20094 1 B308H SEERE T,

@ m oy s | FTSEBREETYFYO2 (R<BE. AN—2. BBAYIBL) OBIECE
" 8T srEnREHS L CRRETLET,

DI AMABEES | ABEBEE/NVI T - 772 R - =T 7> NSRS TER
Ny T TR | BERELET,

NEERZIL LT | monnEErmmER s LET.

FERENR

FEIELT. YH—=T7 7> RSRIEEOMALRISMZMHITFLUET,
B A A & | EEBEIMMEREECDODVWTEREIE LTEBAY DEITVEE A
IHF=T 7 RICBVTIE. HEBSEANDKREFRAIE L TENZHIFLET,

REH (RRAJEUTI0OR12H. AEBDBGERERH. ) (C. BEZFREROHNF
S5 BB 8 ESENRS L0TER GHIRZESHET, ) FOIHS. BEMEAKE. TURE

U EEFEHELC. pRESEERELET, 2L, PENFENVEDHEEDEE
IOBWEERH I ET,




D | AMHEEH/INYST - T7 2R

RRNGEET 5 A EDEERDLEER

(%)
100.0
O e dddh K €lllls
+62.7
P R +598 627
+42.1
40D [ B
200 4105 o o (W57 Ly e 114 MRS
3 . B
00 M0 | [ ® *77 Feit01 | o |434 | o |+22 |@xkfE
£40 237 £45 294 * Pi5fE
A200 o A’I6O """"""" A124 """"""" A,I94 """"""""
240.0 &/I\E
H77R Btk FEE HEEK BFEE  TEEE  HEEE
20178 108~2022% 98

CE1) IRTOEET TANHT 7> ROKREFRE(IRY) FE A

(X2) LEEHBEOSBERICHITIENR 1 FRDEEROTIE - &RAE - RIMEZ. 772 RBLURKRNGEET T RICDVWTERRL. 77>
RERKRWGEET S RZTEENICHER TEDELDIMERLIZEDTY, B, LEEDEERFIRERICHSUHES FEG) £T,

(E3) H7 7> ROEERKF. #HeFINNEEZBERELEHEDELTHELTVWETD,

HBEET S ADEH
B SREATITES (TOP | X)  (BCZA&)
FEEMK--MSC | DTHA - ATV IR ([BRHAH. FANR—X)
FEEM--MSC I IX—I27 - T—T YN - AVFVIR ([BEHAH AXN—2X)
BAE®E -NOMURA-BP | Ef&
SEEBE-F TS EHREGBI>TY IR FR<HA. AR—X)
FEEE - J PELHVGB | —EMZO-NL - FAN=2T 714K (AXN—2R)

CF) BADERERBANY VR UICLZRETZHELT. ABRELTHEIFT,

XER/BICOVWTIFRIBO<RRNBEET T A EDEEROLEBICHWZIBRICDOVWT>EIBRIEI 0,




HI77RDTF—9

Juz7> ROEAREOWS (2022%107128H4E)

QEANT 7 REE AT 7> RE 177 R)
HEAR
20224108128
NEESE/SYS T - 77 R - <F—T 7R 100.0%
Z Dt 0.0
(1) LEXRGMEERZEICHT 25HIZEDES T,
(X2) BEHEIZ0OMELTERRUTVET, BH. ZTOMEIFRILBFEORLECIIVTIFTRICRZZEN B ET
O EERE D QERIE D O EERE D
Z Dt Z DAt ZDith
0.0% 0.0% 0.0%

RiREEstRmalss
100.0%

(E1) HREBREERRICTT 2FMANIETT

B
100.0

%

BZ -1
100.0%

(£2) BEFEFZOMELTERRLUTVET . 86, ZOMERILEFOREICKI VI FTRICBEIZENHUEYT

| wimEs
HHATR
L= 20222108128
CEERE 16.448.071.292M
S ERON 9.431.240.2940]
1B OIS - ) B (TR 17,4403

(F) BHEIhICH (T 2 BIERTETTAERRE1,295,802,370M. EFHITTAZEF1,084,170,357MTT

10




D | AMAEREF/INNY>T - T7R

VB 77> kOBE
MNEESF/NY T - 77K - IHF—T77>R] GI&EHE 202142 823H~2022F2H21H)
QO EEMEBDHRE @ HA 1108847
(m) iR BE =
2,000 UST N/B 1.25 08/15/31 ZXUH - RL 05%
’ US T N/B 1.625 05/15/31 ZXUH - R 05
51000 L US T N/B 1.125 02/15/31 7XUH - R 05
' USTN/B 2.75 11/15/23 7XUH - RL 05
UST N/B 0.875 11/15/30 ZXUH - RL 04
20,000 US T N/B 2.75 02/15/24 FX7 - Rl 04
US T N/B 0.625 08/15/30 7XUH - RIL 0.4
19,000 r USTN/B 1.7501/31/23 FAUH - KL 0.4
US T N/B 0.375 04/15/24 ZXUH - R 0.4
18,000 UST N/B0.125 01/15/24 ZX A - R 0.4
(2021.2.22) (2022.2.21) HEASEAREL 78651K
&1 OS2 OERBEM
i
BB %% =
(3) ZOMEER 3 0.013%
(ReEEm) 2) 0.012)
(Z D) ©0) (0.001)
& 3 0013
Fh O PR E a3 20,4550 ¢ .
S EER LD L JEsiiliTean ®EEREED
ZD . ZoM 17 T AEYTRY
1.1% Nzllxzﬂg/— 13.6% F-AN5T - —— 0.7%
2% ki

Z DA

1.5% 3.9%

ARA > CR
5.7% FA)H 7]72'70(;‘)\/ i
SRz 47.3% 0% TAUR - R
5.8% 47.3%
K1Y 1¥YZ-AUR
7.2% 5.8%

191)7 1—0
9 — 37.8%
SEE B ¢

98.9% 9.7%

1) EEMEOHR. 1 KON OBERBAGHEAT 7> ROBEDFEHRBNEL DT,

E2) (1703 OEREE] BPOBR (BEEHRZEOANZODIHEREZST) (. B - BHICE > TREEDRICEENH D10,
FEEBEIC K WBHULBRTY . SEMEBEECE(CARBROBAALTHY ET LERMEF 1 HOSLYDZNTNDOERTE] =
HPOFHEEMETRL TIERLLENDTY .. 4. BEOBBCOTELTHERRSE (@R £IT8RLES L,

(E3) #AALAER, SEFES - @Rl - BERESOT— I AT 7> ROBEDREHRENE DT .

(E4) HERESHHEERERICK T ZFTHEDEEG T, .

(E5) BEHLZDME LTRRUTVET . B8, ZOMERILEFOREICII VI FTRCBBIEAHUET,

(£6) LABMTHHHBEEZDMICSHTETFLTVET,

(E7) EREDEFFTE () ZRRLTVET,

(X8) SIEHREPOERRPBCHEAZHNICET FBRERFCOVTE. BERAWEE (W) CEHSINTLET,

11



<HT7YRORYFI—=TICDOLWT>

OF TS EHFREET>Tv IR FR<BA. HRN—X, BEAYIEL)

FTSEHREGT>TYIRXIFE. FTSE Fixed Income LLCICEWBESNTLWREST>TYIATT,
FTSE Fixed Income LLCIE $77/ ROZARA—TEFHR< X7 7> ROWE. BrFtdh 3 W ISR R
EIo2THUERA. COAVTYITADT—IE. BREHOAZENELTHY. FTSE Fixed Income
LLClE EEZT—IDEEESLOTEMEFIAETT. TT—IDRB. HREFL(BEECOSASEAZALETA. D
1TV I AT R2ERESEOANTEZDM—OEFNEFTSE Fixed Income LLCIZIEBEBLETD.

<RRNLGEET S AEDEZREDHEICHW=IBHICOWT>

@ [SREIHMMIER (TOP I X) | (& BROMAMBZLEICHEEL. RENRELTOKREREEITZY—7TY b - /\/3E
Y—7TY, EEROEHES FUEBRICHHBEEHEERE. HRXatt ) P X ELEHatt J P XKFOREE
# WUT TJPX] EWd. ) DINHMETHY. BHOEL. EHEORRE. MR EEEMICET 5T NTOER - /")/\
VEFUEEKICHD BIEEEAHRICBATHINTOEFF I PXHELTVET,

® MSCII7HA - 12Ty IR] (F. MSC I | nc. MEFEUKMIERT. BAZREROEETERDHIMEER
% SEOMRIRMIEEREZNN—RICGRLIZEHDTY . FHERICET 2S(FE. MNMEEZOHE—YIOENIEIMSCI | nc.
CRBLET, F£72. MSC | I nc. BEEBHONESZEETDENS LORKREFELTDENEELTLET,

® MSCIIV—I27 - T—YRr-A2FYIR]F.MSCI | nc. MEREULKMERT. FTEEOKMIERZ.
BSEOMAFHIEEEZ X—XCEGWLIZHDTT . EEHICET 2BEE. MNWHMEEZ OM—UIOEMNEMSC 1 I nc.
CEBLET, F/eo MSC 1 | nc. GRABHONBEERET DB IURKRERLTZDHEFEZEELTVET,

® [NOMURA—-BP | BfE] (& BHNESKASHAERNTHEITSNICASHNEBEOTNB2ADBDERT /2HICHFELL
RENGIER T . EEROANHEEZ DME—VYIOEN IEFNESHASHICRBLE T, 06, FNESKIARHE. B
HOLEREMSE. T2t ERE. BRAMZRIETSEDOTEIERL. 77 ROERARRECHL TVEEZEVELA.

@ [FTSEHFEGBT>TYIR BR<KEA) ] (@ FTSE Fixed Income LLCICKWEBESIN. BE%R
<{HRFEHEOEHBEOHRGINGERZSTHORIRE CNEFOLIES 1> Ty I X TY. BEHEFEFTSE Fixed
Income L LCOIAMNEETHY . BHICEITDINRTOEFIEIFTSE Fixed Income LLCAAELT
WET,.

® [JPELAYGB I —EMZO—NI - FeN=2T7AR] F ). P. BELAY - £Fa2UTFo—X - TLILS—HR

KUTLSHEEORIBESE TOEB THBR SN TL SHEHEENEHIERTT . EERICET 3S(FESDANMEZ D
ft—tIDEFE ). P. LAY - £F 2T —X - ILILY—(CRBLET. £, EHEEEBRONSEEET DHEF]
BRUORKRZRELET BHEFEFLTVET,

12



(CDOR—2(3BH’TY)



(CDOR—2(3BH’TY)



Asset
Management

One



