Asset

*1\_}@% $E%% Management

One
~y N\ O &
% % ~
=HbHTY /\>
. —~
<= ESHE>
ENIEYEE BN #%X
Byt EEX A YERLISREERS 20194F 1 H168~2020% 1 B158
BOBRIDHIITT I EL BB E(F #1068 | *H8: 2020515158
ESCIS =16k |E #E M| 28,3590
LT 7 2 RE. RENCERNOEZ LMz’ (20206 1B158) | S EELLER 1,02585M
BNRE LT, PRAACERMEOREZ (3H B % = 12.8%
5 ¢ t? R . kg 3 .
3 EEBEE L TRBNSERETLET, B S maas 0
SIERIRAFICOSELTEH. cnldBoc (T1) BEEEHREBRAREHBOREEEERL CIET.
BREITWE U, CCIC. ERRASEE CW® (£2) & (B=A) BYI1FRZEGLTOET WTEL) .
EBLEFET,
SHEL—BOCEEERY FILOPEUE
L EFET,

H7 72 FIREEFIRICHEVT. ERARESE (£MR) ZEUNTECIVREITZEZEDTEVET .. ERRS
£ (BIFIR) (3. TEOF—LR—JICT7TEAL. [BEME—E] FH5HT 7> ROBIFEERVIZIEE, 772K

DFHEN—IHSRFEE. IIO0—RTBHENTEET, Fe. ERRSE (2IFR) (ZE‘E%@C;%I(;J:U ZftEh
9, X2 ERENBAI. BEESHETHHVEhELEE L,

EERRSEICHIIB[VEDLESL

a-1e5-0120-104-694 7EYNIZYAV N One it
(SRS - EEBOFEI9HH SFH5HET)
PEIFOSIEINBICOEELTIE. BASINER EREFTFRBEXIDON1-8-2  http://www.am-one.co.jp/

ppr=aitatals[AYar plcR @/ araIn



ESHET VI

ERSBEDHEA
| BEfESoKmE
(M) (1BMm)
40,000 20
F168E ¢ 25,142H
36,000 | 118 E16H% © 28,359
32,000 F 116 (BXth e 0 [)
24,000 F 112
20,000 F 410
16,000 8
1 5H5k 1658k
(2019.1.15) (2020.1.15)

| MEERER (B8 — 2%EME (FH) — HESBKREEEME () |

(1) DEESBREEEMET. HEFIDDEESEBRELLODEHBLUTHELLDODT. 772 REROERENG/NT 4+ —Y Y RAZRTH
NTY,

(£2) HESEHRETINEDINCODVTRBBESENTHADI-RICLWEBWET ., Foo 77> ROBAMEBC L) ERZGLERY
£ 2T BFESFDEBORRERTEDTIEHWEL A

(£3) DEESBREEEMAL. BEOEEMRICEGHE TIERELTVET,

(0X4) BT 7 RBRYFIY—TEEDHTHBUEE A

| BtEEO L EHER
KEICK BN LEREER. KPBEERBOERG EERICT O— /NP EEEEOOHER
FHAEFEY . BTSN LR LEC NS, BEMBEI ERLUE U,



| 1 Ao oEmEE

$£16H
S 26765 Erse) HEOBE
Fadl He
(a) S5 450 | 1.734% | (a) S5EHRE =P O THOELEMER X (S5EERAN =
B DI EAEMER(3 25,941 T T,
&iESH) 211 (0.813) | RESHD(E. EEHEDER. ERRSSEFSEERDIENR. BE(M
BN EHEOND
(ARzE=tt) (211 (0.813) | BFEatto(d. BARDEREMR. MNEMRESSEFSESHDEMN.
OERNTO T 7> ROEBRZEDOXH
(R5ERtD) (28) (0.108) | RESHD (S ERHEDCRE - B, RESUH SOERERDORET
FDOXH
(b) TEZFEFHH 43 0.167 | (b) EEZAFTHH =HROEEZRFT TN + BrhOFORmEOH
TEELFHEHE. HABMEESFOTEORICHET 2FHK
(#=z0) ( 42) (0.164)
G- 77v3) (mn (0.003)
() ZDHER 0 0.002 | (c) ZDMEBER=8POZDHER +BPOFHRmEOR
(BSEEH) (0 (0.002) |EBEBRR. EEEANEICHAVD 77 ROBEEICHH2ER
&5t 493 1.902

(E1) BP0ER (BERSOAN2OLDTEERSEEZZO) (3B - BHICK > TRBEOBICEIHN G B0, BEEICIVEBEULBRT
To BH. FEZTFHHE. COT7 Y RPBEANTVR Y =T 7 2 RIKILSIZRED D5, COT77 Y RICHILT 26D ESHE
Jo

(£2) SEMEBEECEICARBRUBEAALTHIET,

CE3) =M 1M1 AOBEVDETNTNOERSER] ZHPOT9REMETHRL T100ERCIZENDTT .



(BE1ER)

SR ER
SHPOER - BE(ICHD D IEERDIRERZ RO TR mEDHIC R OFHIEEMER (1087

V) ERUIEHTRULIBRER (FX) [$1.74%TT,

EREEEH ZDtER
(%Eﬁ%%‘i) 0.00%

CE1) 1ROHYOERBAICSVTRVEBEECIUEHLIEEDTT,
(2) SBAE. FRIE LT, SEFHH. TEEEFHHSROEMIESEE HeSsaE 2 Ao

(0E3) BHFEEG FRBELIETT,
(F4) LEDFHRRHGTELELZDEDTYT . ZDeH. CNSDEEHKETHSETH .. REICHELCBROHEERCRR) F T,



| 555 5 FROEEMBS O

) (2015.1.15~2020.1.15)  (f&M)
40,000 70
35,000 1 60
30,000 50
25,000 40
20,000 30
15,000 120
10,000 - 110

5,000 ! ; ! ! 0
(2015.1.15) (2016.1.15) (2017.1.16) (2018.1.15) (2019.1.15) (2020.1.15)

| MBS (B%) — BEMER (£8) — HkESBRESEME (LH) |

CE1) PETEREEEMED. HEIMOIESEBRELLODEABUTHELLEDT, 77> NERADREN BN T —Y > AZRTH
DTY,

(£2) PREEEBERETINEDNCDVTREBBIENTHADI-RICLWRBVET, Fio. 77> NOBAHEIC K EHERGORE
FTo RO T BETSEDEBDKRERITEDTEHW £ AL

(E3) NCEBIREREMEE. 2015 1 B15HOEEMEBICEHE THEHELTVET,

2015%1@}%155 201%_?%]%155 201;75%])%165 201%&%@55 2013&%%155 202%?%]%155
BAMEE (DEE) (M) 18,725 21,042 | 23,996| 30,084| 25142| 28,359
B kEast (#5180 (M) - 0 0 0 0 0
DEEEEREREMBOEEE (%) - 12.4 14.0 25.4 A16.4 12.8
B ERSER (BHM) 1,432 1,382 1,276 1,374 1,072 1,025

(B H7 7> RE DEERCRY . RERAALREHAINICHRET 2BRBERET LD HEDNY FI—TIBLUSEEREIRITELA.



| riEms
ERMHEHBE LR UEUIZ. FIEIRNS2019F 8 BICATTEF. MIDBEEMFAZ#RRY) RTKP
BEHEOBEIC—E—BTBETEAY. Ry I XBTORBERYE UL, 201949 B 548
RICATTE. KENFHMEA T 2EmUSHAEER 22 & (CIZ. KDBEGHENE 1 B
GRICETCGERLECERENS. Ry T XBZ LRI TERIZERE G £ U,

| #— b 7xUFCD0T

HI7UR

DI AMBAMA —7> - ¥HF—7 7> ROEALEREG. RAJE U TEBAUICHIFT DL DOERLEL
o

D | AMB&#A—F> - xHF—T 7R

MSEEOZ(L(CIH L THRBINGERZITVE Uiz KPOMIDHEICK Y 70—/VLEEDFEITS
(CHT B2 ANERFAEF 2ZBE T MEALEDOSIETTF 2TV, HHEEAED TEICHA DN
ZITWVWE Uz, 2019 9 AL OXPEFRANUE ICE@HA DBETE. MUBEALREEME L. R—
NT7+ A FERBREFEREGEDN) 1 —BDHEERES|E E(FE U,

| vEs
LEADIRDEEIC DT E U CIERARBESFZHREL. ENlESBTVWEEH UL, 8. &
DEFICFTK TN D IEFIRFETHEANICEBRL. BHOEAFHICEDVWTERWZLET,

BoOEREONER (1 50=720))

e CE1) THBORE] HEU IHEAOIELS @ )T
I8 2 BTTEHLTVWREHINSEZEE U EEE SN ERS

=S| 20194 1 B16H8 ®BIE0) | OEA—HUBNEEA BN ET,
~2020% 1 B15H (E2) MBHESD [NEEMELE] 3 [YHHBS (B3]
SV =P a — B) | OHREEME DRSAX) CHTIHET. T7
éﬁggimﬁgi;) ':; S RONSEE EREUET, F. I\BEE 3 AET

TR R -% ALTVET,

LR OIS g GE3) TUBMONES] 3 [EERRE OSSN SL0 (B2
— P - BUEREROSER (2. THER) | HoHE
SHOWE LIS -H CRBULRBTT, F. [HMOREUAN] 3 (9T
BEHS OO SEE 19,3799 Eﬁ%uﬁ] BLU [IESAES] HEDRICTEYLI-SLET




SE0DERBE

HT7 R

FlEfmE. DI AMBEAMA —7> - YHF—T7 7> RESMICHEAN., EBNGERE LX< —
T7 2 RICTTWVWET,

DI AMB&M%A—7> - <=7 7R

LEOEAKRMGE. BALGERZFTRLET . KPWIIOAERENLEEHRET & BAEN.
FOE) INTUVEREDRBIREDBRDEE P, SRROUEICDBADEHFLTWVET, £,
FEHOPRIETICEZENNLGEHER. CEOBAMKEVPHIEDE T F (HBKREET) BEVA
NICEDBHRED T R— NOMENRIAENE T, BAREAEE L TE. 70—/V)UEEOLOER O
BEnmgE 7w BAH DD, MRIBEALLER. AR RZERICHEE T D HEH TIRAET .



ESHET VI

Y77 ROBE

[ s

ENIRRE /BN 7RIl

5 5t 8 8

20042 310815202441 H15HF TTI,

E M 75

PRACEEMEONRZ (3N DL Z2BRE U TREBINGERZITVE T,

FERENR

X500 ;éé¥§$ﬁﬁ—7>-7ﬁ—77>ﬁ§§ﬁ%%$gﬁéﬁ

7 EOMRE EERERRE LET,

E B 7B A

NP=T 72 RICBEVTE. RKFE. ERIES. BHNBEBRZFORFEICE DLV EES
BIEAONICKBIBHBEE (MY 90> - 770—F) (L. KEDME LAY B
NEWEEXSNZ M EBEL THANE T,
HILEFOEALLEREFE. 0%H5100% DEE THAONICHELET,
HINDEREHA LR ZFHET D20 KAEBEEYIE 1A 72 3 VEGIOFAZET
STENBVET,
HKIADBEALENSO% = S ZHGICIE. EHEEZZHEANS C & THMEIESOEA
2 50% A EICHER L E T

NEREENDREFTLEE A

7 B 758

AEH (RAIELT1H15H. AEHDBGEEEZEH. ) (. BEEREOAF.
RANAS LUTER GHERZSAET. ) FOPHNS. BEMEKE. mREHG
ZEHMRLT. PESEERELET, L. DERNREHNDEDGE(EDEZIT
DBV ENDET,




RRNGEET 5 A EDEERDLEER

(%)
100.0

BOLD.

]

40,0 |z - +341

200 F e — +159 +193

+9.1 ¢ 192
s 482 ® |+56 [ o |+21 o 117 | o |+1.1 |BKfE

240 D=
A200 Fa159 B AN75 T A123 ATA T

AN27.4
240.0 &/\E
H772R Btk SEEK HEEK BFEE TEEE  HEEE

0.0

2015% 1 B~2019%128

CE1) IRTHEET TANHET 7> ROKREFRE(IRY) FE A

(X2) LEEHEOSBRICHITIENR 1 FRDEEROTIE - RAE - RIMEZ. 772 RBLURKRNGEET T RICDVWTERL. 77>
RERKRWGEET S RZTEENICHR TEDELDIMERLIZEHDTY, B, LEEDEERXRIREDICHSUHES FEEBY £T,

(E3) HT77 > ROEEKF. #HeFINDEEZBERELEHDELTHELTVWETD,

HBEET S ADEH
B SREEITES (TOP | X)  (FCZA&)
FEEK--MSC | DTHA - 12TV IR ([BRHAH. FANR—X)
FEEM-MSC I IX—I27 - T—T YN - AVFVIR ([BEHAH AXN—2X)
BAEE -NOMURA-BP | Ef&
SEEBE-F TS EHREGI>T VIR FR<HA. AR—X)
FEEE - J PELHVGB | —EMZO-NL - FAN=2T 714K (AXN—2R)

CF) BADEBRERBAY VR UICLZREEZ/ELT. ABRELTHEIFT,

XER/BICOVWTIFRIBO<RRNBEET T A EDEEROLEBICHWZIBRICDOVWT>E IBRIEI 0,




|é77

h@%ﬂlﬁﬁ@ﬂe (2020 1 A158%7T)
SHEAT 7 RE

(A7 7 RE 1 T772K)
SR
2020%1R15H
D | AMBZ&#%A—7> - IHF—T 7R 99.2%
Z At 0.8
(£2) REFEZOME L TRRUTVET . 86, TOMEIRILEFOREICIIIIFRICREZIENHVET

O EERIED | 50l Tbay & EEREC)
Z DAt Z Dt Z Dt
0.8% 0.8% 0.8%

GE1) HFEEAEMERICYT 2FHANEIGTT

RIREEIR malss
99.2%

HA HEX-H
99.2% 99.2%
CE1) HERGMEELREICH T 25HTEDEIS
(X2) BEFEFIZDMELTERRLUTVWET, BH. ZOMEFILVEFORLECIIIAFTRICERDZENHIET
| wimEs
s
o= 202018158
OB ERRRE 1,025,532,756M
SEMEFROIE 361,620,490
1 ROH ) B4E(mEE 28,359H]
GF) LUHADICH (T B ENERTEITAEE(F279,706H. EfEKITAEEE65,080,000HTY




B A7 7> kOWE
[D | AMBA#%A—7> - =7 7> R] (Gt&HE 2019%F1816H~2020% 1 815H)
O EAEMEEDHR @®HEA _LI1088W (RY)
() N2 BE ez
80,000 V== BHE - [ 4.1%
’ NJa1—37—2R B - [ 2.7
7RAYFZ K EEE 2.4
70,000 THART— BHA-H 2.1
AN ERT BHA-H 2.1
ZRYTISYYa BA - [ 2.0
60,000 B—TRuE 5B | 19
BHIT&MERT BHA-H 1.9
50,000 TDK BHA-H 1.8
NI BHA - [ 1.8
HEASEAREL 107881R
40,000
(2019.1.15) (2020.1.15)
& 1 0% DEFRBEM OB LA (55Y)
e = RS E H
(a) ='=“‘“§:£%§gzs|q ﬁgﬁ%ﬂ J:(%11(67/ TopIX LL 34%
a) TBEZs 3 . % ™
(Frst) 89) ©0163) LERN LS 1 5817
G - A Sa>) (2 (0.003)
&t 91 0.167
O EER D L JEskil[iTwan ®EERED
BRI ZDfh Z Db ZDfh
3.4% 0.3% I 0.3% I 0.3%
BRI HA BHA - [
96.3% 99.7% 99.7%
(CE1) EEMBEOHE. 1 HOHLYOERBEMEIHEAT 7> NROBEIOSTEHBOENDTT,
(¥2) 1 FO%EYOBREEOSEMIESS S (CHRBRIEAALTHY £9. LEME [1 50452 DZNZNOBERSE] 2800
%JHZ})H:J%Z%EEE (54510M) TRLTI00ERLEZEDTT . A5, BREEOBEROEZICOVWTE 28— (1 5047 OEHELA
M) BRI,
(GE3) A LIS, EERIERD - ERIESD - @ERIESDT—IFHA 7 7 > ROBEEDREBRENDEHND T,
(X4) HRFMEEEHRZEICH T 25HOENEIE T,
(£5) EREED. @EREDICDVWTIE. BYEEYDOHERZEET L TRRLTVETD,
(X6) ZDfthld. FHEEMHREZ100%E LT, BYEEYOLERZZELSIWVEEDTY,
(F7) stEHETOERRECHEASIENCET 2 MABREICOVTE. ERREE @7 ICEHSNTLET,

10



<HRNGEET 5 AL DEEROLEICAWERICOVLT>

@ [SREFHE(IEEL (TOP | X) | (. RREASEGIFE—BNC HBSN TV TN TOKRADEHEHREEZBEELIZED T,
EHER(F. MASHERFELSIE I (WERREIZSEG AT OANHMETH . EHOEL. EHEDRK. A SEEERICHE
FBHINTOENE. WRFEESWEIAPELTVET,

® MSCIOT7HA - A1>FYvIZ] F. MSC1 | nc. "EELCKEEHT. BAZR<EROEELERDKMEL
%z SEOMIARIEEEZNN—RICGRLIZEDTY . FHERICET 2S(FE. MNMEEZOHE—YIOENIEMSCI | nc.
CRBLET, F/lco MSC I | nc. GEABHONBEERET DB IURKRERLTDHEFEELTVET,

® IMSCIIX—227 7=y Kh - A2FYVIR] [F. MSC I | nc. PBERUCKEERT. MEEOKMER .
SEOMIUFHMEEEZ N -X(CEGRLIZEDTY . FEEHICET 2SFE. AINMEEZOM—UIOENEMSCI Inc.
CRBLET. Fee MSCI I nc. FEEBHONEEEET SEFBIORKRERILET BENEBLTVET,

® [(NOMURA-BP | BfE] & BNESHASHAEN CEITSNEABANEGEOTBEADEE%ERT LHICREFR LI
REINGMIER T . EHEMOANHMEET DME—VYIOEN IENBESHASHCRBLE T, 26, BNESKIRHE. B
HOLEEMSE. T2, BERM. BRAMZRIITZSEDTEIEL. 77 ROERARRECHL T—VEEZEaVFEEA.

@ [FTSEHFEBr>TYIR BB<KHA) | 3. FTSE Fixed Income LLCICEWEESIN., BEAERR
HRFEFOEBOHREGINGRZSTHBORIHRE CINEFOLIESE > Ty I X Td. @EMEFTSE Fixed
Income L LCOAMNEETHY. IBHICBEITDINTOEFIEIFTSE Fixed Income LLCAALT
WET,

® [JPELAYGB I —EMZO-NIL - FaN=2T7AR] F ). P. BELAY - £FaUFo—X - TLILS—HR
KUTLHMEEORMBEEZ TOEGRTHEH SN TV SRDHENETHENTY. BENICHT 2SFESONNHEZD
f—tIDMEFE . P. LAY - £Fa2VF—X - ILILY—(CRBLET. £, EHEEEBHONSEEET DHEF]
BRUORKRZRLET BHEFEHLTVET,

11






