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I Fund Management

1. 2022 4F 7 AAOERKI (2022 4-1 A 9 H~20224F7 H 8 H)
1. Management Status for Year ended July 2022 (January 9, 2022 — July 8, 2022)

(1) HPEPRR

(FAMAEIHEC)

(1) Assets (fractions of less than JPY mil. shall be rounded down)
TG A B - 1A - T OMOERE (AEPSRZ)| A5t (MiEE)
Primary Invested Assets Cash/Deposits/Other Assets (excluding liabilities) Total (Net Assets)
SR Rk L SFH fERkEE)  4%a Rk L
Amount ratio Amount ratio Amount ratio
[P % EpE! % EpE! %
JPY mil % JPY mil % JPY mil %
2022 427 HHA 26, 412 (99. 0) 268 (1.0) 26, 680 (100.0)
FY ended Jul. 2022
2022 £ 1 AHA 21, 831 (99.1) 202 (0.9) 22,033 (100.0)
FY ended Jan. 2022




(2) BRI - AHATERA

(2) Creation and Exchange
AR EIRIATR T 14K RE 3 L ANk g B ESIMARRA T A%
No. of Issued Units at End of No. of Units No. of Units No. of Issued Units at End of
Previous Fiscal Period Created Exchanged Fiscal Period
(©) (©) (®) (OLORE)
Fh Fh Fh Fh
‘000 units ‘000 units ‘000 units ‘000 units
2022 %7 A 19, 367 5, 656 596 24, 427
FY ended Jul. 2022
2022 1 A1 9,245 10, 616 494 19, 367
FY ended Jan. 2022
(3) ALUEfiga
(3) Net Asset Value
ME PE =l HUEPE 10 F1247= 0 FAE(ER
Total Assets Liabilities Net Assets Ny T PN *
/25 ES v H X10
(@) (@) (@ (@_@) ) ( (@ = q;j’ﬁ%ﬁ Fﬁﬁj{%TT(ﬁ i&) )
et Asset Value per 10 units
((®/No. of Issued Units at End of Fiscal Period)x10)
EpE EpE EpE M
JPY mil. JPY mil. JPY mil. JPY
2022 %7 A 26, 886 206 26, 680 10, 922. 5
FY ended Jul. 2022
2022 % 1 A 22, 181 147 22,033 11, 376.9
FY ended Jan. 2022
(4) s
(4) Dividend Payment
10 A5 720 53l 4
Dividend per 10 units
M
JPY
2022 %7 A 71
FY ended Jul. 2022
2022 % 1 A 69
FY ended Jan. 2022
() Bl Joe H AL 72 0 D%
* Dividend per Trading Unit
2. KFHEOLE
2. Change in Accounting Policies
O SFHEEFEOUEIC D A H
(D Changes accompanying revision to accounting standards, etc. No
© OLS D Fiis
(@ Changes other than those in D No
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I MEEE#E% Financial Statements

(1) HfE%EE  Balance Sheet
(BA7: ) (Unit: JPY)

AT X1
20224 1 A 8 HELE 20224 7 A 8 AHLE

Prior period Present period
As of Jan. 8, 2022 As of Jul.8, 2022
BREDES Assets
MENVEPE Current assets

a—)L - m— Call loans 117, 077, 210 90, 905, 597
PG EES Investment securities 21, 831, 498, 900 26, 412, 169, 850
RIUXA4: Accounts receivable 77, 582, 300 173, 526, 450
HRIUNEL Y 4 Accrued dividend receivable 142, 756, 918 188, 967, 439
HifA4 Advance payments = 5, 278, 000
#E NZFEGFLS: Customers’ margin 12, 545, 000 15, 960, 000

MENEES EF Total current assets
EREAFE Total assets
AEOE Liabilities
JREhEfE Current liabilities

YR PG Ll ) Derivative evaluation
account

Hi%24> Advances received

K#h4 Accounts payable—other
RALNAE 57 B4 Unpaid dividends
RILZFEE AN Trustee fee payable
RILEFLE WM Investment trust

management fee payable
RELFBE. Accrued interest expenses
Z Ot ARFE A Other accrued expenses
B EESF Total current liabilities
AfEAGE Total liabilities
WIEPEDHE Net assets
JEAEE Principal and other
JEA Principal
44 Surplus

KRR A4 SUI R kA (A)
Surplus (deficit) at end of period

(UrBe¥E(EFES,4) Reserve for
distribution

ARG S ET Total principal and other
FIEPESFF Total net assets

FAEMEFEAZT Total liabilities and net
assets

22,181, 460, 328

26, 886, 807, 336

22,181, 460, 328

26, 886, 807, 336

1,013, 800 8, 108, 800
458, 200 -

87, 000 n

133, 633, 410 173, 431, 927
2,274, 207 2,761, 944
6, 254, 147 7, 595, 440
10 10

3,920, 105 14, 487, 529
147, 640, 879 206, 385, 650
147, 640, 879 206, 385, 650

18, 689, 310, 365

3, 344, 509, 084

527, 424

23, 572, 085, 880

3, 108, 335, 806

1,961, 373

22,033, 819, 449

26, 680, 421, 686

22,033, 819, 449

26, 680, 421, 686

22,181, 460, 328

26, 886, 807, 336




ATy 7 A7 7 KAKRESG U — b (2566) 2022 4F 7 A WIREREE
(2) HEROFEIS4LFEZE  Statement of Income and Retained Earnings
(BA7: ) (Unit: JPY)

AT £
H 20214 7H 9H H 20224 1A 9H
E 20224 1 H 8H E 20224 7H 8H
Prior period Present period
From Jul.9, 2021 From Jan. 9, 2022
to Jan. 8, 2022 to Jul.8, 2022
w=EIVEE Operating revenue
ZHFEC Y4 Dividends income 276, 423, 258 464, 454, 358
ZHUFI B Interest income 16 923
S e i b A 5 .
AMAERIEH 4R Profit and loss on AL, 050, 882, 637 A897, 792, 300
buying and selling of securities and other
N . JUN .
UREEFS G| 4 Profit and loss on A14, 176, 350 4, 849, 300
dealing of derivatives
F DOMIRZE Other revenue 4 24
=V ISEFF Total operating revenue A\T88, 635, 709 A\428, 488, 595
= Operating expenses
FHF] B Interest expenses 10, 270 8,961
ZFEEHM Trustee Tee 3, 687, 743 5,302, 679
ZFEE B Investment trust management fee 10, 141, 462 14, 582, 540
ZFOM#E f Other expenses 3,948, 410 10, 663, 717
w2 A S Total operating expenses 17, 787, 885 30, 557, 897
[T . .
HARIEE L TEIRK (L) Operating income A806, 423, 594 A459, 046, 492
(loss)
LR AT > LR A e . .
RERAIGE S SRERAR (A)  Ordinary income 806, 423, 594 459, 046, 492
(loss)
Nz »/(\ I ¥ \// ,(\ = .
SHRIGE XL SRS (A) - Net income A806, 423, 594 A459, 046, 492
(loss)
— I AL O Y HIMIFZS SEE O 3 BRAE T —EB A
HaIZLE 5 Y IR RSO Bl (A) B i
Distribution of net income (loss) from partial
exchange
144 ¢ A4
MERREXEIHMERAE (4)  Surplus 2, 363, 322, 577 3, 344, 509, 084
(deficit) at beginning of period
| 440 $H =R k| i
R4 %bﬂ%ﬁllbiﬁKiE;&#i,/%E.Increase in 2. 165, 768, 286 726, 253, 738
surplus or decrease in deficit
L ERASHA A D T A A HE INAE L R AE 4T
/V#A Increase in surplus or decrease in - -
deficit from partial exchange
W HLBIME FEITFE O T4 A INEE S R AB 420
Y = i i
,/ﬁf ?ncrease 1n.sgrp1us or de?re?se in 2. 165, 768, 286 726, 253, 738
deficit from additional subscriptions for
the period
| R A S5 i=Re: H i
FIA& B T RBAIENNEE Decrease in 119, 928, 660 70,917, 965

surplus or increase in deficit
W AT O IR B FE ST R AR
JN%H Decrease in surplus or increase in 119, 928, 660 70, 917, 965
deficit from partial exchange
BHLEMEFEITAE 5 RIS SR EE U RB
JN%E Decrease in surplus or increase in
deficit from additional subscriptions for
the period

fd4: Dividends 258, 229, 525 432, 462, 559

HRFISE IR KRESLE (A)  Surplus
(deficit) at end of period

3, 344, 509, 084 3, 108, 335, 806
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(3) HFie#k
(BB TEHIAR D FHICEET 5 1E5D)
L GMRES OFMAE R 0I5k [BERERIIB B EEEIC K SE, DITo B0 AL U TR TIMEL TH v £
£
(1) &RlpESIE I B ST 2 B IRES
P S B TSRS B3 S LTV B A lEESAR . JRAIE U TRl S B | BT sk
JAETEBIMER B OFKMRE OMVERIESOSGIEEITREBMAKBIZB N THY 55
BT D HOREMEYE) TRMmL T £7,
(2) &RlpEMIE T B35 S TR WA GRES:
YA MGERFICOWTIE, JRANE LT, AAGEEEHSEREXDOISIHFTE S EHGH
6 CEYE) %, &RpEmis| s, ITS0RRT 208 (272 L, EXREES
A L2y a3mg ikt ok 2 M5O VT 00 b AT L - EE CRE
il TR0 £,
(3) BN AT TE 220> = ARk
7 A 2 AT T E AR o HIA SUIATF L= A2 il & 58E T & W
H2BFRD LN A L. BERHERESENRERBICE SO THINRERE b
o TRl & RO TAMEE S L < IEZFEH L kD 5 2 WH DA ENEH %2 b o TR
RO AT L TB Y £7,
2. 7 U ST o 7 OFAGEE K OFHET Y ST ¢ 7 ES
J7ik B3R He S & RN & U CRMIi R L T3 0 £,
(BfExIREICEET 5 1ERD)
20224 1 A 8 HEIIE 20224 7 H 8 AEE
1. |MiEcAs 8,921, 667,215 M 18, 689, 310, 365 [
1] o B 3% GE TeANKE 10, 244, 633, 000 [ 5, 458, 040, 000 [
P — AT AR 476, 989, 850 [ 575, 264, 485 [
o ok 19, 367, 161 O 24,427,032 0
(R L OFESREFHAEEICET 23D
H 20214 7H 9 H H 20224 14 9H
T 20224 1A 8H I 20224 7H 8H
) VAP e BT B4 DR RIE R
H 20214 7H 9H H 20224 1 H 9H
£ 20214104 8 H E 20224 48 8H
AR Y SR AR A 132,520, 444 | A M4EARD Y S0V 5% 273,834, 036 [
B ArBlvE(HFE N A 121,556 M| B ZyBc HE(HAE L 4 527, 424 [
C BB ISHEET (A+B) 132,642,000 | C EYFIREEAE (A+B) 274, 361, 460 [
D R#H 6,814,301 M| D &% 12, 248, 153 [
E IR ECFEERE (C-D) 125,827,699 M| E IR ELFIEERE (C-D) 262,113, 307 1
F oSS Bl 4 124,596,115 M| F INZ& 0Bl 444 259, 030, 632
G WIS (BLERIENLS) 1,231,584 M| G wkiiigebse (OEHEHFELE) 3,082, 675 [
(E-F) (E-F)
=P 12,978,762 1| H Mk 21,767,280 0
SEAFE (100 A%47-1) 960 M| T rhd4%E (100 04720) 1,190 1
H 2021410 H 9 H H 20224 47 9H
F 20224 1 H 8H E 20224 7TH 8H
A YA Y SN AR A 143,892,564 | A SHARD Y S0V A5 4H 190, 611, 408
Byl W R T4 1,231,584 M| B ZrEd¥EHFEL & 3,082, 675 [
C EYZILRFEAF (A+B) 145,124,148 1| C EYFNEFAF (A+B) 193, 694, 083 [
D R 10,963,314 [ D &% 18, 300, 783 [
E BUEE5ECFTEERR (C-D) 134,160,834 1| E IS ELAIEERE (C-D) 175, 393, 300 [
| OV A e ot 133,633,410 | F INZE0BL44A 173, 431, 927 [
G WIS (BELERIE N S) 527,424 M| G HIMEEA (B HERFESL4A) 1,961,373 [
(E-F) (E-F)
M5 19,367,161 A| H A% 24,427,032 O
I Hfid4%E (100 D%7=0) 690 M| T Syfida%H (100 147-0) 710 [
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(GmhpE S B3 2 1ERD)
T B hpH i OIRBLUZ B3 % S IH

AT 4 1
H 20214 7H 9A H 20224E 1 H 9H
T 20224F 1 A 8 H T 20224E 7T H 8 H
K TG LRI S A Ry 6 o BT 7y FITGEREEREE LT, Al
GES:, 7 U NT ¢ THB| O 4@ 5 O
EH AR ED D BGEAOREAS
Bt ICHESEIToTRY £,
BRI S DN K OV BRI IR (M7 7 > RNER T 2 £ MRESRIE,
YR [EERAH AR 2 FHEIZET 57
FL) O TAMRES: O FEAN A & OFEAT 7
) ISR OAMRERSETH Y, £2THE
BHHCTHRAELTBY 4, /-, 4
T U NT 4 TGN, WG ER D
D EFEMEICIR T DB ED A2 E
BT H72DI(TH ZENTEET,
WA MR OT V) T ¢ TEBIIT
X, HEICG U TERENMKEE Y A
7, Y 27 RV A ERH Y
EX
SRR IAR D U A T B BRI TR, E T &M LR T H
VA EHEMAAERE L, 2473
27 EHEBOE=2Y 7, fEED—
Tk E - TR £7,

[FlZE

g

[Fl /e

A

T <l P i O B 55 L B 9 % S I

AT 1
20224F 1 H 8 ABIE 2022 4F 7 A 8 ABILE
(SRR EE LA, R X OV D25 (B R E LAITHIR ORI TR L L
TWAT=, ZOEHEIIHY FHA,
WAl oD 35 5 1 (1) A fliFES: (1) A fliFES:
7o E H A AL
B2 EHO R 2 FHICH T SR A
[ M RE: O A R YE J ORI %) 12
FLE L TRV 9,

Q)T VT 4 THB Q)T VT 4 THE
[F VT ¢ THEIHICET 53R I o
FLEi L TRV 9,

(3) LRELIA &t pE (3) LRELIA &t pE
EBARE TR END Z E D, FHlILNE
AR & Tl L TV B T8, Mkemipd [F /e
SO RHl 2 IREMAEE LT £7,
G P i D BT 25 |2 B 9~ A S IEIC O (@RS L OFMEO B EI2B W TIE—ED
T OH A IR E 2 LTV D 7= B2 D
PRI L o 728 A, YrkEEN R
LHZELHYET,

[FlZE
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CHMMRESRIZBE 4 2 1ERD)
AT (2022 4 1 H 8 HEHI(E)

728 B AT lRES
(EAL 2 )
Gk B OFHE M ORI & F - I 24
R FE A149, 566, 191
Gl 149, 566, 191
W (2022 4F 7 H 8 HEIE)
725 B A lRES
(HAL 1)
it e OFH R ORI & F - il 224
P RIESS 332,999, 785
aat 332,999, 785
(FUNT ¢ ZTEGIFICT 2R
5 | DR 5 12 B9~ % F 18
(BR=CBdE)
AT (20224 1 A 8 ABLE)
(HAL : 1)
X4y A RS i Al A R AR
25 1 4ER
BRG] PRAFE R e 5 |
=g 201, 541, 800 — 200, 550, 000 A991, 800
&%t 201, 541, 800 - 200, 550, 000 A991, 800
M (2022 4F 7 A 8 HEBIAME)
(HZ : 1)
X4y A TS i Al A R AR
2 148
e G] WA FE R e 5 |
=g 277, 718, 000 — 269, 640, 000 A8, 078, 000
&%t 277, 718, 000 - 269, 640, 000 A8, 078, 000

() 1. BioRE Ak

BRI RO | DBHIIC > TR, BLFO & 3 IC3Hl LT 9 £,

FOHI & LCHRERIRR RIS 5 BT A 07 5 BEI B 0% R 2 W EIEE: LR T L T3 Y £
T, TS BEHIATER SN TRV, REFEBRR 005 bR R SRS, BRI
FECELCTH Y EF,

2. BRBHFEEOE IS | O 1E, RN —ATRRL TR £,
3. BB I TR Y B E B A TR Y $¥ A,
4. ZHORE R O O S FHR O S8IL, Fx ORFEETH Y £7
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(BhE L & OHGIZRE4 5 ERD)
FUFHTIH Y A,

(1 8% EHR)

AT 4
2022 4F 1 A 8 HEITE 2022 4E 7 H 8 HEIIE

1 1% 7= V) S e 1, 137. 69 FH|1 11272 0 i pe 1,092.25 M
(100 [ 24 7= v fliE PERE) (113,769 M |[(100 [ 24 7= v i pE%H) (109, 225 1)
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