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Nomura Asset Management Co., Ltd.

http://www.nomura—am.co.jp
Hiroyasu Koike, President & CEO
Satoshi Nagasaka, Head of Support Dial Team

Scheduled date of submission of semi—annual securities report: December 27, 2022

I 772 ROEMRRN

Fund Management

1. 20224 10 A FEMIOERRI (20224 4 A 8 H~2022410H 7 H)
Management Status for Half-Year ended October 2022 (April 8, 2022 — October 7, 2022)

(1) EPENR

Trading unit:

1 unit

(& 77 A G145 C)

Assets (fractions of less than JPY mil. shall be rounded down)
N ey B4 - WA - TOMOERE .
=+ g{\f_z P = Y - a8 fﬁﬁ%
B G ) &8 (Mg rE)
Cash/D its/Other A t
Primary Invested Assets ash/ epo§1 S/, ?r, ése S Total (Net Assets)
(excluding liabilities)
&HA i dza A RE i3 Aaa il i3 Aaa
Amount ratio Amount ratio Amount ratio
"M % BAH % BAaH %
JPY mil. % JPY mil. % JPY mil. %
2022 & 10 A 0 (0.0) 174 (100.0) 174 (100.0)
HY ended Oct. 2022
2022 4F 4 A Hj 0 (0.0) 207 (100.0) 207 (100.0)

FY ended Apr. 2022
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(2) WE - FER IR (T AR EHEO)
Creation and Redemption (fractions of less than one thousand units shall be rounded down)
AFH R IR Y EEH R IR
FATH N s A %R FATH N
No. of Issued Units R A No. of Units No. of Issued Units
. No. of Units Created .
at End of Previous (@) Redeemed at End of Semi-annual
Fiscal Period (®) Period
@ O+@-©)
Tn Tn T T
‘000 units ‘000 units ‘000 units ‘000 units
2022 & 10 A 260 60 80 240
HY ended Oct. 2022
(3) FE¥EqAE
Net Asset Value
100 1124 V) HEAEATZE
e i ST W)é$ﬁﬁﬁ%%f@ﬁﬁ%f)
A FEATHE B 450 X 100)
Total Assets| Liabilities | Net Assets .
(@) (@) @ (@D-0)) Net Asset Value per 100 units
((®/No. of Issued Units at End of Semi-annual
Period (Previous Fiscal Period)) X 100)
BAoH BHAH BHAH =
JPY mil. JPY mil. JPY mil. JPY|
2022 & 10 A 178 4 174 72,703
HY ended Oct. 2022
2022 4E 4 A #j 228 20) 207 79, 786
FY ended Apr. 2022

2. REHGHOLE

Change in Accounting Policies

O KFHEEFEOSIEICE ) EE

Fii 3

PN

Changes accompanying revision to accounting standards, etc

@ QLS OEH

Changes other than those in @

Fii 3

PN

No

No
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I FTHEMEEEY% Semi—annual Financial Statements

(1) [PREEEREZE] Semi—annual Balance Sheet
(HA7 : ) (Unit : JPY)

5T %5 8 HAh R FH A K
(2022 4 4 H 7 BBI(E) (2022 4210 A 7 BHITE)
7th Fiscal Year 8th Semi-annual Period

As of April 7, 2022 As of October 7, 2022

£4E Amount &% Amount

EREDTR

Assets

)& PE

Current assets

a—)b - m—

Call loans 184, 140, 884 156, 789, 169

JRZAE P A B

Revaluation of derivatives 3,738, 430 383, 195

ZANFREREML

. . 40, 124, 00 21, 345,75
Margin deposits

TRENE PE AR

228, 003, 314 178, 518, 114
Total current assets

i it

228, 003, 314 178, 518, 114
Total assets

AIEDHS
Liabilities

VB A
Current liabilities

R P i At D

19, 522, 525 3, 249, 605
Revaluation of derivatives ’ ’ ’ ’

ARALSZREAE B

58, 835 47, 585
Trustee fees payable ’ ’

AALZEREAE B

882, 405 713, 680
Investment trust management fees payable

ARALFILE

. 22 144
Accrued interest expenses

Z DAL

Other accrued expenses 95,064 19, 661

Eh AR A F

Total current liabilities 20,558, 851 4,030, 679

AfEAF

Total liabilities 20, 558, 851 4, 030, 675

L PE D

Net assets

TEALE

Principal and other

JoA

L. 1, 032, 980, 000 953, 520, 000
Principal

Tl 4
Surplus

PR ARSI PRI EE (A)

Balance at end of period A\825, 535, 537 AT79, 032, 561
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At NS
7EZK%%[3?+ . 207, 444, 463 174, 487, 439
Total principal and other
Gt VR SE NS
MU EER 207, 444, 463 174, 487, 439
Total net assets
S MIE A
"’ﬁf@ﬁgéﬁfj?+, 228, 003, 314 178, 518, 114
Total liabilities and net assets

(2) [RHERSE ORISR 45 E]  Semi—annual Statement of Income and Retained Earnings

(HAL : M) (Unit : JPY)

5 7T
B 2021 4F
2021 4

AT
41 8H
104 7H

7th Semi-annual Period

From April

8, 2021

to October 7, 2021

55 8 HI P ] F A )

£ 2022 10H 7H
8th Semi-annual Period

From April 8, 2022

to October 7, 2022

20224 4 H 8 H

&%H Amount

&%H Amount

(ZE L&

Operating revenue

URAERS dh G | S R A

Profit and loss on dealing of derivatives £2, 898, 389 410,441,515
23 Yo A=
Slaseaarl A2, 898, 389 A10, 441, 515
Total operating revenue
HEEH
Operating expenses
1E
SR 28, 645 16, 322
Interest expenses
[
SEREH 63, 199 47, 585
Trustee fees
Zeat 947, 892 713, 680
Investment trust management fees
T oI 88, 112 66, 122
Other expenses
23 P
ES%é%gfﬁ[jD+, 1, 127, 848 843, 709
Total operating expenses
s JO
FORRlE LEIRR (A) A4, 026, 237 A1, 285, 224
Operating profit (loss)
RS PR
R IEFER (L) A4, 026, 237 All, 285, 224
Ordinary profit (loss)
AR IR
R 2 ST R RERERR S (A) A4, 026, 237 ALl 285, 224

Profit (loss)

— BRI S R RS AR O 4y Bl BH S — R
FNTHE S PR RSO SRE (D)
Distribution of profit loss from partial
redemptions

WERae e ki8e (D)
Surplus (deficit) at beginning of period

N\932, 473, 619

A\825, 535, 537

TR N ST R AR D3

. . . 184, 376, 800 253, 080, 600
Increase in surplus or decrease in deficit
R — AR LT A © I SEEINEE ST R BB H
DER
. . .. 184, 376, 80 253, 080, 60
Increase in surplus or decrease in deficit
from partial redemptions
|44/ %8 & ]
Tl I8 BRI R AR A N 192, 138, 200 195, 292, 400

Decrease in surplus or increase in deficit
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HRLBAME FEIT 1 © RIS IR ST R AR
PIESE

Decrease in surplus or increase in deficit
from additional subscriptions for period

192, 138, 20 195, 292, 40

SyBod:

Dividends

PR A eI R EE (L)

Balance at end of period

A\944, 261, 256 AT79, 032, 561

(3) [hEi]
(B H#HAR D2 FHICBE T 2 115D)

1. G PEO R A AE e OFFM T 15 eI |

2. B - IR OFE EAAE JRAE RS 1 | SR AR

SR

4.0
IEVESE

5| FTORERT HFHE B OFERMEEZ N TBY £7,

I R RETH ELTEBY £,
3. AR T ORI (2 B9 2 FIE O AR & O Rl O RE
PRSI L -T2 84
F7o. TUAT 4 TEBNCEAT 2SI, HETHLT I AT ¢ TEEICRT
24 BB E T3 R LOBETLARTH Y . S A KRN T U T 1 7T
FIOHHY A7 ORESERTHOTIED Y THA,

W77 ROPREFHREMIZ. 20224 4 7 8 HAvH 20224E 10 H THE TE o

BV T —EDHHREMFEZHRM L TS 72D, B2 DH]
ERA T VA VAN S o3 I

(PSRRI 5 1ERD)

%7
2022 € 4 1 7 HELE

%5 8 Wi MG R
2022 4F 10 A 7 HEILE

1. FEMIEOKR RIS 224 HEORE

260, 000 [
2. BEEFUMEHREBRIE 55 &0 6 8 1 HE 10 ZITH
ET D
JTEARDKIE 825, 535, 537 [

3. FEHIBOKRICHT S | WA= ) OREEDKE

1 %70 W& pEA
(100 [ Y472 v i FE%E)

797.86 M
(79, 786 M)

1. PREEEHROK B ISR 22 OREK
240, 000 [
2. EFFCMPER ML 55 5 6 55 1 B 10 H12H
ET L%

JEARDKIE 779, 032, 561 1
3. PREFEEMOKRBICEITD 1 BAY - Y OREED

#H

1 Y70 W& pEA

(100 [ Y472 v i FE%E)

727.03 M
(72,703 1)

(P RS K ORI A A R A I B3 2 7ERD)
M EIHITIH D AL,
(GRhpE Sz B89 A 1EED)

P oh ORI % 12 B 9 5 IR

e
2022 4F 4 H 7 HEUE

5 8 W R FHEHIRIR
2022 4F 10 H 7 AHLE

1. BfEXRIIRFEET BAA, R & OVZERA
EERTHEZR E oM IXRR] & U~ TR CREG L
TWNDH7w, B R B4E & Wil & OZE5ITH 0 £
oo
2. WHloOBEHIE
URAE P SR TG B
FUNRT 4 TWENZHOW T, (FoMoiEid) o 2
TURT 4 THRBIBRICEE L TBY £7,
a—)b « 0 — D SRS K Ve SR E TS
I HOR EIZEIF T SN AT, IREMEEILR
&AL TS Z LD, YELIREMAEZ FHE & L TR
D £,

1. RS RERE LFE, Rl M O 2%

P A e B R oo A pE SRR & L C ORIl TR
fliL TS, FREEHExRERG FEE & Rl & o2
HYFEHEA,
2. Wi OB E )&

URZAE P S AT B

FUNRT L TEENZOWTIE, (FOMoER) @ 2
T UNRT 4 THRBIBRICEHE L TBY £7.

=)L« 1 — DTN N O RS

I HOR EIXEIF T SN AT, IREMEEILRE
fli&EIL TG Z e h | YaLIEHBTAE 2 Fefl & LT3
DEJ,

(ZF o)
1 RO,

(1472) 2023 47 4 A FRREFE
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5 7 3
A 20214 41 8 H
20224 48 TH

55 8 W IR S
H 20224 41 8 H
2022410 4 7H

B oA
0 OB R E TTAVER
1] ER AR T AR

1, 191, 900, 000 P & TLAKH
397, 300, 000 [
556, 220, 000 [

0 OB NERE TTAVER
1] AR AR T AR

1, 032, 980, 000 [
238, 380, 000 4
317, 840, 000 M

2 T VAT ¢ THGIBR

T UNRT ¢ TG OFFIEE, Wl e O R

%7 W (2022 4F 4 H 7 ABAE) %5 8 WIAPRIFF L IRISR (2022 4E 10 A 7 ABILE)
o Bo%ass (1) BokEE (1)
5 4| WE (D) FRfRE () 54 | W (PD FHiEER (1)
i A
aiez el
L SfitEp ezl Gl
Ferk 397, 477, 500 - 413,221, 500 15, 784, 095) 346, 517, 250 - 349, 350, 000) A2, 866, 410)
At 397, 477, 500 - 413,221, 500 A\15, 784, 095) 346, 517, 250 - 349, 350, 000) A2, 866, 410)
(V)RR O B E 71
1 Se s |

EINEEE 22T

S OFMIZB N T, BEIFTOREFT 25 H A OFEREEZ AT £7,
¥ EFRRG TNy PEHAEA SN TV DRI S NEREA,
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