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2859
EURO STOXX 50® Monthly Hedged JPY TTM
Mother fund, Stocks
10 units
Nomura Asset Management Co., Ltd. URL http://www.nomura—am.co.jp
Hiroyasu Koike, President & CEO

Satoshi Nagasaka, Head of Support Dial Team
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Scheduled date of submission of securities report: February 28, 2023

Date of commencing dividend payment: January 16, 2023
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Fund Management

1. 202248 12 ABIOERRN (20224 8 A 31 H~20224 12 H 8 H)

Management Status for Year ended December 2022 (from August 31, 2022 to December 8, 2022)

(1) BPENR (B 7 AR O
Assets (fractions of less than JPY mil. shall be rounded down)
\ e Blé - 18-S - OO EE - .
o0 . p CIG
FERGEE R ) BFF (Mg )
Primary Invested Assets Cash/Depo.slts/.Oth.er. A.ssets Total (Net Assets)
(excluding liabilities)
BHE TR L &HA AL KA AL
Amount ratio Amount ratio Amount ratio
"M % BAH % BAaH %
JPY mil. % JPY mil. % JPY mil. %
2022 4E 12 A Hj 577 (98.2) 10 (1.8) 588 (100.0)
FY ended Dec. 2022
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(2) RE - FERIERR

Creation and Redemption

(F AR EE )

(fractions of less than one thousand units shall be rounded down)
AFH R IR ERElILER
FATH A K iR L FATHE O
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 Fiscal
Fiscal Period (®) Period
(@) O+@—-©)
T T T T
‘000 units ‘000 units ‘000 units ‘000 units
2022 4E 12 A H#A 0 270 0 270
FY ended Dec. 2022
(3) FEHEMmAE
Net Asset Value
100 1124 V) HEAEATZHE
RGP Atk P (®/ 4 FHE BRI T 05K X 100)
Total Assets| Liabilities [ Net Assets Net Asset Value per 100 units
(@) (©@) @ODO—-®)) ((®/No. of Issued Units at End of Fiscal
Period) X 100)
BAoH BHAH BHAH =
JPY mil. JPY mil. JPY mil. JPY|
2022 4E 12 A H#A 590 1 588] 218, 027
FY ended Dec. 2022
(4) syl
Dividend Payment
100 F124 v 5>E4
Dividend per 100 units
=
JPY|
2022 4E 12 A i 460
FY ended Dec. 2022
. RELHEOER

Change in Accounting Policies

O SFEEFEOWIEIC ) AT
Changes accompanying revision to accounting standards, etc. No
@ OLstozEE IS

PN

Changes other than those in D No
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I M%sE3% Financial Statements

(1) [EfExIZ] Balance Sheet
(HA7 2 ) (Unit : JPY)

%1
(2022 4£ 12 H 8 A BIAfE)
1st Fiscal Year
As of December 8, 2022

4%H Amount

EREDTR

Assets

)& PE

Current assets

a—)b - m—

Call loans 7,241, 338

BB EFER AL

. o 577, 928, 460
Parents trust beneficiary securities

R P i A B

Revaluation of derivatives 846, 409

ARIUA A

Accounts receivable — other 1,331, 68

FEALFEREIL S

3, 120, 037}
Margin deposits ’ ’

RENE PE AR

590, 467, 926
Total current assets

i it

590, 467, 926
Total assets

AIEDHS
Liabilities

ENAE
Current liabilities

R P i A B

Revaluation of derivatives 216, 477

ER

582
Accounts payable — other

ER N

Unpaid dividends 1, 242,00

ARALSZREAE

32, 284
Trustee fees payable

RANZFEE W

258, 237
Investment trust management fees payable

RALFI B,

. 13
Accrued interest expenses

Z DAL E

46, 504
Other accrued expenses ’

E AR AFT

Total current liabilities 1,796,097

afies

Total liabilities 1, 796, 097

LS E DER

Net assets
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TR
Principal and other
g 540, 000, 000
Principal
R4
Surplus
HWIRRIR G SUIHR KBS (A) 48. 671. 829
Surplus (deficit) at end of period ’ ’
(G B E R ST 42) 11. 694
(Reserve for distribution) ’
JEAREGE
Total principal and other 588, 671, 829
SRR EE AN
WU RECYRT 588, 671, 829
Total net assets
SO
AEFAESH 590, 467, 926
Total liabilities and net assets

(2) [BEKOFESEHHEE] Statement of Income and Retained Earnings
(HAZ 0 ) (Unit : JPY)

%1
H 20224 8 H31H
= 20224 12H 8H
1st Fiscal Year
From August 31, 2022
to December 8, 2022

4%H Amount

R

Operating revenue

AT FESR 70 B H 4%
Profit and loss on buying and selling of 67,047, 460
securities and other

URAERS dh G | S R A

Profit and loss on dealing of derivatives 1,070, 854
4 ;
% a_%iéﬁ . A16, 517, 641
Foreign exchange gains or losses
ap e A2
Siseanl 51, 600, 679
Total operating revenue
R
Operating expenses
18
SCHAH] 893
Interest expenses
2.2 .
R 32, 284
Trustee fees
ZE Rt R 058, 237
Investment trust management fees
Z oA 657, 628
Other expenses
ap Az
E%%mmd" 949, 044
Total operating expenses
R O
E.%ﬂﬁﬂ&i@.%@ﬂ% (N) 50, 651, 629
Operating profit (loss)
R R SRR 4
REERIZE TR L (A) 50, 651, 629

Ordinary profit (loss)

WHARIR 28 S S ISR (A) 50, 651, 629
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Profit (loss)

—EBAERIT A O Y IR 4 A 0D 3 BRI — B

FUTHE D BRSO TBLE (A)

Distribution of profit loss from partial

redemptions

BERRe I E REE (A)

Surplus (deficit) at beginning of period

TR BN ST R AR D3

Increase in surplus or decrease in deficit
T4 & B X T R B A AR 73780
Decrease in surplus or increase in deficit ’
MHHBIME FEIT R © RIS SUT R IB B
]
A . . . .. 737,80
Decrease in surplus or increase in deficit
from additional subscriptions for period
INET L
Sy 4
1, 242, 000}
Dividends ’ ’
424 3 84
ARSI IR KBS (A) 48, 671, 829

Surplus (deficit) at end of period

(3) [mEie#]

(B R H#HAR 2 FHICBE T 2 11E5D)

1. JE T PE O RFAMh AL 1E Je OSFFAT 7 45

2. SRR PE - A OAIEE A~ D
RILYE
3. HH - AR OFF EEETE

4 . ks ORI 2 B9 D RO
AR

5. %DM

R LA RS I S
JLUEMMAR CRME L TR D £97,
eS|

FHEBIZEY 5 AEITOHOET AWBIFTORTET A 1K FE B USRS TR
LCTEBYET,

4T I HL |

FHE BB T TRNAREOZIEH OXMBER RS OMETREM L Tk £9,
EREMEIC R T AAMEREE - Al oMBREIX, FAlE LT, bAEICEBIT AHE
IR B O XA EE S EABOMEIC L > CEE L TBY 7,
R A= =k

EHREECTH ELTRBY £97,

URAE R b BS | SR A

EHREECTHELTEBY £97,

PR = Sicti=Eny

EHIREECTH EL TR £9,

R ORMEO B E BN T EDRMHRFMS 2 A L TWH 0, B2 5H]
ERIEICL S T25E, YMENERZ 2 H D £,

F7o. TUANAT 4 TEBINCEAT 22 0EE L, HETHLT UAT ¢ TEENICBIT
24 BB E T3 R LOBETLARTH Y | S A KRN T U T 1 7TH
BIOWBI A7 OREZEZRTHLOTIIHY /A,

BTy ROFEHRMIT, FERNROBEIZEIY, 2022 4 8 A 31 Ao D 2022 47

12H 8AFETER-TEY £,

(HERRF EORAY (BT 5 ER)
FAHFHIIDH Y FEA,

(e R B9 5 1ERD)

%1
2022 4F 12 H 8 HELE

1. FHEHIMOKR B ICB 5 ZaHEOREK

o, FEHIBOKRICHT S | HADY 7= ) ORGEDKE

1 [¥7- 0 HiE pESE
(100 [ Y472 v Hli FE%E)

270, 000 A

2,180.27 [
(218,027 M)

(2859) 2022 4 12 A #1 WHEEE
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(2 M ORI @Rt HEFIC B9 2 15D

w1
B 20224 8 H31H
2022412 A4 8 H
1. Bl & O FHFm R
THH
SR EAY i A A895 [
7 7 v ROBLY SIS AH B 2,202, 738 1
53 B (R R N 4 C 0
B 4 SN 48 A A HAR D=A+B+C 2,201, 843 [
X E 948, 149 [
N 2553 P AT e R F=D-E 1, 253, 694 M
N 2 55 B 48 G 1, 242, 000 [
R R (S Bl AR A L 4) H=F-G 11, 694 M
A% I 270, 000 K
100 [1%47= v 43Ed 4 J=G/1X100 460 M
2. = O
ZOMBHAD S H 601,787 ik, EHICHRLIBHATHY £,
3. BNEH
2016 /- 1 A 29 HO AARGRITICE D [~ A T AGFIMT & &N - BHGRMEF] OB ARFR. ENEYSHTTS
TIEFIEN D KEME TN LT £9, ZORBICLY, FLEICHS T 5842 7 7 o RRERENICAET 53
BIIEZEREO~A T AEFIIXZHFEE LTERLTEY 7,

(&mbpa sl B3 5 7ER)
(1) P di DIRPLU B3 5 911

%14
H 20224 8 A 31 H
I 20224 12 H 8 H

1. A EhpE S 3 2 Uk T 6

Y772 Rid, BERHREOEEENMIETIEREFE 2L5FA4TEICED DIEARRERELTHY, BEAFRICHRET 2EH
DIARFTEHIRE, FIFEAEEO RGNS L THRE L LCEMNT S Z LA E LTEBY £1°,

0. BRPE S DONE R NE DLFRE TR Y 2

L7 7 RBMREET 2 EmMEnOFEIL. AMREE. 7 VAT 0 THEl, a— - a— O ESHERER VSEHER TH
nDET,

W77 RBMRET D HEMIESEOFEMNL, (ZOMOER) @ 2 AMaEsERICEEE L T £,

INBIE, BRMEEN) R0 ABEE) AR EOWG) A7 ERY A LOEEMEY A7 IcE 5 &N T £9,
BTy v Rt BitMEICBRT 2EEONENRZERICET L2 L2 HNE LT, BNEBOEMIGE | 217> TR Y £7°,
BT VAT 0 THENE, %5 & T DRSS IR DA BN Y R 7 2/ L TR £7,

M7 72 RiX, Bt EICET2EEOEBEE Y A7 DR, WG EICET 2EREEOZEEZITI L%
HigE LT, ZBTHREBGIZFIAL TR £,

3. ARG THICER D U R 7 BRI

RtV T, ML L7 RE Y RV EFHICET A ZERERIT. N7+ =~ AOBERCEH Y 27 OFHREIT
o TR F7,

Ofith U A7 OEB

M5V A7 B L Cid, BREERL S ORI E ERE, o - R L, BE I > T ANEOER 1T/ >TE Y £9,
ORHY A7 OE

EAY A7 LTt BITERSCIE DM BRI I BT 2 IR - AT 2 5 s, ke L. ASAHE o RIEICE Ui
AR DOFEH AT/ > Tk h 7,

OFEIE Y 2 7 DFHR

REMME Y 2 7B L ik, BEUSE U CHSEREMEO R AR L, BEB0MALREOFH AT /> TR0 £7,
(2) & ft s fh ORI 12 BE 7~ 5 FIH

%1
2022 4F 12 B 8 HEBI(E

1. BRI IR A, Wefli 2 OZE%H
Bt R Lo@mpEm TR & LT CRHME TG L WD 720, S IREEE LA & Rl & 02 ITH Y £8

s

_6_
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2. Rl O REHIE

BB ERER ARRESR
(EZERRF TR D FHICH T H7ER) ISRl L TRV 7.,
URZE RS b AT D

FUNRT L TWENZONWTIE, (FOMOERE) © 3 T VAT ¢ TG BERICERHR L TR £,
=)L - 0 — RO SRR OV B
NSO BIFESBCIRFE SND 2D, IREMEIIEE L TP L TWA Z e D, YiKIEEMEZ L LTRY

£,
(BEhE S 5 & DLl

(B S TERD)

%14
H 20224 8 A 31 H
I 2022412 H 8 H
MAAS = DML LI IR DA IER MR 2 IR LT, —XORSI &M & B 2 BE Y HE L OGN TRbiu Ty
720, SUEHIISWERA,

(o oER)
1 TAROBE)
%1
H 20224 8 H 31 H
E 20224412 H 8 H
1) B T AKA —
1) 2B N RS B T ANER 540, 000, 000 [
o — AR U AR 0M
2 BAFEHEBIFR
765 H A MRES
%14
, H 20224 8 A 31 H
FHIH = 2022412 A 8 H
BRRICE ENFMZERE (M)
R A et R A | e 66, 385, 742
ozt 66, 385, 742
3 T UNRT ¢ THGIEMR
T UNRT ¢ THE| OFKFESE . RE & OFEG R
%1 (2022 4 12 A 8 HEBIME)
i g (M)
A Bl (F9) SRR (M)
BEE]
BRI |
- §<3 10, 449, 615) — 11, 269, 432 819, 817
L2 GIENDY ]|
BRRTHIE |
Pnsess 581, 447, 075 - 581, 636, 960 189, 885
o—n 581, 447, 075 — 581, 636, 960 /\189, 885
&t - - — 629, 932
() FRHtioREHIE
1 s |
SESEHEE 2D T
W OFAMIZB W TIL, FEBICHY 5 ZELTDOH DT 2B FTORF T HIERMEE IR KRS TR L TR
nET,
2 AT RE
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D) FHE BIZB W TRIBE S OMEAFER SN TV DM HOW I TO L S ITFHEL Tk Y £7,

QAR R ICBWTHBETHOZER CLF NEEE) LWV ET) OXMBELEMIASGOMERER SN TV S5E
L UEAB TR LREME TRME L Tl £,

@FHAR RIZIB W THRL H OB LM GOMER R SN THRWEEIE, UTOHECE > T £,
cFMEBICYEH BB A DB BHER SN TV DEAITIE, Bk B IR bW R > OXt#EE Y
MG OMEZEZ & LR L — b2 AW TER Y £7,

CFEBICUEA ZB A DMBER SN ER SN TORWEAICE, Y%A IR HIEWER STV D XIE
FRYHGOMEZHWTE Y £7,

2) R R I KRS O I R R S CORVSMEIC SV, 7T B ORBESOMECRET L TH Y %
7.

KEFLHGI Ty VRFPEH SN TS HDIE TSV EE A,

(4) [KEmHE]

1

A AHFEEZR A MR

(1) #2022 4F 12 A 8 ABILE)
FUFHIIDH Y A,

(2) Bk LA O B MhEES: (2022 4E 12 A 8 A EIE)

(HAL: )
kg W 7] I HIRAR AR fii 5
R G (S FEE A4S B AR L—1 « 2 hy s A5 O~ Y — 510, 267, 050 577, 928, 460
RIES% Ty R
VNG GO« 1 510, 267, 050 577, 928, 460
LA RHG EL 2 - 98. 2% 100. 0%
G 5717, 928, 460

(E D BEEFEZARESR, BERES M OB B EFEZ AR ST D B HORIEL, FERREFR L TEY £7,
(7 2) BRITAE X0 AR ORI PEIC R DR RO/ DEHIO B RHEBICHT DR TH Y 7,

HF2 T UNT 4 TG R OBET RG] OFREE KL Ol ORILER
MEBHERICBIT DERFHE L TR L TWDHIEDEIL TR 9.
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