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I 77> ROEMRM
Fund Management

1. 2022 4F 8 H o FARIL (2022 4F 2 A 11 H~20224E 8 A 10 A)
Management Status for Half-Year ended August 2022 (February 11, 2022 - August 10, 2022)

(1) BENR (B 7 AR
Assets (fractions of less than JPY mil. shall be rounded down)
B4 - WA - TOMOERE A

N s
LR R (R R TR)

Cash/Deposits/Other Assets

(excluding liabilities) Total (Net Assets)

Primary Invested Assets

BHE FERK L BHH HER L el MR L
Amount ratio Amount ratio Amount ratio
"M % BAH % BAoH %
JPY mil. % JPY mil. % JPY mil. %
2022 4F 8 A # A 0 (0.0) 29,227 (100.0) 29,227 (100.0)
HY ended Aug. 2022
2022 4E 2 A #j 0 (0.0) 39,739 (100.0) 39,739 (100.0)

FY ended Feb. 2022
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(2) BE - MRFFER (F PR EE )

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 N4
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
@ (OREOR®)
T T Th Th
‘000 units ‘000 units ‘000 units ‘000 units
2022 4F 8 A H A 152, 590 8, 990 79, 690 81, 890
HY ended Aug. 2022
(3) FE¥EqAE
Net Asset Value
10 A4 Y FLAELER
e i ST 3/ qjﬁaﬁ/ifﬁ-ﬁﬁfaﬁf (RTFHEHIAR)
A FEATIE 4K) X 10)
Total Assets| Liabilities | Net Assets Net Asset Value per 10 units
@ @ ©@0-2) ((®/No. of Issued Units at End of Semi-annual
Period (Previous Fiscal Period)) X 10)
BHAH BHAH BHAH =
JPY mil. JPY mil. JPY mil. JPY]
2022 & 8 A HfEH 32, 127 2, 899 29, 227 3, 569
HY ended Aug. 2022
2022 4E 2 A #j 40, 167 428 39, 739 2,604
FY ended Feb. 2022
2. KEFHOER
Change in Accounting Policies
O SFHEEEOWEICHEIER i
Changes accompanying revision to accounting standards, etc. No
@ OUsOER i
Changes other than those in @ No
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I FTHEMEEEY% Semi—annual Financial Statements

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

%12 # 55 13 Wirh M IR
(2022 4 2 H 10 HHITE) (2022 4= 8 H 10 HHITE)
12th Fiscal Year 13th Semi-annual Period

As of February 10, 2022 As of August 10, 2022

£4E Amount &% Amount

EREDTR

Assets

)& PE

Current assets

A4

. 2, 081, 152, 850 1, 355, 146, 801
Deposits

a—)b - ma—

26, 167, 344, 899 20, 162, 405, 868§
Call loans

R P i A B

. . . 5, 945, 645, 159 569, 954, 055
Revaluation of derivatives

FEALRFEREAL S

. . 5, 973, 406, 655 10, 039, 707, 658
Margin deposits

RENE PE AR

40, 167, 549, 563 32,127, 214, 382
Total current assets

i it

40, 167, 549, 563 32,127, 214, 382
Total assets

AIEDHS
Liabilities

VB A
Current liabilities

R P i A B

177, 630 2,797, 191, 908
Revaluation of derivatives ’ ’ ’ ’

ARALFRA B

309, 240, 000 n
Redemption payable ’ ’

ARALSZREA

Trustee fees payable 11, 609, 844 9,981, 211

AALZEREAE

104, 488, 594 89, 830, 764
Investment trust management fees payable

ARALFILE.

. 15, 643 4, 756
Accrued interest expenses

Z DAL E

2,643, 321, 2,261, 779
Other accrued expenses

AR AFT

Total current liabilities 428, 175, 032 2,899, 270, 418

AfEAF

Total liabilities 428, 175, 032 2, 899, 270, 418

I PE D

Net assets

TR
Principal and other

JoA

. 148, 470, 070, 000 79, 678, 970, 000
Principal
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T4
Surplus

PR ARSI PRI EE (A)

Balance at end of period

A108, 730, 695, 469

A\50, 451, 026, 036

A NS
;zfif?glincipal and other 39, 739, 374, 531 29, 227, 943, 964
G R T AN
?Ef§§§;1z+assets 39, 739, 374, 531 29, 227, 943, 964
AfEMEESE

Total liabilities and net assets

40, 167, 549, 563

32,127, 214, 382

(2) [PRELE R ORIR & FEE]

Semi—annual Statement of Income and Retained Earnings

(HAL : M) (Unit : JPY)

55 12 Wi AR
H 20214 2A 11 H
20214 8H 10 H
12th Semi—annual Period
From February 11, 2021
to August 10, 2021

5513 Wi AR
H 20224 2 11H
B 20224 8H 10 H
13th Semi—annual Period
From February 11, 2022
to August 10, 2022

4%H Amount

4%H Amount

(ZE L&

Operating revenue

S HALE,

Interest income

369, 537

2,460, 034

AAMRESR 70 E AT
Profit and loss on buying and selling of
securities and other

A319, 387

URAERS dh G | S R A

Profit and loss on dealing of derivatives

10, 794, 448, 777

8, 444, 582, 604

2y R FE 4R

F%Eaégi“iﬁ . 3, 109, 213, 029 5, 045, 720, 526
Foreign exchange gains or losses
T O 2,613,019 9, 307, 427
Other revenue
ap e A2
Fgé%ﬂlﬁé[jp+' 13, 906, 324, 975 13, 502, 070, 591
Total operating revenue

¥ A

Operating expenses

18

LA 4, 580, 742 1, 502, 479
Interest expenses
2.2 .
SRt 14, 460, 077 9,981, 211
Trustee fees
Zeat i 130, 140, 633 89, 830, 764
Investment trust management fees
T oML 9, 256, 032 2, 884, 704
Other expenses
ap Az
el 158, 437, 484 104, 199, 158

Total operating expenses

HHEMEUTEEREL (D)
Operating profit (loss)

13, 747, 887, 491

13,397,871, 433

REFIE IR EEL (A)
Ordinary profit (loss)

13, 747, 887, 491

13,397, 871, 433

HRRTRER S SO MR IS (D)
Profit (loss)

13, 747, 887, 491

13,397, 871, 433

BRI A O T AR 4 B 0D oy BRI —

vl

i3
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FNTHE S PR RSO SRE (D)
Distribution of profit loss from partial
redemptions

BERAe ST E REE (A)

Surplus (deficit) at beginning of period 4368, 981, 375, 81 4108, 730, 695, 469

TR N ST R AR D3

. . .. 167, 454, 970, 00 50, 387, 409, 00
Increase in surplus or decrease in deficit

R B ARRO LA © TR AR DU R B
VHR

. . .. 167, 454, 970, 000 50, 387, 409, 000
Increase in surplus or decrease in deficit

from partial redemptions

PR IR T R AR INAR

. . . .. 7, 189, 810, 00 5, 505, 611, 00
Decrease in surplus or increase in deficit

HFRLEIMEFEIZAE 5 RIR S B U RIB S
e

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

7,189, 810, 000 5, 505, 611, 000

Sy
Dividends

PRRIR ST R XES (A)

) /194, 968, 328, 319 /b0, 451, 026, 036
Balance at end of period

(3) [hEEREE]
(R 2T #HNIAR D FIEICB ¥ HER)

1. JE AT PE O REAM A E S OFFAf 715 [PE IS |

FHR A O DEEO B OF7 2 WG OFE T 2 1G5 B U AR TREM
LTHYET,

R T AV

FHE HICB W T PRI OZIE R OXBE RGO TG L Tk £9,

2 SVERERE - AROATEE~OHFFLUEICR T DAMERERE - AROMHEL, JFAlL LT, bAEICET 255

B E e IR B O E R TCEHMSOMEIC L > TRHAE L TR0 £7,
3. B - AR OFE EAAE A iRESR 78 B SRR

FE HIEMETE L L TR Y £,

URZE R S S | S HR AR

FOE HIEMETE L L TR Y £,

e R AR

FOE HIEAETEF L L TR Y £

4 . IR ORI 2 B9 2 FHO @R & ORFB O R E IR W T~ EORHERMFEFZRA L T 272, 72251
SR RAMEICL -T2 hE, SEEN R 2L bH Y £,

o, TIANT 4 TRENCET 2 ROEE L, HSETHLT U AT 0 THGITRT

54 H BB E D3RR LOBETATH D . BEEEAKRNT VAT 4 7Y

FIOHE) A7 DRE SR THOTEHY £HA,

5. 0Ofth W77y ROPREESIEIL, 202248 2 A 11 225 20224 8 A 10 HETLE oo
TBh ET,
(PP R R I B 3 % 1ERD)
%12 # %13 B FHEHIRR
2022 4 2 H 10 A BILE 2022 4 8 H 10 HEBITE
1. HEHMOKRBIZEBIT 52O 1. PFHHAEMBOKRBIZEIT 5 ZSHEORE
152, 590, 000 81, 890, 000 M
2. BEEFUEHREBRRIE S5 K065 1HE 10 5B |2, BEEEMPEFHEHIN 55 520 6 55 1 THE 10 BT
ET D ET HEA
TEARD KR 108, 730, 695, 469 [1 JEARDKIE 50, 451, 026, 036 [
3. FHEWMOKRBIZRBITS 1 ALY 70 OMEEDRHE 3. WHEFHEHROKRBICBIT S 1 BALYS 720 ORMEED
#
1 04720 Wi peRE 260.4 M 1 04720 WigpeRE 356.9 [
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(2,604Fq)|

| (10 147 Y HERFERD)

(10 112472 0 g PER) (3,569 1)

(P HRAR K O ARt R 2 B 2 TERT)
FMEHIIH Y W A,

(e fh s it (2 B89 5 TERTD)

APl P i OO BRI 52 L2 BE 9 % 5 I

o512 1
2022 € 2 J1 10 H BifE

ERREELESCEIHEN
2022 € 8 J] 10 H BifE

1. BBt B4E, Wil M 0240

B RER EoSElpg IR & LTS TR TR L
TWAB T, BERTBER L4E & Wl & OEFITH Y 1
Ps
2. EHliOREE A

URAE P A R A 5 72

FURT 4 TEBNZHOWTIE, (Z0foERE) @ 2
FUNRT ¢ TEGIBRICEEE L TR 7,

=)L o 10— O L EENE N A B E S

I HORBITEMIR CRE S Do), IREMAEITR
fliLEELLTWD Z b, BHIEBMNEELZ R & L TP
UES

1. WSS IRERE FEE, Wl & O %8

A R % oo AxhpE st 3R & L C TRl TR
LTS 7z, iR G RAR & Rl & o0 248 1T
HYFERA,
2. EHliOREE A

URAE P A R ATG 5 22

FURT 4 TEBNZHOW T, (ZofoERE) o 2
FUNRT ¢ TEGIBRICEERE L TR 7,

=)L o 10— O L EENE N A B E S

I HORBITEIR CRE S Do), IREMAEITRE
fli LEELLTWD Z b, BHIEBMEELZ RIS L TP
UES

(Z OO TERL)
1 EADBH)

%12 #
H 20214 2 H 11 H
% 20224 2 A 10 H

%513 i R AR
H 20224F 2 H 11 H
% 20224 8 H 10 H

B e A
O OB R E TTAVER
1] R AR ST AR

431, 943, 890, 000 [
12, 843, 600, 000 [
296, 317, 420, 000 Y

B oA
O OB R E TTAVER
] R AR ST AR

148, 470, 070, 000 [
8, 747, 270, 000 4
77,538, 370,000 [

2 T VAT ¢ THGIBR

TV NT 4 TG ORKIFE,

At M OVREATG H8 2k

%12 #1 (2022 4= 2 A 10 A BLFE)

513 IR MR RIS (2022 45 8 H 10 A BIfE)

s (M)

g (M)

7 5 H5 | LIS O B |

I
5 14| HEE (D) A RS (F) 5 14| (D) AR ()
i @
LEIE]l
[EEEER 2]
B 33,956, 371, 496 —| 39,326,702,245  5,370,330,749] 31,954, 123, 073 —| 29,196,915,220] A2, 757,207,853

ZRETARIE
¢ 26, 066, 129, 140 —| 26,641, 443, 550 575,314,410 20, 067, 749, 100 20, 597, 719, 100 529, 970, 000
kv 26, 066, 129, 140 —| 26,641, 443, 550 575,314,410 20, 067, 749, 100 20, 597, 719, 100 529, 970, 000
gz 739, 695, 000 - 739, 872, 630 A1717, 630 — — -
>k Rv 739, 695, 000) - 739, 872, 630 A177, 630 - - -
ot — - - 5, 945, 467, 529 - —| 2,227, 237,853

() Wl O FE 1%

1 5eis|

SESEHEE 2O T

S OFIIZ VT,
v ET,

2 BT RIS

R BRI 9 DELED B OET 5 BEIFTOFEFR T 2 IEFALB ST RASARS THHE L Tk

DFHR BIZB W TR S OMENER SN TV DHEIZOWTIILLTO L S ICFHE L TH Y £7,

_6_
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OFHEBIZBWTABRTHOZIER (LI THEZA] EOWET) OXBEEYHSGOMENRER SN TV DEE
L YEAB TR LREMETRME L Tl £,

@FHE BIZIBWTHH A OMBE MRS OMENRRER SN TORWEEIE, UTOHEICE->TEY £,

cFMEBICY A B 2 DRSS A EE SN TV DEAITIE. ik AICR BTV S OXI#E R LY
RGOMEZ b LIZFHRE LIV — 2N TR 7,

CFEBICUEA ZB I DHBER SN ER SN TV RWEAICE, Y%A IR HIEWER STV D XIE
FHRMRGOMEEZ VT Y 7,

2) FHE P BE SE MRS O MMEA TR SN TORWAEIZONTIE, FHE A O/ RS O fE TRHE L Tk v
R

K TG Ty VRFHPEH SN TN HDIE TSV EE A,
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