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I Fund Management
1. 2022 4F 1 AHAOERKRI (2021 427 A 9 H~20224F1 A 8 H)
1. Management Status for Year ended January 2022 (July 9, 2021 — January 8, 2022)

(1) BEFEENRR (B 77 PRI

(1) Assets (fractions of less than JPY mil. shall be rounded down)
TG EE 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 £ 1 HH{ 27,511 (199.4) 169 ( 0.6) 27, 680 (100.0)
FY ended Jan. 2022
2021 427 A HA 15, 067 ( 98.0) 304 ( 2.0 15, 371 (100.0)
FY ended Jul. 2021




(2) BT - RIS
(2) Creation and Redemption

RiTA RS T D2 BXE 14X A 5 WEHRHIRIARA T D4k
No. of Issued Units at End of No. of Units No. of Units No. of Issued Units at End of
Previous Fiscal Period Created Redeemed Fiscal Period
(@) (@) (®) (O+2-0®)
TH TH TH TH
‘000 units ‘000 units ‘000 units ‘000 units
2022 41 HH#A 5, 139 17, 376 13, 663 8, 853
FY ended Jan. 2022
2021 =7 A 3,822 14, 323 13, 005 5,139
FY ended Jul. 2021
(3) HHEfiER
(3) Net Asset Value
WAE | Al Wi 10 1272 1 HEHEf14
PR TR | @) | (@REERmmAsE ) <10
Net Asset Value per 10 units
((®/No. of Issued Units at End of Fiscal Period)*10)
EpE! EpE! EpE! !
JPY mil. JPY mil. JPY mil. JPY
2022 £ 1 HH{ 28, 097 416 27, 680 31, 264. 7
FY ended Jan. 2022
2021 427 AHA 15, 476 104 15, 371 29, 906. 5
FY ended Jul. 2021
(4) b
(4) Dividend Payment
10 14720 7yl 4
Dividend per 10 units
!
JPY
2022 £ 1 AHHA 156
FY ended Jan. 2022
2021 427 HHA 140
FY ended Jul. 2021

() Sl IoE R AL 72 ) D43

* Dividend per Trading Unit

2. ERITTHOER

2. Change in Accounting Policies

O SFHEESOYIEICE I AR

(D Changes accompanying revision to accounting standards, etc.
il

© OLFtoZEHE

(@ Changes other than those in D

/AN

AN

No

No
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I WM##EEY% Financial Statements

(1) SfExtiE#% Balance Sheet
(BA7: ) (Unit: JPY)

%31 %4
2021 4F 7 H 8 HEE 2022 4 1 A 8 AEAE

3" Fiscal Year 4" Fiscal Year
As of Jul.8, 2021 As of Jan. 8, 2022
BREEDHL Assets
VRENEPE Current assets
21— L« @—2 Call loans 300, 415, 499 394, 458, 898

BIBE S 72 A8FESF Parents trust
beneficiary securities

YRAEPE eI € Derivative evaluation

account
HRINA4: Accounts receivable
7= NEFEREHLS: Customers’ margin
MENE FESFT Total current assets
EPHEAFE Total assets
AfEDH Liabilities
iEAE Current liabilities

YRAEPE S EEMEI E Derivative evaluation
account

R¥L4 Accounts payable—other
KINV L5574 Unpaid dividends
RILNZZAE I Trustee fee payable
RALNEFEE N Investment trust

management fee payable
REAFIE. Accrued interest expenses
F Ot REEHA Other accrued expenses
MENAE S FT Total current liabilities
AfEAFE Total liabilities
PEPEDES Net assets
JeA%E Principal and other
JEA Principal
F434 Surplus

MRS T HIR kB4 (D)
Surplus (deficit) at end of period

(S ECUE(FENL4:)  Reserve for
distribution

TS FE Total principal and other
WG PEAEE Total net assets

AEMEEAEE Total liabilities and net
assets

15, 067, 412, 906

1, 420, 400

72,061, 330
35, 285, 901

27,511, 596, 330

5,482,516

138, 200, 000
47, 903, 324

15, 476, 596, 036

28, 097, 641, 068

15, 476, 596, 036

28, 097, 641, 068

3,015, 840 230, 738, 148
286, 974 1, 254, 338

71, 959, 580 138, 117, 252
2,728, 004 5,267, 199
17,732, 449 34, 237, 185
231 36

8, 996, 531 7,322, 569
104, 719, 609 416, 936, 727
104, 719, 609 416, 936, 727

10, 279, 940, 000

5,091, 936, 427

4,442, 590

17,707, 340, 000

9, 973, 364, 341

8,457, 643

15, 371, 876, 427

27, 680, 704, 341

15, 371, 876, 427

27,680, 704, 341

15, 476, 596, 036

28, 097, 641, 068
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(2) EREMOFEISRLFFE  Statement of Income and Retained Earnings
(BT F9) (Unit: JPY)

%3 H %44
H 20214 1H 9H H 20214 7H 9H
£ 20214 7H 8 H £ 20224 1H 8 H
34 Fiscal Year 4™ Fiscal Year
From Jan. 9, 2021 From Jul. 9, 2021
to Jul.8, 2021 to Jan. 8, 2022

VIS Operating revenue
ZHFB. Interest income
A MFESR7E HE4H4E Profit and loss on
buying and selling of securities and other

IRAEREHELS | 45828 Profit and loss on

dealing of derivatives

ZIRFEHEY Foreign exchange gains or losses

Z OMhlX4E Other revenue

IS A EE Total operating revenue
w2 Operating expenses

THLFE. Interest expenses

ZEE W Trustee fee

ZFtE I Investment trust management fee

FOfth#E A Other expenses

w3 A FF Total operating expenses
RS SUTE R (L) Operating income
(loss)

RE RS TR B (A) Ordinary income
(loss)

BHIRFZE XS MR L (A)  Net income
(loss)
— R AE 5 M HRIRS SEE D Sy Bl X T — 5B
FNTLE 2 YHIMHRI SO ERE (D)
Distribution of net income (loss) from partial
redemptions
HER SRS UIHE X#E4E (A)  Surplus
(deficit) at beginning of period
RIZRGHINESUI KRG ER Increase in
surplus or decrease in deficit
50— HARIT 5 IR IR 1L JHL
/LA Increase in surplus or decrease in
deficit from partial redemptions
LHBBNME FEIC 1Y © FlRSIEINEE T R
V%A Increase in surplus or decrease in
deficit from additional subscriptions for
the period
RIZR RO BT KA GG INER Decrease in
surplus or increase in deficit
A — BRI A O RIR I EE TR IE 41
JN%E Decrease in surplus or increase in
deficit from partial redemptions
LN FEIC 5 BIAR B 1 e
JN%E Decrease in surplus or increase in
deficit from additional subscriptions for
the period

434 Dividends

HIRFI R UIHIRXK#ES (A)  Surplus
(deficit) at end of period

2,467, 185, 480

15, 465, 387

A\783, 357, 358
353, 287

88

3, 364, 183, 745

13, 090, 373

A1, 516, 275, 841

1, 699, 646, 796

1, 860, 998, 365

9, 582 30, 243
2,728,004 5,267,199
17,732, 449 34, 237, 185
6, 206, 003 7,322, 569
26, 676, 038 46, 857, 196

1,672,970, 758

1,814, 141, 169

1,672,970, 758

1, 814, 141, 169

1,672,970, 758

1,814, 141, 169

2, 576, 568, 295

12, 563, 246, 829

12, 563, 246, 829

11, 648, 889, 875

11, 648, 889, 875

71, 959, 580

5,091, 936, 427

17, 855, 968, 611

17, 855, 968, 611

14, 650, 564, 614

14, 650, 564, 614

138, 117, 252

5,091, 936, 427

9,973, 364, 341




FHEA Ty s ATy o RREKRK (FUEE) BB~y UH Y (2562) 2022 4 1 A WIRE RS

(3) Wt
(EERF TR 2 FIHICEET 5 1ERD)
L AMRES: ORI E Y E K OB G E IR E(ERE= i
BN AT D & YRS BB RS2 AR A 0 ELVEIAE CTRMI L T 0 £ 9
2. 7 U ANT 4 TEHEOFHEEER OFHE| (1) 7 V3T ¢ 7EA|
J7ik (ERIEICHE S % BRI U CHRME TR L T 0 £,
(2) ZAETRIE
FHIE LT, b2 EICK T 2 R BIME B O X% e 7E EARE O i TR L <
B0 ET,
3. = DM B FE R AR D 72 6D O FERE L PHEH T 4% o YL FEHE
72 HHIA [ EFEMIEEOF HIZET 2 HA]) Gk 12 FREFSE 133 5) 5 60 &Y
61 SR LT > T L TRY £9°,
(BT3B 1ERD)
%3 H %4
2021 4 7 H 8 HELIE 2022 4 1 H 8 ABU/E
1. |WIE A% 7, 644, 800, 000 4 10, 279, 940, 000
H B INER E JCAKE 28, 646, 320, 000 [ 34, 753, 800, 000 [
I — A AR 26, 011, 180, 000 [ 27, 326, 400, 000 [
2. |[RASHEOKRIL 5,139,970 H 8, 853, 670 [
(S M O dH HEIC BT 5 3ED)
%3 H %44
H 20214 1H 9H B 20214 7H 9H
20214 7TH 8 H % 20224 1A 8 H
A OF FE R A OF FE R
A HHARL Y EINISEE 343,705 A A A Y S IR AR A30,155 M
B 77 NOB YR 97,901,860 M| B #l7 7> FOBLYSEIIEER 188,989, 413 H4
C HrBlYEHFENL& 4,823,061 M| C ZrBliEmfE 4 4,442,590 M
D EYENLSERGET (A+B+C) 103, 068,626 | D Bl HZEUNEFEG R (A+B+C) 193, 401, 848 H4
E &% 26,666,456 M| E &% 46, 826, 953 M
F & Bl v RedE (D-E) 76,402, 170 | F UESHECATRERR (D-E) 146, 574, 895 M
G IERsr Bl R 71,959,580 M| G U5 4%E 138, 117, 252 M
H REIRREE (OB YEHRLE) 4,442,590 M| H RS (OBCMERFEILE) 8, 457, 643 [
(F-G) (F-G)
1 n% 5,139,970 1| T 1%k 8,853,670 0
J EdAEE (100 O47-0) 1,400 M| J SHEdefE (100 14720) 1,560 M
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ER
H 20214 11 9H
E 20214 7H 8 H

4 3
H 20214 7H 9H
E 20224 11 8 H

ABFRRE i (263 2 HGRL T B

Y77 FIERESREREREE LT, Al
GESR 7 U 8T o 7G| 5 D @k O
2 (FRERICED D [EA D AT
B IS IIT TR E7,

[FlZE

ABFRRE it D PN K O 5% el P i | AR
LU R

W77 v RONEMT 5 B A MRESIL,
[R5 #HC AR 2 HIEICBI I 51
GC) O THAMRES: O R FEE K ORI 5
5 CRREOAMRERSETH Y, &2 T
BHMTHRAEL T T, /=, £
T U T ¢ TEBNZIE, Bl AT
arBEl, AUy TEEIERHY, F
FREMPEIC B D B DR IE IR
T H-DIITHY ZENTEES, YA
(MAES: S YT U NT ¢ TEENZIE, HE
WIS U TENEIUMSEEY Y 27 | WiiEh
Y 27 ZRY) A 7ERBHY £,

[FlZE

RPN ER D U A 2 B BRI

G AR, EEERRY &M LM T
U A7 EHRTMEZRE L, SR
A7 EBFREOT=FY) 7, FFEDO—
b EX->TEY £,

[FlZE

11 4 F P b D IReM 25 12 B9 5 31l

%3
2021 4 7 J] 8 HEfE

%4
2022 4E 1 J] 8 HEfE

B HREREE LA, Bl R OV D228

e R E T LA IHIR ORHMECRE L L

CNBTt. £ ORI WA, Az
e BE T () A i () A i

i E A

e 2 R B I T .

TEANFES: O REAIEE K ORI 715 12
FLE L CBY 7,

Q) TV RT ¢ T HL

[FUNRT 0 THEIEICET H1ER) I
L LB 7,

(3) _ERELIA D A filpa iy
EHIMCIREESND Z b, FifiiLng
Fie | B 1 A QA% ol S N T 5 228 = ]
fh DRl A IREMER S L TR £,

Q) F VU RT ¢ THH
=
(3) LFCLIA D s

[FlZE

SRR L O B (2 B9 B S IEIC O
T O 27

G RPE S DI, TR I EES <
MEADIED, TGS 72 WG EITIEE
B HEE SN EENTRY £
9, LEMEEOREIZRBW I EDH]
PRSP AR L TCWA 720, B2 DRI
PERM I Ko 7oA. Mak a7

HIEHLHYET

SRR L D REI O FELEIZB W T —E D
ARSI A LT A -0 722 A |
PRSI Ko T2, YREMAE N 70
H5ZEHHY ET,
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(A MRES: B9~ 5 ED)
55341 (2021 4 7 H 8 HELE)

728 H WA fliFESs
(B« 1)
ik YEHR I OBAICE F I i AR
R ERER AR AR 634, 983, 004]
Aat 634, 983, 004
F 43 (20224 1 A 8 HBIE)
728 B AT flhRES
(HAL : 1)
ik YEHR I OB E I i AR
R ERER AR AR 1,837, 991, 295
Aat 1, 837, 991, 295
(7 U ART ¢ ZTHHIFIZBT 2 15D
5| O % 2 B3 2 4
(k)
533 (20214 7 A 8 HBIE)
(BT« 1)
ES7%) T TR IF Al AT 4
75 14
iz 1G] BRAmFE S |
¢ 227, 931, 366 — 229, 351, 766 1, 420, 400
Aat 227, 931, 366 — 229, 351, 766 1, 420, 400
F 43 (20224 1 A 8 HBIE)
(BT« 1)
ES7%) T TR E IF Al AT 4
75 14
k2261 BRAmFEE e s |
¢ 289, 582, 343 — 293, 268, 187 3, 685, 844
Aat 289, 582, 343 — 293, 268, 187 3, 685, 844

() 1. RO R E J7ik

MRATHE B EG | ORHlIZ OV T, BLFO X S IZFHMIiL TR Y £,

JRANE UCRAEHIRIR BICmY 5 ZHEEO H O 72 5B FT ORRT 5 FEB SUT RS TRl L TR Y %
T TO XD IR S TORWEEITIE, FFHFHIMAK BRSO REARGOARES, JFANCHET S
TETHHIlL TR Y £7,

2. BRMEFEESEM I | O EE, AR —ATRRLTEBY £7,
3. BB I II TR Y E G A TR Y £X A,

£ 7BV N ORI O FR 5 « RPRIIRIR A O EE S EASOMETIT> Tk Y £7,
4. THERHE R OBl OB FHROSEIL, 54 OEFHEETHY £,
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(18 15 Be)
%53 (20214 7 H 8 HILE)
(HAZ - )
X4y F4H RS FREAT FEAT R 4%
75 1 HE
TG SO a5 7 |
el i< 13, 830, 568, 349 — 13, 833, 584, 189 A3, 015, 840
k Kov 13, 830, 568, 349 — 13, 833, 584, 189 A3, 015, 840
&t 13, 830, 568, 349 — 13, 833, 584, 189 A3, 015, 840
HAH (20224 1 A 8 HELE)
(HAZ - )
X4y F4A RS HREAT FEAT R 4%
75 1 HE
TGS [ LA D |24 740 H 5 |
el i< 27, 589, 622, 562 — 27, 818, 564, 038§ A\228, 941, 476
K Kov 27, 589, 622, 562 — 27, 818, 564, 038§ A\228, 941, 476
&t 27, 589, 622, 562 — 27, 818, 564, 038§ A\228, 941, 476

() 1. MO FEITiE
(1) FHEWIER B IR e B OMENER SN TV B EICHONTE, BLTO LS ICEHMEL TB Y £,
OFFHHEIFER B IZBWTARE TR OZIE R OXBE LW EMREOMERER SN TV D HEAIL. UL BTH
I XMEAMECRME L TR Y 9,

QFFHAEIFIER B IZB W TARE TR OZIE R OXIEE LW ARG OMERER SN T WEEIEL, BLTFOREE
IZE-oTEBYET,

- FIFHEHIRAR BB TRIOZER 28 2 5 BB LMTHMENER SN TOLHAITE, BRESATHD
SRS D 5 B YRE B IR b IO TR O OXBE MR EARLOMEZ S LIZER L TR £,

- FIFHEHIRAR BB TRIOZIER 2 2 5 BB RMTEMENRER SN TORWEAITIE, U AR
IEWRER SN T D ABE LM TE GO MEZ VTR Y £,

(2) AR B ISR e 7e BRSO MIEN TR S TORWIMEIC O W CEFEFHEHIF R B O %& EiE T H
FRGOME TR L TR Y 97,

(3) EREDOBEHFIEIC T, BMIERKHE & FBETERVWEHRRD SN HEE, REREEFESHNBERBIELS
WTEBERY M &2 b o Tl & 5RO A TR L TH D £,

2. IR W TR OWEIIE 0 BT TR £,
3. BRKEE R ORHli O A FHR O&REIL, &2 DAFHEETHY 7,

(BEhE S 54 & OGR4 % 1ERD)
FZUREHITDH Y EE A,

(1 BY47=0FEHR)

% 3 H# %41
2021 4 7 J] 8 HEfE 2022 4F 1 H 8 HELE
1 A7 HiE PERR 2,990. 65 M1 1047z Y HiE PERA 3,126.47 M
(100 172 0 Hli pE%E) (299, 065 [)[(100 [ 2472V flis FE%HE) (312,647 )
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