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1. 202241 A WA E AR (20214E7 H 11 H ~20224-1 H 10H)

1. Fund management overview for semi-annual fiscal year end January 2022 (July 11, 2021 — January 10, 2022)
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(1) & PENFR
(1) Assets
(& 5 M AR B4 <)
Rounded down below 1 million JPY
Bl - 1A% - ZOMMoOERE
FEREEE (AfEPERTR) et (g pe)
Primary Invested Assets Cash/Deposits/Other Assets Total (Net Assets)
(excluding Liabilities)
B AR L SHH AR L SHH AR L
Amount Ratio Amount Ratio Amount Ratio
EpiLE! % "M % "M %
Million JPY Million JPY Million JPY
202241 A Hr A 3, 747, 607 (98.8) 47, 389 (1.2) 3, 794, 996 (100. 0)
HY ended Jan.2022
20214F 7H 3, 753, 695 (99. 4) 23, 664 (0.6) 3,777, 359 (100. 0)
FY ended July 2021




(2) BUE - SSHA T

(2) Creation and Exchange

AU EGERIE-HE225

(1320) 2022 4 7 7 IR SIS

GG Rl RS
FATH A E(D)
No. of issued Units at
the end of previous

RE N (@)
Created Units

0 4(3)
Exchanged Units

G R R IHFS
FATH N4
(O+@-3)

No. of Issued Units

at the end of this

Fiscal period Semi-annual Period
+n +n +n +n
‘000 Units ‘000 Units ‘000 Units ‘000 Units
202241 A H [l 132, 142 10, 644 13, 490 129, 296
HY ended Jan.2022
(3) H:MEqhAR
(3) Net Asset Value
K PE =l Tl PE 1% 7= 0 FLHEmEA
Total Assets Liabilities Net Assets (@ /YR FHEARR (RTEHFEARIR)
(@®) (@) (@@®-@)) FEATH A0
Net Asset Value per unit
(®)/ No. of issued units at end of
this Semi-annual Period)
EW R EW R EVE &
Million JPY Million JPY Million JPY JPY
202241 A Hr A 3,956, 675 161, 679 3, 794, 996 29, 351
HY ended Jan.2022
20214 THHA 4,075, 675 298, 316 3,777,359 28, 586
FY ended July 2021
2. RRIGHOLEE
2. Change in Accounting policies
O SFEEEOKIEICEY BT HHE

(D Changes accompanying revision to accounting standards, etc

@ QLSO

@ Changes other than (D

e

AN

No

No
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I i SsaE s
Il Interim Financial statements
(1)  [PRIEEXIEBER] Semi-annual Balance Sheet
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AR TR
2021 47 B 10 AEIE

Previous Fiscal Year end

ELEREE RS
2022 4E 1 A 10 BEUE

Semi-annual Year end

asof July 10, 2021 As of January 10, 2022
© (M) 4 (1)
Amount (JPY) Amount (JPY)

BREDES Assets

TRENEFE Current Assets

Z—)L « 1—2 Call Loans

315, 881, 327, 053

203, 340, 016, 286

KE=C Stocks

2943

3, 753, 695, 441, 760

3, 747,607, 149, 120

IRAEPGATAMENE Revaluation of derivatives — 401, 671, 100
RIUN A4 Accounts receivable - other — 2,298, 444
FRUVAC244> Accrued dividend receivables 3, 165, 992, 500 4, 075, 589, 250
RULFIE. Accrued interests 5, 761, 366 4, 178, 897
AiiA4> Advance payments 2,045, 182, 000 —
Z DAAUNLS Other accrued revenue %4 611, 621, 396 909, 572, 739
FENZSFEAHILE: Margin Deposits 270, 600, 000 335, 400, 000

TRENE PEA T Total current assets

4, 075, 675, 926, 075

3, 956, 675, 875, 836

BREATHT Total assets

4, 075, 675, 926, 075

3, 956, 675, 875, 836

BIEDER Liabilities

TRENE{E Current liabilities

TRAPESEEAMENE Revaluation of derivatives 592, 117, 450 63, 122, 850
HiS24> Advances received — 422,916, 200
4 Account payable - other 1, 809, 815, 000 1, 989, 000

FALNASS3HC 4 Unpaid dividends

48, 364, 133, 772

KA RSN Trustee fees payable

1, 535, 234, 863

1, 544, 706, 488

RILZEH I

Investment trust management fees payable

1, 954, 505, 459

1,973, 905, 408

KRELFIE. Accrued interest expenses 364, 691 136, 878
Z N4 Cash collateral received 243, 102, 682, 609 157, 137, 511, 440
ZDMAFLE R Other accrued expenses 957, 191, 647 534, 725, 424

TREAEA T Total current liabilities

298, 316, 045, 491

161, 679, 013, 688

FfEAEt Total liabilities

298, 316, 045, 491

161, 679, 013, 688

FEPEDES Net assets

JTAEE Principal and others

JTA Principal

el

1, 626, 277, 033, 694

1, 591, 245, 958, 149

Fl4 Surplus

HfERER eSO TP RIES (D)
Surplus (deficit) at end of period

2, 151, 082, 846, 890

2, 203, 750, 903, 999

(RN %)
(Reserve for distribution)

5,772,931

5,772,931

JEAEEARFT Total principal and other

3, 777, 359, 880, 584

3, 794, 996, 862, 148

HIEPEATET Total net assets

3, 777, 359, 880, 584

3, 794, 996, 862, 148

BAIEMIEESET Total liabilities and net assets

4, 075, 675, 926, 075

3, 956, 675, 875, 836
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(1320) 2022 4 7 7 RIS

@ [FEHEERUEREETEZE] Semi-annual Statement of Income and Retained Earnings

sl SR |
H 202047H 11 H
20211 H10H

Previous Semi-annual year

2 R RLRT
H 20214 7H 11 H
% 202241 H10H

This Semi-annual Year

From July 11, 2020 From July 11, 2021
ToJanuary 10, 2021 ToJanuary 10, 2022
() & (M)
Amount (JPY) Amount (JPY)

HIEIVAS  Operating Revenue

ZHWE 244> Dividend income

23, 252, 308, 270

31, 930, 536, 140

ZHFILE. Interest income

223, 058, 083

109, 869, 525

AfREATE AL
Profit and loss on buying and selling of
securities and other

750, 840, 043, 675

75,621, 633, 814

URAERS LG | SRS

Profit and loss on dealing of derivatives

8, 157, 682, 700

A\281, 412, 550

Z OIS Other revenue

!

1,274, 708, 761

1,212,579, 577

IS EET Total operating revenue

783, 747, 801, 489

108, 593, 206, 506

HIEH ] Operating expenses

SHLFLE. Interest expenses

80, 616, 198

35, 459, 714

ZACE I Trustee fee

1,299, 812, 186

1, 544, 706, 488

ZAEEHIN Investment trust management fee

1,647, 078, 788

1,973, 905, 408

Z DMt H Other expenses

438, 288, 389

539, 828, 226

R AT Total operating expensed

3, 465, 795, 561

4, 093, 899, 836

EEEFIRE Operating income

780, 282, 005, 928

104, 499, 306, 670

FEHEFIE Ordinary income

780, 282, 005, 928

104, 499, 306, 670

HIREIHIFIZS Net income

780, 282, 005, 928

104, 499, 306, 670

HrERERe X IHE XBE (D)
Surplus (deficit) at beginning of period

1, 301, 285, 615, 335

2, 151, 082, 846, 890

Rl S HENE O IR IR R4
Increase in surplus or decrease in deficit

158, 827, 719, 603

186, 052, 686, 654

FIFHEIMEREIAE: S TR GHTITEH
XITAB RV

Increase in surplus or decrease in deficit from
additional subscriptions for the period

158, 827, 719, 603

186, 052, 686, 654

Rl R IR BB NI
Decrease in surplus or increase in deficit

142, 338, 120, 547

237, 883, 936, 215

B AL P S R BIRDHR
XIFAB IR

Decrease in surplus or increase in deficit from
partial exchange for the period

142, 338, 120, 547

237, 883, 936, 215

LR SUIPRRES (D)
Surplus (deficit) at end of the period

2, 098, 057, 220, 319

2, 203, 750, 903, 999
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§7\

X

2 R RLRT
H 202147 H11H
£ 202241 H 10 H

1.

2.

3.

A RRESS DR A YE K& OF
Tk

7 U RT ¢ 7 HG | OFFf A E
MOV

g M O D EAEHE

R

BENgRICEE ST, RIS UCHMBCRME L TR0 £,

R Z 7= > Tl, ARPELIE [FTZ I D5 (&t
DIRNBDIZOVWTIE, ZAUTHET DA | S TERlnE I 3
B DR SN AREFESHZEE SO CEH L TR Y £9,

2B, WIERFHlAEZ AT TE 2> 1258 I AT U T2 HisE ) s
fili & FBETERWERIGRD HNIAE, Bt EERHI L
DN THEI72 % b > TR & RO T T2 FEath & Wik
D9 ZMENEHATER 2 6 > T & GO 7 AR TR L T b
3

S|

fEBINEIC D E . JFRIE UCHMIECRME L TR0 £,
Rl 7= > i, JFETE LT, B BIZEY 5 DEEOHOE
7= 5 BB [FrOFR TR HIEFAEE U IR L > TR £,

SR 4
JFRIIE LT, MeloBb % S B IZH6U T, EERL 28 3R Y
AR ELTRY £,

(PRSI B % TR

% AR TR YRR R
71 2021 427 H 10 RHIE 2022 451 H 10 RHIE
1. %1 HiEoA%H 1, 530, 235, 457, 875 M 1, 626, 277, 033, 694 [
TR BN E e A%E 343, 907, 300, 280 [ 130, 997, 061, 770 [

b — AT TAEE

247, 865, 724, 461 M 166, 028, 137, 315 M

FEHEIRER BB 5% 132, 142, 442 11 129, 296, 007 [
ISHEDHRRIL
%2 BfPEMRES MBI AN L 0 DT [ EEIE iz L v, BIT
D L B AMEEEOE 21T | D & B AHEEOR T 21T
TEYET, TRV ET,
7/ 52V 227,939, 026, 790 9| KL 146, 740, 860, 050 [
3 EALRGIHLE AR | S Es | 268 5 ZEATRGGIHILE: | Je S 1 6% D 2 NER GG

RHAAMRESRE LTUTO LR
DFEANEITH>TEYET,
R 12, 621, 000, 000 9

RAAMRESRE LT T LR
NFEANEITHOTEBYET,
R 10, 658, 900, 000 9
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5. ¥4 FOMAKIUNGE EEMREAR AR DB S SAHY | B AR AR DS 4FH Y
BHDORNESY 607, 862, 300 F73 |KHD A A4Sy 906, 770, 750 P23
HENTEY £, HENTEBY F7,
(FREHELS M ORISR S HEEIC BT 2 13D
AT R AR R RLRT

4

ES

H 202047 H 11 H
£ 20214-1H 10 H

H 202147 H 11 H
£ 202241 H 10 H

X1 ZOMIEE

BT AEESR AR A ECY S FEY
%A 1, 110, 726, 850 [U23E 41T
B0 E7,

BT EER AR A BECY S FEY
%A 1,028, 758, 800 [U23& 41T

BY £,

(RGBT 515D

RS ORFRSH 2RS4 % FHH
LR RAIRR

N
% % 2022 -1 H 10 HEIFE

L ABRPESLORHE & O | SRl T~ TR TR L ST D72, PR -
MRt HAR L D7 FAL IRl & OAETDH Y FE A,

2. RIPEORHTRORE )ik (D) A flfiREs

BRI TENTAR D S RICBIT D1ERICRD L TR £,

@ T VAT 1 THG|
T UNT 4 THENET 2RISR L TR 0 £,

(3) —/L » m— LD LSEUEMNE R VSR E R
CNSITESI TR SN AT, Il IR IR ESE L2
LG, URAREIFEA R S L TRV £,

(T VAT ¢ 7TH 2B 5 1ERD)
A~y VEETDE T SIVTORWT U T TH

M BehE
GIREE ZS LR
2021 4E7 A 10 H BifE 2022451 A 10 H BifE
fE A B e FRFfith ERafii=EAY SRR FRFfith SRS
G)) % G)) GE)) () %5 () ()
1458 14548
BiEZiNG]
N[l
eS|
B o 23,695,657,000 — 123,103,990,000 | A591,667,000 | 47,143,583,800 — | 47,483,050,000 | 339,466,200
ARt 23,695,657,000 — 123,103,990,000 | A591,667,000 | 47,143,583,800 — | 47,483,050,000 | 339,466,200
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RRAfFEEOEIS [ ORHE OV T, LUFO L D IZFHI L TR Y £75

JRRINE U CHIRFHRBIRER BIZE Y 5 HEGEO B OF7- 2805 [Fros3k 3 HIEREB U 35K
ARG CRHIE L TR0 £97, 2 & 9 AR S TORWEAITIE, TiFHEEIRHAR
FUZHR AT AR OREES, JRANCHES D A TR L Tl Y %95

2. PMEFEESIG | OFmIL, TR —ATERR L TR £7°
3. BB ZIITFHRMAYRZ E A TR Y FHA,

TRV M OFHRO G FHROSET, 54 DEFHEFHTHY £,

(1 A47=0 HH#)

A EAER R TR HRLEART R
2021 4E7 A 10 AHIE 2022 41 A 10 BEHE
1 147= 0 i pEgE 28, 586 29, 351 1




