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Bloomberg US Intermediate Corporate Index (JPY Hedged)

Mother fund, Public and corporate bonds
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

20224 5 H30H
20224 4 H 15 H

Scheduled date of submission of securities report: May 30, 2022

Date of commencing dividend payment: April 15, 2022

I 772 ROEMRRN

Fund Management

1. 20224 3 AHIOEMRN (20214 9 H 8 H~20224 3 H 7H)

Management Status for Period ended March 2022 (from September 8, 2021 to March 7, 2022)

(1) BRENR (B 7 AR O
Assets (fractions of less than JPY mil. shall be rounded down)
\ e Blé - 18-S - OO EE - .
/é{ ; i Py - aF ;,‘ ﬁé\
FERGEE R 2) aFF (i)
Primary Invested Assets Cash/Depo.slts/.Oth.er. A.ssets Total (Net Assets)
(excluding liabilities)
SR TR L &HA AL KA AL
Amount ratio Amount ratio Amount ratio
[Epaas| % Epals! % Epals! %
JPY mil. % JPY mil. % JPY mil. %
2022 £ 3 A #j 10,015 (99.7) 33 (0.3) 10, 048 (100.0)
FY ended Mar. 2022
2021 £ 9 A #j 5,422  (99.4) 30 (0.6) 5,453 (100.0)
FY ended Sep. 2021
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(2) FRIE - R 50 (T AR G0 )
Creation and Redemption (fractions of less than one thousand units shall be rounded down)
AR E BRI R YK E IR
FATH N e O R K FATH N4
No. of Issued Units w A No. of Units No. of Issued Units
. No. of Units Created .
at End of Previous @) Redeemed at End of Fiscal
Fiscal Period (®) Period
@ @+0-0)
TH TH Tr Tr
‘000 units ‘000 units ‘000 units ‘000 units
2022 4£ 3 A #j 5, 400 5,120 0 10, 520
FY ended Mar. 2022
2021 4E£ 9 A #j 1, 640] 3, 850 90 5, 400
FY ended Sep. 2021
(3) FEHEMmAE
Net Asset Value
100 1134 V) FEHAEqIAH
g e Alk AL (/B FrEHIRMAFATHE O£ X 100)
Total Assets| Liabilities [ Net Assets Net Asset Value per 100 units
(@) (@) (GIOED))) ((®/No. of Issued Units at End of Fiscal
Period) X 100)
BHAH BHAH BHAH =
JPY mil. JPY mil. JPY mil. JPY|
2022 £ 3 A #j 10, 113 64 10, 048 95, 519
FY ended Mar. 2022
2021 4E£ 9 A #j 5, 487 34 5,453 100, 990
FY ended Sep. 2021
(4) syl
Dividend Payment
100 F124 v 5>E4
Dividend per 100 units
=
JPY|
2022 4 3 A HA 540]
FY ended Mar. 2022
2021 4£ 9 AHA 570)
FY ended Sep. 2021
2. XEHAFHOERE

Change in Accounting Policies

O KFHEEFEOLIEICE ) EE

Changes accompanying revision to accounting standards, etc

@ QLS OEE

Changes other than those in D

Fii 3

PN

Fii 3

PN

No

No

5

&
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I M3%pE3% Financial Statements

(1) [=fExtPEE] Balance Sheet

(HAL : M) (Unit : JPY)

AT
(2021 % 9 H 7 BHILE)
Prior period
As of September 7, 2021

B
(2022 % 3 H 7 BHE)
Present period
As of March 7, 2022

&%H Amount

&%H Amount

EREDTS

Assets

BN & PE

Current assets

a—)b e 1 —
Call loans

9, 051, 801

18, 226, 759

BB R FER AR

Parents trust beneficiary securities

5,422, 678, 805

10, 015, 206, 631

R P A B

Revaluation of derivatives

21,064, 75]

13, 674, 469

ERION

Accounts receivable — other

35, 163, 566

66, 109, 263

B PE A EE

Total current assets

5, 487, 958, 923

10, 113, 217, 122

i it

Total assets

5, 487, 958, 923

10, 113, 217, 122

AIEDHS
Liabilities

VB A
Current liabilities

Kb

Accounts payable — other

207, 805

AREA AR 53 B4
Unpaid dividends

30, 780, 000

56, 808, 000

ARALSZREAE B

Trustee fees payable

243, 694

500, 191

AALZEREAE B

Investment trust management fees payable

3, 046, 120

6, 2562, 345

ARALFILE.

Accrued interest expenses

Z DAL

Other accrued expenses

419, 609

900, 374

mEhAE A
Total current liabilities

34, 489, 429

64, 668, 717

AfEAFE
Total liabilities

34, 489, 429

64, 668, 717

I PE D

Net assets

TEALE

Principal and other

JoA

Principal

5, 400, 000, 000

10, 520, 000, 000
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a4
Surplus
| 424 B4
FRRREXDIPRIAE (A) 53, 469, 494 A4T1, 451, 595
Surplus (deficit) at end of period
YA = N7 4
(ﬂ@ﬂﬁfﬁ%ié’:). . 71, 732 589, 401
(Reserve for distribution)
A AN
7Eji??t]? . 5, 453, 469, 494 10, 048, 548, 405
Total principal and other
G S A2
U E E R 5, 453, 469, 494 10, 048, 548, 405
Total net assets
G TES S
SRS AEARE 5, 487, 958, 923 10,113, 217, 122
Total liabilities and net assets

Sm

(2) [BEKOFES4EHHEE] Statement of Income and Retained Earnings
(BAz : 1) (Unit : JPY)

H 20214 3 H 8H H 20214 9H 8H
£ 20214 9H 7TH £ 20224 3H TH
Prior period Present period
From March 8, 2021 From September 8, 2021
to September 7, 2021 to March 7, 2022
&%H Amount &%H Amount
=E JIVE
Operating revenue
GRS 7E E AT
Profit and loss on buying and selling of 100, 273, 641 AN27,472, 174
securities and other
PETIY
2% ?ﬁﬁﬁ% . 45,773, 305 A331, 113, 44
Foreign exchange gains or losses
v o AZ
E%;%qyﬁétju+. 54, 500, 336 /358, 585, 614
Total operating revenue
B R
Operating expenses
1] &L
LA 1, 633 3,518
Interest expenses
=2
SR A 383, 798 860, 435
Trustee fees
Zata 4,797, 344 10, 755, 340
Investment trust management fees
T oML 480, 640 1, 957, 682
Other expenses
s Az
Eﬁ%é%gﬁﬁ[jn+_ 5, 663, 415 13, 576, 975
Total operating expenses
O R
HORREE T E SRR (A) 48, 836, 921 A372, 162, 589
Operating profit (loss)
(\ e, | 5 (\ Al LEn
RERRIEIRERRR (A) 48, 836, 921 A372, 162, 589
Ordinary profit (loss)
A2 l/\ I > \// ;’\ =
éaﬁ@fﬁijﬁﬁjllizéﬂﬁfﬁhgﬁi (A) 48, 836, 921 A372, 162, 589
Profit (loss)
— BRI D S MRS AR O 4y Bl BE L — R
FNTLE S L AR SO (L) | |
Distribution of profit loss from partial
redemptions
HERIRe I E KEBE (D) 11,818, 773 53, 469, 494
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Surplus (deficit) at beginning of period
T &R X T KRB E R4
. . .. 42, 308, 20 =
Increase in surplus or decrease in deficit
BHEAMEFEITFE 5 RIS S IMEE T KB AT
DER
Increase in surplus or decrease in deficit 42, 308, 200
from additional subscriptions for period
14240 %8 B4 0 A
%J%i{ﬁ/.?‘i NI KB4 %bﬂ% _ o 626, 40 19, 694, 50
Decrease in surplus or increase in deficit
Y —EARA L D RIS S FE T RIB S
A
i . . . . 626, 400 =
Decrease in surplus or increase in deficit
from partial redemptions
YHEBIME RIS LE S RIS S UI KRB
A
IIES . _ . o - 49, 694, 500
Decrease in surplus or increase in deficit
from additional subscriptions for period
I\ S
]?ﬁgji 48, 868, 00 103, 064, 00
Dividends
144 I 84
MARREXBFARAS (A) 53, 469, 494 AA4T1, 451, 595
Surplus (deficit) at end of period

(3) [#Eizk]
(225t AR D FHHEICE 4 575D

1. G PEORMIEYE L USR5 BB (R REARRES:
T RIS |
B AR OFF R ETE A iRESR 78 B SRR

AR

SLYEMAR TR L TR Y 9,
G BBV CTPRIZE DO H OXRE AR S DI TR L TR0 £,
FOE HIEMETE L L TR Y £,

FOE HIEMETE L L TR Y £,

. AT pE S O R4 (2 BE 9 2 IO
JERREA

4. Z O

SRl ORI O E EICB W I —EORMERMEZHRA L TWAH 72, B 5]
REMHICL S T2GA, YHMENR R b H Y ET,

F7o. TUANAT 4 TEBICEAT 28NS, HETHLT I AT 4 TEEICBIT
24 BB E T3 R LOBETLARTH Y | S A KRN T U T 4 7T
FIOHHY A7 ORESERTHOTIED Y THA,

MM HER ORI, 2021 4F 9 A 8 HMDH 20224 3 4 THETER-T
B0 ET,

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

(e R B9 5 TERD)

AT
20214 9 H 7T HH

4]

1E 2022 ¢ 3 /1 7 HBUE

1. FEHMOKRBIZET 2ZMHED

2. FrEHIBOKRBIZBIT D 1 HEArY
1 0Y7- 0 i pESE

(100 [ 247~ v HliE pE#E)

Ttk 1. HEHEOKRBIZET D2ISHEDRE
5, 400, 000 T 10, 520, 000
2. BEEFCUEFFIRAIE 55 K06 5 1 HFE 10 510
ET HH
JEARDKIE 471, 451, 595 [
720 OWEFEDKE 3. HBEHMORHICRBITS 1 B2 OMEEOHHE
1, 009. 90 [ 1 O%7= 0 W& pEE 955. 19 [
(100, 990 ) (100 F124 7= v HliE pE4E) (95,519 )

(45 B ORI a3 R E B 5 1ERD)
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B 20214 3 H 8 H B 20214 9 H 8 H
B 20214 9A 7TH £ 20224E 3H TH
1. 5 Ei4 O3 1. e 4ozt
20214 3 H 8 H22H 20214 6 H THET 2021 9 H 8 HH 2021412 H THET
HH HH
A Y I S A A 1656 11 BT EAT A N2, 068 H
[BL7 7 > K OB SN R 4R B 20, 302, 087 [ [ 7 7 » R OB SIS ER B 51, 850, 680 [
53 B i P Sz 4 ¢ 10, 650 1 3 Bl R 74 ¢ 71,732 H
EEI e Ea ] D=A+B+C 20, 312, 081 [ IR e D=A+B+C 51, 920, 344
et E 2,092, 899 [ iy E 5,367, 169 [
15 %5 53 mT REAE F=D-E 18,219, 182 14 IS 225 53 i vl REAE F=D-E 46,553, 175 11
N 45 53 B 4 G 18, 088, 000 [ U 45 5 i 4 G 46, 256, 000 [
R (4 PR AR A N7 4) H=F-G 131,182 M U1 4 (5 i M 5T ) H=F~G 297, 175 14
HE I 3,230, 000 [ B~ 1 7,840, 000
100 [12472 0 53Hd 4 J=G6/1x100 560 4 100 [1472 0 Syhid 4 J=6/TX 100 590 1
2021 % 6 A 8 HMH 20214 9 THET 20214 12 H 8 A5 20224 3 A THET
HH HH
A Y A S A A AITTH BT EAT A A1, 450 H
[BL7 7 > R OB SN R 4R B 34,290,410 [ [~ 7 » R OB Y SIS ER B 65, 307, 964 [
53 B i F Sz 4 ¢ 131,182 [ 3 B R 74 ¢ 297, 175 1
EEI e Ry D=A+B+C 34, 420, 615 [ IR ] D=A+B+C 65, 603, 689 [
e E 3, 568, 883 1 B34 E 8, 206, 288 [1
28 53 i FTREAR F=D-E 30, 851, 732 1 N 4% 23 B wT REAR F=D-E 57,397, 401 [
IS 2 53 i 4 G 30, 780, 000 IS 2 53 i 4 G 56, 808, 000 [
U (3 Bl Y R ST 4) H=F-G 71,732 1 U1 4 (5 i HEA 57 ) H=F-G 589, 401
H% I 5, 400, 000 [ B~ 1 10, 520, 000 H
100 [12472 0 53 fd 4 J=G6/1x100 570 14 100 [12472 0 Syhid 4 J=G/TX 100 540 1
2. F DM 2. Ot M
ZOMBHO 5B 84,652 L, HGITRDIBHATHY £ ZOMBHD S H 1,084, 113 L, ESHARLHMTHY £
kR T
(&Fhps Sh 2 B4 % 7 50)
(1) 4B fhps in OARVLIZ B 2 HIH
AT EL Y]
B 20214 3 A 8 H H 20214 9 H 8 H
20214 9H 7TH £ 20224 3H 7H
L. AFlpE %9 2 BUE 5§ L. A fEhpE S 23 5 Uk 5

M7 72 R, WERREOEREENIET 2IEEE 258 [FL
ATHIZED DRI BEEFEFETH Y | (Rt ET 2 EH
DIARTFEHPE N, BIFESS O AEpE M s L THE & L
THEHTHZEZENELTEBY 7,

2. TS ONE K N OEFFENRD ) A2 2. BT S OWNE K N OEFFENCRD ) AL
W77 v RBMERET D ERBELOREIX, AR, TV N |FEE

T4 7B, 3= 0= EOEREEN CERER TH
nDET,

W77 v RMRAET DA MAEEOFEMIL, (FOMOHERD) O
2 AMMFEARRICTEH L TEY £,

INBiE, @FEEY 27 HBEEEY R 772 oY A
7 ERY A7 ROFEMEY 27 1IC& 58N TBY £,
M7 72 RiX, FrtMEILRT2EEOEBEE Y 27 DK
I, W NIRRT D AMERE & OZWEITHI Z L %
HigE LT, ZBTHBGIZFIAL TR £7,

3. ARG T ICER D U R 7 B ERAH 3. ARG T ICER D U R 7 BRI
Rt atic BT, ML L7 BRE U A7 EHICBT A EE [FRE

_6_
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DEBRT, RT 4 AOBERCER Y 27 OEETT
o TR F7,

OmitE ) A7 OEH

M ) A7 ICB LTk, BRI EORIZ HRE, /08T -4
R L., BB > T DB NEDEREZ1T/2>TEY £

B
ORHY A7 OE

EAY A2 7L T, BITERSIE oMk & B84
DIEMIEE - T & W R, AkBE L. SO REICR LR
A AHIIRE DB Z (T2 > TR £77,

OFEME ) A7 OE

GRENE U 2 7 1B LTI, MBI U CH I E ORI &
R L, RS &CMALREOEHZIT/R>CTBY 7,

(2) 4P o O BFAM 5512 P9~ 5 FIH

EIE: ]
2021 €8 9 7 7 HELE

X4
2022 € 3 J] 7 HELE

1. BEIRERE BAE, Reflfi e U740

B IR Lo @mphdn i 3RHI & LT~ TRl TR L
TWD T, SETIRER LA & el & 0BT H Y £
/\/o
2. Wi FE S

1. BRI A, Wefli 2 OE%8
Y

2. Wi FE S

B EE 2 IREA [/ £
(BEASFH TR D FHICH T R ISiEH LT
B0 FEI,
URA: 7 o R AT B
FUNRT 4 TEBNZHOWTIL, (FofoiEs) o 3
T UNRT 4 THEBIBEMRICTE#HK L TR £,
a—)b « B— D EEEHE N OV
INHOREITEMFCIRE SN ST, IRELEE LR
flLERILTWD Z LD, YEKEBMAELRE LTH
nEJ,
(B Y & OB T 5 1ERD)
(EE:] X 1
H 20214 3 H 8 H H 20214 97 8 H
%= 2021 4E 9H 7H  20224F 3 H TH
IR RS 7 Ot 4 B AR D AN IEARis 2 R LT, — K |[FIE
OB Gt & #7302 2 B Y 38 & OB 72 b TR0
720, SNEHIISWERA,
(Z D DER)
1 RO,
(EE:] X 1
H 20214 3 H 8 H H 20214 9 8 H
%= 20214E 9 H 7H  20224F 3 H TH
1 By T AKA 1, 640, 000, 000 [\ & JCA%EE 5, 400, 000, 000 [
1] Hh B INER E o ANKE 3, 850, 000, 000 F[HA 1B INER E TTAKH 5, 120, 000, 000 M
1) o — S R ST AR 90, 000, 000 F[HA 1 — S A ST AKH 0 M
2 FHAREAEFR
e E B H ML
EIE:] 4
\ H 20214 3B 8H H 20214 98 8H
M = 20214 9 H T H = 20224E 3 H T H
HBRIZE TR (1) HBEICE TR (1)
R A et R A | e 35, 116, 945 A 139, 553, 483
a7 35, 116, 945 139, 553, 483
3 T UNRT ¢ TESIEfR
T U NRT ¢ THE|OBFELE . Rl R OFHLE LS
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R (2021 4F 9 H 7 HHLTE) L (2022 4F 3 A 7 HEL(E)
o RS (M) g (1)
5% 14 e () FHm AL (1) 5% 1 4 el () FEMmRL (M)
i@ i@
M5 IS O Hs |
ZRR TS
Fed 5, 450, 556, 472 — 5,429, 491, 721 21,064,751 10, 050, 577, 243 —| 10,036,902, 774 13, 674, 469
K R 5, 450, 556, 472 — 5,429, 491, 721 21,064,751 10, 050, 577, 243 —| 10,036,902, 774 13, 674, 469
At 5, 450, 556, 472 — 5,429, 491, 721 21,064,751 10, 050, 577, 243 —| 10,036,902, 774 13, 674, 469

(1) Wil D 5E S ik
1 2B ARG

DFEFFE AL

OFtH

B W TR YRS OMER R SN TV LA EIZOWTIHUTO L D IZFHME L TE Y £7,
HIZBWTARTROZIER (UUT MN4iEZH] EWWET) OBREMHEOMMERRER N TWAES

F BRSBTS EME TR L T £,

@FH5

- 715

HIZIBWTY % A OBE SRS OMENRER SN TORWEEIE, UTOHEICE->TEY £7,
IS A 282 DR LRGP RER SN TV L HEIIE, Y H IR S ITWETER Z DO EE LY

HGOMEZ S LIZFHRE LV — 2N TR 7,

- R BICY A A DR MRS R ER SN TORVWERICIE, 4

%

FIZi BT WVIER S 40T 5 x5t

BHFAG OMEE AT Y £,

2)FHHE AL

T+
SR DCIRCN

B SRS OMMER TR SN TR WAMEICHOWTIE, FHEH ORBEEHSOMETITM L TRV £

O EEHNEA SN TVDE DTS NERA,

(4) [Ff)mlIAnER]

Fil

A FIE 2 A

(1) BE= (2022 4£ 3 A 7 HEAE)
FOUMEIH YD FH A,

(2) BRALIS O A fiRES (2022 4 3 7 A HILE)

(HA: )
Gt SNy i) Jr A A% fiE#
IR E (R FE A |H A CREREESAE 1 — 1 0FA T 8, 161, 022, 353 10, 015, 206, 631
RIES: VI ARF =T 7 R
VNG EZAIE ! 8, 161, 022, 353 10, 015, 206, 631
FE BT EE S 2 99. 7% 100. 0%
G 10, 015, 206, 631

(I D EERFE®

TRRESR, BERESR M OB B EREZ AR IS BT 2 SR ORI, Rz RR L TEY £,

(T 2) I3 /e &0 MARHIE O S PEIC /9 2 FoR, RO/ NEHRIO BB HT 2 R TH Y £
2 T UNT 4 TG R OBET RG] OFKIFE L Ol O R PR

MR ICB T

DURFHE LTHRBL WD DEKE L TBY £7,
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