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Fund Management
1. 2022 45 A#iOEARI (2021 4 5 A 21 H~2022 4 5 H 20 A)
Management Status for Year ended May 2022 (from May 21, 2021 to May 20, 2022)
(1) BPENR (B 7 AR O
Assets (fractions of less than JPY mil. shall be rounded down)
\ e Bl - A - ZOMOEE - .
o0 . p CIG
FERGEE R ) BFF (Mg )

Cash/Deposits/Other Assets

(excluding liabilities) Total (Net Assets)

Primary Invested Assets

BHE TR L &HA MR L el MR L
Amount ratio Amount ratio Amount ratio
"M % BAH % BAoH %
JPY mil. % JPY mil. % JPY mil. %
2022 £ 5 A #j 0 (0.0) 450,910 (100.0) 450,910 (100.0)
FY ended May. 2022
2021 4 5 A #j 0 (0.0) 373,486 (100.0) 373,486 (100.0)

FY ended May. 2021
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(F PR EE )

(2) BE - MRFFER

Creation and Redemption

(fractions of less than one thousand units shall be rounded down)
AFH R IR EREUlILER
FATH N s A %R FATH N4
No. of Issued Units N fnz its Created No. of Units No. of Issued Units
at End of Previous o0 ?é)f cate Redeemed at End of Fiscal
Fiscal Period (®) Period
@ (OREOR®)
T T T T
‘000 units ‘000 units ‘000 units ‘000 units
2022 £ 5 A #j 24, 860 87, 640 79, 060 33, 440
FY ended May. 2022
2021 £ 5 A #j 24, 680 88, 540 113, 040, 24, 860
FY ended May. 2021
(3) FE¥EqAE
Net Asset Value
100 1134 V) HEHAEfIAR
Mg e Alk AL (/S FHEMIRMAFATHE 0 E0 X 100)
Total Assets| Liabilities | Net Assets Net Asset Value per 100 units
(@) (@) (OIORO))) ((®/No. of Issued Units at End of Fiscal
Period) X 100)
Epals Epals Epals !
JPY mil. JPY mil. JPY mil. JPY|
2022 £ 5 A #j 460, 031 9, 120, 450, 910 1, 348, 418]
FY ended May. 2022
2021 £ 5 A #j 401, 092 27, 606 373, 486 1, 502, 360
FY ended May. 2021
(4) i
Dividend Payment
100 F124 v 5B
Dividend per 100 units
!
JPY|
2022 4 5 A 0
FY ended May. 2022
2021 4£ 5 A HA 0
FY ended May. 2021
2. KEFHOER

Change in Accounting Policies

O SFHEEFEOWIRICH I LR

Changes accompanying revision to accounting standards, etc

No
@ OLsSDER

Fii 3

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

(1) [EfExIZ] Balance Sheet

(HAL : M) (Unit : JPY)

%9
(2021 4F 5 H 20 HEI(E)
9th Fiscal Year
As of May 20, 2021

%10 #]
(2022 4F 5 H 20 HEIME)
10th Fiscal Year
As of May 20, 2022

4%H Amount

4%H Amount

EREDTR

Assets

)& PE

Current assets

a—)b e =
Call loans

320, 977, 451, 48]

359, 140, 549, 871

JRZAE P A B

Revaluation of derivatives

1, 009, 649, 533

33, 965, 825, 605

ERION

Accounts receivable — other

616, 564, 98

FEALRFEREAL S

Margin deposits

79, 105, 781, 172

66, 308, 766, 084

RENE PE AR

Total current assets

401, 092, 882, 186

460, 031, 706, 54

i it

Total assets

401, 092, 882, 186

460, 031, 706, 54

AIEDHS
Liabilities

VB A
Current liabilities

R P i A B

Revaluation of derivatives

17,911, 775, 005

2,434, 006, 263

AADFRAI A
Redemption payable

8, 638, 044, 400

4,710, 466, 800

ARALSZREA

Trustee fees payable

62, 728, 122

117, 669, 271

AALZEREAE

Investment trust management fees payable

940, 921, 776

1, 765, 038, 98

ARALFILE.

Accrued interest expenses

255, 374

121, 517

Z DAL E

Other accrued expenses

52,527,616

93, 509, 926

mEhAE A
Total current liabilities

27,606, 252, 293

9, 120, 812, 757]

AfEAFE
Total liabilities

27,606, 252, 293

9, 120, 812, 757]

I PE D

Net assets

TR
Principal and other

JoA

Principal

54, 082, 930, 000

72,748, 720, 000

(1570) 2022 4F- 5 H# hEsElE
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T4
Surplus

HWIRRI A IR RESA (A)
Surplus (deficit) at end of period

319, 403, 699, 893

378, 162, 173, 783

AN
;Efif?;lincipal and other 373, 486, 629, 893 450, 910, 893, 783
YR BE N2
iﬁf§§§;1z+assets 373, 486, 629, 893 450, 910, 893, 783
AEMEE AR

Total liabilities and net assets

401, 092, 882, 186

460, 031, 706, 54

(2) [BEKOFESEEHHEE] Statement of Income and Retained Earnings

(HAL : M) (Unit : JPY)

%59 Wi
H 20204 5 H 21 H
20214 5H 20 H
9th Fiscal Year
From May 21, 2020
to May 20, 2021

%510 1
H 20214 5H21H
B 20224 5H20H
10th Fiscal Year
From May 21, 2021
to May 20, 2022

4%H Amount

4%H Amount

(ZE L&

Operating revenue

URAERS dh G | S R A

Profit and loss on dealing of derivatives

159, 376, 450, 959

26,273,016, 715

HENIEAE

Total operating revenue

159, 376, 450, 959

26,273,016, 715

CES -G

Operating expenses

KALFILE,

Interest expenses

56, 507, 477

73,994, 589

S REA

Trustee fees

127, 278, 453

218, 432, 319

ZREAE W

Investment trust management fees

1,909, 176, 691

3,276, 484, 605

DA

Other expenses

102, 660, 811

178, 899, 312

HEEM AR

Total operating expenses

2, 195, 623, 432

3,747, 810, 825

HHEMEUTEEREL (D)
Operating profit (loss)

157, 180, 827, 527]

22,525, 205, 890

REFIE IR EEL (A)
Ordinary profit (loss)

157, 180, 827, 527]

22,525, 205, 890

MRS OIS HIRE L (A)
Profit (loss)

157, 180, 827, 527]

22,525, 205, 890

— BRI AE O Y MR AR R 0O Sy B AR ST — R
RN O Y HIMEHE LS O 0EE (D)
Distribution of profit loss from partial
redemptions

HERIAS I E REE (A)
Surplus (deficit) at beginning of period

294, 006, 327, 764

319, 403, 699, 893

Rl IEIER T R B
Increase in surplus or decrease in deficit

917, 659, 240, 400

1, 075, 535, 246, 400

LHLBIMME LIS O RIS IESUI AR A
VER

917, 659, 240, 400

1, 075, 535, 246, 400

(1570) 2022 4F- 5 H# hEsElE
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Increase in surplus or decrease in deficit
from additional subscriptions for period

TR AR RS 3 R AR e IR

. . . . 1, 049, 442, 695, 800)
Decrease in surplus or increase in deficit

1, 039, 301, 978, 400

M — AR © IR IR ST R AR
piIE:E

Decrease in surplus or increase in deficit
from partial redemptions

1, 049, 442, 695, 80 1, 039, 301, 978, 40

Syl
Dividends

BRI A& SUTHIR KB e (D)

319, 403, 699, 893
Surplus (deficit) at end of period

378, 162, 173, 783

(3) [mEie#]

(BB R FHTEHNIAR 5 FIHIZE 4 HER)

1. JE A PE O REAM A E Je ORI 715 [PE IS |

5B DRERT DEHE B OFERMEEZ N TBY £7,

VRESGERTY VG 5ok

FIE A EETE EL TR £,

3. Ak i D AT 55 2 B 2 SR O A RS D R DR E IR W T —E ORISR S 2R L T\ 5720, B2 5]

2. B - AR OFE BEETE

SEREA REUFICL ST GE, YHMENE RV ET,
T, TIUAT 4 TRBNCET 20 E L, HETHLT I AT o TBENCET
54 BB ETIRIR LOBETLATH Y . UESHEA KN T U T 4« T
SIOMGBI A7 OREZERTHLOTIEIHY FHA,
4. %0 Y77y ROFEMRIT, BB E Y, 2021 42 5 A 21 H2vD 2022 4F

b H20 HETLER-TEYET,

(HEARRE Lo RV IZBET 215D
U FEHIIH Y FHA,

(BRI B3 5 1EED)

%59
2021 €€ 5 J] 20 HBifE

510 1}
2022 € 5 J] 20 HEfE

1. FAEHMOKRBIZE T 22 8HOREK 1. FHHEHMOERBIZET 22 EHEOREL
24,860, 000 1 33,440,000 1
2. BHEHIMOKRICHIT S 1 BARS 2 ) OMEREORE (2. HEHIMOKAICHT B 1AL D QMR EOH
1 0% 7= 0 Wi e 15, 023. 60 1 1172 0 W EA 13,484.18 [1
(100 1124 7= v i PEAH) (1, 502, 360 ) (100 1124 7= v i FEAH) (1,348, 418 1)
(4% B ORIt EEIT BT 2 15D
559 %10 #
B 2020 4F 5 H 21 H B 2021 4F 5 H 21 H
2 2021 4 5 A 20 H £ 20224 5 4 20 H
1. ol OBk 1. ofidd: O FiEkE
HH HH
EpEENE | A A\56, 507, 477 [ Epi[EEIEsY A A\T3,994, 589 [
53 B i F Sz 4 B A\23, 310, 456, 326 (53 B HE i P S 4 B 25, 506, 079, 758
i 24 5 2 A 4 C=A+B Zx23,366,963,8£2 i 24 S5 2 A C=A+B zx25,580,074,3zj
2 D 2,139,115,955£2 % 2 D 3,673, 816, 236 ;
N 2% 53 i mT REAH E=C-D 0 [ N4 4 i AT REH E=C-D oM
N 25 3 i 4 F 0M U 22k 70 i 4 F oM
R (4 B AR A N7 4) G=E-F A\25, 506, 079, 758 U1 4 (5 i HEA 57 42) G=E-F 29, 253, 890, 583
BP~4 i Mﬁ%ﬂm: mE 4 H 3&%&wo§
100 4720 S3fid4: 1=F/HX 100 0H 100 272 V) 4yEd 4 1=F/HX 100 0M
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(GmhpE S B3 2 1EED)
(1) S fps dn ORI B3 5 S5

559 1 55 10 1
H 2020 4F 5 A 21 H M 20214 5 A 21 H
% 20214 5 5 20 A % 20224 5 H 20 A
L. Ak i (259 2 B 7t L. Ak b (%9 2 B 7t

L7 7 Rt BEEIEEOEEEANCET 2 IEEE 2 4558 A
4IHIZED DIEFHRERETETH Y ., BENFICHET 5EH
DOIARTFEHPE N, B IFESS O AEFE M3 L THE & L
CTEMATHZLEHMELTEBY £1,

0. GRhPE S ONE M E OERREGICRD U R 0. GRhPE T ONE M E OERREGIICRD U R
W7 RBMEET D&M OMEIX, T U AT 0 7 |FE

gl a—b - B = EOEBEHLROEBEB TH Y 7,
IIHIE, REAEBNY R SFIEENY XV e EOTHSY R
7 ERY R ROWREMEY 2712868 THBY £,
M7y Rk, BrEMEICE T 2 BEONEMN/EHICE T
HZEHEAME LT, HMEEEWEG| 217> TR £,
WEET U ANT 0 TEBIE, R E T DRRMMR S 4R B ik

EE)Y A7 2L TEY T,
3. GRLFE SR D U R 7 B 3. GRLFE SR D U R 7 A ERARH

LRt SticBW T, M L7 BRE U A7 EHICBT 2 EE [FE
DEBRT, RT 4= AOBERCER Y X7 OEEETT
o TRY FI,

Ofith U A7 OEB

Hith U A7 I L Cid, BERSSEORILE W, o8-t
B L., BB > T DA NEOEREZ1T/2>TEY £
B
O Y A7 OEH

EHY A 7B LT, BITIRCBE e Mgk & B4
DIEMIEE - T & W R, AkBE L. S oEREICR LR
IR EDEB AT > TRB Y £9,
OFEIE Y 2 7 DFHR

GRENE U A 7 (B LTI, MBI Ui ok &
e L, B &CHMALREDEHZIT/>CBY 7,

(2) =P ah ORFLSE B9 5 HIH

%59 1 7 10 14
2021 4F 5 A 20 ABUE 2022 4F 5 H 20 ABUE
1. BRI IREREE A, e B 084 1. BRI IREREE A, e B 084

SRR EoS@pE IRl & LTI TRMECRMEL | [FZA
TWNDH7w, B R B4E & Wil & OZE5ITH 0 £
oo
2. RHlOREHE 2. Bl OREHE
URA= P S R AT Gibs

FUNRT 4 TWEBNZHOWTIE, (FofoiEid) o 3
TURT 4 THRBIBRICEE L TBY £7,

a—)b 0D SRS K DNV SR E TS

I HOR EITEYIF T SN AT, IREMAEILRE

&AL TS Z LD, YELIREMAEZ FHE & L TR

DET,
(BhE Y HE L oW 23 5 ERD)
%9 4 510 4
H 20204E 5 H 21 H H 20214 5 H 21 H
% 2021 4E 5 20 H I 20224E 5 H 20 H

TR 7 O fth 4 LA AR B AT e flifs 2 R LT, —i% [k
DRIl b B 5 B S & BB AT bh T
720, BUFEHITISSWERA,

(FDfhoE:)

1 TAOBE

| %9 1 510 491
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H 20204 5 H 21 A
F 20214F 5 H20H

H 20214 5 H 21 H
F 20224F 5 H20H

B e ARE
01 B N RS AE ST AR
1] — BB AR ST A

107, 382, 680, 000 [
192, 618, 770, 000 [
245, 918, 520, 000

B e ARE
01 B INER AE ST AR
1] — ER AR ST AR

54, 082, 930, 000 [
190, 660, 820, 000 [
171, 995, 030, 000 [

2 A fliEEsRBEAR
M EHITID Y EH A,

3 T UAT ¢ THGIBAR

T URT ¢ TG OFFIEE, Wl e O AR

259 1 (2021 45 5 A 20 A HLLE) %510 1 (2022 4= 5 H 20 A BAE)
o Bo%ass (1) BokEE (1)
5% 1 4 e (1) FHIHERE (1) 51 1 4 e (F9) PR (F)
i@ @
neEZaiel
BRSO |
g 770, 490, 775, 172 —| 753,598, 520, 000] A16,902,125,472| 861, 124, 124, 088 —| 892,672,420,000 31,531,819, 342
ARt 770, 490, 775, 172 —| 753,598, 520, 000] A16,902,125,472| 861, 124, 124, 088 —| 892,672,420,000 31,531,819, 342
(&) Wl O%HEHIE
1 5y |

ENEHIE 2T

T OBV TIE, BEIFTOERT S

FHEAOERMEEEZHWTEY £7,

KEFLHGI Ty VRFHPEH ST HDIE TSV EE A,

(4) [KEmHE]

B AMEESR IR
(1) B (2022 45 5 A 20 HHI(E)
U FEHIIH Y FHA,

(2) kLA O B MhEES: (2022 42 5 A 20 A EAE)

FUFHIIDH Y A,

H2 T UNT 4 TG R OBET RG] OFKIE L Ol O KPR
MEBSRERICIST D IERISHE LCRB L T D72 nBiE L TR Y £
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