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Fund Management
1. 20224 7 HWIOEARM (20214 7H 9 H~20224 7H 8 H)
Management Status for Year ended July 2022 (from July 9, 2021 to July 8, 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 FERK L BHH MR L el MR L
Amount ratio Amount ratio Amount ratio
"M % BAH % BAoH %
JPY mil. % JPY mil. % JPY mil. %
2022 £ 7 A #j 0 (0.0) 12,464 (100.0) 12,464 (100.0)
FY ended Jul. 2022
2021 4E 7 A #j 0 (0.0) 7,695 (100.0) 7,695 (100.0)

FY ended Jul. 2021
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(2) WE - FER IR (T AR EHEO)
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 Th Th
‘000 units ‘000 units ‘000 units ‘000 units
2022 £ 7 A #j 1, 520 1, 040 460 2, 100
FY ended Jul. 2022
2021 £ 7 A #) 1, 130 870 480 1, 520
FY ended Jul. 2021
(3) FE¥EqAE
Net Asset Value
1112 Y HAEqAH
Mg e Alk AL (Q/HFHEMMARRATE OF) X 1)
Total Assets| Liabilities | Net Assets Net Asset Value per 1 unit
(@) (@) (OIORO))) ((®/No. of Issued Units at End of Fiscal
Period) X 1)
Epals Epals Epals !
JPY mil. JPY mil. JPY mil. JPY]
2022 £ 7 A #j 13, 367 902 12, 464 5, 933
FY ended Jul. 2022
2021 £ 7 A #j 8, 047 352 7, 695 5, 060
FY ended Jul. 2021
(4) i
Dividend Payment
1 149 55fd4
Dividend per 1 unit
!
JPY]
2022 4 7 AHA 0
FY ended Jul. 2022
2021 €£ 7 A HA 0
FY ended Jul. 2021
2. BEFHOLE

Change in Accounting Policies

O KFHEEFEOBEIC E I AR

Changes accompanying revision to accounting standards, etc

@ QLS OEE

Changes other than those in D

PN

No
i

PN

No



I M%sE3% Financial Statements

(1) [EfExIZ] Balance Sheet
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(HAL : M) (Unit : JPY)

%14 )
(2021 % 7 H 8 HHME)
14th Fiscal Year
As of July 8, 2021

%5 15 ]
(2022 4£ 7 H 8 HIIAE)
15th Fiscal Year
As of July 8, 2022

4%H Amount

4%H Amount

EREDTR

Assets

)& PE

Current assets

THA
Deposits

1, 183, 900, 079

a—)b e m—
Call loans

1, 310, 820, 691

1, 008, 650, 497

R P i A B

Revaluation of derivatives

67, 313, 397

412, 242, 381

BLSEI S [ E
Securities purchased under resale
agreements

4,600, 000, 000

8, 300, 000, 000

Z DAL L

Other accrued revenue

55, 950

ZANFREREML

Margin deposits

2,069, 721, 524

2,462, 275, 620

B & PE A EE

Total current assets

8, 047, 855, 612

13, 367, 124, 527

piE A E

Total assets

8, 047, 855, 612

13, 367, 124, 527

Al
Liabilities

VB A
Current liabilities

R P i At D

Revaluation of derivatives

331, 684, 711

871, 024, 826

KA FEE B

Trustee fees payable

2,000, 853

3,114, 579

RANZFEE W

Investment trust management fees payable

18, 007, 604

28,031, 154

RALFI B,

Accrued interest expenses

982

178

Z DAL

Other accrued expenses

391, 559

609, 084

mEAE AT
Total current liabilities

352, 085, 711

902, 779, 821

At et

Total liabilities

352, 085, 711

902, 779, 821

LS E DER

Net assets

TEARAE

(1328) 2022 4£ 7 A hEEE
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Principal and other

JoA

Principal

3, 875, 400, 984

5, 353, 240, 984

Tl 4
Surplus

HWIRFI AT REE (A)
Surplus (deficit) at end of period

3, 820, 368, 917

7,111, 103, 722

AR 7, 695, 769, 901 12, 464, 344, 704
Total principal and other ’ ’ ’ ’ ’ ’
SR S AN
?Ef§f£;1:+assets 7,695, 769, 901 12, 464, 344, 706
A E A

Total liabilities and net assets

8, 047, 855, 612

13, 367, 124, 527

(2) [BEKORES4HHE] Statement of Income and Retained Earnings

(HAL : M) (Unit : JPY)

55 14 #

H 20204 7H 9H
£ 20214 7H 8H
14th Fiscal Year
From July 9, 2020
to July 8, 2021

5 15 #

H 20214 7H 9H
£ 20224 7TH 8H
15th Fiscal Year
From July 9, 2021
to July 8, 2022

&%H Amount

&%H Amount

(ZE L&

Operating revenue

S HALE,

Interest income

A3, 589, 686

A\b, 836, 36

URAERS dh G | S R A

Profit and loss on dealing of derivatives

A181, 294, 811

/668, 644, 638

PETIY
2% ?_‘E?Eﬁ% _ 272, 360, 117 2, 330, 595, 559
Foreign exchange gains or losses
Z DAt LE 1 870. 714
Other revenue
s o A2
E§§€HYEE[3D+, 87,475, 620 1, 656, 985, 275
Total operating revenue
R
Operating expenses
1E
LA 308, 133 267, 779
Interest expenses
=2
AL 3, 778, 897 5,490, 78
Trustee fees
ZeAtH 34, 009, 918 49, 416, 92
Investment trust management fees
T O 3, 469, 702 3, 794, 991
Other expenses
ap Az
ES%Q%gFﬁ[jD+, 41, 566, 650 58,970, 470
Total operating expenses
O R
HORREE T E SRR (A) 45, 908, 97() 1, 598, 014, 805
Operating profit (loss)
(\ e, | 5 (\ Al LEn
éiﬁ?*Ji§:ZLif§ﬁ%%39% (&) 45,908, 970 1, 598, 014, 805
Ordinary profit (loss)
A7z l/\ I > \// ;’\ =
LR 2 S S ER (A) 45, 908, 970 1, 598, 014, 805

Profit (loss)

—EBAERICAE O 4 IR AR 2 RH oD Sy Bl RE U —FB AR

(1328) 2022 4£ 7 A hEEE
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FNTLE S YR RSO S B (A)
Distribution of profit loss from partial
redemptions
| A R N
FERREUIR EXRE (L) . 2, 857, 729, 947 3, 820, 368, 917
Surplus (deficit) at beginning of period
| A B4 %8
RASHNMBAX I ASBI @ - 2, 202, 970, 00 2, 975, 300, 00
Increase in surplus or decrease in deficit
YHIBANE FEIZ A D RIS BN I3 R B4T
Y
i . . .. 2,202,970, 000 2,975, 300, 000
Increase in surplus or decrease in deficit
from additional subscriptions for period
14341858 B4t A
RIRGBS XA - 1, 286, 240, 00 1, 282, 580, 00
Decrease in surplus or increase in deficit
YA —SRARAIT AL 5 RSSO B T R IR A0
PIEE
. . . .. 1, 286, 240, 000 1, 282, 580, 000
Decrease in surplus or increase in deficit
from partial redemptions
S ] ]
Dividends
154 1 84
FARRREXTPRR AR (L) 3, 820, 368, 917 7,111, 103, 722
Surplus (deficit) at end of period

(3) [mEFt#]

(EERE TR D BT 5 3R

1. P O FTAI HLYE R OVGTEAI s (S B |

SHELRICEY 9 BEEO A O X7 HEE T O R 5 15 FAE B UL AR TR
LCHY £,

2 BT AIER |

GHE I3 T TR OZIE B OXEREZ SARS O ME TG L Tl 0 3,

2 AMEHEERE « A OARFEE~OWEFEVIEIC B T DM E - ABOMREIZ, FHIE LT, baREICBT 5

B E e IR B O E R TCEHMSOMEIC L > TRHAE L TR0 £7,
3. B - AR OFE EAAE JRAE RS o 1 | SR AR
FE HIEMETE L L TR Y £,
R AR

EHREECTH EL TR £9,

4, A S O RHIAE 1 B 5 FIHEOME AR S ORI OB EICR O TE—EDORHRSRMEEZRA L T\ H e, B 5]
SERE REUFICL ST GE, YHMENE R Z bV ET,

F7o. TUAT 4 TEBICEAT 2SI, HETHLT IAT ¢ TEEICRIT

24 BB E T3 R LOBETLARTH Y | S A KRN T U T 4 7T

SIOMHI A7 OREZEZRTHLOTIEIHY FHA,

5. % 0fh Bl SE |

BUEIE | ORFHLEZ W TIE, TEpa o B+ 2 255 (hERFIEER T

2 FAE204E3 A 10 B) OBEICE>TEY £,

G A

YT 7y ORI, FEROBEICE D, 20214 7H 9 B D 2022 4F 7

H 8HETLER-oTEY ET,

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

(e R B9 5 TERD)

514 # %515 #
2021 4F 7 H 8 HEIfE 20224 7 H 8 HEE
1. FEHBOKRBICET DZRMEORE 1. FHEHBORBICET 5ZIHEDORE
1, 520, 958 1 2, 100, 958 T
2. HEUBOKRBICBT D 1 B2 OFEEDSE 2. HEYWEOKRBICBITS 1 BALY 720 OGO
1 1347 Y S e 5, 060 1] 113472 0 g e 5,933 11
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(2 M ORI @Rt HEFIC B9 2 15D

%14 %15
H 20204=7H 9H H 20214 7H 9H
£ 2021 7H 8H % 2022 7TH 8H
1. 53 Ee O IR 1. OB
HH HH

I 2 Y AR AR A A3, 897,819 1 EP LR A A5, 233,425 1
)y Bl MGt R ST 4 B A\808, 727, 549 [ oy B YER R 74 B 853, 883, 885 [
IR E e ] C=A+B N\812, 625, 368 11 R E AT e C=A+B A859,117, 310 1
e D 41, 258, 517 |1 it 2 D 58, 702, 691 [
X 4% 53 B 7T REH E=C-D 0 LN 4% 53 B wT REAR E=C-D 0
IS 24 53 i 4 F 0H IS 2 53 i 4 F 0H
IR (53 Bl MER B ST 4) G=E-F A853, 883, 885 M R 4 (53 B MG R ST 4) G=E-F A917, 820,001 H
B4 H 1,520,958 A %% H 2,100, 958 [
L 124720 SyBd4: I=F/H 0 1 H72 0 ke 1=F/H 0

(&mbpa sl B3 A 7R
(1) P di OIRPUU B3 5 9711

5514 B 5515 HA
H 20204 7H 9H H 20214 7H 9H
% 20214 7H 8H % 20224 7TH 8H
1. ARPE SR 2 B 5 8 1. ARPE SR 2 B 5 8

M7 72 R, WERREOEREENIET 2IEEE 258 [FL
ATHIZED DRI BEEFEFETH Y | (Rt ET 2 EH
DOIEARFFEHIPE N, BIFESS O AEFE MK L THE & L
THEHTHZEEZENELTEBY 7,

2. TS OWNE K T OEFFENRD ) AL 2. TS ONE K N OEFFENRD ) A2
YT RBMEET D&M OMEIL, T U AT 4 7l |FE

gl a—b - B = EOEBEHROEBETB TH Y 7,
IRBIE, M OEE ) 27 SFEEN 2 AEEE)
VR 7 LMY 27 ERY A7 ROVEEEY 2712
HINTEY ET,

M7y Rk, BrEMEICE T 2 BEONEMN/2EHICET
L2 EEAME LT, BERIEHEBI 272> TR 9, 4
%7 U NT ¢ TEENE, RE LT A REMEITR DAL E Y
A7 EHLTEY £7,

BT 7 R, BHEMEICBTAEEDNET I AR —TU %
— DO, WONEEMEICET 2 EEEEDOZIEEIT O
TEEHMELT, ABETHEGIZFAL T 7.

3. BT ICER D U A 7 B BRATH 3. &P S ICER D U A 7 B BRAH
Rt SticBW T, M L7 BRE Y A7 EHICBT 2 EE [FE

DEBRT, RT 4 AOBERNER Y X7 OEEETT
o TEY ET,

Ofith U A7 OEL

Hith U A7 I LTI, BERSSEORILE W, o8-t
2 L, EFHHIZIH > TWENEOEHET/2>TEY E
ED
O Y A7 OEH

(EHY A 7B LT, BITIRCBE e o Mgk & B4
BIEHIE - 30T 2 R, Mkt L. A E OB RIS U
IR EDEB AT > THB Y £9,
OFEIE Y 2 7 DR

GRENE U A 7 (B LT, MBI U SRt ok &
R L, B | Etk AL REDOER AT /o> THB 0 7,
(2) & Fhps fn ORI B3 5 FIR

5514 B 5515 HA
2021 4 7 H 8 HEE 2022 4F 7 H 8 HELE
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1. SfERTERRE BEA, Rl OVERE 1. SfEcTERREE BEA, R K& OVERE
EERT IR EOSRPE TRl E UTT TR CRMI L | R

TWAT, BERIRES LRI OEFIIH Y 1

Ho
2. Wl OFE Ik 2. Wl ORE Ik
URZE R o AT D A4

FUNRT 4 TWBNZHOW T, (FofoiEid) o 3
TUNRT 4 THRBIBRICEHE L TBY £7

)b - b= RO SR R NS

I HOR EITEYIF T I AT, IREMEEILRE
LTI TS Z Enh, YEEBMAALRMIE LTH

UES
(BhE Y HE L oW 23 5 ERD)
5514 B 5515 HA
H 20204 7H 9H H 20214 7H 9H
¥ 20214 7TH 8H % 20224 7TH 8H

MRS € DM S FEIG AR D N IEflikk 2 B LT, —#% (A4
DERGI S & 570 2 PR 58 & OB 3T b Tnn
7. EFHITII SV EE A,

(ZDfDERD)
1 JEAROKH)
14 41 515 Hi

H 20204 7 H 9 H H 20214 7H 9 H

T 20214E 7H 8H T 20224 7H 8H
B TR 2, 881, 680, 984 M & ST AKH 3, 875, 400, 984 [
H BN ER B ST AR 2, 216, 760, 000 FI[HH 1B INER & JLAEH 2, 649, 920, 000 [
(1] — S R e AR 1, 223, 040, 000 | — AT A TEAS KR 1, 172, 080, 000 M

2 AflFEZBE LR
HLHIETH Y A,

3 T UNT ¢ 7 H | BR
T UNRT ¢ TG ORKIFE, Wil X ORI

%514 (2021 4F 7 A 8 HEBILE) 5 15 1 (2022 4% 7 A 8 A BIAE)
o RS (M) g (1)
5% 14 e () FHmELE (1) 5% 1 4 el () FEMmRLE (M)
i@ i@
s s |
P i e S |
¢ 8,011, 940, 098 — 7,692, 062,014  A319,878,084 13,297, 962, 881 —|  12,426,938,055  A8T71,024, 826
45 | LA o His |
ZRR TR
U 6, 225, 288, 000 — 6, 280, 794, 770 55,506, 770] 9, 742, 248, 740 —| 10,154,491, 121 412, 242, 381
kR 6, 225, 288, 000) - 6, 280, 794, 770 55,506, 770 9, 742, 248, 740 —| 10, 154,491, 121 412, 242, 381
et — - - A\264, 371, 314 - — - 458, 782, 445
() Wl O% EFHIE
1 5eis |

SMESEELE 12D\ T

M OFHEIZ IV TIE, FHREBIZEY 5 2B HOER DG FTORE T 2GR B I RS CHAE L Tk
h %9,

2 2RI
DFHE BIZB W TR S OMEPER SN TV DHEIZOWTIILLTO L S ICFHEL TH Y £7,

_7_
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OFHFEBIZBWTABRTHOZIER (LLF T4EA] EWNET) OXMERLEMHGOMERER IN TV LIHE

L YEAB TR LREMETRME L Tl £,

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

C R RIS H 2 B2 D MBS RER SN T L HAIC
HSHOMEZ S LICFHE L2 — FE2AWTBY 7,

. HE% A IS bWV RITTR O OXTHE D

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

FHRMRGOMEEZ VT Y 7,

2) FHE B IS BR SRS OME R S TOZRWAMEIZ OV T,
R

K TG Ty VRFHPEH SN TN HDIE TSV EE A,

(4) [Ff)mlIAnE]

1 AGREAAME
(1) BE= (2022 45 7 A 8 HEILE)
FOUMEIHITIH Y FH A,

(@) BRALS DA filiEES: (2022 4 7 A 8 HELE)
A EEIH Y AL,

F2 T IUNT 4 THE R OERET R | DT KA K ORI ORI 3=
MBEHRICBITAERFEE LTEHRL WA Z0EKELTEY £9,

R H OBEARS OPE TR L TR Y £
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