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I T72FOERRKR
I Fund Management

1. 2022 4F 7 AAOERKI (2022 4-1 A 9 H~20224F7 H 8 H)
1. Management Status for Year ended July 2022 (January 9, 2022 — July 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 427 HHA 10, 270 (100. 4) A40 (AO. 4) 10, 230 (100.0)
FY ended Jul. 2022
2022 £ 1 AHA 9, 583 (99.7) 26 ( 0.3 9,610 (100. 0)
FY ended Jan. 2022




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

RF BRI AR T 3k RE 3 AR 4K Y E PRI R T D4
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
(©) (©) (®) (OLORE)
TH TH TH TH
‘000 units ‘000 units ‘000 units ‘000 units
2022 %7 A 4, 249 4, 108 3,517 4, 840
FY ended Jul. 2022
2022 1 A1 4,324 2,008 2,083 4,249
FY ended Jan. 2022
(3) ALUEfiga
(3) Net Asset Value
ME PE =l HUEPE 1 12472 0 FEUE(ER
Total Assets Liabilities Net Assets N PEN ¥
=R Wi X1
(@) (@) @D—0O)) (3 iﬁ%ﬁ AR TH i&) )
et Asset Value per 1 unit
((®/No. of Issued Units at End of Fiscal Period)x1)
EpE EpE EpE M
JPY mil. JPY mil. JPY mil. JPY
2022 7 A#A 10, 304 74 10, 230 2,113.4
FY ended Jul. 2022
2022 41 AH#A 9, 727 117 9,610 2,261.7
FY ended Jan. 2022
(4) s
(4) Dividend Payment
1 %720 554
Dividend per 1 unit
M
JPY
2022 7 A#A 13
FY ended Jul. 2022
2022 41 AH#A 23
FY ended Jan. 2022
() Bl Joe H AL 72 0 D%
* Dividend per Trading Unit
2. SEtEtOZEH
2. Change in Accounting Policies
O SFHEEEOWEICEY AR
(D Changes accompanying revision to accounting standards, etc. No
@ QLSO
@ Changes other than those in D No



I WM##EEY% Financial Statements

(1) SfExtiE#% Balance Sheet

ATy s 2Ty FAEK2 25 (=) (1578) 2022 4F 7 HWIRFEE

(BA7: ) (Unit: JPY)

%18 #
20224 1 A 8 HELFE
18" Fiscal Year
As of Jan. 8, 2022

%19 #
20224 7 H 8 HELE
19" Fiscal Year
As of Jul. 8, 2022

HREDES Assets
VREIEPE Current assets
a—) b« m—2 Call loans
#3\ Stocks
IRAEPE LAEMEYE Derivative evaluation

account
KUV A4 Accounts receivable
RUNEL Y4 Accrued dividend receivable
Bii¥A4> Advance payments
MENE FESFT Total current assets
BREAEE Total assets
AfEDH Liabilities
EVAME Current liabilities
IRAEPE SR E Derivative evaluation

account

KINV L 557 B4 Unpaid dividends
RILNZZAE I Trustee fee payable
RALNEFLE N Investment trust

management fee payable
REAFIE. Accrued interest expenses
F Ot REE A Other accrued expenses
MENAE S FE Total current liabilities
FfEAFE Total liabilities
PEPEDES Net assets
JeA%E Principal and other
JEA Principal
F434: Surplus

IR A4 T HIR KB4 (D)
Surplus (deficit) at end of period

(S ECUE(EFENTL4>)  Reserve for
distribution

TS FE Total principal and other
WG PEAEE Total net assets

AEMEEAEE Total liabilities and net
assets

32,109, 775
9, 583, 894, 000

98, 355, 600
13, 018, 650
189, 000

24, 024, 362
10, 270, 927, 640

102, 620

560
9, 573, 600
89, 500

9, 727, 567, 025

10, 304, 718, 282

9, 727, 567, 025

10, 304, 718, 282

235, 980 104, 160

97, 731, 140 62, 927, 150
2,571, 687 1, 695, 898
11, 894, 345 7,843,795
2 2

4,833, 870 1,888, 176
117, 267, 024 74, 459, 181
117, 267, 024 74,459, 181

4, 249, 180, 000

5,361, 120, 001

1, 728, 330

4, 840, 550, 000

5, 389, 709, 101

3,471,813

9,610, 300, 001

10, 230, 259, 101

9,610, 300, 001

10, 230, 259, 101

9, 727, 567, 025

10, 304, 718, 282




ESRAv Ty 277 RER225 (I=) (1578) 2022 4 7 HWIREMEE
(2) EREMOFEISRLFFE  Statement of Income and Retained Earnings
(BT F9) (Unit: JPY)

¥ 18 F19H
H 20214 7H 9H H 20224 1H 9H
B 20224 1 H 8H B 20224 7TH 8H

18" Fiscal Year

From Jul. 9, 2021

to Jan. 8, 2022

19" Fiscal Year

From Jan. 9, 2022

to Jul. 8,2022

VIS Operating revenue
Z ALY 4 Dividends income
ZHF| B Interest income

AAMFESRTE HE4H4E Profit and loss on
buying and selling of securities and other

IRAERE AL S | 45848 Profit and loss on

dealing of derivatives

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

Tl IR IR 4080 %8 Increase in

surplus or decrease in deficit
L — AR ALY © TR SIEINEE UL KRB BI
/LA Increase in surplus or decrease in
deficit from partial redemptions
LHBBNME FEIT LY © FlIRSIEINEE T KRB I
/LA Increase in surplus or decrease in
deficit from additional subscriptions for
the period

RIZR RO BT KA GG IER Decrease in

surplus or increase in deficit
4 51— ERARAON P 5 TR G DM 1 KRG
JN%E Decrease in surplus or increase in
deficit from partial redemptions
LHBBNME FEITAE © FIRBICEE TR AR
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

111, 375, 692 76, 109, 567
4 9

245, 405, 448 A351, 514, 402
A4, 478, 720 A1, 344, 720
3,314 1,779

352, 305, 738 AN276, 747, 767
15,274 12, 853
2,571, 687 1, 695, 898
11, 894, 345 7,843,795
1,661, 446 1,888, 176
16, 142, 752 11, 440, 722
336, 162, 986 288, 188, 489
336, 162, 986 A\288, 188, 489
336, 162, 986 288, 188, 489

5,361, 874, 955

2,608, 910, 100

2,608, 910, 100

2, 848, 096, 900

2, 848, 096, 900

97, 731, 140

5,361, 120, 001

4,615, 627, 539

4,615, 627, 539

4,235, 922, 800

4, 235, 922, 800

62, 927, 150

5,361, 120, 001

5, 389, 709, 101




ATy s 2Ty FAEK2 25 (=) (1578) 2022 4F 7 HWIRFEE

(3) HFiL#k

(EERSFHFHHAR D FHEICHE T 2 HERD)
| G EEE O A ER OSEE A I E EIc S5 DIFO L 59 EH L L CHHECII L Tl 0 £,
(1) A i B e -8 S Cu B A EES:
Rl S AT L8 STV A A REAE. SRR E L CAmE S B T
2 BB B DRSS OMERGESR OSSR EIRE A Icl WV Ty 5 5
D H OB THELTHY £,

(2) &RPESEGIFTEIC B S TR W AlRES:
WHAMRAERIC OV T, BHIE LT, HAEREN SRR OIEHEFE S E R
Ml CPEIE) 5. ARPanEE LS. STS0RRT HE (7277 L. KA
O L7V USSR S 0 8RO W s b AT L7 fli4E CRF
AU

(3) HEAEAS AT C& 2o o T Al FES:
i 1 72 ST R 2 AT T & 2o 128 UI AT L7 SRS & 287 T 720 ]
B30 BN AT, BEEREEAENRERBICH SO TR A TR 2 b
o TR L RO TS U < 1352768 L a0 5 2 g ST M % b o TR
LR IR CIHE L TR0 £,
2. 7V NT 4 TEO TR OFHIT Y T ¢ 7 A

Jrik TR S & BRI & U ORIl Rkl LT 0 £,

(e R F B9 B D)

%18 # %19 #
2022 4E 1 A 8 HEITE 2022 4F 7} 8 HHILE
1. |WiecA% 4,324, 180, 000 M 4,249, 180, 000 [
W HPIB IR & e AN%E 2, 008, 000, 000 4 4,108, 370, 000 4
H R — AR ST AEE 2, 083, 000, 000 9 3,517, 000, 000 [
2. |ZASHEDREK 4,249, 180 0 4,840, 550 [
3. |[fHfEERE
T UNRT 4 TEENARD AT FLGAHL SR AAMRES & L
THRICHE L TWAEEITRO B THY £,
(=W 419, 040, 000 4 355, 940, 000 [
(R K OFI 445 HEICE T 215D
518 Hj 519 H
H 20214 7H 9H H 20224E 1H 9H
£ 20224 1A 8H T 20224E 7TH 8 H
it d: OFHEIE R it d: DR EIE R
A Y HARD Y SIS AE 111,363,736 M| A YHARD YN KA 76, 098, 502 [
B rBElYE(HFE LA 4,223,212 M| B ArBLYE(HRE L4 1,728, 330 [
C BEYEIEFEAF (A+B) 115,586,948 M| C BElHZEUEEEG R (A+B) 77,826, 832 [
D &% 16,127,478 M| D &% 11, 427, 869 M
E I BL P RERE (C-D) 99,459,470 | E NIE/rELFTHEAR (C-D) 66, 398, 963 M
FgRsr Bl s 97,731, 140 M| F UNZSoEC 44 62, 927, 150 [
G HREG (OECUEfRRE LA 1,728,330 M| G wiligulia (OEERAILE) 3,471,813 [
(E-F) (E-F)
(mpxy 4,249,180 0| H Rk 4, 840, 550 0
I sEd4esE (10 1%7-9) 230 M| 1 Aofidd%E (10 A%7-0) 130 1




(289 % iERD)
®%ﬁ (ZBE9 % A

ATy s 2Ty FAEK2 25 (=) (1578) 2022 4F 7 HWIRFEE

% 18
H 20214 7H 9H
E 20224 11 8 H

19
H 20224 1H 9H
E 20224 7H 8 H

ABFRRE i (263 2 HGRL T B

Y77 FIERESREREREE LT, Al
GESR 7 U 8T o 7G| 5 D @k O
] 2 FRERRISED D NEMOEAT;
B IS IIT TR E7,

[FlZE

DRI i 0D PN M OV R s i (£
VA7

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
HHMTHRAL T ET, £/, Eﬁ
T U T ¢ TEENTIE, %%@%
varBBl, AUy TEREIENH h
%M%KE#%Q%@@%%&@%K@
T H-DIITHY ZENTEES, YA
(MAES: S YT U NT ¢ TEENZIE, HE
WIS U TENEIUME LB Y 27 | i)
Y 27 ZRY) A 7ERBHY £,

[FlZE

RPN ER D U A 2 B BRI

TR, R ZETTRY SN LA
DU R EPM 2R E L, S
A7 EBFREOT=FY) 7, FFEDO—
b EX->TEY £,

[FlZE

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

% 18 #
2022 4E 1 J] 8 HEfE

%19 #
2022 4 7 J] 8 HEfE

B HREREE LA, Bl R OV D228

e R E T LA IHIR ORHMECRE L L

CNBTt. £ ORI WA, Az
WAl D B S i () A i () A i

i E A

e 2 R B I T .

A (HAE: O RAmEUE R ORI A 5] 1
FrE L TR £9,
Q) F VU RT ¢ THH
[ U T ¢ T
FrE L TR £9,
(3) LFCLIA D e

B4 H1ERD 12

Q) F VU RT ¢ THH
=
(3) LFCLIA D s

EHIMCIRESND Z &b, REHITE
EAMAE & Tl L TV DT, éu%ﬂﬁ [FE
OERMIZIREME S LT £7,

Al pE G D R AR 2 B A FIEIC O [ERhpE O RH OB EIZB W TE—ED

T O 27 ARSI SE A2 L QD720 R %

TRRIFHIC LTt Yikfligas 72

HIEHLHYET




(B MEEZR 12 B4 5 1EE0)
18 H (20224 1 A 8 HHITE)

ATy s 2Ty FAEK2 25 (=) (1578) 2022 4F 7 HWIRFEE

72 H B AT flhRES
(HAL : 1)
ik YEHR I OBAICE F I i AR
(732" 39, 309, 418
e 39, 309, 418
#5191 (202245 7 H 8 HEI(E)
728 B AT flhRES
(HAL : 1)
ik YEHR I OB E I i AR
(32" 259, 085, 998
e 259, 085, 998
(7 U ART ¢ ZTHHIFIZBT 2 15D
5| O % 2 B3 2 4
(k)
%518 1) (2022 45 1 H 8 HEI(E)
(HAL 1)
ES7%) T TR IF Al AT 4
75 14
iz 1G] BRAmFE S |
B At 25, 839, 000) — 25, 605, 000) 234, 000)
Aat 25, 839, 000) - 25, 605, 000) 234, 000
#5191 (202245 7 H 8 HEI(E)
(HAL 1)
ES7%) T TR E IF Al AT 4
75 14
iE2IG] BRAmFEE e s |
B At 18, 627, 000 — 18, 627, 000 —
Aat 18, 627, 000 — 18, 627, 000 —

() 1. Bpfili 5 E J5i

MRATHE B EG | ORHlIZ OV T, BLFO X S IZFHMIiL TR Y £,
JRANE UCRMAEHIRIR BICmY 5 2O H O 5B IFT ORRT 5 FEB SUT RS TRl L TR Y %

T TO LD RIFEAFER S TORWEEITIE, FFHFEHIMAK BICE b O RAEARS OB 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,
4. THERHE X OBl OB FHROSEIL, 54 ODEFHEETHY £,

JFANCHES S



(BEE L 54 & OGR4 % 1ERD)
FZUREHITDH Y EE A,

(1 BY7=0FEHR)

ATy s 2Ty FAEK2 25 (=) (1578) 2022 4F 7 HWIRFEE

% 18 5
2022 4E 1 J] 8 HEfE

%19 5]
2022 4 7 J] 8 HEfE

1 1272 0 flies pEE
(10 [ Y 7= v W& pEAH)

2,261.7 H
(22,617 1)

1 1272 0 flies P
(10 B Y 7= v WiEpEAH)

2,113.4 1
(21,134 1)
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