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I Fund Management

1. 2022 4F 7 AAOERRI (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) HPEPRR

(FAMAEIHEC)

(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 33, 144 ( 98.5) 495 ( 1.5 33, 640 (100.0)
FY ended Jul. 2022
2022 £ 1 AHA 27,511 (199.4) 169 ( 0.6) 27, 680 (100.0)
FY ended Jan. 2022




(2) BXIE - MRS

(2) Creation and Redemption
AR IRIAR T 14k RE A A3 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
©) ©) (@) (OLB26)
TH TH TH TH
‘000 units ‘000 units ‘000 units ‘000 units
202247 A 8, 853 13,979 10, 285 12, 547
FY ended Jul. 2022
2022 =1 A 5,139 17, 376 13, 663 8, 853
FY ended Jan. 2022
(3) JhHEfHizA
(3) Net Asset Value
ME PE = HUEPE 10 F1247= 0 FAE(ER
Total Assets Liabilities Net Assets N . %
=T R Wi X10
(@) (@) @D—0O)) (3 Iujﬁ%ﬁ AR TH i&) )
et Asset Value per 10 units
((®/No. of Issued Units at End of Fiscal Period)x10)
EpE EpE! EpE! M
JPY mil. JPY mil. JPY mil. JPY
2022 %7 A 33, 958 318 33, 640 26, 809. 8
FY ended Jul. 2022
2022 % 1 A 28, 097 416 27, 680 31, 264. 7
FY ended Jan. 2022
(OO %
(4) Dividend Payment
10 A 4720 53kl
Dividend per 10 units
M
JPY
2022 %7 A 182
FY ended Jul. 2022
2022 % 1 A 156
FY ended Jan. 2022
(1) il &3 E H B 72 © D4R
* Dividend per Trading Unit
2. ZEHIEOZER
2. Change in Accounting Policies
O SFHEAEFEOUIEI O AR
(D Changes accompanying revision to accounting standards, etc. No
© QLS DZEH i3
(@ Changes other than those in D No



EBA Ty s A7 7 v RRERKRA (¥ 03EH)

I MEEE#E% Financial Statements

(1) &%l Balance Sheet

B~y UH Y (2562) 2022 4 7 A HIREAEE

(BA7: 1) (Unit: JPY)

o 4 3]

2022 % 1 A 8 HELE

4" Fiscal Year

2 5 1]

2022 % 7 A 8 HELE

5% Fiscal Year

As of Jan.8, 2022 As of Jul.8,2022
BEEDES Assets
MENVEPE Current assets
a—/L - m— Call loans 394, 458, 898 354, 487, 235
fifif%ifjﬁf%fi?ﬁfftizze“tS trust 27,511, 596, 330 33, 144, 976, 820
Tziﬁ:@?ﬂﬂﬁ%ﬁi Derivative evaluation G 199, 931, 078
FKULA4 Accounts receivable 138, 200, 000 229, 553, 039
= NZFERFILS: Customers’ margin 47,903, 324 106, 597, 898
MENEES EF Total current assets 28, 097, 641, 068 33, 958, 546, 970
GPEAEF Total assets 28, 097, 641, 068 33, 958, 546, 970
AEOE Liabilities
JiEh&fE Current liabilities
Z}fiizérﬁlz%éiﬁﬁﬁbﬁ Derivative evaluation 930, 738, 148 14, 819, 142
ARF,4: Accounts payable—other 1, 254, 338 =
ARHAUNZE /3Bl 4: Unpaid dividends 138, 117, 252 228, 367, 594
RINZFEE I Trustee fee payable 5,267, 199 7, 356, 645
jziijiiifiiiff iZiiZ;Ze”t trust 34, 237, 185 47,818, 580
RELFBE. Accrued interest expenses 36 40
ZOMARIE FH Other accrued expenses 7, 322, 569 20, 136, 173
TRENEfE AR Total current liabilities 416, 936, 727 318, 498, 174
AIEAE Total liabilities 416, 936, 727 318, 498, 174
W FEDES Net assets
JEAEE Principal and other
JEA Principal 17, 707, 340, 000 25, 095, 340, 000
44 Surplus
fﬁj;?ﬂf§f§§§?i%f?{2§ﬁifi gél;eriod 9,973, 364, 341 8, 544, 708, 796
dfiif?i%ﬁ%i%jZéé) Reserve for 8, 457, 643 17, 358, 562
TEALEAFE Total principal and other 27, 680, 704, 341 33, 640, 048, 796
WIBPEAFE Total net assets 27, 680, 704, 341 33, 640, 048, 796
ARG PEAFT Total liabilities and net o5 59T Gl 550 5 550 5, 57

assets




EGA LT v A7 7 v RREKRR (X UEY) BB~y Vb0 (2562) 2022 4F 7 A WIREEE
(2) HEROFEIS4LFEZE  Statement of Income and Retained Earnings
(BA7: ) (Unit: JPY)

%4 % 5 #
H 20214 7H 9H H 20224 1 H 9H
T 20224 1A 8H T 20224 7TH 8H

4" Fiscal Year
From Jul.9, 2021
to Jan. 8, 2022

5% Fiscal Year
From Jan. 9, 2022
to Jul.8, 2022

VIS Operating revenue
ZHUFE. Interest income
A FEATE B 4828 Profit and loss on
buying and selling of securities and other

URAERE S ELS 254848 Profit and loss on
dealing of derivatives

%5 72H4% Foreign exchange gains or losses

Z OMLZE Other revenue

wEEINZE A EE Total operating revenue
= Operating expenses

FHF] B Interest expenses

ZREE RN Trustee fee

ZitE W Investment trust management fee

ZF DAt A Other expenses

R A ET Total operating expenses
RIS T EFEEL (A) Operating income
(loss)

Az TR E%k (A) Ordinary income
(loss)

LR A ST G BIRiTESE (A)  Net income
(loss)

—EBAERNC A 5 4 WA A4S A AH 0D 43 BRI E—fiR
FNTLE o Y HEIMHE RO S EEE (D)
Distribution of net income (loss) from partial
redemptions
WERIRe I E k#E4e (A)  Surplus
(deficit) at beginning of period
RIAREEEINE ST RSB EH Increase in
surplus or decrease in deficit
80— BRI 5 TR QIR R
/V#A Increase in surplus or decrease in
deficit from partial redemptions
BHAEAE RIS FE 5 RS SR T R BT
/D#A Increase in surplus or decrease in
deficit from additional subscriptions for
the period
R E IR EHIINE Decrease in
surplus or increase in deficit
441 AR P 5 TR RO HE L HE R R
JN%AE Decrease in surplus or increase in
deficit from partial redemptions
BHLEMEFEITAE 5 RIS SR EE U RB
JN%E Decrease in surplus or increase in
deficit from additional subscriptions for
the period

434 Dividends

HRFISE IR KRESLE (A)  Surplus
(deficit) at end of period

88

3, 364, 183, 745

13, 090, 373

A1, 516, 275, 841

147

1, 505, 419, 276

A\B68, 821, 597

Ab, 935, 251, 173
41, 290

1, 860, 998, 365

A4, 498, 612, 057

30, 243 37,152
5,267, 199 7, 356, 645
34, 237, 185 47, 818, 580
7,322, 569 12,932, 907
46, 857, 196 68, 145, 284

1,814, 141, 169

A4, 566, 757, 341

1,814, 141, 169

A4, 566, 757, 341

1,814, 141, 169

A4, 566, 757, 341

5,091, 936, 427

17, 855, 968, 611

17, 855, 968, 611

14, 650, 564, 614

14, 650, 564, 614

138, 117, 252

9,973, 364, 341

13, 158, 683, 890

13, 158, 683, 890

9,792, 214, 500

9,792, 214, 500

228, 367, 594

9,973, 364, 341

8, 544, 708, 796




(3) {ERL#E

FHA Ty I AT 7 RREHRR (X UFY) A~y db 1 (2562) 2022 4 7 A WIREEE

(R X TTEHNIAR D FHICEE T D 1ERL)

L. A RE SR O R AR A5 Y e O 5 14

2. 7V 3T 4 7 ORI R OF A
Fiis

3. & DM B FERAERL D 72 8 D Hef &
70 B HIH

LB R REE AR RE SR
BB IR D & B BB R RS AR AR O JE YA TRl L TR0 £77
(1) 7YV ART ¢ THHI
EBNEIC IS EJFAN & U TR CRMi L T 0 £77
(2) RETHRIHES]
Rl & LT DAEICI T 2 FHR IR B R e 78 BAR S O (B CREAR L T
B0 FET,
SMSEEL S | 5 oD JLBE AL VE
MREERLMPEDFIRICET DM CERK 12 BT S5 133 75) 5 60 SR&

61 RIC LT T L THEY 7,

(BRI B9 5 1ERD)

%4 %5 5 1
20224 1 A 8 HEILE 2022 4 7 1 8 AHI(E

1. [ExAs 10, 279, 940, 000 [ 17, 707, 340, 000 [

H BN ER B JE AR 34, 753, 800, 000 [ 27, 958, 000, 000 [

) — SRR oo AR 27, 326, 400, 000 [ 20, 570, 000, 000 [9
2. |[ZRHEOREK 8, 853, 670 M 12, 547,670 M
(L OEIREFHEEICET 23T

554 1 %5 5
H 20214 7H 9H H 20224 1 H 9H
E 20224 17 8 H = 20224F 7T H 8 H

Sle e DFFIEE B0 D RLE TR
A AR Y SR EE A30,155 | A Y HIELY F IS A 4,285 [
B Bl7 7 RO SIS 4E 188,989,413 | B #~7 7 > NOR YL %E 305, 372, 360 1
C Bl YE(RFE L& 4,442,590 M| C Syl dERE L4 8,457,643 [
D BN IEEEET (A+B+C) 193,401,848 M| D FEIMZENLEEAAFT (A+B+C) 313, 834, 288 [
E &% 46,826,953 M| E &% 68, 108, 132 [
F ISR FTaE%E (D-E) 146,574,895 M| F I EdAIEERE (D-E) 245, 726, 156
G UEES Rl %E 138,117,252 | G INZE o Bl44A 228, 367, 594 H
H WHIHESE (OBLYEHRTENLS) 8,457,643 M| H WHIKESE (OELEMTENLS) 17, 358, 562 [

(F-G) (F-G)
T [ 8,853,670 bl I H¥k 12, 547,670 1
J oBdadE (100 1%720) 1,560 | J ZrBdad (100 1%47=0) 1,820 1Y
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(GmhpE S B3 2 1ERD)
T B hpH i OIRBLUZ B3 % S IH

%4 55 5
B 20214 7H 9H B 20224 1H 9H
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GRS T U AT ¢ I E 0 ARG 5 O
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LY R EHEMERE L, 2nieY
27 EMEBOE=2Y 7, EED—
b x> Tk £9,

[FlZE

A

[FlZE

11 4 Rl s L OB SR (2 B9 5 TFIH

54 %5 5 H
20224F 1 H 8 ABIE 2022 4F 7 A 8 ABILE
(SRR EE LA, R L O D25 (B RRE LAEITHIR ORI TR L L
TWABT=, ZOEHEIIHY 8 A,
s oD B 5 1% (1) A ffhiFE S (1) FflhiFE S
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R L TR ET,

Q) F VU RT 4 THFI Q)T VU RT 4 THE
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(EAL 2 )
¥ WA B OBIICE - il 2%
BB FE AR RE SR 1,837,991, 295
aat 1, 837,991, 295
oM (20224 7 A 8 HELE)
725 B A lRES
(HAL 1)
¥ YR OBIICE TN AR
LR FE AR RE SR 1,037, 183, 641
&t 1,037, 183, 641

(T VU RT ¢ THB BT 2 )
BB ORHNE I B9 5 HIH
(BR=CEEE)

FHAHE (20224 1 H 8 HEE)

(HAL : 1)
X4y A RS i Al A R AR
25 1 4ER
BRG] PRAFE R e 5 |
=g 289, 582, 343 — 293, 268, 187 3, 685, 844
&%t 289, 582, 343 - 293, 268, 187 3, 685, 844
F 5 (20224 7 H 8 HEITE)
(HZ : 1)
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2 148
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