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I 772 FOERKR

I Fund Management

1. 202247 AWioERRI (2021 47 A 11 H~202247 A 10 H)
1. Management Status for Year ended July 2022 (July 11, 2021 — July 10, 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 3,219 (64.1) 1, 804 (35.9) 5, 023 (100. 0)
FY ended Jul. 2022
2021 427 AHA 2,183 (64.6) 1, 197 (35.4) 3, 380 (100. 0)
FY ended Jul. 2021




(2) BXIE - RIS

(2) Creation and Redemption
RiTA RS T D2 BXE 14X A 5 LR HIRIARA TIE D4k
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
(@) (@) (®) (O+2-0®)
TH TH TH TH
‘000 units ‘000 units ‘000 units ‘000 units
2022 7 AH#A 121 752 669 204
FY ended Jul. 2022
2021 =7 A 142 365 387 121
FY ended Jul. 2021
(3) H:UE(ER
(3) Net Asset Value
REE | PR HETE 1 %7 ) HEHER
Total Assets Liabilities Net Assets N 4= ¥
IR A wH 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! !
JPY mil. JPY mil. JPY mil. JPY
2022 4£ 7 HHA 5, 295 271 5, 023 24, 594
FY ended Jul. 2022
2021 427 A HA 3, 498 117 3, 380 27,879
FY ended Jul. 2021
(4) b
(4) Dividend Payment
IEEYEUEA S
Dividend per 1 unit
!
JPY
2022 4£7 HHA 138
FY ended Jul. 2022
2021 427 AHA 84
FY ended Jul. 2021

() Sl ITE R AL 72 ) D43

* Dividend per Trading Unit

2. ERITTHOER

2. Change in Accounting Policies

O SEFHEESOYIEICE I AR

(D Changes accompanying revision to accounting standards, etc.
4

©@ QLo ZEHE

(@ Changes other than those in D

/AN

AN

No

No
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I WM##EEY% Financial Statements

(1) SfExtiE#% Balance Sheet
(BA7: ) (Unit: JPY)

%7 H % 8 H#
2021 4E 7 A 10 BHILE 2022 4E 7 A 10 BHILE
7" Fiscal Year 8" Fiscal Year
As of Jul. 10,2021 As of Jul. 10,2022
BFEEDEL Assets
ENE PE Current assets
Z—)L « ©— Call loans 944, 391, 280 1, 478, 259, 040

WE(E 32487 Security investment
trust beneficiary securities

YRAEPE eI € Derivative evaluation

account
KUV A4 Accounts receivable
RUNEL Y4 Accrued dividend receivable
Bi¥A4 Advance payments
7= NEFEREHLS: Customers’ margin
MENE FESFT Total current assets

EREA R Total assets

AfEDH Liabilities
iEAE Current liabilities

YRAEPE S EEMEIE Derivative evaluation
account

R¥L4 Accounts payable—other
KINVZE557 B4 Unpaid dividends
RILNZZAE I Trustee fee payable
RAILNEFLE N Investment trust

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

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

(S ECUE(FENL4:)  Reserve for
distribution

TS FE Total principal and other
FEPEAEE Total net assets

AEMEEAEE Total liabilities and net
assets

2, 183, 480, 000

2,961, 750

28, 695, 230
27,712, 300
97, 040, 000
213, 840, 000

3,219, 630, 000

44,130, 050

57, 798, 000
172, 027, 000
323, 190, 000

3,498, 120, 560

5, 295, 034, 090

3, 498, 120, 560

5, 295, 034, 090

89, 770, 200 185, 525, 550
791, 100 27,171, 790

10, 186, 428 28, 188, 984
1, 289, 767 2,448,173
12, 898, 907 24,482, 984
1, 064 504
2,345,010 3,409, 379
117, 282, 476 271, 227, 364
117, 282, 476 271, 227, 364

1,212, 670, 000

2,168, 168, 084

1,271,176

2, 042, 680, 000

2,981, 126, 726

347,904

3, 380, 838, 084

5, 023, 806, 726

3, 380, 838, 084

5, 023, 806, 726

3,498, 120, 560

5, 295, 034, 090




ATy 7 AT 7 v FR#EV ALy DR (1358) 2022 457 A IRGAEE
(2) EREMOFEISRLFFE  Statement of Income and Retained Earnings
(H47: ) (Unit: JPY)

%7 % 8 )
H 20204 7H 11 H H 20214 7HI11H
£ 20214 7TH10H £ 20224 7TH10H
7" Fiscal Year 8" Fiscal Year
From Jul. 11, 2020 From Jul. 11, 2021
to Jul. 10, 2021 to Jul. 10, 2022
VIS Operating revenue
Z Bl 244> Dividends income 27, 712, 300 57, 798, 000
ZHFI S Interest income 138 584
= e e b .
AL SC 4 Profit and loss on 302, 233, 080 55, 686, 275
buying and selling of securities and other
3 = e .
U T G Rmen PRy godl loss o 738, 855, 600 215, 817, 650
dealing of derivatives
IV ISAEF Total operating revenue 1, 068, 801, 118 329, 302, 509
=2 Operating expenses
FHFI B Interest expenses 112, 563 192, 336
LR Trustee fee 1, 289, 767 2,448,173
FTAtE BN Investment trust management fee 12, 898, 907 24, 482, 984
ZFOM#E F Other expenses 2,345,010 3, 409, 379
w2 A E Total operating expenses 16, 646, 247 30, 532, 872
[T U ..
B 2% T L (A)  Operating income 1,052, 154, 871 298, 769, 637
(loss)
PR e i i
%%*)Jﬁmii%{é% (A)  Ordinary income 1,052, 154, 871 298, 769, 637
0SS
Nz ;'\ I > \/‘/ ;'\ .
SRR SRS (&) Net income 1, 052, 154, 871 298, 769, 637
(loss)
— RN AL 5 Y HIIF] IR A D /)y BlAE S S — 5B AiF
FNZPE O Y HMIR SR OB (A) B B
Distribution of net income (loss) from partial
redemptions
HERISe T E K84 (A) Surplus L G 45 5 aE, 6. Ged
(deficit) at beginning of period T U
|54 B LR 48 i
FIR MBI IS HDH Increase in 6, 099, 036, 210 12, 131, 205, 989
surplus or decrease in deficit
24— AR L O IS AR ST R IB 4
/LA Increase in surplus or decrease in - -
deficit from partial redemptions
Y HLENMEREISLE S RIS HEINAE ST KB40
P Increase in surplus or decrease in 6,099, 036, 210 12, 131, 205, 989
deficit from additional subscriptions for
the period
SR | oS A ;
IR FUI KBS Decrease in 6, 084, 812, 000 11, 588, 828, 000

surplus or increase in deficit
AR A 5 FIR I T RIE S
JN%E Decrease in surplus or increase in 6, 084, 812, 000 11, 588, 828, 000
deficit from partial redemptions
MBS FEIZ LR O RIR S EE T KIS
JN%E Decrease in surplus or increase in
deficit from additional subscriptions for
the period

4y#Bd4 Dividends 10, 186, 428 28, 188, 984

HIRFI4 4 TR K84 (A) Surplus
(deficit) at end of period

2,168, 168, 084 2,981, 126, 726
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(3) itz

(EERSFHFHHAR D FHEICHE T 2 HERD)
| AR DML R O 7 P E e SR B PIEIC 5% | DIF D &k 0 JBHIE LR T LT
B0 ET,

(1) &RPEREE T 5 ST B RS
Tl B TS B STV A ARSI, JERAIE L CA e s B AT I g
BRI B OBk (MRS O AT AR B IV T 9 B
EED H OB TIHLTH Y £,

(2) &EPESESIFTEIC B SN T RWENEES
MR ST, BAIE LT, HAGEASE A S5 E 0 JF i B 5 EHat
i CEBIE) %5, AR hRg I EE. SUTE08RTT A8 (7272 L, SR
HE L2V USRS DR 5 O W0 b AT L7 fli%E T3
i L350 £,

(3) WRiZS AT T & Ao - A HliEES
b 1E 72 S A TF T Ao 1- A UI AT L7 S AAS I & 307 T & 72\
B3R B A, BEETETAED RERBICE SO TR EH % b
> T & R TS U < 12368 L B0 5 2 g N AR HE 2 b - TR
LD T L TB Y £,
0. 7Y NT 4 TEO I EYE K OFHEF Y 7 1 TH]

71k RIS X I & U CRIECER LT 0 £9,

(&R IRFRICEE T 5 1ERD)

%7 H % 8 1
2021 4E 7 A 10 HEITE 2022 4£ 7 A 10 HIITE
1. |[WiEcA% 1, 425, 820, 000 M 1,212, 670, 000 [
W HPIB IR & e AN%E 3, 656, 850, 000 [ 7,520, 010, 000 4
H R — R ST AEE 3, 870, 000, 000 4 6, 690, 000, 000 [
2. |[ZUHORK 121, 267 H 204,268 0
(R X OS5 HEICE T 215D
%7 H % 8 1
B 20204 7 A11H B 20214 7A11H
£ 20214 7TA10H T 20224 7TA10H
it A DR E IR it d: DR E IR
A HEARD M SRS AE 27,599,875 M| A YHARD YN KA 57, 606, 248 [
B rBElYE(HFE LA 391,413 M| B JyBlEfE 4 1,271,176 M
C BEYEIEFEAF (A+B) 27,991,288 M| C BEdHEUEFESRT (A+B) 58,877,424 1
D R 16,533,684 | D & 30, 340, 536 M
E I BL P RERE (C-D) 11,457,604 | E UZE/0BLRTHERE (C-D) 28, 536, 888 M
F g Bl s 10,186,428 | F U245y B4 %8 28, 188, 984 M
G WkHIMREG (OrECHERRE LA 1,271,176 M| ¢ wiligulia (OEERALE) 347,904 [
(E-F) (E-F)
(mpxy 121,267 Ol H O 204, 268 M
I SEde% (1 nX47eD) 84M| T SyEd4k (1 0%H7=0) 138 [
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57 3
H 20204 7 H 11 H
E 20214 7H 10 H

% 8 1
H 20214 74 11 H
E 20224 7H 10 H

ABFRRE i (263 2 HGRL T B

Y77 FIERESREREREE LT, Al
GESR. 7 U 8T o 7G| 5 D @k O
2 (FRERICED D [EA D AT
B IS IIT TR E7,

[FlZE

ABFRRE it D PN K O 5% el P i | AR
LU R

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
BHMTHRAEL T E9, £/, £
T U T ¢ TEBNZIE, Bl AT
arBEl, AUy TEEIERHY, F
REMPEIC B D B DR IE I E
T H-DIITHY ZENTEES, YA
(MAES: S YT U NT ¢ TEENZIE, HE
W U TENEIUMMEEB Y 22 | JiE)
Y 27 ZRY) A 7ERBHY £,

[FlZE

RPN ER D U A 2 B BRI

G AR, EEERRY &M LM T
U A7 EHRTMEZRE L, SR
A7 EBFREOT=FY) 7, FFEDO—
b EX->TEY £,

[FlZE

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

%7
2021 42 7 1 10 HEAE

%8
2022 42 7 J1 10 HEAE

B HREREE LA, Bl R OV D228

e R E T LA IHIR ORHMECRE L L

CNBTt. £ ORI WA, Az
e BE T () A i () A i

i E A

e 2 R B I T .

TEANFES: O REAIEE K ORI 715 12
FLE L CBY 7,

Q) TV RT ¢ T HL

[FUNRT 0 THEIEICET H1ER) I
L LB 7,

(3) _ERELIA D A filpa iy
EHIMCIREESND Z b, FifiiLng
AL LTl LTV BT, Uike R
fh DRl A2 IREMER S L TR0 F97,

Q) F VU RT ¢ THH
=
(3) LFCLIA D s

[FlZE

SRR L O B (2 B9 B S IEIC O
T O 27

G RPE S DB, TR I EES <
MEADIED, TGS 72 WG EITIEE
B HEE SN EENTRY £
9, LEMEEOREIZRBW I EDH]
PRSP AR L TCWA 720, B2 DRI
PERM I Ko 7oA. Mak a7

HIEHLHYET

SRR L D REI O FELEIZB W T —E D
ARSI A LT A -0 722 A |
PRSI Ko T2, YREMAE N 70
H5ZEHHY ET,




(B MEEZR 12 B4 5 1EE0)
HTH (20214 7 A 10 HEATE)

seH H HA MRESS
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(HAL : 1)
ik YEHR I OBAICE F I i AR
PGS RS AR AL SR 24, 883, 160)
Aat 24, 883, 160)
58 # (20224 7 H 10 HELE)
728 B AT flhRES
(HAL : 1)
ik YEHR I OB E I i AR
P E R AR RS AT2, 264, 030)
Aat AT2, 264, 030)
(7 U ART ¢ ZTHHIFIZBT 2 15D
5| O % 2 B3 2 4
(k)
BTH (2021 4 7 H 10 HEE)
(HAL 1)
ES7%) T TR IF Al AT 4
75 14
iz 1G] BRAGFEES e |
j=§es 4, 628, 520, 000 4, 541, 810, 000 86, 710, 000)
&t 4, 628, 520, 000 4, 541, 810, 000 86, 710, 000)
58 # (20224 7 H 10 HELE)
(HAL 1)
ES7%) T TR E IF Al AT 4
75 14
iE2IG] BRAmFEE e s |
j=§es 6, 966, 712, 000 6, 825, 465, 000 A 141, 247, 000)
&t 6, 966, 712, 000 6, 825, 465, 000) A 141, 247, 000)

() 1. RO R E J7ik

MRATHE B EG | ORHlIZ OV T, BLFO X S IZFHMIiL TR Y £,

JRANE UCRAEHIRIR BICmY 5 ZHEEO H O 72 5B FT ORRT 5 FEB SUT RS TRl L TR Y %

T, 20X ) BRI FER EN T ARWESIZIE, FREEMLER R ICRK S

FETHE L THY 7,
2. BRI S 3 | D% 1

3. BB I II TR Y E G A TR Y £X A,
4. THERHE X OBl OB FHROSEIL, 54 ODEFHEETHY £,

. BHRHEN— A TRRLTEY 7,

[T\ AR S50 B

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

(1 BY7=0FEHR)

%7 %8 H
2021 4F 7 H 10 HELE 2022 4F 7 H 10 HELE

1 04720 HiE PERR 27,879 H[I [ 24 7= v #i& pEAH 24, 594 [
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