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1. 20224E7 H HHoOERREL (2021457 H 11 H ~20224E7H10H)

Fund management overview for the fiscal year end July 2022 (July 11, 2021 — July 10, 2022)

(1) EFENER
(1) Assets (B 75 AR T8I <)
Rounded down below 1 million JPY
Bl - TAE - ZOMOERE
FEREEE (REPERREL) At (Wi )
Primary Invested Assets Cash/Deposits/Other Assets Total (Net Assets)
(excluding Liabilities)
Gl MRl L Gl MRl EE Gl MRl L
Amount Ratio Amount Ratio Amount Ratio
Epaak| % Epaak| % HAH %
Million JPY Million JPY Million JPY
20224 7H#A 7,161, 179 (99.7) 24, 824 (0. 3) 7, 186, 003 (100. 0)
FY ended July 2022
20214 7H#A 7,131, 149 (99.6) 28, 880 (0. 4) 7, 160, 029 (100. 0)
FY ended July 2021
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(2) B AE - ZHATERE

(2) Creation and Exchange
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HIREGEAHEN
FATHE (D)
No. of issued Units at
the end of previous
fiscal period

EREEES
FATH A
(©+@-®)

No. of Issued Units
at the end of this

FE N#0(@)
Created Units

A E (D)

Exchanged Units

fiscal period
A A A A
‘000 Units ‘000 Units ‘000 Units ‘000 Units
20224 7H#A 3, 588, 319 205, 503 141, 210 3,652,613
FY ended July 2022
20214 7H#A 3,415, 223 375, 247 202, 150 3, 588, 319
FY ended July 2021
(3) A HEf %A
(3) Net Asset Value
B PE Ak fli i o 10171 X 72 b JEHEmAA
Total Assets Liabilities Net Assets (/Y FHEHMRIBITHEOE) X 10)
@®) @) (B @-@)) Net Asset Value per 10 Units
((®/ No. of issued Units at end of
this fiscal Period) x10 )
=l Eple! =l M
Million JPY Million JPY Million JPY JPY
20224 THH) 7,776,021 590, 017 7, 186, 003 19,674
FY ended July 2022
20214F THH) 7, 755, 859 595, 829 7, 160, 029 19, 954
FY ended July 2021
(4) Frid 4
(4) Dividends
1014720 43Fd 4
Dividend per 10 Units
M
JPY
20224 7H#A 471
FY ended July 2022
20214 7H#A 375
FY ended July 2021

(TE) 471350 B HLAL S 72 D44
Note: Dividends expressed above are JPY per trading units

2. DEtHFHOEH

2. Change in Accounting policies

O SFHEEEOREICEIET i3
Changes accompanying revision to accounting standards, etc No
@ OLStOEE Jue

Changes other than @D

No
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0 RS
Il Financial statements
(1) [EExtBExR] Balance Sheet

520 1
2021 47 A 10 ABILE

20" Fiscal Year

5 21 1]
2022 4£7 A 10 ABYE

21% Fiscal Year

as of July 10, 2021 As of July 10, 2022
4 4 (1) 4 (M)
Amount (JPY) Amount (JPY)

BEHEDHEL Assets

TRETEPE Current Assets

1—)L « 22—~ Call Loans

609, 558, 265, 442

592, 960, 255, 089

R Stocks

$2%3

7, 131, 149, 308, 360

7,161, 179, 190, 410

KRUVEC244 Accrued dividend receivables

7, 278, 348, 963

9, 833, 591, 684

ARUCK]E. Accrued interests

11,211, 110

10, 793, 708

Hi#A4: Advance payments

3, 602, 472, 000

6, 766, 249, 500

FDOMAIILE Other accrued revenue

%4

1, 782, 106, 099

1, 105, 407, 279

FEANZEGLHIA: Margin deposits

2,477, 364, 000

4, 165, 800, 000

EN&rE St Total current assets

7,755, 859, 075, 974

7,776, 021, 287, 670

BHEAET Total assets

7,755, 859, 075, 974

7,776, 021, 287, 670

BUEDHER Liabilities

TREEE Current liabilities

VRAEPESHEHMENE  Revaluation of derivatives

487, 270, 000

496, 012, 250

A4 Account payable - other

3, 753, 205, 000

5, 618, 807, 500

FHLINASS3HC4: Unpaid dividends

134, 561, 996, 475

172, 038, 081, 060

FANSZAEE I Trustee fees payable

1, 618, 929, 354

1, 541, 561, 275

ERiI S

Investment trust management fees payable

3, 196, 684, 411

3,101, 171, 450

FFLFE. Accrued interest expenses 703, 747 183, 898
=Z ANH{R4E: Cash collateral received 451, 324, 642, 607 406, 230, 244, 192
ZDIAFLE ] Other accrued expenses 885, 762, 695 991, 528, 996

TREEIEAET Total current liabilities

595, 829, 194, 289

590, 017, 590, 621

£ A3 Total liabilities

595, 829, 194, 289

590, 017, 590, 621

HIEFEEDEL Net assets

JEAZE Principal and others

JEA Principal

el

4, 485, 399, 882, 500

4, 565, 766, 482, 500

44 Surplus

HIRRER S SUTIR RS (D)
Surplus (deficit) at end of period

2, 674, 629, 999, 185

2, 620, 237, 214, 549

(e )
(Reserve for distribution)

88, 592, 191

128, 223, 440

JEAEESEE Total principal and other

7, 160, 029, 881, 685

7, 186, 003, 697, 049

WIEPEATT Total net assets

7, 160, 029, 881, 685

7, 186, 003, 697, 049

BUERIEPESET Total liabilities and net assets

7,755, 859, 075, 974

7,776, 021, 287, 670
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(2) [BERRUVEIREETEZE] Statement of Income and Retained Earnings

%520 1]
H 202047 A 11 H
20217 H10H

20" Fiscal Year

%21
H 2021 7H11H
20227 H10H

21 Fiscal Year

From July 11, 2020 FromJuly 11, 2021
ToJuly 10, 2021 ToJuly 10, 2022
© (1) © (M)
Amount (JPY) Amount (JPY)

VS Operating Revenue

ZHil244: Dividend income

133, 512, 207, 920

174, 206, 052, 269

ZHFE. Interest income

819, 712, 841

564, 481, 988

BER (1T S = =AY
Profit and loss on buying and selling of
securities and other

1, 366, 287, 741, 066

95, 978, 072, 627

URAERE LG | R

Profit and loss on dealing of derivatives

11, 880, 974, 000

A\, 715, 365, 750

ZDOMES Other revenue X1 10, 334, 029, 735 8, 033, 979, 142
EINAEAFE Total operating revenue 1, 522, 834, 665, 562 79, 111, 075, 022
w3 Operating expenses
ZHFIE, Interest expenses 239, 615, 407 138, 109, 510
ZACEHIN Trustee fee 3, 087, 973, 040 3, 190, 320, 715
Z AN Investment trust management fee 6, 009, 869, 055 6, 425, 397, 081
ZDfth#: 4 Other expenses 876, 241, 696 972,973, 784
B3 AT Total operating expensed 10, 213, 699, 198 10, 726, 801, 090
HHFRE Operating income 1, 512, 620, 966, 364 68, 384, 273, 932
BEFEE Ordinary income 1, 512, 620, 966, 364 68, 384, 273, 932
HARIFIIZE Netincome 1, 512, 620, 966, 364 68, 384, 273, 932
HERERS IME REe (A)
Surplus (deficit) at beginning of period 1, 194, 376, 256, 150 2,674,629, 999, 185
RN X A A EE
Increase in surplus or decrease in deficit 228, 584, 980, 746 162, 987, 803, 082
MHRBIMERE Y © REREE I
SUIRABARVER
Increase in surplus or decrease in deficit from
additional subscriptions for the period 228, 584, 980, 746 162, 987, 803, 082
RN DR I AR AR
Decrease in surplus or increase in deficit 126, 390, 207, 600 113, 726, 780, 590
YA 1Y © Rk %E
SRR NIVER
Decrease in surplus or increase in deficit from
partial exchange 126, 390, 207, 600 113, 726, 780, 590
/7#ic4> Dividend %2 134, 561, 996, 475 172, 038, 081, 060

HIFF R IR XS (D)
Surplus (deficit) at end of period

2,674, 629, 999, 185

2,620, 237, 214, 549




AT EPBIE— P> 7 & (1305) 2022 4E 7 H W EREAE

@) [FER)
(EERSEFTEHUAR A FRICEET 515D
7521 1)
X 5 H 20214E7 11 H
£ 20224F7 H 10 H
L. AMEESR O HEE & OF A (R
Ik
Bah i Es&, FRIE UCHCRME L <R £,
RFlRHI Z > 72 > Tldk, SR (T3 2 5ktiss (Gastiss
DILNEDIZONTIL, ZFAUTHET HMER) | XIXEmpamie 18
SENDEIR SN D KBS SO TEHMRE L T Y 1,
728, WIEZRRHIEE A AT TE Ao 12358 XII AT U3 i4E ) S
il & FRETE RNV FH DGR DNTETE, TRttt BFES5sI Ak
DUVCTEE e F 2 > TR & 5RO TR IRttt & i
D 9 ZME SR F 2 8 o TRl & 2RO - EE TR L T 0
7,
2. T VT ¢ TG | OFEARIEE | Seis |
N OGHli A
AR IS X, JFRIE UCHMECEHMl L TR0 £,
IR 72> Tl FRIE LT, FHERICHY 5 DEEDOHD T
7 DEE |05 3 HIEFAEBSU IR L > TR Y £,
3. IR OBEHOF A 2 I 2 4
JFEHIE LT, BaRoBiSy% 5 HICBU T, HEERC Y A4 S T AR,
SRR EL TR £,
(EftxiazI B3 5 150
5 20 H w501 5
X 4y
2021 47 H 10 ABIE 2022 4E 7 H 10 HBIE
Lo X1 HiEoAsH 4, 269, 028, 857, 500 [ 4, 485, 399, 882, 500 [
HIHB IR E JCAEH 469, 059, 475, 000 [ 256, 879, 287, 500 [
AT AR 252, 688, 450, 000 [ 176, 512, 687, 500 1]
2. FHEHARER B2 D52 45 3, 588, 319, 906 M 3, 652, 613, 186 [
DFeEL
3. X2 EfTAMEES MRS Iz L0 . LU |[IRREERG 22 L0, BUF
D & B HIMREROE 21T |0 & B Y BREROE21T-
TBYE7, TEY ET,
R 424,922, 672, 060 [ | £k 391, 513, 077, 890
4. X3 EATFGHLESRAAMRES: | Sois 168 2 2 AZGEAHLE | Jeis |26k 5 22 AT G
RAAEMGRERE LTI LB |[(RFAREERE LT TR
D EANEIT->TEBY £7, D EANEIT->TEBY £7°,
R 9, 160, 662, 000 9| #k= 7, 805, 899, 000 [




5.

X4 TORARUNEE

AU ESRE- Yy 7 X

AT REAR AR DB 4FE Y
FADFNESY 1, 759, 675, 291 [
NEENTEY £7,

(1305) 2022 4F 7 A WipB4E{E

A RERR AR DEC S 4k
FADFNESY 1, 089, 028, 474 1
NEENTEY £7,

(FHAR M ORI RS 3 5 1D

N
73

=

75 20 H)]
H 202047 H 11 H
£ 202147 H10H

o 21 1]
A 2021427 A 11 A
E 2022F7H10H

L.

K1 F OGS

X2 Sl ORI

EEREAR AR DBC S 4
%H 8, 965, 965, 775 MHYEEN T
BOET,

SR G ) i ol o O e T
e, EEEHR SERLE RN
Z DOAINEEA)> 5 SRR A 12
B U7 4 090 4 S A

(144, 426, 335,089 [4) & U%y
B HE(RfEN7 4> (198, 337, 368 )
DEFHEND,
(9,974, 083, 791 1) &2 LT
FHE SV STk SR X
134, 650, 588, 666 4 (10 F1247=
D3BH) THY, 25
134, 561, 996, 475 [ (10 [A247=
V375 M) EoElatHE LTk

ETEIREAR AR DBC S 4HH
%A 6, 669, 392, 712 3EEN T
B0 FET,

S R G ) i ol o O e o
Wa, B ZERILE RO
Z DOAINZE A7 SRR A 12
Bz U7 24 10 4 S A

(182, 666, 403, 889 ) MUYy
B vE(RFE 74 (88, 592, 191 1)
DOEFHEND, &
(10, 588, 691, 580 ) A4 L
THER S D Hficx AL
172, 166, 304, 500 [ (10 [247=
DA4TIH) THY., 2H
172,038, 081,060 [ (10 [1247=
0471 M) EoldesEs LTk

nEJ, nEJ,
(Gxrtpa il B89 5 1ERD)
I Atpash Rz B9 2 3H
521 #)
X 5 H 202147 H 11 H

£ 202247 H 10 H

1.

2.

3.

AR5 BB

BRIPEMONE KLY 27

BRIPES AR D U A 7 PR

Y77 NE REEEFEMOREENIBEIT D1 2 5854
HITED DRMEERETH Y . HEEFHIKHET 2 TERO
HEATEH - TBY £,

Y77 FMRAT DeRpsEnOREIT, Alls, 7V AT 47
5|, AN CeEESE THY . ZOREMET U T 4 7H
FICBE D IERL L UMHE IR SR L T 0 £77,
INHOSRPENIRD U AZE, i5Y 27 (WEEE) | 15
MY A7 EWEY) 27 THY £,
[EREUPEDRRAERNCE T 5 2 LA B E LT, BEEFEIK
(2> TODEOEMPEHIS (AT GMEDERGIFT) (230 DERAlE
BIMG R L TR £,

BHRDOEE & 2RI DR AR 2 L 0 U 2 7 EEAAT
STEY ET, FEWESARLE LT A7 EM Ze/pEh, U A
7 ORFHAT> TR Y £,
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(2N T DR R
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EREERORFIOREICIN T, —EORHRRAHZTA LT
BHIth, B DA TG0, iR 25 2 8 b
HYET,

T VAT 4 TRGNCBET DRIV T, T OB RNT
URT 4 THEEBNARD TG Y A7 234 b OTIEH Y A,

1T Sftpsdn ORI 2 B9 511
B

Fo1
2022 47 A 10 HETE

—_

TP AR OIRA K OV e iR
Rl AR L DFEE

2. ARpESLORHMtORE ik

ABFPES N THEl TR LS TS 72D, B IEEE LA
WPl & DD D FH AL

(1) AR
AR D FIRICB D A50CRei L TR £,

@ TV T 1 7THG|
TUNRT 4 THG NI 2SR L TR Y £,

(3) —/b « B — KD EEHEME KR OV E RS
ZBIIERI TR SN A T2, R RREMAE I REE LD
LD, YRR IAEA T S L TR £

(AhREZR 2 B9 S 1ERD)

e B RES:
5 20 1] 521 1)
2021 4£7 H 10 AHIE 2022 47 A 10 BEAE
FEJE LSRRI OB MR OHELRIC
aENEHnAERE (M) aENFHnERE (M)
et 1, 267, 226, 998, 920 102, 632, 048, 466
o3 1, 267, 226, 998, 920 102, 632, 048, 466

(7Y 737 ¢ TIPS 5 D)
~y DRFBE S TOVRNT Y 8T TR

[ SNES
520 B %521
202147 A 10 B BifE 202247 7 10 B HifE
(E | B IRHli S AR SRS IRHli FHEAS
() % () () () % () ()
1458 145k
TG |
RRAMHEEL
e |
B 27,485,500,000|  — | 26,999,000,000 | A486,500,000 | 25,597,408,500 |  — | 25,102,125,000 | A495,283,500
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| 27,485,500,000]  — | 26,999,000,000 | A486,500,000 | 25,597,408,500|  — | 25,102,125,000| 21495,283,500 |

IRl FE 514

FRAGHFEBOE I | DR OV T, LUFO X D IZEHI L TR Y £,

JRERINE U CRHRHIRIAR RIZEY 5 DEED B OF7- HE5 [FTD3ERT 2 IEHAEBOU I54HH
HTHHIL TRV £9, 2O &) Il ER S TORWEAIZIE, FHEEIRRAICRD
ULV MRHFRE ORI, JRANZHES 5 57A TR L TR Y £,

MRS | OF L, RN — A TRR L TR Y £1,

TR I T L B A TR Y F8 A,

TGS R OO B FHROSET, 5% DERHERHTH Y £7,

(B = & OIS 1RSS5 iERD)

21
H 202147 H 11 H
£ 202247 H 10 H

TGRS € DAL AR DA A Z LT — OIS 150 & Fe 2 BEES 5 & OIRG 134T0
TRV, BN FHITH Y A,

(1 B47= 0 1F#R)

%520 1] 5521 #)
2021 457 H 10 HEYE 2022 -7 H 10 HEBIfE
107 0 R 1, 995411 L, 967. 4 11
(10 12472 0 i PEsE) (19,954 [1) (19,674 )




