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Bloomberg US Intermediate Corporate Index (JPY Hedged)
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Nomura Asset Management Co., Ltd. URL http://www.nomura—am.co.jp
Hiroyasu Koike, President & CEO
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Scheduled date of submission of securities report: November 30, 2022
Date of commencing dividend payment: October 14, 2022

I 772 ROEMRRN

Fund Management

1. 202249 AHIOEMRN (20224 3 H 8 H~20224 9 H 7H)

Management Status for Period ended September 2022 (from March 8, 2022 to September 7, 2022)

(1) BRENR (B 7 AR O
Assets (fractions of less than JPY mil. shall be rounded down)
\ e Blé - 18-S - OO EE - .
BT R . £ &5 (HiE
FERGEE R 2) aFF (i)
Primary Invested Assets Cash/Depo.slts/.Oth.er. A.ssets Total (Net Assets)
(excluding liabilities)
SR TR L &HA AL KA AL
Amount ratio Amount ratio Amount ratio
[Epaas| % Epals! % Epals! %
JPY mil. % JPY mil. % JPY mil. %
2022 £ 9 A #j 14,841 (102.4) A350 (A2.4) 14,491 (100.0)
FY ended Sep. 2022
2022 £ 3 A #j 10,015 (99.7) 33 (0.3) 10, 048 (100.0)
FY ended Mar. 2022
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(2) FRIE - R 50 (T AR G0 )
Creation and Redemption (fractions of less than one thousand units shall be rounded down)
AR E BRI R YK E IR
FATH N e O R K FATH N4
No. of Issued Units w A No. of Units No. of Issued Units
. No. of Units Created .
at End of Previous @) Redeemed at End of Fiscal
Fiscal Period (®) Period
@ @+0-0)
TH TH Tr Tr
‘000 units ‘000 units ‘000 units ‘000 units
2022 £ 9 A #j 10, 520 6, 390, 180, 16, 730
FY ended Sep. 2022
2022 4E 3 A #j 5, 400 5,120 0 10, 520
FY ended Mar. 2022
(3) FEHEMmAE
Net Asset Value
100 1134 V) FEHAEqIAH
g e Alk AL (/B FrEHIRMAFATHE O£ X 100)
Total Assets| Liabilities [ Net Assets Net Asset Value per 100 units
(@) (@) (GIOED))) ((®/No. of Issued Units at End of Fiscal
Period) X 100)
BHAH BHAH BHAH =
JPY mil. JPY mil. JPY mil. JPY|
2022 £ 9 A #j 14,973 482 14, 491 86, 618
FY ended Sep. 2022
2022 4E 3 A #j 10,113 64 10, 048 95, 519
FY ended Mar. 2022
(4) syl
Dividend Payment
100 F124 v 5>E4
Dividend per 100 units
=
JPY|
2022 429 A HA 590
FY ended Sep. 2022
2022 4E 3 AHA 540
FY ended Mar. 2022
2. XEHAFHOERE

Change in Accounting Policies

O LHEEEOBEIH S EE *

PN

Changes accompanying revision to accounting standards, etc

@ QLS OEE

No
i

PN

Changes other than those in D No
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I M3%pE3% Financial Statements

(1) [=fExtFEE] Balance Sheet

(HAL : M) (Unit : JPY)

AT
(2022 % 3 H 7 BHLE)
Prior period
As of March 7, 2022

B
(2022 % 9 H 7 BHE)
Present period
As of September 7, 2022

&%H Amount

&%H Amount

EREDTS

Assets

BN & PE

Current assets

a—)b e 1 —
Call loans

18, 226, 759

25, 080, 791

BB R FER AR

Parents trust beneficiary securities

10, 015, 206, 631

14, 841, 262, 586

R P A B

Revaluation of derivatives

13, 674, 469

ERION

Accounts receivable — other

66, 109, 263

107, 000, 00

B PE A EE

Total current assets

10, 113, 217, 122

14, 973, 343, 377

i it

Total assets

10, 113, 217, 122

14, 973, 343, 377

AIEDHS
Liabilities

VB A
Current liabilities

R P i At D

Revaluation of derivatives

370, 715, 583

KA

Accounts payable — other

207, 805

1, 105, 112

ARAAIZE 53 B4
Unpaid dividends

56, 808, 000

98, 707, 000

ARALSZREAE B

Trustee fees payable

500, 191

753, 734

AALZEREAE B

Investment trust management fees payable

6, 2562, 345

9,421, 678

ARALFILE.

Accrued interest expenses

24

Z DAL E

Other accrued expenses

900, 374

1, 392, 348

mEhAE A
Total current liabilities

64, 668, 717

482, 095, 479

AfEAFE
Total liabilities

64, 668, 717

482, 095, 479

I PE D

Net assets

TEALE

Principal and other
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JoA

Principal

10, 520, 000, 000

16, 730, 000, 000

Tl 4
Surplus

HWIRRI AT MR RESE (A)
Surplus (deficit) at end of period

AA471, 451, 595

N2, 238,752, 102

(7 Bl B RN 4)

(Reserve for distribution)

589, 401

637, 128

TAEE A
ﬁif;icipal and other 10, 048, 548, 405 14, 491, 247, 898
,(\ 7§ PAN-
fi;lﬁ;z:ssets 10, 048, 548, 405 14, 491, 247, 898
AR PE AR

Total liabilities and net assets

10, 113, 217, 122

14, 973, 343, 377

(2) [HEEKROER R RE]

Statement of Income and Retained Earnings

(HAL : M) (Unit : JPY)

GUE
H 20214 98 8H
£ 20224 3H TH
Prior period
From September 8, 2021
to March 7, 2022

A

B 20224 9H TH

From March 8, 2022

to

20224 3 8 H

Present period

September 7, 2022

4%H Amount

4%H Amount

(ZE L&

Operating revenue

ARES: 78 H S AR

Profit and loss on buying and selling of AN27,472, 174 1, 856, 955, 955
securities and other
PETIY
% E?S?Eﬁ . A331, 113, 44 A2, 787,619, 538
Foreign exchange gains or losses
ap e A2
gaé%ﬂlﬁ&tjp+. /358, 585, 614 /930, 663, 583
Total operating revenue

¥

Operating expenses

1] &L

LA 3,518 6, 136
Interest expenses
=2
SR A 860, 435 1,352, 824
Trustee fees
Zeat 10, 755, 340 16, 910, 296
Investment trust management fees
T oL 1, 957, 682 1, 860, 168
Other expenses
s A2
HORS R e 13, 576,975 20, 129, 424

Total operating expenses

R ST EER K (D)
Operating profit (loss)

A372, 162, 589

A\950, 793, 007]

REFIRE IR EBEL (D)
Ordinary profit (loss)

A372, 162, 589

A\950, 793, 007]

WIS ST G WIME R (A)
Profit (loss)

A372, 162, 589

A\950, 793, 007]

—EBAERIT A O Y IR 4 AR 0D 3 BRI — B
FUTHE D BRSO /TBLE (A) .

Distribution of profit loss from partial
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redemptions
| A o R 5
FERREUIR EXRE (L) . 53, 469, 494 A4T1, 451, 595
Surplus (deficit) at beginning of period
T A A HE BB L R HE s V4R
. . .. 1 14, 910, 800
Increase in surplus or decrease in deficit
Y —EBARANZ AL D TSN T R4
DEA
Increase in surplus or decrease in deficit 14,910,800
from partial redemptions
R | 541 A\
%J%iﬁ/_%’, XITRIB4 %bﬂ% . o 19, 694, 50 656, 215, 30
Decrease in surplus or increase in deficit
BHEAE FEITFE 5 RSSO FE T R IE a1
PIE Sz
. . . .. 49, 694, 500 656, 215, 300
Decrease in surplus or increase in deficit
from additional subscriptions for period
INFEALs
]?ﬁgﬂz 103, 064, 00 175, 203, 00
Dividends
154 84>
SRR R IR ® (B) AA4T71, 451, 595 A2, 238, 752, 102
Surplus (deficit) at end of period

(3) [#Eizk]

(R 2R T #HIAR D FIEIC ¥ HER)

1. JE T PE O RFAMh AL 1E Je ONFFAT 7 45

CE - AR ORE EATE

. AR pE S O R4 (2 BE 9 2 SHIHE O
JERREA

4. Z O

R R A I g A1

FLYEMZACREMI L TR0 7,

R TR |

AR BB T TRABEOZIE B OXFEE WS OME CRHMi L Tl 7,

A AlRE: 7 B A R AR

HIE HEETH EL TR £,

PE=acei=EAY

I R RETH ELTEBY £,

SRl ORI O E EICB W I —EORMERMEZHRA L TWAH 72, B 5]
REMHICL S T2GA, YHMENR R b H Y ET,

Eo, TIAT 4 THEBINCET 2 ENEEL, HSETHLT IANAT 4 7THENICRIT
54 BRRRZNEEIEEE FOBETATH Y . YESHEB RN T VAT 4 THY
FIOHHY A7 ORESERTHOTIED Y THA,

MM R ORI, 20224 3 A 8 HMDH 20224 9 4 THETER-T

BV ET,

(HEARRE Lo RV IZBET 215D
U FEHIIH Y FHA,

(BRI B3 5 1E5D)

HITH

2022 € 3 J] 7 HELE

EE
2022 € 9 ] 7 HELE

1. FPEHIMOREBIZRIT 2 ZEHEORE 1. FEEHORBIZET 5 ZEHEORE
10, 520, 000 F1 16, 730, 000 A

2. HARGFEERBAG 55 L0 65 1 HE 10 508 |2, HEEFEMEHEHAIE 55 50 6 5 1 T 10 FI2H

ET HEE ETHE

FEARD KB 471, 451, 595 1 FEARD KB 2,238, 752, 102 [
3. FEHMOKBIZBIT S 1 ALY T2 0 ORIEEOF 3. FEMMEOKRBIZEITS ALY ) OHREEDH

1 Y4720 HliE PFERR 955. 19 1 1 Y4720 HliE FERR 866. 18 M

(100 1 X% 7= v HlE FEEE) (95,519 M) (100 14 7= v Wl ERH) (86, 618 1)

(R L ORIR G R EICHET 51

EIE

EL|

H 20214 9H 8 H
I 20224 3H TH

H 20224 3H 8 H
I 20224 9H TH
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1. a0 RBRE

2021 4E 9 A 8 HA 5 20214F 12 H THE T

1. yEe DR FIEE

20224F 3 3 8 HA2H 20224F 6 H THE T

HH HH
I 2 Y AR AR A A2,068 1 EP LR A 2854 1
[BL7 7 > R OB SN R 4R B 51, 850, 680 [ [~ 7 » R OB Y SIS ER B 85,933, 547 [
53 B i F Sz 4 ¢ 71,732 1 (53 B HE i P S 4 ¢ 589, 401
EEI e Ry D=A+B+C 51, 920, 344 [ IR ] D=A+B+C 86, 522, 094 [
e E 5, 367, 169 [ et 2 E 8,921,219 4
28 53 i FTREAR F=D-E 46, 553, 175 [ N 4% 23 B wT REAR F=D-E 717, 600, 875
IS 2 53 i 4 G 46, 256, 000 4 IS 2 53 i 4 G 76, 496, 000 [
U (3 Bl Y R ST 42) H=F-G 297,175 1 U1 4 (5 i HEA 57 ) H=F-G 1,104,875 1
1% I 7,840, 000 [ SE~3 I 13, 660, 000 [
100 [12472 0 53 Hd 4 J=G6/1x100 590 H4 100 [12472 0 Syhid 4 J=G/TX 100 560 M
2021412 H 8 BA*5 20224 3 4 THET 20224 6 4 8 A B 20224 9 THET
HH HH
EpIRE ) A A1, 450 [ ERREE I ErL | A A5, 282 [
BT 7 > RO S F A B 65, 307, 964 Bl 7 7 > R OB Y SIS AR B 109, 446, 604 H
53 B i F Sz 4 ¢ 297,175 1 (53 B T P S 4 ¢ 1,104,875 1
EEI e Ry D=A+B+C 65, 603, 689 [ IR e D=A+B+C 110, 546, 197 [
e E 8, 206, 288 11 it 2 E 11, 202, 069 4
28 50 i FTREAR F=D-E 57,397,401 [ N 4% 23 B wT REAR F=D-E 99, 344, 128
IS 2 53 i 4 G 56, 808, 000 14 IS 22 53 i 4 G 98, 707, 000 [
IR (53 Bl YE(R B ST 4) H=F-G 589, 401 H R 4 (53 Bl MG R ST 4) H=F-G 637,128 1
B~ I 10, 520, 000 [ %% 1 16, 730, 000 [
100 4720 F3fid4: J=G/1x100 540 4 100 1272 V) 4yEd 4 J=G/1X 100 590 [
(EmhpsH A B4 2 1ERD)
(1) 4B flps in OARVBLIZ B % HIH
AT EL Y]
B 20214 9 A 8 H B 20224 3 A 8 H
20224 3 H TH £ 20224 9H 7H

1. xfhpE S35 Bk T 1

M7 7 R, WERREOEREEANIET IEES 255
ATHIZED HIEFREEFTETH Y . EtlaRICHET 21EH
DEEARFFEHIAE, FAMGESREOBREPG HICF LTRE L L
THEHTHZEEZENELTEBY 7,

0. SRR ONE L N DERRERICIRD U R

W77 v RMERET S E/EMOMIET, AiMFEE, 7 U
T4 T, 3= = EOEREER CERIEB TH
nDET,

M7 7 v RPMEET D AEMREROFEMT, (ZofhoEi) o
2 AMMFEARRICTEH L TEY £,

INBiE, @FEEY R HEEEY R 772 oY A
7 ERY A ROHEMEY 27186 & NTBY £,
M7 72 RiX, FrtMEILRT2EEOEBEE Y 27 DK
. W NIRRT 2 AMEREE & OZWEITH Z L %
HigE LT, ZBTHBGIZFIAL TR £7,

3. AR ICAR D U R 7 B ERRH

ZEE LBV T, MY LB Y R 7 EHICET 5 EE
DERIT, RNTF U AOEBERELCHER Y 27 OFHEEIT
o TR FI,

Ofith U A7 OEB

Hith U A7 1B L Cid, BERSSEORILE W, o8-t
e L., BETHIZIR > T B DEDEHEZIT/>TRY F
7.

L. A FlRE 26 2 TR T B
Al

3. ARl AR D U A 7 BRI
[l A

2. SRS DONE R OE OERPEMIRD Y A7
Al
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OfFHY A7 OEHE

(EH Y 272U T, FATIHRROIG e DM BRI S 2 B3
DG HIAE - ot 2 W, Ak L. AT OF IS Uz
FHAIBRSSE DF 2T > TR 7,
OUiEnE Y 2 7 OE B

TREME ) 2 7B LTI, ZEITIE U CTHG B ORI 2
R L, G EOMA L REOF 2T > TRV £19,

(2) A=t i ORFLE B9 5 HIH

EIE: ]
2022 € 3 J] 7 HELE

EE
2022 €2 9 ] 7 HELE

1. EMERIRERET AR, el e OZE%R

Bl R oo Gxihpg bn 3RHI & LT~ TRl TR L
TV, SENRERE LA & el & OEFIH Y £
Ao
2. Rl O REHIE

1. EERIREREE AR, el e OZER
A

2. FEMOFE ;L

BBE RO ARRE SR [FZE
(BEERSFHEHR D FHICHET 23R ICie# LT
B0 ET,
URAE P LA Y E
FUNRT 4 TEBNZHOWTIE, (EofoiE) @ 3
T UNT ¢ TEEIBRICER L TR 9,
a—)b « B— RO EEREWE N OV 8ES
I HOR EIZEIF T SN AT, IREMEEILRE
&AL TS Z LD, YELIREMAEZ FHE & L TR
DET,
(BhE Y HE L oW 23 5 ERD)
(EE:] By
H 20214 9H 8 H H 20224 3 H 8 H
¥ 20224 3 H TH I 20224 9H TH
TSRS = OS5I N R D AN IER iR 2R L ¢, —i% [FAE
OB SGfE & B D BENFEE L ORGIITRbI TR
7280, UMFHIIISWERE AL
(Z D DER)
1 TAROKE)
(EE:] By
H 20214 9H 8 H H 20224 3 H 8 H
¥ 20224 3 H TH I 20224 9H TH
T A%E 5, 400, 000, 000 F|{HA T A%H 10, 520, 000, 000 1
B IR & ST ARKA 5, 120, 000, 000 F[HA B INER E JEAKE 6, 390, 000, 000 1
1) o — S R ST AR 0 FI[HA A — R A ST AER 180, 000, 000 H

2 AftEESBIAR

e H H A hEES:
AT Pl
B 20214 9H 8 H B 20224 3H 8H
i % 20224 3 H TH % 20224 94 TH
I E ENT AR (1) I E ENT AR (1)
BB E T ASRE S /139, 553, 483 877, 182, 583
et 139, 553, 483 877, 182, 583
3 T UNT ¢ TESI R
T VT ¢ TSI ORI GEE | el o OFHIE S
A (2022 4= 3 A 7 ABITE) W (2022 4 9 H 7 ABITE)
- s (1) S (1)
G AR (1) 5t | () AR (1)
i i
T3 LS O LS|
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FETRII|
TR 10, 050, 577, 243 —| 10,036,902, 774 13,674,469 14,617, 222, 247 —| 14,987,937, 830 A370, 715, 583
b NIV 10, 050, 577, 243 —| 10,036,902, 774 13,674,469 14,617, 222, 247 —| 14,987,937, 830 A370, 715, 583
&t 10, 050, 577, 243 —| 10,036,902, 774 13,674,469 14,617, 222, 247 —| 14,987,937, 830 A370, 715, 583

(1) MO RE
1 2B TS
DFHR BIZB W TR S OMENER SN TV DHEIZOWTIILLTO L S ICFHE L TH Y £7,

OFHHEBIZBWTABTHOZIER (LLF T4EA] EWNET) OXMERLEMHGOMERER I TV LIHE
L UEAB TR LREMETRME L Tl £,

@FFE HIZBWTYH A OMBE MRS OMENRREER SN TORWEEIE, UTOHECE->TEY £,

cFMEBICYE A B 2 D BB EYHE A EE SN TV DEEICIE. Y% AICR BTV EITE S OXIE R LY

HRGOMEZ S LIZFHRE LV — 2N TR 7,

CFEBICUEA ZB A DMBER VSN ER SN TORWEAICE, Y%A IR HIEWER STV D XIE

FHRMRSGOMEZ VT Y 7,

2) FHE P BE SE MRS O MMEA TR SN TORWAEIZONTIE, 7R A OMBIE RS O fME TRHE L Tk v

R

KEFLHGI Ty VRFHPEH SN TS HDIE TSN EE A,

(4) [P IIAnE]

%1 AGREAAME
()RR (2022 42 9 A 7 HE/E)
FOUMEIHITH Y FH A,

(2) BRALIS O A fiRES (2022 4 9 H 7 A HILE)

(HA: )
Gt SNy i) i A% T4
IR E (R FE A [H A CREREFESAE 1 — 1 0FA T 10, 417, 845, 421 14, 841, 262, 586
RIE VP ASY—T 7 R
VNG AL ! 10, 417, 845, 421 14, 841, 262, 586
FEAREAT LS+ 102. 4% 100. 0%
G 14, 841, 262, 586

(1) BEEFEZ AR, SRR L OB B R ARSI 1 2 RO JUEIL, GERZ 2R L TR Y £,
(7 2) Fesgi3fe £ 0 MR OB PE IR 5 bhaR . RO/ NEHI O BRSBTS T 2 R TH D 4,
2 T UNT 4 TG R OBET RG] OFKIFE L Ol O R PR

PR ICR

T OVERRFHLE LTI LTV DO TDER L TR £7.,
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