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I 77> ROEMRN
Fund Management
1. 2022 4F 9 AHAOEMARD (20224 3 H 8 H~20224F 9 A 7 H)

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

(1) BEHENR (B MR
Assets (fractions of less than JPY mil. shall be rounded down)
s H4 - JEHSE - B . ,
G A aa ()

Cash/Deposits/Other Assets

Pri I ted Asset
rimary invested Assets (excluding liabilities)

Total (Net Assets)

B R Rl R x| HERk
Amount ratio Amount ratio Amount ratio
[Epaas| % Epals % Epals! %
JPY mil. % JPY mil. % JPY mil. %
2022 4E£ 9 A #j 12,434 (101.6) A198 (A1.6) 12,236 (100.0)
FY ended Sep. 2022
2022 £ 3 A #j 2,858 (99.1) 25 (0.9) 2,884 (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 584 3,914 1, 646 2, 852
FY ended Sep. 2022
2022 4E 3 A #j 0 788 204 584
FY ended Mar. 2022
(3) FEHEMmAE
Net Asset Value
10 1124 0 JEHEAT4A
g e Alk AL (/R EMMARRITIE 00 X 10)
Total Assets| Liabilities [ Net Assets Net Asset Value per 10 units
(@) (@) (GIOED))) ((®/No. of Issued Units at End of Fiscal
Period) X 10)
BHAH BHAH BHAH =
JPY mil. JPY mil. JPY mil. JPY|
2022 £ 9 A #j 13,038 801 12, 236 42,906
FY ended Sep. 2022
2022 4E 3 A #j 2, 892 8 2, 884 49, 386
FY ended Mar. 2022
(4) syl
Dividend Payment
10 124 Y 434
Dividend per 10 units
=
JPY|
2022 429 A HA 99
FY ended Sep. 2022
2022 4E 3 AHA 124
FY ended Mar. 2022
2. XEHAFHOERE

Change in Accounting Policies

O LHEEEOBEIH S EE *

PN

Changes accompanying revision to accounting standards, etc

No
@ OLsSDER

Fii 3

PN

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

(1) [=fExtFEE] Balance Sheet
(HA7 : ) (Unit : JPY)

AT B
(2022 4 3 H 7 BHEBI(E) (2022 4= 9 H 7 HEBI(E)
Prior period Present period
As of March 7, 2022 As of September 7, 2022

&%H Amount &%H Amount

EREDTS

Assets

BN & PE

Current assets

T4

. 3, 273, 407 88, 995, 491
Deposits

a—)b - ma—

Call loans 2,310, 272 18, 633, 269

[EIfTRES

2, 858, 282, 502 12, 434, 998, 546
Government bonds

JRZAE P i A B

Revaluation of derivatives 5, 126, 269 2,649

ERION

Accounts receivable — other 9,633, 10 422, 288, 92

ARIH B

. 4, 682, 204 13,871, 462
Accrued interest

EIEN &if!

. 2,891, 12 28, 287, 313
Prepaid expenses

Z DAL L

Other accrued revenue 7] 190, 805

FEALFEREAL S

. . 6, 324, 667 31, 251, 258
Margin deposits

TRENE PE AR

2,892, 523, 541 13, 038, 519, 709
Total current assets

v

2, 892, 523, 541 13,038, 519, 709
Total assets

i=U{OF
Liabilities

ENAE
Current liabilities

R P i Al B

Revaluation of derivatives 7,192 325,933, 851

KA

17, 717 444, 273, 048
Accounts payable — other

ER e

Unpaid dividends 7,241, 60 28, 234, 80

RANSZFEE S

Trustee fees payable 184,708 523, 807

RANZFEE W

775, 728 2,199, 958
Investment trust management fees payable

RALFI B,

. 1 17
Accrued interest expenses
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Z OAILE

Other accrued expenses

138, 839

554, 199

mEAEEFT
Total current liabilities

8, 365, 784

801, 719, 680

Al et

Total liabilities

8, 365, 784

801, 719, 680

LS E DER

Net assets

TEAGE
Principal and other

JoA

Principal

2,920, 000, 00

14, 260, 000, 00

4
Surplus

WIRRI R SOIWRREE (A)
Surplus (deficit) at end of period

A35, 842, 243

A2,023, 199, 971

(3 B VB FE N 48)
(Reserve for distribution)

30, 142

5, 62]

AL 2, 884, 157, 757 12, 236, 800, 029
Total principal and other
Gt VR SE NS
?Efi§§;1z+assets 2, 884, 157, 757 12, 236, 800, 029
AEMEESF

Total liabilities and net assets

2,892, 523, 541

13,038,519, 709

(2) [BEKORES4HHE] Statement of Income and Retained Earnings

(HAL : M) (Unit : JPY)

GUE:]

H 2021410 H 27 H
£ 20224 3H 7TH
Prior period
From October 27, 2021
to March 7, 2022

EL.

H 20224 38 8H
£ 20224 9H 7TH
Present period
From March 8, 2022
to September 7, 2022

&%H Amount

&%H Amount

R

Operating revenue

S IALE,

Interest income

9, 159, 969

53, 812, 965

GRS 7E E AT
Profit and loss on buying and selling of
securities and other

A\24, 434, 106

A\829, 023, 347

JRAERE an 15 | SR AR

Profit and loss on dealing of derivatives

A\813, 765

A30, 267, 143

R AR

Foreign exchange gains or losses

A3, 280, 314

A49, 735, 517

T ORI L

Other revenue

353, 296

HENIEAE

Total operating revenue

A19, 368, 216

A\854, 859, 746

HEEM

Operating expenses

SRR,

Interest expenses

5,232

17,003

SEREAE

184, 708

927, 445
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Trustee fees

ZREAE W

Investment trust management fees

775,728

3, 895, 187]

DA

Other expenses

922, 559

795, 147

HEEMGE

Total operating expenses

1, 888, 227

5, 634, 782

RS AT E FEHRL (A)
Operating profit (loss)

A21, 256, 443

860, 494, 528

REFIRE IR EBEL (D)
Ordinary profit (loss)

A21, 256, 443

860, 494, 528

BHAHERIZE SIS AR (A)
Profit (loss)

A21, 256, 443

860, 494, 528

—ERARANTAL D 2 BRI 28 KA 0 43 Bl AR XS — S5 17
HRNTLE S YR RS OB (A)
Distribution of profit loss from partial
redemptions

HE RS I E REBE (A)
Surplus (deficit) at beginning of period

A\35, 842, 243

Tl IR S 3 R AR i D4R

Increase in surplus or decrease in deficit

3, 166, 20

890, 583, 00

U — AR O RIS SIEINEE U R BEIH
DHE

Increase in surplus or decrease in deficit
from partial redemptions

890, 583, 00

MHHBAME FEIT Y O RIS SFEIEE U KRB
DHE

Increase in surplus or decrease in deficit
from additional subscriptions for period

3, 166, 20

Rl BT R B INER
Decrease in surplus or increase in deficit

10, 510, 400

1, 968, 890, 200

4 —EBAEAIITPE D RIR SR B U RIE I
IESS

Decrease in surplus or increase in deficit
from partial redemptions

10, 510, 40

MHLBAMEFEIT R © RIS ST RIB B
pIEE

Decrease in surplus or increase in deficit
from additional subscriptions for period

1, 968, 890, 20

Sy
Dividends

7,241, 600

48, 556, 000

HIRFISRA ST R KREE (A)
Surplus (deficit) at end of period

A\35, 842, 243

A2,023,199, 971

(3) [¥ERi#]
(HZ R AT ENIAR 2 FHHICPE4 5 k)

1. B PEORPAMR A AE Je ORI 715 |EMREES:

RZLiCl

LTHEYET,
R T AL

JFH & U TRl TR L TR YD £,
AT AT AT &0 72 > TId, Ak R o9~ 2 iR TR L TR 0 £,

FHEEIZHEY O 2EEO B OFT D BEIFTORR S 2 R SUT R AR S TR

FHE BB W TTFRIAEOSZIE B OB SRS OMECTRME L Tk ) £,
2 SMERERE - AROATEE~OWIZFEMEICR T DIMERERE - AFOMIEIL, JHAIL LT, bAEICET 25 E

B E e IR B O R R TCEHMSOMEIC L > TRHE L TR0 £7,
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3B - RO ERE A AlRE: 7 B A R AR

HIE HEETH EL TR £,

URAE PE SR IS | SRR AR

HIE HEETH EL TR £,

PE=sacei= kA

I R RETH ELTEBY £,

4, A S O RHIAE 1 B B FHEOME AR S ORI OB EICR O TE—EDORHRSRMEEZRA L T bH e, B 5]
SR REMHICL -T2 GA, YHMENRRR2 b H Y ET,

Eo, TIAT 4 THEBINCHET 2 ENEEL, HSETHLT IANAT 4 7THENICRIT

54 BN EEIEEE LOBETATH Y . YESHEB RN T VAT 4 THY

FIOHHY A7 ORESERTHOTIED Y THA,

5. F D MM HEROREHIRIL, 20224 3 A 8 HMDH 20224 9 4 THETER-T

B0 ET,

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

(BRI B3 5 1EED)

AT 4 1
2022 45 3 H 7 HBUE 2022 €2 9 H 7 HEIfE
1. FEMMOEKBICBT 52 ASHEOREL 1. FEEHORBIZET 5 ZEHEORE
584, 000 M 2, 852, 000 1
2. HEEFEMPEGEHINEE 55 5 6 %5 1 THEE 10 528 (2. HKEEFEMPEGFEHIIES 55 5 6 &5 1 JHE 10 28
ET D ET D%
JLARD KR 35, 842, 243 [ JLARD KR 2,023,199,971 M
3. FEHMOKBICBIT D 1 AN T2 0 OMIE REDFE 3. FEHMOKRRAIZBIT S 1 ALY OMEEDOHE
1 B4 720 Wi rERR 4,938.6 M 1 04720 Wi rERR 4,290.6 [
(10 1472 v Wi ERR) (49, 386 ) (10 1472 v i PERR) (42,906 )
(2 M ORI @Rt HEFICBI T 2 16D
AT ELY
H 2021410 H 27 H H 20224 3 H 8 H
T 20224 37 7TH 20224 97 7TH
1. 53 Ee O IR 1. OB
2021 4F 10 H 27 B/ 20224 3 H THET 20224 3 H 8 HA 5 20224F 6 H THE T
HH HH
EpEENE ] A 9, 154, 737 [ Epi[EEIEsY A 22, 854, 643 [
53 B i F Sz 4 B 0/ (53 B HE i P S 4 B 30, 142 H
EEI e Ea ] C=A+B 9, 154, 737 [ IR e C=A+B 22, 884, 785 [
ety D 1,882,995 1 % 2 D 2,497,951 1
15 %5 53 mTREAE E=C-D 7,271, 742 1 IS 225 53 i vl REAE E=C-D 20, 386, 834 |1
N 45 53 B 4 F 7,241, 600 4 U 55 4 i 4 F 20, 321,200 [
R (4 B AR A N 4) G=E-F 30, 142 1 U1 4 (5 i M 5T ) G=E-F 65,634 1
% H 584,000 [ S8 H 2,012,000 H
10 A4 7= Y Srficd: T=F/HX 10 124 1 10 [1247= 0 434 I=F/HX 10 101 M
20224 6 4 8 A B 20224 9 THET
HH
Epi[EEIEaY il A 31,294, 615 [
oy B YER R 74 B 65, 634 [
IR A =L C=A+B 31, 360, 249 M
e gt D 3,119, 828 1
IS 225 53 i vl REAE E=C-D 28, 240, 421 14
U 55 4 i 4 F 28, 234, 800 [
U1 4 (5 i HEA 57 42) G=E-F 5,621 [
S8 H 2, 852,000 1
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10 14729 5ofd 4 I=F/HX 10 99 [
2. F DM A 2. FDOhEH
ZOMERD S H 796, 725 ik, EFIBRLIBEHATHY £ ZOMBERD S H 143,930 ik, EHIHRLIEHATHY £
s T
3. BIntE®
2016 4= 1 A 29 BO BAREITIC K B [~ A T A&FIf)
X EM - B4R OB ARR%, ENEY 4
T TIIRIE Y KENME T LCEY 9, ZOREIC
XU, FEICHY T 282 Y 7 7> FOREENICER
T AEEIIZERI B DO~ A T AEFITZHFE L L
THERLTEBY E7,
(&@hpE SR A )
(1) 4t ps G OARBLAZ B9 5 FIH
(EE:] By
B 2021 410 H 27 A H 20224 3 H 8 H
20224 3H TH %= 20224 9H 7TH
1. ARPE SR 2D B 5 8 1. ARPE SR 2D B 5 8

M7 7 v R, WERREOEREENIET 2EEE 258 [FL
ATHIZED DRI BEEFEFETH Y | (Rt ET 2 EH
DIEARTFEHIPE N, BIFESS O AEFE M3 L THE & L
THEHATHZEZENELTEBY 7,

2. BT S ONE K N OEFFENRD ) AL 2. BT S ONE K N OEFFENRD ) A2
W77 v RBMERT D ERBELOREIX, AR, 7V N |FEE

T4 7B, 3= 0= EOEREENR CERER TH
nDET,

W77 v RMRAET DA MAEEOFEMIL, (FOMOHERD) O
2 AMMFEARRICTEH L TEY £,

INBIE, GREBNY R ABREENY XV e PO Y A
7 ERY A7 ROFEMEY 27 1IC& 58N TBY £,
M7y Rk, BrEMEICE T 2 BEONEM/2EHICE T
DT EEHME LT, EREMEBIZITo T 9, %4
TV NT ¢ TEGNE, MR T DIES AR EIR D MR A
A7 EFLTEBY £,

M7y Rk, BrEMEICE T 2 BEONEMN/2EHICE T
LZEEAME LT, BETREBIZ2IToTEBY £9, %%
TV NT ¢ TEGNE, MR LT D ABEIR DM EE Y =
sEFELTBY £,

3. P S ICER D U A 7 B BRAH 3. &P S ICER D U A 7 B BRAH
LRERIHICB N TR, MY LBRE D 27 FHICET 28 [FA

DERT, NT A= AOEELOER Y A7 OFHELT
o TEY ET,

Ofith U A7 OEL

Hith U A7 I LTI, BERSSEORILE W, o8-t
2 L, EFHHIZIH > TWENEOEHET/2>TEY E
ED
O Y A7 OEH

(EHY A 7B LT, BITIRCBE e o Mgk & B4
BIEHIE - 30T 2 R, Mkt L. A E OB RIS U
IR EDEB AT > THB Y £9,
OFEIE Y 2 7 DR

GRENE U 2 7 1B LTI, MBI U TR E ORI &
R L, B | Etk AL REDOER AT /o> THB 0 7,

(2) Axfhps ah ORFLSE B9 5 HIH

(EE:] By
2022 4 3 H 7 HEUE 2022 4F 9 H 7 HELE
1. SERTERFREE B4R, Bl R OVERE 1. SEcTERFREE B4R, Bl R OVERE

FERIRE Lo R IRAlE LT~ TRl TR L | R
TWb7zs), S REKEE LAE L Rl & OZEFITH V F
Ao
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2. Wl OFE Ik 2. Wil OFE %
[T RE S A4
(EERFIT#HIR L FHICET 2R ISR LT
BYET,
URZE R i AT B

FUNRT 4 TWRBNZHOW T, (FofoiEid) o 3
FUNRT ¢ THEIBRICERH L TR £,

a—)b 0O SRS K Ve SR E TS

IS OR BIZEHFTIRE SN D T2, IREEMAEILR
fliLEELLTWD Z b, BHIEBMEELZ RIS L TP

EXE

(BEhE S 5 & OHG1IZBE4 5 1ERD)
B 2021 4 10 A 27 H H 20224 3 H 8 H
E 20224 31 TH E 20224 91 TH

MRS € DML FEIG AR D N IEflikk 2 B LT, —#% [FA
DERGI S & 570 2 PR S8 & OB 3T b Ty
72, EFHITIIEVWEE A,

(FOMoER)
1 TARDKE)
H 2021410 A 27 A H 20224 3H 8H
F 20224F 38 TH F 20224F 9 A 7H
1 e ANEE — M & e AR 2,920, 000, 000 [
1 P B INER & TeANKE 3,940, 000, 000 F[HA B INER E TEAKE 19, 570, 000, 000 1
HI 1 — R AR ST AR 1, 020, 000, 000 P - — AR TEAER 8, 230, 000, 000 [
2 FHAREAEFR
5cE HPA MRES:
B 2021 410 H 27 A H 20224 3 H 8 H
R 7 20224E 3 H T H 7 20224FE 9 H T H
HRICE TNz (M) HRICE TNz (M)
[E & R A25, 125,974 280, 064, 330)
& NA25,125, 974 A\280, 064, 330

3 T UNT ¢ 7 H| BR
T UNRT ¢ TG ORKIFE, Wil X ORI HE AR

AT (2022 4F 3 H 7 HHLTE) L (2022 4F 9 A 7 HELTE)
o Bo%ass (1) BokEE (1)
FE
5% 1 4 e (1) FHEHERE (1) 51 1 4 e (F9) FEMERE (1)
i@ @
s s |
e /Gl
g 59, 141, 849 - 59, 134, 657, AT,192 181, 981, 552 - 181, 981, 552 -
M5 IS O Hs |
AR TAIE |
g3 2, 863, 180, 002 - 2, 858, 053, 733 5,126,269 12,424, 549, 722 —| 12,750, 480, 928 325,931, 206
K R 2, 863, 180, 002 — 2, 858, 053, 733 5,126,269 12,424, 549, 722 —| 12,750,480,928]  A325,931, 206
At — — — 5,119, 077 — — — 325,931, 206
() FRHtioREHIE
7 Gl

SESEHEE 2o T
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S OFMEIC IV T, FHRBICEY 5 DB O HOFEZ MBI OHER T D IERME B SUTRMARS TG L Tk
DET,

2 2R TAIELS |
D EHR B IZ B W OB A SRS O MMEAER SN TOW LA EICOWTEILLTO L S ICRHE L Tk v £,

OFHHEBIZBWTABTHOZIER (LLF T4EA] EWNET) OXMERLEMHGOMERER SN TV DIHE
L UEAB TR LREME TRME L Tl £,

@FHH RIZIB W THRL H OB LM GOMER R SN THRWERIE, UTOHECE>TEY £,

cFMEBICYEH BB A DB MRS B HER SN TV DEAITIE, Bk B IR bW ER > OXt#EE Y
HGOMEZ S LIZFHRELIZLV— 2N TR 7,

CFEBICUEA ZB A OMBER SN ER SN TORWEAIZE, Y%A IR HIEWER STV D XIE
FRYHGOMEZHWTE Y 7,

2) B S BE LG O MMEA R SN TORWAEITOWTIE, FHE A OMBEE S O E CRHME L Tk v
R

KEFLGI Ty VRFHPEH SN TS HDIE TSN EE A,

(4) [KEmHE]

B AMEESRIM R
(1) Bk (2022 45 9 A 7 A BIfE)
U FEHIIH Y FHA,

(2) BRALIS O A fiRES (2022 47 9 H 7 HHILE)

S mE 2] FRIHAAH FHAhER ik
[ REZR Pk Fov US TREASURY N/B 2, 010, 000. 00 1, 806, 487. 50
US TREASURY N/B 10, 380, 000. 00, 8, 568, 365. 10
US TREASURY N/B 4,700, 000. 00| 4,124, 617. 07
US TREASURY N/B 210, 000. 00 250, 326. 55
US TREASURY N/B 6, 650, 000. 00) 5,421, 828. 12
US TREASURY N/B 9, 480, 000. 00 7, 684, 725. 00|
US TREASURY N/B 470, 000. 00 538, 553. 87
US TREASURY N/B 10, 060, 000. 00| 8, 445, 683. 87
US TREASURY N/B 10, 340, 000. 00, 9,012, 763. 80
US TREASURY N/B 11, 470, 000. 00| 9, 627, 631. 25
US TREASURY N/B 11, 130, 000. 00, 9, 401, 371. 87
US TREASURY N/B 10, 410, 000. 00, 9,177, 878. 64
US TREASURY N/B 10, 180, 000. 00| 9, 783, 138. 80
US TREASURY N/B 3, 200, 000. 00| 3, 041, 749. 76
VNG EAE ;14 100, 690, 000. 00 86, 885, 121. 20
(12, 434, 998, 546)
A FEATE L3R 2 101. 6% 100. 0%
&t 12, 434, 998, 546
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(12,434,998,5464

(7 DAMEREA MRS OW T, @EFEEO/NHRO () ik, AERELHE HA: M) Tho 7,
(F 2) AEF@FMO () NIE, AMEREMRERICHRDL HOT, NETHY £,

(G 3) BRI /E L 0 MRl OME FE I 2 R, KOS/ NEHHO A FHSBICHT 2R TH Y 77,
F2 T UNRT 4 TG R ORET RIS OZKEE K ORHl ORI

MHEHFNCRBIT DELFEE LCRE LTV 20EK L TRY 7,

_10_
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