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I 77> ROEMRM
Fund Management

1. 202249 AHIOERRN (2022 4 3 A 11 H~20224 9 A 10 H)

Management Status for Year ended September 2022 (from March 11, 2022 to September 10, 2022)

(1) BPENR (B 7 AR O
Assets (fractions of less than JPY mil. shall be rounded down)
s B4 - 7S - % - .
R e e L A ()

Cash/Deposits/Other Assets

(excluding liabilities) Total (Net Assets)

Primary Invested Assets

BHE TR L &HA MR L el MR L
Amount ratio Amount ratio Amount ratio
"M % BAH % BAoH %
JPY mil. % JPY mil. % JPY mil. %
2022 £ 9 A #j 5,386 (93.2) 394 (6.8) 5,781 (100.0)
FY ended Sep. 2022
2022 4E 3 A #j 4,698 (95.6) 215 (4. 4) 4,914 (100.0)

FY ended Mar. 2022




(2) BE - MRFFER

Creation and Redemption
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(F PR EE )

(fractions of less than one thousand units shall be rounded down)
AFH R IR EREUlILER
FATHE 08K s A %R FATH N4
No. of Issued Units N fnz its Created No. of Units No. of Issued Units
at End of Previous o0 ?é)f cate Redeemed at End of Fiscal
Fiscal Period (®) Period
@ O+@-©)
T T Th Th
‘000 units ‘000 units ‘000 units ‘000 units
2022 £ 9 A #j 2, 083 560 520 2,123
FY ended Sep. 2022
2022 4£ 3 A #j 570) 2, 333 820 2, 083
FY ended Mar. 2022
(3) FE¥EqAE
Net Asset Value
100 1134 V) HEHAEfIAR
Mg e Alk AL (/S FHEMIRMARFATHE 0 E0 X 100)
Total Assets| Liabilities | Net Assets Net Asset Value per 100 units
(@) (@) (OIORO))) ((®/No. of Issued Units at End of Fiscal
Period) X 100)
Epals Epals Epals !
JPY mil. JPY mil. JPY mil. JPY|
2022 £ 9 A #j 5,819 38 5, 781 272, 304
FY ended Sep. 2022
2022 4£ 3 A #j 4,951 37 4,914 235,910
FY ended Mar. 2022
(4) i
Dividend Payment
100 F124 v 5B
Dividend per 100 units
!
JPY|
2022 429 A HA 1, 590
FY ended Sep. 2022
2022 4 3 A HA 750]
FY ended Mar. 2022
2. KEFHOER

Change in Accounting Policies

O KFHEEFEOBEIC E I AR

PN

Changes accompanying revision to accounting standards, etc

@ QLS OEE

Changes other than those in D

Fii 3

PN

No

No
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I M%sE3% Financial Statements

(1) [EfExIZ] Balance Sheet
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(HAL : M) (Unit : JPY)

5 2 #
(2022 4F 3 H 10 HEIfE)
2nd Fiscal Year
As of March 10, 2022

% 3
(2022 4F 9 H 10 HEIfE)
3rd Fiscal Year
As of September 10, 2022

4%H Amount

4%H Amount

EREDTR

Assets

)& PE

Current assets

THA
Deposits

162, 495, 926

337, 666, 567

a—)b e m—
Call loans

9,928, 124

12, 764, 922

=
Stocks

4, 546, 541, 054

5,207, 651, 211

BYHE RS

Security investment trust beneficiary

securities

31, 386, 505

36, 199, 853

BERESR

Investment securities

120, 486, 532

142, 659, 015

R P i A B

Revaluation of derivatives

6, 894, 251

ERION

Accounts receivable — other

5, 168, 413

AL 2 4

Accrued dividends receivable

5,704, 76

6, 094, 973

AT R

Margin deposits

74,562, 353

64, 787, 741

TRENE PE AR

Total current assets

4,951, 105, 254

5, 819, 886, 946

g Ol

Total assets

4,951, 105, 254

5, 819, 886, 946

AIEDHS
Liabilities

VB A
Current liabilities

R P i At D

Revaluation of derivatives

8, 258, 74()

378, 082

ER

Accounts payable — other

10, 315, 377

AN A 53 B 4
Unpaid dividends

15, 622, 500

33, 755, 700

ARALSZREAE

Trustee fees payable

337, 942

565, 915

AALZEREAE B

Investment trust management fees payable

1, 858, 609

3,112, 481

RALFI B,

1

22

(2635) 2022 4£ 9 AW REHEE
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Accrued interest expenses

Z OAILE

699, 309 1, 056, 570
Other accrued expenses

AR A E

Total current liabilities 37,092, 478 38, 868, 770

et

Total liabilities 37,092, 478 38, 868, 770

LS E DER

Net assets

TEAGE
Principal and other

JoA

. 4, 166, 000, 00 4, 246, 000, 00
Principal

4
Surplus

HIARF AR SOIHIR RS (A)

Surplus (deficit) at end of period 748,012, 778 1,535,018, 17§

(53 Bl (R A L4

(Reserve for distribution) 170, 311 162, 077

AR At

4,914, 012, 778 5, 781,018, 176
Total principal and other ’ ’ ’ ’ ’ ’

HIKETE & 2

4,914, 012, 778 5,781,018, 174
Total net assets

A PER T

Total liabilities and net assets 4,951, 105, 256 5,819, 886, 949

(2) [BEKORES4HHE] Statement of Income and Retained Earnings
(BA7 : 1) (Unit : JPY)

%2 % 3
H 20214 94 11 H H 20224 3 A 11H
E 20224 3 H10H £ 20224 9H10H
2nd Fiscal Year 3rd Fiscal Year
From September 11, 2021 From March 11, 2022
to March 10, 2022 to September 10, 2022
&%H Amount &%H Amount
=& 1
Operating revenue
= N
;§E¥ﬁaéij% 19, 754, 058 39, 248, 478
Dividend income
AR
. 2 4
Interest income
GRS 78 E S
Profit and loss on buying and selling of A\342, 522, 652 369, 260, 044
securities and other
VRS S
Profit and loss on dealing of derivatives 6, 185, 421 All, 072,004
PETIY
2%[3?E$E%§ . 115, 211, 119 1, 119, 025, 680
Foreign exchange gains or losses
Z DAt LE 1 183, 184
Other revenue
s o A2
E%§€HYEE[3D+, A201, 372, 052 778, 125, 298
Total operating revenue
¥ A
Operating expenses
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KALFILE,

Interest expenses

9,021

1,772

SEREA

Trustee fees

337, 942

565, 915

ZERe

Investment trust management fees

1, 858, 609

3,112, 481

Z O

Other expenses

1,763, 991

2,004, 032

HEEM AR

Total operating expenses

3, 969, 563

5, 684, 20

HHEMESUTEEREL (D)
Operating profit (loss)

A\205, 341, 615

772, 441, 09§

REFIE IR EEL (A)
Ordinary profit (loss)

A\205, 341, 615

772,441, 098§

DHAMRLS ST S ML (A)
Profit (loss)

A\205, 341, 615

772,441, 098§

— IR AE O Y MR AR R 0O Sy Bl AR ST — R
FNTHE S MR RSO R (D)
Distribution of profit loss from partial
redemptions

WiERae e ki8e (D)
Surplus (deficit) at beginning of period

163,971, 113

748,012, 77§

TR N ST R AR D4

Increase in surplus or decrease in deficit

1, 105, 711, 580

357, 349, 000

MHLHBAME FEIT R © RIS SPEIEE ST KRB
DER

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

1,105,711, 58

357, 349, 00

PR IR T R AR N AR

Decrease in surplus or increase in deficit

300, 705, 800

309, 029, 000

4 —EBAEAIITPE D RIR SR B U RIE I
pIIEE

Decrease in surplus or increase in deficit
from partial redemptions

300, 705, 80

309, 029, 00

Sy
Dividends

15, 622, 500

33, 755, 700

HIRFISRASOIHRKREE (A)
Surplus (deficit) at end of period

748,012, 77§

1,535,018, 174

(3) [#Eizk]
(EE R R D HEH I 575D

1. T PE O RPAR AL HE Je OFFA 715 [jRaC

R RES:

S|

FHEHICHEY O 2EEO B OFT D BEIFTORER S 2 1R SUT R AR S TR

S AliAg O 22 WA

JF R & U TRl TR L TR0 £
I EEATZ & 72 o Tk, Hisliks D & 2 A AHFES IC DOV TR ZE DR AEAEY; (
IS D2V BT, BT O B ORMEAAY) TRl L Tl v 7,

BB R RES AR AR SR

JF R & U TRl CRAE L TR0 £,
I EEATZ & 72 o Tk, T5likE D & 2 A AHFESRIC DOV TEZE ORAAAEY; (
IS DRV AT, BT O B ORMEAAS) TIHME L Tl v 7,
REFRZ DWW TR EMA TR L TR Y £

JF R & U TRl TR L TR0 £
AT RTAT L & 7= - TiE, HEME O & 2 A MR OV T L DR &S GHE R
IS DRV EITIE, BT O B ORMEAAS) TRl L Tk v 7,

AR

AR
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LTkH ET,

TR |
G B W T PRI OZIE R OXBESEWREOME TG L Tk £,
2 SVERERE - AROATEE~OWEFLMEICR T DAMERERE - AROMHEL, JFAlL LT, bAEICET 255

T L e IR B O X ER EETEEMG OMEIC L > CRHE L TH Y £7,
3. H - IR OFE EAAE BV TREEA
A& LTRSS D RICRB W T, MEER Y AT TR S &MLt L L TR0 %
j—

BB EFEZ SRR DWW T, TS LTS Bled% B BIZB W T, Hes o

BleREE st EL TR0 £,

R A= =k

EHREECTHELTEBY £97,

URAE R b BS | SR A

WEHREECTH EL TR £9,

PR Sicti=Eny

EHREECTH EL TR £9,

4 . P S OO B 25 2 B9 2 SR IE O M R RS G D B OB I BV TUE— E DRTHRS S AR MA L TV A T2, B HH]
SR ERIEICL ST 5E . YMENERDZ 2 H D ET,

F7o, TUANAT 4 THBINCEAT 2SI, HETHLT I AT 4 TEENICRIT

24 BB E T35 R LOBETLARTH Y | S A KRN T U T 4 7T

SIOMHIY A7 OREZEZRTHLOTIEIHY FHA,

5. Z DA BTy ROFEHMIT, FERROBEIZEIY, 2022 4 3 A 11 A2 D 2022 47

OH 10 HETLER>TEY T,

(HERF EORAY BT 5 ER)
FAHFHIIDH Y FEA,

(e R B9 5 TERD)

5 2 ] 55 3 1
2022 4£ 3 A 10 HBIE 2022 4£ 9 A 10 HBIE
L. FREEMOKBICET 2% MR 1. EHSEHEOKRBICET 22O
2,083,000 1 2,123,000 1
2. FHREHIMOKRAICKT S 1V EMY70 OMEEORE |2, FEBMOKRBICET S 1 B 72 0 OMEEDFE
1 0% 7= 0 Wi e 2,359.10 [ 1172 0 W E 2,723.04 1
(100 F1247= v i FERH) (235,910 M) (100 F1247= 0 i PERH) (272, 304 H)
(2 M ORI @Rt HEFICBI T 2 16D
52 %5 3 4
H 20214 9 A 11 H H 20224 3 A 11 H
% 20224 3 H 10 H % 20224 9 H 10 H
1. 53 Ee O IR 1. OB
HH HH
I 2 Y AR AR A 19, 745, 039 {4 EP LR A 39, 429, 894
5 B i Fi N7 4 B 8,314 M oy B ER R 7 4 B 170, 311
IR E e ] C=A+B 19, 753, 353 [ R E AT e C=A+B 39, 600, 205 [
et D 3,960, 542 [ iy D 5, 682, 428 1
28 53 i FTREAR E=C-D 15,792,811 [ N 4% 23 B wT REAR E=C-D 33,917,777 H
IS 2 53 i 4 F 15, 622, 500 1 IS 21 53 i 4 F 33, 755, 700 [
IR (53 Bl ME(R B ST 4) G=E-F 170,311 [ R 4 (53 Bl MG R ST 4) G=E-F 162,077 M
B~ H 2, 083, 000 [ %% H 2,123,000 [
100 1247 0 4yfd 4 1=F/Hx 100 750 4 100 272 V) 4yEd 4 1=F/HX 100 1,590 [
2. = DfihH 2. oM
ZofEHO 5 5 581, 254 ML BRI D E M, 614, 149 [ ZOMERD S B 197,792 X ESGIR L5 M, 1,033,216
TERFGHFEHUT OV C OPIEEE EE, 465, 192 FIIIAME B FHERI SRR DOV T ORGEERE R, 619, 417 FHIIAME
DREFIZEST 28N THY £7, PEDREFIZEST BN THY £,

(e fh s it (2 B89 5 TERTD)
(1) 4z Fl P di DIRPLUZ B3 5 9 1R
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% 2 5 3 3
M 20214 9 A 11 H M 20224 3 A 11 H
% 20224 3 4 10 A % 20224 9 H10 A
L. Ak i (259 2 B 7t L. Ak b (259 2 B 7t

L7 7 RiE, BEEIEEOEEEANCET 2IEEE 2 4558 [FA
4IHIZED DIEFHREREETH Y ., BENEICHET 5EH
DIEARFFEHIPE N, BIFESS O AEpE LI L THE & L
CTEMATHZLEHMELTEBY £1,

0. GRhEE T ONE M E OERREGIICRD U RS 0. GREhEE S ONE M E OERREGIICRD U R
W77 v R T D E8RBELOREIX, AR, 7V N |FEE

T4 THB, 3= 0= EOEREEN CERER TH
DET,

M7y v RMRAET DA MAEEOFEMIL, (FOMOHERD) O
2 AFEARRICERE L TR Y £,

INBIE, RMES D 27 BEER D R 7R EOTHE ) A
7 ERY R ROWREMEY 2712868 THBY £,
M7 7 v N, FREMEICR T 2 BEOFENRERICE T
HZEHEAME LT, HMEEEWEG| 217> TR £,
T VAT 0 THENE, kG & T DRSS 4R D Al
EENY A7 #HLTEY 7,

M7 7 RiX, BrtMEICRT 2 EEO RN IENICE T
LZEEAME LT, BETREBIZ2IToTEBY £9, %%
T U NT ¢ TEBIE, W ET D ABREILRAMIEEE) Y 2
JEFELTEY £,

3. ARG T ICER D U R 7 BRI 3. ARG T ICER D U R 7 B ERAH
LRt SticBW T, ML L7 RE U A7 EHICBT 2 EE [FE

DEBRT, RT 4 AOBERNER Y 27 OERETT
o TR FI,

Ofith U A7 OEB

Hith U A7 I LTI, BERSSEORILE W, o8-t
e L., BETHIZIR > T EDEDEHEZIT/>TRY F
B
OEH Y A7 OEH

(EHY A 7B LT, BITIRCBE e o Mgk & B4
DIEMIEE - T & W R, AkBE L. SO REICR LR
AR DB A (T2 > TR £77,
OFEIE Y 2 7 DR

GRENE U A 7 (B LTI, MBI USRI ok A
e L, B &CHMALREDEHZIT/R>CTBY £7,
(2) & Fhps fn ORI B3 5 FIR

%2 % 3
2022 4F 3 A 10 ABUE 2022 4F 9 A 10 ABUE
1. BRI IREREE A, e B OE% 1. BRI IREREE A, e B 024

FERIRE LR RAlE LT~ TRl TRl L | R
TWh7zs, S REKEE LA L Rl & OZEFITH V F
A

2. Wl OFE Ik 2. Wi OFE Tk
B A
(EERFIT#HIR L FHICET 51ER) ISR LT
BYET,
BB RREARRESR
(BERFIT#HIR L FHICET H1ER) ISR LT
BYET,
B RS
(EERFIT#HIR L FHICET H1ER) ISR LT
BYET,
URZE RS i AT D

FUNRTF 4 TEBNZHOWTIL, (FofoiE:s) o 3
FVRT 4 TEBIBEMRICE#HK L TRBY £,
a—)b - 0 — RO SRR OV BEE
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(B 5 & OMG1IZRE4 5 iERD)

%2 4
H 20214 9 A 11 H
x 20224 3 4 10H

% 34
H 20224 3 H 11 H
X 20224 9 A 10H

A% 2 DMLY FEHLG AR D A TE 2k 2 % L T

—fx

DG 5l & 570 2 Bl 5 L OERGIIAT b T

A7

720, BUEHITIIIWERA,
(Z DD ER)
1 JEAROKH)
%2 4 % 34

H 20214 9 H 11 H H 20224 3 H 11 H

I 20224 3 H 10 H = 20224 9 H 10 H
) e A KE 1, 140, 000, 000 A & e AKE 4,166, 000, 000 [
B IR & ST AKA 4,666, 000, 000 FIHA B IR & T AKH 1, 120, 000, 000 [

P — B AR S AR

1, 640, 000, 000 [

P — BB AR S AR

1, 040, 000, 000 [

2 AftEESBIR

e H H A hEES:
%2 4 53 4
B 20214 9 A 11 H B 20224 3 H 11 H
i % 20224F 3 H 10 F 20224 9 7 10 A
B ICE ENT A ERE (1) BIRICE ENT A ERE (1)
k= N334, 519,813 374,951, 008
GG FEZ AR AL 553, 406 A2, 385, 808
fd I A5, 854, 273 14, 857, 825
At N340, 927, 492 392, 194, 641

3 T UNT 4 THGIEM&R

T UNT ¢ TSI OFKFEE | Wil & ORI S
%52 #1(2022 4 3 A 10 A BIAE) %5 3 1#1(2022 4% 9 A 10 HBILE)
O %% (M) 2REEE (1)
5% 1 4 e () FHmHELE (1) 5% 148 el (F9) PEMERE (F)
e el
s s |
R FEEE RS |
¢ 219, 049, 502 — 210, 791, 620 A8, 257, 882 381, 705, 535 — 388, 222, 285 6,516, 750)
45 | LA o His |
2T RIS |
Fek 15, 080, 156} — 15, 081, 014 858 34, 792, 364 - 34, 792, 945, A58
* Ko 15, 080, 156 - 15,081,014 858 34, 792, 364 — 34, 792, 945 AB81
&t - — — A8, 258, 740 — — — 6,516, 169
() WO EFHIE
1 5eis |

SESEHEE 2o T

e OFAIIZ BV TIE,
D ‘i@‘o

2 BT RIS

R BIZEY 9 DELED B OET 5 BEIFTOFREFR T 2 IEFALB U RASARS TRl L Tk
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DR B ICRB W OB A SRS O MMEA R SN TOW2LAEICOWTILLTO L S ICRHE L Tk v £,

QAR R ICBWTHBETHOZER CLF NEEE) LWV ET) OXMBELEMIASGOMERER SN TV S5E
L UEAB TR LREME TRME L Tl £,

@FHAR RIZIB W THRL H OB LM GOMER R SN THRWEEIE, UTOHECE > T £,

cFMEBICYEH BB A DB BHER SN TV DEAITIE, Bk B IR bW R > OXt#EE Y
MG OMEZEZ & LR L — b2 AW TER Y £7,

CFEBICUEA ZB A DMBER SN ER SN TORWEAICE, Y%A IR HIEWER STV D XIE
FRYHGOMEZHWTE Y £7,

2) L R I XTRIA MR O IS R R S CORVSMEIC SV, 7T B ORBESOMECRET L TH Y %
7.

KEFLHGI Ty VRFPEH SN TS HDIE TSV EE A,

(4) [KEmHE]

B AMEESRIM R
(1) B (2022 45 9 A 10 HHI(E)

{4
i it i PRt li%
EH G4

(752N X kv BAKER HUGHES CO 1,434 23. 89 34, 258. 26
HALLIBURTON CO 1, 370 28.41 38, 921. 70
SCHLUMBERGER LTD 2, 139 38. 17 81, 645. 63
IAPA CORPORATION 554 36.93 20, 459. 22
CONOCOPHILLIPS 1, 985 108. 32 215, 015. 20
DEVON ENERGY CORP 960, 68. 91 66, 153. 60
EOG RESOURCES INC 892 118. 31 105, 532. 52
EXXON MOBIL CORP 6, 453 94.91 612, 454. 23
HESS CORP 420 118. 10 49, 602. 00
KINDER MORGAN INC 2,972 18.03 53, 585. 16
ARATHON OIL CORP 1, 085 25.61 27,786. 85
MARATHON PETROLEUM CORP 829 98. 45 81,615. 05
OCCIDENTAL PETE CORP 1, 352 64. 61 87,352. 72
ONEOK INC 680 61.31 41, 690. 80
PHILLIPS 66 737, 85.93 63, 330. 41
PTONEER NATURAL RESOURCES CO 346 234. 02 80, 970. 92
VALERO ENERGY CORP 623 111. 93 69, 732. 39
WILLTAMS COS 1, 852 32.00 59, 264. 00
AIR PRODUCTS 338 253. 83 85, 794. 54
ALBEMARLE CORP 178 291. 43 51, 874. 54
CF INDUSTRIES HOLDINGS INC 327 102. 46 33, 504. 42
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_10_

CORTEVA INC 1, 108 62. 04 68, 740. 32
DOW INC 1, 122 49. 40 55, 426. 80
ECOLAB INC 380 170. 92 64, 949. 60
FMC CORP 193 109. 98 21,226. 14
INTERNATIONAL FLAVORS & FRAGRANCE 388 114. 16 44,294. 08
LINDE PLC 771 283.91 218, 894. 61
LYONDELLBASELL INDU-CL A 401 82. 50 33, 082. 50
MOSAIC CO/THE 565 54. 16 30, 600. 40
PPG INDUSTRIES 362 127.76 46, 249. 12
AMCOR PLC 2, 307 12.18 28, 099. 26
BALL CORP 494 58. 87 29, 081. 78
TP (INTERNATIONAL PAPER CO) 590 41.57 24,526. 30
[WESTROCK CO 401 40. 49 16, 236. 49
FREEPORT-MCMORAN INC 2, 238 30. 62 68, 527. 56
INEWMONT CORP 1,216 42. 39 51, 546. 24
CARRIER GLOBAL CORP 1, 304 42.12 54,924. 48
JOHNSON ~ CONTROLS ~ INTERNATIONAL 1,071 57. 46 61, 539. 66
PLC

TRANE TECHNOLOGIES PLC 356 163. 29 58, 131. 24
FATON CORP PLC 608 143. 24 87, 089. 92
EMERSON ELEC 905 83. 67 75,721. 35
GENERAC HOLDINGS INC 96 233.23 22,390. 08
ROCKWELL AUTOMATION INC 177, 244. 93 43, 352. 61
GENERAL ELECTRIC CO 1,676 73.77 123, 638. 52
CATERPILLAR INC DEL 825 183.15 151, 098. 75|
CUMMINS INC 217 214. 80 46,611. 60
DEERE & COMPANY 428 368. 48 157, 709. 44
DOVER CORP 219 127. 85 27,999. 15
FORTIVE CORP 547 65. 27 35,702. 69
IDEX CORP 116 208. 59 24,196. 44
ILLINOIS TOOL WORKS INC 435 203. 96 88, 722. 60
INGERSOLL-RAND INC 621 49. 31 30,621. 51
INORDSON CORP 82 232. 15 19, 036. 30,
OTIS WORLDWIDE CORP 648 72.91 47, 245. 68
PACCAR 529 86. 33 45, 668. 57
PARKER HANNIFIN CORP 196 274.76 53, 852. 96
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PENTAIR PLC 260 45. 67 11, 874. 20,
SNAP-ON INC 81 222. 35 18, 010. 35,
STANLEY BLACK & DECKER INC 231 88. 05 20, 339. b5
[WABTEC CORP 285 89.79 25,590. 15
XYLEM INC 275 96. 43 26,518. 25
IFASTENAL CO 877 50. 68 44, 446. 36
UNITED RENTALS INC 110] 304. 93 33, 542. 30
CINTAS CORP 134 429. 39 57,538. 26
REPUBLIC SERVICES INC-CL A 318 148. 00 47, 064. 00
WASTE MANAGEMENT INC 587 173. 58 101, 891. 46
FEDEX CORPORATION 372 202. 87 75,467. 64
UNITED PARCEL SERVICE-CL B 1, 126 196. 13 220, 842. 38
AMERICAN AIRLINES GROUP INC 987 13.96 13, 778. 52
CSX CORP 3, 381 32.21 108, 902. 01
HUNT J B TRANSPORT SVCS INC 128 169. 85 21, 740. 80
UNION PAC CORP 963 230. 34 221, 817. 42
APTIV PLC 412 93. 42 38, 489. 04
BORGWARNER INC 365 37.71 13, 764. 15
FORD MOTOR COMPANY 5, 996 15. 47 92, 758. 12
GENERAL MOTORS CO 2,219 40. 50 89, 707. 50

OHAWK INDUSTRIES 80, 110. 99 8, 879. 20,
NEWELL BRANDS INC 595 17. 44 10, 376. 80,
PULTEGROUP INC 379 40. 82 15, 470. 78
WHIRLPOOL CORP 92 155. 78 14, 331. 76
HASBRO INC 198 79. 77 15, 794. 46
NIKE INC-B 1, 945 108. 73 211, 479. 85
PVH CORP 103 57.88 5, 961. 64
RALPH LAUREN CORPORATION 70) 94. 22 6, 595. 40,
TAPESTRY INC 414 34. 58 14, 316. 12
V F CORP 492 42.74 21,028. 08
CAESARS ENTERTAINMENT INC 326 46. 18 15, 054. 68
DARDEN RESTAURANTS INC 195 130. 46 25,439.70
EXPEDIA GROUP INC 229 104. 98 24, 040. 42
HILTON WORLDWIDE HOLDINGS IN 425 132. 97 56, 512. 25
LAS VEGAS SANDS CORP 524 37. 65 19, 728. 60,
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MARRIOTT INTERNATIONAL-CLA 417 159. 40 66, 469. 80
MCDONALD’ S CORP 1, 139 260. 08 296, 231. 12
GM RESORTS INTERNATIONAL 574 34. 06 19, 550. 44
ROYAL CARIBBEAN CRUISES LTD 342 45. 16 15, 444. 72
STARBUCKS CORP 1, 753 89. 46 156, 823. 38
YUM BRANDS INC 441 116. 36 51,314.76
IAMAZON. COM INC 13,412 129. 82 1,741, 145. 84
EBAY INC 858 44. 25 37, 966. 50
ETSY INC 198 108. 30 21, 443. 40
DOLLAR TREE INC 343 141. 56 48, 555. 08
TARGET CORP 709 171.90 121, 877. 10,
BEST BUY COMPANY INC 330 74.70 24,651. 00
LOWES COS INC 1,013 204. 38 207, 036. 94
TJX COS INC 1, 818 66. 47 120, 842. 46
KROGER CO 1, 020 48. 36 49, 327. 20
SYSCO CORP 774 83. 04 64, 272. 96
WALGREENS BOOTS ALLIANCE INC 1,092 35. 96 39, 268. 32
MALMART INC 2, 156 136. 43 294, 143. 08
BROWN-FORMAN CORP-CL B 279 72.77 20, 302. 83
COCA COLA CO 5, 980 62. 12 371, 477. 60
CONSTELLATION BRANDS INC-A 251 248. 24 62, 308. 24
MOLSON COORS BEVERAGE CO-B 287 51. 82 14, 872. 34
PEPSICO INC 2,119 172. 67 365, 887. 73
ARCHER DANIELS MIDLAND 853 90. 29 77,017. 37
CAMPBELL SOUP CO 308 47. 84 14, 734. 72
CONAGRA BRANDS INC 731 34. 32 25,087.92
GENERAL MILLS 919 75.63 69, 503. 97
HERSHEY CO/THE 222 225. 48 50, 056. 56
HORMEL FOODS CORP 430 46. 84 20, 141. 20
JM SMUCKER CO/THE-NEW 165 138. 64 22,875. 60
KELLOGG CO 390 71.75 27,982. 50
KRAFT HEINZ CO/THE 1,082 36. 06 39, 016. 92

CCORMICK & CO INC. 381 79. 30, 30, 213. 30
MONDELEZ INTERNATIONAL INC 2,116 60. 95 128, 970. 20,
TYSON FOODS INC-CL A 446 73. 94 32,977. 24
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COLGATE PALMOLIVE CO. 1, 285 77. 84 100, 024. 40,
PROCTER & GAMBLE CO 3,678 137. 86 507, 049. 08
ESTEE LAUDER COMPANIES-CL A 354 247.94 87,770.76
ABBOTT LABORATORIES 2,699 106. 99 288, 338. 05
BAXTER INTERNATIONAL INC. 763 58. 70 44,1788. 10
BECTON, DICKINSON 434 260. 50 113, 057. 00|
BOSTON SCIENTIFIC CORP 2,172 42.71 92, 766. 12
EDWARDS LIFESCIENCES CORP 952 95. 52 90, 935. 04
HOLOGIC INC 381 68. 87 26, 239. 47
IDEXX LABORATORIES INC 129, 364. 95 47,078. 55
MEDTRONIC PLC 2, 050 87.89 180, 174. 50
IAMERISOURCEBERGEN CORP 230 147. 54 33,934. 20
CARDINAL HEALTH INC 422 70. 63 29, 805. 86
CENTENE CORP 889 91. 26 81, 130. 14
CIGNA CORP 492 290. 71 143, 029. 32
CVS HEALTH CORP 2,001 102. 26 204, 622. 26
DAVITA INC 94 91. 27 8, 579. 38
FLEVANCE HEALTH INC 370 489. 35 181, 059. 50,
HENRY SCHEIN INC 211 73. 34 15, 474. 74
HUMANA INC 196 486. 36 95, 326. 56
LABORATORY CRP OF AMER HLDGS 142 238. 27 33,834. 34
MCKESSON CORP 223 370. 16 82, 545. 68
QUEST DIAGNOSTICS INC 181 130. 20 23, 566. 20
UNITEDHEALTH GROUP INC 1, 436 527.51 757, 504. 36
ABBVIE INC 2,709 140. 52 380, 668. 68
AMGEN INC 819 245. 45 201, 023. 55
BIOGEN INC 224 207. 98 46, 587. 52
GILEAD SCIENCES INC 1,912 65. 10 124, 471. 20,
MODERNA INC 538 141. 28 76, 008. 64
REGENERON PHARMACEUTICALS 163 708. 85 115, 542. 55
VERTEX PHARMACEUTICALS 388 288. 99 112, 128. 12
BRISTOL-MYERS SQUIBB CO 3, 264 69. 38 226, 456. 32
CATALENT INC 273 93. 27 25,462. 71
FLI LILLY & CO. 1, 210 315. 50 381, 755. 00

ERCK & CO INC 3, 876 87. 42 338, 839. 92




NEXT FUNDS S&P 500 ESGHHEuEEVY L35S (2635) 2022 429 AH REEI(E
NEXT FUNDS S&P 500 ESG Index Exchange Traded Fund (2635) Earnings Report for Fiscal Year ended September 2022

ORGANON & CO 396 29. 36 11, 626. 56
PFIZER INC 8,601 47.08 404, 935. 08
VIATRIS INC 1, 843 9. 68 17, 840. 24
ZOETIS INC 721 158. 49 114, 271. 29
BANK OF AMERICA CORP 10, 835 34. 65 375, 432. 75
CITIGROUP 2,977 49. 90 148, 552. 30,
COMERICA INC 199 84.61 16, 837. 39
FIFTH THIRD BANCORP 1, 042 35. 32 36, 803. 44
JPMORGAN CHASE & CO 4, 505 118. 60 534, 293. 00
KEYCORP 1,416 18. 49 26, 181. 84
PNC FINANCIAL 640 162. 85 104, 224. 00|
REGIONS FINANCIAL CORP 1,436 22.21 31, 893. 56
TRUIST FINANCIAL CORP 2,039 48. 05 97, 781. 75
US BANCORP 2, 058 47.05 96, 828. 90
AFLAC INC 915 61.67 56, 428. 05
IALLSTATE CORP 428 126. 93 54, 326. 04
AMERICAN INTL GROUP 1,214 54. 33 65, 956. 62
ASSURANT INC 87| 164. 42 14, 304. 54
CHUBB LTD 657 195. 11 128, 187. 27
CINCINNATI FINANCIAL CORP 228 99. 68 22,727.04
GLOBE LIFE INC 142 100. 92 14, 330. 64
HARTFORD FINANCIAL SERVICES 510 66. 37 33, 848. 70
LINCOLN NATIONAL CORP 261 48. 87 12, 755. 07,
MARSH & MCLENNAN COS 770 166. 27 128, 027. 90,
METLIFE INC 1,070 66. 82 71,497. 40
PRINCIPAL FINANCIAL GROUP 370 76. 80, 28, 416. 00
PRUDENTIAL FINANCIAL INC 576 96. 95 55, 843. 20
TRAVELERS COS INC/THE 368 164. 51 60, 539. 68
WILLIS TOWERS WATSON PLC 171 211.24 36, 122. 04
MR BERKLEY CORP 319 68.01 21,695. 19
MASTERCARD INC 1, 316 330. 07, 434, 372. 12
VISA INC-CLASS A SHARES 2, 528 200. 71 507, 394. 88
ADOBE INC 724 383. 63 277, 748. 12
ANSYS INC 133 254. 88 33,899. 04
IAUTODESK INC. 335 209. 82 70, 289. 70
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INTUIT INC 432 439. 04 189, 665. 28
MICROSOFT CORP 11, 464 258. 52 2,963, 673. 28
INORTONLIFELOCK INC 887 23.39 20, 746. 93
ORACLE CORPORATION 2,402 74. 65 179, 309. 30,
ROPER TECHNOLOGIES INC 161 408. 08 65, 700. 88
SALESFORCE INC 1,523 156. 90 238, 958. 70,
TYLER TECHNOLOGIES INC 62 380. 24 23,574. 88
ARISTA NETWORKS INC 342 122. 78 41, 990. 76
CISCO SYSTEMS 6, 368 45.37 288, 916. 16
JUNIPER NETWORKS INC 508 28. 69 14, 574. 52
MOTOROLA SOLUTIONS INC 257 250. 36 64, 342. 52
APPLE INC 23, 569 154. 46 3, 640, 467. 74
HEWLETT PACKARD ENTERPRISE 1,972 13. 36 26, 345. 92
HP INC 1, 650 27.50] 45, 375. 00
SEAGATE TECHNOLOGY 307 66. 13 20, 301. 91
CDW CORPORATION 207 174. 36 36, 092. 52
CORNING INC 1, 139 33.11 37,712. 29
KEYSIGHT TECHNOLOGIES INC 279 172. 90 48, 239. 10
TE CONNECTIVITY LTD 496 127. 16 63,071. 36
TRIMBLE INC 383 61.39 23,512. 37
ZEBRA TECHNOLOGIES CORP-CL A 81 298. 30 24, 162. 30
ADVANCED MICRO DEVICES 2,492 82.78 206, 287. 76
APPLIED MATERIALS 1, 354 93.79 126, 991. 66
INTEL CORP 6, 268 30. 75 192, 741. 00,
LAM RESEARCH 213 439. 16 93, 541. 08

ICRON TECHNOLOGY 1, 707 55. 39 94, 550. 73
NVIDIA CORP 3, 838 139. 90 536, 936. 20
QUALCOMM INC 1,718 128. 85 221, 364. 30,
TEXAS INSTRUMENTS INC 1, 408 168. 41 237,121. 28
AT & T INC 10, 972 16. 77 184, 000. 44
VERIZON COMMUNICATIONS 6, 437 41. 32 265, 976. 84
EDISON INTERNATIONAL 579 68. 53 39, 678. 87
ENTERGY CORP 306 118. 48 36, 254. 88
EVERSOURCE ENERGY 524 91. 42 47,904. 08
EXELON CORPORATION 1,493 45.37 67,737.41

_15_



NEXT FUNDS S&P 500 ESGHHEuEEVY L35S (2635) 2022 429 AH REEI(E
NEXT FUNDS S&P 500 ESG Index Exchange Traded Fund (2635) Earnings Report for Fiscal Year ended September 2022

NEXTERA ENERGY INC 2,991 90. 27 269, 997. 57
CONSOLIDATED EDISON INC 539 100. 66 54, 255.74
PUBLIC SVC ENTERPRISE 771 67. 88 52, 335. 48
SEMPRA ENERGY 487 172. 94 84, 221.78
IAMERICAN WATER WORKS CO INC 277 154. 52 42, 802. 04
AMERICAN EXPRESS CO 938 153. 52 144, 001. 76
CAPITAL ONE FINANCIAL CORP 602 106. 44 64, 076. 88
DISCOVER FINANCIAL SERVICES 439 101. 05 44, 360. 95
SYNCHRONY FINANCIAL 795 32. 60 25,917.00
AMERIPRISE FINANCIAL INC 169, 282. 34 47,715. 46
BANK OF NEWYORK MELLON CORP 1, 128 43. 82 49, 428. 96
BLACKROCK INC 217 691. 92 150, 146. 64
CBOE GLOBAL MARKETS INC 163 124. 11 20, 229. 93
CME GROUP INC 548 201. 98 110, 685. 04
IFACTSET RESEARCH SYSTEMS INC 58 448. 84 26, 032. 72
FRANKLIN RESOURCES INC 406 26. 26 10, 661. 56
IGOLDMAN SACHS GROUP 526 335. 38 176, 409. 88
INTERCONTINENTAL EXCHANGE INC 856 103. 21 88, 347. 76
INVESCO LTD 493 17. 36 8, bb8. 48
MARKETAXESS HOLDINGS INC 58 256. 94 14, 902. 52
00DYS CORP 247 296. 11 73,139. 17
MORGAN STANLEY 2,161 88. 44 191, 118. 84
SCI INC 124 482. 90 59, 879. 60
NASDAQ INC 534 63. 09 33,690. 06
NORTHERN TRUST CORP 317 98. 89 31, 348. 13
RAYMOND JAMES FINANCIAL INC 285 107. 45 30, 623. 25
S&P GLOBAL INC 532 367. 06 195, 275. 92
SCHWAB (CHARLES) CORP 2,292 73.16 167, 682. 72
STATE STREET CORP 558 72. 06 40, 209. 48
T ROWE PRICE GROUP INC 349 121. 71 42,476.79
AGILENT TECHNOLOGIES INC 458 135. 19 61,917.02
BIO-RAD LABORATORIES-A 33 500. 33 16, 510. 89
CHARLES RIVER LABORATORIES 77 213. 62 16, 448. 74
ILLUMINA INC 238 207. 31 49, 339. 78
ETTLER-TOLEDO INTL 35 1, 284. 31 44, 950. 85
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PERKINELMER INC 192 138. 62 26, 615. 04
THERMO FISHER SCIENTIFIC INC 601 566. 56 340, 502. 56
WATERS CORP 93 308. 62 28, 701. 66
WEST PHARMACEUTICAL SERVICES 113 308. 13 34, 818. 69
NTELSEN HOLDINGS PLC 547 27. 87 15, 244. 89
ROBERT HALF INTERNATIONAL INC 171 78.07 13, 349. 97
VERISK ANALYTICS INC 246 191. 10 47, 010. 60
CBRE GROUP INC 510 79.75 40, 672. 50
CHARTER COMMUNICATIONS INC-A 178 395. 91 70, 471. 98
COMCAST CORP-CL A 6, 852 34. 37 235, 503. 24
INTERPUBRIC GROUP 600 27.71 16, 626. 00
OMNICOM GROUP 319 67.89 21, 656. 91
DISNEY (WALT) CO 2,792 112. 33 313, 625. 36
ELECTRONIC ARTS 429 127. 14 54, 543. 06
TAKE-TWO INTERACTIVE SOFTWARE INC 241 120. 58 29, 059. 78
[WARNER BROS DISCOVERY INC 3,371 12.54 42, 272. 34
ALPHABET INC-CL A 9, 220 108. 38 999, 263. 60
ALPHABET INC-CL C 8, 460 109. 42 925, 693. 20
TWITTER INC 1, 169 41.85 48,922. 65
/NEHEGIT L - 285 36, 212, 024. 28
(5,207,651, 211)

R AR SR < 90. 1% 100. 0%
e 5,207, 651, 211
(5,207,651, 211)

(7 DAMVERAMRESR IOV CIE, BEREEEO/NGHO () i, FE#RERE M) Tho £,
(F 2) Bt @M O () WIE, AERAMIERIHRL DT, NETHY £,
(TE 3) He13 /e K 0 AR O PEIS XD s, ROB/NEHIO BRI SIS T DR TH Y £,

(2) Bk LA O B MhaEES: (2022 42 9 A 10 A ERAE)

Tt W 4R Eyiak el FTMAR e

BB R RESARRE K RV XTRACKERS S&P 500 ESG ETF 7, 000 251, 720. 00,
s

e iR - 1 7, 000 251, 720. 00|

(36, 199, 853)

AT EE 2R 2 0. 6% 20. 2%

e 36, 199, 853

(36, 199, 853)
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P RIE SR K KL ALEXANDRIA REAL ESTATE EQUIT 222 34, 840. 68
AMERICAN TOWER CORP 708 185, 262. 36

AVALONBAY COMMUNITIES INC 213 45,119. 79

BOSTON PROPERTIES 217 18, 583. 88

DIGITAL REALTY TRUST INC 433 53,111. 78

EQUINIX INC 140 91, 126. 00

EQUITY RESIDENTIAL 521 40, 002. 38

ESSEX PROPERTY TRUST INC 99 27, 252. 72

EXTRA SPACE STORAGE INC 204 41, 505. 84

FEDERAL REALTY INVS TRUST 108 11, 065. 68

HEALTHPEAK PROPERTIES INC 822 21,914. 52

HOST HOTELS & RESORTS INC 1,088 19, 224. 96

IRON MOUNTAIN INC 441 23, 284. 80)

KIMCO REALTY CORP 940 20, 360. 40

PROLOGIS INC 1,128 144, 282. 48

REGENCY CENTERS CORP 235 14, 511. 25

SIMON PROPERTY GROUP INC 501 51,372. 54

UDR INC 456 21, 504. 96

VENTAS INC 608 29, 494. 08

VORNADO REALTY TRUST 230) 6, 375. 60

WELLTOWER INC 696 53, 153. 52

WEYERHAEUSER CO 1,139 38, 646. 27

NG EnEL - 22 11,149 991, 996. 49
(142, 659, 015)

LI L6 2 2. 5% 79. 8%

Bt 142, 659, 015
(142, 659, 015)

&3t 178, 858, 868
(178, 858, 868)

GE D) TEEFEZRASR, HEILR L OB EEITZRARICR T 2 R ERAOEMEIL, FERRERRTLTEY £7,
(7 2) SMEREA MRER SOV T, BEFEEO/NHRO () NIE, FERELHE (HA: M) Th o 7,

(& 3) ARt O () NIL, AMERAMRERICHRDL HOT, NFETHY £,

(7 4) HeRI3 2 X0 AR O PSR 3 D HeR. RO/ NEHI O GRS HIC T DR TH Y 77,

2 T UNT 4 TG K ORETHRIEG | ORKEE K ORHE ORI

MHEHFNCRBIT DELFEE LCRE LTV 20EK L TRY 7,
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