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I Fund Management

1. 2023 4F 1 AHAOERKRI (2022 427 A 9 H~20234F1 A 8 H)
1. Management Status for Year ended January 2023 (July 9, 2022 — January 8, 2023)

(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 %
2023 451 HH{ 30, 872 (97.2) 891 ( 2.8 31, 764 (100.0)
FY ended Jan. 2023
2022 427 A HA 33, 144 ( 98.5) 495 ( 1.5 33, 640 (100.0)
FY ended Jul. 2022




(2) BXIE - RIS

(2) Creation and Redemption
Al FELIRIARTEA T D RENE | R | UERIIRRRATE 0K
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
(@) ©) (@) (D+2-0¥)
Fh Fh Fh Fh
‘000 units ‘000 units ‘000 units ‘000 units
202341 A 12, 547 5, 537 6, 525 11, 560
FY ended Jan. 2023
2022 -7 A 8, 853 13,979 10, 285 12, 547
FY ended Jul. 2022
(3) JEME(HEE
(3) Net Asset Value
T PE Al TS PE 10 12472 0 BEfE
Total Assets Liabilities Net Assets Ny e %
e wH X10
(@) (@) @D—0O)) (B4 Iujﬁ%ﬁ RIARTEA T i&) )
et Asset Value per 10 units
((®/No. of Issued Units at End of Fiscal Period)x10)
EpE! EpE! EpE! M
JPY mil. JPY mil. JPY mil. JPY
202341 A 32, 349 584 31, 764 27,477.0
FY ended Jan. 2023
202247 A 33, 958 318 33, 640 26, 809. 8
FY ended Jul. 2022
(OO %
(4) Dividend Payment
10 024720 53kl
Dividend per 10 units
M
JPY
202341 A 193
FY ended Jan. 2023
202247 A 182
FY ended Jul. 2022
(V) /7Bl B IE AL A 72 D D50
* Dividend per Trading Unit
2. EHIEOZER
2. Change in Accounting Policies
O SFHEEFEOUIEIC Y AR
(D Changes accompanying revision to accounting standards, etc. No
@ OLMBOZEH Fi3
@ Changes other than those in D No
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I WM##EEY% Financial Statements

(1) SfExtiE#% Balance Sheet

ZRo~y TV (2662) 2023 41 A MIRRE (G

(BA7: ) (Unit: JPY)

55 5 1]

2022 4 7 H 8 HELE

5% Fiscal Year

5 6 1]

20234 1 A 8 HELfE

6" Fiscal Year

As of Jul.8, 2022 As of Jan.8,2023
BREDHES Assets
ENE PE Current assets
a—/L - m— Call loans 354, 487, 235 124, 531, 178
fififfffjffzfiiﬁfftijzents trust 33, 144, 976, 820 30, 872, 920, 434
Z}Eiﬁ:%ﬁqzﬁﬁgbﬁ Derivative evaluation 122, 931, 978 N
HRULA4: Accounts receivable 229, 553, 039 1, 229, 180, 384
72 NEFEAEHLE: Customers’ margin 106, 597, 898 123, 087, 049
TRENEPEA#E Total current assets 33, 958, 546, 970 32, 349, 719, 045
GPEAEF Total assets 33, 958, 546, 970 32, 349, 719, 045
BAIEOER Liabilities
MENE(E Current liabilities
IRAEPE e € Derivative evaluation 14,819, 142 295, 295, 307
account
R¥L4 Accounts payable—other = 2,382, 429
RILUN4K 57 B4 Unpaid dividends 228, 367, 594 223, 118, 036
RINZFEE BN Trustee fee payable 7, 356, 645 7,252,779
j:iijiiifi$§§5 ;Zgg;;ge“t trust 47, 818, 580 46, 817, 978
REAFIE. Accrued interest expenses 40 52
Z Ot RKFAE A Other accrued expenses 20, 136, 173 10, 059, 281
WENE S 3 Total current liabilities 318, 498, 174 584, 925, 952
BAEAFE Total liabilities 318, 498, 174 584, 925, 952
FEREDES Net assets
JeA%E Principal and other
JEA Principal 25, 095, 340, 000 23,121, 040, 000
F434: Surplus
fﬁfﬁ?ﬂf§f§2§?i?f?€fiﬁ§f§ éﬁk;eriod 8, 544, 708, 796 8, 643, 753, 093
diii??ff?fifiiék) Reserve for 17, 358, 562 28, 259, 806
JEA%AEF Total principal and other 33, 640, 048, 796 31, 764, 793, 093
HWIGPEATE Total net assets 33, 640, 048, 796 31, 764, 793, 093
o538 st Motzell RERAILECS eacl e 33, 958, 546, 970 32, 349, 719, 045

assets




LA Ty s AT 7 v FRERA (X V) BB~y VY (2662) 2023 4 1 H IR
(2) EREMOFEISRLFFE  Statement of Income and Retained Earnings
(BT F9) (Unit: JPY)

% 5 4 5 6
B 20224 1H 9H B 20224 7H 9H
F 20224 7TH 8 H F 20234 1H 8 H

5% Fiscal Year
From Jan. 9, 2022
to Jul. 8, 2022

6" Fiscal Year
From Jul.9, 2022
to Jan. 8, 2023

VIS Operating revenue
ZHFB. Interest income
A MFESR7E HE4H4E Profit and loss on
buying and selling of securities and other

IRAERESHELS | 45828 Profit and loss on

dealing of derivatives

ZIRFEHEY Foreign exchange gains or losses

Z OMhlX4E Other revenue

IS A EE Total operating revenue
w2 Operating expenses

THLFE. Interest expenses

ZiE W Trustee fee

ZFtE I Investment trust management fee

FOfth#E A Other expenses

w3 A FF Total operating expenses
RS SUTE R (A)  Operating income
(loss)

RE RS TR RS (A) Ordinary income
(loss)

BHIRZE XS IR L (A)  Net income
(loss)

— R AE 5 M HRIRS SEE D Sy Bl X T — 5B
FNTLE 2 YIRS O EEE (D)
Distribution of net income (loss) from partial
redemptions

HER SRS I E X#E4E (A)  Surplus

(deficit) at beginning of period

Tl IR TR #4080 %8 Increase in

surplus or decrease in deficit
L — AR ALY © TR SIEINEE UL KRB BI
/LA Increase in surplus or decrease in
deficit from partial redemptions
LHBBNME FEIT LY © FlRSIEINEE T KRB BI
/LA Increase in surplus or decrease in
deficit from additional subscriptions for
the period

Tl BT R B IENEE Decrease in

surplus or increase in deficit
A — BRI A O RIR I EE TR IE 41
JN%E Decrease in surplus or increase in
deficit from partial redemptions
LHBBNME FEITAE © FIRBICEE TR AR
JN%E Decrease in surplus or increase in
deficit from additional subscriptions for
the period

434 Dividends

HIRFI A UIHIRXESE (A)  Surplus
(deficit) at end of period

147

1, 505, 419, 276

68,821,597

A5, 935, 251, 173
41, 290

96

1, 831, 410, 451

A13, 638, 359

196, 726, 886
927, 475

A4, 498, 612, 057

1,621,972, 777

37, 152 107, 069
7, 356, 645 7,252,779
47, 818, 580 46, 817, 978
12,932, 907 10, 118, 852
68, 145, 284 64, 296, 678

A4, 566, 757, 341

1, 557,676, 099

A4, 566, 757, 341

1, 557, 676, 099

A4, 566, 757, 341

1, 557,676, 099

9,973, 364, 341

13, 158, 683, 890

13, 158, 683, 890

9,792, 214, 500

9, 792, 214, 500

228, 367, 594

8, 544, 708, 796

3,622, 813, 634

3,622, 813, 634

4, 858, 327, 400

4, 858, 327, 400

223, 118, 036

8, 544, 708, 796

8, 643, 753, 093




(3) ML

FHEA Ty s ATy o RREKR (FUEE) BB~y TUH Y (2562) 2023 4 1 A WIRE RS

(HERRFHTRNIAR D FIEIZEE ¥ 5 1R

1. ARESS O REAf AL Y N ORI 5 14

0. 5 U T 7D T HE R OFEAR
Jik

3. = DM B FERIER O 72D Dl &
70 D HIH

BB E Rt AR A
EEE RIS & YRLBI B FES AR A AR O FEATAE C
(1) FUNRT ¢ THS
ME BRI SEJFAIE U CRMECRME L TR £,
(2) B THIEGI
FHIE LT, DAREICET 2 FHERIMEK B OX% Sy 5e 8 S O P E CREl LT
B0 ET,
ST RS | 25 0 ALER R UE
MEEEFUEOFEICET 28R CFEk 12 FERFERFSE 133 B) 5 60 SN
5561 SR L7 TR L TR £7°,

L THY £

(&R IRFRICEE T 5 1ERD)

% 5 H# % 6 H#
2022 4E 7 H 8 HEITE 20234F 1 A 8 HEITE
1. |[WiEcA% 17, 707, 340, 000 [4 25, 095, 340, 000 [
H B INER E LA 27, 958, 000, 000 [ 11, 075, 700, 000 [
H R — AR ST AEE 20, 570, 000, 000 [ 13, 050, 000, 000 [
2. |[RASHEOKRIL 12, 547, 670 H 11, 560, 520 [
(R X OS5 HEICE T 215D
% 5 H# % 6 H#
B 20224 18 9H B 20224E 7H 9H
T 20224 7H 8H T 20234 1A 8H
B4 OF FIE R it d: OFHE IR
A Y HARD Y SIS AR 4,285 M| A YHARD Y SN KA 820, 502 [
B Bl7 7> RO SIS EE 305,372,360 | B Hl7 7 NOBLMZEIIEEA 297, 388, 387 [
C rBdYE(HTE LA 8,457,643 M| C JrBLYERFENI 4 17, 358, 562 M
D EdYEIEFESFE (A+B+C) 313,834,288 M| D EIYENLRFEAF (A+B+C) 315,567,451 [
E &% 68,108,132 1| E &% 64, 189, 609 M
F g BL v eERE (D-E) 245,726,156 M| F W&y BCFTRERR (D-E) 251,377,842 [
G IERsr Bl R 228,367,594 M| G NS/ ELE%E 223,118, 036 [M
H wkHiielid: (OBcEfmfE e 17,358,562 | H WRHEREE (OBCYERRLE) 28, 259, 806 ]
(F-G) (F-G)
I A% 12,547,670 1| T 1%k 11, 560, 520 B
J Bl (100 0472 Y) 1,820 ) J SyFd@#H (100 0472 Y) 1,930 [
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&t 32, 645, 113, 786] — 32, 522, 820, 096] 122, 293, 690
H6H (20234 1 A 8 HELE)
(HAZ - )
X4y F4A RS HREAT FEAT R 4%
25 1 HE
TGS [ LA D |24 740 H 5 |
el i< 30, 767, 788, 293 — 31, 044, 790, 800 A277,002, 507
K Kov 30, 767, 788, 293 — 31, 044, 790, 800 A277,002, 507
&t 30, 767, 788, 293 — 31, 044, 790, 800 A277,002, 507

() 1. MO FEITiE
(1) FHEWIER B IR e B OMENER SN TV B EICHONTE, BLTO LS ICEHMEL TB Y £,
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% 5 H# % 6 1)
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(100 172 0 Hli pE%E) (268,098 F)[(100 [2Y4 7= v flis pE%HE) (274,770 1)
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