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[ 77 FOEMRI
Fund Management

1. 20234E 3 AOFEALRN (20224 9 4 8 H~20234E 3 A 7 H)

Management Status for Period ended March 2023 (from September 8, 2022 to March 7, 2023)

(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. %
2023 4E 3 A #j 14,886  (99.1) 132 (0.9) 15,018 (100.0)
FY ended Mar. 2023
2022 £ 9 A #j 12,434 (101.6) A198 (A1.6) 12,236 (100.0)

FY ended Sep. 2022
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(2) BRI - R FA (F B AR 9045 0)

Creation and Redemption (fractions of less than one thousand units shall be rounded down)

AR E BRI R ke WIRIR
FATHE 08K 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
@ O+@—-©)
TH TH Tr Tr
‘000 units ‘000 units ‘000 units ‘000 units
2023 £ 3 A #j 2, 852 1, 536 640 3, 748
FY ended Mar. 2023
2022 4E£ 9 A #j 584 3,914 1, 646 2, 852
FY ended Sep. 2022
(3) FEHEMmAE

Net Asset Value

10 14 v FLHE(%E
(/YR EMMARIATIE 0%L) X 10)

Net Asset Value per 10 units
(@) (@) (GIOED))) ((®/No. of Issued Units at End of Fiscal

g e Alk AL
Total Assets| Liabilities | Net Assets

Period) X 10)
BHAH BHAH BHAH =
JPY mil. JPY mil. JPY mil. JPY|
2023 £ 3 A #j 15, 082 63 15,018 40,072
FY ended Mar. 2023
2022 4E£ 9 A #j 13,038 801 12, 236 42,906
FY ended Sep. 2022
(4) Frdd4e
Dividend Payment
10 A2 9 43fd4e
Dividend per 10 units
=
JPY|
2023 4 3 A 156
FY ended Mar. 2023
2022 £ 9 A # %9
FY ended Sep. 2022
2. XEHAFHOERE

Change in Accounting Policies

O SHEBEOWEICHEIAT B

Changes accompanying revision to accounting standards, etc. No
@ OLADEHE i3

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

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

AT ERl

(2022 €8 9 7 7 HEUE)

Prior period
As of September 7, 2022

(2023 £ 3 J] 7 HEUE)

Present period
As of March 7, 2023

&%H Amount &%H Amount

EREDTS

Assets

BN & PE

Current assets

T4

. 88, 995, 491
Deposits

13, 297, 040

a—)b - ma—

Call loans 18, 633, 269

6, 658, 654

[EIfTRES

Government bonds 12, 434,998, 549

14, 886, 423, 634

JRZAE P i A B

Revaluation of derivatives 2,643

28,907, 685

ERION

Accounts receivable — other 422, 288, 92

64, 567, 097

ARIH B

. 13, 871, 462
Accrued interest

46, 958, 509

EIEN &if!

. 28, 287, 313
Prepaid expenses

17,371, 642

Z DAL L

Other accrued revenue 190, 803

834, 712

FEALFEREAL S

31, 251, 258
Margin deposits

17,719, 461

TRENE PE AR

13, 038, 519, 709
Total current assets

15,082, 738, 434

prE A E

13,038, 519, 709
Total assets

15,082, 738, 434

i=U{OF
Liabilities

ENAE
Current liabilities

R P i Al B

Revaluation of derivatives 325, 933, 851

177, 00

KA

444, 273, 048 .
Accounts payable — other ’ ’

ER e

Unpaid dividends 28, 234,80

58, 468, 80

RANSZFEE S

Trustee fees payable 523, 807

871, 089

RANZFEE W

2,199, 958
Investment trust management fees payable

3, 658, 532

RALFI B,

. 17 1
Accrued interest expenses
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Z OAILE

Other accrued expenses

554, 199

569, 686

mEAEEFT
Total current liabilities

801, 719, 680

63, 745, 108

Al et

Total liabilities

801, 719, 680

63, 745, 108

LS E DER

Net assets

TEAGE
Principal and other

JoA

Principal

14, 260, 000, 00

18, 740, 000, 00

4
Surplus

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

A2,023, 199, 971

A3, 721,006, 674

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

5, 62]

138, 031

R PaN-:
ﬁf‘:?";fmpal and othor 12, 236, 800, 029 15,018, 993, 326
MR~ A=
ﬁifﬁ;fassets 12, 236, 800, 029 15,018, 993, 326
AR PE ARt

Total liabilities and net assets

13,038,519, 709

15,082, 738, 434

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

(HAL : M) (Unit : JPY)

GUE:]

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

EL.

H 20224 98 8H
£ 20234 3H 7TH
Present period
From September 8, 2022
to March 7, 2023

&%H Amount

&%H Amount

R

Operating revenue

S IALE,

Interest income

53, 812, 965

116, 642, 27

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

A\829, 023, 347

A590, 953, 783

JRAERE an 15 | SR AR

30, 267, 143 3,953, 471
Profit and loss on dealing of derivatives A30, ’ ’ ’
RS AE 2
Z%KE?E¢E%£ . A49, 735, 517 A319, 219, 801
Foreign exchange gains or losses
T O 353, 296 1,017, 94
Other revenue
p A2
E%§€HYEE[3D+, /A\854, 859, 746 /\T788, 559, 903
Total operating revenue
¥ A
Operating expenses
1] &L
LA 17,003 26, 489
Interest expenses
ZRERE TR 927, 445 1, 720, 366
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Trustee fees

ZREAE W

3, 895, 187 7,225, 475
Investment trust management fees

DA

795, 147 2, 656, 070
Other expenses

HEEMGE

. 5, 634, 782 11, 628, 400
Total operating expenses

HENEUTEHFEEREK (L)

. . /A\860, 494, 528 »A\800, 188, 303
Operating profit (loss)

R SUTREF K (A)

Ordinary profit (loss) A860, 494, 528 A800, 188, 303

YRR AR ST IR R (A)

Profit (loss) A\860, 494, 528 A\800, 188, 303

—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

e R eI E KB (D)

35, 842, 243 2,023, 199, 971
Surplus (deficit) at beginning of period A35, 842, 42,023,199,

Tl IR S 3 R AR i D4R

. . .. 890, 583, 00 520, 522, 00
Increase in surplus or decrease in deficit

U — AR O RIS SIEINEE U R BEIH
DHE

Increase in surplus or decrease in deficit
from partial redemptions

890, 583, 00 520, 522, 00

T AR RS 3 R AR e IR

. . . .. 1, 968, 890, 200 1, 312, 241, 000
Decrease in surplus or increase in deficit

MHHBAME FEIT L © RIS SR ST R IE B
piIE:E

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

1, 968, 890, 20 1,312, 241, 00

SyBod:

Dividends 48, 556, 000 105, 899, 400

BRI A& SUTIR X B e (D)

Surplus (deficit) at end of period 42,023,199, 971 43,721,006, 674

(3) [HEie#]
(EERREF T ENTAR 2 FHICEAT 515D

1. JE AT PE O RTAM A 1E Je OFFAR 778 |EMERESS

JFH & U TRl TR L TR YD £,

AT AT AMT &0 7= > T, Ak R o9~ 2 iR % TR L TR 0 £,
SIS |

FHRHIZHEY O DEMEO H O F72 2 G IFTOFEE S 2 15 FARB U3 F AR S5 CRHI
LTEY ET,

R TR |

FHE HICRB W TP OZIE R OXBEESERSEOME TG L TR0 £,

2 SMERERE - AROATTEE~OHRIEFEMEICR T D4MEREE - AROMBEL, JFAlL LT, boEIZET 25

T E e IR B O R R TCEHMGOMEIC L > TRHE L TR0 £7,
3. H - IR OFE EAAE A iRE SR 78 B SRR

FE HIEHETE L L TR Y £,

VRESGERTY VG 5ok

FOE HIEAETEF L L TR Y £

e R AR

FOE HIEAETEF L L TR Y £

4 . Gxfhps o ORI 5 12 B9 5 I OARE R I ORI O FE B WO L EORTHERMAEFE LR L T\ D7, B 5]
AR RERMFICL -7 hE, YHENR R 2L bH Y T,

_5_
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£ TIAT 4 TRENCET 2RO EIL, HETHT UAT 0 THGICHT
24 BB ELITHE LOMETLATH Y | YHSHAKLT VAT 1 7T
FIOFSGY 27 DRESZRTHDTIEDH Y FEA,
LM BTEROREMAIE, 20224 9 A 8 AA5 20234 3 3 THETLER-T
B0 FET,

(HERF EORAY (BT 5 ER)
FAHFHIIDH Y FEA,

5. F DAt

(e R B9 5 TERD)

AT 4 1
2022 4 9 H 7 ABE 2023 ££ 3 H 7 HEIfE
1. FEHMEOXKBIZBT 5% HEORER 1. FEHMOERBIZET 52 EHORE
2,852,000 1 3,748, 000 1
2. HEEFEMPEGEBNNEE 55 50 6 %5 1 THE 10 528 (2. HKEEFEMPEGFEHIIES 55 52 6 &5 1 JHE 10 28
ET D% ET DR
JLARD KB 2,023, 199, 971 [ JLARD KR 3, 721, 006, 674 M
3. FEHMOKBICBIT D 1 AN 72 0 OHE REDFE 3. FEHMOKRRAIZKIT S 1 ALY OMEEDOHE
1 A4 72 i e 4,290. 6 [ 1 A4 720 i pERE 4,007.2 M
(10 [12Y4 7= i pEAH) (42, 906 1) (10 [12Y4 7= i pEAH) (40, 072 )
(2 M ORI @Rt HEFIC B9 2 15D
AT ELY
H 20224 3 H 8 H H 20224 9 H 8 H
B 20224 9H TH £ 20234E 3 H TH
1. 53 Ee O R 1. OB
20224 3 A 8 HMH 20224 6 H THET 20224 9 H 8 HA 5 2022412 A THET
HH HH
EpEENE | A 22, 854, 643 [ Epi[EEIEsY il A 52, 728, 457 [
5 B i Fi N7 4 B 30, 142 1 oy B YER R 74 B 5,621 [
IR e ] C=A+B 22, 884, 785 1] IR E AT e C=A+B 52, 734, 078 14
e g D 2,497,951 [ e gt D 5, 267, 903 [1
15 %5 53 mT REAE E=C-D 20, 386, 834 1] IS 225 53 i vl REAE E=C-D 47, 466, 175 |1
N 4% 53 B 4 F 20, 321, 200 4 U 55 5 i 4 F 47, 430, 600 [
R (4 B AR A N7 4) G=E-F 65,634 U1 4 (5 i HEA 5T ) G=E-F 35,575 [
Mk H 2,012,000 1 SE~3 H 2,946, 000 [
10 A4 7= 0 Srfidd: T=F/HX 10 101 [ 10 [1247= 0 534 I=F/HX 10 161 M
20224 6 H 8 H/nDH 20224F 9 THET 2022412 H 8 /M5 20234 3 H THET
HH HH
I 2 Y AR AR A 31,294,615 1 EP LR A 64, 905, 264
5 B i Fi N7 4 B 65, 634 [ oy B YERG R 7 4 B 35,575 [
IR E e ] C=A+B 31, 360, 249 1 R EAE AT e C=A+B 64, 940, 839 [
et D 3,119,828 4 iy D 6,334, 008 1
15 %5 53 mT REAE E=C-D 28, 240, 421 1 IS 225 53 i vl REAE E=C-D 58, 606, 831 [
N 45 53 B 4 F 28,234, 800 [ U 55 4 i 4 F 58, 468, 800 [
R IR 4 (S B MER RS 4) G=E-F 5,621 [ U R 4 (3 L MG RS 42) G=E-F 138,031 M
B~ H 2,852, 000 [ %% H 3,748,000 [
10 H 4729 Srfd4: I=F/HX 10 99 10 14720 53l I=F/HX 10 156 [
2. F Ot 2. F O
§@m§ﬁ®5%lﬁﬂ%mﬁ\L%K%é%ﬁ?%@i ;@@%%mb%Lm&%on\L%K%é%%f&@i

(GmRhpE S B3 2 1EED)
(1) 4P dn ORI B3 5 21
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(EE:]
H 20224 3 H 8 H
F 20224F 9 H TH

By
H 20224 9 H 8 H
F 20234F 3 H TH

1. A EhpE S L3 2 Uk T 6

M7 7 R, WERREOEREEANIETIEES 258
ATHIZED DA BEEFEFETH Y | (Rt ET 2 EH
DIARFFEHPE N, BIFESS O AEFE MK LT & L
CTEMATHZLEHMELTEBY £1,

0. GREE S ONE M E OERREGICRD U A

L7 7 RBMREET DE/MELOFEIX. AW, 7 U
T4 7B, 3= 0= EOEREENR CERER TH
DET,

BT 7 v RBRE T 2GRS ORI,
2 AMMFEARRICTEH L TEY £,
INBiE, @FEB D R BEESD A7 R EDOTHE D A
7 ERY A7 ROFEMEY 27 1IC& 58N TEBY £,
M7 7 r N, EREMEICR T 2BEOFENRERICE T
LHZEEAME LT, EREHEBI2IT-oTEBY £9, %%
T U NT ¢ TEBIE, T AER SRR A MRS A
A7 EFLTEBY £,

M7 7 RiX, FrtMEICRT 2 EEOENIENICE T
LZEEHAME LT, BETRNEBIZ2IToTEBY £9, %%
T U NT ¢ TEBNE, MR ET D ABREILR DM LS Y 2
JEHFELTEY 7,

3. ARG THICER D U R 7 BRI

ZEEAAIC BT, MY LB Y R 7 EHICET 5 EE
DEBRT, RT 4 AOBERCER Y R 7 OERETT
o TR FI,

OmitE ) A7 OEH

Hith U A7 I L Cid, BERSSEORILE W, o8-t
e L., BEFTHIZIR > T B DEDEH AT/ >TRY F
B
O Y A7 OEH

(EHY A 7B LT, BITIRCBE e Mk & B4
DIE MR - T & W R, AkBE L. (SO REICR L
A AHIIRE DB AT -> TR £77,
OFEIE Y 2 7 DFHR

GRENE U A 7 (B LTI, MBI U CHiS R ok &
e L, B &CMALREDEHZIT/R>CTBY 7,

(£ DO O

L. RS S 2 BT #
Al 2

0. GRhPE T ONE M E OERREGSICRD U Ry

L7 7 RBMREET /AL OFEIX. AW, 7 U
T4 THBl, 3= 0= EOEREENR CERER TH
DET,

BT 7 v RBRET 2GRSO,
2 AMMFEARRICTEH L TEY £,
INBiE, @FEBD R BEEB) A7 R EDOTHE D A
7 ERY A7 ROFEMEY 27 1IC& 58N TEBY £,
M7 7 v N, BREMEICR T 2BEOFENRERICE T
LZEEHAME LT, BETREBIZ2IToTEBY £9, %%
T U NT ¢ TEBIE, MR ET D ABEILRAMIEES Y 2
sEFELTBY 7,

(£ DO O

3. ARl ZAR D U A 7 BRI
[FIAE

(2) =i i ORFLSE (B9 5 HIH

EIE: ]
2022 € 9 1 7 HELE

EE
2023 € 3 /] 7 HELE

1. B REaE LEE, Ml O 2%
BRI EOSRREMITFRI & LT TRl CREM L
TS, BERIIBRGE LEE Rl OEFIIH Y T
oo
. o R E Tk
[ i 7E
(EHEREFHTEHIAR D BT T 5 7ER) ICR#E LT
B ET,
URZAE P G AT B
FUNRT 4 TEENZOWTIE, (FofoER) @ 3
T URT 4 THRBIBRICEHE L TBY £7,
=)L« 01— DTN N O RS
IO OR EITEYF T I AT, IREMEEILR
fli &AL TG Z e h, YaAIEHBTAE 2 Fefl & LT3
DEJ,

1. EERIREREE AR, el e OZER
A

2. el O REHIE
A

(BEhE S 5 & OMG1IZRE4 5 iERD)

(EE:]
H 20224 3 H 8 H

By
H 20224 9H 8 H
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F 20224F 9 A 7H F 20234F 38 7H
i Alis = DMLY LIS AR DA IER R AR LT, —fi% [FE
OB SGfE & B D BELEE L ORSHIITRb TR
7280, MFHIIISWERE AL
(FOMoIER)
1 TARDBE)
AT W
H 20224 3 H 8H H 20224 98 8H
F 20224F 98 7H F 20234F 38 7H
H 2 e AL 2,920, 000, 000 [ TCA%4HE 14, 260, 000, 000 9
HA R IBINER & T ANAE 19, 570, 000, 000 FIHAH B ANEY E TCAKE 7, 680, 000, 000 [
HI 1 — R AR ST AR 8, 230, 000, 000 F[HA 1 — R AFH) SEAKE 3,200, 000, 000 [
2 FHAREAEFR
5cE H WA MRES:
(EE:] By
H 20224 3 H 8 H H 20224E 9 7 8 H
e 7 20224 9H T H 7 20234E 3 H T H
HRICE TNz (M) HRICE TNz (M)
ESEEIE S A280, 064, 330 A437, 200, 190)
& A\280, 064, 330 A\437, 200, 190

3 T UNT ¢ 7 H | BR
T UNRT ¢ TG ORKIFE, Wi X ORI 4R

AT (2022 4F 9 H 7 HHLTE) L1 (2023 4E 3 A 7 HEL(E)
o Lpo%ass (1) BokEE (1)
FE
5% 14 e (1) FEAEE L () 5 14 el (19) FEMERE (1)
e el
s s |
ES S|
j=§<: 181, 981, 552 — 181, 981, 552 — — — — —
i s LS D s |
2T RIS |
g3 12, 424, 549, 722 —| 12,750, 480, 928 NA\325,931,206] 15, 139, 768, 415 —| 15,111,037, 730 28, 730, 685,
K R 12, 424, 549, 722 —| 12,750, 480, 928 A325,931,206] 15, 139, 768, 415 15, 111, 037, 730) 28, 730, 685
Gt - — — A325,931,206] 15, 139, 768, 415 15, 111, 037, 730) 28, 730, 685,
() FHtioREHIE
7 Gl

SESEHEE 2o T

S OFEIC VT, FHERBICEY 5 DB O HOFEZLWMBIFTOHER T 2 IERMEE SUTRMEARS TG L Tk
nET,

2 B TRIEG
D) FHE BB W THBE LS OMENAFER SN TW DM OV TILTO L S IZFHE L Tk v 7,

OFHHEBIZBWTABTHOZIER (LT T4EA] EWNET) OXMEREMHGOMERER IN TV LIHE
L UEAB TR LREMETRME L Tl £,

@FH H 2RV T Y% A OXMBEE WG OMENER SN TORVERIE, UTOHECL->TBY £7,

cFMEBICME A B 2 DM BEEYHE A EE SN TV DEAITIE. ik A ICR BTV EITE > OXI#E R L%
HGOMEZ S LIZFHRE LV — 2T 7,

< FEHICYEE A B 2 AR NREE SN TORWIESIZIE, S H IR B ITWRE STV 5 5TE
BRSO MEEZ A NTEBY £,

_8_
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2) FHE P BE SE WG O MMEA TR SN TORWAEIZONTIE, FHE A OMBIE RS O fME TR L Tk v
R

KEFLHGI Ty VRFHPEH SN TS HDIE TSN EE A,

(4) [KEmHE]

1 AMEEARAMmE
()RR (2023 4£ 3 A 7 HEAE)
HOMEFIEIIH D FH A,

(2) BRALIS O A fiFES (2023 4 3 7 HHILE)

FRAH i 2} FRHROEE AR 5
ESl S K R US TREASURY N/B 10, 880, 000. 00 8, 646, 624. 32
US TREASURY N/B 710, 000. 00| 803, 076. 52
US TREASURY N/B 7, 400, 000. 00 5, 818, 827. 94
US TREASURY N/B 10, 460, 000. 00 8, 179, 229. 42
US TREASURY N/B 1, 170, 000. 00 1,272, 832. 00
US TREASURY N/B 11, 060, 000. 00 8, 944, 558. 22
US TREASURY N/B 11, 440, 000. 00 9, 559, 996. 16
US TREASURY N/B 12, 570, 000. 00 10, 129, 651. 40
US TREASURY N/B 12, 530, 000. 00 10, 141, 713. 08
US TREASURY N/B 11, 810, 000. 00 9, 946, 464. 67
US TREASURY N/B 11, 580, 000. 00 10, 587, 556. 94
US TREASURY N/B 11, 200, 000. 00 10, 116, 749. 44
US TREASURY N/B 11, 250, 000. 00 11, 362, 500. 00
US TREASURY N/B 4, 000, 000. 00 3, 844, 687. 20
s BEAE ;14 128, 060, 000. 00 109, 354, 467. 31
(14, 886, 423, 634)
LB EE =R 99, 1% 100. 0%
&5 14, 886, 423, 634
(14, 886, 423, 634)

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

(7 3) HeR I3 /E X 0 AR O FEIS K3~ D HeR . RO/ NEHI O GEHSFIC T DR TH Y 77,
F2 T UNT 4 TIE| RO TR OIS K ORHI ORI

MHEHFNCRBIT DELFEE LCRE LTV 720EK L TRY 7,
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