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I T72FOERRKR
I Fund Management

1. 202347 AWioERRI (2022 427 A 11 H~2023 47 A 10 H)
1. Management Status for Year ended July 2023 (July 11, 2022 — July 10, 2023)

(1) BEFEENRR (B 77 PRI

(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 F£ 7 HHA 1, 906 (69. 4) 840 (30.6) 2, 747 (100. 0)
FY ended Jul. 2023
2022 427 A HA 3,219 (64.1) 1, 804 (35.9) 5, 023 (100. 0)
FY ended Jul. 2022




(2) BXIE - RIS

(2) Creation and Redemption
AR IRIAR T 14k RE 3 AR 4K YRR R T D3
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
©) (©) (®) (OLB26)
TH TH TH TH
‘000 units ‘000 units ‘000 units ‘000 units
2023 %7 A 204 5b3 682 75
FY ended Jul. 2023
2022 =7 A1) 121 752 669 204
FY ended Jul. 2022
(3) JhHEfHizA
(3) Net Asset Value
ME PE = HUEPE 1 124 7= 0 FEYEqTE
Total Assets Liabilities Net Assets N = %
EEEE W H X1
(@) (@) @D—0O)) (B4 iﬁ%ﬁ EIARTEATHF i&) )
et Asset Value per 1 unit
((®/No. of Issued Units at End of Fiscal Period)x1)
EpE EpE EpE M
JPY mil. JPY mil. JPY mil. JPY
2023 %7 A 2, 881 134 2, 747 36, 225
FY ended Jul. 2023
2022 %7 A 5, 295 271 5,023 24, 594
FY ended Jul. 2022
(4) s
(4) Dividend Payment
1 134720 sl 4
Dividend per 1 unit
M
JPY
2023 %7 A 12
FY ended Jul. 2023
2022 %7 A 138
FY ended Jul. 2022
(1) il &3 E H B 72 © D4R
* Dividend per Trading Unit
2. KFHEOLE
2. Change in Accounting Policies
O SFHEEFEOUEIC D A H
(D Changes accompanying revision to accounting standards, etc. No
© QLS DZEH i3
@ Changes other than those in D No
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I WM##EEY% Financial Statements

(1) SfExtiE#% Balance Sheet
(BA7: ) (Unit: JPY)

% 8 H# %9 H#
2022 4E 7 A 10 BHIE 2023 4E 7 A 10 BHILE
8" Fiscal Year 9" Fiscal Year
As of Jul. 10,2022 As of Jul. 10,2023

BREEDHL Assets
VRENEPE Current assets
22—« @ —2 Call loans
WE(E 32487 Security investment
trust beneficiary securities

YRAEPE eI € Derivative evaluation

account
RINEE 244> Accrued dividend receivable
Bii¥A4> Advance payments
72 NZFEAEHLE: Customers’ margin
MENE FESFT Total current assets

EHEAFE Total assets

AfEDOH Liabilities
ENVAE Current liabilities

YRAEPE eI € Derivative evaluation

account

BiI% 4> Advances received

R¥L4 Accounts payable—other
KINVZE557 B4 Unpaid dividends
RILNZZAE I Trustee fee payable
RAILNEFLE N Investment trust

management fee payable
REAFIE. Accrued interest expenses
F Ot REEHA Other accrued expenses
MENAE S FT Total current liabilities
AfEAFE Total liabilities
FEPEDES Net assets
JeA%E Principal and other
JEA Principal
F434: Surplus

IR A4 TR KB4 (D)
Surplus (deficit) at end of period

(S ECUE(FENL4:)  Reserve for
distribution

TS FE Total principal and other
FEPEAEE Total net assets

AEMEEAEE Total liabilities and net
assets

1, 478, 259, 040

3,219, 630, 000

44,130, 050

57,798, 000
172, 027, 000
323, 190, 000

767, 378, 665

1, 906, 700, 000

7,216, 850

30, 835, 800

169, 785, 000

5, 295, 034, 090

2,881, 916, 315

5, 295, 034, 090

2,881, 916, 315

185, 525, 550 30, 800, 950
- 10, 520, 900

27,171, 790 66, 267, 460
28, 188, 984 910, 104
2,448,173 2,132, 460
24,482, 984 21, 325, 826
504 416

3,409, 379 2,567, 840
271, 227, 364 134, 525, 956
271, 227, 364 134, 525, 956
2, 042, 680, 000 758, 420, 000

2,981, 126, 726

347,904

1, 988, 970, 359

3,821,102

5, 023, 806, 726

2, 747, 390, 359

5,023, 806, 726

2,747, 390, 359

5, 295, 034, 090

2,881, 916, 315




ATy 7 AT 7 v FR#EVA Ly DR (1358) 2023 457 A MREGAEE
(2) EREMOFEISRLFFE  Statement of Income and Retained Earnings
(H47: ) (Unit: JPY)

% 8 %91
H 20214 7HI11H H 20224 7HI11H
£ 20224 7TH 10 H £ 20234 7TH10H
8" Fiscal Year 9" Fiscal Year
From Jul. 11, 2021 From Jul. 11, 2022
to Jul. 10, 2022 to Jul. 10, 2023
VIS Operating revenue
Z Bl 244> Dividends income 57, 798, 000 30, 835, 800
ZHF]E Interest income 584 1,990
S M A b A N .
AL SC 4 Profit and loss on 55, 686, 275 513, 542, 610
buying and selling of securities and other
3 = e .
U T G Rmen PRy godl loss o 215, 817, 650 1,111, 853, 890
dealing of derivatives
IV ISAEF Total operating revenue 329, 302, 509 1, 656, 234, 290
=2 Operating expenses
FHFI B Interest expenses 192, 336 428, 170
LR Trustee fee 2,448,173 2,132, 460
FTAtE BN Investment trust management fee 24, 482, 984 21, 325, 826
ZFOM#E F Other expenses 3, 409, 379 2,568, 032
w2 A E Total operating expenses 30, 532, 872 26, 454, 488
[T U ..
ORI SLEIAR (A) Operating income 298, 769, 637 1, 629, 779, 802
(loss)
PR e i i
RERAIEARERAR (A) Ordinary income 298, 769, 637 1, 629, 779, 802
(loss)
N ;'\ 1E: \/‘/ ;'\ .
SRR SRS (&) Net income 298, 769, 637 1, 629, 779, 802
(loss)
— RN AL 5 Y HIIF] IR A D /)y BlAE S S — 5B AiF
FNZPE O Y HMIR SR OB (A) B B
Distribution of net income (loss) from partial
redemptions
HERISe T E X84 (A) Surplus 5 R, 16 G Y Y
(deficit) at beginning of period T TEE T
|54 B LR 48 i
FIR BB IREHDH Increase in 12, 131, 205, 989 9, 024, 384, 935
surplus or decrease in deficit
24— AR L O IS AR ST R IB 4
/LA Increase in surplus or decrease in - -
deficit from partial redemptions
Y HLENMEREISLE S RIS HEINAE ST KB40
Y i i
VH] Increase in surplus or decrease in 12, 131, 205, 989 9, 024, 384, 935
deficit from additional subscriptions for
the period
1448048 4t A i
IR FI KBS Decrease in 11, 588, 828, 000 11, 645, 411, 000

surplus or increase in deficit
AR A O FIR I T RIE S
JN%E Decrease in surplus or increase in 11, 588, 828, 000 11, 645, 411, 000
deficit from partial redemptions
MBS FEIZ LR O RIR S EE T KIS
JN%E Decrease in surplus or increase in
deficit from additional subscriptions for
the period

4y#Bd4 Dividends 28, 188, 984 910, 104

HIZRFI4 4 TR K84 (A) Surplus
(deficit) at end of period

2,981, 126, 726 1, 988, 970, 359
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(3) itz

(EERSFHFHHAR D FHEICHE T 2 HERD)
| AR DML R O 7 P E e SR B PIEIC 5% | DIF D &k 0 JBHIE LR T LT
B0 ET,

(1) &RPEREE T 5 ST B RS
Tl B TS B STV A ARSI, JERAIE L CA e s B AT I g
B R B OBk (MRS O AT AR B IV THIY 9 B
B3RO H OBSHS) T LTH Y £,

(2) &EPESESIFTEIC B SN T RWENEES
MR ST, BAIE LT, HAGEASE A S5 E 0 JF i B 5 EHat
i CEBIE) %5, AR hRg I EE. SUTE08RTT A8 (7272 L, SR
HE L2V USRS DR 5 O W0 b AT L7 fli%E T3
i L350 £,

(3) WHIiZS AT T & Ao - A HliEES
b 1E 72 S A TF T Ao 1- A UI AT L7 S AAS I & 307 T & 72\
B30 B A, BREETETAES RERBICESO TR EH % b
> T & R A U < 12368 L B0 5 2 i N AR T 2 b - TR
LD T L TB Y £,
0. 7Y NT 4 TEO I EYE K OFHEF Y 7 1 TH]

71k RIS X I & U CRIECER LT 0 £9,

(B &R ICE T A1)

% 8 H# %91
2022 4£ 7 A 10 HIITE 20234 7 A 10 HEITE
1. |[WiEcA% 1,212,670, 000 M 2, 042, 680, 000 [
W HPIB IR & e AN%E 7,520, 010, 000 4 5, 535, 740, 000 4
H R — R ST AEE 6, 690, 000, 000 4 6, 820, 000, 000 [
2. |[ZUHORK 204,268 0 75,842 H
(R X OS5 HEICE T 215D
% 8 H# %91
B 20214E 7 A 11 A B 20224E 7 A 11 A
£ 20224 7TA10H F 20234E 7TH 10 A
it s OFHEIE R it d: DR E IR
A HEARD M SRS AE 57,606,248 M| A YHARD Y SN KA 30, 409, 620 [
B rBElYE(HFE LA 1,271,176 M| B /rBlYE(HAE L4 347,904 M
C BEYEIEFEAF (A+B) 58,877,424 M| C BHZEIEFESRT (A+B) 30, 757, 524 [
D R 30,340,536 | D &% 26, 026, 318 M
E I BL P RERE (C-D) 28,536,888 | E WUIE/rBLFIHEAE (C-D) 4,731,206 [M
F NS5 Bl a%E 28,188,984 M| F UNZsorEc4sd 910, 104 [
G WkHIMREG (OrECHERRE LA 347,904 H| G RIS (OECUE(RRE N4 3,821, 102 4
(E-F) (E-F)
(mpxy 204,268 O H 0O 75,842 0
I SEde% (1 nX47eD) 1381 T yEd4kE (1 0H7=0) 12 1M




EHA Ty s ATy RAERL ANy VSR (1358) 2023 427 A HIREE(E

% 8 1 GER
B 20214 7H 11 A B 20224 7H 11 A
& 2022 4F 7 H 10 H # 20234F 7 H 10 H

ABFRRE i (263 2 HGRL T B Y77 FIEREFREREREE LT, Al
H12 A VAR @8 G E R 3 T )
] 2 FRERRICED D NEMOEAT;
B IS IIT TR E7,

[FlZE

LR S DN KOS BRPESICAR (Y7 7 > RBERT 2 B2 MREARIT,
LY R [EELESHGTEHNR L FHIZET 1
GC) O THAMRES: O R FEE K ORI 5
5 CRREOAMRERSETH Y, &2 T
BHMTHRAEL T E9, £/, £
T U T ¢ TEBNZIE, Bl AT
varBEl, AUy TEREIERHY ., F
REMPEIC B D B DR IE I E
T H-DIITHY ZENTEES, YA
(MAES: S YT U NT ¢ TEENZIE, HE
WIS CTENEIUMS LB Y 27 | WiiEh
Y 27 ZRY) A7 ERBHY £1,

[FlZE

SREPASCER D U A U BRI G AR, EEERRY &M LM T
U A7 EHRTMEZRE L, SR
A7 EBFREOT=FY) 7, FFEDO—
b EX->TEY £,

[FlZE

11 4 F P b D IReM 25 12 B9 5 31l

% 8 1) %9
2022 4 7 H 10 HEITE 2023 4 7 H 10 ABE

BT IR EE R il e O O 228 (BT IRERGE RBII IR ORFili TRE L L

BT, ZDEMLD D EH A A%

IRFAT D L E 71 (1) AHFES (1) AmFES
e B ROA fRES:
AR DR T ENIAR D FHITB T DR A
CHAGRES: ORI E KL ORHET 4] 12
LA L TRV £,

Q)T VAT 4 THS| Q)T VAT 4 THS|
(7Y RT 4 THGIFICET DR (12 s
LA L TRV £,
(3) ERELAS >4 s i (3) ERELAS >4 s i
LRI TR SND 2 Lnh, REiliiLR
AR LTl L T D728, HiZemtnd [F] 72
mh ORFi 2 IRFEMER S L TR0 £,

R i D RFI (2 B3 2 IS OV (@Rl fn OB OB E I BN TE—ED
TomeHH ARSI E LR L TV D 7o 722 D i
PRI K o Tt URkilgED 570
HIEHLHYET

[FlZE




(B EEAC B3 % Ve
%8 (20224 7 A 10 HEIE)
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728 H WA fliFESs
(HAL : 1)
ik YEHR I OBAICE F I i AR
PG5 RS AR AL SR AT2, 264, 030)
Aat AT2, 264, 030)
oM (20234 7 H 10 HELE)
728 B AT flhRES
(HAL : 1)
ik YEHR I OB E I i AR
P E R AR RS 143, 814, 535
Aat 143, 814, 535
(7 U ART ¢ ZTHHIFIZBT 2 15D
5| O % 2 B3 2 4
(k)
58 # (20224 7 H 10 HELE)
(HAL 1)
ES7%) T TR IF Al AT 4
75 14
iz 1G] BRAmFE S |
j=§es 6, 966, 712, 000 6, 825, 465, 000) A 141, 247, 000
&t 6, 966, 712, 000 6, 825, 465, 000 A 141, 247, 000)
oM (20234 7 H 10 HELE)
(HAL : 1)
ES7%) T TR E IF Al AT 4
75 14
iE2IG] BRAmFEE e s |
j=§es 3,976, 721, 600 3, 953, 220, 000) 23,501, 600)
&t 3,976, 721, 600 3, 953, 220, 000) 23,501, 600)

() 1. RO R E J7ik

MRATHE B EG | ORHlIZ OV T, BLFO X S IZFHMIiL TR Y £,

JRANE UCRAEHIRIR BICmY 5 2O H O 72 5B IFT ORRT 5 i FEB ST RS TRl L TR Y %

T, 20X ) BRI FER EN T ARWESIZIE, FREEMLER R ICRK S

FETHEL TR 7,
2. BRI S 3 | D% 1

3. BB I II TR Y E G A TR Y £X A,
4. THERHE X OBl OB FHROSEIL, 54 ODEFHEETHY £,

. BHRHEN— A TRRLTEY 7,

[T\ AR S50 B

« HANCHES S
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(BEE L 54 & OGR4 % 1ERD)
FZUREHITDH Y EE A,

(1 BY7=0FEHR)

% 8 1 %9
2022 4F 7 H 10 HELE 2023 4F 7 H 10 HELE

1 04720 HiE PERR 24, 594 F[I 024 7= v #i& pEAE 36, 225 [
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