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I 772 FOERKR

I Fund Management

1. 20224 1 AMioERRI (2021 451 A 21 H~202241 A 20 H)
1. Management Status for Year ended January 2022 (January 21, 2021 — January 20, 2022)

(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 [P % EpE! %
JPY mil JPY mil % JPY mil %
2022 £ 1 HH{ 40, 897 (99.9) 22 0.1) 40, 919 (100.0)
FY ended Jan. 2022
2021 451 AH{ 21, 531 (99.9) 11 0.1) 21, 543 (100.0)
FY ended Jan. 2021




(2) BT - RIS
(2) Creation and Redemption

RiTA RS T D2 BXE 14X fERI D2 WEHRHIRIARA T D4k
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
(@) (@) (®) (OLORE)
TH TH TH
‘000 units ‘000 units ‘000 units ‘000 units
2022 41 HH#A 5, 046 3, 066 824 7,288
FY ended Jan. 2022
2021 =1 A 2,427 4,533 1,914 5,046
FY ended Jan. 2021
(3) H:UE(ER
(3) Net Asset Value
KO PE =l FERE 10 1472 0 HAEqmER
Total Assets Liabilities Net Assets NrE = ¥
IR A wH x10
(@) (@) @D—0O)) (3 Iujﬁ%ﬁ AR TH i&) )
et Asset Value per 10 units
((®/No. of Issued Units at End of Fiscal Period)x10)
EpE! EpE! EpE! !
JPY mil. JPY mil. JPY mil. JPY
2022 £ 1 HHA 41, 279 360 40, 919 56, 146. 0
FY ended Jan. 2022
2021 451 AH{ 21, 799 256 21, 543 42,693. 7
FY ended Jan. 2021
(4) b
(4) Dividend Payment
10 04720 7yl 4
Dividend per 10 units
!
JPY
2022 £ 1 HH{ 443
FY ended Jan. 2022
2021 451 HHA 467
FY ended Jan. 2021
(1) ol el Fe H ALY 72 0 D&%
* Dividend per Trading Unit
2. mEHTHOER
2. Change in Accounting Policies
O SFHEEFEOBUEIZ D ZH
(D Changes accompanying revision to accounting standards, etc. No
© OLS D
(@ Changes other than those in D No



I WM##EEY% Financial Statements

(1) SfExtiE#% Balance Sheet

BTy 27 7o RAREKR (S&P500) (1547) 2022 4F 1 A HARFAE(E

(BT ) (Unit: JPY)
511 4 %12
2021 4 1 A 20 BHLE 2022 4E 1 A 20 BHILE
11" Fiscal Year 12" Fiscal Year
As of Jan. 20, 2021 As of Jan. 20,2022
BFEEDEL Assets
ENE FE Current assets
a—/L - m— Call loans 22, 457, 506 49, 521, 893
ﬁifiiﬁ?iyszziziirswestment 21, 531, 966, 343 40, 897, 086, 538
by e A e R
ﬁfffi?i?iﬁfﬁi?m e 20,030 20, 028
HRULA4: Accounts receivable 245, 000, 000 332, 900, 000
RENE PEAEE Total current assets 21, 799, 443, 879 41, 279, 528, 459
GPEATEE Total assets 21, 799, 443, 879 41, 279, 528, 459
BAIEDER Liabilities
MEMAIE Current liabilities
HRENNZES B4 Unpaid dividends 235, 648, 200 322, 858, 400
RENZFLE BN Trustee fee payable 5, 556, 850 10, 143, 205
RILTFEE AN Investment trust 5, 556, 978 10, 143, 325
management fee payable
RFEFIE. Accrued interest expenses 5 19
Z DOt RFAE ] Other accrued expenses 9,451, 346 17, 148, 250
MEEEAFEE Total current liabilities 256, 213, 379 360, 293, 199
BEAEF Total liabilities 256, 213, 379 360, 293, 199
FEPEDES Net assets
JeA%E Principal and other
JLAS Principal 5, 046, 000, 000 7, 288, 000, 000
F434 Surplus
ﬁi?ﬁf%iﬁf‘f?{i%i CEfA;erio 4 16, 497, 230, 500 33, 631, 235, 260
dl(ff?fl fﬁ?fj@ Reserve for 419, 714 1,106, 888
JEALEAF Total principal and other 21, 543, 230, 500 40, 919, 235, 260
WG PELEE Total net assets 21, 543, 230, 500 40, 919, 235, 260
B FEAEF Total liabilities and net 91,799, 443, 879 41, 279, 528, 450

assets




EBA Ty AT 7 RKEBX (S&P500) (1547) 2022 4 1 AWIRE S
(2) EREMOFEISRLFFE  Statement of Income and Retained Earnings
(BT F9) (Unit: JPY)

F11H F12H
H 20204 1H21H H 20214 1H21H
B 20214 1 H20H B 20224 1 H20H

11" Fiscal Year

From Jan. 21, 2020

to Jan. 20, 2021

12" Fiscal Year

From Jan. 21, 2021

to Jan. 20, 2022

VIS Operating revenue
Z ALY 4 Dividends income
ZHF| B Interest income

AAMFESRTE HE4H4E Profit and loss on
buying and selling of securities and other

IS A EE Total operating revenue
w2 Operating expenses

THLFE. Interest expenses

ZEE W Trustee fee

ZFtE I Investment trust management fee

F Ot H Other expenses

w3 A FF Total operating expenses
RS ST E R (A)  Operating income
(loss)
RE RS TR RS (A) Ordinary income
(loss)

DHIRRZE LSRR (A)  Net income

(loss)

— R AE 5 M HARIRZS S EE D Sy Bl AR X T — 5B

FNTLE 2 YHIMHRIC SO ERE (D)

Distribution of net income (loss) from partial

redemptions

HERSRE I E X#E4E (A)  Surplus

(deficit) at beginning of period

Tl AR TR 4080 %8 Increase in

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

Tl BT R A IENEE Decrease in

surplus or increase in deficit
A — BRI A O RIR I TR 41
JN%E Decrease in surplus or increase in
deficit from partial redemptions
HBBNME FEITAE © FIRAIEE TR AB
JN%E Decrease in surplus or increase in
deficit from additional subscriptions for
the period

434 Dividends

HIRFI R UIHIRXK#ES (A)  Surplus
(deficit) at end of period

256, 387, 533
11

2,871, 271, 560

360, 984, 287
5

7,430, 449, 366

3,127, 659, 104

7,791, 433, 658

5,715 3, 584
5, 556, 850 10, 143, 205
5, 556, 978 10, 143, 325
9,451, 460 17, 148, 604
20, 571, 003 37,438, 718

3,107, 088, 101

7,753, 994, 940

3,107, 088, 101

7,753, 994, 940

3,107, 088, 101

7,753, 994, 940

7, 180, 090, 659

11, 458, 442, 860

11, 458, 442, 860

5,012, 742, 920

5,012, 742, 920

235, 648, 200

16, 497, 230, 500

13, 246, 486, 540

13, 246, 486, 540

3, 543, 618, 320

3, 543, 618, 320

322, 858, 400

16, 497, 230, 500

33, 631, 235, 260




BTy 27 7o RAREKR (S&P500) (1547) 2022 4F 1 A HARFAE(E

(3) Rt
(EEREF AR D FHIZE T 2R
A AR S5 D FFATG ZEHE S OVFEATG J7 14 P B Rt AR SR
BN EINEI I D & Uiz B ERE 875 O MYE AR CRMi L Tk 0 £9,
LB RE S AR RIS
BRI D & Mz Bl SRR ARFE SR 0 JEVEMAR CRA L T 0 £7,
(xR TR 3 B 1ERD)
%11 %12 ¥
2021 4% 1 A 20 HELE 2022 4% 1 A 20 HELE
1. |WIE A% 2, 427, 000, 000 [ 5, 046, 000, 000 [
H B INER E ST AR 4,533, 000, 000 M 3, 066, 000, 000 4
I — A T AR 1, 914, 000, 000 M 824, 000, 000 [
2. |[RASHEOKRIL 5, 046, 000 H 7,288, 000 [
(S M O FH HEIC BT 5 36D)
%11 %12 ¥
B 20204 1 A 21 H B 20214 1A 21 H
% 20214 1 A 20 H % 20224 1 A 20 H
A OF R R A OF FE R
A Y HIEY ISR 256, 381,829 M| A YA GEUNZEAE 360, 980, 708 1
B BT 7 v FOEYERLEHH 0M| B #l7 7 ROBLMHINLEER 0 M
C B YE(HFEL4 251,373 M| C /rBldE(RARSL 4 419, 714 1
D EYLENLSEREET (A+B+C) 256,633,202 | D EIYEIREEAF (A+B+C) 361, 400, 422 H
E &% 20,565,288 M| E &% 37,435,134 M
F s Bl v RedE (D-E) 236,067,914 M| F WIS ELFTRERE (D-E) 323, 965, 288 1
(O & A o o 2| 235,648,200 H| G NS BCA%E 322, 858, 400 [
H REIRRES (BB RLE) 419, 714 M| H k4 (OBLEIRTE NI 4) 1, 106, 888 M
(F-G) (F-G)
1 n% 5,046,000 1| T %k 7,288,000 0
J EAER (100 M47-0) 4,670 M| J yFEdA%E (100 047=0) 4,430 M




BTy 27 7o RAREKR (S&P500) (1547) 2022 4F 1 A HARFAE(E

(289 % iERD)
®%ﬁ (ZBE9 % A

118 12 #)
B 20204 1 A 21 H H 20214 1 H21H
% 20214 120 H % 20224 1 H 20 A
SRR LR 2 UL £ W7y RIFREREREETEE LT, A1l
GESE, T U ST ¢ T EB D SRR O
A SRR ED D EA DA
B IS EITHoTRY 7,
SRR ONE KOS ZARFEMICPR M7 7 v FPERT 2 A MRERT,
HY R [EERSFH TR D FHEICE T 5 1E
Gl O THAGRES: O PR IEYE K& OVREAT 7
% ISR oA MRERESETH Y, £THR
BHHMTHRAELTEY 3, £/, iﬁ
T VT ¢ THRBNTIE, %%@ﬂ
va Bl AV Y THRBIERD h
%M%KE#%Q%@@%%&@%K%
TAHIDICATH) 2N TEET, YA
(FESE KON Y XT o THG i, P
WG U CENFIURE B Y 2 7 | i)
U 27 ERYAZ7ZERHD F5,
SRS AR D U R 7 B BRI G AR, EEERRY &M LM T
DU RV ERM 2R E L, S
A7 EBFREOT=FY) 7, FFEDO—
b EX->TEY £,

[FlZE

[FlZE

[FlZE

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

118 512 8
2021 4% 1 H 20 HEITE 2022 4£ 1 H 20 ABE

SRR G RAE, Rl R OV 02K (S IRE G FEEIIHIR OB CRE L L
TWbH T, TOEEIHY FHA,
Al D B E H 1% (1) A {HFES: (1) A {HFES:
5t = B A fRES:
e R D FIEIC B AR %
A (HAE: O RAmEUE R ORI A 5] 1
FrE L TR £9,

2)F VAT ¢ THH Q) F VAT ¢ THH
S HIA LD D A, Eh=
(3) _EFELIA D & fitpE b (3) _EFELIA D & fitpE b
EHIMCIREESND Z b, FifiiLng
Fie | B 1 A QA% ol S N T 5 228 = ] [AE
SOl A MR AR & LTk £9,
Gl S D AR | B A HIE IS OV (G RlpE O RMIN I, il Ic i<
T O 27 (MAADIZ D>, TS D e WA 2T A
FAICRE SNTAEENR G ENTRBY £
9, UKMFADOFETIZB W TE—EDH A7
PRS2 R L D72, B2 DHI
R K o 72 385A . YaZ A 7
HZELHYET,

[FlZE




EHA Ty 2T 7 2 FREBER (S&P500) (1547) 2022 45 1 H IR FAE

(B MEEZR 12 B4 5 1EE0)
11 H (2021 4F 1 A 20 HEE)

FeE H OB NRES:
(HAL . H)
FEFE LSRRI OB IRITE T %R
BB R RE IRRE SR 2,891, 100, 814
PR L et e s A
&t 2,891, 100, 808§
1278 (20224 1 A 20 HEE)
e E H B NRES:
(HAL . H)
FEFE LSRRI ORI E T E%E
BB (R RE IR SR 6, 754, 895, 125
PR et e e A2
&5t 6, 754, 895, 123
(B FE & DG BET 5 HERD)
HMEIEIIH Y FH AL
(1 P47- 0 FH)
511 H %12
2021 4F 1 H 20 HELE 2022 4F 1 H 20 HELE
1 14720 HiE PERR 4,269. 37 M|l O %720 Wi pERA 5,614. 60 [
(100 {24 7= v FliE PERE) (426,937 [)[(100 F12Y4 7= v flies pE%E) (561, 460 )
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