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(579, 437, 959)
(A529, 807, 601)
121,316, 128
A 32,584, 308

[Emnﬁmﬁna][Emnﬁnﬁna][amnﬁnﬁwﬂ][Em%¢1ﬁnE][EmnﬁzﬁnE][Emmﬁsnnﬂ]
E20225118108 J L E20225%128128 J L 20235 1 108 ) L E2023% 2 A108 J L E2023% 3 B10R ) LE2023% 4 A108
-] B $ 137 H3 £ 138 H £ 139 £ 140 H) £ 141 £ 142
Wi &5 F R & 12, 982, 616/ 5, 385, 700/ 4,605, 4110 5, 400, 5229 5,429, 293 5,491, 989
Z R E Y 2 12, 983, 475 5, 386, 907 4, 606, 261 5, 400, 889 5, 429, 594 5, 492, 463
ZF R M A 9 2 35 17 8 20
¥ i B|A 868 | A 1,209 | A 885 | A 384 | A 309 | A 494
(B) FMEEHEHIBE 26,827,409 | A 39,121,994 | A 63,470, 263 48,019, 047 55,754,373 | A 43,761,056
7 B Ea 27, 064, 192 252, 288 349, 707 48, 224, 599 55, 858, 687 734, 807
7 B #B| A 236,783 | A 39374282 | A 63,819,970 | A 205552 | A 104,314 | A 44,495 863
(C)fE 5 8 B % |A 1,027,732 | A 1,086,423 | A 914,238 | A 976,282 | A 947,231 | A 1,046, 854
(D) 4HiEH®L(A+B+C) 38,782,293 | A 34,822,717 | A 59,779,090 52, 443, 287 60,236,435 | A 39,315,921
(B)RifligBuiERS 53, 376, 920 87, 254, 033 48,032,330 | A 15,635,403 32, 630, 525 87,017, 695
(F) BMEXEHERES 46, 009, 222 46, 317, 044 46, 357, 726 46, 810, 071 49, 630, 358 50, 530, 445

(' 580, 650, 428)
(A530, 119, 983)
98, 232, 219

A 4,128,377
94, 103, 842

50, 530, 445
(580, 650, 428)
(A530, 119, 983)
119, 289, 296

A 75,715, 899
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KOBLEOF IR IZLU T oMY T,
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£ 137 H £ 138 Hj £ 139 Hj ¥ 140 HB £ 141 8 £ 142 H
(a) REEREORLENE 12, 647, 4749 4,299, 2790 3,691, 1730 5,301, 820 5, 345, 274 4,445,135
(b) BEERROEMISTESES 0 0 0 0 0 0
(c) INZERES 560, 288, 841 559, 241, 296 559, 075, 639 564, 364, 632 579, 437, 959 580, 650, 428
(d) PEEHEILIS 113, 942, 788 121, 348, 520 120, 691, 472 119, 324, 960 120, 105, 994 118, 972, 538
(e) 4HBAEMEE(a+b+c+d) | 686,879,103 684, 889, 095 683, 458, 284 688, 991, 412 704, 889, 227 704, 068, 101
1 AA%EY SHIRRRE 10, 191. 44 10, 195. 46 10, 190. 52 10, 209. 15 10, 227. 79 10, 232. 61
(f) HE& 4,043, 857 4, 030, 552 4,024, 082 4,049, 256 4,135,140 4,128,377
1AO%EZY SRS 60 60 60 60 60 60
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o ar SE137HA £E1388) 513988 EE1408) 141801 SE1428)
e e 112N
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ZEECY 4 (FURBL 249, 045, 406 I #EfR1%)
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vstZLiCll
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1,377,108, 044
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1,414,

662,
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(113, 490, 000)
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1,474, 462, 677

13, 033, 652, 624
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am B MEEZREAHAR (2021512831 AEE)

3K FIALES FIEEER (%) N TEAME
@RS (84.2%) (HAT : )
HA (84.2%)
AEROSPACE/DEFENSE (3. 9%)
872,000 IHI Corp. 2,019, 552, 000
AUTO MANUFACTURERS (4. 1%)
1,052,200 Subaru Corp. 2, 164, 375, 400
AUTO PARTS & EQUIPMENT (8.7%)
483,300 Aisin Corp. 2, 131, 353, 000
231,800 NHK Spring Co. Ltd. 226, 700, 400
282,500 Toyoda Gosei Co. Ltd. 706, 815, 000
290,200 Toyota Boshoku Corp. 654, 691, 200
220,500 TS Tech Co., Ltd. 311, 787, 000
292,500 Yokohama Rubber Co., Ltd. 539, 077, 500
4,570, 424, 100
BEVERAGES (4. 0%)
470,100 Asahi Group Holdings, Ltd. 2,103, 227, 400
BUILDING MATERIALS (2.0%)
344,500 Lixil Corp. 1, 055, 892, 500
CHEMICALS (4. 0%)

84,700  ADEKA Corp. 217, 424, 900
700,600 Tosoh Corp. 1, 195, 223, 600
334,700 Ube Industries, Ltd. 668, 730, 600

2,081, 379, 100
COMPUTERS (6. 3%)
451,800 NEC Corp. 2, 399, 058, 000
387,700  SCSK Corp. 887, 445, 300
3, 286, 503, 300
DISTRIBUTION/WHOLESALE (4.2%)
1,958,600 Marubeni Corp. 2,192, 652, 700
ELECTRICAL COMPONENTS & EQUIPMENT (0. 8%)
748,900 Fujikura, Ltd. 423, 128, 500
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RS S04 MEPELR (%) AN TEAME
ELECTRONICS (0. 7%) (HAL : 1)
197,000 Japan Aviation Electronics Industry Ltd. 392, 227, 000
ENGINEERING & CONSTRUCTION (3.2%)
478,800 Taisei Corp. 1,673, 406, 000
ENTERTAINMENT (0. 7%)
80,000 Tokyotokeiba Co. Ltd. 341, 200, 000
FOOD (1.1%)
224,000 Kewpie Corp. 555, 520, 000
MACHINERY-CONSTRUCTION & MINING (3.4%)
675,900 Mitsubishi Heavy Industries, Ltd. 1, 797, 218, 100
OTL&GAS (2.5%)
1,285,600 Inpex Corp. 1,288, 171, 200
PHARMACEUTICALS (7. 4%)
1,299,100 Astellas Pharma, Inc. 2, 429, 966, 550
438,100 Takeda Pharmaceutical Co., Ltd. 1, 374, 319, 700
30,400 Torii Pharmaceutical Co. Ltd. 87,491, 200
3, 891, 777, 450
REAL ESTATE (3. 1%)
107,500 Daito Trust Construction Co., Ltd. 1, 415, 775, 000
84,600 Nomura Real Estate Holdings, Inc. 223, 936, 200
1, 639, 711, 200
RETATL (6.9%)
482,000 DCM Holdings Co. Ltd. 513, 330, 000
60,000 Izumi Co. Ltd. 193, 500, 000
213,100 Lawson, Inc. 1, 161, 395, 000
90,000 Shimamura Co., Ltd. 869, 400, 000
2,250,000 Yamada Holdings Co. Ltd. 884, 250, 000
3, 621, 875, 000
TELECOMMUNICATIONS (8. 3%)
656, 300  KDDI Corp. 2, 206, 480, 600
1,461,100 Softbank Corp. 2,125, 169, 950

4, 331, 650, 550
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RS Fe e MEPELR (%) N TEATRE
TOYS/GAMES/HOBBIES (3. 8%) (HAL : 1)
36,900 Nintendo Co., Ltd. 1, 979, 685, 000
TRANSPORTATION (5. 1%)
126,600 Kawasaki Kisen Kaisha, Ltd. ¥ 876, 072, 000
103,700 Mitsui OSK Lines, Ltd. 885, 598, 000
100,800 Nippon Yusen KK 883, 008, 000
2, 644, 678, 000
AA F (BUSEAG Y44, 847, 278, 949) 44, 054, 254, 500
omikal B (BUSJRAE  ¥44, 847, 278, 949) 44, 054, 254, 500
Fiii)
HHEE (9.6%)
FZ7 U4 (9.6%)
EHFEAE (9.6%)
ING Bank, N.V
JPY 5,040, 082,694  (0.34) % due 01/04/22 5, 040, 082, 694
EMEE Gt 5, 040, 082, 694
FZ o4 G (BASJEA ¥5, 040, 082, 694) 5, 040, 082, 694
7 AU A (0.0%)
EHFEAE (0.0%)
JPMorgan Chase & Co.
USD 387 0.01% due 01/03/22 44, 583
EMEE Gt 44,583
TAV A (BUASEAG ¥44, 432) 44, 583
mEE B USEM ¥5, 040, 127, 126) 5,040, 127, 277
ARES:  FF (DUSIRAM ¥49, 887, 406, 075) 93. 8% ¥ 49,094, 381, 777
RERNEOMERE (AEZERRE) 6.2 3,238, 002, 719
fliE pE 100. 0% ¥ 52,332,384, 496

T HAMETOELIEOSFITE a8 —F v FRBOBANH D T,
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20214E12 A 3L HBIfE, 2,717,167, 634 OBLENR LT O MBS OFEILe L L TELANLLN TS,

SeHRE|  20214E12 7 31 H BAE
RYvav fz4] 53] ESOES Gl

Long Topix Index Future 03/2022 391 ¥ 180, 270, 000

Class B - AUD ClassDAME AR THIERS| 20214124 31 H BIfE

B G A SE S 7t I FEAM 2 NEi)) PR GR) 4%
AUD Citibank N.A. 25,513,203  01/28/2022 JPY  2,074,562,770 ¥ 61,326,935 ¥ — ¥ 61,326,935
AUD Citibank N.A. 1,622,445 01/28/2022  JPY 135, 276, 425 549, 893 — 549, 893
JPY Citibank N.A. 126,512,607  01/28/2022  AUD 1,557, 543 — (3, 880, 280) (3, 880, 280)
¥ 61,876,828 ¥  (3,880,280) Y 57,996,548
Class C - BRL Class®DSME AR TS 20214124 31 H BIfE
= s % TR WA ¢ ESNL AT S () P () %
BRL Citibank N.A. 487,952,162  01/28/2022 JPY 9,848,065 251 ¥ 178,486,390 ¥ — ¥ 178,486,390
JPY Citibank N.A. 467,116,683  01/28/2022 BRL 23,699, 257 — (19, 861, 029) (19, 861, 029)

¥ 178,486,390 ¥  (19,861,029) ¥ 158,625,361

Class D - Asia ClassDAEZAETRIEG] 20214512 H 31 A BI{E

H 51 5 Bk R H 7t R CRED AT () AT (GR) 4k
CNY Citibank N.A. 13,027,216  01/28/2022  JPY 231,453,574 ¥ 3,351,422 ¥ - ¥ 3,351,422
IDR Citibank N.A. 29, 125,281,788 01/28/2022 JPY 229, 344, 993 5,509, 953 - 5,509, 953
INR  Citibank N.A. 151,827,410  01/28/2022  JPY 226, 992, 032 7,551,671 - 7,551,671

¥ 16,413,046 ¥ — ¥ 16,413,046

Class E - USD ClassDAME AR THIMS| 20214£12 4 31 A BIfE

H 515 Bk R A 7t ESE ALED RALINEEY) aFli (H) 4%
USD  Citibank N.A. 96,205,575  01/28/2022 JPY 10,933,229,520 ¥ 142,705,882 ¥ — ¥ 142,705,882
142,705,882 ¥ — ¥ 142,705,882

Class F = MXN ClassDFME R THIIEG]  20214E12 7 31 H BIE

H iG]E SRV R H 78 K AT Al () ATl (GR) 3f
JPY  Citibank N.A. 10,375,340  01/28/2022 MXN 1,929,745 ¥ - ¥ (436,404) ¥ (436, 404)
MXN  Citibank N.A. 31,654,048  01/28/2022 JPY 170, 184, 463 7,163, 050 - 7,163, 050
MXN  Citibank N.A. 3,219,723 01/28/2022  JPY 17, 858, 608 180, 471 - 180, 471
¥ 7,343,521 ¥ (436,404) ¥ 6,907, 117
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Class G — TRY Class®DAMNEZERTHIEG] 202145127 31 BHAE
= EGIPe TR WA 5¢ HKIHH ERLIE S () S () %
JPY Citibank N.A. 25,146,198  01/28/2022 TRY 3,363,507 ¥ — ¥ (3,401,648) ¥ (3,401, 648)
JPY Citibank N.A. 26,885,869  01/28/2022 TRY 3,815, 813 - (5, 500, 937) (5, 500, 937)
JPY Citibank N.A. 26,236,716  01/28/2022 TRY 3,932, 457 — (7, 140, 107) (7, 140, 107)
JPY Citibank N.A. 13,175,591  01/28/2022 TRY 2, 157, 236 - (5, 134, 000) (5, 134, 000)
JPY Citibank N.A. 28,864,034  01/28/2022 TRY 3, 583, 843 - (1, 553, 921) (1, 553, 921)
JPY Citibank N.A. 24,077,507  01/28/2022 TRY 2, 882, 122 - (384, 568) (384, 568)
TRY Citibank N.A. 44,047,790  01/28/2022  JPY 352, 654, 690 21,201, 955 — 21,201, 955
TRY Citibank N.A. 8,549,054  01/28/2022  JPY 76, 158, 214 - (3,597, 918) (3, 597, 918)
TRY Citibank N.A. 4,238,164  01/28/2022  JPY 41, 650, 677 - (5, 679, 157) (5, 679, 157)

¥ 21,201,955 ¥ (32,392,256) ¥  (11,190,301)

g -

AD - A—AFF VT R

BRL - 7L LT v

CNY - H[ET

IR = A > RXLTILET

INR - 4> FAE—

JPY - BAH

MXN = AF T a~xy

TRY - ~v=l 7

USD - K kv
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7V 7 4 7| ORI

TROKILT 7 v ROBHENREEAEEZ XY NLETUNRT 4 TRV a VOB TH D,

TIPS Tt e R EA) ¢ A e
7 7 1 ]
SMEZEETHOMRA]  Citibank N.A. ¥ 428,027,622 ¥ (56,569,969) ¥ (15,410,800) ¥ — ¥ 356,046, 853
i ¥ 428,027,622 ¥ (56,569,969) ¥ (15,410,800) ¥ — ¥ 356,046,853
SEBORIR (ZA) ROBEENE EROECIRSNE b0 LY SVBAND S,
ST 7 L AT LTSS, R3S DRI ANS E RS LT (RH5) 2 & &/ 5,
BUARIL ) — DY AT 5 1 ORI IS < 51 BB 5 = & 453800 EILTL 5.



Fruda - IRIRA I —=T7 R

S$E16H0 (2021 7 B2T1EHM 520225 7 A25H X T)

{SEEEAR AR GREH : 200742 A20H)
ERAE BEE LRGSO EZERD Z E2HNEL GEAETVET.

JFRIE LT, FROKER IR O BACKR IV T, RIMELATRE L TWES, 2720, B
AR DOEAENZ DN TN E LT 2 H A0 H Y £,

=m Bt 5 HIDEARE
. B # 1 Fi /A
2 BB mo. Il Aty E|E 7 OB
g % % BEAH
1288 (20184 7 B25H) 10,172 A0. 0 69. 2 4, 478
138 (20194 7 H25R) 10, 167 A0.0 72.9 3, 760
1487 (2020 7 B27H) 10, 160 AO0. 1 86. 2 4, 668
158 (2021 7 B26H) 10, 154 AO0. 1 62. 8 5, 851
168 (20225 7 H25R) 10, 152 A0.0 75. 3 4, 586
XY T 7 ROERH B LN TE 24BN 7202, XU F~—7 BLUSERKEIH Y THA,
s HHEAPOBEMEEL T REDOHE
= B n
= R B * B % =8 A"n o
(H H) A % %
2021 7 B26H 10, 154 — 62. 8
73X 10, 154 0.0 61.0
8 AKX 10, 154 0.0 72.4
9 AKX 10, 154 0.0 59.0
108X 10, 154 0.0 65.7
1MAXR 10, 153 A0.0 65. 3
128FK 10, 152 A0.0 58. 4
2022%E 1 Bk 10, 152 A0.0 62.5
2 AX 10, 151 A0.0 67.5
3AXK 10, 151 A0.0 71.2
4 AR 10, 151 A0.0 81.8
5 A& 10, 151 A0.0 76. 3
6 AX 10, 152 A0.0 73.0
(HB *x)
20224 7 A25H 10, 152 A0.0 75.3
SOMSTE RIS 2 LT
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HEMEAZ DHE
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10,140 5,000 - 3 10, 1521

CEET L)
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» REMBOELEENER (20215 7 A2THN 5202258 7 B25H £ T)

L4772 RE FHBEERTOAMMESLVEHEMBEASZETERENREL. RELLWN
BOWRENDZLEZENE L TEREZITVELL.

RAFREFIBREAZERELTEERI -V -S4 FRELTNS
&

» IXFIRITICDVT (2021 7 B2TEMN 520225 7 A258 £ T)

| BRICE0 BERENERTIBIE. <1 FRETEBLELE,
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EREHL@TIS T BROMD—0. 1N%E0TRY —  LABEEEHES 3 » AYOFE
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»R—FZFUAIZDNT (20215 7 B2TEM 520225 7 B25B F T)

ZeMERPEEERL. BHOBFRIEZDOE LAAERZTVE LA, FRICEAL T,
K76 n RURNOREOMMRIIEZP L E LIEREMELE L,

PARUYFR—OEDERIZDNT (2021F 7 B21AN 202256 7 B25H X T)

NIFI—VBIUVSERHERITITOVELADT, COEBICRETIEEIHY A,

A SEDERAE

AZAERITIZ2021FE 3 BOLRMBERTELAICENT, KUMNBNTEHEMNZSRENZE2EL
TW =D EHRETVNE LA, MEFEETHRRITICES YA FTREFOFREY ORTHEME (T
HOD, WITOBRNLEMENBEREHETHIENS. HIBHIEY (YD OBUEVNKETOH
BEFRLET., BT 7 RTIEEIEHRE. REHERIEEHOEHERLIERAI U RATDE
REH#HEL. BEHORE - BKFRIEEEPLELEEREZTOTCVWEET, 772 ROFHEEE
FRICDWTIE, 2~4 »AREEZERICEDEEARETHAHEHTT,

am 1AOYZVYDERPH 202147 B2rEN 5202247 B25B £ T)

L] B & @[k = HE B o # =
@ o fft & A 0 | 0.001% | ZDthBEA=BHDZOMER, BHOFHZEEON
[z ) fth) (@ ] 0.001) | 2 o fh: SREBEONBEICET 2 Z0MER

& &t 0 [ o0.001

| Bsp D H M0, 152 T . |

KU OB (HEBLODPDD bOFHABZET) 13, B - IS & > TRASHENBICEB N H 2720, ALV EHLTWES,
MELRIIE 17 0472 o2 o B ez 1 T O R CER L T10023k Lo b0 T,
AT E AR ARG LA L TWET,

am HHIRDOFTEROESIDIRR (20215 7 B27E 5 520225 7 B25H £ T)

At
= i = = i =
FH FH
X 45 % & #* 2, 864, 455 (3. 066, 000)
o & % 1, 806, 994 (1. 800, 000)

MEHILZE LIE, (BFF2EEEh T A, )

¥ () WIMEEHICL 2B H T, LEOETFITITEFENTEY XA,
SALAE SRR TAOME AL (M) 1TEEh Tl £EA,

MEH LEOEAICLY, —HMOEHICBWTERENED> TWDIEANH Y 4,
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am FIEBFRAEDISIIRRE 20214 7 B2rEN 5202247 B25A £ T)

FIEBRA L DOEREHKR

K % AfM#S  SouzmEA| B RNESE GouEmEA| D
Enm3lHkiB A EDR3I%HD c

BahH[ BAHA % BAA BAHA %

N 1t & 4,671 1, 308 28.0 - - —

FIFEBIRA L3, REEFER I OREENCET 2EEE NSRS | HICHE SN O2FIERBRATHY . MICBIT 287 7 v FITRLAH
BIFR A &%, SMB C HBGERHASH T,

am E-EEMERNGIE. EZESHBAMSIEXIHRNGIZTEELREL TVAERSHOACHEIRR
(20215 7 B271EH» 520225 7 A258 £ T)

BUFHIIISWERA, EEESHICTER

s SAANEEDAM (20225 7 B25EHE)

DA

A BRZFEFERIBR

ER FPEE) DA

ZREFHEHI S b TR Y 8 A,

7 *
= 7 : SEBBMLT| B E MM B M A M X
MESAR B MBALR AL 2 caur|oalt|2a65m
A A % % % % %
45 B (& #* 2, 346, 000 2, 352, 252 51.3 - - - 51.3
GR<emER (2, 346, 000) | (2, 352, 252) (51.3) (=) (=) (=) (51.3)
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