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MEZHEE (20214E12H 1 H~20224E11 A30H £ TOEEHIM)

2022
JPY
Net income from financial instruments at fair value
through profit or loss

Fee income 932,221,852
Net loss on investment in the Collateralized Swap (401,740,805)
Net investment income 530,481,047
Operational Costs Fee (11,654,525)
Total operating expenses (11,654,525)
Operating profit before finance costs 518,826,522
Interest expense (101,127)
Total finance costs (101,127)
Total comprehensive income (being increase in Net

Assets attributable to the Unitholder from operations) 518,725,395
WixEEERM (20224F 11 1 30 H HIAE)

The investment in the Collateralized Swap value outstanding at 30 November 2022 (100% of Net Assets)

2022 Expiration
Underlying strategy date Counterparty Cost Fair value Unrealized loss

Options trading linked to

US REIT index and

USD/JPY and BRL/JPY

foreign exchange rate 31 December  Credit Suisse

overlays 2027 International JPY7,851,865,323  JPY3,045,563,980 JPY(4,806,301,343)
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