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Fund Management

1. 20194F 2 AMIOFEARP (2018 4F 2 A 11 H~20194F 2 A 10 H)

Management Status for Year ended February 2019 (from February 11, 2018 to February 10, 2019)

(1) BENR (B 7 AR
Assets (fractions of less than JPY mil. shall be rounded down)
. s B4 - WA - TOMOERE . ,
ES BEGE e PO A (Wi
CLE e ) &8 (Mg rE)
Cash/D its/Other A t
Primary Invested Assets ash/ epo'sl S/, 'er. 'sse S Total (Net Assets)
(excluding liabilities)
&HA i dza A RE i3 Aaa il i3 Aaa
Amount ratio Amount ratio Amount ratio
"M % BAH % BAaH %
JPY mil. % JPY mil. % JPY mil. %
2019 4F 2 A Hj 4,308 (25.7) 12,441 (74.3) 16, 750 (100.0)
FY ended Feb. 2019
2018 4F 2 A Hj 15,195 (61.3) 9,601 (38.7) 24,796 (100.0)
FY ended Feb. 2018
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(2) BE - MRFFER

(F PR EE )

Creation and Redemption

(fractions of less than one thousand units shall be rounded down)
AFH R IR EREUlILER
FATHE 08K s A %R FATH N4
No. of Issued Units N fu); its Created No. of Units No. of Issued Units
at End of Previous o0 rzl@)s cate Redeemed at End of Fiscal
Fiscal Period (®) Period
@ O+@-©)
T T Th Th
‘000 units ‘000 units ‘000 units ‘000 units
2019 ££ 2 A #j 64, 010 10, 790 217, 260 47, 540
FY ended Feb. 2019
2018 £ 2 A #j 96, 410 23, 320 55, 720 64,010
FY ended Feb. 2018
(3) FE¥EqAE
Net Asset Value
10 1124 0 JEHEATAA
Mg e Alk AL (/4 FHEMMARFATIE D) X 10)
Total Assets| Liabilities | Net Assets Net Asset Value per 10 units
(@) (@) (OIORO))) ((®/No. of Issued Units at End of Fiscal
Period) X 10)
Epals Epals Epals !
JPY mil. JPY mil. JPY mil. JPY|
2019 4£ 2 A #j 16, 813 62 16, 750 3,524
FY ended Feb. 2019
2018 £ 2 A #j 25, 044 248 24, 796 3,874
FY ended Feb. 2018
(4) i
Dividend Payment
10 124 Y 434
Dividend per 10 units
!
JPY|
2019 £ 2 A HA 0
FY ended Feb. 2019
2018 £ 2 A HA 0
FY ended Feb. 2018
2. KEFHOER

Change in Accounting Policies

O KFHEEFEOBEIC E I AR

Changes accompanying revision to accounting standards, etc

@ QLS OEE

Changes other than those in D

PN

Fii 3

PN

No

No
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I M%sE3% Financial Statements

(1) [=fExtFEE] Balance Sheet

(HAL : M) (Unit : JPY)

% 8
(2018 4F 2 H 10 HEIAfE)
8th Fiscal Year
As of February 10, 2018

%9
(2019 4F 2 H 10 HEIAfE)
9th Fiscal Year
As of February 10, 2019

4%H Amount

4%H Amount

EREDTR

Assets

)& PE

Current assets

THA
Deposits

27,172,744

2,521, 526

a—)b e m—
Call loans

7,212, 889, 268

8, 528, 309, 697]

[EIfTRES

Government bonds

15, 195, 507, 402

4, 308, 997, 497]

R P i R At D

Derivative evaluation account

1, 960, 00

88, 887, 811

FEALFEREIL S

Customers’ margin

2,607, 118, 881

3, 884, 316, 648

RENE PE AR

Total current assets

25, 044, 648, 295

16, 813, 033, 179

i it

Total assets

25, 044, 648, 295

16, 813, 033, 179

AIEDHS
Liabilities

ENAE
Current liabilities

R P i A B

Derivative evaluation account

157, 477, 007

14, 885, 517]

ER

Accounts payable — other

5, 957, 490

AL FEH R
Trustee fee payable

8,277, 039

4,608, 013

AALZEREAE B

Investment trust management fee payable

74,493, 297

41, 472, 043

RALFI B,

Accrued interest expenses

14, 718

42,799

Z DAL E

Other accrued expenses

1, 890, 759

1,053, 22

mEhAE A
Total current liabilities

248, 110, 310

62, 061, 592

AfEAFE
Total liabilities

248, 110, 310

62, 061, 592

LS E DER

Net assets

TEAGE
Principal and other
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JoA

Principal

62, 281, 730, 000

46, 256, 420, 000

T4
Surplus

HWIRRI AT MR REAE (A)
Surplus (deficit) at end of period

A37,485,192, 015

A29, 505, 448, 413

TAEE A
;zfif?gliicipal and other 24,796, 537, 985 16, 750, 971, 587
WG PEAE
if%éfﬁglz+assets 24,796, 537, 985 16, 750, 971, 587
A A

Total liabilities and net assets

25, 044, 648, 295

16, 813, 033, 179

(2) [HEEKXOFESREFRE] Statement of

Income and Retained Earnings

(BAZ : ) (Unit : JPY)

% 8
H 20174 2H 11 H
20184 2 H 10 H
8th Fiscal Year
From February 11, 2017
to February 10, 2018

%9
H 20184 2 H 11 H
20194 2H 10H
9th Fiscal Year
From February 11, 2018
to February 10, 2019

4%H Amount

4%H Amount

(ZE L&

Operating revenue

= BUFILE.
Interest income

184, 525, 691

128, 732, 484

AT FESR 70 B H 4%
Profit and loss on buying and selling of
securities and other

A5, 709, 128

8,907, 509

URAERS dh G | S R A

Profit and loss on dealing of derivatives

2, 299, 305, 039

A\323, 970, 506

2y R 4R
Z%Eaégi“iﬁ . /A994, 129, 526 317, 379, 05
Foreign exchange gains or losses
T OIS 40, 468, 389 22, 236, 831
Other revenue
ap e A2
£%§§H15£[3D+_ 1, 524, 460, 461 153, 285, 368
Total operating revenue
R
Operating expenses
18
LA 3, 161, 127 6, 222, 218
Interest expenses
=2 .
St 17, 279, 402 10, 506, 251
Trustee fee
Zeat i 155, 514, 484 94, 556, 085
Investment trust management fee
T O 5, 602, 863 2,924, 212
Other expenses
ap Az
g;%%%%ﬁﬁ[jp+' 181, 557, 874 114, 208, 766
Total operating expenses
R O
R X IIEIER (L) 1, 342, 902, 583 39, 076, 602
Operating profit (loss)
R SRR A 4
R IEFER (L) 1, 342, 902, 585 39, 076, 602
Ordinary profit (loss)
L HAMUR 2 SO S IR (A) 1, 342, 902, 585 39, 076, 602

(1699) 2019 4F 2 HH hEEE
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Profit (loss)
— BRI 5 S WIS B EE O 4y Bl BH S — R
KNTHE > ST AR B (L) | |
Distribution of profit loss from partial
redemptions
| A e B A
AERFEXFHERAS (L) . A57, 650, 429, 60 A37,485, 192, 015
Surplus (deficit) at beginning of period
154 H LK
FIREMMBEI KA SRDE . 34, 312, 379, 000 14, 435, 352, 000
Increase in surplus or decrease in deficit
YA —SRARAIT AL 5 RS SR T KRBT
Y
it . . .. 34,312, 379, 00 14, 435, 352, 00
Increase in surplus or decrease in deficit
from partial redemptions
IR ] & A
RREROEIIRASNE o 15, 490, 044, 00 6, 494, 685, 00
Decrease in surplus or increase in deficit
BHLEAE FEITFE 5 RSSO FE T R IE a1
)
i . . . .. 15, 490, 044, 000 6, 494, 685, 000
Decrease in surplus or increase in deficit
from additional subscriptions for period
Sy ] ]
Dividends
154 84
SRR R IR ® (A) A\37, 485, 192, 015 A29, 505, 448, 413
Surplus (deficit) at end of period

(3) [#Eizk]
(R R D HEH I 575D

1. 3B PE ORI SETE R ORI 15 |ERRES

JFH & U TRl TR L TR YD £,

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

FHRHIZHEY O DEIEO H O F72 2 G IFTOFEE S 2 15 FARB ST F AR S5 CRH
LTHYET,

TR |

FHE FICRB W T PRI OZIE R OXBESEREOME TG L Tk Y £,

2 SMERERE - AROATEE~OWFFELMEICR T DAMERERE - AROMHBEL, JHAIL LT, bAEICET 255

RILYE IR B OXtEZEECEBSOMEIC L > TEHREL T Y £7,
3. B - AR OFE EAAE A iRE SR 78 B SRR

EHBREECTH EL TR £9,
DR R AL IS | SR AR
EHREECTHELTEBY £97,
EHREECTH ELTRBY £97,
4. & AhPE S ORI B9 A FE O MRS M ORI IE, TR IS REEOIE A, TR 3 22 WA A B
SERE FIZEE SN E T TR Y £9, HEMEOREICE O TX—EDRIHES:
HEEZRHAL TS, BARDAMRFEHICL o TeGE, Y MEN R &
LdHYET,
F7o, TUANAT 4 TEBINCEAT 28NS, HETHLT U AT 4 TEEICRIT
24 BB E T3 R LOBETLARTH Y | S A KRN T U T 1 7TH
BIOWBI A7 OREZEZRTHLOTIIHY /A,
5. 0fth Y77y ROFEYRIZT, FEOROBEICE Y, 2018 42 2 A 11 B2 D 2019 4F
2H10HETLER->TEY T,

(e R B9 5 TERD)

5 8 14 9 1
2018 4F 2 A 10 ABUE 2019 4F 2 A 10 ABUE
1. FREHIMOKBICET %MK 1. FHEHIEOK R ICEBT 2% HEOBREK
64,010, 000 [ 47, 540, 000 [
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2. WEEFEMAEFERAIE 5 506 5 1 THE 10 5ICHL |2, REEFEMEHEBIRIGE 55 50 6 545 1 T 10 ZI12H
ET D ET D%
FEARD K 37,485,192, 015 14 JLARDRIE 29, 505, 448, 413 [
3. FHREHIMOKBICET D 1 ALY T2 0 ORE E DO 3. FHEHMEOKRRAICBIT S 1 BALY 72 ORI EDHE
1 04720 Wi ERR 387.4 M 1 B 4720 Wi pERR 352.4 1
(10 H1Y47= v i ERR) (3,874 1) (10 172 v i PERR) (3,524 M)
(4% B ORI a5t EEIT B 2 15D
% 8 4 59 3
H 20174 2 A 11 H B 20184F 2 A 11 H
F 20184F 2 A 10 H & 20194F 2 A 10 H
1. ol O RiBkE 1. oo FiEkE
HH HH
I 2 S AR AR A 221,832, 953 1 EP LR A 144, 747, 097 4
)y Bl MGt R ST 4 B A295, 350, 731 oy B E R 4 B A251, 914,527 [
IR E e ] C=A+B AT3,517,778 [ R E AT e | C=A+B A107, 167, 430 [
(g D 178, 396, 749 H 3 D 107, 986, 548 M
2 50 i FTREAR E=C-D 0 N 4% 23 B wT REAR E=C-D 0
N 2k 3 i < F 0H I A 4 B 4 F oM
R4 (B HEG RSN 4) G=E-F A251,914, 527 [1 VR4 (S BOYER RSN 4) G=E-F 215,153, 978 [1]
BP~4 i 64,010, 000 K mE 4 H 47,540, 000 K
10 H 4 7= 9 Srfids: 1=F/HX 10 oM 10 14720 43l I=F/HX 10 0M

(GmhpE S B3 2 1EED)
(1) S fpsi dn OARIUZ B3 5 S5

5% 8
H 20174 2 A 11 H
X 20184 2 4 10 H

59 #)
H 20184 2 A 11 H
X 20194 2 A 10 H

1. A EhpE S 3 2 Uk T 6

BTy Rid, BEREACEEENCET HEEE 2 45
ATHIZED DA BEEFEFETH Y | (Rt ET 2 EH
DIEARFFEHIPE N, BIFESS O AEpE M3 L THE & L
THEHTHZEZENELTEBY 7,

0. GRhPE S ONE M E OERREGIICRD U RS

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

M7 7 v RPMEET D AEMREROZFEMT, (ZofhoE) o
2 AFEARRICERE L TR Y £,

TIHIE, RIS OB ) R 7 | SFEB) Y 2
7 BEEHY A7 EONEI A7 R A7 ROWE)
MY 27136 E&3NTEBY £,

M7y Rk, BrEMEICE T 2 BEONEM/2EHICET
L2 EEAME LT, BERIEHEBI 27> TR 9, 4
%7 U NT ¢ TEENE, REE T A REMEITR DA LB Y
A7 EHLTEY £7,

BT 7 R, BHEMEICBTAEEDNET I AR —TU %
— DO, WIEAMEICBET I EREEOZEEIT O
TEEHMELT, ABETHEGIZFAL T 7,

3. ARG THICER D U R 7 BRI

ZEE AT BT, MY LA RE Y R 7 EHICET 5 EE
DERT, NT A ADOEEKOER Y A7 OFHELT
o TEY ET,

Ofith U A7 OEL

M ) A7 ICB LTk, R EORIZ HRE, /08T -4
2 L, BEFHHIZIH > TV ENEOEHET/>TEY E

ED

L. RS S 2 B #
A

0. BPEN OB K OF OEMRENIRD ) 27
[RIZE

3. ARl ZAR D U A 7 B BRI
[l A

(1699) 2019 4F 2 A # PrE4E(E
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OfFHY 227 O
(EH U A7 B L Tid, BATHRCIG DM BIRDLE 2 B3
DI - oA 22 e, Al L. S0 HEIDE T
AR E DE B Z{T/2 > THBY £7°,
OWEitE Y 2 7 OB
RENPE Y R 27 1B LTk, SIS U TSm0k %
R L, B ECHALLEEDE 21T >o T £7,
(2) 4 ps i D IRHI (B4 2 S5
% 8 1
2018 4F 2 A 10 ABE
1. Bt PREREE LAE, Wi K 24
g R RR LRGSR & LT~ TR TR L
TWD 72, BT HEREE LEE & IRl & OB ITH D £
Hos
2. WHli OB E J7ik
[ REZR
(EERRFHEHIR D2 F TR T 21ERD) IZREHL T
BYET,
URAE P i AL 72
T VNRT 4 TWHENCOW T, (ZoftoEE) @ 3
T UNRT 4 THBIBMRICEEE L TBY £,
a—)b - 1 — O SEREEK OB
b OF BITEHIM TR SN D720, IREMAIXR
LML L TWD Z b, MFEEMAEL RS LTH
DET,

(BEE Y E & DG IZBd 5 ERD)
7% 8
H 20174 2 A 11 H
X 20184 2 4 10 H
TS MiAs = DMLY LIS TR DA ERMER AR L T, —f%
DB Geff & Bre D BE Y FHE L ORSIIIT R TR
720, BUFHEIIIIWERE A,
(FofhoER)
1 RO,

%9
2019 £ 2 J] 10 HBifE
1. BB BAE, Bl K 0%
[RIZE

2. Wi OREHIE
A4

5% 9 #
H 20184 2 A 11 H
X 20194 2 A 10 H

A7

i 8 1] 5 9 1]

H 20174 2 A 11 H
X 20184 2 4 10 H

H 20184 2 A 11 H
X 20194 2 A 10 H

B e A
O OB IR E TTAVER
1] ER AR T AR

93, 806, 930, 000 F3[HH & e AKH
22, 690, 360, 000 FI[H 1B INER E T ANEE
54, 215, 560, 000 P 1 —F fiEK0 T A%E

62, 281, 730, 000 [
10, 498, 670, 000 [
26, 523, 980, 000

2 AftEESBIR

7¢ 5 H A RESR
% 8 559
H 20174 2 A 11 H H 20184 2 A 11 H
A % 20184E 2 A 10 H % 20194F 2 A 10 H
IR E ENT AR (1) I E ENT AR (1)

EfERES A4, 597,912 4, 316, 391

et A4, 597,912 4,316, 391
3 T URT ¢ 7 HGI B

T VNRT ¢ TSI ORI GEE | el o OFHIE S
%5 8 11 (2018 4F 2 H 10 HBIAE) %59 #1(2019 4= 2 A 10 HEBILE)
- s (1) RS (M)
A KG) AT (1) 5t 14| T () AT ()
zeﬁ i
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iEZaE]l
P AL e L |
¢ 24,919, 744, 502 —|  24,795,545,086]  A124,199,416] 16, 764, 379, 428 —| 16,749, 510, 387, A14, 869, 041
TS5 ELS | AS 0 B |
2R TR
= 7,118, 318, 191 —| 7,087,000, 600 A31,317,591 8,479, 163, 465 —| 8,568,034, 800 88, 871, 335
>k Rv 7,118,318, 191 —| 7,087, 000, 600 A31,317,591] 8,479, 163, 465 —| 8,568,034, 800 88, 871, 335
ot — - - A155, 517, 007 - — - 74,002, 294
(1) Bl E H 1k
1 % is|

SME S ES [>T

SEOFHIZIBWTIE, FHRBIZEY 5 2EMTO A OFER HEGI T ORE T D IERAMEE IS CH L Tk
D ij‘o

2 2R TAIELS |
D EHR FICRB W CHBE SRS O MMEA R SN T LA EICOWTILLTO L S ICRHE L Tk v £,

QAR R IZBWTHBETHOZER LT NEEE) LV ET) OXMBELEMIASGOMERER SN TV I5EE
. BRSBTS EMETIME L T £,

@FHH RIZB W THRL H OMBE LM GOMER R SN THRWERIE, UTOHECE>TEY £,

cFMEBICYEH BB A DB MRS B HER SN TV DEEITIE, Bk BICR bW R > OXt#EE Y
MG OMEZE & LR L L — b2 AW TR £7,

CFRBICYEH B D MBR PSP ER SN TORWEAIZE, Y%A IR BITWER STV D X1#
FRYHGOMEZHWTE Y £7,

2) B S BE LR G O MMEA R ER SN TORWAEITOWTIE, FHE A OMREEE S O P E CRHE L Tk v
1;_‘0

KRG Ty VRFHPHEH SN TN HDIE TSV EE A,

(4) [KEmHE]

W1 AMEESR MR
(DB (2019 4F 2 A 10 A HIAE)
MU FEIEITH Y A,

2) kLA O A MhEES: (2019 4 2 A 10 A ERAE)

R W #ath JR AR ERIES 15
[E| EERE S K R US TREASURY BILL 20, 000, 000. 00 19, 634, 862. 00

US TREASURY BILL

20, 000, 000. 00|

19, 594, 904. 00

/NG (AT ) 40, 000, 000. 00 39, 229, 766. 00
(4, 308, 997, 497)

LB EE =R 25, 7% 100. 0%

N 4,308, 997, 497

(4, 308, 997, 497)

(L DAMERAMGRESR OV, @EREEO/NGH O () Wik, FEEHREE AL M) TH Y £,
(I 2) BEteEM O () WL, AERAMERIRL BOT, AETHY £

_8_
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(T 3) eI /e X 0 MUl OMBEFEIZ T D bk, RO/ IO A RSB T D R TH Y £,
HF2 T UNT 4 TG R OBET RG] OFREE L O ORILER
MEBERICBIT DERFHE LTRBL TWDHIEDEIL TR £
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