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Earnings Report for Fiscal Year ended July 2019 (January 9, 2019 — July 8, 2019)
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Scheduled date of submission of securities report: Oct. 8, 2019

Scheduled date of commencing dividend payment: Aug. 16,2019
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I Fund Management

1. 201947 AMIO@EHPREL (2019451 H 9 H~20194-7 H 8 H)
1. Management Status for Year ended July 2019 (January 9, 2019 — July 8,2019)

(1) EPENGR (7 5 P I C)

(1) Assets (fractions of less than JPY mil. shall be rounded down)
TR PE Bl - TG - ZOMOERE (AEERER) | Gat (WIERE)
Primary Invested Assets Cash/Deposits/Other Assets (excluding liabilities) Total (Net Assets)
SHH TRk x| A TRk
Amount ratio Amount ratio Amount ratio
=AM % EpE! % EpE! %
JPY mil. % JPY mil. % JPY mil. %
2019 4F- 7 A H] 9, 663 (99.9) 6 0.1) 9,670  (100.0)
FY ended Jul. 2019
201941 AHA 8,615 (99.7) 27 0.3) 8, 642 (100. 0)
FY ended Jan. 2019




(2) BRIE - fRRIFEE
(2) Creation and Redemption
AT R AT T D 4L R ML il 4 1 4 YRR R T 4
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
@) (@) (®) (D+2-B)
TH A TH TH
‘000 units ‘000 units ‘000 units ‘000 units
201947 HH#A 5,352 3,997 3, 746 5, 604
FY ended Jul. 2019
2019 4F 1 HH] 4, 830 4,186 3, 664 5,352
FY ended Jan. 2019
(3) LM
(3) Net Asset Value
W | Ak e 17 0 LR
P YT | @ty | (@rEEsmAeRTEnL) <)
Net Asset Value per 1 unit
((®/No. of Issued Units at End of Fiscal Period)x1)
EpE! EpE! EVE! M
JPY mil. JPY mil. JPY mil. IPY
2019 4£ 7 HH] 9, 755 84 9,670 1,725. 4
FY ended Jul. 2019
2019 4F 1 HH] 8, 727 84 8, 642 1,614.6
FY ended Jan. 2019
(4) orhds:
(4) Dividend Payment
1 4729 il 4
Dividend per 1 unit
M
JPY
2019 4£ 7 HH] 13
FY ended Jul. 2019
201941 HH#A 13
FY ended Jan. 2019
() /7Bl IE AL 72 ) D@0
* Dividend per Trading Unit
2. EHIHOER
2. Change in Accounting Policies
O SFHEEEOUOEIZE I ER pi
(D Changes accompanying revision to accounting standards, etc. No
© QLS DZEHE e
@ Changes other than those in D No




I ME##FEY% Financial Statements

(1) SfEExtiEsE Balance Sheet

FHA Ty s AT RAK225 (2 =) (16578) 2019 4F 7 HWIkREE

(BA7: M) (Unit: JPY)

712 4
20194 1 A 8 HE(E
12" Fiscal Year
As of Jan. 8, 2019

75 13 4
20194 7 A 8 HEE
13" Fiscal Year
As of Jul. 8, 2019

BEREDER Assets
TREVEPE Current assets
488153 Money held in trust
a—)b « 11— Call loans
=0 Stocks
IRAEPG LTI E Derivative evaluation

account
HRILA4: Accounts receivable
FRUNHEL M 4 Accrued dividend receivable
TRENE PEA T Total current assets
EREAE Total assets
AfEDER Liabilities
TENAME Current liabilities

YRAE P eI ) 2 Derivative evaluation
account

Hii%%4 Advances received

RALILLE 534> Unpaid dividends
REZFEE RN Trustee fee payable
RIFEFEE RN Investment trust

management fee payable
RIELF B Accrued interest expenses
Z DfthARFLE ] Other accrued expenses
MENAE AT Total current liabilities
AfEAFE Total liabilities
WEPEDES Net assets
JEAEE Principal and other
JEA Principal
434 Surplus

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

(DECHE(HFSNL4:) Reserve for
distribution

TEARLEAEE Total principal and other
WIEPESFT Total net assets

AEMEFEASE Total liabilities and net
assets

26, 550, 352
8, 615, 488, 880

870, 192

68, 967, 250
15, 627, 950

1,511, 101
10, 146, 175
9, 663, 444, 990

40, 284

65, 272, 352
14, 604, 100

8, 727, 504, 624

9, 755, 019, 002

8, 727, 504, 624

9, 755, 019, 002

107, 716 10, 432
555, 500 311, 500
69, 585, 750 72, 859, 150
1, 889, 621 1,745, 728
8, 739, 7174 8,074, 275
40 18

3, 858, 965 1, 831, 908
84, 737, 366 84,833,011
84, 737, 366 84,833, 011

5,352, 750, 000

3,290, 017, 258

2, 405, 060

5, 604, 550, 000

4, 065, 635, 991

3,976, 028

8,642, 767, 258

9,670, 185, 991

8,642, 767, 258

9,670, 185, 991

8, 727, 504, 624

9, 755, 019, 002




EGHA Ty s A7y KAK2 25 (=) (1578) 2019 4F 7 A WIREEE
(2) EREROFISR4LFHFEE Statement of Income and Retained Earnings
(B2 ) (Unit: JPY)

512 4 5513 4
M 20184 TH 9H M 20194 1A 9H
£ 20194 14 8H £ 20194 7H 8H

12" Fiscal Year 13" Fiscal Year

From Jul.9, 2018
to Jan. 8, 2019

From Jan. 9, 2019
to Jul.8, 2019

B ZEIY4E Operating revenue
ZHEL 24 4 Dividends income
Z HUF)E Interest income
HAHRESR7E B ZEH 28 Profit and loss on
buying and selling of securities and other
IRAEPE S EX G | 254848 Profit and loss on
dealing of derivatives
Z O 4E Other revenue
NS A FF Total operating revenue
E¥L ] Operating expenses
ZHAFIE Interest expenses
ZREE RN Trustee fee
AR Investment trust management fee
F O Other expenses
w2 A E Total operating expenses
= ERE TR (A) Operating income
(loss)

RS TR EEA (A) Ordinary income
(loss)

LHARER S XY IMIFRE (A)  Net income

(loss)

—IARAIC A 5 Y BRI RS A AE O Sy Bl AR ST — B AR

FNTLE S YRR RSO 5B (A)

Distribution of net income (loss) from partial

redemptions

WERIRES I E R#EE (A) Surplus

(deficit) at beginning of period

RIS SIENEA T KRBT EH Increase in

surplus or decrease in deficit
W — IR AE D RIS A INEE TR 8 A8
/L%A Increase in surplus or decrease in
deficit from partial redemptions
UHLEMEFEITAE 5 RIS AHINEE TR 8 408
/L%A Increase in surplus or decrease in
deficit from additional subscriptions for
the period

TR B F T RS INEE Decrease in

surplus or increase in deficit
SRR 5 RIS 1 S
JN%E Decrease in surplus or increase in
deficit from partial redemptions
BHLEAE FEITFE 5 RSSO FE T R IE a1
JN%E Decrease in surplus or increase in
deficit from additional subscriptions for
the period

4yBi4: Dividends

IR SOIMAR KA (A)  Surplus
(deficit) at end of period

82, 955, 806 86, 107, 996

60 620

A312, 420, 665 717, 596, 289
A\525, 308 1, 000, 576
7,567 6, 545

A\229, 982, 540 804, 712, 026
58, 489 32, 645

1, 889, 621 1,745,728

8, 739, 7174 8,074, 275

1, 064, 792 1,832, 395

11, 752, 676 11, 685, 043
A241, 735,216 793, 026, 983
AN241, 735, 216 793, 026, 983
A241, 735, 216 793, 026, 983

3,572, 258, 788

3, 232, 255, 500

3, 232, 255, 500

3,203, 176, 064

3, 203, 176, 064

69, 585, 750

3,290, 017, 258

2,722, 659, 300

2,722, 659, 300

2,667, 208, 400

2,667, 208, 400

72, 859, 150

3,290, 017, 258

4, 065, 635, 991




(3) {ERL#E
(R 2T #HIAR D FIEICB ¥ HER)

FHA Ty s AT RAK225 (2 =) (16578) 2019 4F 7 HWIkREE

L A IGRES: O RFAf 1 K O 7 15

2. T U RT ¢ T O FEA L UE K OV
Frik

kB A S X | LT 0 &35 9 I L ORI LT ) £,
(1) Gk B ST 5 S T A AR

o IS I L8 S VO B AR E, SR L L C i S5 4 5
17 % ESEIRIR A O RAHIS MBS OB AL FUIMA BICBL T Y 5 5
LD B ORAED TR LT Y £

(2) GBI B S T AR A LS

UBARERIC OV T, FHIE LT, BAIEREH R SRR OEHTIEE 557
i CPAMD %, GRSIRGIEH . STSORTT S (27 L, SRR
R L7y USRS DR 2 0V T & AT LI 7
fii LT £

(3) WA AT X 77 o T AT HRES

i 1 72 A e AT C & o T SUR AT LA RN I & 3R /E T & A0
AR DI, BRIRFERTERL SRR IS TR H & b
> TRl & RIS L < 1TZFEH L ko 5 A FERATLF M2 b > I
LRI CIHL L TH D £ 7

70 ST 4 TS|

MBI A2 IS X B & L TR CAFAT LT ) E 7,

(B IR FRIC B3 5 1ERD)

%13 #
2019 £ 7 J] 8 HELE

%12 4
20194 1 7] 8 HEUE

1. [iE oA 4, 830, 760, 000 [ 5, 352, 750, 000 [
H FRBINER & JUARKE 4, 186, 000, 000 [ 3,997, 800, 000
T — A ST AR 3, 664, 010, 000 M 3, 746, 000, 000 [
2. [ZIEHEDREL 5, 352, 750 [ 5, 604, 550 [
3. [HfrgE

T U T 4 TEENIAR D LR AMRESR & L
THRIHILL TV D EEITRD LB TH Y £,

e

184, 692, 000 [ 215,934, 000 [

(2 M ORI @Rt HEF B9 2 15D

5512 1

H 20184 7H 9 H
= 20194F 1 H 8 H

Q T Mmoo O W=

—

B4 DOFHEIR R

Y TR Y SN S A

Sy B RS N 4

B 4 S IE 4R A5 (A+B)

LSS FER AT RERR (C-D)

G ANy Lo |

MRS (BN %)
(E-F)

(mEXy

ShcesE (10 AY47=9)

%13 #
H 2019% 1H 9H
F 20194 7H 8H
il e D FFIER
82,904,944 | A Y HIEL Y F LA 86, 082, 516 1
780,053 M| B JrBLYE(HAE L4 2, 405, 060 [
83,684,997 M| C MEYHIKFAAEH (A+B) 88, 487, 576 1
11,694,187 H| D #&% 11, 652, 398 [
71,990,810 M| E UNZE57BLATHERE (C-D) 76, 835, 178 [
69,585,750 | F INZEoBC44A 72, 859, 150 [
2,405,060 | G WHIKES (OELYEHTENLS) 3,976, 028 M
(E-F)

5, 352, 750 H mEq 5, 604, 550 [
130 M| T Zfdafd (10 01%720) 130 1
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ZRT S IERD)

B9 5 HIH

FRA Ty s AT RAKR225 (2 =)

%12 #
H 20184 7H 9 H
F 20194F 1 A 8 H

%13 #
H 20194 1 H 9H
F 20194F 7 A 8 H

<P i

T % B T

Y77 MIFRERREEFEE LT, Al
G, T U NT o T B O ARG O
2 ERERRICED 2 DEM D EATT
B IS EIToTBEY £,

[FZE

4B B P i 0D PR R OF 24 % e RS v L 26

LY R

YTy RPERT 2 ERE MR,
[EERAH IR D FHIZET 53
E0 0 D [ARZES O ITAT L HE K OGP 7
5] \ZRRHEHOAMREARETHY . 2T
BHHCTHRAELTEBY 4, £/, I&
T U NT ¢ THGBNCIE, SEmE],

Ta VG ATy TREIER D \h
LI PEIC BT B EEDORNRIIERICE
T HDITATH M TEET, YA
MEEA R T U N7 ¢ TEE NS, HE
mmtf%n%nﬁ%%%9x7\ﬁ%
Y R7  FEHYAZERHD 7,

[Fl 2

SR ICER D U A

7 A8 PR

R O SERRFT &ML L7 T B
5V Ay EHM A RE L, 2iie
27 EHIEBOE=2 Y 7| fFEO—
ik E M- TEY £7,

IT 4k P i D B AT 55|

B9 % HIH

o512 1
20194 1 H 8 HEIE

o513 1
2019 4F 7 H 8 HEIE

IEEERpSltE S i ut iR

IRpfili 2 O8N D AR

e R B LA IR ORI TR L L
TWVDH7e), ZOEFBTHY FHA,

[FZE

At 0D S50 D5 1

(1) FAhzES

5 E B A AL

EE AR AFHEHIR D FHEICE T SR
[ (AL OO A RS YE e ONRFAm i) 12
FLH L TBY £,

@) FVRT ¢ THSI
[ U T ¢ TEBI I
FLH L TBY £,

(3) _ERLLAIAN D A falpia
R CIE SN D Z D, FEIER
AR & T LTV B 720, B%emipE
i DRET 2 IRFEMAE S LT £7,

B4 21ERE) I

(1) A fifiFESs

[Fl 2

@) F VAT 4 THH
[ 12
(3) RELLIAN 0 ARl S

[Fl 2

<P it O A 2 (2

T O R

B4 5 HFHIZ O

<EFLPE G ORI, Tl IC 55 <
AR DIE D, TSI DS 7R WA ITIT S
PR E SN MR E EN TR £
9, UEMAEOREICB W TIT—EDH]
%%#%%ﬁﬁbfwékb\£&6%
TERIFEIC L T2 5A ., YAEEN B

HZELHVETS,

[FZE

(1578) 2019 4F 7 H WIhHEE




(B MREZRIC B9 515D
#1228 (20194 1 H 8 HELE)

FHA Ty s AT RAK225 (2 =) (16578) 2019 4F 7 HWIkREE

7¢ 8 H A lRES
(HAL : 1)
kA YR OBRIEICE TN MR
ik A58, 748, 719
&t AT58, 748, 719

#1338 (20194E 7 H 8 HELE)

72 8 H A lRES
(BAL : )
¥ LA F B OBIICE EN -l 2E%E
ik 409, 291, 744
&zt 409, 291, 744
(FUNT ¢ TIGIFIZET H1ER)
5 | DR %12 B4 % F1H
(BR=CBEE)
%512 #1 (20194F 1 A 8 AEBIE)
(BAL = )
<oy A TR iy Al AP A
25 1 4R
i8I | RAmFR e s |
B 27, 542, 500 28, 308, 000 765, 500
GEil 27, 542, 500, 28, 308, 000, 765, 500
%513 #1 (20194F 7 A 8 AHEBIE)
(BAL = )
<oy A TR iy Al AP A
25 1 4R
(EEZR G BRAFE S e S |
B 6, 428, 500) 6, 459, 000 30, 500
GEil 6, 428, 500 6, 459, 000 30, 500

() 1. Bl DR E S5 ik

KA EC IS | OBHlIZ W TIE, PATFTO L IZFHMEL TRB Y £,

JRHIE UCRMAEBIRIR BTy 5 2 ELEO H 072 2 WG IFT O T 21 FAEB SUIRAE S THME L TH v %
o ZO& D REHlIAREER SN TWRWEEITIE, FFHEHRER B ICE bW RSP RBUEE, FRANCHET S

JFETHEL TR £,

2. BRBFERCEM IS | DS 1L, AN —ATRRL TR £,
3. BRVESEF T FEEHA Y EZ B A TR Y 8 A,
4. BB R OBl O G FHROGEIL, 4 ODRFEHTHY £



FHA Ty s AT RAK225 (2 =) (16578) 2019 4F 7 HWIkREE

(B f3E & D HR s N2 B9 % iERD)
FUFEHTH Y EE A,

(1 BY7=0EHR)

%12 1 %5 13 H
20194 1 H 8 HEIE 20194 7 A 8 HEI(E
1 0% 7= 0 G PEAE 1,614.6 [[L 1472 0 fliE pRERA 1,725. 4 1]
(10 O Y72 v HlE PESH) (16, 146 M)|(10 O Y4 7= v HE PFERH) (17,254 [9)
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