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I Fund Management

1. 2020 4F 1 AHIO@EHPREL (2019457 H 9 H~20204-1 H 8 H)
1. Management Status for Year ended January 2020 (July 9, 2019 — January 8, 2020)

(1) EPENGR

(A A AAIEHEC)

(1) Assets (fractions of less than JPY mil. shall be rounded down)
TR PE Bl - TG - ZOMOERE (AEERE) | 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 % =M % EpE! %
JPY mil. % JPY mil. % JPY mil. %
2020 41 A H] 223,107 (100. 1) A314 (A0.1) | 222,793  (100.0)
FY ended Jan. 2020
201987 AHA 188, 901 (199.9) 172 (0.1 189, 074 (100.0)
FY ended Jul. 2019




(2) BRIE - fRIF5E
(2) Creation and Redemption
ATE AR T M 5 R ML il 4 1 4 YA R T N 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 TH TH TH
‘000 units ‘000 units ‘000 units ‘000 units
2020 £ 1 HH#A 147, 614 17, 486 4,701 160, 399
FY ended Jan. 2020
2019 4£ 7 HH] 137, 144 20, 090 9, 620 147, 614
FY ended Jul. 2019
(3) LM
(3) Net Asset Value
W | Ak e 17 0 LR
P TR | @ty | (@rMEsmAeRTENL) <)
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
2020 4F 1 HH] 227, 642 4, 848 222,793 1,389.0
FY ended Jan. 2020
2019 4£ 7 HH] 191, 579 2,504 189, 074 1,280.9
FY ended Jul. 2019
(4) orhds:
(4) Dividend Payment
1 4729 il 4
Dividend per 1 unit
M
JPY
2020 4F 1 HH] 14
FY ended Jan. 2020
201947 HH#A 16
FY ended Jul. 2019
() /Bl IE AL 72 ) DR
* 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
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I ME##FEY% Financial Statements

(1) SfEExtiEsE Balance Sheet
(BA7: M) (Unit: JPY)

%11 %12 W
20194 7 H 8 HEE 2020 4 1 H 8 HEE
11" Fiscal Year 12" Fiscal Year
As of Jul. 8, 2019 As of Jan. 8, 2020

BEREDER Assets
TREVEPE Current assets
F84> Deposits
48415 5E Money held in trust
a—)b « 11— Call loans
3 Stocks

IRAEPE e & Derivative evaluation
account

HRULA4: Accounts receivable
RUNEL M 4 Accrued dividend receivable
Rii¥A4> Advance payments
Z ORI LE Other accrued revenue
TRENEPEA# Total current assets

BPEART Total assets

AfEDES Liabilities
EIA{E Current liabilities

IRAEPE L E Derivative evaluation

account

A% 4> Advances received

FRHA4 Accounts payable—other
RALUNZE 534 Unpaid dividends
FAZFEE WM Trustee fee payable
RIFTFEE RN Investment trust

management fee payable
RELAF]BE. Accrued interest expenses
Z A4 Cash collateral received
FOMARFLE A Other accrued expenses
mEhAE AT Total current liabilities
A& EFF Total liabilities
PEPEDES Net assets
JEA%E Principal and other
JoA Principal
434 Surplus

HIRFI A4 OI R REE (A)
Surplus (deficit) at end of period

(ECUE(HFENI4:)  Reserve for
distribution

AR S EF Total principal and other
WL FEAEF Total net assets

BEREPFEA R Total liabilities and net
assets

19, 885, 983
133, 522, 931
188, 901, 787, 500

3, 526, 256

2, 209, 925, 520
310, 809, 530

2, 389, 419, 584
274, 330, 574
223,107, 982, 290

1,479, 922, 040
373, 929, 850
2,070, 836

14, 658, 278

191, 579, 457, 720

227,642, 313, 452

191, 579, 457, 720

227,642, 313, 452

6, 372, 584

2,361, 838, 448
29, 394, 613

68, 587, 577

246

38, 688, 355

7, 883, 245

633, 811
2, 245, 592, 636
34, 256, 813

80, 924, 390

372
2, 389, 419, 584
90, 238, 246

2,504, 881, 823

4, 848, 949, 097

2,504, 881, 823

4, 848, 949, 097

147, 614, 903, 000

41, 459, 672, 897

81, 857, 361

160, 399, 474, 000

62, 393, 890, 355

47,674, 279

189, 074, 575, 897

222,793, 364, 355

189, 074, 575, 897

222,793, 364, 355

191, 579, 457, 720

227, 642, 313, 452
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(2) EREROFISR4LFHFEE Statement of Income and Retained Earnings
(HAL: ) (Unit: JPY)

LRV 512 4
M 20194 1A 9H M 20194 7TH 9H
£ 20194 7H 8H £ 20204 14 8H

11" Fiscal Year
From Jan. 9, 2019
to Jul.8, 2019

12" Fiscal Year
From Jul.9, 2019
to Jan. 8, 2020

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
ZF 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

43BE4s Dividends

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

2,448, 221, 092
1,988

7,717,517, 216

A\62, 268, 519

1,807, 553

2,357, 181, 820
575

16, 560, 874, 901

120, 257, 135

24,624, 649

10, 105, 279, 330

19, 062, 939, 080

249, 926 201, 440
29, 394, 613 34, 256, 813
68, 587, 577 80, 924, 390
38,711, 916 55, 014, 847
136, 944, 032 170, 397, 490

9, 968, 335, 298

18, 892, 541, 590

9, 968, 335, 298

18, 892, 541, 590

9, 968, 335, 298

18, 892, 541, 590

31, 227, 375, 419

5, 467, 840, 521

5, 467, 840, 521

2,842, 039, 893

2,842, 039, 893

2,361, 838, 448

41, 459, 672, 897

5,605, 612, 084

5,605, 612, 084

1, 318, 343, 580

1, 318, 343, 580

2, 245, 592, 636

41, 459, 672, 897

62, 393, 890, 355
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(8) Eft#
(EERSF IR D2 FHICET 2 1ERD)

1. BEES OFMEAER OFHE H1: RRIIBEIESEICESE DUTo LB FEAIE U THME T L T Y £7,
(1) &Fhpd e ATz B ST 3 B hEESs
GRS IS TR B S TV B A lEES X, JRATE U CAeRpE s | BT ic B
B EHE AR K B MY GMEREEROGSIIEHEMBR BIZB W THY 9 %
ET D H ORFEARE) TRMIL TR £,
(2) ARSI T B3 ST R WA lGES:
UEAMRERICOWTIE, FHIE LT, BAGEREN SRR OIFIHEE BB E
M CESE) %, Stpginis| 65, SITEORRT2ME (72720, BB
WEEA L7eVy) UM R St L 027~ 2 lEEDO W hhds AT L 7o ligE CRF
fliLCHRY £9,
(3) KNS AT TE 22D - =G MFES:
i E 7R F M AE 2 AT TE R0 o 7oA AT AT U2 iR 2 Bl & 58 E T 220
H2ARD SN HEAIE, REGHEEESENEERBICE SO TEHEN 2 FHE D
o TR & FRDTAMFE S L <ILZFEE & i © 2 W& DA EIFEH Z b - TR
ERDTMAETHML THBY 7,
2. T VST ¢ TEOFAMEENE L OFHE[T Y T o THB|
ik {35 FE S & FHI & U CHRHICRME L T Y £,
(BRI B9 5 1ERD)
%11 4 5512 #
20194 7 H 8 HHE 2020 4E 1 A 8 HEITE
1. MWEcA% 137, 144, 100, 000 [ 147, 614, 903, 000 [
] BN ER B JE AR 20, 090, 823, 000 [ 17, 486, 196, 000 [
) — B A S AR 9, 620, 020, 000 [ 4,701, 625, 000 [
2. [ZIEMHEOREK 147, 614, 903 H 160, 399, 474 A
3. HAREPE
T U NT 4 TEB AR B ZE AR TSR AAMRES & L
THARIZH L TWAEEIIRO EBY THY 7,
(/W 1, 196, 088, 500 1, 418, 720, 000 4
4. |BFEEOMHE BRI L E LT ARSI IR D
BV Th ET,
[/ EE —HM 2,276, 569, 260 [
(M OFIR a5 R EICEET 515D
11 5512 #
H 20194 1 H 9 H H 20194 7H 9 H
% 20194 7H 8 H % 20204E 1A 8H
B4 O FH R R B4 DR RIE
A R M SRR EE 2,449,780, 707 | A HHAEC Y S INGRAE 2, 381, 605, 604 [
B ArBlvE(EFE N 130, 609,208 | B AyBElYEMERE 4 81, 857, 361 [
C EEYUFIEFEAF (A+B) 2,580,389,915 | C EYUFIRFEAE (A+B) 2, 463, 462, 965 [
D R#H 136,694,106 | D #&# 170, 196, 050 [
E IS ECFEERE (C-D) 2,443,695,809 M| E IR ELFIEERE (C-D) 2,293, 266, 915 [
F OGS Bd 48 2,361,838,448 M| F UNZRIyEC4%E 2, 245, 592, 636 [
G WIS (O YERFE LA 81,857,361 M| G WHIMA (SrBCHEMAENLE) 47,674, 279 [
(E-F) (E-F)
A% 147,614,903 A| H A% 160, 399, 474 O
1T Zfde% (10 14720) 160 M| T Zfida%d (10 01%720) 140 M
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(&EhpE S B4 570
I &P ORI B3 5 IR

511 5512 H
H 20194 1 H 9 H H 20194 7H 9 H
% 20194 7H 8H % 20204 1 H 8 H
[ExFal P 2k A BUL 5 81 BTy NITGEREEREEE LT, A1
GER:, T U NT 0 7 HUG SR 0 Ak D
(2 EREERICED D EHOFEART
Gt IZHSEToTEBY £,
(AP T ONA K OM LR ICER |7 7 v ROSEMT 5 B G MaEsi,
YR [EERESHFEHAR D FHEIZET 5
FC) O TEMRES: ORI YE & OFEA 5
5 ICFLE OB MREARETH Y, 2T
BHHMTHRAL TR 9, £/, £h
T U T 0 TEEBNTIE, el A
TaBEl, ATy TREIERHY | (E
FE BT 2 B FEOBN RN IR EHICE
T HEDIATH ZENTEET, YA
MiFES N O U NT ¢ TEE N, HE
WS CTENEIMSEE Y X7 | iE)
YR EHY R ZERHD T,
(RN ICER D U A 7 B EARH G, B SN LR T H
DY R EHHMAERE L, 2ty
Ay EMEHOT=FY) 7 FFEDO—
ek & X > TR £,

[Fl 2

A

[Fl 2

I1 4P ot DI S5 12 B 9~ 2 F 1A

11 # %12 #
20194 7 H 8 HEE 20204 1 H 8 AHIE

EER IR BRIl OV O [SEE T IR BRI IR O Rl TR - L
TR, ZOEBITH D A,
Al D B 1 7 v (1) A iiFES: (1) A iliFES:
oC L H I ARES:
A X E RO AR D IS B S R A
T RIS O RFAM AL 1 K ONRFA /7 i) 12
FLl L TR £,

(7 VAT 1 THE (7 VAT 1 THE
(7Y RT ¢ TEGIFIZET DR 12 e
FLl L TR £,
(3) ERELISR >R i (3) ERELASN 0> 4ol
I CIRE S D Z L hh | REliILIgR
FEMAE LTI TV D72, Mk mps [l /e
i DA 2 IREARAT L L TR Y £F,
LR S ORI B3 2 SRIC O [l st ORI X, iR c 25 <
T O HA EADIED>, TS 23 R VBTG
R HE SN MBS B £ TR Y %
. HEMERO R E IRV T E DR [l e
AR ELZRA L TN DT, B
PRI Ko T, HaklAR DS 7
5T LbHY ET,

[FZE




(B MREZRIC B9 515D
#1118 (20194 7 H 8 HELE)
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7¢ 8 H A lRES
(HAL : 1)
kA YR OBRIEICE TN MR
ik 7,094, 094, 801
o3t 7,094, 094, 801

128 (20204E 1 H 8 HELE)

e 5 H A A iiRESs
(HAZ - 1)
AR YRR ORI B F AR 24
et 16, 725, 159, 894
P 16, 725, 159, 894

(F U ST 4 TR T B
B3| ORI B2 3R
CENTE

51181 (20194 7 A 8 HHIAE)

(BAL = )
<oy A TR iy Al AP A
25 1 4R
i8I | RAmFR e s |
B 323, 322, 416 326, 899, 000 3,576, 584
GEil 323, 322, 416 326, 899, 000 3, 576, 584
%512 #1 (2020 4F 1 A 8 AEBIE)
(BAL = )
<oy A TR iy Al AP A
25 1 4R
(EEZR G BRAFE S e S |
B 433,001, 645 425,180, 000 AT, 821, 645
GEil 433, 001, 645 425, 180, 000 AT, 821, 645

() 1. Bl DR E S5 ik

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

JRRIE UCRMAEBIRIR BT Y 5 ZELEO H 072 2 WG IFT O£ T 21 FAEB SUTRAAM S TR L TRV %
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 £
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(B f3E & D HR s N2 B9 % iERD)
FUFEHTH Y EE A,

(1 BY7=0EHR)

%11 %5 12 H
20194 7 H 8 HEIE 20204 1 A 8 HEI(E
1 0% 7= 0 G PEAE 1,280.9 F[L [1¥47= 0 il PERH 1,389.0 1]
(10 O Y72 v HlE PESH) (12,809 M)|(10 O %4 7= v Hli& FESH) (13,890 )
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