2020 4F 1 A (201947 H 9 H~20204-1 A 8 H) RFEH(E
Earnings Report for Fiscal Year ended January 2020 (July 9, 2019 — January 8, 2020)
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I 272 FDERKR
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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 (7 5 P I C)

(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 % EpE! % EpE! %
JPY mil. % JPY mil. % JPY mil. %
2020 4F 1 A H] 3,223 (99.2) 27 (0.8) 3,250  (100.0)
FY ended Jan. 2020
201987 AHA 3, 237 (99. 6) 12 0.4) 3, 249 (100.0)
FY ended Jul. 2019




(2) BRIE - fRIF5E
(2) Creation and Redemption
AT R AT T D 4L 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 4£ 1 HH#A 2,162 0 156 2,006
FY ended Jan. 2020
2019 47 A 14 2,152 10 0 2,162
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] 3, 289 38 3,250 1,619.9
FY ended Jan. 2020
2019 4£ 7 HH] 3,299 50 3,249 1,502. 4
FY ended Jul. 2019
(4) orhds:
(4) Dividend Payment
1 4729 il 4
Dividend per 1 unit
M
JPY
2020 4F 1 HH] 17
FY ended Jan. 2020
201947 HH#A 20
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




I ME##FEY% Financial Statements

(1) SfEExtiEsE Balance Sheet

FA Ty s A7 7 o RHARRERNME (1481) 2020 4= 1 A HIpEE(E

(BA7: M) (Unit: JPY)

% 6 i
20194 7 H 8 HIRfE
6" Fiscal Year
As of Jul.8,2019

%7 H
20204 1 H 8 HIRFE
7" Fiscal Year
As of Jan. 8, 2020

BPEDFR Assets
TREVEPE Current assets
48%(55E Money held in trust
o—)L« 1— 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

IRAEPE S E Derivative evaluation
account

Hii%%4 Advances received
RALUNAE 53 B4: Unpaid dividends
REZFEE RN Trustee fee payable
RILEFLE WA Investment trust

management fee payable
RIELF B Accrued interest expenses
Z DfthARFLE ] Other accrued expenses
MENAE AT Total current liabilities
AMEAE Total liabilities
WL FEDFEL Net assets
JEA%E Principal and other
JEA Principal
Fl4x4: Surplus

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

(ECHE(HFENL4:) Reserve for
distribution

TEARLEAEE Total principal and other
WIEPESFT Total net assets

AEMEFEASE Total liabilities and net
assets

5,716, 367
38,382, 114
3,237, 118, 370

245, 422

10, 945, 760
7,431,900

26, 395, 452
3,223, 481, 440

33, 759, 640
6, 002, 000

3, 299, 839, 933

3, 289, 638, 532

3,299, 839, 933

3, 289, 638, 532

- 246, 670

1,424, 100 132, 850
43, 256, 340 34, 115, 889
867, 463 890, 469

1, 735, 047 1, 781, 065
70 35

3, 241, 334 1,632, 319
50, 524, 354 38, 799, 297
50, 524, 354 38, 799, 297

2,673,241, 812

576, 073, 767

189, 212

2, 480, 425, 812

770, 413, 423

246, 743

3,249, 315, 579

3, 250, 839, 235

3, 249, 315, 579

3, 250, 839, 235

3,299, 839, 933

3, 289, 638, 532




A Ty 7 AT 7 v FAARE E R (1481) 2020 4F 1 A #IREELE
Statement of Income and Retained Earnings

(2) BREOFEAEGHEE
(BAZ: M) (Unit: JPY)

% 6 %7
H 20194 1 H 9H H 20194 7H 9H
£ 20194 7H 8H £ 20204 1 H 8 H
6" Fiscal Year 7" Fiscal Year
From Jan. 9, 2019 From Jul.9, 2019
to Jul.8, 2019 to Jan. 8, 2020

E3EINEE Operating revenue
ZHHEC Y4 Dividends income
ZHUFIE. Interest income

HAMAES7E B 4H4E Profit and loss on
buying and selling of securities and other

IRARE L ELS | 44828 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
BRI EFEREL (L)
(loss)
FRFHZE TR TR (A)
(loss)
LIRS SO S MR L (A)
(loss)

—EBAERICE O 4 IR AR AR D Sy Bl gE ST —FB AR
FUTHE D IR RSO TEEE (D)

Distribution of net income (loss) from partial

Operating income

Ordinary income

Net income

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
V%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
U — RIS © IR SR ST R AB B
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

HIRRI e UTHER RS (A)
(deficit) at end of period

Surplus

47, 486, 957
13

155, 260, 530

12, 052

42,578

38,459, 110
11

239, 238, 989

3, 332, 336

24,714

202, 802, 130

281, 055, 160

5, 206
867, 463
1, 735, 047
1,606, 723

5, 886
890, 469
1, 781, 065
1,632, 995

4,214, 439

4,310, 415

198, 587, 691

276, 744, 745

198, 587, 691

276, 744, 745

198, 587, 691

276, 744, 745

417, 669, 416

3,073, 000

3,073, 000

43, 256, 340

576, 073, 767

48, 289, 200

48, 289, 200

34,115, 889

576,073, 767

770, 413, 423




(3) {ERL#E

FA Ty s A7 7 o RHARRERNME (1481) 2020 4= 1 A HIpEE(E

(R 2T #HIAR D FIEICB ¥ HER)

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

UPARERIC OV T, FHIE LT, BATEREH R SRR OEHTIEE S 57
i CPAMD) %, GMmSReI%EE . STSORFT S (27 L, 2R
R L7V U ORI 2 0V T & AT LI o
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)

%7
2020 €2 1 J] 8 HELE

%5 6 ]
20194 7 1 8 HEUE

1. [WiEooAs 2, 660, 881, 812 4 2,673,241, 812 [
H FRBINER & JUARKE 12, 360, 000 9 —H
T — A ST AR —H 192, 816, 000 [
2. [ZASHEORHRIEK 2,162,817 A 2,006, 817 M

3. HAREPE

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

Rk 108, 411, 300 [ 102, 173, 600 M
(LM ORISR EF R EICEET 515D
5 6 H# 557 H#
H 20194 1 H 9 H H 20194 7H 9 H
% 20194 7H 8H % 20204 1 H 8 H
B4 DOFHEIR R il e D FFIER
A R M SRR EE 47,524,342 [ A AR Y SIS HHE 38, 477, 949 [
B B YE(HFENL A 130,443 M| B 4yBlUE(wfESL 4 189, 212 4
C EEYUFIZFEAF (A+B) 47,654,785 F| C MEEYHIRFAAEH (A+B) 38,667, 161 [1
D R#H 4,209,233 M| D % 4,304, 529 [
E IS5 ECFRERE (C-D) 43,445,552 M| E IR ELFIEERE (C-D) 34, 362, 632 [
F OGS Bd 48 43,256,340 | F NS BC4AAAE 34, 115, 889 [
G RIS (OrECERFE L4 189,212 | G WHIHESE (OBELYEMTENLS) 246, 743
(E-F) (E-F)
H A% 2,162,817 H mEq 2,006, 817 H
1 Zfdef (10 1%4720) 200 M| T “oplid&dE (10 0%7=9) 170 [




FA Ty s A7 7 o RHARRERNME (1481) 2020 4= 1 A HIpEE(E

(&EhpE S B4 50
I &P ORI B3 5 IR

5 6 H# 557 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

% 6 %7
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




(A MRES (2R84 5 1ERD)
561 (20194 7 7 8 HIIE)

FA Ty s A7 7 o RHARRERNME (1481) 2020 4= 1 A HIpEE(E

7¢ 8 H A lRES
(HAL : 1)
kA YR OBRIEICE TN MR
ik 143, 691, 119
e 143, 691, 119
BT (20204 1 A 8 ABIME)
72 8 H A lRES
(BAL : )
¥ LA F B OBIICE EN -l 2E%E
ik 202, 561, 867
&zt 202, 561, 867
(FUNT ¢ TIGIFIZET H1ER)
5 | DR %12 B4 % F1H
(BR=CBEE)
F 6 (20194 7 H 8 AELTE)
(BAL = )
<oy A TR iy Al AP A
25 1 4R
i8I | RAmFR e s |
B 12, 372, 850 - 12, 620, 000 247, 150
GEil 12, 372, 850 — 12, 620, 000 247, 150
BT (20204 1 H 8 AELTE)
(BAL = )
<oy A TR iy Al AP A
25 1 4R
(EEZR G BRAFE S e S |
B 27, 411, 150 - 27, 168, 000 /243, 150
GEil 27, 411, 150, — 27, 168, 000, 243, 150

() 1. Bl DR E S5 ik

KA EC IS | OBHlIZ W TIE, PATFTO L IZFHMEL TRB Y £,
JFATE UCHEBHBRRICMY 5 2ETOHOEL DS 03 ET 5B MEE SUIRKMEE T L Ty £
T, O XD REHIAFEE SN TORWES IR, FEFFEMMAR B ISR D ITWIREHSEOCREES, FANCET 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 £



FA Ty s A7 7 o RHARRERNME (1481) 2020 4= 1 A HIpEE(E

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

(1 BY7=0EHR)

%6 CNE
20194 7 H 8 HEIE 20204 1 A 8 HEI(E
1 0% 7= 0 G PEAE 1,502. 4 F[L 1472 0 il RERA 1,619.9 1]
(10 O Y72 v HlE PESH) (15,024 M)|(10 O Y4 7= v HE PERH) (16,199 )
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