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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 41 A H] 8, 497 (86.7) 1,299 (13.3) 9,796  (100.0)
FY ended Jan. 2020
201987 AHA 10, 124 (86.4) 1, 592 (13.6) 11,716 (100.0)
FY ended Jul. 2019




(2) RRIE - iR FEARR
(2) Creation and Redemption
ATRFE IR T Nk BT A fiFH) 114K WA IR R TH A
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
(@) (@) (@) (OLOZE)!
TH TH TH TH
‘000 units ‘000 units ‘000 units ‘000 units
2020 £ 1 A 1,275 34 235 1,074
FY ended Jan. 2020
201947 A 1, 465 313 503 1,275
FY ended Jul. 2019
(3) FLHEfmER
(3) Net Asset Value
REE | Ak I 10 1147 SEiiAT
PESE | TR | @y | (@RemEEREETE 5 X 10)
Net Asset Value per 10 units
((@/No. of Issued Units at End of Fiscal Period)x10)
[EDslE| EPle! EPle! M
JPY mil. JPY mil. JPY mil. JPY
2020 41 A 9, 824 28 9, 796 91, 170
FY ended Jan. 2020
201947 A 11, 897 180 11,716 91, 890
FY ended Jul. 2019
(4) Syl
(4) Dividend Payment
10 15720 Zofid4:
Dividend per 10 units
M
JPY
2020 41 A 101
FY ended Jan. 2020
2019 42 7 HHA 76
FY ended Jul. 2019

() /Bl IE AL 72 ) DR
* Dividend per Trading Unit

2. SEHGEOER
2. Change in Accounting Policies

O SFHEAEFEOUIEIC D A H i3

(D Changes accompanying revision to accounting standards, etc. No
@ OB OZEH e
@ Changes other than those in D No
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I ME##FEY% Financial Statements

(1) SfEExtiEsE Balance Sheet
(B2 1) (Unit:JPY)

R 1
20194F 7 H 8 HEfE 2020 4 1 H 8 HELE

Prior period Present period
As of Jul. 8, 2019 As of Jan. 8, 2020
BEFEDTR Assets
TRENEPE Current assets
488153 Money held in trust 197, 459, 203 =

o—)L « @— 2 Call loans
#R= Stocks
IRAEPE L E Derivative evaluation

account
RUNEL M 4> Accrued dividend receivable
Rii¥A4> Advance payments
MENE FESFT Total current assets
EREAE Total assets
AfEDER Liabilities
TENAME Current liabilities

IRAEPE S E Derivative evaluation
account

RIS /B4 Unpaid dividends
RIEZFEE RN Trustee fee payable
RILTEFEE W Investment trust

management fee payable
RIELF B Accrued interest expenses
Z DOt ARFLE A Other accrued expenses
TR EEAFE Total current liabilities
AMEAE Total liabilities
HUEPEDHEL Net assets
JEAEE Principal and other
JoA Principal
434 Surplus

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

(DECUE(HASNL4)  Reserve for
distribution

JTeARLEAF Total principal and other
WIEPESFF Total net assets

AEMEEAF Total liabilities and net
assets

1, 325, 824, 884
10, 124, 073, 090

25, 305, 200
224, 890, 000

1, 178, 810, 424
8, 497, 664, 960

105, 700, 650

27, 286, 050
15, 510, 000

11, 897, 552, 377

9, 824, 972, 084

11, 897, 552, 377

9, 824, 972, 084

142, 734, 940 =
9, 690, 266 10, 852, 803
1, 779, 895 1, 368, 368
14, 239, 397 10, 947, 165
2,448 1, 602
12,492,534 5,132, 288
180, 939, 480 28, 302, 226

180, 939, 480 28, 302, 226

12, 750, 350, 000

A1, 033, 737, 103

337,178

10, 745, 350, 000

A\948, 680, 142

496, 779

11, 716, 612, 897

9, 796, 669, 858

11,716, 612, 897

9, 796, 669, 858

11, 897, 552, 377

9, 824, 972, 084




FifA Ty s A7 7 RNSCL BAMREER SRR T T 4 VT ¢ (B~v ) (1490) 2020 4 1 H HIRFEERE
Statement of Income and Retained Earnings

(2) BHEXRORREFHE

(BAZ: M) (Unit: JPY)

A

20194 1 A 9

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

H

& 20194 7TH 8H

A

20194 7 H 9

Present period
From Jul.9, 2019
to Jan. 8, 2020

H

& 20204 1H 8H

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)

Operating income

(loss)

RS TR EEA (A) Ordinary income
(loss)

LIRS ST Y iR (A)  Net income
(loss)

—ERARANTAE: D 24 BTN 28 KA 0 43 B AR IS — 517
FUTLE O Y HIMHE ISR O S (D)
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
BT REIC M S IR AR K o
/V#A Increase in surplus or decrease in
deficit from additional subscriptions for
the period
FIR WA FE U RKIB S INER Decrease in
surplus or increase in deficit
W — IR D RIS BE TR A
JN%E Decrease in surplus or increase in
deficit from partial redemptions
B ANEREN 5 R BT H A
JN%E Decrease in surplus or increase in
deficit from additional subscriptions for
the period

43BE4s Dividends

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

Surplus

194, 223, 306 139, 668, 770
2, 040 630

A\133, 895, 898 579, 471, 700
A\b63, 765, 520 A\680, 906, 840
145, 492 85, 130
A\503, 290, 580 38, 319, 390
399, 104 256, 694
3,677,426 2,811, 015

29, 419, 915 22,488, 583

6, 718, 940 5, 188, 242

40, 215, 385 30, 744, 534
A543, 505, 965 7,574, 856
A543, 505, 965 7,574, 856
A543, 505, 965 7,574, 856
A\534, 203, 702 A1,033, 737,103
318, 957, 440 214, 659, 000
318, 957, 440 214, 659, 000
120, 419, 000 28, 326, 500
120, 419, 000 28, 326, 500
154, 565, 876 108, 850, 395
A1, 033, 737, 103 A\948, 680, 142
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(3) itk

(EERSF IR D2 FHICET 2 1ERD)
1. AEESE O IEYE K O T E RRIIBENEHEICESE, DT B0 FERIE L TG TEML TB Y £,
(1) &pEsis | sl B ST o A MhEEs:
RS ES  FTEIC ES ST DA MRESRI, JRHIE U CamipE s sk
B EHE AR K B MY GMEREEROGSIIEHEMBR BIZB W THY 9 %
T O H ORAEFEY) TRMEL TR £9°,

(2) ARSI T B3 ST R WA lGES:
BHAMAAIZOWTIE, JFHIE LT, BARFEAREBSEREDINHIEE S EHE
M CEXE) 2%, Sipaih s 268, RIT50RRT 208 (72720, BXAMEY
WEAEH L722vy) A3l Rt o4 2 %O W T 030 b AT L 7 i%E TR
i LCkY E5,

(3) WHEAATFTERD - =H ML
(0 1E 72 P MiAE 2 AT CTE 2o 7o B A I AT U7 sHMlAE S Rl & 38 E TE 20
RO LNIZEAIR, BREEEEESEDNEERBICESWTEHEN2FEZ L
o TR & FRDTAMFE S L <ILZFEE & i © 2 W& DA EIFEH Z b - TR
EROTAMFETIML THY £7,
2. T VST ¢ TEOFAMEENE L OFHE[T Y T o THB|

I3k BRI 2 % A& U CRHMIECRr L T8 0 £,

(BRI B9 5 1ERD)

HITH 44

20194 7 1 8 HEUE

2020 €2 1 J] 8 HELE

1. PE A%

14, 653, 400, 000 [

12, 750, 350, 000 [

P BN AE T AR

3, 130, 000, 000 4

345, 000, 000

) — B ST AR

5, 033, 050, 000 M

2, 350, 000, 000

2. [ZASHEORHRIEK 1,275,035 [ 1,074,535 O
3. prAOKRE

WE FERES TR R TR D512 22 D= 1,033, 737, 103 [ 948, 680, 142 1
4. HHRERE

T U T 4 TEENIAR D LR AMRESR & L
THRIHLL T D EEITRD LB TH Y £,
e

785, 384, 700 M

854, 778, 500 [
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(LS KX ORI @R FICBE T 5 1ER)

B 20194E 1 H 9H B 20194 7H 9H
% 20194 7H 8H % 20204 1 H 8 H

B4 DR FLEE Syt e DO FFIER

H 20194 17 9H H 20194 7H 9H

E 20194 44 8H E 2019410 4 8 H
A Y HIED Y S AR AE 164,539,993 | A 4HARD Y SIS % 113, 632, 285 [
B B YE(HFE N A 747,601 M| B rBLYE(HAE L4 337,178 1
C BLEFILSHHEGE (A+B) 165,287,594 1| C EYFNEEHAF (A+B) 113, 969, 463 [
D R 20,128,409 4| D #x#& 15, 682, 462 1
E INESorEC P RERE (C-D) 145,159, 185 M| E IX4&/yElI6ERE (C-D) 98, 287, 001 [
F NS sr Bl 440 144,875,610 M| F I3y El 4% 97,997, 592 [
G WIS (O YERFE LA 283,575 M| G kM4 (4Bl HERFESL4) 289, 409 1

(E-F) (E-F)

'y 1,583,340 0 Py 1,074,535 A

SEEF (1 0%7=D) 91 M AR (1 H%7=0) 91 H

H 20194 4H 9H H 20194 10H 9H

£ 20194 7H 8H = 20204E 1 H 8H
A Y HIED Y SN AR A 29,431,741 [| A MEARC Y SIS HE 25, 865, 551 [
B rFe YRR 283,575 M| B srBlHEfRFE N4 289, 409 1
C EEYUFIEFEAF (A+B) 29,715,316 | C EYUFIRFEAE (A+B) 26, 154, 960 [
D &RE 19,687,872 M| D &% 14, 805, 378 1
E INESorEC P RERE (C-D) 10,027,444 [| E W& 5ECFIRESE (C-D) 11, 349, 582 4
F s Bl &% 9,690,266 M| F UIXLE5rBl%H 10, 852, 803 H
G RIS (SrECERFE L4 337,178 M| ¢ wkHIMEke (HBlYERFEL4) 496, 779

(E-F) (E-F)

(mEXy 1,275,035 A H A% 1,074,535 1

SEcAFE 1 Ha4720) TH T oEeR (1 10%7eD) 10 M
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(&EhpE S B4 570
I &P ORI B3 5 IR

AT 44
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

EE:] EE
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
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(A MRES (2R84 5 1ERD)
ATy (20194 7 4 8 HEE)

7¢ 8 H A lRES
(HAL : 1)
ik A& O FHEII ORI B F v TG 24
ik A522, 074, 054
&t A\522, 074, 054

L (2020 4F 1 A 8 HEAE)

72 8 H A lRES
(BAL : )
kA Bk DR R OB E F TRl 4
ik 4486, 697, 320,
GEil 4486, 697, 320,
(FUNT ¢ TIGIFIZET H1ER)
5 | DR %12 B4 % F1H
(BR=CBEE)
AT (20194 7 A 8 A BITE)
(BAL = )
<oy A RS Al AP A
25 1 4R
55 | PRl e s |
FERE 9, 496, 120, 000 - 9, 638, 525, 000 A\ 142, 405, 000,
&t 9, 496, 120, 000 - 9, 638, 525, 000 142, 405, 000
W (2020 4F 1 A 8 HBIME)
(BAL = )
<oy A RS Al AP A
25 1 4R
(EEZR G BRAFE S e S |
FERE 8, 884, 645, 000 - 8, 778, 660, 000 105, 985, 000)
&t 8, 884, 645, 000 - 8, 778, 660, 000 105, 985, 000

() 1. Bl DR E S5 ik

KA EC IS | OBHlIZ W TIE, PATFTO L IZFHMEL TRB Y £,
JFATE U CHEBIBIR RICaY 9 2B O H OEF DB 03 ET 5B MEE SUIRKMEE Tt L Ty £
T, TDOX D REFHAEE SN TORWEA I, RREFER B I bW REEECRAEES, JRANCHET 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)

20194 7 4 8 HEE 2020 4F 1 H 8 HELE
1 1137 0 6 PR 9, 189 M|l 1147 i PERH 9,117 1
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