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Earnings Report for Fiscal Year ended January 2020 (January 21, 2019 — January 20, 2020)
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I 272 FDERKR
I Fund Management

1. 2020 4F 1 A #IO@EAPREL (20194 1 A 21 H~2020 451 A 20 H)
1. Management Status for Year ended January 2020 (January 21,2019 — January 20, 2020)

(1) EPENGR (7 5 P I C)

(1) Assets (fractions of less than JPY mil. shall be rounded down)
TR PE Bk - TG - ZOMOERE (AERERR) | 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] 9, 602 (99.9) 5 0.1) 9,607  (100.0)
FY ended Jan. 2020
201941 AHA 5,574 (99.9) 2 0.1) 5, b77 (100. 0)
FY ended Jan. 2019




(2) BRIE - fRIF5E
(2) Creation and Redemption
ATE AR T M 5 R ML il F 4 YRR T 1 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
2020 4£ 1 HH#A 1,798 721 92 2,427
FY ended Jan. 2020
2019 4F 1 HH] 2,700 464 1, 366 1,798
FY ended Jan. 2019
(3) LM
(3) Net Asset Value
W | Ak e 10 11257 0 JEHEfIiAR
PR TR | @y | (@REEEmELETE 05 X10)
Net Asset Value per 10 units
((®/No. of Issued Units at End of Fiscal Period)x10)
EpE! EpE! EVE! M
JPY mil. JPY mil. JPY mil. IPY
2020 4F 1 HH] 9, 728 121 9, 607 39, 584. 2
FY ended Jan. 2020
2019 4F 1 HH] 5,615 37 5,577 31,019.7
FY ended Jan. 2019
(4) orhds:
(4) Dividend Payment
10 F47= 0 Syfid 4
Dividend per 10 units
M
JPY
2020 4F 1 HH] 462
FY ended Jan. 2020
201941 HH#A 155
FY ended Jan. 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
@ OB OZEH e
@ Changes other than those in D No




EBA Ty 277 RKER (S&P500) (1547) 2020 4F 1 H HiEEE

I ME##FEY% Financial Statements

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

%9 i 75 10
2019 4E 1 H 20 HEALE 2020 4 1 H 20 HEAE
9" Fiscal Year 10" Fiscal Year
As of Jan. 20, 2019 As of Jan. 20, 2020
BREDER Assets
TRENVE PE Current assets
Z—)L « @ — 2 Call loans 40, 696, 078 12, 225, 380

WEIFFCZARFES: Security investment
trust beneficiary securities

I E(S e I8AES: Parents trust

beneficiary securities
ARINA4 Accounts receivable
ENE EAFE Total current assets

BREAEF Total assets

AEDE Liabilities

RENEE Current liabilities
AL AE /3B Unpaid dividends
RINZFEE I Trustee fee payable
RILEFEE W Investment trust

management fee payable
RELAF]BE. Accrued interest expenses
ZF DO ARFLEFH Other accrued expenses
MENAEAF Total current liabilities
AfEAFE Total liabilities
MG FEDFED Net assets
JeALE Principal and other
JEAR Principal
434 Surplus

WIRBI R SOIWRREE (A)
Surplus (deficit) at end of period

(U ERYE(RFENL4) Reserve for

distribution
AR A EF Total principal and other
UG PFEARE Total net assets

BEREPFES R Total liabilities and net
assets

5,574, 480, 515

20, 044

9,601, 984, 294

20, 036

114, 600, 000

5,615, 196, 637

9, 728, 829, 710

5,615, 196, 637

9, 728, 829, 710

27, 869, 000 112, 127, 400
2, 154, 686 2,373, 266
2, 154, 800 2,373,379

163 1
5,670, 718 4, 865, 005
37, 849, 367 121, 739, 051
37, 849, 367 121, 739, 051

1, 798, 000, 000

3,779, 347, 270

154, 089

2,427,000, 000

7,180, 090, 659

251, 373

5,577, 347, 270

9, 607, 090, 659

5,577, 347, 270

9, 607, 090, 659

5,615, 196, 637

9, 728, 829, 710




FBA T v 7 AT 7 2 RKEHR (S&P500) (1547) 2020 4F 1 A #IPRREE
(2) EREROFISR4LFHFEE Statement of Income and Retained Earnings
(B2 ) (Unit: JPY)

%59 # 5 10 #

H 20184 1 A 21 H H 20194 1 A 21 H
£ 20194 1 H20H £ 20204 1 H20H
9" Fiscal Year 10" Fiscal Year
From Jan. 21, 2018 From Jan. 21, 2019

to Jan. 20, 2019

to Jan. 20, 2020

B ZEIY4E Operating revenue

ZHHEL Y4 Dividends income

Z HUF)E Interest income

HAMAES7E B 4H4E Profit and loss on

buying and selling of securities and other

w=HEIVISAEE Total operating revenue
AR M Operating expenses

ZHLAFIE Interest expenses

ZREHE RN Trustee fee

AR Investment trust management fee

ZF Dt Other expenses

AL A SE Total operating expenses
EERS T E B (A)  Operating income
(loss)

PR TR F S (A)  Ordinary income
(loss)

LHARER S XS IMItRE (A)  Net income
(loss)
—HRFRANZAE 5 4 HIMR 2 KA O 43 Bl AR I E— 5 i
FNTLE S Y HIMIR RSO 5B (A)
Distribution of net income (loss) from partial
redemptions
WiERIae I e k#E4e (A)  Surplus
(deficit) at beginning of period
RSB XTI KBS EH Increase in
surplus or decrease in deficit
W — IR AE D RIS AR TR 8 A8
V%A Increase in surplus or decrease in
deficit from partial redemptions
SEANETEIC HE 5 R GRS 4o
/V#A Increase in surplus or decrease in
deficit from additional subscriptions for
the period
FAR BB L KBS NEE Decrease in
surplus or increase in deficit
S GBI 5 TR IR LR
JN%E Decrease in surplus or increase in
deficit from partial redemptions
S EAIETEL 5 R GG
JN%E Decrease in surplus or increase in
deficit from additional subscriptions for
the period

4Bc4: Dividends

HIRRI R AR KB4 (A)  Surplus
(deficit) at end of period

37,712, 662
20

A504, 673, 139

121, 839, 756
15

1,913, 612, 555

A\466, 960, 457

2, 035, 452, 326

6,115 3,244
2, 154, 686 2,373, 266
2, 154, 800 2, S8, J1Y
5,671, 296 4, 865, 198
9, 986, 897 9, 615, 087

AA4T6, 947, 354

2,025, 837, 239

AA4T6, 947, 354

2, 025, 837, 239

AA4T6, 947, 354

2,025, 837, 239

6, 268, 428, 204

1,047, 377,700

1, 047, 377, 700

3,031, 642, 280

3, 031, 642, 280

27, 869, 000

3,779, 347, 270

1, 681, 200, 470

1, 681, 200, 470

194, 166, 920

194, 166, 920

112, 127, 400

3,779, 347, 270

7,180, 090, 659




EBA Ty 277 RKER (S&P500) (1547) 2020 4F 1 H HiEEE
(3) Wiz
(EERSF IR D2 FHICET 2 1ERD)

M 25 0D R FEHE S OVFEAG 7 1% R R AR AL SR
) I IS & Y EE O RS O BB CRME L T 0 £7,
P e A e iy
) RIS & Y BIR B (G e ARG R O I VEMMBE TR L < 0 £7,
(xR I B9 5 15D
%9 510
2019 4F 1 A 20 HEUE 2020 4 1 H 20 HEIE
1. [iE oA 2, 700, 000, 000 1, 798, 000, 000 [
] P B N I T AEE 464, 000, 000 [ 721, 000, 000 [
T rh — B A o AR 1, 366, 000, 000 [ 92, 000, 000 M
2. [ZISHEDRREL 1, 798, 000 [ 2,427,000 A
(4 K OFIRe iR E BT 5 3ER)
559 # %5 10 #
H 20184F 1 H 21 H H 20194F 1 H 21 H
X 20194 1 H 20 H I 20204F 1 H 20 H
Sl OFH R R B4 DR R R
T A 37,706,567 M A ALY EI AR 121, 836, 527
B Bl7 7 ROBLYELSEH 0M| B #7 7 FOBELMFIUEEE 0
C SrBlvEEFE L4 297,304 M| C ZrECHEfEAE LA 154, 089 [
D ELEFIRSEHGE (A+B+C) 38,003,871 M D ElYFENREHEE (A+B+C) 121, 990, 616
E &% 9,980,782 M| E & 9,611,843 [
F NGB P RERE (D-E) 28,023,089 M| F UZErBLrIRE#E (D-E) 112,378, 773 M
G Aoy Rl 4R 27,869,000 M| G IN4§oEI4%4E 112, 127, 400 M
H seEe (R ERR L 4) 154,089 M| H iiglid: (OERERRELE) 251, 373 [
(F-G) (F-G)
I O% 1,798,000 0| I Bk 2,427,000 A
J fdasE (100 1%47-20) 1,550 M| J ZrEdAE (100 147-0) 4,620 M




(Gmhps S B3 2 1EED)

I &P ORI B3 5 IR

EBA Ty 277 RKER (S&P500) (1547) 2020 4F 1 H HiEEE

5% 9 #)
H 20184 1 A 21 H
X 20194 1 A 20H

%10 #
H 20194 1 A 21 H
X 202045 1 A 20H

B A e 2 BGRLT

BTy NITGEREEREEE LT, A1
FES. 7 U ST 0 TGO SR sh o
1 2 EetICED 5 DER O EAT
BF ICESEToTRY £,

[Fl 2

B i D N K OV Y %A Bl
YR

2 |7 7 RSEM T 2 E A MR,

[EERSH TR FHEICHET 51
GO O THAMGES: O FEAMhH v K OFEA 7
) SRS OAMIERLETHY, £THE
HHATHRAL TR £4, £/, i
T U T ¢ THWBICIE, SEEEl, A
varviBl, AUy TEEIERHY | F
FE BT 2 B FEOBN RN IR EHICE
T HEDIATH ZENTEET, YA
MHRER: & OV U ST ¢ TEB NI, HE
IR U TENE NN ALE U R 7 |
WU 27 ERYAZERDHD £,

A

(BRI ER D U A 2 R

AR, B AR &N LT B
U A7 EEEP A RRE L, 2ttrie
27 BEHEBOE=F ) 7 FFHO—
ek E K-> TR £9,

[Fl 2

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

%59
2019 €8 1 J] 20 HEifE

%5 10
2020 €€ 1 J] 20 HEifE

BB IR ET LA, R OV D228

g IR 2R BT HIR O RFfi TRE L L

T AGRES: O RHMAETE X ORI 5] 12
L L TRV £

@) F VAT ¢ T
ZUHFHITIH D EHA,

(3) LFELIS DA ihpe i
FEHIHTIRE SN D Z &b, Fefliidng
FEHIAR & Tl L T D72, ML AR
i O A 2 BREAEH L L TR Y £,

BT, 2O Y E A, S
T O L T I () A fiai % ) A i %

B R A LS

AR R AR S I B B -

@2)F VT ¢ THS
[FIAE
(3) _EFRLAS D &Rl S

[FZE

TOREHH

RS i D IREAT 5 (2 B9 2 FIHIZ O W

SRR ORI, Tl o<
AR, TGS 2 72 WG AT
PICHE SNMBERFEN TR £
97, YO R EICRBW I —EDH]
PRI RA LTV AT, B 56T
REMHIC LS5 A . YN 72
HZEHHY ET,
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(HAL : 1)

S S O 2510 A L7 A SR

/548, 170, 450,
AR e AR AL A A12
&t 548, 170, 462
%510 #1 (2020 4% 1 A 20 HEIAE)
7¢ 8 H A lRES
(HAL : 1)
kA YR OBIEICE TN MR
R G AR RE AR AESR 1, 890, 432, 812
AR e AR AL A A8
&k

1, 890, 432, 804

(B f3E & D HR s 2B % ERD)
FUEHTIH Y FEA,

(1 84729 FH)

%59
2019 4 1 H 20 HEE

55 10 1

2020 4 1 H 20 HEE
1 0% 7= Y i PEAE 3,101. 97 |l M4 7= 0 $lEpESR 3,958. 42 [
(100 [ Y472 v i PEXE) (310, 197 F)[(100 [ 24 7= v & pEAR) (395, 842 )
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