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NOMURA Crude Oil Long Index
Corporate bonds

10 units

Nomura Asset Management Co., Ltd. URL http://www.nomura—am.co.jp
Junko Nakagawa, President & CEO

Shinichi Masuda, General Manager of Products Planning & Development Dept.
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Scheduled date of submission of securities report: April 28, 2020
Date of commencing dividend payment: —
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Fund Management

1. 2020 4F 2 AMIOFEARP (20194 2 A 11 H~20204F 2 A 10 H)

Management Status for Year ended February 2020 (from February 11, 2019 to February 10, 2020)

(1) BENR (B 7 AR
Assets (fractions of less than JPY mil. shall be rounded down)
. s B4 - WA - TOMOERE . ,
ES BEGE e PO A (Wi
CLE e ) &8 (Mg rE)
Primary Invested Assets Cash/Depo'slts/'Oth'er. A'ssets Total (Net Assets)
(excluding liabilities)
&HA i dza A RE i3 Aaa il i3 Aaa
Amount ratio Amount ratio Amount ratio
"M % BAH % BAaH %
JPY mil. % JPY mil. % JPY mil. %
2020 4F 2 A Hj 4,336 (34.8) 8,112 (65.2) 12, 448 (100.0)
FY ended Feb. 2020
2019 4F 2 A Hj 4,308 (25.7) 12,441 (74.3) 16, 750 (100.0)
FY ended Feb. 2019
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(2) BE - MRFFER

(F PR EE )

Creation and Redemption

(fractions of less than one thousand units shall be rounded down)
AFH R IR EREUlILER
FATHE 08K s A %R FATH N4
No. of Issued Units N fu); its Created No. of Units No. of Issued Units
at End of Previous o0 rzl@)s cate Redeemed at End of Fiscal
Fiscal Period (®) Period
@ O+@-©)
T T Th Th
‘000 units ‘000 units ‘000 units ‘000 units
2020 ££ 2 A #j 47, 540 7, 360 17,930 36, 970
FY ended Feb. 2020
2019 4£ 2 A #j 64, 010 10, 790 27, 260 47, 540
FY ended Feb. 2019
(3) FE¥EqAE
Net Asset Value
10 1124 0 JEHEATAA
Mg e Alk AL (/4 FHEMMARFATIE D) X 10)
Total Assets| Liabilities | Net Assets Net Asset Value per 10 units
(@) (@) (OIORO))) ((®/No. of Issued Units at End of Fiscal
Period) X 10)
Epals Epals Epals !
JPY mil. JPY mil. JPY mil. JPY|
2020 ££ 2 A #j 13, 540 1, 092 12, 448 3, 367
FY ended Feb. 2020
2019 4£ 2 A #j 16, 813 62 16, 750 3,524
FY ended Feb. 2019
(4) i
Dividend Payment
10 124 Y 434
Dividend per 10 units
!
JPY|
2020 £E 2 A A 0
FY ended Feb. 2020
2019 £ 2 A HA 0
FY ended Feb. 2019
2. KEFHOER

Change in Accounting Policies

O KFHEEFEOBEIC E I AR

Changes accompanying revision to accounting standards, etc

@ QLS OEE

Changes other than those in D

PN

Fii 3

PN

No

No
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I M%sE3% Financial Statements

(1) [=fExtFEE] Balance Sheet

(HAL : M) (Unit : JPY)

%9
(2019 4F 2 H 10 HEIfE)
9th Fiscal Year
As of February 10, 2019

%10 #]
(2020 4F 2 H 10 HEIAfE)
10th Fiscal Year
As of February 10, 2020

4%H Amount

4%H Amount

EREDTR

Assets

)& PE

Current assets

THA
Deposits

2,521, 526

1, 323, 862

a—)b e m—
Call loans

8, 528, 309, 697]

5, 858, 746, 637

[EIfTRES

Government bonds

4, 308, 997, 497]

4, 336, 254, 851

R P i R At D

Derivative evaluation account

88, 887, 811

74, 866, 866

FEALFEREIL S

Customers’ margin

3, 884, 316, 648

3,269, 707, 228

RENE PE AR

Total current assets

16, 813, 033, 179

13, 540, 899, 444

i it

Total assets

16, 813, 033, 179

13, 540, 899, 444

AIEDHS
Liabilities

ENAE
Current liabilities

R P i A B

Derivative evaluation account

14, 885, 517]

1, 053, 026, 596

AL FEH R
Trustee fee payable

4,608, 013

3, 856, 442

AALZEREAE

Investment trust management fee payable

41, 472, 043

34,707, 922

ARALFILE.

Accrued interest expenses

42,799

2,121

Z DAL E

Other accrued expenses

1,053, 22

859, 613

mEhAE A
Total current liabilities

62, 061, 592

1,092, 452, 694

AfEAFE
Total liabilities

62, 061, 592

1,092, 452, 694

I PE D

Net assets

TR
Principal and other

JoA

Principal

46, 256, 420, 000

35,971, 810, 000

(1699) 2020 4F 2 HH hEEE
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T4
Surplus

HWIRRI A IR RESA (A)
Surplus (deficit) at end of period

A29, 505, 448, 413

A\23, 523, 363, 250

TEAEAE 16, 750, 971, 587, 12, 448, 446, 75
Total principal and other ’ ’ ’ : ’ ’
YtV AN
?Ef§§§;1:+assets 16, 750, 971, 587] 12, 448, 446,75
AU PE AR

Total liabilities and net assets

16, 813, 033, 179

13, 540, 899, 444

(2) [BEKOFESEEHHEE] Statement of Income and Retained Earnings

(HAL : M) (Unit : JPY)

%59 Wi
H 20184 2H 11 H
20194 2H 10 H
9th Fiscal Year
From February 11, 2018
to February 10, 2019

%510 1
H 20194 2A11H
20204 2H 10 H
10th Fiscal Year
From February 11, 2019
to February 10, 2020

4%H Amount

4%H Amount

(ZE L&

Operating revenue

S HALE,

Interest income

128, 732, 484

102, 880, 697

AAMRESR 70 E AT
Profit and loss on buying and selling of
securities and other

8,907, 509

A2,649, 972

URAERS dh G | S R A

Profit and loss on dealing of derivatives

A\323, 970, 506

A33, 229, 427

PR AR

Foreign exchange gains or losses

317, 379, 05

241, 977, 683

Z DML LE

Other revenue

22,236, 831

18, 479, 693

RIS A

Total operating revenue

153, 285, 368

327, 458, 674

HEEM

Operating expenses

KALFILE,

Interest expenses

6, 222, 218

3, 753, 000

S REA

Trustee fee

10, 506, 251

7,998, 339

ZERe

Investment trust management fee

94, 556, 085

71,984, 949

Z Ol

Other expenses

2,924, 212

1,718, 223

HEE AT

Total operating expenses

114, 208, 764

85, 454, 511

HHEMEUTEEREL (D)
Operating profit (loss)

39, 076, 602

242,004, 163

REFIE IR EEL (A)
Ordinary profit (loss)

39, 076, 602

242,004, 163

DHAMRLE ST S ML (A)
Profit (loss)

39, 076, 602

242,004, 163

BRI A O Y IR 4 A 0D oy B X — B

(1699) 2020 4F 2 HH hEEE
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FNTLE S YR RSO S B (A)
Distribution of profit loss from partial
redemptions
T A e o
FERREUIR EXRE (L) . A\37,485, 192, 015 A\29, 505, 448, 413
Surplus (deficit) at beginning of period
|42 41 H ER A
RASHNMBAX I ASBI @ - 14, 435, 352, 00 10, 315, 931, 00
Increase in surplus or decrease in deficit
Y —ERARANZ AL D TS AN I3 R B4
Y
i . . .. 14, 435, 352, 000 10, 315, 931, 000
Increase in surplus or decrease in deficit
from partial redemptions
14341858 B4t A
RIRGBS XA - 6, 494, 685, 00 4, 575, 850, 00
Decrease in surplus or increase in deficit
BHIBANEFRIZ R D IS &R0 B T R B 41
]
M . . . .. 6, 494, 685, 000 4,575, 850, 000
Decrease in surplus or increase in deficit
from additional subscriptions for period
S ] ]
Dividends
144 ¥ A4
FARRREXTPRR AR (L) A\29, 505, 448, 413 A23,523, 363, 25
Surplus (deficit) at end of period

(3) [#Eizk]
(R R D HEH I 575

1. 3B G PE ORI SEE R O 15 |ERRES

JFH & U TRl TR L TR D £,

Al REAT 1 &0 72 > TUEL A& I Rt R AT 2 MRS TRMEi L TR Y £,
SIS |

FHR A O DEEO B OF7 2 WA OFE T 2 1G5 B SUIR AR TREM
LTHYET,

R T AV

FHE B W T PRI OZIE R OXBESEMIREOME TG L Tk £9,

2 SVERERE - AROATTEE~OHFFLMEICR T DAMERERE - AROMIEL, JHAIL LT, bAEICET 255

RILYE IR B OXtEZEETCEBSOMEIC L > TRHREL T Y £7,
3. H - AR OFE EAAE A fiRE SR 78 B SRR

EHREECTH EL TR £9,

DR P AL IS | SR AR

EHIREECTH EL TR £9,

EHREECTHLELTEBY £97,

4. & AhPE S O R 2 B9 A FE O MRS M ORI IE, TR IS REEOIE A, TR 3 22 WA A B
SRR FIZRE SR EEN TR Y £9, YEMEOHEIZBWTIE—EDRMHES

HEEZRHAL TS, BARDAMRGEHICL oG E, Y MEN R Z &

LdHOET,

F7o. TUANAT 4 TEBINCEAT 2 0EE L, HETHLT I AT 4 TEENICRIT

54 HWRBBEEIRIR LOMETLATH Y . UESHEA KN T U T 4« T

BIOWBI A7 OREZEZRTHLOTIIHY /A,

5. 0fth Y77y ORI, FEOROBEICE D, 2019 4 2 A 11 B2vD 2020 4F

2HI0OHETERHSTED ET,

(PR IR IR RS 3 5 TERD)

5 9 141 510 1]
2019 4F 2 H 10 A BIfE 2020 4F 2 H 10 A BIfE
1. FHRHIEOKBICRT 5 ZEHEOREK 1. FHRBIMOKBICRIT 25240
47,540, 000 [ 36,970, 000 [1
2. BEEFEMPERTAIRIG 55 550 6 5 1 T 10 528l (2. BEEFEMPERFBIAILE 55 & 6 55 1 THH 10 5128
ET LH ET HH
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TEARD KR 29, 505, 448, 413 [ TEARD K 23, 523, 363, 250 [
3. REMMOKRICHT S LSS0 OMEEOR (3. FEMIMOKRICB S | HAY T ) OMEEOH
1 1247 0 g rege 352.4 1 1 F12472 0 il pEAE 336.7H
(10 1Y 7= v HiE pEAR) (3,524 H9) (10 1Y 7= v HiE pEAR) (3,367 1)
(R M ORI @Rt HEFIC B9 2 16D
%59 55 10 391
B 20184 2 H 11 H B 20194 2 H 11 A
B 20194 2H 10 H B 20204 2 H 10 H
1. 53 Ee O IR 1. OB
HH HH
EpEENE | A 144, 747, 097 [ Epi[EEIEsY A 117, 607, 390 [
53 B i F Sz 4 B N251,914, 527 1 (53 B HE i P S 4 B N215,153,978 1
EEI e Ea ] C=A+B 107, 167, 430 [ IR ] C=A+B 97, 546, 588 [
et D 107, 986, 548 [ iy D 81,701,511 [
15 %5 53 mTREAE E=C-D 0H IS 225 53 i vl REAE E=C-D 0H
IS 25 53 i 4 F 0 5 %k 53 i 4 F 0
R (4 B AR A N7 4) G=E-F N215, 153,978 1 U1 4 (5 i HEA 57 42) G=E-F 179, 248,099
H% H 47, 540, 000 [ S8 H 36,970, 000 I
10 A4 7= Srfidd: T=F/HX 10 0 [ 10 124720 434 I=F/HX 10 0H

(e fh s it (2 B89 5 TERTD)
(1) 4zl p di DIRPLU B3 5 S 18

% 9 1 7 10 14
M 20184F 2 A 11 H H 20194 2 A 11 H
£ 20194 2 10 A 20204 2 H 10 A
L AR AR L2569 2 L7 L. AR b V259 2 TG

M7 72 R, WERREOCEREENIET 2IEEE 258 [FL
4IHIZED DIEFREREETH Y ., BENFICHET 5EH
DEARFFEHZAE, FAMGESREOSBREPG I L TRE L L
CTEMATHZLEHMELTEBY £1,

2. TS OWNE K N OEFFENRD ) AL 2. TS ONE K N OEBFENRD ) AL
W77 v RPMEET 24800 OREIL, Bfi#ak, U A |FAE

T B, T - B VRO SEENE R O EEE TH
nDET,

M7 7 v RPMEET D AEMREROFEMT, (ZofhoEi) o
2 AMMFEARRICTEH L TEY £,

THiE, RIS EEG OSSN Y 27 | SFEB Y R
7. AREBHY A7 EONHY A7 FHY A7 ROE)
MEY 2712363 TEY £,

M7 7 RiX, FrtMEICRT 2 EEOENIENICE T
HZEHEAME LT, LB 217> TRBY 9, 4
T U ST ¢ TWBIE, MBRETDEMEIRDMIEEE Y
27 EFLTEY £7,

BT 7o Rix, BitHEICE T 2B EOHET 7 AKR—T ¥
— DO, WO EEMECET 2 EBEEEDOZIEEIT O
ZEEHEMNELT, ABTHBGIEFALTEY 7,

3. &P S ICER D U A 7 B BRAH 3. &P S ICER D U A 7 B BRAH
LRERIHICB N TR, ML LEBE D 27 FHICET 2 EE [FA

DEBRT, RT 4 AOBERNER Y X7 OEEETT
o TR FI,

OmitE ) A7 OEH

M ) A7 ICB LTk, R EORIEZ HRE, /08T -4
e L., BETHIZIB > T EDEDEHEZIT/>TRY F

B
ORHY A7 OE

G Y 2 7B LT, AT e o Mg ikin & B4
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DG HINAE - oA 2 W, Ak L. AT OE RIS Uz
FAARBIIRE DB R E1TR> TR £7,

OFEE ) A7 OFH

REME ) 2 7 1ZBI LT, IR CTHiEmEirE R 2
fEE L, BGIEOHMALRFEOER 2T TEY £7,

(2) Axfhps ah ORFLE B9 5 HIH

%9
2019 £ 2 J] 10 H BifE

%510 ]
2020 €€ 2 J] 10 H EifE

1. B REaE LAE, Ml O 2%
BRI E oS REMITFRI & LT TRl CREM L
TWBT, SERIRERE R LI & OZEFEIIH D £
oo
2. Wl DB EFE
[ i 7E
(EEREFFHHAR D FHEICE I D) (SR L T
B ET,
URAE P A R ATG 5 2
FURT 4 TEBNZHOW T, (ZofoEzE) @ 3
T UNT ¢ THEIBRICER L TR 7,
)b« B — RO SRR O EEE
I HORBITEIR CRE S DT, IREMAEITRE
fli &AL TG Z e h, YaLIEHBIE 2 Fefl & LT3
UES

1. EERIRERET AR, Wefli o OZE%R
A

2. el HEHIE
A

(BhE S 5 & OHG1IZRE4 5 1ERD)

%9 4
H 20184F 2 H 11 H
% 20194 2 A 10 H

5510 #
H 20194 2 H 11 H
% 20204 2 A 10 H

MRS € DML S FEIG AR D N IEZflikg 2 B2 LT, —fi%
DG 5 L 570 2 Bl S L OIS 134T 72 b T
e, HYFHIISVERA,

A7

(Z DA odTERD)
1 TAROBH)

559 #
H 20184F 2 H 11 H
% 20194 2 H 10 H

%10 #
H 20194 2 H 11 H
% 20204 2 H 10 H

0 T AER
O OB IR E TTAVER
1] ER AR T AR

62, 281, 730, 000 4
10, 498, 670, 000 [
26, 523, 980, 000

0 T AER
O OB IR E TTAVER

46, 256, 420, 000 [
7,161, 280, 000 4

B P E AR TE AR 17, 445, 890, 000 [

2 AmEESBEAR

7e B H B A HRES:
%9 %510 H
H 20184 2 A 11 H H 20194 2 A 11 H
TAH % 20194 2 H 10 A % 202045 2 H 10 A
BIRICE ENT AR (1) PIRIZE ENT A ZEE (1)

EfERES 4, 316, 391 1,651, 415

A5t 4,316, 391 1,651, 415
3 T UNAT ¢ THHIBER

T UNT ¢ TG OZRKFEE . WEAT K& OFHAMmHE 4%

9 (2019 4 2 A 10 A HLE)

%510 1 (2020 4= 2 A 10 A BLAE)

LS (M)

Ib 14

feed

EG () AP E ()

s (M)

A () AL (F)

25 14E
it

REEZEE]

P e LS |
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B 16, 764, 379, 428 —| 16,749,510, 387 A14,869, 041 14,051, 331, 663 —| 12,998, 335,157 A1, 052, 996, 506
45 | LA o His |
ZRR TR
¢ 3 8,479, 163, 465 — 8, 568, 034, 800 88,871,335 6,377,130, 024 — 6, 451, 966, 800) 74, 836, 776
>k Rv 8,479, 163, 465 - 8, 568, 034, 800 88,871,335 6,377,130, 024 - 6, 451, 966, 800 74, 836, 776
et — — — 74, 002, 294 — — - 978, 159, 730)
() Wl O%HEFHIE
1 eEs|

SME S EE [>T

T OFHmIZ I TIE, FHRBICHY 5 DEEO HOF72 2 5| FTDOF R 251G FE B TR AARS TRE L Tk
h %9,

2 BRI
D) FHE BIZB W TRIBE S OMEAFER SN TV DM HOW I TO L S ITFHEL Tk Y £7,

OFHFERIZBWTRETHOZER (LLF Y%A EWVWWnET) OXBE LIRS OMENREERENTODHE
L UEAB TR LREMETRME L Tl £,

@FHA RIZIB W THRL H OMBE LG OMER R SN THRWEEIE, UTOHECE>TEY £,

- FHRERICY A A D ARG R ER S TWD TIEL YRR ITRE I VAETR OO LY
FGOMEZEZ & LR L L — b2 AW TR Y £75,

cFEBICUEA ZB L OMBER SN ER SN TV RWEAICE, Y%A IR HIEWER STV S XIE
FRYHGOMEZHWTE Y £7,

2) B P BE LR O MMEA R S TORWAEITOWTIE, FHE A OMREEE S O P E CRHE L Tk v
1;_‘0

KEFLHGI Ty VRFPEH SN TS HDIE TSV EE A,

(4) [KEmHE]

W1 AMEESR MR
(1) B (2020 45 2 A 10 A HI(E)
MUFIEITH Y A,

(2) Bk LA O B MhEES: (2020 4 2 A 10 A ERAE)

T W #ath FRIHAEAR ERIES 15
Esliegiess ok L US TREASURY BILL 20, 000, 000. 00 19, 777, 866. 00
US TREASURY BILL 20, 000, 000. 00 19, 761, 250. 00
/INEE EAITEL - 2 40, 000, 000. 00 39, 539, 116. 00

(4, 336, 254, 851)

LR EE =R ¢ 34. 8% 100. 0%

& 4, 336, 254, 851

(4, 336, 254, 851)

(E DAMERAMRES OV TE, BEREEO/NGHIO () IiE, AE#BRFEE G M) TH Y £,
(I 2) BEteEM O () WL, AERAMERIRL BOT, AETHY £

(TE 3) Hesi3 /e K 0 AR O PEIS XD s, ROB/NEHIO BRI SIS T DR TH Y £,
2 T UNRT 4 TEGI KOS TR | OZRIVEETE K Ol DR L3

_8_
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WMHHRRICBITOERLFHE L TRBLTWDL7DEIEL TR £,
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