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I 772 FOERKR

I Fund Management

1. 2020 4F 7 AHAOERKI (2019 4-7 A 9 H~20204F7 A 8 H)
1. Management Status for Year ended July 2020 (July 9, 2019 — July 8, 2020)

(1) HEEPRR

(7 A O

(1) Assets (fractions of less than JPY mil. shall be rounded down)
TG G i - 1A - £ OMOERE (AEPSRZ) | A5t (MiEE)
Primary Invested Assets Cash/Deposits/Other Assets (excluding liabilities) Total (Net Assets)
SR FERkEE BFH ERkEE)  4%a [i5754
Amount ratio Amount ratio Amount ratio
[P % EpE! % EpE! %
JPY mil % JPY mil. % JPY mil %
2020 427 HHA 5, 382, 406 (99.7) 14, 387 (0.3) | 5,396,794 (100.0)
FY ended Jul. 2020
201947 HHA 4, 141, 481 (99. 8) 9, 829 (0.2) | 4,151,311 (100.0)
FY ended Jul. 2019




(2) BRI - AHATERA

(2) Creation and Exchange
AR IRIATR T 1 4% RE 3K RO HK YRR R T D3
No. of Issued Units at End of No. of Units No. of Units No. of Issued Units at End of
Previous Fiscal Period Created Exchanged Fiscal Period
©) (©) (®) (OLB26)
TH TH TH TH
‘000 units ‘000 units ‘000 units ‘000 units
2020 47 A 2,592, 698 898, 361 89, 264 3,401, 795
FY ended Jul. 2020
2019 =7 H 1, 956, 921 730, 718 94, 941 2,592, 698
FY ended Jul. 2019
(3) JhHEfHizA
(3) Net Asset Value
WEE | Ak W 100 112472 ) K
P TR | @iy | (GrsEmmRRTHN ) X 100)
Net Asset Value per 100 units
((®/No. of Issued Units at End of Fiscal Period)*100)
EpE EpE EpE M
JPY mil, JPY mil, JPY mil, JPY
2020 %7 A 6, 099, 656 702, 861 5, 396, 794 158, 645
FY ended Jul. 2020
2019 %7 A 4,610, 710 459, 398 4, 151, 311 160, 115
FY ended Jul. 2019
(4) s
(4) Dividend Payment
100 H %4720 5yfd4x
Dividend per 100 units
M
JPY
2020 %7 A 3, 250
FY ended Jul. 2020
2019 %7 A 3, 357
FY ended Jul. 2019
() il &3 7e H AL 72 D D%
* Dividend per Trading Unit
2. SEtEtOZEH
2. Change in Accqunting Policies
O SFHEEFEOUEIC D A H
(D Changes accompanying revision to accounting standards, etc. No
© QLS DZEH i3
(@ Changes other than those in D No



I MEEE#E% Financial Statements

(1) &%t Balance Sheet

FFA Ty 7 AT77 2 RTOP I X (1308) 2020 4F 7 A WipH 815

(BAZ: ) (Unit: JPY)

5 18 1]

20194 7 H 8 HEIE

18" Fiscal Year
As of Jul.8, 2019

519 1]

2020 4E 7 H 8 HEIE

19*" Fiscal Year
As of Jul.8, 2020

BEREEDHEL Assets
TREVEPE Current assets
&EE(5FE Money held in trust
o—)b « 11— Call loans
B2 Stocks
FULAL: Accounts receivable
RUNEL 24 4> Accrued dividend receivable
Hi#¥A4> Advance payments
Z OMARIIILE Other accrued revenue
TRENE PES#T Total current assets
BPEART Total assets
AfEDES Liabilities
EIA{E Current liabilities

YRAEPE S BT ) Derivative evaluation
account

Hi524 Advances received

FK4L4& Accounts payable—other
RALINAE 53 B4 Unpaid dividends
RILZFEE AN Trustee fee payable
RINEFLE RN Investment trust

management fee payable
RFELF]E. Accrued interest expenses
= NE{RE4: Cash collateral received
FOMARFAE ] Other accrued expenses
MENAESF Total current liabilities
AMEF Total liabilities
HUEFEDL Net assets
JEAEE Principal and other
JtA Principal
44 Surplus

KRR A4 SUI R kA (A)
Surplus (deficit) at end of period

(UrBe¥E(EFES,4) Reserve for
distribution

AR A EF Total principal and other
WU FESFE Total net assets

FEMEEAFT Total liabilities and net
assets

374, 372, 523, 377
41, 346, 216, 094
4,141, 481, 958, 710
47, 092, 570, 890

5, 188, 210, 649

1, 228, 613, 865

085, 147, 874, 715
52,622, 201, 269

5, 382, 406, 775, 600
69, 823, 608, 150

6, 549, 006, 426

1, 084, 405, 100
2,022, 266, 492

4,610, 710, 093, 585

6, 099, 656, 137, 752

4,610, 710, 093, 585

6, 099, 656, 137, 752

898, 560

1, 380, 112, 100
2,221,220

87, 036, 895, 056
1,426, 925, 221

2,726, 950, 467

76, 654
366, 486, 539, 054
338, 352, 406

389, 000, 400

1,222, 103, 100
110, 558, 351, 735
1,749, 136, 519

3,385,671, 144

27,623
585, 147, 874, 715
409, 379, 294

459, 398, 970, 738

702, 861, 544, 530

459, 398, 970, 738

702, 861, 544, 530

2, 584, 920, 594, 927

1, 566, 390, 527, 920

41, 301, 280

3, 391, 590, 051, 686

2,005, 204, 541, 536

44,620, 102

4,151, 311, 122, 847

5, 396, 794, 593, 222

4,151, 311, 122, 847

5,396, 794, 593, 222

4,610, 710, 093, 585

6, 099, 656, 137, 752




FHATFT /A7 7 RTOP T X (1308) 2020 4F 7 H #ikFisE(E
(2) HEROFEIS4LFEZE  Statement of Income and Retained Earnings
(BA7: 1) (Unit: JPY)

18 M %19 1
B 20184 7H 9H B 20194 7H 9H
E 20194 TH 8H E 20204 7TH 8H
18" Fiscal Year 19* Fiscal Year
From Jul.9, 2018 From Jul.9, 2019
to Jul.8, 2019 to Jul.8, 2020
BV Operating revenue
ZHU Y4 Dividends income 87, 350, 086, 515 110, 730, 763, 018
ZHFE. Interest income 187, 797 26, 416
S e 7 b A LB .
AAMAZFFEH SR Profit and loss on A249, 061, 622, 335 A5, 859, 535, 538
buying and selling of securities and other
¥ =] AR S .
UREFRIG| % REE Profit and loss on A3, 001, 944, 820 6, 681, 006, 960
dealing of derivatives
Z OIS Other revenue 5,011,491, 817 6, 478, 656, 679
NS A S Total operating revenue A159, 701, 801, 026 118, 030, 917, 535
= Operating expenses
FHAF)E Interest expenses 7, 508, 967 8, 400, 431
ZEtHE I Trustee fee 1, 426, 925, 221 1, 749, 136, 519
AR Investment trust management fee 2,726, 950, 467 3, 385, 671, 144
Z O] Other expenses 1, 179, 808, 002 1, 504, 567, 462
w2 A2 Total operating expenses 5,341, 192, 657 6, 647, 775, 556
e o o
FOARAIGEULEIHR (A) - Operating income A165, 042, 993, 683 111, 383, 141, 979
(loss)
R x4 Ordi i
R A LAREFHAR (A)  Ordinary income A165, 042, 993, 683 111, 383, 141, 979
(loss)
\// /(‘ I‘ \// ’(\ /E\ N t .
SRRUAIGE X SRR (A) - Net income A165, 042, 993, 683 111, 383, 141, 979
(loss)
—ERASHAZ AL 5 Y WIMIRI S A BEH D Sy Bl RE S E—Hh A
BT HE 5 YA e O B (L) ) )
Distribution of net income (loss) from partial
exchange
s o 1L A
HERR AT R AR (L) Surplus 1, 400, 870, 954, 237 1, 566, 390, 527, 920
(deficit) at beginning of period
I/\ a5 m (=1 4> N ‘/ N .
FIR GBI SWD B Increase in 482, 456, 439, 283 484, 376, 687, 231
surplus or decrease in deficit
YA — A HRI T O TR INEE T R4
V%A Increase in surplus or decrease in - -
deficit from partial exchange
LB G FEICRE © T4 A8 INEE S 3 R R 426
i . .
5] ey i splli) @2 Coomers i 482, 456, 439, 283 484, 376, 687, 231
deficit from additional subscriptions for
the period
IA(Y,,‘/J\ ] N E :
TR G BT RGN Decrease in 64, 856, 976, 861 46, 387, 463, 859

surplus or increase in deficit
U — AT O IR BT FE ST KRB
JN%E Decrease in surplus or increase in 64, 856, 976, 861 46, 387, 463, 859
deficit from partial exchange
BHENE FEITFE 5 RSSO FE T R IE a1
JN%E Decrease in surplus or increase in
deficit from additional subscriptions for
the period

47tit4 Dividends 87, 036, 895, 056 110, 558, 351, 735

WIRFI R IR R#E4 (A) Surplus
(deficit) at end of period

1, 566, 390, 527, 920 2,005, 204, 541, 536




FHACT Y7277 RTOP I X (1308) 2020 4 7 A MWIF RIS
(3) &k
(EERESFH IR D FEICET 5 HERD)

1. BlGEER OF AN EHE K Ol H1E ERIEBEREREICE S X DT B0 FEAIE L THETIEME L TB Y £7,
(1) SFEpEREEI AT B ST A G MEESs
Gl S T IC B3 S QB Al . JFAIE U TR EE | BT ic Rk
U BEEMIMER B OfREMYE OMVERIEFOSAIEEEMMAKBIZB N THY 5 5
[ET O H O TRMIiL TR0 £,
(2) ARSI B S TR WA TRES:
YHAMAFICOWNTIEL, FEIE LT, BARGERERSEREZDIFHTE BB
i CESE) %, Srtpginis | 265, RIT5ORRT 208 (720, BREES
WA L7722V UMM IR SO R 2 EE O W3 I hh b AT U7 fliE THE
filiL Tk £,
(3) BN AT TE > A MRES
7 A 2 AT CE Ao A SUIAT L= M2 il & 58E T & 720 E
2GR0 SN HAIE,. BREREEASENBERHICE SO CAENEhE L
o TRl & RO TAMEE S L <ILZREH & kD 5 2 MHE DA EMFH %2 b > TR
ERDTAMBETIHML T £7,
2. T U NT ¢ T EO T EE K OFEET Y ST ¢ TES
Ik BRI S S FANE U CHRMliCREM L TH 0 £7,
(BfExIREICEIT 5 1ERD)
%18 519 #
2019 4E 7 H 8 ABIE 20204 7 A 8 HEI(E
1. [WExAsE 1,951, 050, 743, 476 [ 2, 584, 920, 594, 927 [
H B INER & ST ANER 728, 526, 444, 200 [ 895, 666, 016, 700 [
[ R — 3 A T ARKE 94, 656, 592, 749 [ 88, 996, 559, 941 1
2. |tk 2,592, 698, 691 M 3,401, 795,438
3. [HfrgE
T U NT ¢ TEB AR D AR TSR AMRES & L
THARIZH L TWAEEIIRO EEBY THY 7,
(<= 3,710, 137, 730 [ 23,571, 002, 310 [
4. |EMEEFOMESMEINC LS LT A MmEERITKR O
LBYTHY £,
(== 346, 757, 951, 130 [ 549, 199, 426, 950 [
(L ORISR EEICET 2135
%18 H %19 #)
H 20184 7H 9H H 20194 7H 9H
E 20194 7 H 8 H I 20204 7H 8H
OB DR RIE R iR ORI
A YA Y SN AR A 92, 354,257,162 F| A 4 HAAD Y 25N ZR4E 117, 201, 045, 682 M
B ArBlE(HFE NS 57,622,864 H| B /rlcYE(HfEL 4 41, 301, 280 [
C BEMEINSEESE (A+B) 92,411, 880,026 M| ¢ ECUZENGFHEEFH (A+B) 117, 242, 346, 962 [
D % 5,333,683,690 [J| D & 6, 639, 375, 125 [
E BUEE5ECFTEEZR (C-D) 87,078,196,336 H| E UIWASrBLAIHERE (C-D) 110, 602, 971, 837 Y
F oSSy Bl 448 87,036, 895,056 M| F Nz El4%H 110, 558, 351, 735 [
G IMREE (R ERFE 4 41,301,280 M| G HEIMEA (SBCHEMAE L) 44, 620, 102 [
(E-F) (E-F)
M5 2,592,698,691 0| H M# 3,401, 795, 438 [
I Zfd4% (100 D%7=0) 3,357 M| T 4yBd4&%E (100 0¥%7-9) 3,250 [




FFA Ty 7 AT77 2 RTOP I X (1308) 2020 4F 7 A WipH 815

(GmhpE S B3 2 1ERD)
T B hpH i OIRBLUZ B3 % S IH

%18 H 519 HA

H 20184 7 H 9 H H 20194 7H 9 H
E 20194 7 H 8 H E 20204E 7 H 8 H
<B P i Lk 2 BOREL G B M7 7 FIXFERREFEFEE LT, A1l
GEA:, T U NT ¢ T HRG AR O A RhRE D
EH ZEFERICED D HEHOIEATT
) 2D EIToTRY £,

EFhPE T DINAE K O M3 ARERE fhI2fR (B 7 7 > RoSNERT 2 B2 a MRERE,
LU R7 [EERSH TN R FHEIZET 57
FC) O TEMFES: O IEYE & OFEAT 5
) CFEE OB MRERETH Y, £2TE
BHHTHRAEL TR ET, /o, 2
7V T ¢ TEBNTIE, el 47
Ta VEBIERDY , BEFEMEICET D
W E DR 7ECE T D= DIAT
ZEMTEET, HEAMIEELOT Y
N7 TEBNCE, EEIS L TERE
IS B ) 27 | JiEiEY 27 | 5 H
VARAZENHY 9,

Gl ICER D U A 7 LA TEHEM, R &S LT
5V R EMEMMAERE L, 2fnie Y
A7 EREBOT=2Y) 7 fRED—
ek E X > TRY £,

A

[FlZE

Rl 2

11 4 Rl s L OB SR (2 B9 5 TFIH

518 H] %519 #]
2019 4E 7 A 8 HEHE 2020 4E 7 A 8 HELE

Gl LA, BRI O O (SR IR LUK ORI Car - L
TV, TOEBITHY A,
W OB Ik (U A A% (U A A%
JEE B O ITAES
87 277 EHC R B TR B 5 T -
A7 ITE OFFAITESHE B ORI A1)

L TRV £,

@7V /57 4 7| @7V /57 4 7|
17U 37 TG BT B I .
FLE L TRY £,
(3) ARSI (3) ARSI
LR S T D IR
AT L ST LT B 7 e Fife
OBl IR AR & LT Y £,
o OIS (BT 5 I oL |G g OIS T, TSR 1 <
O R O, T A7 AL
R E SN S TR TR D £
o, SO FEIC B0 T DR e
BRARIESE A LTV BT, B2 S
FLAAESEIC Lo T, MR e
BribbbET.

[FlZE




(BAEES B3 A 130
18 (20194 7 A 8 HHIE)

FFA Ty 7 AT77 2 RTOP I X (1308) 2020 4F 7 A WipH 815

728 B AT lRES
(HZ : 1)
¥ W ORI E AT Al %
(72N A\233, 667,279, 385
Gl /233, 667, 279, 385
%19 ) (2020 45 7 H 8 HEI(E)
725 B A A lRES
(HL : 1)
FiHH WM ORI E AT Al %
(72N A6, 597, 103, 305
Gl A6, 597, 103, 305

(F VAT ¢ TEBIFIZEET 5 R

5| D2 B4 5 HIH
(BR=ABE )

9518 1 (20194 7 A 8 HHIAE)

(Hfr - 1)
X5y fE JEH LRI s Al FEAmHE A
2H 1 EE
ez LC] MRATHEES e BS |
B 9, 844, 161, 600 — 9, 843, 600, 000 Ab61, 600
At 9, 844, 161, 600 — 9, 843, 600, 000 /Ab61, 600
%19 81 (2020 4= 7 H 8 HEILE)
(Hfr - 1)
X5y fE JEH LRI s Al FRAmHE
2H 1 EE
ez LC] MRATHEE e BS |
B 14, 791, 050, 000 — 14, 402, 560, 000 /A\388, 490, 000
At 14, 791, 050, 000 — 14, 402, 560, 000 /\388, 490, 000

() 1. RO E 5k

RRAGFE I | DG SV TR, AT O X I L THR Y 7
JRHIE UCRFRESIRIAR BT Y 5 DEEO B OF72 2 WG I FTOFERS 2 il FAEB U RS TRl L Tk v %
o ZO& D REHEARER SN TORWERITIE, FFHEHRR A ISR LIRS KBRS, FRICETS

TETHE L TR Y 7

2. BREBFERCEM G | DS 1L, AN — A TRRL TR £,
3. BV I IX FEEHE Y AZ B A TR Y 8 A,
4. BB R OBl O G FHROGEIL, 2 DRFEHTHY £

(BEhE S & OHG B4 % 1ERD)

Y FEHITIH Y A,



EBRAF 7 277 RTOP I X (1308) 2020 4F 7 H HiikE &S

(1 54729 HH)

5 18 H# 519 H#
20194F 7 A 8 HEE 2020 4F 7 H 8 HEE

1| 1347 Y 0 PERE 1,601. 15 [l 11347 0 il e 1,586. 45 [1]
(100 [124 7= v filis pE%E) (160, 115 ) [(100 [ 24 7= v i pE%H) (158, 645 1)
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