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I Fund Management

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

(1) HEEPRR

(7 A O

(1) Assets (fractions of less than JPY mil. shall be rounded down)
TG G i - 1A - T 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 221, 890 (100.0) 59 ( 0.0 221, 949 (100. 0)
FY ended Jul. 2020
2020 451 HH{ 223,107 (100.1) AN314 (A0. 1) 222,793 (100. 0)
FY ended Jan. 2020




(2) BT - RIS
(2) Creation and Redemption

RiTA RS T D2 BXE AL iR 4 LR HIRARA TIE D4k
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
(@) (®) (®) (O+2-0®)
TH TH TH TH
‘000 units ‘000 units ‘000 units ‘000 units
2020 47 HH#A 160, 399 21, 481 9, 242 172,638
FY ended Jul. 2020
2020 1 A 147,614 17, 486 4,701 160, 399
FY ended Jan. 2020
(3) HHEfER
(3) Net Asset Value
T PE Al FIERE 1 13472 0 FEUEAIEE
Total Assets Liabilities Net Assets NI PEN *
IR A wH X1
(@) (@) @D—0O)) (3 iﬁ%ﬁ AR TH i&) )
et Asset Value per 1 unit
((®/No. of Issued Units at End of Fiscal Period)x1)
[P EpE! EpE! !
JPY mil. JPY mil. JPY mil. JPY
2020 427 HH{ 232,132 10, 182 221, 949 1, 285. 6
FY ended Jul. 2020
2020 451 HH{ 227,642 4, 848 222,793 1, 389.0
FY ended Jan. 2020
(4) b
(4) Dividend Payment
IEEYEUEA S
Dividend per 1 unit
!
JPY
2020 427 HHA 15
FY ended Jul. 2020
2020 451 HHA 14
FY ended Jan. 2020
(1) il Al Ze ALY 72 0 O&%1

* Dividend per Trading Unit

2. SEHTRIOLER
2. Change in Accounting Policies

O SFHEESOYIEICE I AR

/AN

(D Changes accompanying revision to accounting standards, etc. No
il

@ OUSNDZERE
(@ Changes other than those in D

AN

No



EEA T o AT 7 R IPX HEA 5 v 7 A 400 (1592) 2020 4F 7 A Mk HE4E(E

I MEEE#E% Financial Statements

(1) &%t Balance Sheet
(BN : ) (Unit: JPY)

%12 # 134
2020 4F 1 A 8 HBI(E 2020 4F 7 A 8 HBI(E
12 Fiscal Year 13" Fiscal Year
As of Jan. 8, 2020 As of Jul.8, 2020

BEREEDHEL Assets
TREVEPE Current assets
FE4 Deposits
o—)b « 11— Call loans
B2 Stocks

YRAE P BT ) € Derivative evaluation
account

FRULA4 Accounts receivable
HRILEL 2 4> Accrued dividend receivable
HiifA4& Advance payments
Z OMARIINLE Other accrued revenue
TMENE PES#T Total current assets

BrEART Total assets

AfEDE Liabilities
ENVAME Current liabilities

IRAERE SR E Derivative evaluation
account

Hii% 4> Advances received

RFL4: Accounts payable—other
RIS 5B 4 Unpaid dividends
RILNZFEE BN Trustee fee payable
RILTFEE WM Investment trust

management fee payable
RFLFB. Accrued interest expenses
5 A4 Cash collateral received
Z DOMARFLE ] Other accrued expenses
TENEE SRt Total current liabilities
A& A FF Total liabilities
UG FEDTL Net assets
JeALE Principal and other
JTA Principal
F| 44 Surplus

HWIRRI A SUIMR KRS (A)
Surplus (deficit) at end of period

(ECUE(HFENI4:) Reserve for
distribution

JEARLESFF Total principal and other
WIE FEAEE Total net assets

AEMIEFESET Total liabilities and net
assets

2, 389, 419, 584
274, 330, 574
223,107, 982, 290

1, 479, 922, 040
373, 929, 850
2,070, 836

14, 658, 278

7,424, 579, 368
246, 462, 036
221, 890, 507, 050

1, 758, 960

2,178, 982, 890
386, 679, 649

3, 168, 596

227, 642, 313, 452

232, 132, 138, 549

227,642, 313, 452

232, 132, 138, 549

7, 883, 245

633, 811
2,245, 592, 636
34, 256, 813

80, 924, 390

372
2, 389, 419, 584
90, 238, 246

50, 540

7, 544, 880

2, 589, 581, 325
35, 290, 916

83, 149, 018

136
7,424, 579, 368
42, 255, 803

4, 848, 949, 097

10, 182, 451, 986

4, 848, 949, 097

10, 182, 451, 986

160, 399, 474, 000

62, 393, 890, 355

47,674, 279

172, 638, 755, 000

49, 310, 931, 563

79, 390, 305

222,793, 364, 355

221, 949, 686, 563

222,793, 364, 355

221, 949, 686, 563

227,642, 313, 452

232, 132, 138, 549
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(2) HEROFEIS4LFEZE  Statement of Income and Retained Earnings
(BA7: 1) (Unit: JPY)

%12 4 5513 4
B 20194 7TH 9H B 20204 1A 9H
F 202045 1 H 8 A F 202045 7H 8 H

12" Fiscal Year 13" Fiscal Year

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

From Jan. 9, 2020
to Jul. 8, 2020

" 3EINZE Operating revenue
ZHfd 244 Dividends income
ZHF)E Interest income
HAHRESR7E B 2E Profit and loss on
buying and selling of securities and other

IRAERE S ELE 254848 Profit and loss on
dealing of derivatives

Z OMhI4E Other revenue

NS A 3T Total operating revenue
L Operating expenses

FHAF)E Interest expenses

ZREE W Trustee fee

AR Investment trust management fee

ZFOM#E H Other expenses

w2 A2 Total operating expenses
RIS T E B (A)  Operating income
(loss)

BE RS TR E I (A)  Ordinary income
(loss)

LR 2 ST S BIRTE S (A)  Net income
(loss)

—ERARAIZAE 5 4 BRI 2SS KA O 43 Bl AR IS — 50 7
FNTLE S B RSO Bl (A)
Distribution of net income (loss) from partial
redemptions
HIERISRE I E X#E4E (A)  Surplus
(deficit) at beginning of period
A TENIEE X 1T KB &V EE Increase in
surplus or decrease in deficit
W — AR AE D RIS INEE ST R R 208
V%A Increase in surplus or decrease in
deficit from partial redemptions
SR REI 5 FIAR RN 12 X
V%A Increase in surplus or decrease in
deficit from additional subscriptions for
the period
AP D BT KA A HENNEE Decrease in
surplus or increase in deficit
55— AR P 5 FIR GBI X
JN%E Decrease in surplus or increase in
deficit from partial redemptions
BN FEA 5 FAR R0 R 1 XA
JN%E Decrease in surplus or increase in
deficit from additional subscriptions for
the period

43BE4s Dividends

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

2,357, 181, 820
575

16, 560, 874, 901

120, 257, 135

24,624, 649

2,771, 645, 252
396

A16, 391, 392, 029

162, 599, 521

13, 695, 558

19, 062, 939, 080

A13, 443, 451, 302

201, 440 128, 237
34, 256, 813 35, 290, 916
80, 924, 390 83, 149, 018
55,014, 847 45, 475, 684
170, 397, 490 164, 043, 855

18, 892, 541, 590

A13, 607, 495, 157

18, 892, 541, 590

A13, 607, 495, 157

18, 892, 541, 590

A13,607, 495, 157

41, 459, 672, 897

5,605,612, 084

5,605, 612, 084

1, 318, 343, 580

1, 318, 343, 580

2, 245, 592, 636

62, 393, 890, 355

5,169, 870, 774

5,169, 870, 774

2,055, 753, 084

2, 055, 753, 084

2, 589, 581, 325

62, 393, 890, 3565

49, 310, 931, 563
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(3) HEie&
(EELSFH TR D FEHICEET 55D

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:
BEAMRERIZOWTIE, JRAIE LT, BHARIEREMSERROIEHTE S E R
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)
%12 H 513 M
2020 4E 1 H 8 ABIE 20204 7 A 8 HEI(E
1. [WExAsE 147, 614, 903, 000 [ 160, 399, 474, 000 [
B INER E U AR 17, 486, 196, 000 [ 21, 481, 901, 000
T — AR TE AR 4,701, 625, 000 [ 9, 242, 620, 000 1
2. |mrteoexk 160, 399, 474 A 172, 638, 755
3. [HfrgE
T U NT ¢ TEB AR D AR TSR AMRES & L
THARIZH L TWAEEIIRO EEBY THY 7,
(<= 1, 418, 720, 000 [ 1, 243, 643, 000 [
4. |EMEEFOMESMEINC LS LT A MmEERITKR O
LBYTHY £,
(== 2,276, 569, 260 [ 6,977, 441, 330 [
(L ORISR EEICET 2135
%12 #) %13 )
H 20194 7H 9H H 20204 1 H 9H
E 20204 1 4 8 H I 20204 7H 8H
OB DR RIE R iR ORI
A YA Y SN AR A 2,381, 605,604 | A LHARL Y SIS A 2,785, 212,969 M
B ArBlE(HFE NS 81,857,361 | B JyBcdEfkfE I 4 47,674, 279 [
C EYZNLEFEAF (A+B) 2,463,462,965 M| C BEYFNLEFHASFT (A+B) 2, 832, 887, 248 1]
D % 170,196,050 4| D #%& 163,915, 618 [
E S0 ECATRERE (C-D) 2,293,266,915 M| E IS ELFIEERE (C-D) 2,668,971, 630 [
F oSSy Bl 448 2,245,592,636 M| F U453 448 2,589, 581, 325 [
G IMREE (R ERFE 4 47,674,279 M| G REMREA (SBCYEMAE L) 79, 390, 305 [
(E-F) (E-F)
M5 160,399,474 A| H A% 172, 638, 755 [
I ofdées 10 3%720) 140H| 1 HEl4%E (10 0¥%7=0) 150 M
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(GmhpE S B3 2 1ERD)
T B hpH i OIRBLUZ B3 % S IH

%12 HA 513 A
H 20194 7 H 9 H H 20204 1 A 9 H
FE 20204 1 A 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 [EHE i AR 2 FIHICBE T 5 1%
FC) O TEMFES: O IEYE & OFEAT 5
) CFEE OB MRERETH Y, £2TE
BHHTHRAEL TR ET, /o, 2
7V T ¢ TEBNTIE, el 47
varvEBl, AUV TEEIERHY, B
LM PEIC BT D B DRI EH I
THEDIATH ZENTEET, YA
flFES N YT U T ¢ TEE X, HE
WIS U TENEIMIE LB Y 27 | i)
) 27 BV RAZERH Y £9,
Gl ICER D U A 7 LA TEHEM, R &S LT
5V R EMEMMAERE L, 2fnie Y
A EHIEEHOT =2 ) 7 FEED—
ek E X > TRY £,

Rl 2

[FlZE

A

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

& 12 #] 513 #
2020 4 1 A 8 HEE 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.

A
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(AMREAR RS9 5 R
%12 1) (2020 45 1 H 8 HEI(E)
728 B AT lRES
(HZ : 1)
¥ W ORI E AT Al %
(72N 16, 725, 159, 894
Gl 16, 725, 159, 894
%513 1) (2020 45 7 H 8 HEI(E)
725 B A A lRES
(HL : 1)
FiHH WM ORI E AT Al %
(72N A14,927, 547, 153
Gl A14,927, 547, 153
(T U RT 4 TG 2 IERD)
5| ORI IZ B4 % FIH
(BR=CBEE)
%512 #1 (2020 4F 1 A 8 HEIME)
(HAL : 1)
X5y A RS I il AP 4
25 14
45005 ] BRAGFE B e 5 |
B 433,001, 645 425, 180, 000 AT, 821, 645
Gl 433, 001, 645 425, 180, 000 AT7,821, 645
5513 1 (2020 4F 7 A 8 HEIME)
(HAL : 1)
X5y A RS I il AP A
25 4R
45005 ] BRAGFE B e S |
B 478, 416, 120 480, 200, 000 1, 783, 880
Gl 478, 416, 120 480, 200, 000 1, 783, 880

() 1. RO E 5k

RRAGFE I | DG SV TR, AT O X I L THR Y 7
JRHIE UCRFRESIRIAR HIZm Y 5 S EEO B OE 2 WEIFTORELT 53

FAEB ST AR TR L TR 0 &

o ZO XD REHIEAFEER SN TORWEEITIE, FFFEHIHR B IS bW REARSCRARES ., FAICHES S

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,
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(1 54729 HH)

%12 CRRE
2020 £ 1 ] 8 AEfE 2020 4F 7 H 8 HEE
1 0% 7= V) S PERR 1,389. 0 F[1 113 7= 1 i pEH 1,285.6 1
(10 [ 4 7= v HlE PEAR) (13, 890 F)|(10 11 247~ v & pE%E) (12, 856 1)
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