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I Fund Management

1. 2020 47 A HFEIOEARSL (2020 41 H 21 H~2020 427 A 20 H)
1. Management Status for Half-Year ended July 2020 (January 21, 2020 — July 20, 2020)

(1) EPENRR (A C)
(1) Assets (fractions of less than JPY mil. shall be rounded down)
TG EPE Bl - TAG - TOMOERE (AEPERR)| SRt (MEE)
Primary Invested Assets Cash/Deposits/Other Assets (excluding liabilities) Total (Net Assets)
SR FERkEE SHA ERkEE)  4%a FERkEE
Amount ratio Amount ratio Amount ratio
EpE! % EpE! % EpE! %
JPY mil. % JPY mil. % JPY mil. %
2020 4= 7 H ki 16, 929 (100. 0) 4 0.0) 16, 934 (100. 0)
HY ended Jul. 2020
2020 451 HH{ 9, 602 (199.9) 5 0.1) 9, 607 (100. 0)
FY ended Jan. 2020




(2) BRIE - fRAIFERR
(2) Creation and Redemption
e i A fii 18 = HRIRIET SRR
. X E F4K . FATH DK
No. of Issued Units at End . No. of Units .
. . . No. of Units Created No. of Issued Units at End of
of Previous Fiscal Period Redeemed . .
(@®)) Semiannual Period
@ © @+2-B)
TH TH TH TH
‘000 units ‘000 units ‘000 units ‘000 units
202047 H HPREEA 2,427 3, 160 1, 090 4, 497
HY ended Jul. 2020
(3) HHEfiER
(3) Net Asset Value
T P Al FIERE 10 1472 0 HAEqmER
Total Assets Liabilities Net Assets N S SUSEge
/ A 7 A 7
(@) (@) @(D—®@)) ( (@/%IEP Fﬁj;ﬁ‘ﬁ%ﬁﬁﬁﬁj{ GiEEEESES)
FATHERE) X 10)
Net Asset Value per 10 units
((G/No. of Issued Units at End of Semiannual
Period(Previous Fiscal Period))x10)
EpE! EpE! EpE! !
JPY mil. JPY mil. JPY mil. JPY
2020 4 7 H HRs 16, 942 8 16, 934 37,657.7
HY ended Jul. 2020
2020 451 HHA 9, 728 121 9, 607 39, 584. 2
FY ended Jan. 2020

2. SRR OLR
2. Change in Accounting Policies

O SFHEESOYIEICE I AR

(D Changes accompanying revision to accounting standards, etc.
il

@ OLUSNDZERE
(@ Changes other than those in D

No

AN

No




I PR

(1) FrRsfE R

Interim Balance Sheet

LSBT v AT 7 v RKEBK

Interim Financial Statements

(S&P500)  (1547) 2021 4F 1 H Hith B 4EE

(BAZ: ) (Unit: JPY)

AIFHE AR
2020 4 1 H 20 AB/E
Previous Fiscal Period
As of Jan. 20, 2020

U R R
2020 /= 7 H 20 AB/E
Present Semiannual Period
As of Jul. 20, 2020

BEEDES Assets
WENVEPE Current assets
Z— )L - 2—2 Call loans

PeB(E3E2 4855 Security investment
trust beneficiary securities

BB (72454 Parents trust

beneficiary securities
HRUX A4 Accounts receivable
IRENEPES Rt Total current assets

BEEAEE Total assets

A OEL Liabilities

VRENESE Current liabilities
RALINGE 53 B4 Unpaid dividends
RIZFEE R Trustee fee payable
RILZFEFEE R Tnvestment trust

management fee payable
RELF]E. Accrued interest expenses
Z DOMARFLE ] Other accrued expenses
MENVAE A FE Total current liabilities
A& A FF Total liabilities
MG FEDTD Net assets
JeALE Principal and other
JEA Principal
| 4x4 Surplus

RIS A T R RS (D)
Surplus (deficit) at end of period

(5 Be HE(RAE L 4)

distribution

Reserve for

JEARLESFF Total principal and other
WIEFEAEE Total net assets

AEMEEAF Total liabilities and net
assets

12, 225, 380

9,601, 984, 294

20, 036

114, 600, 000

12, 920, 528

16, 929, 896, 250

20, 032

9, 728, 829, 710

16, 942, 836, 810

9, 728, 829, 710

16, 942, 836, 810

112, 127, 400 =
2,373, 266 2,317,902
2,373,379 2,317, 967

1 12

4, 865, 005 3, 540, 039
121, 739, 051 8,175,920
121, 739, 051 8,175, 920

2,427, 000, 000

7,180, 090, 659

251, 373

4,497, 000, 000

12, 437, 660, 890

251, 373

9, 607, 090, 659

16, 934, 660, 890

9, 607, 090, 659

16, 934, 660, 890

9, 728, 829, 710

16, 942, 836, 810




FifA Ty 2T 7 o RRERR (S&P500)  (1547) 2021 4F 1 A WA EE
(2) FEHEEEOESREFHEE Interim Statement of Income and Retained Earnings

(BA7: ) (Unit: JPY)

AT T I R
H 20194 1A21H
£ 20194 7H 20 H
Previous Semiannual Period
From Jan. 21, 2019
to Jul. 20,2019

Bl 2
H 20204 1 H21H
& 20204 7H20H
Present Semiannual Period
From Jan. 21, 2020
to Jul. 20, 2020

" 3EINZE Operating revenue
ZHFLE Interest income
HAMREA7E B 1S Profit and loss on
buying and selling of securities and other
NS A EF Total operating revenue
L Operating expenses
FHAF)E Interest expenses
ZREE W Trustee fee
ZFEE M Investment trust management fee
ZF DM H Other expenses
AR A 5) Total operating expenses
ERIS T E 2EE L (A) Operating income
(loss)

PERZE TR E L (A) Ordinary income
(loss)

R IR 2R SO RS (A)  Net income

(loss)

—ERARAINZ AL 5 H TR S KA 0O 4y Bl AR S — 5 7

FUTHE O PRMEE SO SEEE (D)

Distribution of net income (loss) from partial

redemptions

HE RIS I E X #EE (A)  Surplus

(deficit) at beginning of period

FlIRSIENE T RBETHEH Increase in

surplus or decrease in deficit
PR R — AR D IR R SR 8 8
V%A Increase in surplus or decrease in
deficit from partial redemptions
HRBANE FEIZ R S RIS SRS R B AT
/V#A Increase in surplus or decrease in
deficit from additional subscriptions for
the period

Fll A AU DB UL KRB A INEE Decrease in

surplus or increase in deficit
o AR L 5 TR IR A
JN%E Decrease in surplus or increase in
deficit from partial redemptions
HRRBAME FEIT 1 © IR S FE ST KB
JN%AE Decrease in surplus or increase in
deficit from additional subscriptions for
the period

ZyBi4: Dividends

RIS 4 U R R4 (A)  Surplus
(deficit) at end of period

11 7

739, 026, 164 253, 148, 202
739, 026, 175 253, 148, 209
1, 594 3,976

976, 343 2,317,902
976, 403 2,317,967

3, 013, 405 3, 540, 153
4,967, 745 8,179, 998
734, 058, 430 244, 968, 211
734, 058, 430 244, 968, 211
734, 058, 430 244, 968, 211

3,779, 347, 270

837, 152, 160

837, 152, 160

194, 166, 920

194, 166, 920

7, 180, 090, 659

7,496, 983, 140

7,496, 983, 140

2,484, 381, 120

2,484, 381, 120

5, 156, 390, 940

12, 437, 660, 890




(3) PERE

EHA T v 7 AT 7 v RKEKRA (S&P500)

(B R RFHTEHNIAR D FIEICB Y H1ER)

(1547) 2021 4F 1 A W EkEEE

A RIE S5 0D R 25 1 N ONRTAR 5 1

BB R RESC AR AR TR

LB R REE AR RE SR

BRI LD & YR B (E RE AR RE S O SE YR CREA L Tl v 97,

BT IS & B R AR AR 0 SR TR L T 0 2

(h B RSB 5 1ERD)

EIRRE R RN
2020 4F 1 A 20 ABILE

X [ FH R AR R
2020 4£ 7 H 20 HELE

1. PEA#

1, 798, 000, 000 [

2,427,000, 000 4

0 3B NS E e AR

721, 000, 000

3, 160, 000, 000 4

[ — BB A e AR 92, 000, 000 4 1, 090, 000, 000
2. [ZISHEDRREL 2,427,000 [ 4,497,000 &
(WP R X ORISR EICRE T 5 5D
AT T 55 T 4 IR
H 20194F 1 H 21 H H 20204F 1 H 21 H
T 20194 7T H 20 H T 20204E 7 H 20 H
MY EHIIH Y EHA, MM EHIIH Y EHA,
(&mhpeg s B+ 5 1ERD)
SFhPE S ORI A (2 BE 3 2 I
AiTE I R 4 R E IR

2020 4E 1 A 20 HEBLE

2020 4E 7 A 20 HEBLE

TS R R B Rl e OV D
FERR

PRI G RARITIR ORHT TFF = L
TWhH7edh, TOEFEITIH F8 A,

o R A e B R R EAE T TP RAFH R IR R
HOBMETE LLTWA =8, ZDZE4E
H Y FHA,

WAl 0D i 5 1

(1) 47 i

JEE H A TAES:

I AT RN 5 TR BT 5 R
A RIS ORI B OSRR A 7 ) 1
L CHY £
(27 37 1 TR
I Y E A A

(3) LB R
IR TR SN D 2 L b REfiTIR

(1) A7 fiziE 5
A
(2) 7V AT 4 TH|

A
(3) RSO SR iy

AL & T L TN D7, UL e mbig Rl /E
o D RFM A IR MR & L TR0 £,
4 P T O PRI AE |2 B9~ 5 FRIE IS OV | s ORI I, TSR I IR <
T O 2 MHARDIE A, TGS B 72 WG AITIT S
FRIC R E SN E ENTEBY £
T, UM R EICRB W I —E D] [l /2
A ERA L TS0, R DHE]
PRSI Ko 7oA. Yk lEEN 272
D2 ET,
(1 8347=vFH®)
AFH R IR ELHHENCRHER
2020 4F 1 H 20 ABILE 2020 4F 7 A 20 ABLE
1 1% 7= V) S e 3,958. 42 [|1 [1247= 0§l pE4E 3,765.77 1
(100 024 7= V) Wi pEFE) (395, 842 F)[(100 124 7= v & FE4H) (376, 577 1)
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