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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) BEEENRR (75 ARG

(1) Assets (fractions of less than JPY mil. shall be rounded down)
TG A B - 1A - T OMOERE (AEPSRZ)| A5t (MiEE)
Primary Invested Assets Cash/Deposits/Other Assets (excluding liabilities) Total (Net Assets)
SR FERkEE SFH ERkEE)  4%a FERkEE
Amount ratio Amount ratio Amount ratio
[P % EpE! % EpE! %
JPY mil. % JPY mil. % JPY mil. %
2020 4 7 H 9 21, 109 (100. 0) 10 (0.0) 21, 119 (100.0)
HY ended Jul. 2020
2020 451 HH{ 11, 120 (99.9) 6 0.1 11, 126 (100.0)
FY ended Jan. 2020



http://www.nikkoam.com/

(2)

BIE - FERIFERT

(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
20204-7 H HpREEA 9,615 26, 760 17, 670 18, 705
HY ended Jul. 2020
(3) HHEfiER
(3) Net Asset Value
T PE Al FIERE 10 1472 0 HAEqmER
Total Assets Liabilities Net Assets N S SUSEge
/ A 7 A 7
(@) (@) @(D—®@)) ( (@/%IEP Fﬁjd‘ﬁ%ﬁ AR (AEHEEMER)
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 21,128 9 21,119 11, 290.9
HY ended Jul. 2020
2020 451 HHA 11, 214 87 11, 126 11,572. 3
FY ended Jan. 2020

2. ERITTHOLER

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
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Interim Financial Statements

(1) FrRsfE R

Interim Balance Sheet

(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

(ECUE(HFENL4:) Reserve for
distribution

JEARLESFF Total principal and other
WIEFEAEE Total net assets

AEMEEAF Total liabilities and net
assets

9, 562, 859

11, 120, 185, 308

9, 993

84, 900, 000

19, 517, 019

21, 109, 334, 377

9,991

11, 214, 658, 160

21, 128, 861, 387

11, 214, 658, 160

21,128, 861, 387

81, 727, 500 =
1, 736, 552 3,331, 930
1,736, 677 3, 331, 985
1 18
2,687,778 2,489, 790
87, 888, 508 9,153,723

87, 888, 508 9, 153, 723

9, 615, 000, 000

1,511, 769, 652

1, 029, 633

18, 705, 000, 000

2,414,707, 664

1, 029, 633

11, 126, 769, 652

21,119, 707, 664

11, 126, 769, 652

21,119, 707, 664

11, 214, 658, 160

21,128, 861, 387




EGA Ty 7 AT 7 2 FREKRA (S&P500) 28~y U0 (2521) 2021 4F 1 A WP RS
(2) FEHEEEOESREFHEE Interim Statement of Income and Retained Earnings
(BA7: 1) (Unit: JPY)

AT I E A R Bl 2
H 20194 1 H21H H 20204F 1 H21H
£ 20194 7TH2H £ 20204 7H2H
Previous Semiannual Period Present Semiannual Period
From Jan. 21, 2019 From Jan. 21, 2020
to Jul. 20, 2019 to Jul. 20, 2020

HHIVES Operating revenue
ZHUFE. Interest income _ 10

HMFES e H S H81% Profit and loss on

buying and selling of securities and other 170, 546, 109 2, 343, 035, 545
NS AF Total operating revenue 170, 546, 109 2, 343, 035, 555
A Operating expenses
FHAF)E Interest expenses 245 7,165
ZHEE I Trustee fee 243, 097 3, 331, 930
ZFEE M Investment trust management fee 243, 155 3, 331, 985
ZDOE H Other expenses 750, 319 2,489, 813
AR A 5) Total operating expenses 1, 236, 816 9, 160, 893
YR o .
ifgﬁmﬁg%ﬁ% () Gt fncons 169, 309, 293 2, 333, 874, 662
BRI R Ordi i
%igﬁmﬁﬁ%* % (&) Ordinary income 169, 309, 293 2, 333, 874, 662
A3 RG] Net i
ﬁif:?ﬂﬁmjwa%m 23 B) Teit fueon 169, 309, 293 2, 333, 874, 662
—HBAEFINTARE O T RMR IS AR O Sy BR KR X — R
RIS PRI LSO SEEE (A) B B
Distribution of net income (loss) from partial
redemptions
HIERISE UIHE X#E4E (A)  Surplus A93. 170, 198 R TR GRS
(deficit) at beginning of period S T
Tl B INESUT KRB AV HR Increase in 67 688, 090 ~
surplus or decrease in deficit ’ ’
R — B AR A © TR A INEE I3 R 40
V%A Increase in surplus or decrease in = =
deficit from partial redemptions
W RLBIME RIS RE O T A AR L R A8 420
/V#A Increase in surplus or decrease in 67. 688, 090 B
deficit from additional subscriptions for ’ ’
the period
lﬁ\,‘p‘/l\/ﬁ\ i=ED E i
IR BUUL KPS Decrease in 29, 090, 000 1, 430, 936, 650

surplus or increase in deficit
H R — R ARAIT AR 5 R D BE ST R IR S
JN%E Decrease in surplus or increase in 29, 090, 000 747,551, 300
deficit from partial redemptions
HRRBAME FEIT 1 © IR S FE ST KB

JN%E Decrease in surplus or increase in

deficit from additional subscriptions for - 683, 385, 350
the period
434 Dividends _ B
|44 84
RIS 4 U R R4 (A)  Surplus T 5 T

(deficit) at end of period




(3) PERE

FGA T v I AT 7 RKERER (S&P500) AE~> T dH 1 (2521) 2021 4F 1 H W HIREREE

(B R RFHTEHNIAR D FIEICB Y H1ER)

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#

345, 000, 000 H

9, 615, 000, 000

0 3B NS E e AR

10, 520, 000, 000

26, 760, 000, 000 4

) o — BB AR ST AR

1, 250, 000, 000

17, 670, 000, 000 [

2. IZISHEDORER 9,615, 000 M 18, 705, 000 1
(PSR OIS EFHFEEICRE T 2 35D
7 R R SRR 4 o i R R
H 20194F 1 A 21 H H 20204F 1 A 21 H
20194 7H20H T 20204 7 H 20 H
HMEEIIHY ¥ AL HMEHIIH D FHA,
(GmtpE iz B3 %0
A FAh P b DRI % 12 B9 5 IR
iR 2SR YRR 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) A fHFES

[FlZE

@) T VT ¢ THS

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 R R lSES
2020 4F 1 H 20 ABILE 2020 4F 7 A 20 ABLE
1 1% 7= V) S e 1, 157. 23 FH|1 112472 0 i pE 1,129.09 M
(100 024 7= V) Wi pEFE) (115, 723 F)[(100 [12Y4 7= b & FE4H) (112, 909 1)
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