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1571

Nikkei 225 Inverse Index

Corporate bonds

1 unit

Nomura Asset Management Co., Ltd.
Hiroyasu Koike, President & CEO

Jun Yamanaka, Head of Support Dial Team, Investment Trust Marketing Dept.

URL http://www.nomura—am.co.]p

20214 8 H 17T H

Scheduled date of submission of securities report: August 17, 2021
Date of commencing dividend payment: —
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Fund Management

1. 2021 4E 5 A #ADEMRI (2020 4= 5 H 21 H~2021 4 5 H 20 H)
Management Status for Year ended May 2021 (from May 21, 2020 to May 20, 2021)

(1) BPENR (B 7 AR O
Assets (fractions of less than JPY mil. shall be rounded down)
\ e Blé - 18-S - OO EE - .
/é{ ; i Py - aF ;,‘ ﬁé\
FERGEE R ) BFF (Mg )
Primary Invested Assets Cash/Depo.slts/.Oth.er. A.ssets Total (Net Assets)
(excluding liabilities)
BHE TR L &HA AL KA AL
Amount ratio Amount ratio Amount ratio
"M % BAH % BAaH %
JPY mil. % JPY mil. % JPY mil. %
2021 £ 5 A #j 0 (0.0) 29,301 (100.0) 29,301 (100.0)
FY ended May. 2021
2020 4E 5 A #j 0 (0.0) 78,014 (100.0) 78,014 (100.0)
FY ended May. 2020
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Creation and Redemption

(F PR EE )

(fractions of less than one thousand units shall be rounded down)
AFH R IR EREUlILER
FATH N s A %R FATH N4
No. of Issued Units N fnz its Created No. of Units No. of Issued Units
at End of Previous o0 ?é)f cate Redeemed at End of Fiscal
Fiscal Period (®) Period
@ (OREOR®)
T T T T
‘000 units ‘000 units ‘000 units ‘000 units
2021 £ 5 A #j 51, 310 125, 560 148, 760, 28,110
FY ended May. 2021
2020 £ 5 A #j 41,010 114, 960 104, 660, 51, 310
FY ended May. 2020
(3) FE¥EqAE
Net Asset Value
100 1134 V) HEHAEfIAR
Mg e Alk AL (/S FHEMIRMARFATHE 0 E0 X 100)
Total Assets| Liabilities | Net Assets Net Asset Value per 100 units
(@) (@) (OIORO))) ((®/No. of Issued Units at End of Fiscal
Period) X 100)
Epals Epals Epals !
JPY mil. JPY mil. JPY mil. JPY|
2021 £ 5 A #j 30, 500 1, 198 29, 301 104, 240
FY ended May. 2021
2020 £ 5 A #j 84, 239 6, 225 78,014 152, 045
FY ended May. 2020
(4) i
Dividend Payment
100 F124 v 5B
Dividend per 100 units
!
JPY|
2021 4£ 5 A HA 0
FY ended May. 2021
2020 € 5 A 0
FY ended May. 2020
2. KEFHOER

Change in Accounting Policies

O KFHEEFEOBEIC E I AR

PN

Changes accompanying revision to accounting standards, etc

@ QLS OEE

Changes other than those in D

Fii 3

PN

No

No
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I M%sE3% Financial Statements

(1) [=fExtFEE] Balance Sheet

(HAL : M) (Unit : JPY)

% 8
(2020 4F 5 H 20 HEIME)
8th Fiscal Year
As of May 20, 2020

%9
(2021 4F 5 H 20 HEIfE)
9th Fiscal Year
As of May 20, 2021

4%H Amount

4%H Amount

EREDTR

Assets

)& PE

Current assets

a—)b e =
Call loans

69, 854, 910, 617]

27,631, 929, 618

JRZAE P A B

Revaluation of derivatives

7,575

904, 949, 090

ERION

Accounts receivable — other

8, 116, 545

FEALRFEREAL S

Margin deposits

14, 384, 955, 995

1, 955, 874, 00

RENE PE AR

Total current assets

84, 239, 874, 187]

30, 500, 869, 253

i it

Total assets

84, 239, 874, 187]

30, 500, 869, 253

AIEDHS
Liabilities

VB A
Current liabilities

R P i A B

Revaluation of derivatives

5, 936, 829, 185

12, 265, 235

ER

Accounts payable — other

46, 010, 790

AEDFRA 4
Redemption payable

858, 310, 400

ARALSZREAE

Trustee fees payable

14, 304, 304

19, 445, 094

AALZEREAE B

Investment trust management fees payable

214, 564, 637

291, 676, 324

RALFI B,

Accrued interest expenses

108, 954

21, 984

Z DAL E

Other accrued expenses

14, 006, 792

17,241, 709

mEhAE A
Total current liabilities

6, 225, 824, 664

1, 198, 960, 746

AfEAFE
Total liabilities

6, 225, 824, 664

1, 198, 960, 746

LS E DER

Net assets

TEAGE
Principal and other
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JoA

. 303, 652, 580, 000 166, 354, 980, 000
Principal

T4
Surplus

HIRFI R SUTIR K EE (D)

Surplus (deficit) at end of period A\225, 638, 530, 477 A137, 053,071, 493

AT

Total principal and other 78, 014, 049, 523 29, 301, 908, 507

M PEA R

78,014, 049, 523 29, 301, 908, 507
Total net assets

AEME PERFT

Total liabilities and net assets 84,239, 874, 181 30, 500, 869, 253

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

(B47 0 ) (Unit : JPY)

% 8 Hi %9 i
H 20194 5 H 21 H H 20204 5H 21 H
£ 20204 5 H 20 H £ 20214 5 H 20 H
8th Fiscal Year 9th Fiscal Year
From May 21, 2019 From May 21, 2020
to May 20, 2020 to May 20, 2021
£%E Amount £%E Amount
=E JIE
Operating revenue
; =] EE
UREE ARG | 2 s _ o A4, 783, 715, 059 A31, 905, 720, 004
Profit and loss on dealing of derivatives
P o A2
Eg;éqyﬁé[jn+, A4, 783, 715, 059 31,905, 720, 004
Total operating revenue
R
Operating expenses
1E
LA 22,070, 68 19, 999, 986
Interest expenses
=2
AL 28, 892, 923 38, 452, 801
Trustee fees
ZeAH 433, 393, 803 576, 791, 833
Investment trust management fees
T O 27, 143, 909 42,725, 192
Other expenses
23 Az
Eé;é%iﬁﬁ[jp+_ 511, 501, 315 677, 969, 812
Total operating expenses
e S
R X IIEIER (L) A5, 295, 216, 374 32,583, 689, 816
Operating profit (loss)
(\ A, | 5 (\ Al LEn
ﬁ%*JﬁX&iﬁ:%?ﬁﬁ% (&) A\Db, 295, 216, 374 32,583,689, 816
Ordinary profit (loss)
A7z l/\ I > \// ;’\ =
éaﬁ@f@%]ﬁ&)llizéﬂﬁf@haﬁ% (&) Ab, 295, 216, 374 32,583,689, 816
Profit (loss)
—ERARANTAL D 24 BRI 28 KA 0 43 Bl AR XS — 517
KITHE > SR GO B (M) | |
Distribution of profit loss from partial
redemptions
B4 [ B4
MERREXIAERAE (D) . A176, 707, 464, 903 A225, 638, 530, 477
Surplus (deficit) at beginning of period
1454 hn%a =Rl A |
FIRGMMELIRBERIE . 455, 114, 078, 800 710, 856, 907, 000}
Increase in surplus or decrease in deficit
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M — AR O RIS SIEINEE ST R BB
D

Increase in surplus or decrease in deficit
from partial redemptions

455, 114, 078, 80

710, 856, 907, 00

Rl BT R B INER
Decrease in surplus or increase in deficit

498, 749, 928, 000

589, 687, 758, 200

MHLBAMEFEIT R © RIS ST RIB e
pIEE

Decrease in surplus or increase in deficit
from additional subscriptions for period

498, 749, 928, 00

589, 687, 758, 20

Sy
Dividends

HIRFISRA ST R KREE (A)
Surplus (deficit) at end of period

A\225, 638, 530, 477

A137, 053,071, 493

(3) [HEa#]
(R R ITTENIAR D FHIZEE D 1ERL)

1. JE A PE O RFAM A E Je ORI T 15 [PE IS |

B AR O R EUE

. AT pE S ORI A (2 BE 9 2 IO
JERREA

4. Z O

5 FTDFERT DEE B OBEREEZ AN TR Y £,
VRESERTY G 5tk
FOE HIEAE TR L L TR Y £

MFEZ R L TWD72), RARDHHERMFIC L > 7256,
bHYET,

BIOWBI A7 OREZEZRTHLOTIIHY /A,
W77 FOFEYRIZ, FEOKROBEICL Y, 2020 4 5

5 H20 HETERoTEY £,

LR S ORI 1, TSI ZE D AREEDIE D, TN 23 22 WA T34 2
MICHRE SNTMENEEN TR 9, YEMEOH EIZB W TIX—EDRIES
UHMMAEN R D Z &

£ TIAT 4 TRENCET 2RO EIL, HSETHLT UAT 0 THGICHT
4 BB ELITHE LOMETLATH Y | YESHAKLT VAT 1 7T

H 21 HrH 2021 4

(HERF EORAY (BT 5 ER)
FHFHIIDH Y FEA,

(e R B9 5 TERD)

%5 8 %59 4
2020 4£ 5 H 20 HELE 2021 4 5 H 20 HELE
1. FAEHMOKRBIZET 22 8HOREK 1. FHHEHMOERBIZET 22 EHEOREL
51,310,000 1 28,110,000 1
2. HEEFEMPEGEBNEE 55 50 6 %5 1 THEE 10 5128 (2. HKEEFEMPEGFEHIIES 55 5 6 &5 1 JHE 10 28
ETDHR ET D4
TEARD KR 225, 638, 530, 477 [ TEARD K 137, 053, 071, 493
3. FRHIMOKBICBIT D 1 BN 72 0 OHE REDFE 3. FEHMOKRAIZKIT S 1 ALY OMEEDOHE
1 A4 72 i pERR 1,520. 45 14 1 A4 72 i pERR 1, 042. 40 14
(100 112472 v i FEAR) (152, 045 M) (100 1124 7= v i PEAH) (104, 240 1)
(R R ORIA St IS B 5 )
% 8 H %59
B 20194F 5 H 21 H B 2020 4F 5 H 21 H
% 2020 4F 5 A 20 H % 2021 4 5 A 20 H
1. 3 Ee O IR 1. OB
HH HH
EpEENE ] A A\22, 070, 680 7 Epi[EEIEaY il A 19,999, 986 [
53 B i F Sz 4 B A1, 922,057, 866 1 (53 B T P S 4 B N2, 433,559, 181 1
i 24 25511y 2 2 21 C=A+B A1, 944, 128,546 [ i 24 S0 25 5 AR C=A+B A2, 453, 559, 167 [
2 D 489, 430, 635 14 % 2 D 657, 969, 826 1
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15 %5 53 mT REAE E=C-D 0/ IS 225 53 i vl REAE F=C-D 0
IS 2 53 i 4 F 0/ IS 21 53 i 4 F 0
IR (53 Bl ME(R B ST 4) G=E-F A2, 433,559, 181 [ R 4 (53 Bl MG R ST 4) G=E-F A3, 111, 528,993 M
mE~4 H 51, 310, 000 [ %% H 28,110, 000 [
100 1247 0 4y 4 1=F/Hx 100 0 [ 100 272 V) 4yEd 4 I=F/HX 100 0M

(GmRhpE S B3 2 1EED)
(1) 4P o OARIZ B3 5 S5

7% 8 5% 9 #
H 20194 5 H 21 H H 20204E 5 H 21 H
% 20204E 5 H 20 H % 2021 4E 5 H 20 H
1. A FhpE L e 2 B & 1. AFhpE L e 2 B &1

L7 7 Rt BEEIEEOEEEANCET A IEEE 2 558 A
ATHIZED HAERBEEFEFETH Y | (Rt ET 2 EH
DOIARTFEHPE N, B IFESS O AEFE M3 L THE & L
CTEMATHZLEHMELTEBY £1,

0. BRPE S DONE R NE DLFRE IR Y 2 0. PGS DONE R NE DLFRE IR Y R
W7 r v RPMEETH2EEEHORBE L. TU 74 7l |FAE

Bl a— b - o=V EOSBEHEL GEREE THY 7,
IHIE, BRMEBNY R SFIEENY XY e O Y R
7 ERY A7 ROFEMEY 27 1IC& 58N TEBY £,
M7y Rk, BrEMEICE T 2 BEONEMN/EHICE T
HZEHEAME LT, HMHEEEWEG| 217> TR £,
MET U ART ¢ TWBIE, MEE T DM AR D Mk
EENY A7 #HLTEY 7,

3. ARG T ICER D U R 7 BRI 3. PG THICER D U R 7 BRI
HRtSticBW T, M L7 BRE U A7 EHICBT 2 EE [FE

DERT, NT = AOEELOER Y A7 OFHELT
o TEY ET,

Ofith U A7 OEB

Hith U A7 I L Cid, BERSSEORILE W, o8-t
2 L, EFHHIZIH > TV ENEOEHEZT/2>TEY E
ED
O Y A7 OEH

EHY A 7B LT, BITIRCBE e Mgk & B4
BIEHIE - 30T 2 HWRE, ke L, A EOFE RIS U
IR E DB B AT > THB Y £9,
OFEIE Y 2 7 DFHR

GRENE U 2 7 1B LTI, MBS U T E ORI &
e L, B | stk A LR EDOEBR AT/ > T 7,

(2) Axfhps i ORFLSE B9 5 HIH

o 8 14 9 1
2020 4F 5 H 20 ABIE 2021 4F 5 H 20 ABUE
1. BRI IREREE A, R B OE% 1. BRI IREREE A, e B OE%

B R EOS@pE MR & U TT TR TR L | F&
TWAT, BERIIRER FREE M E OEFITH £
oo
2. WRHlOREHE 2. WHlORE N IE
TR A= P S A A=

FUNRT 4 TWEBNZHOWTIE, (FofoiEid) o 3
FUNRT ¢ THEIBERICERH L TR £,

)b - b= RO SR R AR

IS OR BIZEHFTIRE SN D T8, IREMAEILR
fli LEELLTWD Z b, BHIEBMMEELZ RIS L TP

DET,
(BhE Y HE L oW 2R3 5 ERD)
8 %9 4
H 20194 5 H 21 H H 20204E 5 H 21 H
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%= 20204 5 H 20 H %= 20214 5 H 20 H
TS AliA% = DMLY FEERS NTAR DA ERMER AR L <, —# [FL
OB GfE & B D BENEE L ORGIITRbI TV RN
7280, MFIHIIISWERE AL
(Z D DER)
1 TAROKE)

% 8 %9 4

H 20194 5 H 21 H H 20204E 5 H 21 H

I 20204 5 H 20 H I 2021 4F 5 H 20 H
LUNE TN 242,697, 180, 000 M & eA%H 303, 652, 580, 000 [
1] Hh B INER E e ANKE 680, 333, 280, 000 [ HH B INER E TEAER 743, 064, 080, 000 M
1) o — S AR ST AR 619, 377, 880, 000 | HF — R ARK) ST AKA 880, 361, 680, 000 H

2 AflFEZBE LR
LI LD Y E A,

3 T UNT ¢ 7 H | BR
T UNRT ¢ TG ORKIFRE, Wil X ORI HE 4R

55 8 11(2020 4F 5 J 20 HBAE) 59 91(2021 4 5 1 20 ABIAE)
i LS (1) LRy (1)
e
54| (D) AP s () 5 1 4 i (F) AR (F)
i it
REEZEE]
PRAM R E S 3|

gz 72, 668, 798, 995 - 78,603, 750, 000] A5, 936, 821, 610 30, 190, 886, 000] — 29, 297, 870, 000| 892, 683, 855

et 72, 668, 798, 995 - 78,603, 750, 000| A5, 936, 821, 610 30, 190, 886, 000] — 29, 297, 870, 000| 892, 683, 855

() Wl 0 BE 515
1 S|
EREHEG oW T
FM DTN T, WEIFTORET 2 5H5H B OIFFEMEEZ VTR Y £7,
¥ EFESCAy VEEIRHEA SN TN b DL IS WER A,

(4) [F)mBIAnER]

%1 AGREAAME
(1) #E= (2021 45 5 A 20 HEAE)
HOMFIEIIH D FH A,

(2) BRALIS DA AMiFE S (2021 4 5 7 20 F BLE)
HLHETH Y A,

2 TUNT 4 TEEI R OERET RIS DS EALE K O ORI &
MBEHRICBITAERFEE LTEHELTWAZ0EKELTEY £9,
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