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I T72FOERRKR
I Fund Management

1. 202047 AMioERRI (2019457 A 11 H~202047 A 10 H)
1. Management Status for Year ended July 2020 (July 11, 2019 — July 10, 2020)

(1) BEEENRR (75 ARG

(1) Assets (fractions of less than JPY mil. shall be rounded down)
TG G i - 1A - T OMOERE (AEPSRIZ) | ARt (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 1, 648 (65.0) 888 (35.0) 2,537 (100. 0)
FY ended Jul. 2020
201947 HHA 1, 982 (65.8) 1, 031 (34.2) 3,013 (100. 0)
FY ended Jul. 2019




(2) RRIE - fRRIFE
(2) Creation and Redemption
AR IRIATR TH 14K RE 3K FRAD A3 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 Redeemed Fiscal Period
©) ©) (@) (OLB26)
Fh Fh Fh Fh
‘000 units ‘000 units ‘000 units ‘000 units
2020 47 A 173 589 620 142
FY ended Jul. 2020
2019 5= 7 14 170 592 589 173
FY ended Jul. 2019
(3) JhHEfHizA
(3) Net Asset Value
HE PE Uy HUEPE 1 124 7= 0 FEYEqTE
T YT | @@ss) | (@reEsRETEn ) X))
Net Asset Value per 1 unit
((®/No. of Issued Units at End of Fiscal Period)x1)
EpE EpE EpE! M
JPY mil, JPY mil, JPY mil, JPY
2020 %7 A 2, 665 127 2,537 17, 799
FY ended Jul. 2020
2019 %7 A 3, 129 116 3,013 17, 362
FY ended Jul. 2019
(4) Jbis
(4) Dividend Payment
1 134720 ol 4
Dividend per 1 unit
M
JPY
2020 %7 A 58
FY ended Jul. 2020
2019 %7 A 85
FY ended Jul. 2019
() il &3 7e H AL 72 D D%
* Dividend per Trading Unit
2. SFHEOLE
2. Change in Accounting Policies
O SFHAEFEOUIEI O AR
(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

(BAZ: ) (Unit: JPY)

%5 5
2019 4 7 H 10 HERE
5% Fiscal Year
As of Jul. 10,2019

5 6 1
2020 4 7 H 10 HERE
6" Fiscal Year
As of Jul. 10, 2020

BEREEDHEL Assets
TREVEPE Current assets
&EE(5FE Money held in trust
o—)b « 11— Call loans

BEIEFEZA83E% Security investment
trust beneficiary securities

IRAERE SR E Derivative evaluation
account

R A4 Accounts receivable
RUNEL 2 4> Accrued dividend receivable
HiifA4 Advance payments
FANEFEFEHLA: Customers’ margin
TMENE PES#T Total current assets

EREAFE Total assets

AfEDEL Liabilities
BV EE Current liabilities

YRAE P S I € Derivative evaluation
account

Hii52 4 Advances received

K#h4 Accounts payable—other
RALLLE 534> Unpaid dividends
RILZFEE AN Trustee fee payable
RILEFEE W Investment trust

management fee payable
RELFIE. Accrued interest expenses
F DOt ARFE A Other accrued expenses
BN EESF Total current liabilities
AfEAFE Total liabilities
HWUEFEDED Net assets
JEAEE Principal and other
JEA Principal
Fl4x4: Surplus

IR A4 SUI IR R4 (A)
Surplus (deficit) at end of period

(ECUE(HFENL4:) Reserve for

distribution
ARG S ET Total principal and other
MUEPESFF Total net assets

FAEMEFEAZT Total liabilities and net
assets

297, 020, 614
604, 751, 668

1,982, 784, 000

76, 150, 100

438, 920
38, 005, 200

130, 755, 000

781, 636, 609

1, 648, 800, 000

963, 200

28, 360, 800
69, 342, 900
136, 590, 000

3, 129, 905, 502

2,665, 693, 509

3,129, 905, 502

2,665, 693, 509

1,421, 820 96, 640, 350
77,157, 500 -
- 3, 462, 000

14, 754, 470 8, 269, 756
1, 846, 944 1, 526, 231
18, 470, 684 15, 263, 503
1,023 349
2,448, 384 2,735, 889
116, 100, 825 127, 898, 078
116, 100, 825 127, 898, 078

1, 735, 820, 000

1,277,984, 677

146, 251

1, 425, 820, 000

1,111, 975, 431

391, 413

3,013, 804, 677

2,537,795, 431

3,013, 804, 677

2,537,795, 431

3, 129, 905, 502

2,665, 693, 509




(2) HEROFEIS4LFEZE  Statement of Income and Retained Earnings

(HEAZ:H) (Unit: JPY)

£ 5 1]

5 Fiscal Year

From Jul. 11, 2018

to Jul. 10, 2019

H 20184 7 H 11 H
E 20194 7 H 10 A

£ 6 1]

6" Fiscal Year

From Jul. 11,2019

to Jul. 10, 2020

H 20194 7 H 11 H
E 20204 7 A 10 H

HHIVES Operating revenue
Z Y 4 Dividends income
ZHUFIE. Interest income

HAMAES7E B 4H4E Profit and loss on
buying and selling of securities and other

IRAERE S ELE 254848 Profit and loss on
dealing of derivatives

NS A FE Total operating revenue
H¥EE ] Operating expenses

FHAF]E Interest expenses

ZREE W Trustee fee

ZFEE M Investment trust management fee

Z DO Other expenses

I A EF Total operating expenses
RIS T EZEBEL (A) Operating income
(loss)
PERZE TR E L (A) Ordinary income
(loss)

W HHIR 2 ST Y HMIEE S (A)  Net income
(loss)

—EBARRICAE O 4 MR G AR D Sy B AR ST —FB AR

UL S BRSO S B (A)
Distribution of net income (loss) from partial
redemptions

HE RIS T E K#EE (A)  Surplus
(deficit) at beginning of period

FIRSIENE T RBEHAEH Increase in

surplus or decrease in deficit
W — AR D RIS INEE ST R 8 208
/D#A Increase in surplus or decrease in
deficit from partial redemptions
VHLEMEFEITAE 5 RIS AR ST K 8 408
/V#A Increase in surplus or decrease in
deficit from additional subscriptions for
the period

T AR AP BE T R AE 4 INKE Decrease in

surplus or increase in deficit
W —EFEAII AL D RIS FE TR B
JN%E Decrease in surplus or increase in
deficit from partial redemptions
LB NG FEITfE O RIS FE ST KRB
JN%E Decrease in surplus or increase in
deficit from additional subscriptions for
the period

434 Dividends

RIS UIWIR R4 (A)  Surplus
(deficit) at end of period

38, 005, 200 28, 360, 800
3, 069 964

18, 442, 748 170, 708, 022
108, 188, 980 450, 580, 570
164, 639, 997 649, 650, 356
522, 541 298, 465

1, 846, 944 1, 526, 231
18, 470, 684 15, 263, 503
2,526, 232 2,758, 647
23, 366, 401 19, 846, 846
141, 273, 596 629, 803, 510
141, 273, 596 629, 803, 510
141, 273, 596 629, 803, 510

1,470, 941, 686

4, 468, 990, 000

4, 468, 990, 000

4, 788, 466, 135

4, 788, 466, 135

14, 754, 470

1,277,984, 677

3,391, 978, 000

3,391, 978, 000

4,179, 521, 000

4,179, 521, 000

8, 269, 756

1,277,984, 677

1,111, 975, 431




FRALCTF v A7 7 RAKRL AL » D (1358) 2020 4F 7 A Wik E4E(E
(3) HEie&
(EELSFH TR D FEHICEET 55D

1. A EES: O SR e ] O 7 (BB RS iER BB EIEIC S % . DITF o &350 BRI E U TR Ca-E L T
EUES

(1) AEREm e P B8 S o B (i
e S IR AT B3 STV A ARSI, TR E L C ARG M IRe | AT
I B EHE IR A O RAHS OMERALA OB AT F BB B IR\ T Y 9 5
[T H ORFEFEYE) TRMEL TR £97,

(2) ARG FTEEC L5 S TRV IRE

L AMEERC OV T, BUIIE LT, AATER S A% R 2 OIEHEEE B &1
i CE#E) 4. SRERIREIEY . SUTSORT A (277 L, SRS
LAV UM IR A AL DR B D W T b AT L7 4T aF
AEUES

(3) WA ATT & 2o T A fliEES:
b I 72 SR 2 AT T & 727000 T 30 UL AT U 7= MRS B & 3878 % 72\ o)
TR DN AT, BEEEEEAENEERBICE SV TAENAERE b
> T & 3D T8 b U < 1TZF6H L a0 5 2 liE WA HH % b - T
LR AR TIE L TH 0 £,
0. U NT g DA A O U 8T ¢ 7 ELB

J7ih MERIE I IS X JFHI & L CRE TR LT3 0 £,

(xRS EE ¥ 2 1eD)

% 5 1 %5 6
2019 4F 7 A 10 HEE 2020 4 7 A 10 HHE
1. Wi A% 1, 706, 470, 000 M 1, 735, 820, 000
] BN ER & JTANER 5, 920, 000, 000 5, 890, 000, 000
BRI AR 5, 890, 650, 000 [1] 6, 200, 000, 000 [}
2. [ZIMHEORE 173,582 [ 142,582 M
(L OFIREGFHEEICET 235
%5 5 H % 6
H 20184E 7 A 11 H H 20194F 7 A 11 H
% 20194 7 A 10H T 20204 7 A10H
Bl A OFH R oy B4 D RHRIR R
A YL Y SN AR AR 37,485,728 M| A YKL Y LU AEAHE 28, 063, 299 [
B yBCHE(RFE N4 258,853 M| B /Ed¥EfwAE & 146, 251 [
C BLYESENRSHEET (A+B) 37,744,581 M| € FEHHENLEEAAEF (A+B) 28, 209, 550 [
D 22,843,860 4| D 19, 548, 381 [
E 3B FIBERE (C-D) 14,900, 721 [| E W& 5ECFIRESE (C-D) 8,661, 169 [
FoUAE Sy Bl 4% 14,754,470 M| F UNZS5EC4%E 8,269, 756 1
G ARG (R UEfRRE 6 146,251 M| G RS (OBl YEIENL4) 391, 413 [
(E-F) (E-F)
mEq 173,582 A H Bk 142, 582 A
I s (1a%7e0) 85 M| T ZE&s (1 10%7=0) 58 M




EHA Ty 2T 7 FRERLNL » VRS (1358) 2020 4F 7 A Ik S4E 5

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

%5 5 H 5 6 1
H 20184 7 H 11 H H 20194 7 H 11 H
E 20194 7TH10H % 20204F 7 H 10 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
R O THAMRES: O AL R AE N ORI 7
) CFEE OB MRERETH Y, £2TE
BHHTHRAEL TR ET, /o, 2
7V T ¢ TEBNTIE, el 47
va s, AU TEBIERHY, 17
LM PEIC BT D B DRI EH I
57 DIATO 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
A7 EREBOT=2Y) 7 fRED—
ek E X > TRY £,

A

[FlZE

Rl 2

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

o 5 1 £ 6 141
2019 45 7 A 10 B BUE 2020 45 7 A 10 B BIUE

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
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CHfhEEA B+ 51D
%51 (20194 7 H 10 HELE)

se B H AA RES

(BAL : 1)
e YR ORIEICE N MR
G AR REZ AL SR N234, 378
Gl 234,378
556 1 (2020 4 7 H 10 HEBLE)
725 B A A lRES
(EAL 2 )
e YR ORIEICE MR
PG R REZ AL AR 127, 655, 280
Gl 127, 655, 280
(FUNT ¢ ZTEGIFICET 2R
5| ORI IZ B4 % FIH
(BR=CBEE)
%5 (20194 7 A 10 HEE)
(HAL : 1)
X5y A RS I il AP 4
25 14
45005 ] BRAGFE B e 5 |
B 3,977,917, 500, - 4, 052, 750, 000 74, 832, 500
&t 3,977, 917, 500 - 4, 052, 750, 000 74, 832, 500
%5631 (2020 4= 7 A 10 HEE)
(HAL : 1)
X5y A RS I il AP A
25 4R
45005 ] BRAGFE B e S |
B 3, 494, 812, 500, - 3, 399, 225, 000, A\95, 587, 500
&t 3, 494, 812, 500 - 3, 399, 225, 000, A\95, 587, 500

() 1. RO E 5k

BRAGFEES IS | ORI OV TR, BUFO X S ICRHEIL TR v £,

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
JFETHEL TR £,

2. BREBFERCEM G | DS 1L, AN — A TRRL TR £,
TRV I TR E T A TE D 8 A,
4. VS R Ol O G FHR O &RIT, 54 OBFHEETH Y £,

(BEhE S & OHG B4 % 1ERD)
FUFHITH Y EH A,



FRA Ty s 277 FARL ALy DR (1358) 2020 4F 7 A WIkE4E(E

(1 54729 HH)

% 5 ) % 6 4
20194 7 H 10 A B 2020 4E 7 A 10 HEE

1 0% 7= V) S PERR 17, 362 F|1 113472 V) i 8 pERE 17,799 M
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