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Fund Management

1. 2020 4E 8 AHIOEM RN (20194 8 A 11 H~20204 8 A 10 H)

Management Status for Year ended August 2020 (from August 11, 2019 to August 10, 2020)

(1) BPENR (B 7 AR O
Assets (fractions of less than JPY mil. shall be rounded down)
\ e Blé - 18-S - OO EE - .
BT R . £ &5 (HiE
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. %
2020 ££ 8 A #j 0 (0.0) 6,030 (100.0) 6,030 (100.0)
FY ended Aug. 2020
2019 4E 8 A #j 3,580 (67.9) 1,693 (32.1) 5,273 (100.0)
FY ended Aug. 2019
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(2) WE - FER IR (T AR EHEO)
Creation and Redemption (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 Th Th
‘000 units ‘000 units ‘000 units ‘000 units
2020 ££ 8 A #j 35, 790 14, 000 7, 300 42, 490
FY ended Aug. 2020
2019 4£ 8 A #j 36, 900] 1, 000 2, 110 35, 790
FY ended Aug. 2019
(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]
2020 ££ 8 A #j 6, 133 103 6, 030 14, 192
FY ended Aug. 2020
2019 4£ 8 A #j 5, 589 315 5, 273 14, 735
FY ended Aug. 2019
(4) i
Dividend Payment
100 F124 v 5B
Dividend per 100 units
!
JPY]
2020 £ 8 A A 0
FY ended Aug. 2020
2019 4 8 A HA 0
FY ended Aug. 2019
2. BEFHOLE

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)

%10 #]
(2019 4F 8 H 10 HEIAE)
10th Fiscal Year
As of August 10, 2019

(2020 4F 8 H 10 HEIAE)
11th Fiscal Year
As of August 10, 2020

LRV

4%H Amount

4%H Amount

EREDTR

Assets

)& PE

Current assets

THA
Deposits

32

a—)b e m—
Call loans

817, 407, 995

925, 689, 417

[EIfTRES

Government bonds

3, 580, 740, 238

R P i R At D

Derivative evaluation account

51, 526

57,022, 296

BLCHU e

Gensaki transaction account

3, 600, 000, 00

ARIUA A

Accounts receivable — other

733, 065

FEALFERESL S

Customers’ margin

1, 191, 302, 242

1, 550, 416, 912

TRENE PE AR

Total current assets

5, 589, 502, 001

6, 133, 861, 722

prE A E

Total assets

5, 589, 502, 001

6, 133, 861, 722

i=U{OF
Liabilities

ENAE
Current liabilities

R P Al B

Derivative evaluation account

284, 383, 509

74,095, 076

AL FEH R
Trustee fee payable

1,573, 192

1, 345, 409

RANZFEE W

Investment trust management fee payable

28, 317, 582

24, 217, 262

RALFI B,

Accrued interest expenses

1, 694

23,11

Z DAL E

Other accrued expenses

1,408, 423

3,977, 643

mEhAE A
Total current liabilities

315, 684, 400

103, 658, 500

afies

Total liabilities

315, 684, 400

103, 658, 500

LS E DER

Net assets
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TEAGE
Principal and other

JoA

Principal

3,471, 630, 000

4,121, 530, 000

T4
Surplus

HWIRRI AT MR RES (A)
Surplus (deficit) at end of period

1,802, 187, 601

1,908, 673, 222

S i 5, 273, 817, 601 6, 030, 203, 222
Total principal and other ' ' ' , y y
WG TELS
SR 5,215, 817,601 00,205 224
BEME ESRT

Total liabilities and net assets

5, 589, 502, 001

6, 133, 861, 722

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

(BAZ : ) (Unit : JPY)

%510 1 7111
H 20184 8 H 11 H H 20194 8 A 11 H
E 20194 8 A 10H E 20204 8 A 10H
10th Fiscal Year 11th Fiscal Year
From August 11, 2018 From August 11, 2019
to August 10, 2019 to August 10, 2020
£%E Amount £%E Amount
= 1
Operating revenue
= IROH) B,
SR . 28, 982, 144 37,954, 578
Interest income
FAMRES 78 E AT
Profit and loss on buying and selling of 1, 117, 456 6, 366, 419
securities and other
M =] AR
UREE PRI |5 i . o A\436, 434, 938 106, 914, 883
Profit and loss on dealing of derivatives
4 ;
Z%;a%%fﬁiﬁ . A155, 721, 648 24, 440, 703
Foreign exchange gains or losses
T OIS 13, 886, 296 7, 296, 372
Other revenue
s A2
Eg;éqy£§[ju+_ A\b48, 170, 690 182, 972, 955
Total operating revenue
R
Operating expenses
1E
LA 853, 885 328, 729
Interest expenses
=2 .
SRt 3, 124, 028 2,867, 22
Trustee fee
ZeAH 56, 232, 609 51, 609, 797
Investment trust management fee
T O 3, 580, 776 3, 458, 588
Other expenses
ap Az
gg%%%%ﬁﬁ[jp+' 63, 791, 298 58, 264, 334
Total operating expenses
R O
FORRlE LEIRR (A) A611, 961, 988 124, 708, 621
Operating profit (loss)
FRFRIZE ST F L (A) A611, 961, 988 124, 708, 621
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Ordinary profit (loss)

LIRS SO IR (A)

611, 961, 988 124, 708, 621
Profit (loss) A6LL ’ ’ ’

— IR AE O Y MR AR R 0O Sy Bl AR U T — R
FNTHE S MR RSO R (D)
Distribution of profit loss from partial
redemptions

BERRe UL E REE (A)

2,512,472, 789 1, 802, 187, 601
Surplus (deficit) at beginning of period

TR BN ST R AR D4

. . . 49, 630, 000 331, 610, 000
Increase in surplus or decrease in deficit

MHLHBAME FEIT Y © RIS SPEIEE T KRB
DER

Increase in surplus or decrease in deficit
from additional subscriptions for period

49, 630, 00 331, 610, 00

PR IR RS T R AR IR

. . . .. 147, 953, 200 349, 833, 000
Decrease in surplus or increase in deficit

4 —ERAEAIIT P D RIR SR B U RIE IS
pIEE

Decrease in surplus or increase in deficit
from partial redemptions

147, 953, 20 349, 833, 00

Sy
Dividends

IR RS SUTHR KA (D)

1, 802, 187, 601 1, 908, 673, 222
Surplus (deficit) at end of period ’ ’ ’ ’ ’ ’

(3) [#Eizk]
(R R D HEH IR 575D

1. JE AT PE O RTAM A 1E e OVFFAR 778 |EMERESS

JF I & U TRl CRAE L TR D £

AT AT AMT &0 72 > Tid, Ak E R o9 2 iR TR L TR 0 £,
S|

FHEEIZHEY O 2EEO B OFET D BEIFTORR S 2 R SUT R AR S TR
LTEY ET,

R T AL

FHE RIZ R W TTFRIA R OSZIE B OB SRS OMECRME L Tk ) £,

2 SMEREEPE - AROAFEE~OBIE TV EICR T DAMEREPE - AOMIMEIL, JFAIL LT, bAREICET 2515

L IR B O E R TCEHMSOMEIC L > TRHE L TR0 £7,
3. B - AR OFF EEETE A liRESR7C B S5 R AR

FE HRYETE ELTRY £17,

IR PG AL IS | SR AR

O B RHECH EL TRV £,

R A AR

O A RHECH EL TRV £,

4 . AP L O RHMAE 2 BT B I O M@ AL L ORI I, TSI IS EE D ATMEEDIE D, TN 22 WG &I A B
SRR FICEE SN E ENTE Y 9, BHMEOREIZE W TUI—EDRITES

FEEEZBRAL TS, BIRDIAHEFIEIZL TG E . YMMEN R D 2 &

LHoET,

Eo, TIAT 4 THEBINCHET 2 ENEEL, HSETHLT IANAT 4 THENICRIT

54 BN EEIEEE LOBETATH Y . YESHEB RN T VAT 1 THY

BlOTHY A7 ORESERTHOTEH Y FHA,

5.0 Bl |

BUEEGS | ORFHLEIZ ST, TaRlpEmIc BT 2 5t A (ESHERELE

2 % 204E3 A 10 H) OBEICE->TEY £9°,

RERIE]

Y77 FORFEMMIX, BB oOBREIZE Y, 2019 4F 8 H 11 AD 2020 4F

BH 10 HETLZR->TRY ET,

_5_
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(e R B % TERD)

%510 ]
2019 £ 8 J] 10 H BifE

%11
2020 £ 8 J] 10 H EifE

1. FHEHMOEK BT 5% EHEORRER 1. FEMMOEKBIZET 5% EHEORE
35, 790, 000 1 42,490, 000 H
2. FHEHMOKBICBIT D 1 AN 72 0 OHIE REDFE 2. FHEHBOKRAIZBIT S 1 ALY OMEEDOHE
1 B34 720 Wi rERR 147. 35 1 1 B34 720 Wi rERR 141.92 1
(100 ¥4 7= v Wi EAH) (14,735 1) (100 H M7= v #li'& pEAH) (14,192 1)
(2 M ORI @Rt L EFIC B9 2 16D
%510 %11
H 20184 8 H 11 H H 20194 8 H11 H
% 20194 8 A 10 H % 20204 8 A 10 H
1. 3 Ee O IR 1. OB
HA HH
EpIEENE | A 42,014, 555 1 Epi[EE eyl A 44,922,221 [
53 B i F S 4 B N353, 131, 185 1 (53 B HE i P S 4 B A\374, 054, 043 F
EEI e Ea ] C=A+B A311, 116, 630 [ IR e C=A+B N\329,131, 822 [
e D 62, 937, 413 1 ik 2 D 57, 935, 605 H
250 i FTREAR E=C-D 0 N 45 23 B wT REAR E=C-D 0
N 45 53 B 4 F 0 U 22k 0 i 4 F 0
R (4 B AR A N7 4) G=E-F A\374, 054,043 1 U1 4 (5 i M 5T ) G=E-F 387,067, 427 1
% H 35, 790, 000 SE~3 H 42, 490, 000 I
100 112472 0 43 Hd 4 T=F/HX 100 0H 100 112472 D) 434 T=F/Hx 100 0H

(e fh s it (2 B89 5 TERTD)
(1) Bzl p di DIRPLU B3 5 918

10 4
H 20184F 8 H 11 H
% 20194 8 A 10 H

114
H 20194 8 H 11 H
% 20204 8 A 10 H

1. A EhpE S L3 2 Uk T 6

M7 7 R, WERREOEREEANIETIEES 258
4IHIZED DIEFREEETH Y ., BENEICHET 5EH
DEARFFEHZAE, FAMGESRE OSBRI L TRE LS L
THEHTHZEEZENELTEBY 7,

0. SRR DOPNE L N DERRERICARD U R

L7 7 RBMREET DE/MELOFEIX. AR, 7 U
T4 T, 3= a = EOEREER CERIEB TH
nDET,

M7 7 v RPMEET D AEMREROFEMT, (ZofhoEi) o
2 AMMFEARRICTEH L TEY £,

I, HRIMEENY XU SFIEENY R ABEEHY A
I EOTHBI A7 AfFHY A7 FOFEPEY A 71285 &
MTHY £,

M7 7 RiX, FrtMEICRT 2 EEOENIENICE T
22 EHEME LT, BTG 217> T 0 £7,
MET U ART ¢ TWBIE, M5 & T DM AR D Mg
EEY A7 EFLTRBY 7,

M7 7 v N, EREMEICR T 2BEOFENRERICE T
LHZEEAME LT, BEEHEBIZIToTEY £9, %%
T U NT ¢ TEGNE, MR T HMEEIIR DM EE Y =
JEALTEY £,

BT 7o i, BitHEICET 2B EOHET 7 AKR—T ¥
— DO, WIEAMEICBET I EREEOZEEIT O
TEEHMELT, ABETHEGIZFAL T 7,

3. BRPESIZER D U A 7 B HER
HREStRICBW T, ML L72BE Y A7 BHICET 2 EE

L. RS S 2 BT #
Al 2

2. TS ONE K N OLFFENRD ) AL

L7 7 RBMEET DE8mMELOREIX. 7 VN7 0 T

gl a—b - B = EOEBEHROEBETB TH Y 7,
I, HRMEENY R U SFIEENY R AFEEHY A
IR EOREY As  AERY A ROHEMEY 271086 &
MTHY £,

M7 7 v N, EREMEICR T 2 BEOFENRERICE T
22 HEME LT, BTG 217> T Y £7,
MET U RT ¢ TWBIE, M5 E T DM AR D ik
Y A7 EFLTRBY E£7,

M7 7 v N, FREMEICR T 2 BEOFENRERICE T
LZEEAME LT, BEEHEBIZIToTEY £9, %%
T U NT ¢ TEB L, W LT AHWMEEILR DM EE) Y 2
JEALTEY £,

W77 N, BrtMEBEILR T 2EEONET I AR—V %
—DOFEE, WICEAMEICET I EREEOZEEIT O
TEEHMELT, ABETHEGIZFAL T 7.

3. Bk AR D U R 7 B FRRTH

Al /2

_6_
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SERIT, N7~ ADOEBEEROEM Y A7 OFEELT
o TEY ET,
O A7 OE
M5 ) A 7B L CiE, ERERL B DRI Z R, 04T - 40
2L, HEFEHITIR > T D DEOFERETR-o TR £
B
OfFEHY 227 O
(EH U A7 B L Tid, BATHRLIG DM BIRDL S 2B
D HINER - oA 2 e, Mlkie L. A F 0B HEIDG Uk
AR E DE &7/ > THBY £7°,
OWEtE Y 2 7 OB
RENPE Y R 7 1ZBI LTk, SIS U THismahE ok %
ffe L. IS SO AR EDFE AT > T £7,

(2) Az fhps ah ORFLE B9 5 HIH

5510 HA 511 HA
20194 8 H 10 H B 2020 4% 8 H 10 HEBILE
1. SETERFREE B4R, Bl R OVERE 1. SfEcTERFREE B4R, Bl R OVERE

FERIRE Lo R IFRAlE UTE~ TRl TRl L | R
TS, FERIRFE LA L Rl & OEMHITH Y £

Ae
2. Wl OFE Ik 2. Wi OFE 1%

[EfTRE S URZE RS b AT D

(HERRF TR 2 FHIZBI T 5 1ERD) (ZRe L T T UNT 4 THWINZSWTIE, (FofoER) @ 3

BYET, TVNRT 4 ZEGIBRICERL TREY £7,

URAE R i AT B0 =)L s 1= OGRS

TUNT 4 TN SWTIE, (FofoER) @ 3 IS OF BIFEIE TR SN D720, IREAEEIXRE
T UNRT 4 ZTIGIBRICRE L TR Y £7°, fili LITEIL TV D 2 &b, YRAIRFEERE 2 Feffi & LTI
T—)b » v — U EO SR L O AT DES,

IS OF BIFEME TR SN DTz, IREAEEIXRE
fli LT LTS Z &2 D, HiLREMifEZ Ml & LTk

Dijﬁo
(BEhE S5 & OHG1IZBE4 5 7ERD)
%510 %11
H 20184 8 H 11 H M 20194 8 H 11 H
£ 20194 8] 10 A % 2020 4F 8 10 A

TS OGRS AERMits A BRE L T, — ik [FA
DG |5 L 570 2 Bl S L OIS 134T 72 b T
e, HYFHIISVERA,

(Z o oERT)
1 TARDKE)
10 # 11
H 20184 8 H 11 H H 20194 8 H 11 H
= 20194F 8 H 10 H %= 20204 8 H 10 H
M B T AKE 3, 579, 300, 000 I & ST A%KH 3,471, 630, 000 [
HA R IBINER & T AKE 97, 000, 000 F[HH 1B INER E JLAEH 1, 358, 000, 000 [
) o — SRR ST AR 204, 670, 000 M oF — AR ST AER 708, 100, 000 [
2 HAMFEHEITR
5cE HPA MRES:
5510 HA 511 HA
\ H 20184 8 H 11 H H 20194 8 H 11 H
R % 20194 8 H 10 | 2 20204 8 4 10 A
HRICE TN FzEE (M) HRICE TNz (M)
[EERES: 687, 261 0
&t 687, 261 0

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

_7_
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%5 10 $1(2019 4F 8 H 10 AHIFE) %511 #1(2020 4= 8 A 10 A BIfE)
o Bo%ass (1) BokEE (1)
FE
5% 1 4 e (1) FHEHERE (1) 51 1 4 e (F9) FEMERE (1)
i@ @
s s |
BRSO |
g 5,409, 251, 615 - 5, 258, 388, 441 A150,863,174] 5,993, 468, 853 - 6,047, 773, 262 54, 304, 409
WS
B 5, 308, 189, 004 — 5,189, 398,259  A118,790,745 6,004, 171, 350) — 6,001,972, 121 A2, 199, 229
M5 IS O HS |
AR TAIE |
L 776, 438, 064 - 761, 760, 000 A14,678,064] 4,629,801, 960 - 4, 560, 624, 000) /69, 177, 960)
>k Rv 776, 438, 064 - 761, 760, 000 A14,678,064] 4,629,801, 960 - 4, 560, 624, 000 69, 177, 960
At — — — A\284, 331, 983 — — - A17,072, 780
() WO % EFHIE
1 5y |

SMESEEE [>T

S OFIIZIB W TIE, FHRBIZEY 5 2EMTO A OFER HEGI T ORE T D IERAMEE MRS CHI L Tk
D ij‘o

2 BT RIS
D) FHE BIZB W TRIBE S OMEAFER SN TV DM HOW I TO L S ITFHEL Tk Y £7,

QR RIZBWTHBETHIOZER LT NEEE) LWV ET) OXMBELEMISGOMERER SN TV I5EE
F BRSBTS METIME L Tk £,

@FFE BIZBWTYH A OMBE MRS OMENRRER SN TORWEEIE, UTOHEICE>TEY £7,

cFMEBICYEH BB A DB BHER SN TV DEAITIE, Bk BICR bW iR > OXt#EE Y
MG OMEZEZ & LR L — b2 AW TR £77,

cFRBICYEH B D MBR PGP ER SN TORWEAIZE, Y%A IR BIEWFER STV 5 X1#
FRYHGOMEZHWTE Y £7,

2) L R I XTRIA MRS O I R R STV RVSMEC SV, 7T B ORBESOMECRET L T Y %
1;_‘0

KRBT~y VRFHPER SN TWE LOIX TS NERA,

(4) [F)mBIAnER]

W1 AMEESRIM R
(1) B (2020 45 8 A 10 HHI(E)
HUHEHITIH Y FHA,

(2) R LIS O FMRES: (2020 45 8 A 10 HBILE)
FOUHIE LD A,

B2 T VAT 4 TG R OBE TR | OFGR R K O DR DL
MEBRHERICBIT DERFHE L TR L TWDHIEDEIL TR 9.
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