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I 77> ROEMRM
Fund Management

1. 2020 4F 10 A FEMIOERRI (2020 4 4 A 8 H~2020410 H 7 H)
Management Status for Half-Year ended October 2020 (April 8, 2020 — October 7, 2020)

(1) EPENR

(& 77 A G145 C)

Assets (fractions of less than JPY mil. shall be rounded down)
N ey B4 - WA - TOMOERE .
=+ g{\f_z P = Y - a8 fﬁﬁ%
B G ) &8 (Mg rE)
Cash/D its/Other A t
Primary Invested Assets ash/ epo§1 S/, ?r, ése S Total (Net Assets)
(excluding liabilities)
&HA i dza A RE i3 Aaa il i3 Aaa
Amount ratio Amount ratio Amount ratio
"M % BAH % BAaH %
JPY mil. % JPY mil. % JPY mil. %
2020 & 10 A R 0 (0.0) 5,096 (100.0) 5,096 (100.0)
HY ended Oct. 2020
2020 4F 4 A Hj 0 (0.0) 5,444 (100.0) 5,444 (100.0)
FY ended Apr. 2020
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(2) R - WIS (TR IHO)
Creation and Redemption (fractions of less than one thousand units shall be rounded down)
AFH R IR Y EEH R IR
FATH N s A %R FATH N4
No. of Issued Units R A No. of Units No. of Issued Units
. No. of Units Created .
at End of Previous (@) Redeemed at End of Semi-annual
Fiscal Period (®) Period
@ O+@-©)
Tn Tn T T
‘000 units ‘000 units ‘000 units ‘000 units
2020 & 10 A A 1, 100 160 20 1, 240
HY ended Oct. 2020
(3) FE¥EqAE
Net Asset Value
100 1124 V) HEAEATZE
e i ST 3/ qjiaﬁffﬁ-ﬁ;ﬁﬁa‘ﬂf (RTFHEHIAR)
A FEATHE B 450 X 100)
Total Assets| Liabilities | Net Assets .
(@) (@) @ (@D-0)) Net Asset Value per 100 units
((®/No. of Issued Units at End of Semi-annual
Period (Previous Fiscal Period)) X 100)
BAoH BHAH BHAH =
JPY mil. JPY mil. JPY mil. JPY|
2020 & 10 A A 5, 295 199 5, 096 411, 001
HY ended Oct. 2020
2020 4E 4 A #j 5, 829 385 5, 444 494, 910
FY ended Apr. 2020
2. KEFHOER

Change in Accounting Policies

O KFHEEFEOSIEICE ) EE

Fii 3

PN

Changes accompanying revision to accounting standards, etc

@ QLS OEH

Changes other than those in @

Fii 3

PN

No

No
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I TR EEEY% Semi—annual Financial Statements

(1) [PRIEE 3] Semi—annual Balance Sheet

(HAL : M) (Unit : JPY)

%5 5
(2020 4¢ 4 H 7 BEIAE)
5th Fiscal Year
As of April 7, 2020

%5 6 W h R FH R AR R
(2020 4£ 10 H 7 ABILE)
6th Semi—annual Period
As of October 7, 2020

4%H Amount

4%H Amount

EREDTR

Assets

)& PE

Current assets

a—)b e =
Call loans

5, 295, 790, 886

4,902, 049, 655

AT REREML

Customers’ margin

533, 637, 205

393, 552, 721

B PE A EE

Total current assets

5, 829, 428, 091

5,295, 602, 376

EE ol

Total assets

5, 829, 428, 091

5,295, 602, 376

AIEDHS
Liabilities

VB A
Current liabilities

R P i At D

Derivative evaluation account

354, 639, 832

174, 423, 680

KA

Accounts payable — other

4, 481, 950

375, 655

FRINZFEE N
Trustee fee payable

1,491, 605

1, 486, 510

AALZEREAE B

Investment trust management fee payable

22,373,970

22,297, 562

ARALFILE

Accrued interest expenses

4,773

2, 042

Z DAL

Other accrued expenses

2,425, 819

602, 118

mEAE AT
Total current liabilities

385, 417, 949

199, 187, 567

AfEAFE
Total liabilities

385, 417, 949

199, 187, 567

L PE D

Net assets

TEALE

Principal and other

JoA

Principal

7,129, 100, 000

8, 036, 440, 000

Tl 4
Surplus

PR ARSI PRI EE (A)

Balance at end of period

A1, 685,089, 858

A2, 940, 025, 191

(1471) 2021 4E 4 A FREHREEE
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TEAL AR 5, 444, 010, 142 5, 096, 414, 809
Total principal and other ’ ’ ’ ’ ’ ’
Yt V. A=
?Efif§;1:+assets DO i
AIEME PES T

Total liabilities and net assets

5, 829, 428, 091

5,295, 602, 376

(2) [RHERSE ORISR EEF5HE]  Semi—annual Statement of Income and Retained Earnings

(HAL : M) (Unit : JPY)

55 5 WP F 1R )
H 20194 4 8 8 H
£ 20194 10H 7H
5th Semi—-annual Period
From April 8, 2019
to October 7, 2019

55 6 M P AR )
H 20204 4 8 8 H
£ 20204 10H 7H
6th Semi—annual Period
From April 8, 2020
to October 7, 2020

&%H Amount

&%H Amount

(ZE L&

Operating revenue

URAERS dh G | S R A

Profit and loss on dealing of derivatives 30,531, 189 £1965, 382, 039
23 o ANZ
HRI D+_ 30, 531, 185 /965, 382, 035
Total operating revenue
HEEH
Operating expenses
1E
LA 1, 775, 225 1, 032, 617
Interest expenses
[
SR A 1,621, 627 1,486, 510
Trustee fee
Zeat i 24, 324, 324 22,297, 562
Investment trust management fee
T oML 2, 253, 61 2, 043, 209
Other expenses
23 Az
ES%Q%gFﬁ[jD+, 29, 974, 786 26, 859, 898
Total operating expenses
e S
FRRIEE TESAR (L) 556, 399 992, 241, 933
Operating profit (loss)
RIS S 4
EHASXTERERR (A) 556, 399 A992, 241, 933
Ordinary profit (loss)
2 i
R RIAIRIZE ST RRIE R (A) 556, 399 992, 241, 933

Profit (loss)

— BRI S R RS AR O 4y Bl BH S — R
FNTHE S PR RSO SRE (D)
Distribution of profit loss from partial
redemptions

WERae e ki8e (D)
Surplus (deficit) at beginning of period

A2,401, 058, 51

A1, 685, 089, 858

TR N ST R AR D3

. . . 1, 558, 797, 200 38, 709, 200
Increase in surplus or decrease in deficit
R — AR LT A © I SEEINEE ST R BB H
DER
. . .. 1, 558, 797, 20 38, 709, 20
Increase in surplus or decrease in deficit
from partial redemptions
|44/ %8 & ]
Tl I8 BRI R AR A N 1, 197, 543, 000 301, 402, 600

Decrease in surplus or increase in deficit

(1471) 2021 4E 4 A FREHREEE
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HRLBAME FEIT 1 © RIS IR ST R AR
IES

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

1,197, 543, 00 301, 402, 60

SyBod:

Dividends

PR A eI R EE (L)

2,039, 247,911 2,940, 025, 191
Balance at end of period A2, ’ ’ A2, ’ ’

(3) [ERE*]

(EERREF T ENTAR 2 FHICEAT 5 115D

1. JE AT PE O REAM A E S ORI 715 [PE IS |

5 FTDFERT HEE B OBEREEZ AN TR Y £,

2. B - WA OFE BAETE VRESERTY VG 5ok

FOE HIEAE TR L L TR Y £

3. AR it O RFM S (2 B9 2 SO AR ARG bn ORI 213, TGS 25D MBROIE D TSl 23 e WA IS B
SR FICHE SIS N TR Y £9, HREMEOFEIZIS W TE—ED RS

P2 L TV D 7o, RAQDAMHRRMFIC L G E, HEMENRansd 2 &

bHYET,

7o, TIAT 4 THEICHET 280EFEL, HSETHLT VAT 4 TIEITRT

24 BB ELITHE LOMETATH Y | YHSHAKLT VAT 1 7T

FIOHHY A7 DRESZRTHOTIEDHY £ A,

4. %0 W7 rr ROPRFFESIFEIL, 20204E 4 H 8 H2v 5 20204E 10 A 7T HETLE o
Tk ET,
(PR R 5 R
%55 %5 6 W RIGH AR R
2020 4F 4 H 7 BEALE 2020 4 10 A 7 HEI{E
1. FHEHRORBICBIT DZAHE DM 1. WREFHAEHEORBIZBIT 22O
1, 100, 000 [ 1, 240, 000 I
2. BEEFUMEHREBRRIE S5 K065 1HE 10 5 |2, BEEEMPEFHEHIN 55 520 6 55 1 THE 10 BT
ET D% ET DK
TEARD KR 1, 685, 089, 858 [ JEARDKIE 2,940, 025, 191 [
3. FHEWMOKRBIZRBITS 1 AL Y70 OMEEDRHE 3. WHEFHEMROKRBICBIT S 1 BALYS 720 OMEED
#H
1 04720 Wig peRE 4,949.10 [ 1 04720 Wig peRE 4,110.01 M
(100 [ Y472 v i FE%E) (494,910 1) (100 M4 7= v HUE PEAE) (411,001 1)

(PR & ORI e R EICBE T 2 1350)
MU EHIIH Y FH A,
(&mbpE sz B4 A 1)
AP S O RF A (2 B3 5 S
%5 55 6 I HIGH R IR
2020 4 4 H 7 BEUE 2020 4F 10 A 7 HEE
1. St PREGE BAE, Rl & 0S4 . PR R R RAE, R & OV

B R L oampEm IFR & LT~ CRHECTREAE L [ RS IR o emipd i3 RRI & LTI~ TRl THE
TWD 728, SERIREKE LB LRl & OB H D £8| ML T D72, PREEE SRR LA & Refli & 07228

—

Ao b FEEA,
2. Wl ORE Ik 2. Wil OFE %
URZE RS i AT D URAE P i R TAT
T IUNT 4 TIRGNZHOWTIE, (ZOMOER) © 2 T UNT 4 TIRGNZHOWTIE, (ZOMOER) © 2
TUNRT 4 TIGIBRICEER L TE Y £, TUNRT 4 TIGIBRICEER L TE Y £,
=)L - m— O R DS )b - v — RO SERENE L O EE

IS OF BIFEIE TR SN DTz, IREAEEIXRE IS OF BIFEIE TR SN D720, IREAEEIXRE
i LT LTS Z &2 D, SEIREMAELZ Rl L LTl | MLl Tnd 2 e, SakREhigEz R & LTk
hET, N

(ZF o)

_5_
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1 JEAROKH)
%5 5 44 %5 6 3 R FH A
H 20194 4 7 8 H H 20204E 4 H 8 H
X 20205 44 7H F 2020108 7H
LUNERT N | 9, 203, 020, 000 |7 T A%H 7,129, 100, 000 [
1) B N R E ST ANER 5, 703, 280, 000 F[H 3B INER & T AEH 1, 036, 960, 000
A — R A T AR 7, 777,200, 000 P o — 8 A0 o A%R 129, 620, 000 [

2 TUNT 4 THGIRER

T UNRT 4 TG ORFFEFE . Rl X OFHAGHE 4
5 5 (2020 4F 4 H 7 A EE) 5 6 T FIEHRLIRTR (2020 4F 10 A 7 A EE)
K s (M) ks (1)
5% 1 4 el (1) AR (H) 5 1 4 REfli () FHEERE (F)
i@ i@
REEZLIE]
FRAGFE RS HLS |
Fek 5,090, 763, 283 - 5,444, 705, 000 354, 639, 832 4,933, 412, 275 — 5,107, 452, 000 A174, 423, 680
&t 5,090, 763, 283 - 5,444, 705, 000 354, 639, 832 4,933,412, 275 — 5,107, 452, 000 A174, 423, 680
() B FE ik
1 B
EPREHELG 2OV T
T OFHmIZ I TIE, BEIFTORELT DR H OIFREEAZ AV TB Y £7,

KEFLHGI Ty VRFHPEH SN TS HDIE TSN EE A,
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