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I 77> ROEMRM
Fund Management

1. 2020 4F 11 A E#OERRG (2020 4 5 A 21 H~2020 411 A 20 A)
Management Status for Half-Year ended November 2020 (May 21, 2020 — November 20, 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 ) BFF (Mg )
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 & 11 A R 0 (0.0) 299, 061 (100.0) 299, 061 (100.0)
HY ended Nov. 2020
2020 4 5 A Hj 0 (0.0) 267,113 (100.0) 267,113 (100.0)
FY ended May. 2020
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(2) BE - MRFFER (F PR EE )

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+@-©)
T T T T
‘000 units ‘000 units ‘000 units ‘000 units
2020 & 11 A R 275, 640 566, 260 324, 980 516, 920
HY ended Nov. 2020
(3) A
Net Asset Value
100 1124 V) HEAEATZE
e i ST 3/ EPE'H?ETE-%’FHEHE (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 & 11 A R 342,753 43,692 299, 061 57, 855
HY ended Nov. 2020
2020 4E 5 A #] 303, 715 36, 601 267,113 96, 907
FY ended May. 2020
2. KEFHOER

Change in Accounting Policies

© 2 UL > BT *

PN

Changes accompanying revision to accounting standards, etc

@ QLS OEH

No
i

Changes other than those in @ No
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I FTHEMEEEY% Semi—annual Financial Statements

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

(HAL : M) (Unit : JPY)

% 6
(2020 4F 5 H 20 HEIME)
6th Fiscal Year
As of May 20, 2020

57 R R EH R AR R
(2020 4£ 11 A 20 A HAE)
7th Semi-annual Period
As of November 20, 2020

4%H Amount

4%H Amount

EREDTR

Assets

)& PE

Current assets

a—)b e =
Call loans

217, 278, 034, 090

239, 719, 832, 003

JRZAE P A B

Derivative evaluation account

194, 476, 930

ZANFREREML

Customers’ margin

86, 437, 493, 526

102, 839, 327, 512

TRENE PE AR

Total current assets

303, 715, 527, 616

342, 753, 636, 445

i it

Total assets

303, 715, 527, 6146

342, 753, 636, 445

AIEDHS
Liabilities

VB A
Current liabilities

R P i At D

Derivative evaluation account

34, 276, 042, 560

41, 850, 036, 131

ER

Accounts payable — other

200, 573, 918

379, 011, 320

AADFRAI A
Redemption payable

931, 968, 000

AL FEH R
Trustee fee payable

70,913, 855

87,013, 787

AALZEREAE

Investment trust management fee payable

1,063, 707, 708

1, 305, 206, 742

ARALFILE.

Accrued interest expenses

338, 894

340, 993

Z DAL E

Other accrued expenses

58,014, 614

70,532, 705

mEhAE A
Total current liabilities

36, 601, 559, 549

43,692, 141, 678

AfEAFE
Total liabilities

36, 601, 559, 549

43,692, 141, 678

I PE D

Net assets

TR
Principal and other

JoA

Principal

1, 455, 930, 480, 000

2, 730, 371, 440, 000

(1357) 2021 4F 5 A #] FREERE
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T4
Surplus

PR ARSI PRI EE (A)

Balance at end of period

A1, 188,816,511, 933

A2,431, 309, 945, 233

AN
;Efif?;lincipal and other 267, 113, 968, 067 299, 061, 494, 767
YR BE N2
iﬁf§§§;1z+assets 267, 113, 968, 067 299, 061, 494, 767
AEMEE AR

Total liabilities and net assets

303, 715, 527, 6146

342, 753, 636, 445

(2) [P RHEIS L UFEE 455 E]  Semi—annual Statement of Income and Retained Earnings

(HAL : M) (Unit : JPY)

55 6 B HIFH R ]
H 20194 5H 21 H
B 2019411 H 20 H
6th Semi—-annual Period

From May 21, 2019
to November 20, 2019

5T B IR R T
H 20204 5 H 21 H
B 2020411 H 20 H
7th Semi-annual Period

From May 21, 2020
to November 20, 2020

4%H Amount

4%H Amount

(ZE L&

Operating revenue

URAERS dh G | S R A

Profit and loss on dealing of derivatives

A\36, 489, 978, 586

A142, 762, 447, 929

I e A2
E§§€HYEE[3D+_ 36,489, 978, 586 A142, 762, 447, 929
Total operating revenue

BN

Operating expenses

18
LA 37, 163, 471 48, 478, 901
Interest expenses
P :
SEACH 47, 835, 177 87,013, 787
Trustee fee
ZatH 717,527, 54 1, 305, 206, 742
Investment trust management fee
T O 39, 986, 043 73,756, 941
Other expenses
2P A2
HRREE 842,512, 231 1, 514, 456, 371

Total operating expenses

HHEMEUTEEREL (D)
Operating profit (loss)

A\37, 332,490, 817

A 144, 276, 904, 300

REFIE IR EEL (A)
Ordinary profit (loss)

A\37, 332,490, 817

A 144, 276, 904, 300

R RER) 2 ST R R S (A)
Profit (loss)

A\37, 332,490, 817

A 144, 276, 904, 300

— IR O R IR AR R 00 Sy B AR ST — R
RN O PR IS O SEE (D)
Distribution of profit loss from partial
redemptions

HERIAS I E REE (A)
Surplus (deficit) at beginning of period

566, 049, 763, 966

A1, 188,816,511, 933

Rl IEIER T R B
Increase in surplus or decrease in deficit

681, 614, 734, 800

1,476, 209, 589, 800

AR A © TR AU AR A
VER

681, 614, 734, 800

1,476, 209, 589, 800
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Increase in surplus or decrease in deficit
from partial redemptions

TR AR RS 3 R AR e IR

. . . . 1, 341, 947, 322, 000
Decrease in surplus or increase in deficit

2,574, 426, 118, 800

HRLBAME FEIT R © RIS SR ST R AR
piIE:E

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

1, 341, 947, 322, 00 2,574, 426, 118, 80

Syl
Dividends

PR ESUTT R EE (L)

Balance at end of period A1, 263, 714, 841, 983

A2,431, 309, 945, 233

(3) [fER*]

(EERSF IR D2 FHICET 2 1ERD)

1. G PE DR EEUE & Ot 15 [Ye s |

GBI FTOREKT H5HE H OWEEMEEZ AW Ty £9°,

URAE RIS | RS

HWIE HEETH EL TR £,

. AT S ORISR I BE 3 2 SO MR S ORI 1%, TGS IS LS S MR IE D TGS 23 72 WA I T A 2
S FIZEE SN E T TR Y £9, HEMEOREICE O TX—EDRIHES:
HEEFRAL T D72, B2t EIC L2586, YkMENR2D 2 &
b ET,

Fo, TUANAT 4 TEBINCEAT 2SI, HETHLT I AT ¢ TEEICRIT
54 BRRENEEISEHE LORBEXRARATH Y . BESHA KR T VT 1 THY
FIOHHY A7 ORESERTHOTIED Y THA,

W77 ROPREFEMIZ, 20204 5 4 21 B35 2020 4 11 H 20 HETE 2
STEBYET,

SR AR O R EAE

4. Z DAt

(&R RSB 5 1ERD)

%5 6
2020 €€ 5 J] 20 HEifFE

57 WP R R
2020 4F 11 H 20 HEHALE

1. FHEHRORBICIBIT D2 DM 1.
275, 640, 000 [
2. FEEFMPEHREHRAIG 55 50 6 55 1 T 10 B2
ETDHHE
JEARDKIE 1,188,816, 511,933 [
3. FHEHEORBICBITS 1 EALY 70 OMEEDRE
1 04720 W& PERE 969. 07 [
(100 [ 7= v i pE%E) (96,907 F4)

HRIEFEHI O K B IS IT B2 M DL
516, 920, 000 [

2. HEEIEMPEEIAIE 55 50 6 5 1 THE 10 BT
ET HH
JEARDKIE 2,431, 309, 945, 233 [
3. PEEFEHIMOKRBICE TS 1 HEAMAY -0 ORMEED

#H
1 0%7- 0 i pE%E
(100 [ 7= v i pE%E)

578. 55 [
(57, 855 )

(PR K ORI AR @Rt R B4 2 1ERD)
FMEHIIH Y EH A,
(GmhpE S B3 2 1EED)

AR b O WA 2 B4 % 21

%5 6
2020 4E 5 H 20 HEHE

57 WP R R
2020 4E 11 H 20 HEE

1. S REFE LA, Bl R O

B IRE EoSRpa i ITFERl & LT3 TRl CREM L
TWAT8, SRR FEE L i & OZIIH Y 8
oo

2. WHlOREE %

TR A= P S AT A
FUNRT 4 TWENZHOW T, (FoMoiEid) o 2
FUNRT ¢ THEIBERICE#H L TR £,

1. FRIEERER B4E, Kl M O 2%
PR IR o SRR & LTS TR CRT
fliL T2z, FRIEERTIREG BAE & Rl & o503
HYFEHEA,
2. WHlOREE %
TR A= P S A
FUNRT 4 TWBNZHOW T, (FofoiEid) o 2
FYUNRT ¢ THEIBERICERH L TR £,

_5_
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T—)b » v — U EO SR L O AT

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

)b« v — U EO SR L O AT

IS OF BRI TR SN D720, IREAEEIXRE
fli LT LTS Z &2 D, HiLREMifEZ Ml & LTk
Dijﬁo

(Z D odTERD)
1 TAROBH)

7% 6
H 20194F 5 H 21 H
% 20204 5 H 20 H

55 7 J R PRI S
H 20204 5 A 21 A
% 20204 11 ] 20 A

0 T AER
O OB IR E TTAVER
1] — ER AR T A

726, 063, 720, 000 [ & T A%E
3, 273, 466, 680, 000 M H B INFR & ST AKH
2, 543, 599, 920, 000 A th — B fEHD T AKE

1, 455, 930, 480, 000 [
2,990, 985, 320, 000 4
1, 716, 544, 360, 000 [

2 T VAT ¢ THGIBR

T URT ¢ TG OFGIEE, Wl e O 4R

55 6 191 (2020 4F 5 J 20 HBAE) 55 7 R 1RSI (2020 4R 11 H 20 A BALE)
_— THVES () s (1)
S5 L] M| ARG () o6 | M| R ()
E @
i 33503
BRATS 205 3|
TR 512, 428, 692, 270 —| 546,691, 650, 000 A34, 276,042, 560| 554, 408, 476, 479 —| 596, 052, 520, 000] A41, 655, 559, 201

&t 512, 428, 692, 270 —| 546,691, 650, 000 A34, 276,042, 560| 554, 408, 476, 479 —| 596, 052, 520, 000] A41, 655, 559, 201

(1) Befffi O 5 E 7 ik

15|

ENEHIE 2T

M OFHEIZ BT, BEIFTORET 2FHE B OFEEEZ VTR £,

¥ EFRIB| T~y VRFHPER SN TWA LOIX TS NWERA,
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