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I 77> ROEMRM
Fund Management

1. 2020 4F 11 A E#OERRG (2020 4 5 A 21 H~2020 4 11 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) 145, 795 (100.0) 145, 795 (100.0)
HY ended Nov. 2020
2020 4 5 A Hj 0 (0.0) 78,014 (100.0) 78,014 (100.0)
FY ended May. 2020
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(F PR EE )

(fractions of less than one thousand units shall be rounded down)

(2) BE - MRFFER

Creation and Redemption

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 & 11 A R 51, 310] 117, 180 45, 340 123, 150
HY ended Nov. 2020
(3) FE¥EqAE
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 150, 670 4, 874 145, 795 118, 38§
HY ended Nov. 2020
2020 4E 5 A #] 84, 239 6, 225 78,014 152, 045
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)

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

%5 9 HA R R FH R AR K
(2020 4£ 11 A 20 A HAE)
9th Semi-annual Period
As of November 20, 2020

4%H Amount

4%H Amount

EREDTR

Assets

)& PE

Current assets

a—)b e =
Call loans

69, 854, 910, 617]

135, 613, 034, 094

JRZAE P A B

Derivative evaluation account

7,575

605, 138, 196

ZANFREREML

Customers’ margin

14, 384, 955, 995

14, 451, 925, 501

TRENE PE AR

Total current assets

84, 239, 874, 187]

150, 670, 097, 791

i it

Total assets

84, 239, 874, 187]

150, 670, 097, 791

AIEDHS
Liabilities

VB A
Current liabilities

R P i At D

Derivative evaluation account

5, 936, 829, 185

4,407, 686, 849

ER

Accounts payable — other

46, 010, 790

144, 771, 740

AL FEH R
Trustee fee payable

14, 304, 304

19, 007, 707

AALZEREAE B

Investment trust management fee payable

214, 564, 637

285, 115, 509

ARALFILE.

Accrued interest expenses

108, 954

192, 904

Z DAL

Other accrued expenses

14, 006, 792

18,002, 919

mEhAE A
Total current liabilities

6, 225, 824, 664

4,874,777, 629

AfEAFE
Total liabilities

6, 225, 824, 664

4,874,777, 629

L PE D

Net assets

TEALE

Principal and other

JoA

Principal

303, 652, 580, 000

728, 801, 700, 000

T4
Surplus

(1571) 2021 4F 5 A FRHEEE
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PR ARSI PRI EE (A)

Balance at end of period

A\225, 638, 530, 477

A\583, 006, 379, 837

AN
;Efif?;liicipal and other 78, 014, 049, 523 145, 795, 320, 163
YR BE N2
iﬁf§§§;1z+assets 78,014, 049, 523 145, 795, 320, 163
AERR E A

Total liabilities and net assets

84, 239, 874, 187]

150, 670, 097, 791

(2) [ RHERSE ORISR EE5HE]  Semi-annual Statement of Income and Retained Earnings

(HAL : M) (Unit : JPY)

55 8 P F 1A )
H 20194 5H 21 H
B 2019411 H20H
8th Semi-annual Period

From May 21, 2019
to November 20, 2019

55 9 PR F AR )
H 20204 5 H 21 H
B 2020411 H 20 H
9th Semi-annual Period

From May 21, 2020
to November 20, 2020

&%H Amount

&%H Amount

(ZE L&

Operating revenue

URAERS dh G | S R A

Profit and loss on dealing of derivatives

A4, 806, 718, 708

A 15,506, 643, 267

A e A2
gﬁ;g”yﬁétjp+_ A4, 806, 718, 708 A15, 506, 643, 267
Total operating revenue
=B
Operating expenses
18
LA 13, 513, 981 11,971, 360
Interest expenses
2.2 .
St 14, 588, 617 19, 007, 707
Trustee fee
Zeat i 218, 829, 166 285, 115, 509
Investment trust management fee
T O 13, 054, 795 17, 815, 917
Other expenses
A Az
el 259, 986, 559 333, 910, 493

Total operating expenses

HHEMEUTEEREL (D)
Operating profit (loss)

A5, 066, 705, 267

A15, 840, 553, 76

REFRE IR EEL (A)
Ordinary profit (loss)

A5, 066, 705, 267

A 15, 840, 553, 760

R HER S SO TR L (D)
Profit (loss)

A5, 066, 705, 267

A15, 840, 553, 760

— IR AE O R IR AR R 0O Sy Bl AR U T — R
FNTHE S PR SO SRE (D)
Distribution of profit loss from partial
redemptions

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

A176, 707, 464, 903

A\225, 638, 530, 477

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

278, 694, 655, 600

207, 148, 559, 200

R — AR LT A © I SEEINEE ST R BB H
DER

Increase in surplus or decrease in deficit
from partial redemptions

278, 694, 655, 60

207, 148, 559, 20
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TR AR D RS 3 R AR e IR

Decrease in surplus or increase in deficit

206, 367, 975, 800 548, 675, 854, 800)

HRLBAME FEIT 1 © RIS IR ST R AR
piIE:E

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

206, 367, 975, 80 548, 675, 854, 80

SyBod:

Dividends

PR A eI R EE (L)

Balance at end of period

A109, 447, 490, 370 A\583, 006, 379, 837

(3) [ER*]
(R 2T HHNIAR D FIEIC ¥ H1ER)

1. JE A PE O RPAM A E Je ORI T 15 [PE IS |
B INAR O R EAE VRESERTYGIE 5tk

- AR b O RFAT 5 L2 B 5 IR O

5 FTDFERT DEE B OBEREEZ AN TR Y £7,

FE HIEMETE L L TR Y £,
(BRSSO I, TSRS 25D ABBROIE D TSl 23 e WA I IS B

SR PICHRE SNTMENEENTEY 9, YEMEOH EIZB W TIX—EDRIES:
2R L T D72, B DRHESRMEIC L -2 56, YMiER b b
Lo ET,
Fo, TUIART 4 TEBNCET 2 BOES T, B ETHLT I AT o THRENZBT
54 B SKEEE I35 H EOBETATH Y . YA ERT VAT 1 TH
BIOWHHY A7 ODREZE2RTHLOTESHY $HA,
4. D W77 FOPRFHEBIEIL, 2020 48 5 H 21 225 2020 48 11 A 20 HETE AR
STEBYET,
(PP PRI B3 % 1ERD)
%58 %59 W R HAR R
2020 4% 5 H 20 HEL{E 2020 4F 11 A 20 HEIE
1. FHEHRIOR BB D ZAHE DR 1. PREFHEHBORBICBIT 52RO
51, 310, 000 [ 123, 150, 000 M1
2. BEEFUEHREBRRIE S5 K065 1HE 10 5 |2, BEEEMPEFHEHING 55 520 6 55 1 THE 10 BT
ET HHE ET DK
TEARD KR 225, 638, 530, 477 [ JEARDKIE 583, 006, 379, 837 1
3. FHEHMOKRBIZRBITS 1 B Y70 OMEEDRHE 3. WHEFHEMBOKRBICBIT S 1 BALYS 720 ORMEED
#
1 04720 Wig peRE 1, 520. 45 [ 1 04720 WigpeRE 1,183.88 1M
(100 [ Y472 v i FE%E) (152, 045 ) (100 M4 7= v & PEAE) (118, 388 )
(PREBR LRSS HEZICET 23R
FUMFEHIIH Y FHA,
(&@hpE B9 A )
& hPE S ORI SE (2 B 9 % FIH
%58 %59 W R HAR R
2020 4% 5 H 20 HEL{E 2020 4F 11 A 20 HEIE
1. SERTERFEE B4R, Bl R OVERE 1. FPREERTHEG EAE, Rl R OZEHE

B R Lo ephpg i 3REAI L LTI~ TRl TR L
TV, SEIRERE LA & Rl & O H Y £

o R R e B R R o Bl IR & LT TRl TRE
fliL TV D720, TREE S IREEE LA & Bl & OZEFIT

Aoe HYEEA,
2. Wl OFE Ik 2. Wi OFE Tk
URAE R i AT B0 URAE P i AT B0

FUNRT 4 TWENZHOW T, (FoMoiEid) o 2
FUNRT ¢ THEIBERICE#H L TR £,

)b - v RO SR R AR

T O BIZEWIE TIRE SN D20, WREMAAILM
fili LA T AD T D, YBHIEBIMEEAZ RS LTE

FUNRT 4 TWBNZHOWTIE, (FoMoiEid) o 2
FUNRT ¢ THEIBERICEH L TR £7,

)b - v — RO ST R AR

IO BIZEWIE TIRE SN D20, WRIEMAAILR
fili LRI T D Z b, YBHIEBMMEE A RS LTE

_5_
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| vEd. | vEd.
(ZDfoER)
1 RO,
5 8 1 25 9 A R FH A M

B 20194F 5 H 21 A B 20204F 5 H 21 A

% 2020 4F 5 H 20 A #2020 4F 11 A 20 A
B T ARE 242, 697, 180, 000 M| & T A%KHE 303, 652, 580, 000 [
A BN R E o AKH 680, 333, 280, 000 FI[HA B INER & o A%KH 693, 471, 240, 000 [
] A e AR 619, 377, 880, 000 P o — B fRA T AKH 268, 322, 120, 000 1

2 T VAT ¢ THGIBAR
T UNRT ¢ TG OFFIEE, Wil e O AR

58 91 (2020 4F 5 1 20 HBLAE) 595 9 914 TSI (2020 45 11 4 20 FIBHAE)
_— HVES () s (1)
S5 L] M D | EREEE () 56 | M| R ()
E @
i3]
BRATS 205 03|
T 72,668, 798, 995 —| 78,603, 750,000 A5,936,821,610 140, 883, 962, 492 —| 144,684, 100, 000] A3, 802, 548, 653
&t 72,668, 798, 995 —| 78,603, 750,000 A5,936,821,610 140, 883, 962, 492 —| 144,684, 100, 000] A3, 802, 548, 653
(1) Wl O 5E Sk
15|

EINEEE 22T
S OFMIZB N T, BEIFTOREFT 25 H A OEREEZ AT £7,
X EFEGI T~y VEFNREA SN TV LT SNER A,
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