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Underlying index:
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Management co.:
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Hiroyasu Koike, President & CEO

Satoshi Nagasaka, Head of Support Dial Team, Investment Trust Marketing Dept.
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I 77> ROEMRM
Fund Management

1. 2021 4F 11 A EOERRM (2021 4 5 A 21 H~2021 411 A 20 A)
Management Status for Half-Year ended November 2021 (May 21, 2021 - November 20, 2021)

(1) BENR (B 7 AR
Assets (fractions of less than JPY mil. shall be rounded down)
B4 - WA - TOMOERE A

N s
LR R (R R TR)

Cash/Deposits/Other Assets

(excluding liabilities) Total (Net Assets)

Primary Invested Assets

BHE FERK L BHH HER L el MR L
Amount ratio Amount ratio Amount ratio
"M % BAH % BAoH %
JPY mil. % JPY mil. % JPY mil. %
2021 & 11 A R 0 (0.0) 21,058 (100.0) 21,058 (100.0)
HY ended Nov. 2021
2021 4 5 A #j 0 (0.0) 29,301 (100.0) 29,301 (100.0)

FY ended May. 2021
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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+@-©)
T T T T
‘000 units ‘000 units ‘000 units ‘000 units
2021 & 11 A R 28, 110] 13, 840 19, 960 21,990
HY ended Nov. 2021
(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|
2021 & 11 A R 21, 449 390) 21, 058 95, 765
HY ended Nov. 2021
2021 4 5 A #j 30, 500 1, 198 29, 301 104, 240
FY ended May. 2021
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 TR EEEY% Semi—annual Financial Statements

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

(HAL : M) (Unit : JPY)

%9
(2021 4F 5 H 20 HEI(E)
9th Fiscal Year
As of May 20, 2021

%10 HP B RRR
(2021 4£ 11 A 20 AHAE)
10th Semi-annual Period
As of November 20, 2021

4%H Amount

4%H Amount

EREDTR

Assets

)& PE

Current assets

a—)b e =
Call loans

27,631, 929, 618

19, 477, 322, 903

JRZAE P A B

Revaluation of derivatives

904, 949, 090

27,001, 820

ERION

Accounts receivable — other

8, 116, 545

FEALRFEREAL S

Margin deposits

1, 955, 874, 00

1, 944, 698, 00

RENE PE AR

Total current assets

30, 500, 869, 253

21, 449, 022, 723

i it

Total assets

30, 500, 869, 253

21, 449, 022, 723

AIEDHS
Liabilities

VB A
Current liabilities

R P i A B

Revaluation of derivatives

12, 265, 235

275, 593, 160

ER

Accounts payable — other

499, 950

AEDFRA 4
Redemption payable

858, 310, 400

ARALSZREAE

Trustee fees payable

19, 445, 094

6, 717, 249

AALZEREAE B

Investment trust management fees payable

291, 676, 324

100, 758, 558

RALFI B,

Accrued interest expenses

21, 984

31,27

Z DAL E

Other accrued expenses

17,241, 709

6, 780, 141

mEhAE A
Total current liabilities

1, 198, 960, 746

390, 380, 324

AfEAFE
Total liabilities

1, 198, 960, 746

390, 380, 324

LS E DER

Net assets

TEAGE
Principal and other
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;E?icipal 166, 354, 980, 000 130, 136, 820, 000
44
Surplus
|44 84
QZ?ifizﬁjiji:iqZEﬁ§Z??jz (A) A137, 053, 071, 493 A109, 078, 177, 601
A A2
;zfif?gliicipal ot other 29, 301, 908, 507 21, 058, 642, 399
,(\ 7§ INZ
;E;;f£;1z+assets 29, 301, 908, 507 21, 058, 642, 399
/%\ 33,(\ 7§ INZ
AR AR 30, 500, 869, 253 21, 449, 022, 723

Total liabilities and net assets

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

(B47 0 ) (Unit : JPY)

%9 W E SR
H 20204 5 H21H
£ 2020411 A 20 H

9th Semi-annual Period

From May 21,

to November 20, 2020

2020

55 10 HH R EH A IR
H 20214 5H21H
£ 2021411 H 20 H
10th Semi-annual Period
From May 21, 2021
to November 20, 2021

4%H Amount

4%H Amount

(ZE L&

Operating revenue

JRAERS an 15 | SR AR

Profit and loss on dealing of derivatives

A5,

506, 643, 267

A1, 587,290, 290

HENIEAF

Total operating revenue

A5,

506, 643, 267

A1, 587,290, 290

CES -G

Operating expenses

KALFILE,

Interest expenses

11,971, 36

3, 349, 854

SEREAE

Trustee fees

19, 007, 707

6, 717, 249

ZREAE W

Investment trust management fees

285, 115, 509

100, 758, 558

O hE A

Other expenses

17, 815, 917

10, 765, 761

HEEM AR

Total operating expenses

333, 910, 493

121, 591, 418

HHEMEUTEEREL (D)
Operating profit (loss)

A5,

840, 553, 760

A1, 708, 881, 708

REFIRE IR EBEL (D)
Ordinary profit (loss)

A5,

840, 553, 760

A1, 708, 881, 708

R RIRIRI 2 SO T AR R (A)
Profit (loss)

A5,

840, 553, 760

A1, 708, 881, 708

—EBAERICAE O PRI AR AR D Sy Bl AR U —FB AR

RINTLE S PFEESHEO S B (A)
Distribution of profit loss from partial
redemptions

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

AN225,

638, 530, 477

A137, 053,071, 493

TR IR S 3 R AR D4R

Increase in surplus or decrease in deficit

207,

148, 559, 200

97,913, 638, 000
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R — AR LT A © I SEEINEE ST R BB H
DHE

Increase in surplus or decrease in deficit
from partial redemptions

207, 148, 559, 20 97,913, 638, 00

Rl BT R B INER
Decrease in surplus or increase in deficit

548, 675, 854, 800 68, 229, 862, 400

HRLBAME FEIT R © RIS IR ST R AR
pIEE

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

548, 675, 854, 80 68, 229, 862, 40

Sy
Dividends

PRERA eI RIREE (D)

Balance at end of period

A\583, 006, 379, 837 A109, 078, 177, 601

(3) [hEiE]
(B R H#HIAR D2 FHICBE T 2 11E5D)

1. JE A PE O RFAM A E Je ORI T 15 [PE IS |

B AR O R EUE VRESERTY G 5tk

SR

4. Z DAt
STEBYET,

5 FTDFERT DEE B OBEREEZ AN TR Y £,

EHIREECTHLELTEBY £97,
. AR S O WA S 12 B 5 FEIE O | A Al i O W 0 B
HRAERIC ko 723 E
F7o, TUANAT 4 TEBINCEAT 28OS L, HETHLT U AT 4 TEEICBIT
5% BB E T E FOBETATH Y, YHEHEARNT U AT ¢ TH
BIOMGBI A7 OREZEZRTHLOTIEIHY FHA,

W7y ROPMFHEHRIE, 2021 4 5 H 21 A5 2021 £ 11 A 20 HE T2

BV T —EDHMHREMFFEZHRM L TS 72D, B2 DH]
ERAT VA VAN 3. o =3 IS

(&R RSB 5 1ERD)

%59
2021 €€ 5 J] 20 HBifE

%10 B FHE IR
2021 4F 11 H 20 HEHAE

1. FEHMOK BB 5 ZRHEORE

28, 110, 000
2. FEEFMPEHREHRAIG 55 50 6 55 1 T 10 B2
ETDHHE
JEARDKIE 137,053, 071, 493 [
3. FHEHEORBICBITS 1 EALY 70 OMEEDRE
1 04720 W& PERE 1, 042. 40 [
(100 [ 7= v i pE%E) (104, 240 /)

1. FREHEHMORBICBIT 2 ZR8HEOREK
21, 990, 000 [

2. HEEIEMPEEIAIE 55 50 6 5 1 THE 10 BT
ET HH
JEARDKIE 109, 078, 177, 601 1
3. PEEFEHIMOKRBICE TS 1 HEAMAY -0 ORMEED

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

957. 65 [
(95, 765 M)

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

(GmhpE S B3 2 1EED)
AR PR i O A A5 (2 B 4 % I

%59
2021 4E 5 H 20 HEHE

%10 B FHE IR
2021 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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a—)b 1 — O SEENE R O EE RS =)L o 10— O EENE N A B E S
I HORBITEYIR CRE S DT, IREMAEITR IR HORBITEIR CRE S Do), IREMAEITR
&AL TS Z E0D, YEIREMAALZ RIS LCR| MEFBILTWD Z ED, YKRBMALZIMEE LTk
UES U
(ZDfoER)
1 TAROBE)
%9 M 5510 11 A
B 20204F 5 H 21 H B 2021 4F 5 H 21 H
F 20214 5420 H F 20214 11 A 20 H
B TR 303, 652, 580, 000 M & ST A%HE 166, 354, 980, 000 [T
A B INER E T AKH 743, 064, 080, 000 M| H B INER E o A%KH 81, 905, 120, 000 [
] — S A T AR 880, 361, 630, 000 P o — EfEA T AKH 118, 123, 280, 000 [}

2 T VAT ¢ THGIBR
T URT ¢ TG OFGIEE, Wl e O 4R

559 31 (2021 4 5 7 20 A BAE) 5 10 HIHh IR R (2021 4 11 20 FBIAE)
_— THVES () s (1)
S5 L] M| ARG () o6 | M| R ()
E @
i 33503
BRATS 205 3|
TR 30, 190, 886, 000 29, 297, 870, 000 892, 683, 855 20, 955, 032, 000] 21, 203, 360, 000 A248, 591, 340
&t 30, 190, 886, 000 29, 297, 870, 000 892, 683, 855 20, 955, 032, 000] 21, 203, 360, 000 A248, 591, 340
(1) Befffi O 5 E 7 ik
15|

EINEEE 22\ T
S OFMIZB N T, BEIFTOREFT 25 H A OEREEZ AT £7,
¥ EFRRG TNy PEHAEA SN TV DRI SN EREA,
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