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Nikkei 225 Double Inverse Index
Corporate bonds

1 unit

Nomura Asset Management Co., Ltd. URL http://www.nomura—am.co.jp
Junko Nakagawa, President & CEO

Shinichi Masuda, General Manager of Products Planning & Development Dept.
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Scheduled date of submission of securities report: August 14, 2019
Date of commencing dividend payment: —

I 772 ROEMRRN

Fund Management

1. 2019 4E 5 HHIOEFRML (2018 4 5 A 21 H~2019 4 5 H 20 H)
Management Status for Year ended May 2019 (from May 21, 2018 to May 20, 2019)

(1) BENR (B 7 AR
Assets (fractions of less than JPY mil. shall be rounded down)
. s B4 - WA - TOMOERE . ,
BE - e - BEF (i
TEEBEEE CEEER) &8 (Mg rE)
Primary Invested Assets Cash/Depo'slts/'Oth'er. A'ssets Total (Net Assets)
(excluding liabilities)
&HA i dza A RE i3 Aaa il i3 Aaa
Amount ratio Amount ratio Amount ratio
"M % BAH % BAoH %
JPY mil. % JPY mil. % JPY mil. %
2019 4 5 A Hj 0 (0.0) 160, 013 (100.0) 160, 013 (100.0)
FY ended May. 2019
2018 4F£ 5 A Hj 0 (0.0) 107,613 (100.0) 107,613 (100.0)
FY ended May. 2018
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Creation and Redemption

(F PR EE )

(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 T T
‘000 units ‘000 units ‘000 units ‘000 units
2019 £ 5 A #j 91, 060 295, 700 249, 300 137, 460,
FY ended May. 2019
2018 £ 5 A #j 83, 700 123, 460 116, 100 91, 060
FY ended May. 2018
(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|
2019 £ 5 A #j 162, 749 2, 735 160, 013 116, 408
FY ended May. 2019
2018 £ 5 A #j 123, 767 16, 153 107, 613 118, 179
FY ended May. 2018
(4) i
Dividend Payment
100 F124 v 5B
Dividend per 100 units
!
JPY|
2019 4 5 A 0
FY ended May. 2019
2018 4£ 5 A HA 0
FY ended May. 2018
2. KEFHOER

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)

%4
(2018 4F 5 H 20 HEIAfE)
4th Fiscal Year
As of May 20, 2018

% 5
(2019 4F 5 H 20 HEI(E)
5th Fiscal Year
As of May 20, 2019

4%H Amount

4%H Amount

EREDTR

Assets

)& PE

Current assets

a—)b e =
Call loans

77,107, 463, 147]

113, 639, 638, 212

JRZAE P A B

Derivative evaluation account

3,076, 877, 594

ERION

Accounts receivable — other

70, 108, 845

FEALRFEREAL S

Customers’ margin

46, 659, 558, 993

45, 962, 596, 139

RENE PE AR

Total current assets

123, 767, 022, 14

162, 749, 220, 79

i it

Total assets

123, 767, 022, 14

162, 749, 220, 79

AIEDHS
Liabilities

VB A
Current liabilities

R P i A B

Derivative evaluation account

15, 351, 886, 985

2,094, 775, 230

ER

Accounts payable — other

196, 334, 432

AL FEH R
Trustee fee payable

35, 851, 944

37, 930, 460

AALZEREAE

Investment trust management fee payable

537, 778, 967

568, 956, 861

ARALFILE.

Accrued interest expenses

404, 339§

199, 787

Z DAL E

Other accrued expenses

31, 208, 214

33,402, 418

mEhAE A
Total current liabilities

16, 153, 464, 88

2, 735, 264, 754

AfEAFE
Total liabilities

16, 153, 464, 880

2, 735, 264, 754

I PE D

Net assets

TR
Principal and other

JoA

Principal

480, 978, 920, 000

726, 063, 720, 000
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T4
Surplus

HWIRRI A IR RESA (A)
Surplus (deficit) at end of period

A\373, 365, 362, 740

A\566, 049, 763, 966

. N A =
;zfif?glincipal and other 107, 613, 557, 26 160, 013, 956, 034
NIk~ A=
?Efif£;1z+assets 107, 613, 557, 26 160, 013, 956, 034
AR PE ARt

Total liabilities and net assets

123, 767, 022, 14

162, 749, 220, 79

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

(HAL : M) (Unit : JPY)

o5 4 W
H 20174 5H 21 H
X 20184 5 H 20 H
4th Fiscal Year
From May 21, 2017
to May 20, 2018

iR
H 20184 5H 21 H
20194 5 H 20 H
5th Fiscal Year
From May 21, 2018
to May 20, 2019

4%H Amount

4%H Amount

(ZE L&

Operating revenue

S HALE,

Interest income

A28, 580)

JRAERS an 15 | SR AR

Profit and loss on dealing of derivatives

A57,051,949, 813

3, 877, 050, 289

HENIEAF

Total operating revenue

57,051,978, 393

3, 877, 050, 289

CES -G

Operating expenses

KALFILE,

Interest expenses

52,713, 831

66, 336, 21

SEREAE

Trustee fee

78, 209, 996

69, 532, 207

ZREAE W

Investment trust management fee

1,173, 149, 721

1, 042, 982, 967

O hE A

Other expenses

73,007, 836

63, 831, 731

HEEM AR

Total operating expenses

1,377, 081, 384

1,242, 683, 115

HHEMEUTEEREL (D)
Operating profit (loss)

A58, 429, 059, 777

2,634, 367, 174

REFIRE IR EBEL (D)
Ordinary profit (loss)

A58, 429, 059, 777

2,634, 367, 174

MIRRIR S UL IR L (D)
Profit (loss)

A58, 429, 059, 777

2,634, 367, 174

—ERARANTAL D 24 BRI 28 KA 0 43 Bl AR XS — 517
HRNTLE S Y HIHE RS O S B (A)
Distribution of profit loss from partial
redemptions

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

A\290, 231, 899, 163

A\373, 365, 362, 740

TR IR S 3 R AR D4R

Increase in surplus or decrease in deficit

443, 036, 580, 800

1,016, 078, 356, 600

(1357) 2019 4E 5 A REE(E
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M — AR O RIS SIEINEE ST R BB
VaY:icl
s . . .. 443, 036, 580, 80 1, 016, 078, 356, 60
Increase in surplus or decrease in deficit
from partial redemptions
14348/ %8 B4 HaN%E
ﬁlazjafi,{%ﬂjzaiﬁm$ajai§ﬂu%A . o 467, 740, 984, 600 1,211, 397, 125, 000
Decrease in surplus or increase in deficit
MHLBAMEFEIT R © RIS ST RIB e
)
i . . . .. 467, 740, 984, 60 1, 211, 397, 125, 00
Decrease in surplus or increase in deficit
from additional subscriptions for period
SyiiLd | |
Dividends
1434 84
FARREXIIRI AL (L) 373, 365, 362, 740 566, 049, 763, 966
Surplus (deficit) at end of period

(3) [HRe#]
(BB TR D FHICEET 5 135D)
1. 3B A& PE QM ENE L OG5 1% PG|
IS IATORET HFH B OERMEZ AWk 7,
2. B M - R OFE LI URAE P S LS | SR HER AR
EHIREECTHLELTEBY £97,
3. A pE S O R AR 1 B9 5 SO @A i ORI X, TSI IS 2D ABEDIE A, TS 23 72 WG 134 2R
S A FIZEE SN E T T Y £9, HEMAECREICE W TUX—EDRIHES:
HFEAFAL TV Te), BRDEMRSEMEICL 7256, YMENER5Z &
LdHOET,
F7o. TUANAT 4 TEBICEAT 2SI, HETHLT U AT 4 TEENICRIT
54 BRRENEEISEHE LORBELRARATH Y . BESHBERT VT 1 THY
BIOWBI A7 OREZEZRTHLOTIIHY /A,
4. %DM BT 7 v ROFEMEIL, BitlROHEICLY, 2018 4 5 A 21 AH B 2019 4
5 A 20 HETLR>TEY £,
(BfExrERICBET 5 1ERD)
554 5 5
2018 4F 5 H 20 AHLE 2019 4F 5 H 20 AHLE
1. FHEHMOERBIZHIT D ZHEDORE 1. FHEHRBORBIZBIT 22 HEORE
91, 060, 000 B 137, 460, 000
2. HARGFEE BB 55 L0 65 1 HE 10 508 |2, HEEFEMEHEHAIE 55 50 6 5 1 T 10 FI2H
ET D ETDFA
JEARDKIE 373, 365, 362, 740 1 JEARD KR 566, 049, 763, 966 [
3. FHEHIMORRBIZRIT D 1 BALY 720 OREEDOH 3. FHEHIMORBIZEIT D 1 ALY 720 OMEEOH
1 0%7= 0 i pE%E 1,181.79 [ 1 H%7= 0 i pE%E 1,164. 08 [
(100 [ 7= v HE FER) (118,179 F4) (100 [ 7= v HiE FER) (116, 408 F9)
(HE L ORISR R FICE T 21
%41 % 51
H 20174 54 21 H H 20184 5 A 21 H
F 20184F 5 4 20 H £ 20194 5 4 20 H
1. B4 O HiEE 1. yBcAOFHiEf
HE HE
4 H B 24 SN 28 A A AB2, 742,411 [ B ARy A /\66, 336, 210 [
o B B F S 4 B Al, 676, 623, 455 [ 3 il e R N4 B A3, 053,733,419 [
i 24 25511y 2 2 21 C=A+B A1, 1729, 365, 866 [ i 24 S0 25 5 AR C=A+B A3, 120, 069, 629 [
o D 1,324, 367, 553 [ ek D 1,176, 346, 905 [
U3 45 53 B F] HEAE E=C-D 0M Ay RN I=F | E=C-D 0 H
L3 3% 70 Bl 4 F 0 IS 2% 75 il 4 F 0M
R (o) B G A N7 4) G=E-F A3, 053,733,419 1 V1A 4 (53 Bic A RS 4 G=E-F A4, 296, 416, 534 4

_5_
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M i 91,060, 000 A3 i 137, 460, 000 [
100 01247 1) 4yfiid: 1=F/HX 100 0 100 127 1 4yfid: T=F/HX 100 0
(&P i B 2 R
(1) 4B P in OARVLIZ B 2 SR
55 4 3] 5 5 3]

H 20174 5 H 21 H
X 20184F 5 4 20 H

H 20184 5 A 21 H
X 20194 5 420 H

1. A EhpE S L3 2 Uk T 6

M7 72 R, WERREOEREEANIETIEES 258
ATHIZED DRI BEEFEFETH Y | (Rt ET 2 EH
DEARFFEHZAE, FAMGESRE OSBRI L TRE L L
THEHTHZEEZENELTEBY 7,

0. GRhEE S ONE M E OERREGICRD U R

L7 7 RBMEET DE8mMELOREIX. 7 VN7 0 T
gl a—b - B = EOEBEHLROEBEB TH Y £,
TN, MEENY 27 &RIEEN) 27 72 EOiG) A
7 ERY R ROWHEMEY 22712868 THBY £7,
M7 7 RiX, BrtEICRT 2 EEOENIENICE T
22 xEME LT, BTG 217> T £7,
MET U RT ¢ TWBIE, M5 E T DM AR D Mk
EENY A7 #HLTEY 7,

3. BRPE S IZER D Y A 7 B HER

ZEE AT B W TIE, MY LB Y R 7 EHICET 5 EE
DERT, NT A= AOEELCER Y A7 OFHELT
o TEY ET,

OmitE ) A7 OEH

M ) A7 ICB LTk, BRI EORIZ HRE, /08T -4
2 L, BEFHHIZIH > TV ENEOEHET/2>TEY E
B
ORFHY A7 OEH

GV A2 7L Tt BITIERSIE e Mgk &84
BIEHIE - 30T 2 HWRE, ke L. A EOFE RIS U
HAAHIIRE DB Z (T2 > TR £77,

OFEME ) A7 OE

GRENE U 2 7 1B LTI, MBS U T E ORI &
R L, B EC AL REDOER T/ >TEB 0 7,

L. RS S 2 BT #
Al 2

A7

3. SRk LR D U R 7 B FRRTH
[FIAE

0. BPE OB KR OF OEMRENIRD ) 27

(2) Az fhps ah ORFLSE B9 5 HIH

%4
2018 € 5 J] 20 HBifE

%5
2019 €8 5 J] 20 HEifE

1. EESTRRRGT RAE, Wl OVERR
Bt B Lo atpg i3RI & U TS TREI CRIME L
TWAT, BEIRER LA i & OZFEIIH 0 £
oo
2. WMliOEESIE
URA= P ot AT 58
FURT 4 TEBNZHOW T, (ZofoEzE) o 3
TUNT 4 THGIBRICFEH L TB Y £,
)b« B — RO SR L SRR
IS OB B IEE CIRE SN D T2, IREMARIXE
fli LEELLTWD Z &b, BHIEBMMEELZ RIS LTH
UES

1. EERIRERET AR, Wefli o OZE%R
A

2. el O HEHIE
A

(BhE S 5 & OHG1IZRE4 5 1ERD)

%44
H 20174F 5 H 21 H
% 20184 5 H 20 H

% 5 4
H 20184F 5 H 21 H
% 20194 5 A 20 H

IR € DML S FEIG AR D N IEZR ik 2 B2 LT, —fi%
DG |5 & 570 2 Bl 5 L OIS 134T 72 b T
e, HYFHIISVERA,

A2
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(ZF o oERT)
1 JTAROKHE)

%44
H 20174 5 H 21 H
% 20184 5 A 20 H

% 5 4
H 20184F 5 H 21 H
% 20194 5 A 20 H

B oA
01 B INER AE ST AR
b — B AR S AR

442,103, 400, 000 [
652, 115, 720, 000 [
613, 240, 200, 000 [

B oA
01 B INER AE ST AR

P — BB AR S AR

480, 978, 920, 000 [
1, 561, 887, 400, 000 M
1, 316, 802, 600, 000 M

2 AflFEZBE LR
LI LD Y E A,

3 T UAT ¢ THGIBAR

T URT ¢ TG OFFIEE, Wl e O AR

% 4 1 (2018 4 5 H 20 HBIfE) 5 5 11 (2019 4F 5 7 20 A BAE)
_— PAVEE () RS ()
b | M| R () on | M) | FRERE ()
ﬁ ﬂ
i35
BRAS 0505 |

TR 199, 895, 061, 001 —| 215,243, 910, 000[ A15, 351, 886, 985 307, 873, 695, 858 —| 306, 885, 310, 000] 982, 102, 364]

&t 199, 895, 061, 001 —| 215,243, 910, 000[ A15, 351,886,985 307, 873, 695, 858 —| 306, 885, 310, 000] 982, 102, 364]

() Wl 0 BE 515
1 S|
EREHELG DOV T
S OFEIC BT, BEIFTORERT S
¥ EFESCAy VEEIRHEA SN TV b DX IS WER A,

(4) [P BIAnE]

%1 AGREAAME
(1) BE= (2019 4£ 5 A 20 HEIAE)
HOMFIEIIH D FH A,

(2) LIS O FMRES: (2019 45 5 A 20 HBILE)
HOMFIEIIH D FH A,

2 TUNT 4 THEI R OEEET RG] O EALE K ORI ORI &
MBEHRICBITAERFEE LTEHRLTWAZ0EKELTEY £9,

FHEAOERMEEEZHWTEY £7,
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