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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) 356, 585 (100.0) 356, 585 (100.0)
FY ended May. 2019
2018 4F£ 5 A Hj 0 (0.0) 454, 750 (100.0) 454, 750 (100.0)
FY ended May. 2018
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(2) WE - FER IR (T AR EHEO)
Creation and Redemption (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 Th Th
‘000 units ‘000 units ‘000 units ‘000 units
2019 £ 5 A #j 21, 620 59, 660 61, 560 19, 720
FY ended May. 2019
2018 £ 5 A #j 18, 060 50, 060 46, 500 21, 620
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 363, 339 6, 754 356, 585 1, 808, 241
FY ended May. 2019
2018 £ 5 A #j 456, 415 1, 664 454, 750 2,103, 381
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)

% 6
(2018 4F 5 H 20 HEIAfE)
6th Fiscal Year
As of May 20, 2018

%7
(2019 4F 5 H 20 HEI(E)
7th Fiscal Year
As of May 20, 2019

4%H Amount

4%H Amount

EREDTR

Assets

)& PE

Current assets

a—)b e =
Call loans

332, 593, 703, 673

243, 462, 478, 492

JRZAE P A B

Derivative evaluation account

67,559, 211, 022

1, 300, 585, 486

ZANFREREML

Customers’ margin

56, 262, 313, 468

118, 576, 531, 74§

TRENE PE AR

Total current assets

456, 415, 228, 163

363, 339, 595, 726

i it

Total assets

456, 415, 228, 163

363, 339, 595, 726

AIEDHS
Liabilities

VB A
Current liabilities

R P i At D

Derivative evaluation account

74, 844

4,603, 243, 569

FRINZFEE N
Trustee fee payable

98, 883, 001

128, 136, 348

AALZEREAE B

Investment trust management fee payable

1,483, 244, 962

1,922, 045, 247

ARALFILE

Accrued interest expenses

1, 744, 066

428, 027]

Z DAL

Other accrued expenses

80, 345, 263

100, 520, 229

mEAE AT
Total current liabilities

1,664, 292, 136

6, 754, 373, 42

AfEAFE
Total liabilities

1,664, 292, 136

6, 754, 373, 42

L PE D

Net assets

TEALE

Principal and other

JoA

Principal

94, 068, 620, 000

85, 801, 720, 000

Tl 4
Surplus

HWIRRI AT MR KRESA (A)
Surplus (deficit) at end of period

360, 682, 316, 027

270, 783, 502, 306

(1570) 2019 4F 5 H#l hEsElE
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At NS
7EZK%%[37+ . 454, 750, 936, 027 356, 585, 222, 306
Total principal and other
Gt VR SE NS
MU EER 454, 750, 936, 027 356, 585, 222, 306
Total net assets
S MIE A
"’ﬁf@ﬁgéﬁfj?+, 456, 415, 228, 163 363, 339, 595, 726
Total liabilities and net assets

(2) [BEKORES4HHE] Statement of Income and Retained Earnings
(H47 2 ) (Unit : JPY)

5 6 1 %7
H 20174 5H 21 H H 20184 5 H 21 H
£ 20184 5 H 20 H £ 20194 5 H 20 H
6th Fiscal Year 7th Fiscal Year
From May 21, 2017 From May 21, 2018
to May 20, 2018 to May 20, 2019
&%H Amount &%H Amount
=E JIVE
Operating revenue
=W R
= IUF) _ 46, 896 ]
Interest income
M [=] 5 >
UREE PRI |5 i _ o 112, 932, 285, 978 A\24, 680, 832, 869
Profit and loss on dealing of derivatives
23 o ANZ
gaé%ﬂli&tjp+' 112, 932, 239, 082 A\24, 680, 832, 869
Total operating revenue
R
Operating expenses
18
LA 123, 230, 03§ 225, 845, 85()
Interest expenses
[
St 164, 193, 68§ 234, 355, 148
Trustee fee
Zeat i 2, 462, 905, 278 3,515, 327, 128
Investment trust management fee
T O 138, 243, 906 194, 663, 326
Other expenses
23 Az
AR 2,888, 572, 91 4,170, 191, 452
Total operating expenses
e S
R X IIEIER (D) 110, 043, 666, 172 A28, 851,024, 321
Operating profit (loss)
RIS SRR AR
R IEFER (L) 110, 043, 666, 172 A28, 851,024, 321
Ordinary profit (loss)
N7z ,(\ I > N7 ,{\ =1
éﬂﬁﬂfﬁ%]i&ll&izé§%f@%ﬂﬁ% (&) 110, 043, 666, 172 /A28, 851,024, 321
Profit (loss)
—ERARANTAL D 2 BRI 28 KA 0O 43y Bl AR S — S5 17
KNTHE > S ST RO B (A) | |
Distribution of profit loss from partial
redemptions
EpEESEA f 84>
WERIREX IR ERRE (D) . 197, 712, 429, 455 360, 682, 316, 027
Surplus (deficit) at beginning of period
1454 hn%a =Rl A |
FIRGMMELIRAERIE . 692, 433, 004, 000} 874, 357, 824, 000}
Increase in surplus or decrease in deficit
MHHBHME FEIT M © RIS SFEIEE U KRB
Y
it . . .. 692, 433, 004, 00 874, 357, 824, 00
Increase in surplus or decrease in deficit
from additional subscriptions for period
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TR AR D RS 3 R AR e IR

Decrease in surplus or increase in deficit

639, 506, 783, 600

935, 405, 613, 400

LI AR D IR AR B OUT R AR A

NnE

Decrease in surplus or increase in deficit

from partial redemptions

639, 506, 783, 60

935, 405, 613, 40

SyBod:

Dividends

HIRFISRA ST R KREE (A)
Surplus (deficit) at end of period

360, 682, 316, 027

270, 783, 502, 306

(3) [mEie#]

(R 2T HHNIAR D FIEIC ¥ H1ER)

1. JE T PE OO A A 12 e ONRFAf 7 14

2. B - WA OFE BEETE

SR

4. Z O

SIS |

ST DRRT 5
VRESERTYGIE 5tk
FE HIEMETE L L TR Y £,
3. Ak i D AT S5 2 B 2 SR O AR AR O RFA (I, TSRS (22D ABBROIZ A, TSRS 23 2 W AT I3 A B
FICHE SIS EN TR Y £9, HREMEOFEIZIS W TE—ED RS
HFEZRHA LTS, B DAHRRMFIC L > 7256,
bHYET,
£, TIAT 4 TRENCET 2RO EIL, HETHT UAT 0 THGITRT
4 BB ELITHE LOMETLATH Y . UESHAKLT VAT 1 7T
FIOHE) A7 DRE SR THOTEHY £HA,
Y77 FOFFEBMIL, FEKROHEICLY
5 H20 AETER-TEY ET,

AR A OFERERZ TR £,

2018 4 5 H 21 A2 H 2019 4F

YA 72 D 2 L

(BRI B3 5 1E5D)

%5 6
2018 4E 5 H 20 HEHE

57 ]

2019 4E 5 H 20 HEE

1. FREHMOK BB 5 ZaHEORE

HEWFOR BICBIT 2RO

21,620,000 1 19, 720, 000 1
2. HEMMOKRICHT S LMY OMBEOE (2. AHEMMOKAICHT S LY ) ORMEEDH
1 B4 72 0 Wi rERR 21, 033.81 [ 1 B4 720 Wi rERR 18,082.41 [
(100 ¥4 7= v HliE EAH) (2,103, 381 1) (100 H M7= v Hli'& pEAH) (1, 808, 241 M)
(4% B Ol a5t EEIT B 2 15D
55 6 1 %7
B 20174 5 A 21 H H 20184 5 A 21 H
% 20184 5 H 20 H % 20194 5 H 20 H
1. 5Ee4 O3 RER 1. e 4ozt
HH HH
I 2 Y AR AR A A123,276,934 1 EP LR A 225, 845, 850
oy Bl HE( R 2 B 13, 286, 709, 085 oy B YER R 74 B A16, 175, 328, 891
EEI e Ea ] C=A+B 13, 409, 986, oz IR ] C=A+B 16,401, 174, 75?
ey D 2, 765, 342, 872 E iy D 3,944, 345, 602 E
15 %5 53 mTREAE E=C-D 0H IS 225 53 i vl REAE F=C-D 0H
IS 2 53 i 4 F 0H IS 22 53 i 4 F 0H
R (5 LB B S 42) G=E-F 16, 175, 328, 891 VR G (S B HEGI R SZ.4) G=E-F 20, 345, 520, 343
H% H 21, 620, 000 E S8 H 19, 720, 000 E
100 [12472 0 53Hd 4 T=F/HX 100 0H 100 [1472 0 Syhid 4 T=F/Hx 100 0H

(e fh s it (2 B89 5 TERTD)
(1) 4P di DAIRPLUZ B3 5 918
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5 6 1 7
M 20174 5 A 21 H M 20184 5 A 21 H
% 20184 5 5 20 A % 20194 5 H 20 A
L AR dh L2569 2 L7 L. AR Ah 259 2 TG

L7 7 RiE, BEEIEEOEEEANCET 2IEEE 2 4558 [FA
4IHIZED DIEFHREREETH Y ., BENEICHET 5EH
DIEARFFEHIPE N, BIFESS O AEpE LI L THE & L
CTEMATHZLEHMELTEBY £1,

2. BT S ONE K N OEFFENRD ) A2 2. TS OWNE K N OEFFENRD ) A2
W77 RPMEET2EREHORBE L. T T4 7l |FA

Bl a— b - a—VEOSBEHELOGEBREE THY 7,
IHIE, REEBNY R SFIEENY XY e EOTHSY A
7 ERY A7 ROFEMEY 27 1IC& 58N TEBY £,
M7 7 v N, EREMEICR T 2BEOFENRERICE T
HZEHEAME LT, HMEEEWEG| 217> TR £,
WUEET VAT 0 THENE, k5 & T DRSS 4R D Al

EE)Y A7 2L TEY T,
3. GRLFE SR D U R 7 B 3. GRLFE SR D U R 7 B

LRERIHICB N TR, MY L BRE D 27 FHICET 2 %8 [FA
DEBRT, RT 4 AOBERNER Y X7 OEEETT
o TR FI,

Ofith U A7 OEB

Hith U A7 I L Cid, BERSSEORILE . o8-t
B L., BB > T D NEDEREZ1T/2>TEY £
ED
O Y A7 OEH

EHY A 7B LT, BITIRCBE e o Mgk & B4
DIEMIEE - T & W R, AkBE L. SO REICR LR
IR EDEB AT >THB Y £9,
OFEIE Y 2 7 DR

FRENE U A 7 (B LTI, IS U SR ok &
e L, B &CMALREDEHZIT/>CTBY 7,
(2) &ft s fh ORI (2 BE 7~ 5 FIH

5 6 141 5 7 3
2018 4F 5 H 20 ABIE 2019 4F 5 H 20 ABUE
1. BRI IREREE REE IR OE%E 1. B IREREE A e B 0228

B IR Lo SR ITRAlE LT TR CRME L | WA
TV, SEIRERE LA & Rl & O H Y £

Ao
2. iR E Tk 2. Wi RE S
URAE R i AT B Y

FUNRT 4 TWBNZHOW T, (FofoiEid) o 3
FUNRT ¢ THEIBERICE#H L TR £,

a—)b s 0 — D SRS K DNV SR E TS

I HOR EIZEYIF T SN AT, IREMEEILRE
&AL TS Z LD, YELIREMMAEZ FEHL & L TR

DET,
(BhE Y HE L oW 23 5 ERD)
7% 6 57
H 20174 5 H 21 H H 20184 5 H 21 H
% 20184E 5 H 20 H % 20194E 5 H 20 H

MBS & DM ARG AR D N ER & 2 BIR LT, —M& FAE
DERGI S & 570 2 PR 58 & OB 13T b Tnan
7. EFHITI ISV EE A,

(ZF o)
1 JTAROBHE
%6 w1
H 20174 5 A 21 H H 20184 5 H 21 H
X 20184 5 H 20 H X 20194 5 H 20 H
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LUNE TN 78, 579, 060, 000 M| & eA%E 94, 068, 620, 000 [
1] Hh B INER E o AKE 217, 811, 060, 000 M HH B INER E TEAER 259, 580, 660, 000 H
890 — ) T AR 202, 321, 500, 000 F{H-h— ) T A 267, 847, 560, 000 [

2 AflFEZBE LR
LI LD Y E A,

3 T UAT ¢ THGIBAR
T URT ¢ TG OFGIEE, Wl e O 4R

% 6 11 (2018 4 5 H 20 HBIfE) 55 71 (2019 4F 5 F 20 A BAE)
_— RAVEE () RS ()
b | M| R () b | M) | FRERE ()
ﬁ ﬂ
it 13503
BRAS 03505 |
B 841, 991, 873, 460 —| 909, 564, 310, 000f 67,559, 136, 178] 741, 102, 362, 741 —| 737,816, 130, 000[ A3, 302, 658, 083
&t 841, 991, 873, 460 —| 909, 564, 310, 000 67,559, 136, 178| 741, 102, 362, 741 —| 737,816, 130, 000[ A3, 302, 658, 083
(1) Beflfi D 5 & 7 ik
1 s |

ENEEE DN T
S OFMIZB N T, BEIFTORET 25 H A OEREEZ AT £7,
HKEFTRGI TNy VREHNEA SN TV DD TSN ER AL

(4) [P BIAnE]

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

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

B2 T UNT 4 THE R OB TRIE | ORI EASE K O ORI R
MBEHRICBITAERFEE LTEHRLTWAZ0EKELTEY £9,
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