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I 77> ROERRM
Fund Management

1. 20204 2 ARG OB KM (20194F 8 A 11 H~20204E 2 A 10 H)

Management Status for Half-Year ended February 2020 (August 11, 2019 - February 10, 2020)

(1) BFENR (B T HRHEHEO)
Assets (fractions of less than JPY mil. shall be rounded down)
N ey W4 - THE - T OMOEFE - .
a3y AE iy
FERGEE PR 2) &8 (Mg rE)

Cash/Deposits/Other Assets

(excluding liabilities) Total (Net Assets)

Primary Invested Assets

BHE FERK L BHH MR L el MR L
Amount ratio Amount ratio Amount ratio
"M % BAH % BAoH %
JPY mil. % JPY mil. % JPY mil. %
2020 4F 2 A H A 3,494 (64.8) 1,896 (35.2) 5,390 (100.0)

HY ended Feb. 2020

2019 4 8 A 3,580 (67.9) 1,693 (32.1)
FY ended Aug. 2019

5,273 (100.0)
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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
@ (OREOR®)
T T Th Th
‘000 units ‘000 units ‘000 units| ‘000 units
2020 4F 2 A H A 35, 790 0 2, 900 32, 890
HY ended Feb. 2020
(3) FE¥EqAE
Net Asset Value
100 1124 V) HEAEATZE
e i ST 3/ Eljia?ﬁfﬁ-ﬁ;ﬁﬁa‘ﬂf(ﬁu FHREIR)
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)
BHAH BHAH BHAH =
JPY mil. JPY mil. JPY mil. JPY]
2020 & 2 A i 5, 515 124 5, 390 16, 390
HY ended Feb. 2020
2019 4E 8 A #j 5, 589 315 5,273 14, 735
FY ended Aug. 2019
2. XEHAFHOERE
Change in Accounting Policies
O SFHEEEOWEICHEIER i
Changes accompanying revision to accounting standards, etc. No
@ OUsOER i
Changes other than those in @ No
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I FTHEMEEEY% Semi—annual Financial Statements

(1) [PRIEE 3] Semi—annual Balance Sheet
(HA7 : ) (Unit : JPY)

55 10 # 5511 Wi MR IRR
(2019 4 8 H 10 HHITE) (2020 4 2 H 10 HHITE)
10th Fiscal Year 11th Semi-annual Period
As of August 10, 2019 As of February 10, 2020
£4E Amount &% Amount
& FEDHE
Assets
VBN
Current assets
S
B - 93, 079
Deposits
a—)b e B—
817, 407, 995 810, 991, 738
Call loans
E—
AL 3, 580, 740, 238 3,494, 644, 913
Government bonds
v (== A —_
ﬂﬁfEﬁﬁu?n¥ﬁﬁﬁiﬁE . 51, 526 1,775,973
Derivative evaluation account
Z DRI | 2 901,251
Other accrued revenue
ST A
%Ej\%i"f“gﬁ@ji ) 1, 191, 302, 242 1, 204, 920, 52
Customers’ margin
SREHR TR A
oRBYEL P E 5, 589, 502, 001 5,515,417, 476
Total current assets
U SE AN
HEEERE 5, 589, 502, 001] 5,515,417, 474
Total assets
i=U{OF
Liabilities
ENAE
Current liabilities
N [=E=0R =
URERSEHIELE 284, 383, 509 88,919, 909
Derivative evaluation account
VA
il - 3, 960, 15
Accounts payable — other
=2 ]
AHASEREE 1,573, 192 1,521, 811
Trustee fee payable
AT REH N 28, 317, 582 27, 392, 535
Investment trust management fee payable
l AE\
AL . 1, 694 293
Accrued interest expenses
T OMAALT 1, 408, 423 2,789, 146
Other accrued expenses
SN A2
mBAfes 315, 684, 400 124, 583, 844
Total current liabilities
AlEAE
- 315, 684, 400 124, 583, 844
Total liabilities ’ ’ ’ ’
I PE O
Net assets
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TEAGE
Principal and other

JoA

Principal

3,471, 630, 000

3, 190, 330, 000

T4
Surplus

PR ARSI PRI EE (A)

Balance at end of period

1,802, 187, 601

2, 200, 503, 632

S i 5, 273, 817, 601 5, 390, 833, 632
Total principal and other ' ' ' , y ’
WG TELS
SR 5,215, 817,601 7900835, 0%
BEME ESRT

Total liabilities and net assets

5, 589, 502, 001

5,515,417, 476

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

(B47 0 ) (Unit : JPY)

10 Wirr R R %11 Wi F R R
H 20184 8 H 11 H H 20194 8 A 11 H
E 20194 2 A 10H E 20204 2 A 10H
10th Semi-annual Period 11th Semi—annual Period
From August 11, 2018 From August 11, 2019
to February 10, 2019 to February 10, 2020
£%E Amount £%E Amount
= 1
Operating revenue
= BRI
SR . 10, 213, 996 33, 856, 296
Interest income
FAMRES 78 E AT
Profit and loss on buying and selling of 389, 078 A1, 415, 496
securities and other
M =] AR
UREE PRI |5 i . o A462, 767, 077 396, 590, 173
Profit and loss on dealing of derivatives
4 R
Z%;a%%fﬁﬁé . A11, 083,218 192, 225, 751
Foreign exchange gains or losses
T OIS 6, 620, 964 6, 805, 827
Other revenue
s A2
E§§€HYEE[3D+_ A\456, 626, 257 628, 062, 551
Total operating revenue
R
Operating expenses
18
LA 435, 519 193, 007]
Interest expenses
=2 .
SRt 1, 550, 836 1, 521, 811
Trustee fee
ZeAH 27,915, 027 27, 392, 535
Investment trust management fee
T O 1, 815, 885 1, 866, 167
Other expenses
ap Az
ES%Q%gFﬁ[jD+_ 31, 717, 267 30,973, 52
Total operating expenses
R O
FORRlE LEIRR (A) 488, 343, 524 597, 089, 031
Operating profit (loss)
FRFRIZE ST F L (A) 488, 343, 524 597, 089, 03]
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Ordinary profit (loss)

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

A\488, 343, 524 597, 089, 031

—EBAERICAE O TR AR AR O Sy Bl RE U —FB AR

FUTHE D H MRS OB (A)

Distribution of profit loss from partial

redemptions

BERRe UL E REE (A)

Surplus (deficit) at beginning of period

2,512, 472, 789 1,802, 187, 601

TR BN ST R AR D4

49, 630, 000 1
Increase in surplus or decrease in deficit ’ ’
FRFEENNME FEISAE 5 TR AR I R B 4
DR
49, 630, 00 1

Increase in surplus or decrease

from additional subscriptions for period

in deficit

PR IR RS T R AR IR

1 198, 773, 000
Decrease in surplus or increase in deficit ’ ’
R — SRR D IR BB TR 8 A
PIEE
1 198, 773, 00

Decrease in surplus or increase
from partial redemptions

in deficit

Sy
Dividends

PRRIR S SUTTHXES (A)

Balance at end of period

2,073, 759, 264 2, 200, 503, 632

(3) [hEEREE]

(EHE et T R 5 FHICEE T 575D

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

pi=1
=]

OMERERE -
RILYE
CH RO

L& OAFRIEE ~ D HA

=

g1 LA

- SRR b O REAT 5 L2 B 5 IR O
SR

5. F DAt

[E & R

IFEI & L CREMECREME L CR 0 £7,

Al & 72 > TiE, M ER ORI 2 MAES TR L TR 0 £,
S ELS |

SPERICEY 5 DEEDH DX AWBIFTORET HIEE
LTk ET,

PR S )NG]

FHE HICEB W CPRNAEOZIE R OXMBER YRS OMETITM L TBY £7,
(EREMEEIC BT D AMVEEVEE - Ao MER L, FAIE LT, bAREICKIT 555
IR H OXRAE B R EARS OMEIC L > THE L TBY 17,

Al RE: 70 B A R AR

HIE HEETH EL TR £,

URAE RIS | RS

I B RHETH ELTEBY £,

PE=acei= kA

I R RETH ELTEBY £,

RS L ORI I, TSRS (225D ABEDIE D>, TGS 72 WA I A B
FIZEE SN E T TR Y £9, HEMEOREICE O X —EDRIHES:
HEERAL TV D72, BARLREAMEIC L 58, YkMEEN R D2 &
LdHYET,

F7o. TUANAT 4 TEBICEAT 28NS, HETHLT I AT 4 TEEICBIT
24 BB E T35 R LOBETLARTH Y | S A KRN T U T 4 7T
BIOMHI A7 ODREZERTHLOTES Y £HA,

W77 ROPREFHREDMIZ. 20194E 8 H 11 H225 20204E 2 H 10 HE TE /o

BB S e AR 55 TR

TEY £,

(h SR IR FRIZBE 4 5 1ERD)

55 10 1

2019 4 8 H 10 HEHIE

511 TP R IR
2020 4E 2 H 10 HEHE
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1. FHHEEBOKRBIZRBIT D ZISHEDRER 1. FRFHEMMORBIZRIT 2% HEORE
35, 790, 000 [ 32, 890, 000 [
2. HEHMOXRBICBIT S 1 BEALY 2 OMEPEDKE 2. PHEFEHMEOKRBIZET S 1 B Y720 OMEED
sl
1 M7 0 fliE pE4E 147.35 M 1 M7 v i FE4E 163.90 M
(100 {34 7= v WG PERH) (14,735 M) (100 {34 7= v WG PERH) (16, 390 M)
(PR & ORI et R EICBE T 5 1350)
FUEH IO EH A,
(&mbpE sz B4 A )
AP Sh O IRFM & (2 B3 2 S
510 i 5511 Wb R R
2019 4 8 H 10 HELE 2020 4E 2 H 10 BELE
1. SR PREEE BAA, WA & OV2E4E 1. PR RERG REE, Rl O

B RR EoSElpg IR & LTS TR TR L
TWh7ew, BfExtRE LR &Rl & OEFITH 4
Ao
. Wil OB E Sk
EERES
(EHEREFHTEHIR D BT T 5 7ER) ICR#E LT
BYET,
URZAE P S AT B
FUNRT L TEENZOWTIE, (ZOMoER) @ 2
FUNRT ¢ TEGIBRICEEE L TR £,
=)L« 10— D L EME N OV B E S
I HOR EIZEYIF T SN AT, IREMEEILR
&AL TS Z LD, YELIREMAEZ FHE & L TR
DEJ,

AR R % oo AxmhpE s 3R & L C TRl TR
fliL TWB7=@, FREEHEx ARG FEE L Rl & O8I
HYFEHEA,
2. WHliDHE Sk
EERES
(EHEEFHTEHIR D BT T 5 7ER) ICRi# LT
BYET,
URZAE P G AT B
FUNRT L TEENZOWTIE, (FOMoER) @ 2
FUNRT ¢ TEGIBRICEEE L TR 7,
=)L« 10— D L EME N OV B E S
I HOR EIZEIF T SN AT, IREMEEILRE
&I TS Z Enh, YELIREMAE 2RI & L TR

XN

(ZDfD7ERD)
1 JEAROKH)
5 10 # %11 AP A R
H 20184 8 A 11 H H 20194 8 A 11 H
F 20194F 8 H 10 A I 20204F 2 H 10 A
LUNERT N | 3, 579, 300, 000 A JCA<%H 3,471, 630, 000 [
1 B NG & ST AEE 97, 000, 000 FHI A EANER & LA 0M

91— B AR S A 204, 670, 000 11

91— B AR S A 281, 300, 000 11

2 TUNT 4 THGIFER

T UNRT ¢ THE| OFKFESE . REN & OFEG R
%510 #1(2019 4= 8 A 10 A BTE) 5511 IR R RIS (2020 45 2 H 10 A BIfE)
i Lpo%ass (1) BokEE (1)
FE
5% 1 4 e (1) FEAEE L () 5 1 4 el (19) FEMERE (1)
i H
aiezi el
L S(itEp ezl Gl
gy 5,409, 251, 615 — 5, 258, 388, 441 A\150, 863, 174] 5,442, 241, 049 — 5, 378, 096, 272 64, 144, 777
&S|
gy 5, 308, 189, 004 — 5, 189, 398, 259 A118, 790, 745 5, 348, 572, 340 — 5, 325, 528, 261 A\23,044, 079
i85S | LAS D ELS |
2T RIS |
gy 776, 438, 064, — 761, 760, 000] A\ 14,678, 064 777, 267, 880 — 777, 308, 000 40, 120
k Fov 776, 438, 064, — 761, 760, 000] A\ 14,678, 064 777, 267, 880 — 777, 308, 000 40, 120
E A - — — — 3, 294, 300 — 3, 289, 500) 4, 800)
kv - — — — 3, 294, 300 — 3, 289, 500) 4, 800)
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Gt 7| 7| — A\284, 331, 983 — - - A\8T, 143, 936)
(1F) Wil o FiE 7 ik
1 5EmEs |

SMESHILG T HUT

SEOFHIZIBWTIE, FHRBIZEY 5 2ETO A OFE HEGIFTORE T D IE R E U EHEMS CHMi L Tk
h %9,

2 2RI |
DFHE BIZB W TR S OMENER SN TV DHEIZOVWTIILLTO L ) ICFHEL T Y £7,

QR R IZBWTHBETHOZER LT NEEE) LW ET) OXMBELEMIASGOMERER SN TV 5EE
F BRSBTS EME TR L T £,

@FHE BTV THH A OMBE MRS OMENRRER SN TORWEEIE, UTOHECE->TEY £,

cFMEBICY A B 2 DRSS A EE SN TV DEAITIE. ik AICR BTV S OXI#E R LY
MG OMEZEZ & LR L L — b2 AW TR Y £,

CFRBICYEH B D MBR PSP ER SN TORWEAIZE, Y%A IR BITWER STV L X1#
FHRMRGOMEEZ VT Y 7,

2) FHE P BE SE MRS O MMEA TR SN TORWAEIZONTIE, FHE A OMBIE RS O fE TRHE L Tk v &
1;_‘0

KRG TNy VRFHPHEH SN TN HDIE TSV EE A,
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