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1471
JPX-Nikkei 400 Inverse Index
Corporate bonds
1 unit
Nomura Asset Management Co., Ltd.
Junko Nakagawa, President & CEO
Jun Yamanaka, Head of Support Dial Team, Investment Trust Marketing Dept.

URL http://www.nomura—am.co.]p

2020 4 6 A 30 H

Scheduled date of submission of securities report: June 30, 2020
Date of commencing dividend payment: —

I 772 ROEMRRN

Fund Management

1. 2020 4E 4 AHIOERRE. (20194 4 H 8 H~20204 4 A 7H)

Management Status for Year ended April 2020 (from April 8, 2019 to April 7, 2020)

(1) BPENR (B 7 AR O
Assets (fractions of less than JPY mil. shall be rounded down)
\ e Blé - 18-S - OO EE - .
BT R . £ &5 (HiE
FERGEE R ) BFF (Mg )
Primary Invested Assets Cash/Depo.slts/.Oth.er. A.ssets Total (Net Assets)
(excluding liabilities)
BHE TR L &HA AL KA AL
Amount ratio Amount ratio Amount ratio
"M % BAH % BAaH %
JPY mil. % JPY mil. % JPY mil. %
2020 ££ 4 A #j 0 (0.0) 5, 444 (100.0) 5, 444 (100.0)
FY ended Apr. 2020
2019 4E 4 A #] 0 (0.0) 6,801 (100.0) 6,801 (100.0)
FY ended Apr. 2019
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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
2020 £ 4 A #j 1, 420] 880 1, 200 1, 100,
FY ended Apr. 2020
2019 4£ 4 A #j 1, 000] 780 360 1, 420
FY ended Apr. 2019
(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]
2020 £ 4 A #j 5, 829 385 5, 444 494, 910
FY ended Apr. 2020
2019 4£ 4 A #j 6, 960, 15§ 6, 801 479, 011
FY ended Apr. 2019
(4) i
Dividend Payment
100 F124 v 5B
Dividend per 100 units
!
JPY|
2020 £ 4 A HA 0
FY ended Apr. 2020
2019 £ 4 A HA 0
FY ended Apr. 2019
2. KEFHOER

Change in Accounting Policies

O KFHEEFEOBEIC E I AR

PN

Changes accompanying revision to accounting standards, etc

No
@ OLsSDER

Fii 3

Changes other than those in D No
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I M%sE3% Financial Statements

(1) [=fExtFEE] Balance Sheet

(HAL : M) (Unit : JPY)

4 1
(2019 4F 4 H 7 BEIAE)
4th Fiscal Year
As of April 7, 2019

%5 5 H#
(2020 4¢ 4 H 7 BEIAE)
5th Fiscal Year
As of April 7, 2020

4%H Amount

4%H Amount

EREDTR

Assets

)& PE

Current assets

a—)b e =
Call loans

6,662, 007, 273

5, 295, 790, 886

AT REREML

Customers’ margin

298, 202, 747)

533, 637, 205

B PE A EE

Total current assets

6, 960, 210, 02

5, 829, 428, 091

EE ol

Total assets

6, 960, 210, 02

5, 829, 428, 091

AIEDHS
Liabilities

VB A
Current liabilities

R P i At D

Derivative evaluation account

130, 462, 695

354, 639, 832

KA

Accounts payable — other

638, 212

4, 481, 950

FRINZFEE N
Trustee fee payable

1,537, 09]

1,491, 605

AALZEREAE B

Investment trust management fee payable

23, 056, 403

22,373,970

ARALFILE

Accrued interest expenses

42,714

4,773

Z DAL

Other accrued expenses

2,511, 419

2,425, 819

mEAE AT
Total current liabilities

158, 248, 53

385, 417, 949

AfEAFE
Total liabilities

158, 248, 53

385, 417, 949

L PE D

Net assets

TEALE

Principal and other

JoA

Principal

9, 203, 020, 000

7,129, 100, 000

Tl 4
Surplus

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

A2,401, 058, 510

A1, 685,089, 858

(1471) 2020 4F 4 H#) HBEEE
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TEAL AR 6,801, 961, 490 5, 444, 010, 142
Total principal and other ’ ’ ’ ’ ’ ’
Yt V. A=
?Efif§;1:+assets B0 90 M
AIEME PES T

Total liabilities and net assets

6, 960, 210, 02

5, 829, 428, 091

(2) [BEKORES4HHE] Statement of Income and Retained Earnings

(HAL : M) (Unit : JPY)

o5 4 1l
H 20184 4 8 8 H
£ 20194 4H 7TH
4th Fiscal Year
From April 8, 2018
to April 7, 2019

%5 5 1l
H 20194 48 8 H
£ 20204 4H 7H
5th Fiscal Year
From April 8, 2019
to April 7, 2020

&%H Amount

&%H Amount

(ZE L&

Operating revenue

URAERS dh G | S R A

Profit and loss on dealing of derivatives 12,346, 954 381,399, 111
2 o Az
ES%%Wl%E[3p+' 12, 346, 954 381, 399, 111
Total operating revenue
HEEH
Operating expenses
1E
SR 3, 820, 228 2,724, 236
Interest expenses
[
SEREH 3, 126, 558 3,113, 232
Trustee fee
Zeat 46, 898, 356 46, 698, 294
Investment trust management fee
T oI 4, 406, 634 4, 298, 697
Other expenses
2 P
ES%g%gfﬁ[jp+, 58, 251, 774 56, 834, 459
Total operating expenses
PR e
FORRlE LEIRR (A) 45,904, 829 324, 564, 652
Operating profit (loss)
RS PR
R IERER (L) 45,904, 822 324, 564, 652
Ordinary profit (loss)
N7z ,(\ I 3 \// »,/\ =1
WIS ST G WIME R (A) A45, 904, 829 324, 564, 652

Profit (loss)

—EAEAIN AL O Y BRI 28 B RH O 4y B BE ST — AR
FNTHE S SRRSO R (D)
Distribution of profit loss from partial
redemptions

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

A1, 635, 266, 688

A2,401, 058, 51

TR N ST R AR D3

. . . 585, 552, 000 1, 757, 990, 200
Increase in surplus or decrease in deficit
M — AR O RIS SIEINEE U KRB
DEA
585, 552, 00 1, 757, 990, 20

Increase in surplus or decrease in deficit
from partial redemptions

PR IR RS T R AR IR

Decrease in surplus or increase in deficit

1, 305, 439, 000

1, 366, 586, 200

(1471) 2020 4F 4 H#) HBEEE
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NnE

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

1, 305, 439, 00 1, 366, 586, 20

SyBod:

Dividends

BRI A& SUTHIR X e (D)

Surplus (deficit) at end of period

A2,401, 058, 510 A1, 685,089, 858

(3) [HEa#]
(R R TTENIAR D FHIZEE D 1ERL)

1.

4.

X PE OO RTARG FEYE N ONRFARG 5 74

R AR O R EIE

SR

T DA

- SRR b O RFAT 5 L2 B9 5 IR O

eS|

IS IATORET HFH B OERMEZ AWl £7,

URAE R b BS | SR A

EHREECTHELTRBY £97,

SR S ORI, TR I S MEADIED, MRS A e WA IT A
BICHE SNIMRESEENTEY £, YEMEOR TICB W TE—EDRIHRSS
HEEZRHAL TS, BARDAMRGEFRICL oG E, Y MEN R Z &
LdHOET,

F7o, TUANAT 4 TEBICEAT 2SI, HETHLT I AT ¢ TEEICBIT
5% BB EE T E FOBETATH Y, YHEHEARNT U AT ¢ 7TH
BIOWBI A7 OREZEZRTHLOTIIHY /A,

YT 7y ORI, FEROBEICE D, 20194 4 A 8 HA D 2020 4F 4
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YHNEIME LIS O RIR R B UT AR A

H THETERSTEBY ET,

(e R B9 5 TERD)

54 4 %5 5
2019 4E 4 J] 7 HEI/E 2020 4E 4 H 7 HEIE
1. FAEHMOKRBIZE T 22 8HOREK 1. FHHEHMOERBIZET 22 EHEOREL
1, 420, 000 M 1, 100, 000 H
2. BYHEFEMTERFIEAIL 55 %0 6 45 | 5 10 BICHL (2. BREEREMTERISLHEI 55 %00 6 45 1 T 10 BT
ETDHR ET D4
TEARD K 2,401, 058, 510 [ TEARD K 1, 685, 089, 858 M
3. FRHIMOKBICBIT D 1 BN 72 0 OME REDFE 3. FEHMOKRAIZKIT S 1 ALY OMEEDOHE
1 M7 v i FE4E 4,790. 11 1 1 A7 i pERR 4,949. 10 [
(100 1124 7= v i PEAH) (479,011 [) (100 112472 v i FEAH) (494,910 1)
(AL KX ORIR @R FICBE T 5 1ER)
54 4 5 5
H 20184F 4 A 8 H H 20194F 4 A 8 H
20194 44 7TH  20204E 44 7TH
1. 3 Ee O IR 1. O ER
HH HH
EpEEE ] A A3, 820, 228 1 Epi[EEIEaY il A N2, 724, 236 [
53 B i F Sz 4 B A57,643, 767 1 (53 B T P S 4 B A115, 895,543 [
EEI e Ry C=A+B 61,463, 995 1 IR ] C=A+B A118, 619,779 [
2 D 54,431,548 11 it 2 D 54, 110, 223 H
N 2% 53 i mT REAH E=C-D 0 [ N4 4 i AT REH E=C-D oM
N 25 3 i 4 F 0 U 22k 70 i 4 F 0
R (4 B AR A N7 4) G=E-F A115, 895,543 1 U1 4 (5 i HEA 57 42) G=E-F A172, 730, 002 1
% H 1, 420, 000 1 B~ H 1, 100, 000 [
100 [12472 0 4yfic 4 T=F/HX 100 0H 100 112472 D) 434 T=F/HX 100 0H
2. FOftEH 2. %Ot
ZFOMBERO S H 3,771, 875 FIE, LI OW T O ZOMBHD S5 3, 747, T14 ML, EFHUAT OV T OMEHE
FERETH £, ERAECTHY £7,
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(GmhpE S B3 2 D)
(1) S fips o OARIZ B3 5 S5

55 4 ) %5 5
H 20184E 4 H 8 H H 20194 4 H 8 H
% 20194 4 H 7TH % 20204E 48 7TH
1. A FhpE L e 2 B G &1 1. AFhpE L e B B G &1

L7 7 Rt BEEIEEROEEEANCET 2 IEEE 2 4558 A
ATHIZED DRI BEEFEFETH Y | (Rt ET 2 EH
DIARFFEHPE N, BIFESES O AEpE M3 L THE & L
THEHTHZEEZENELTEBY 7,

0. PGS ONE R NE DLFRE TR Y 2 0. BRPE S ONE R NE DLFREMITRD Y R
W77 v RBMEET 2E8MBELOREIX,. T AT 4 7R |FEE

Bl a— b - a—VEOSBEHELOGEREE THY 7,
INHIE, REAEBNY R SRIEENY XY e EOTHSY R
7 ERY A7 ROFEMEY 27 1IC& 58N TEBY £,
M7y Rk, BrEMEICE T 2 BEONEM/2EHICE T
HZEHEAME LT, HMHEEEWEG| 217> TR £,
MET U ART ¢ TWBIE, M5 & T DM R D Mk
EENY A7 #HLTEY 7,

3. ARG THICER D U R 7 BB 3. ARG THICER D U R 7 B ERAH
LRt SticBW T, ML L7 BRE U A7 EHICBT 2 EE [FE

DERT, NT A= AOEELCER Y A7 OFHELT
o TEY ET,

Ofith U A7 OEB

Hith U A7 1B L Cid, BERSSEORILE W, o8-t
2 L, BEFHHIZIH > TV ENEOEHET/2>TEY E
ED
O Y A7 OEH

GV A2 7L Tt BITIERSIE e Mgk &84
DIEHUE - 30T 2 R, Mkt L, A EOFE RIS U
IR EDEB AT > THB Y £9,
OFEIE Y 2 7 DFHR

GRENE U 2 7 1B LTI, MBS U T E ORI &
e L, B | stk AL REDOERZ 1T/ > TE 0 £7°,

(2) Axfhps ah ORFLSE B9 5 HIH

54 ) %5 5 ]
2019 4E 4 A 7 HEE 2020 4F 4 H 7 HEE
1. SERTERFEE B4R, Bl R OVERE 1. SETERFREE B4R, Bl R OVERE

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

/\/O
2. Wl OFE Ik 2. Wl OFE Ik
URZE RS b AT D Al 72

FUNRT 4 TWBNZHOW T, (FofoiEid) o 3
TUNRT 4 THRBIBRICEE L TBY £7.

a—)b s 0D SRS K DNV SRS

T O BIZEWIE TRE SN B2, WREMAAILM
fli LEELLTWD Z &b, BHIEBMMEELZ RIS LTH

UESE
(BhE Y HE L oW 2R3 5 ERD)
% 44 % 5 4
H 20184E 4 H 8 H H 20194 4 H 8 H
I 20194F 4 H TH I 20204F 4 H TH

AR DY FZE G TR D A IE MR 2R L ¢, —fi% [FAE
OB SGfE & B D BENEE L ORSIITRbI TR
P, BMEIEIZ TSV EE A,

(ZF o)

1 JTTAROKHE)
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(1471) 2020 4F 4 H#) HBEEE
ril 2020

5 4 1
M 20184 4 A 8 H
£ 20194 44 TH

% 5 1
M 20194 4 A 8 H
% 20204 48 TH

0 TR
0 OB R E TTAVER
P — BB AR S AR

6, 481, 000, 000 4
5, 055, 180, 000 4
2, 333, 160, 000 M

0 TR
0 OB NERE TTAVER
P — B AR S AR

9, 203, 020, 000 4
5, 703, 280, 000 4
7,777,200, 000 M

2 A fliEEsRBEAR
HYUFEHIH Y TE A,

3 T UAT ¢ THGI B

T UNRT ¢ TG OFFIEE, Wl e O R

%AW (2019 4F 4 7 HEIAE) %55 (2020 4= 4 A 7 ABIE)
R LS (M) TS (M)
54 14| I (FD) FRfRE () 5 4| (D) FHiEER (1)
i A
s s |
Rt )Gl

FE A 6, 654, 345, 749 —|  6,784,077,500|  A130,462,695 5,090, 763, 283 —|  5,444,705,0000  A354,639, 832

At 6, 654, 345, 749 —|  6,784,077,500|  A130,462,695 5,090, 763, 283 —|  5,444,705,0000  A354,639, 832

() Mo % E 5k
1 5e s |
ENEHIE 2T

S OFMIZB N T, BEIFTORET 25 H A OEREEZ AT £7,
¥ EFRRG TNy PEHAEA SN TV DRI S NERT A,

(4) [KEmHE]

B AMEESRIM R
(1) ¥R (2020 45 4 A 7 A BIfE)
MU FEIEITH Y A,

) R LA OB lEES: (2020 42 4 A 7 HBI(E)
FOUHIE LD A,

H2 T VAT 4 TG RO R RGO AR S Ol DR
MEBERICBIT DERFHE LTRBL TWDHIEDEIL TR £



