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URL:
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Jun Yamanaka, Head of Support Dial Team, Investment Trust Marketing Dept.
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I 77> ROEMRM
Fund Management

1. 2020 4F 10 A P EMIOERRI (2020 4 4 A 8 H~2020410 H 7 H)
Management Status for Half-Year ended October 2020 (April 8, 2020 — October 7, 2020)

(1) EPENR

(& 77 A G145 C)

Assets (fractions of less than JPY mil. shall be rounded down)
N ey B4 - WA - TOMOERE .
=+ g{\f_z P = Y - a8 fﬁﬁ%
B G ) &8 (Mg rE)
Cash/D its/Other A t
Primary Invested Assets ash/ epo§1 S/, ?r, ése S Total (Net Assets)
(excluding liabilities)
&HA i dza A RE i3 Aaa il i3 Aaa
Amount ratio Amount ratio Amount ratio
"M % BAH % BAaH %
JPY mil. % JPY mil. % JPY mil. %
2020 & 10 A A 0 (0.0) 552 (100.0) 552 (100.0)
HY ended Oct. 2020
2020 4F 4 A Hj 0 (0.0) 1,666 (100.0) 1,666 (100.0)
FY ended Apr. 2020
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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 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+@-©)
Tn Tn T T
‘000 units ‘000 units ‘000 units ‘000 units
2020 & 10 A A 860 60 500 420
HY ended Oct. 2020
(3) FE¥EqAE
Net Asset Value
100 1124 V) HEAEATZE
e i ST 3/ qjiaﬁffﬁ-ﬁ;ﬁﬁa‘ﬂf (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|
2020 & 10 A A 594 42 552 131, 60§
HY ended Oct. 2020
2020 4E 4 A #j 1, 969 302 1, 666 193, 827
FY ended Apr. 2020
2. KEFHOER

Change in Accounting Policies

© 2 UL > BT *

PN

Changes accompanying revision to accounting standards, etc

@ QLS OEH

No
i

PN

Changes other than those in @ No
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I TR EEEY% Semi—annual Financial Statements

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

% 5 %5 6 W h R FH R AR R
(2020 4 4 H 7 HBI(E) (2020 4 10 A 7 HHITE)
5th Fiscal Year 6th Semi—annual Period

As of April 7, 2020 As of October 7, 2020

£4E Amount &% Amount

EREDTR

Assets

)& PE

Current assets

a—)b - m—

Call loans 1, 560, 362, 322 510, 790, 324

AT REREML

) . 408,914, 713 83, 998, 864
Customers margin

B PE A EE

1, 969, 277, 035 594, 789, 188
Total current assets

EE ol

1, 969, 277, 035 594, 789, 188
Total assets

AIEDHS
Liabilities

VB A
Current liabilities

R P i At D

. . . 253, 161, 976 36, 390, 086
Derivative evaluation account

KA

44, 147, 525 107, 860)
Accounts payable — other ’ ’ ’

ARALSZREAE B

286, 457 340, 003
Trustee fee payable ’ ’

AALZEREAE B

4,296, 776 5,099, 973
Investment trust management fee payable

ARALFILE

. 1, 406 212
Accrued interest expenses

Z DAL

Other accrued expenses 470, 428 99, 536

Eh AR A F

Total current liabilities 302, 364, 568 42, 037, 67

AfEAF

Total liabilities 302, 364, 568 42,037, 67

L PE D

Net assets

TEALE

Principal and other

JoA

L. 3, 416, 780, 000 1, 668, 660, 000
Principal

Tl 4
Surplus

PR ARSI PRI EE (A)

Balance at end of period A1, 749, 867, 533 A1, 115,908, 482
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AN 1, 666, 912, 467 552, 751, 518
Total principal and other ’ ’ ’ ’ ’
SR S AN
?Ef§§£;1:+assets 1, 666, 912, 467 552, 751, 518
TS D2
AT ERr 1,969, 277, 035 594, 789, 188

Total liabilities and net assets

(2) [RHERSE ORISR EEF5HE]  Semi—annual Statement of Income and Retained Earnings

(HAL : M) (Unit : JPY)

55 5 WP F 1R )
H 20194 4 8 8 H
£ 20194 10H 7H
5th Semi—-annual Period
From April 8, 2019
to October 7, 2019

55 6 M P AR )

H 20204 4 8 8 H
£ 20204 10H 7H
6th Semi—annual Period
From April 8, 2020
to October 7, 2020

&%H Amount

&%H Amount

(ZE L&

Operating revenue

URAERS dh G | S R A

Profit and loss on dealing of derivatives 491,538, 315 £1494, 209, 119
2 o Az
HRI D+, A91, 538, 315 A\494, 209, 115
Total operating revenue
HEEH
Operating expenses
1E
SR 250, 326 222,626
Interest expenses
[
SEREH 242, 474 340, 003
Trustee fee
Zeat 3,637,015 5, 099, 973
Investment trust management fee
T oI 342, 752 453, 032
Other expenses
2 P
ES%g%gfﬁ[jp+, 4,472, 567 6, 115, 634
Total operating expenses
PR e
FORRlE LEIRR (A) /96, 010, 882 500, 324, 749
Operating profit (loss)
RS PR
R IERER (L) 96, 010, 882 A500, 324, 749
Ordinary profit (loss)
AR IR
R RIAIRIZE ST RRIE R (A) 296,010, 889 A500, 324, 749

Profit (loss)

— BRI S R RS AR O 4y Bl BH S — R
FNTHE S PR RSO SRE (D)
Distribution of profit loss from partial
redemptions

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

A\249, 939, 474

A1, 749, 867, 533

TR N ST R AR D3

. . . 183, 281, 400 1, 280, 013, 000
Increase in surplus or decrease in deficit
R — AR LT A © I SEEINEE ST R BB H
DER
. . .. 183, 281, 40 1, 280, 013, 00
Increase in surplus or decrease in deficit
from partial redemptions
|44/ %8 & ]
Tl I8 BRI R AR A N 1, 052, 430, 200 145, 729, 200

Decrease in surplus or increase in deficit

(1472) 2021 4E 4 A FRHRREEE
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HRLBAME FEIT 1 © RIS IR ST R AR
IES

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

1, 052, 430, 20 145, 729, 20

SyBod:

Dividends

PR A eI R EE (L)

1, 215, 099, 156
Balance at end of period Al ’ ’

A1, 115,908, 482

(3) [ERE*]

(BB RF T EHNIAR 2 FHICB 2 1R

1. JE AT PE O REAM A E S ORI 715 [PE IS |

ST OFRERT HFHE A OFRER 2z TR0 £,
VRESERTY VG 5ok

FIE A EETE EL TR £7,

(BRSSO I, TSRS 25D BBROIE D TSl 23 e WA I A B

R AR O R EIE

- SRR b O RFAT 5 L2 B9 5 IR O

SERLEA MICHRE SNTMENEEN TR 9, YEMEOH EIZB W TIX—EDRIES
HEEZRHAL TS, BARDAMRGEHEICL o ToGmE, Y MEN R &
LHD FET,
Fo, TUART 4 TEBNCET 2BOES T, B ETHLT VAT o THRENZBT
54 B3 EEE I35 H EOBETATH Y . YEESFEA KRBT VAT 1 TH
BIOWBI A7 OREZEZRTHLOTIIHY /A,
4. %0 W7 rr ROPRFFESIFEIL, 20204E 4 H 8 H2v 5 20204E 10 A 7T HETLE o
BV ET,
(PR R 5 R
%55 %5 6 W RIGH AR R
2020 4F 4 H 7 BEALE 2020 4 10 A 7 HEI{E
1. FHEHRORBICBIT DZAHE DM 1. WREFHAEHEORBIZBIT 22O
860, 000 1 420, 000 [
2. BEEFUMEHREBRRIE S5 K065 1HE 10 5 |2, BEEEMPEFHEHIN 55 520 6 55 1 THE 10 BT
ET D% ETDFA
TEARD KR 1, 749, 867, 533 JEARDKIE 1, 115, 908, 482 1
3. FHEWMOKRBIZRBITS 1 AL Y70 OMEEDRHE 3. WHEFHEMROKRBICBIT S 1 BALYS 720 OMEED
#H
1 04720 Wig peRE 1,938.27 [ 1 04720 Wig peRE 1,316.08 [
(100 [ Y472 v i FE%E) (193,827 1) (100 M4 7= v HUE PEAE) (131,608 )
(PREBR L ORI EHEZICET 23R
FUMFEHIIH Y FHA,
(&@hpE B9 A D)
P oh ORI % 12 B 9 5 IR
%5 1 % 6 W R IR R
2020 4F 4 H 7 REAE 2020 4 10 A 7 HEI{E
1. BfEXRIIRFEET BAA, R & OVZERA 1. st FREEGF BAA, R & ONZE%R

oh R R R B O Gl 3R & LT TRl TRE
fliL TV D720, REE S IREEE LA & Bl & OZERIT

B R ER oo Gxihpg it 3RHI & LT~ TRl TR L
TV, SEMBERE LA & el & OEFIH Y £

Ao HYEEA,
2. Wl ORE Ik 2. Wil OFE %
URZE RS i AT D URZE RS i R AT D

FUNRT 4 TWBNZHOWTIE, (FoMoiEid) o 2
TUNRT 4 THRBIBRICEE L TBY £7.

a—)b s 0D SRS K DNV SRS

IS OR BIZEHETIE SN D T8, IREMAEILR
fliLEELLTWD Z b, BHIEBMEELZ R - L TP
nET,

FUNRT 4 TWEBNZHOW T, (FofoiEid) o 2
TUNRT 4 THRBIBRICEE L TBY £7.

a—)b s 0 — D SR EHE K DNV SR E TS

IS OR BIZEYETIRE SN D T8, IREEMAEILR
fliLEELLTWD Z b, BHIEBMEELZ R & L TP
nET,

(ZF o)

_5_
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1 JEAROKH)
%5 5 44 %5 6 3 R FH A
H 20194 4 7 8 H H 20204E 4 H 8 H
X 20205 44 7H I 20204FE10H 7H
LUNERT N | 476, 760, 000 M & T A%E 3, 416, 780, 000 [
1) B N R E ST ANER 3, 734, 620, 000 [H] 3B INER & T AKH 238, 380, 000 H

1] AR AR ST AR

794, 600, 000

0 AR A 1, 986, 500,000 1

2 TUNT 4 THGIRER

T UNRT 4 TG ORFFEFE . Rl X OFHAGHE 4
5 5 (2020 4F 4 H 7 A EE) 5 6 T FIEHRLIRTR (2020 4F 10 A 7 A EE)
K s (M) ks (1)
5% 1 4 el (1) AR (H) 5 1 4 REfli () FHEERE (F)
i@ i@
REEZLIE]
FRAGFE RS HLS |
Fek 3,081, 539, 219 - 3, 334, 275, 000 /253,161, 976 1,073,017, 334 — 1, 109, 284, 000 /36, 390, 086)
&t 3, 081, 539, 219 - 3, 334, 275, 000 253,161, 976] 1,073,017, 334 — 1, 109, 284, 000 /36, 390, 086)
() B FE ik
1 B
EPREHELG 2OV T
T OFHmIZ I TIE, BEIFTORELT DR H OIFREEAZ AV TB Y £7,

KEFLHGI Ty VRFHPEH SN TS HDIE TSN EE A,

(1472) 2021 47 4 A FRREFE
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