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Scheduled date of submission of securities report: June 29, 2021
Date of commencing dividend payment: —

I 772 ROEMRRN

Fund Management

1. 2021 4 4 AHIOEMRRG (20204 4 H 8 H~20214 4 A 7H)

Management Status for Year ended April 2021 (from April 8, 2020 to April 7, 2021)

(1) BPENR (B 7 AR O
Assets (fractions of less than JPY mil. shall be rounded down)
\ e Blé - 18-S - OO EE - .
o0 . p CIG
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. %
2021 4£ 4 A #j 0 (0.0) 259 (100.0) 259 (100.0)
FY ended Apr. 2021
2020 4E 4 A #] 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 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
2021 4£ 4 A #j 860 160 720 300
FY ended Apr. 2021
2020 ££ 4 A #j 120 940 200 860
FY ended Apr. 2020
(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
(@) (@) @@—-) ((®/No. of Issued Units at End of Fiscal
Period) X 100)
Epals Epals Epals !
JPY mil. JPY mil. JPY mil. JPY]
2021 4£ 4 A #j 272 13 259 86, 475
FY ended Apr. 2021
2020 £ 4 A #j 1, 969 302 1, 666 193, 827
FY ended Apr. 2020
(4) i
Dividend Payment
100 F124 v 5B
Dividend per 100 units
!
JPY|
2021 4 4 A HA 0
FY ended Apr. 2021
2020 £ 4 A HA 0
FY ended Apr. 2020
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)

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

i 6 H#
(2021 4¢ 4 H 7 BEIAE)
6th Fiscal Year
As of April 7, 2021

4%H Amount

4%H Amount

EREDTR

Assets

)& PE

Current assets

a—)b e =
Call loans

1, 560, 362, 322

238, 784, 987

JRZAE P A B

Revaluation of derivatives

82, 355

ZANFREREML

Margin deposits

408, 914, 713

33, 560, 501

TRENE PE AR

Total current assets

1,969, 277, 035

272, 427, 843

i it

Total assets

1,969, 277, 035

272, 427, 843

AIEDHS
Liabilities

VB A
Current liabilities

R P i At D

Revaluation of derivatives

253, 161, 974

11, 155, 684

ER

Accounts payable — other

44, 147, 525

156, 495

ARALSZREAE

Trustee fees payable

286, 457

94, 041

AALZEREAE B

Investment trust management fees payable

4, 296, 774

1,410, 633

ARALFILE.

Accrued interest expenses

1, 406

94

Z DAL

Other accrued expenses

470, 429

184, 513

mEhAE A
Total current liabilities

302, 364, 569

13,001, 462

AfEAFE
Total liabilities

302, 364, 569

13,001, 462

L PE D

Net assets

TEALE

Principal and other

JoA

Principal

3,416, 780, 000

1, 191, 900, 000

T4
Surplus

(1472) 2021 4F 4 A PREEG
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HWIRRI AT MR REE (A)
Surplus (deficit) at end of period

A1, 749, 867, 533

A\932, 473, 619

AN 1, 666, 912, 467 259, 426, 38]
Total principal and other ’ ’ ’ ’ ’
SR S AN
?Ef§f£;1:+assets 1, 666, 912, 467 259, 426, 381
TS E DS
AR ERr 1,969, 277, 035 272,427, 843

Total liabilities and net assets

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

(HAL : M) (Unit : JPY)

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

%5 6 1]

H 20204 4 8 8 H
£ 20214 4H 7TH
6th Fiscal Year
From April 8, 2020
to April 7, 2021

&%H Amount

&%H Amount

(ZE L&

Operating revenue

URAERS dh G | S R A

Profit and loss on dealing of derivatives

A 147, 304, 014

/646, 522, 984

ap e A2
R D+_ A\147, 304, 014 /A\646, 522, 984
Total operating revenue
=B
Operating expenses
18
LA 428, 553 263, 251
Interest expenses
2.2 .
SR A 528, 931 434, 044
Trustee fees
Zeat i 7,933, 791 6, 510, 606
Investment trust management fees
T O 753, 77 562, 001
Other expenses
ap Az
el 9, 645, 045 7, 769, 902

Total operating expenses

HHEMEUTEEREL (D)
Operating profit (loss)

A156, 949, 059

A\654, 292, 886

REFRE IR EEL (A)
Ordinary profit (loss)

A\ 156, 949, 059

654, 292, 886

DHAMIRLS ST S ML (A)
Profit (loss)

A\ 156, 949, 059

654, 292, 886

— BRI AE O Y MR AR R 0O Sy Bl AR U — R
FNTPE S SRRSO R (D)
Distribution of profit loss from partial
redemptions

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

249, 939, 474

A1, 749, 867, 533

T IR S 3 R AR i D4R

. . . 369, 318, 800 1, 908, 530, 000
Increase in surplus or decrease in deficit
M — AR O RIS SIEINEE U KRB
DEA
369, 318, 80 1, 908, 530, 00

Increase in surplus or decrease in deficit
from partial redemptions
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TR AR D RS 3 R AR e IR

. . . .. 1, 712, 297, 800 436, 843, 200
Decrease in surplus or increase in deficit
LHBEIMEFEITPE O RIR SR UIRIE I
H
MR 1,712, 297, 80 436, 843, 20

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

SyBod:

Dividends

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

A1, 749, 867, 533 A\932, 473, 619

(3) [mEie#]

(R 2T HHNIAR D FIEIC ¥ H1ER)

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

B INAR O R EAE

SR

SIS |

ST DRET 5
VRESERTYGIE 5tk
FE HIEMETE L L TR Y £,

- SRR b O RFA S5 L2 B 5 IO M@ @R G ORI IE, TR (23D MEROIE D, il 23 e WG AT a2
FICHE SIS EN TR Y £9, HREMEOFEIZIS W TE—ED RS

AR A OFERERZ TR £,

(1472) 2021 4F 4 A PREEG

FEZRHA LTS, B DAHRFMFIC L > T2 H 6,
bHYET,

£l TIAT 4 TRENCET 2RO E L, HSETHT UAT 0 THGICHT
4 BB ELITHE LOMETLATH Y . UESHAKLT VAT 1 7T
FIOHE) A7 DRE SR THOTEHY £HA,

YA R D 2 L

4. Z O

M7 7 v FOFEMIMIE, FEFEAROBEIC LD,
H TRETER-TEBVET,

2020 % 4 H 8 HD D 2021 4 4

(HEARRE Lo RV IZBET 215D
FHFHIIDH Y FEA,

(BRI B3 5 1E5D)

%5 5 5 6 10
2020 4E 4 J] 7 HEUE 2021 4E 4 H 7 HEIE
1. FAEHMOKRBIZE T 22 8HOREK 1. FHHEHMOERBIZET 2% EHEOREL
860, 000 1 300, 000 A
2. HEEFEMPEGEHINEE 55 55 6 %5 1 THEE 10 5128 (2. HKEEFEMPEGIFEHIIES 55 52 6 &5 1 JHE 10 28
ET D4 ET D4
JLARD KR 1, 749, 867, 533 [ JLARD KR 932, 473, 619 1
3. FRHIMOKBICBIT D 1 AN 72 0 OHE REDFE 3. FEHMOKRAIZKIT S 1 ALY OMEEDOHE
1 B4 720 Wi rERR 1,938.27 1 1 B4 720 Wi rERR 864. 75 M
(100 ¥4 7= v HliE EAH) (193, 827 M) (100 H M7= v Hli'& pEAH) (86, 475 )
(LS X ORI @R FICBE T 5 1ER)
%5 5 4 %5 6 3
H 20194 4 A 8 H H 20204 4 A 8 H
20204 44 TH F 2021 4H TH
1. ol O RiBkE 1. oo FiEkE
HE HE
EpEENE ] A A\428,553 [ Epi[EEIEaY il A A263,251 [
53 B i F Sz 4 B A12, 350, 635 1 (53 B T P S 4 B A21, 995, 680 H
EEI e Ea ] C=A+B A12,779, 188 [ IR ] C=A+B A\22, 258,931 [
ety D 9,216,492 M % 2 D 7,506, 651 14
28 53 i FTREAR E=C-D 0 LN 4% 23 B mT REAR E=C-D 0
N 2k 3 i < F 0H I 4 4 i 4 F oM
R (4 B AR A N 4) G=E-F A21,995, 680 1 U1 4 (5 i HEA 57 42) G=E-F 29, 765, 582
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[mEg H 860, 000 1 %% H 300, 000 A

100 04720 43fid4s T1=F/HX 100 oM 100 124720 4yl 4 T1=F/HX 100 (]
2. T DO 2. = DOEH

ZOMMEFH D 5 5 643, 355 i, SEIEEIT OV T O R ZO/EHD 5 5 518, 739 P, S BHREIC OV T ORI

AEchHo £1, AEchHo £,

(GmhpE S B3 2 1EED)
(1) S fps o ORI B3 5 S5

55 5 ) 7% 6 ]
H 20194 4 H 8 H H 20204 4 H 8 H
% 20204 4 H TH %= 20214 48 7TH
1. A FhpE L e B B G & 1. A FhpE L e B B G &1

L7 7 RiE, BEEIEEOEEEANCET 2IEEE 2 558 A
ATHIZED DRI BEEFEFETH Y | (Rt ET 2 EH
DOIEARTFEHIPE N, BIFESS O AEFE MK L THE & L
CTEMATHZLEHMELTEBY £1,

0. GREE T ONE M E OERRESICRD U RS 0. GRhEE S ONE M OE OERREGIICRD U R
W77 RPMEETH2EREHOREE L. TU T4 7l |FAE

Bl a— b - a—VEOSBEHELOGEREE THY 7,
IBIE, BRMAEBNY R SRIEENY XV e EOTHSY R
7 ERY A7 ROFEMEY 27 1IC& 58N TEBY £,
M7y Rk, BrEMEICE T 2 BEONEMN/EHICET
HZEHEAME LT, HMEEEWEG| 217> TR £,
MET U RT ¢ TWBIE, M5 E T DM R D Mg
EENY A7 #HFLTEY 7,

3. ARG THICER D U R 7 BRI 3. ARG THICER D U R 7 BRI
LRt SticBW T, M L7 RE Y A7 EHICBT 2 EE [FE

DERT, NT A= AOEELHER Y A7 OFHELT
o TEY E7,

Ofith U A7 OEB

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

(EHY A 7B LT, BITIRCBE e ki & B4
BIEHIE - 30T 2 R, Mkt L. A E OB RIS U
IR E DB B AT > THB Y £9,
OFEIE Y 2 7 DFFR

GRENE U 2 7 1B LTI, MBI U T I R &
e L, B | stk AL REDOEBR AT/ > THB 0 7,

(2) Axfhps ah ORFLSE B9 5 HIH

%5 5 ] 7% 6 ]
2020 4E 4 H 7 HEAE 2021 4F 4 H 7 HEE
1. SERTERFREE B4R, Bl R OVERE 1. SEcTERFREE B4R, Bl R OVERE

B IR Lo SR ITRAlE U T~ TRAECRME L | WA
TV, SEIRERE LA & Rl & O H Y £

Ao
2. Wl ORE Ik 2. Wl ORE Ik
URZE R i AT B [Fil A

FUNRT 4 TWENZHOW T, (FofoiEid) o 3
FUNRT ¢ THEIBERICERH L TR £,

a—)b s m— D SRS K DNV SR E TS

IO OR EITEYF T I AT, IREMEEILR
fliLEELLTND Z b, YBHIEBMMAEL RS LTH

DET,
(BhE Y HE L oW 2R3 5 ERD)
% 5 4 % 6 4
H 20194 4 H 8 H H 20204 4 H 8 H
I 20204F 4 H TH I 20214F 4 H TH
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TGRS 7 O Y 3L [ 124R D A TE A& 2 2 LT, —fk (A4

OEB| G & e 2 B 435 & OBB I TRbihv Ty
7o, EMHFHIIISWETA,

(ZDfDERD)
1 TAROBE)
%5 %6

B 20194F 4 H 8 H B 20204F 4 H 8 H

% 20204 4H TH £ 20214 4H TH
B T ARE 476, 760, 000 M| & e A%HE 3, 416, 780, 000 [
1) B INER E JTANER 3, 734, 620, 000 {H] 3B INER & T AEH 635, 680, 000 4
[ — S R e AR 794, 600, 000 A — BB AR ST AEH 2, 860, 560, 000 1

2 A fliEEsRBEAR
EEHITD D A,

3 T UAT ¢ THGI B
T UNRT ¢ TG OFFIEE, Wl e O R

5 6 91(2020 4 4 1 7 A BAE) 5 6 312021 4 4 1 7 ABAFE)
S THVES () s (1)
S5 L | M| EREEE () o6 | M| R ()
[ [
it 33503
BRATS 25 03|
TR 3, 081, 539, 219 - 3, 334, 275, 000 253,161, 976 507, 553, 499 - 518, 610, 000} Al11,073, 331
&t 3,081, 539, 219 - 3, 334, 275, 000 A\253, 161, 976 507, 553, 499, - 518, 610, 000} Al11,073, 331
(1) Wil D 5E S ik
1 5|

EINEEE 22T
S OFMIZB N T, BEIFTORET 25 H A OEREEZ AT £7,
HEFRGI TNy VREHNEA SN TV D DI TSN ER AL

(4) [Ff)mWIAnE]

B AMEESRIM R
(1) ¥R (2021 45 4 A 7 A BIE)
U FEHIIH Y FHA,

Q) AL OB mGES (2021 424 A 7 HBI(E)
FOUHIE LD A,

2 TUNT 4 THEI K OEEET RG] DS EALE K O ORI &
MBEHRICBITAERFEE LTEHRL WA Z0EKELTEY £9,
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