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Scheduled date of submission of securities report: Apr. 8, 2021
Scheduled date of commencing dividend payment: Feb. 16, 2021

I T72FOERRKR
I Fund Management

1. 2021 4F 1 AHAOERKI (2020 4-7 A 9 H~20214F1 A 8 H)
1. Management Status for Year ended January 2021 (July 9, 2020 — January 8, 2021)

(1) BEFEENRR (B 77 PRI

(1) Assets (fractions of less than JPY mil. shall be rounded down)
TG EE B - 1A - T OMOERE (AEPSRZ)| A5t (MiEE)
Primary Invested Assets Cash/Deposits/Other Assets (excluding liabilities) Total (Net Assets)
SR Rk L SFH fERkEE)  4%a Rk L
Amount ratio Amount ratio Amount ratio
[P % EpE! % EpE! %
JPY mil % JPY mil % JPY mil %
2021 451 HH{ 193, 715 (97.8) 4, 446 2.2) 198, 162 (100. 0)
FY ended Jan. 2021
2020 427 HHA 206, 948 (98.2) 3, 872 (1.8) 210, 821 (100. 0)
FY ended Jul. 2020




2

BE + SCHIER

(2) Creation and Exchange
R E AR T D2 BXE 14X RO A AR T AR
No. of Issued Units at End of No. of Units No. of Units No. of Issued Units at End of
Previous Fiscal Period Created Exchanged Fiscal Period
(@) (@) (®) (O+2-0®)
Fh Fh Fh Fh
‘000 units ‘000 units ‘000 units ‘000 units
2021 1 HH#A 123, 826 7,222 20, 955 110, 093
FY ended Jan. 2021
2020 =7 A 123, 413 17, 407 16, 994 123, 826
FY ended Jul. 2020
(3) HHEfER
(3) Net Asset Value
WEE | AU G 100 712472 ) K
I M | @)y | (OPmEMRARTHENLD X100
Net Asset Value per 100 units
((®¥No. of Issued Units at End of Fiscal Period)*100)
[P EpE! EpE! !
JPY mil. JPY mil. JPY mil. JPY
2021 £ 1 HH{ 207,136 8,974 198, 162 179, 994
FY ended Jan. 2021
2020 427 HHA 213,403 2,582 210, 821 170, 255
FY ended Jul. 2020
(4) b
(4) Dividend Payment
100 14720 73l 4:
Dividend per 100 units
!
JPY
2021 451 HH{ 975
FY ended Jan. 2021
2020 427 A HA 956
FY ended Jul. 2020

() Sl ITE R AL 72 ) D43

* Dividend per Trading Unit

2. SEHTTROLER
2. Change in Accounting Policies

O SEFHEESOYIEICE I AR

(D Changes accompanying revision to accounting standards, etc.
4

@ OLUSNDZERE
(@ Changes other than those in D

/AN

No

AN

No
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I MEEE#E% Financial Statements

(1) HfE%EE  Balance Sheet
(BA7: ) (Unit: JPY)

2020 4£ 7 A 8 HILE 2021 4F 1 A 8 HHITE
Prior period Present period
As of Jul. 8, 2020 As of Jan. 8, 2021

BEEDES Assets

TRENEPE Current assets
4£4%/53E Money held in trust
o—)b » m— 2 Call loans
P& RS Investment securities

IRAEPE BN E Derivative evaluation
account

RUL A4 Accounts receivable
RUNEL 2 4> Accrued dividend receivable
Hii4¥A4: Advance payments
Z OMAILYLLE Other accrued revenue
2 NEFLFEHL4: Customers’ margin
TRENE PESHT Total current assets

EREAFE Total assets

AfEDES Liabilities
MEYEE Current liabilities

IR SL I ) Derivative evaluation
account

Bii%z 4 Advances received

KH¥L4> Accounts payable—other
RIS 534> Unpaid dividends
RILZFEE AN Trustee fee payable
RILEFLE WM Investment trust

management fee payable
RILF)B. Accrued interest expenses
=Z ANH{RE4: Cash collateral received
FDOfARFE A Other accrued expenses
BN EESF Total current liabilities
AfEAFE Total liabilities
HWUEFEDED Net assets
JEAEE Principal and other
JEA Principal
Fl4x4: Surplus

IR A4 SUI IR R4 (A)
Surplus (deficit) at end of period

(ECUE(HFENL4:) Reserve for

distribution
ARG S ET Total principal and other
MEPESFF Total net assets

AEMEEAZ Total liabilities and net
assets

1, 038, 609, 390
2, 069, 260, 806
206, 948, 531, 080

846, 871, 370
1, 806, 821, 654
148, 250, 000
2,857, 881
542, 500, 000

7,516, 828, 966
2, 208, 900, 243
193, 715, 607, 400

244, 700, 000

1, 106, 012, 820
1,645, 612, 964
25, 383, 057
673, 750, 000

213, 403, 702, 181

207, 136, 795, 450

213, 403, 702, 181

207, 136, 795, 450

150, 196, 200

12, 555, 200
1,183, 783, 118
19, 527, 774

97, 271, 940

1, 086
1, 038, 609, 390
80, 279, 159

231, 500, 000

1,073, 415, 135
18,904, 710

94, 178, 172

557
7,516, 828, 966
39, 467, 468

2,582, 223, 867

8, 974, 295, 008

2,582, 223, 867

8,974, 295, 008

96, 832, 468, 452

113, 989, 009, 862

6, 030, 214

86, 093, 398, 520

112, 069, 101, 922

2,110,503

210, 821, 478, 314

198, 162, 500, 442

210, 821, 478, 314

198, 162, 500, 442

213, 403, 702, 181

207, 136, 795, 450




EBA Ty A7 7 K] U — GRFEERE I THE0) WH S (1345) 2021 45 1 A ¥R GELHE
(2) HEROFEIS4LFEZE  Statement of Income and Retained Earnings
(BA7: ) (Unit: JPY)

H 20204 1A 9H H 20204 7H 9H
E 20204 7H 8H E 20214 1 A 8H
Prior period Present period
From Jan. 9, 2020 From Jul. 9, 2020
to Jul.8, 2020 to Jan. 8, 2021

w=EIVEE Operating revenue

ZHfc ¥4 4> Dividends income

Z HUF)E Interest income

HAMAEARTE B EE4HLE Profit and loss on

buying and selling of securities and other

URAEPE XS | 53048 Profit and loss on

dealing of derivatives

Z OMLZE Other revenue

=V ISEFF Total operating revenue
= Operating expenses

THAFIB Interest expenses

ZREE RN Trustee fee

ZFEE I Investment trust management fee

ZF DAt A Other expenses

R A ET Total operating expenses
wEERZE T E RS (A)  Operating income
(loss)

REE R UFRR TR (A)  Ordinary income
(loss)

LR A ST G BIRiTESE (A)  Net income
(loss)
—EBATHAIT A 5 Y HMIRI 2SS AR D 4y Bl AR IS — A
BT O Y HEIMHE ISR O SEEE (D)
Distribution of net income (loss) from partial
exchange
WERIRe I E k#E4e (A)  Surplus
(deficit) at beginning of period
FAA AN X 1T KB4 4 Increase in
surplus or decrease in deficit
YR — AR D RIS AR ST K 48
/V#A Increase in surplus or decrease in
deficit from partial exchange
BHAEAE RIS FE 5 RS SR T R BT
/D#A Increase in surplus or decrease in
deficit from additional subscriptions for
the period
FIA& B T RBAIENNEE Decrease in
surplus or increase in deficit
L4541 ST P 5 TR SRR R R
JN%AE Decrease in surplus or increase in
deficit from partial exchange
BHLEMEFEITAE 5 RIS SR EE U RB
JN%E Decrease in surplus or increase in
deficit from additional subscriptions for
the period

434 Dividends

HRFISE IR KRESLE (A)  Surplus
(deficit) at end of period

4,479,711, 610

A56, 591, 900, 749

A\493, 075, 200

44,902, 278

4,328, 116, 218
2,495

10, 958, 326, 104

311, 807, 400

69, 964, 769

Ab2, 560, 362, 061

15, 668, 216, 986

317, 287 263, 666
62, 855, 600 58, 397, 058
313, 017, 638 290, 901, 170
46, 881, 007 41, 766, 757
423,071, 532 391, 328, 651

A\52,983, 433, 593

15, 276, 888, 335

Ab2,983, 433, 593

15, 276, 888, 335

Ab52, 983, 433, 593

15, 276, 888, 335

167, 031, 028, 260

18, 264, 790, 746

18, 264, 790, 746

14, 220, 151, 392

14, 220, 151, 392

4,103, 224, 159

113, 989, 009, 862

6, 696, 048, 535

6, 696, 048, 535

19, 882, 170, 268

19, 882, 170, 268

4,010, 674, 542

113, 989, 009, 862

112, 069, 101, 922
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(3) gz

(EHE /2 DFH HFHHR D FRICEET 515
1. A iFES O R OGRS R FERIIB B TEEICESE . TR0 L B EAE LTHECMEL TH 0 £
T,

(1) &mhpa s e I B S h o5 Al
Gl R T B STV B ARSI, JEEIE U C g s R T 1
B E BRI B ORI GMSEIESROSAIFEEBIEK R IO TMY 5 5
[T D H ORF&FEYE) TRMEL TR £97,

(2) &R T B S TR WA RS
MHEAMAERIC OV T, FRIE LT, AARGESEHA%REDEHEESEHEH
M CEIME) %, SRrEREE LR . SUTSORRT 248 (277 L., 2Ry
R L7V USSR AL ORI 2O W) b AT L= li%E T
L Ci0 £,

(3) BEMHAS AT C X Aedno 7= A MRS
i 1E 72 S4B & AT C & 72000 T2 UT AT U 7= S4B AS I & 387 C % 72\ I
AT BN EA L, REERETAENEERBICESHN AR ERE b
> THH & 3D 74 S L <1223 EH L a0 5 2 fH WA FIHIER % b - TR
L RO I TIAG L CH Y £,
0. 7V NTF 4 75O F AR HEE J OFHIT U ST 4 THG

Jiik 5 S X BRI & ORI CRE L T Y £,
(iR B+ 5 1)

AT =Y

2020 €£ 7 J] 8 HEIE

2021 € 1 1 8 HEfE

1. [aEcA%E 96, 509, 400, 010 [ 96, 832, 468, 452 M
1] Hh B INER E JeANEE 13, 612, 508, 600 M 5, 647, 838, 600 [

1 h— E A O AR

13, 289, 440, 158 M

16, 386, 908, 532 [

2. |XEHEOKREK

123, 826, 686 [

110, 093, 860 1

3. |AEMFEHROHEEBERNC L& LA T 2B MRS TR O
LBV THY £,
P RIS

986, 836, 180 4

7,295, 652, 360 4
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(R L OFESREFHAEEICET 23D
H 20204E 1 H 9H H 20204E 7H 9H
E 20204 7 H 8 H = 20214 18 8H

) VAP e BT iR ORI

H 20204 1 H 9H H 20204 7H 9H

£ 20204 3H 8 H 20204 9 H 8 H
A HIEL Y Sy 25 E 2,198,335,093 [ A 4 HIEL Y S 0Y 2548 2,212,542, 733 [
B Bl YE(RFE LA 7,712,017 | B B HE(HAE L4 6,030,214 [
C EYUFPEFEAF (A+B) 2,206,047, 110 M| C MEHSZESEEAGRT (A+B) 2,218,572,947 [
D &% 165,765,968 | D &% 134, 864, 466 [
E IR ECFEERE (C-D) 2,040,281,142 M| E IR ELAIEERE (C-D) 2,083, 708, 481 [
| OV A e ot 2,036,821, 154 | F UNZRIyEC4%E 2, 080, 227, 534 [
G MRS (R ERTELS) 3,459,988 | G RHIME® (SBLYMEMENLE) 3, 480, 947 [

(E-F) (E-F)
H B 129,239,921 A| H A% 123,528,951 O
T rfidef (100 04720) 1,576 H| T /Jyfid4%8 (100 0%7=0) 1,684 [

H 20204E 3H 9H H 20204 9H 9H

E 20204 54 8H E 2020411 8 8 H
A Y HIAC Y SN AR A 1,002, 878,480 M| A HARL Y SIS %H 987, 796, 691 H
B yBCHE(RFE N 4 3,459,988 | B AyFc MR FE L4 3, 480, 947 [
C EYZILRFEAF (A+B) 1,006, 338,468 M| C EUFILEHAEF (A+B) 991, 277,638 [
D 118,648,941 [4| D #x#& 129, 127, 549 [
E BUEE5ECFTEERR (C-D) 887,689,527 M| E UWiEsrBLFIHEAE (C-D) 862, 150, 089 1
F Ao Bd 4R 882,619,887 M| F INA&/yHd 444 857,031, 873 [
G IMREG (O ERFE LA 5,069,640 | G RIS (SBCAEMAE L&) 5,118,216 1

(E-F) (E-F)

A% 123,270,934 A H A% 121,737,482 H

SyEcAEE (100 m%4720) 716 M| T SyfidaefH (100 04720) 704 M

H 20204 5H 9H B 2020411 H 9H

FE 20204 7TH 8H E 20214 1H 8H
AR Y SR AR A 1,323,083,028 M| A YHAR MU ISAE 1,197, 480, 392 [
B rER YRS 5,069,640 M| B ZyEcHE(HRESI 4 5,118,216 [
C BB ISHEET (A+B) 1,328,152,668 M| C FEYFNLZEEAF (A+B) 1, 202, 598, 608 M
D % 138,339,336 | D #&&# 127,072,970 [
E IR FTREZE (C-D) 1,189,813,332 M| E Uis/oELFIERH (C-D) 1,075, 525, 638 1
F o EE S Bl 4% 1,183,783, 118 M| F UZS4rEl 4% 1,073, 415, 135 [
G WHIKESE (BELERTENLS) 6,030,214 | G WHIKESE (OEYEHTENLS) 2,110, 503 4

(E-F) (E-F)
H H% 123,826,686 H| H Mk 110, 093, 860 H
I sfdefd (100 1%7=0) 956 M| 1 yfid%H (100 1472 0) 975 M
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(GmhpE S B3 2 1ERD)
T B hpH i OIRBLUZ B3 % S IH

[EIE:Y 4
H 20204 14 9H H 20204 7H 9H
% 20204 7H 8H % 20214 1 H 8H
4l i L kE3 2 BGREL 7 8 W77 NIFFERREREFEE LT, Al
GEA:, T U ST o T HS | D& ik L
EH 2RI ED D EHOREARS
Gt DX ITHoTEY £,
SRR ONE KOS Z AR Y7 7 v RBERT 2 22 MR,
LY AT [EEARSHGENR S FHEHICHET 51
GC1 D AR S O FRAMG AL YE K ONFEAG 5
L] ICRREOFMESRETHY . £TR
HHIYCTHRAEL T T, £/, 4
U RT ¢ TEBNCIE, SEEREIER D
D BRI ISR T DB EOR RN I TE
HICET BT ZENTEET,
VHAMRESR R OT U AT o THBNC
L MBS U T ENEIUMRZEE) U %
7. mEMEY X7 BRIV AZERHY
£,
RPE I ER D U A T BRI R, 2 &S LSRR H
DY Ry EHEMERE L, 24
R EIIEEOTE =X Y v fEEo—
Tk EX > TEY £7,

[FlZE

A

[FlZE

11 4 Rl s L OB SR (2 B9 5 TFIH

AT 4
2020 4E 7 H 8 ABIE 20214F 1 A 8 ABILE
(SRR EE LA, R L O D25 (B RRE LAEITHIR ORI TR L L
TWABT=, ZOEHEIIHY 8 A,
s oD B 5 1% (1) A ffhiFE S (1) FflhiFE S
728 B B AL
AR E T EHIR D FEICH T SRR e
TEAFES: O AL FEYE R ORRA 715 12
R L TR ET,

Q) TV RT ¢ THBI Q) F VU NRT 4 THF
[V 37 ¢ TEBI BT AR (I —
G L TR ET,

(3) LRELIA &t pE iy (3) LRELIA &t pE iy
CEBARE TR END Z E D, FHlITNE
AR & Tl L TV D70, Bemind [ 72
SO RHl 2 IREMAEE LT £7,
Gl pE T D BRI A5 | 2 BE 9 2 FIE IS OV [l S ORI, TSI I S <
T Off R MHARDIE D, TSI AN 2R WIGEITITE
PRI E SNTAERE EN TR £
9, YZMFADORTIZTB W TIE—EDH] Eips
PRSI LTV D720, B2 AR
FESRMSRIC Ko T2 B . YakflEEN 72
52D ET,

[Fl /e




CHMMRESRIZBE 4 2 1ERD)
AT (2020 45 7 H 8 HEHI(E)
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728 B AT lRES
(EAL 2 )
Gk B OFHE M ORI & F - I 24
R FE 3, 674, 164, 228
e 3,674, 164, 228
W (2021 4F 1 H 8 HEIE)
725 B A lRES
(HAL 1)
it e OFH R ORI & F - il 224
P RIESS 9, 935, 507, 737
PN 9,935, 507, 737

(T VAT ¢ TEEIFIZEET 5 R

W5 D Wpli 552 B89~ 5 HIH
(KRB )

AT (2020 4 7 A 8 HBLTE)

(Hhr - 1)
X5y fif 4 K W Aif A 2
5 b 14K
NGl BRAGFR SO B S |
e 4, 008, 543, 000 3, 858, 855, 000 /149, 688, 000
EEF 4, 008, 543, 000 3, 858, 855, 000 /A 149, 688, 000
WY (20214 1 A 8 HIEITE)
(HAL : 1)
X5y fif 4 K W Aif A 2
2H 1
NGl BRAGFR SO B |
e 4, 169, 750, 000 4, 415, 000, 000 245, 250, 000,
EEF 4, 169, 750, 000 4, 415, 000, 000 245, 250, 000,

() 1. BioRE Ak

RAtFE RS BG | DI OV TR, BUFO & 9 IZFHii L TR Y £9,

JERIE UTHREBIRIR RICHY 5 DELEO A O 5 WG I FTOFERS 2 i R SUI RS TR L Tk v %
T ZO XD REHlAFER SN TORWEEIZIE, FRFEMIFR B ISR bW RSO M, JFANCHES S

TETRME L TR Y £9%

2. BRBHFEEOE IS | O 1E, RN —ATRRL TR £,
3. BB I TR Y B E B A TR Y $¥ A,
4. ZHORE R O O S FHR O S8IL, Fx ORFEETH Y £7
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(BhE L & OHGIZRE4 5 ERD)
FUFHTIH Y A,

(1 8% EHR)

AT 4
2020 4F 7 H 8 HEIE 20214 1 A 8 HEITE

1 1% 7= V) S e 1,702. 55 |1 12472 0 i pEe 1,799.94 1
(100 [ 24 7= v fliE PERE) (170, 255 ) [(100 [ 24 7= v i pE%H) (179, 994 1)
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