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I Fund Management

1. 27T4E 7 HMIOERIRDL CFRK 26 457 3 9 H~Ppk 2747 A 8 H)
1. Management Status for Year ended July 2015 (July 9, 2014 — July 8, 2015)

(1) BFEENER (B 5 PTG IS )
(1) Assets (fractions of less than JPY mil. shall be rounded down)
FHBEEPE BiG - 1EG - ZOMOERE (BEVERR) | G5t (&
Primary Invested Assets Cash/Deposits/Other Assets (excluding liabilities) Total (Net Assets)
27 WAL R WAt] am Wt
Amount ratio Amount ratio Amount ratio
Ep! % Epl! % Epl! %
JPY mil. % JPY mil. % JPY mil. %
2147 AH 1, 235, 855 (99.7) 3, 118 (0.3) | 1,238,974 (100.0)
FY ended Jul. 2015
26427 AH 788, 341 (99.7) 2,144 (0.3) 790, 486  (100.0)
FY ended Jul. 2014




(2) BE » ATHATEH
(2) Creation and Exchange
RiFH AR TS T N 3 BE A AR 0K WEHRIIRATE T DK
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
@) ©) ®) (@+@-0)
Fr T T T
‘000 units ‘000 units ‘000 units ‘000 units
2147 A 617, 456 337,726 177, 866 777, 317
FY ended Jul. 2015
26 177 A1 513, 645 216, 920 113, 108 617, 456
FY ended Jul. 2014
(3) FEUEAHER
(3) NetAsset Value
e At s 100 F13%4 72 0 HEHEA
T NBT | @imy) | (@A X 100)
Net Asset Value per 100 units
((®INo. of Issued Units at End of Fiscal Period)x100)
EpaE] EpE] EpiE] M
JPY mil. JPY mil. JPY mil, JPY
2147 HH# 1, 324, 267 85, 292 1,238,974 159, 391
FY ended Jul. 2015
26 47 HHH 879, 143 88, 656 790, 486 128, 023
FY ended Jul. 2014
(4) s
(4) Dividend Payment
100 14 7= V) 53 Fid 4
Dividend per 100 units
M
21T A JPY
FY ended Jul. 2015 2,189
26 47 H 1
FY ended Jul. 2014 2,076
() 3Bl & I7E B B S 72 D O4e%H
*kDividend per Trading Unit
2. ZAMGHOER
2. Change in Accqunting Policies
O SFHEEFEOBUEIC D ZH i
(D Changes accompanying revision to accounting standards, etc. No
© OLSrOLEHE HE
@ Changes other than those in D No
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I MEEE#FES Financial Statements

(1) S5+ Balance Sheet
(HNZ: ) (Unit: JPY)

%13 # %14 )
SR 26 7T A 8 HEE Rk 27 4E 7T A 8 HELTE
13" Fiscal Year 14" Fiscal Year
As of Jul.8, 2014 As of Jul.8, 2015

BPFEDER Assets
VLENE PE Current assets
Z2—)L - @— 2 Call loans

B2 Stocks

IRAERE SR E Derivative evaluation
account

R4 Accounts receivable
RUNEL 24 4> Accrued dividend receivable
FRULFE Accrued interest
HiifA4 Advance payments
F DA 4 Other accrued revenue
TMENVE PES#T Total current assets

BREAFE Total assets

AfEDEL Liabilities

TENA(E Current liabilities
IRAERE S E Derivative evaluation
account
Hii524: Advances received
K#h4 Accounts payable—other
RALLLE 534> Unpaid dividends
RILZFEE AN Trustee fee payable
RILEFEE W Investment trust

management fee payable
RELFIE. Accrued interest expenses
Z ANff#4 Cash collateral received
Z DRFLE ] Other accrued expenses
MENAIE A EE Total current liabilities
AfEAFE Total liabilities
MG PEDEL Net assets
JEAN%E Principal and other
JEA Principal
Fl4x4: Surplus

WIRRI R SOIWRREE (A)
Surplus (deficit) at end of period

(I ECUE(HFSNL4:) Reserve for
distribution

JTTAREEAF Total principal and other
FEPEAFE Total net assets

BAEMEEAE Total liabilities and net
assets

83, 130, 957, 905
788, 341, 635, 850

53, 871, 262

6,976, 761, 215
595, 283, 840
12, 247

44,629, 258

75, 642, 990, 660

1, 235, 855, 856, 242

11, 427, 425,710
1, 165, 966, 167
14, 148

132, 706, 000
42,800, 748

879, 143, 151, 577

1, 324, 267, 759, 675

879, 143, 151, 577

1, 324, 267, 759, 675

248, 030, 000

12, 818, 397, 791
239, 700, 952

478, 160, 789

2, 895, 149
74,762,011, 875
107, 550, 263

174, 412, 920

303, 425, 320
17,015, 469, 173
325, 692, 116

656, 532, 018

673, 745
66, 672, 678, 187
144, 035, 942

88, 656, 746, 819

85, 292, 919, 421

88, 656, 746, 819

85, 292, 919, 421

615, 604, 171, 377

174, 882, 233, 381

774, 985, 050, 994

463, 989, 789, 260

11, 676, 521 17,779, 527
790, 486, 404, 758 1, 238, 974, 840, 254
790, 486, 404, 758 1, 238, 974, 840, 254
879, 143, 151, 577 1, 324, 267, 759, 675




FHA LT o7 277 RTOP 1 X (1308) Rk 27 4E 7 A WIS (E
(2) HEROFEIS4LFEZE  Statement of Income and Retained Earnings
(BA7: 1) (Unit: JPY)

5513 4 514 4
B k254 7H 9H B k264 7H 9H
B OER264E TH 8H B OER2TEE TH 8H

13" Fiscal Year 14" Fiscal Year

From Jul.9, 2013
to Jul.8, 2014

From Jul.9, 2014
to Jul.8, 2015

" 3EINZE Operating revenue
ZHfd 244 Dividends income
ZHF)E Interest income
HAHRESR7E B 2E Profit and loss on
buying and selling of securities and other

IRAERE S ELE 254848 Profit and loss on
dealing of derivatives

Z OMhI4E Other revenue

NS A 3T Total operating revenue
L Operating expenses

FHAF)E Interest expenses

ZREE W Trustee fee

AR Investment trust management fee

ZFOM#E H Other expenses

w2 A2 Total operating expenses
RIS T E B (A)  Operating income
(loss)

BE RS TR E I (A)  Ordinary income
(loss)

LR 2 ST S BIRTE S (A)  Net income
(loss)

—IRAHNZ A 5 4 BRI A EA D 43 BUAE S E— R4
il LE 5 B RSO Bl (A)
Distribution of net income (loss) from partial
exchange
HIERISRE I E X#E4E (A)  Surplus
(deficit) at beginning of period
A TENIEE X 1T KB &V EE Increase in
surplus or decrease in deficit
W — IR D R B HINEE ST R 208
V%A Increase in surplus or decrease in
deficit from partial exchange
WHIBNEFEITAE 5 RIS AHMNAE ST K 8 408
V%A Increase in surplus or decrease in
deficit from additional subscriptions for
the period
AP D BT KA A HENNEE Decrease in
surplus or increase in deficit
U — AT O IR BT FE ST KRB
JN%E Decrease in surplus or increase in
deficit from partial exchange
BN FEA 5 FAR R0 R 1 XA
JN%E Decrease in surplus or increase in
deficit from additional subscriptions for
the period

43BE4s Dividends

WIRFI R IR R#E4 (A) Surplus
(deficit) at end of period

13, 080, 744, 310
27, 146, 167

63, 574, 078, 835

861, 055, 570

691, 448, 301

17, 472, 080, 131
14, 109, 140

193, 984, 553, 903

1,187, 032, 184

833, 700, 336

78, 234, 473, 183

213, 491, 475, 694

25, 521, 229 11, 858, 326
239, 700, 952 325, 692, 116
478, 160, 789 656, 532, 018
233, 995, 198 304, 234, 968
977, 378, 168 1,298, 317, 428

77,257,095, 015

212,193, 158, 266

77,257,095, 015

212, 193, 158, 266

77,257,095, 015

212,193, 158, 266

90, 849, 188, 326

44, 426, 326, 541

44, 426, 326, 541

24,831,978, 710

24,831, 978, 710

12, 818, 397, 791

174, 882, 233, 381

167, 646, 434, 233

167, 646, 434, 233

73,716, 567, 447

73,716, 567, 447

17, 015, 469, 173

174, 882, 233, 381

463, 989, 789, 260
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(3) HEie&
(BEREH TR D FHICET 53R
L. BlEES: O FAREUE K ORI 1 R B EEREICES X DT BV EAIE LTHETEME L TB Y £7,
(1) SFEpESEE TSI B ST A G MEESs
Sl IS TS B3 STV A FlRES T, JRAIE L CEempE m s s B
U BEEMIMER B OREMYE OMVERIEFOSAIEEEMMAKBIZB N THY 5 5
BT D H OREMEY) TRMmL TR0 £,
(2) &@ELEGIFrEI B SR T WA EES:
UEAMRERIC OV TIE, RAIE LT, BARGESREMRERROISFHTE S SR
6 (CF¥fE) 5. &mipdimis |8, SBITEORRT 2% (72720, EREAS
WA L7222V UMM IRt L O R 2B DO W3 I hd b AT U7l TR
il TR0 £7,
(3) Wi AT TE 2o T2 A MRES:
72 A 2 AT CE Ao A SUIAT L= M BE S Bl & 5B E T & 720
MR bNTHA L. BREREEASENBERH ICE SO CAENEHRE L
o TR & FROTAMEE S L <ILZFEH & kD 5 2 MEHE DN EEAFH %2 b > TR
ERDTAMBETIHmL TH 0 £7,
2. 7 U NT o 7O TG EE K OFEET Y ST ¢ TEGS
7 ik 8531035 12 e 2 Al & L CREICRRM L T 0 £,
(BExIREICEE T 5 1ERD)
13 H 514 #
PRk 26 4 7 H 8 HELE PRk 275 7 A 8 HEBLE
Lo e oA 512,104, 135, 787 [ 615,604, 171, 377
H B INER E ST ANER 216, 269, 339, 700 [ 336, 713, 320, 500 [
1 — R A A e ANRH 112, 769, 304, 110 [ 177, 332, 440, 883 [
2. [ZaMEORE 617, 456, 541 0 777,317,002 H
3. [EEEEE
T U NT ¢ THB AR D A AR TGS A MRS & L
THARIZH L TWAEEITIRO LY THY 7,
k=0 2, 647, 560, 000 [ 2,203,896, 010 [
4. |EMFEHEOME BB I 0 E LT AR IR D
LBV THY £,
(=N 70, 782, 785, 872 1 62, 240, 036, 600 [
(L ORISR EEICET 235
13 # 14 H
H ER2654 7H 9H H k264 7H 90
X PRk 264 7)H 8 H PR 274 7H 8 H
) VAP a BT iR ORI
A YA Y SN AR A 13,773,817,549 M| A LHIE LHEINIREHE 18, 308, 031, 281
B Bl YE(HFE LA 8,113,702 M| B /JrBl¥E(HAEL4 11,676,521 [
C BLEBNISHHEET (A+B) 13,781,931,251 M| C MEYSZEISEEARE (A+B) 18, 319, 707, 802 [
D R 951,856,939 | D fx# 1, 286, 459, 102 M
E BUEE5ECFTEERR (C-D) 12,830,074, 312 H| E U0 BELAIEERE (C-D) 17, 033, 248, 700 [
| OV A e ot 12,818,397, 791 M| F Uy Bl4%E 17,015, 469, 173 [
G IMREE (O ERFE L4 11,676,521 | G REMEe (OBoEmEL ) 17,779,527 [
(E-F) (E-F)
A%k 617,456,541 O| H H#k 777,317,002
I pfd&f (100 0%7-9) 2,076 | T Zyfid&fd (100 0%7-9) 2,189 [
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(GmhpE S B3 2 1ERD)
T B hpH i OIRBLUZ B3 % S IH

13 HA 514 HA

H ER254 7H 9H H k264 7H 9H
= PR 264 7 H 8 H E PRL 274 7T H 8 H
B R 2 UL & YT 7y FIXFEREEFEEE LT, Al
GES, 7 U ST 0 ZERGI %0 &R sh o
EH A RIS ED D EHOREARS
i) IS EIToTRY 7,

SRR L DN L OCYRE AR 97 7 > ROSEHR T 2 £ A MRESRIT,
LY R [ e &3 T8 HAR 2 FIEICBE I 5 1%
GO O THMhFES O FEAlh M K OFEAT 7
5 ICREROAMREESETHY . £THE
BHEHMTHRAL T T, £/, E£h
T U NT ¢ TEENCIE, s, A
varBEIERHY ., FIEMEICET D
W E DR 7ECE T D= DIAT
ZEMTEET, HEAMIEELOT Y
N7 TEBNCE, EEIS L TERE
IS B ) 27 | JiEiEY 27 | 5 H
URIZERHD £,

GRS ICER D U R 7 R R AR, E I LT LR T b
U A7 EEEMZRRE L, SR Y
2 EREBOE=2 ) U, fRED—
kx> Tk £19,

A

[FlZE

Rl 2
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5513 5514 1
Fpk 26 4E 7T H 8 HHEE SRR 2T AR T H 8 HEBLE

Gl LA, BRI O O (SR IR LUK ORI Car - L
TV, TOEBITHY A,
W OB Ik (U A A% (U A A%
JEE B O ITAES
87 277 EHC R B TR B 5 T -
A7 ITE OFFAITESHE B ORI A1)

L TRV £,

@7V /57 4 7| @7V /57 4 7|
17U 37 TG BT B I .
FLE L TRY £,
(3) ARSI (3) ARSI
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AT L ST LT B 7 e Fife
OBl IR AR & LT Y £,
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728 B AT lRES
(HZ : 1)
¥ W ORI E AT Al %
(72N 59, 527, 489, 510
Gl 59, 527, 489, 510
148 CPRR 274 7 H 8 HEBUE)
725 B A A lRES
(HL : 1)
FiHH WM ORI E AT Al %
(72N 171, 163, 503, 125
Gl 171, 163, 503, 125

(7 U7 ¢ TRBI BT 5 L)
B3| ORI B2 $R
N

W13 H (PR 264 7 H 8 HELE)

(Hfr - 1)
X5y fE JEH LRI i i FEAmHE A
2H 1 EE
ez LC] MRATHEES e BS |
=g 2,092, 050, 000 — 2, 146, 200, 000 54, 150, 000
At 2,092, 050, 000 — 2, 146, 200, 000 54, 150, 000
W48 CERk 274 7 A 8 HEUE)
(Hfr - 1)
X5y fE JEH LRI i i FRAmHE
2H 1 EE
ez LC] MRATHEE e BS |
B 3, 292, 806, 000 — 3, 118, 500, 000 A174, 306, 000
At 3, 292, 806, 000 — 3, 118, 500, 000 A\ 174, 306, 000

() 1. RO E 5k

RRAGFE I | DG SV TR, AT O X I L THR Y 7
JRHIE UCRFRESIRIAR BT Y 5 DEEO R OF72 2 WG FTOFERS 2 iE R B U RS TRl L Tk v %
o ZO& D REHEARER SN TORWERITIE, FFHEHRR A ISR LIRS CREUEE, FRICETS

TETHE L TR Y £7

2. BREBFERCEM G | DS 1L, AN — A TRRL TR £,
3. BV I IX FEEHE Y AZ B A TR Y 8 A,
4. BB R OBl O G FHROGEIL, 52 DRFEHTHY £
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(BhE L & OHGIZRE4 5 ERD)
FUFHTIH Y A,

(1 8% EHR)

513 9 %14
¥ 26 42 7 7 8 HELE TR 274 7 8 HEE
1 0720 Wi pE%E 1,280. 23 M|l 1 2%7= v #li pE4E 1,593.91 [
(100 A4 7- v % PEAR) (128, 023 F)|(100 [ 4 7= v HiE PEAH) (159, 391 )
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