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1. 284F 1 HHIOERLRDL CPRK 27 451 A 21 B~k 28 451 7 20 H)
1. Management Status for Year ended January 2016 (January 21, 2015 — January 20, 2016)

(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
EDiLE! Epl! % Epl! %
JPY mil. JPY mil. % JPY mil. %
2841 A 6, 643 (99.9) 4 0.1) 6, 648 (100. 0)
FY ended Jan. 2016
2141 A 6, 392 (99.9) 3 0.1) 6, 396 (100. 0)
FY ended Jan. 2015




(2) BT - fFRIFEHA

(2) Creation and Redemption
RiFH AR TS T N 3 BE H filA 14K 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 Redeemed Fiscal Period
@) ©) ®) (@+@-0)
s Th FH Fh
‘000 units ‘000 units ‘000 units ‘000 units
2841 A 2,500 900 600 2, 800
FY ended Jan. 2016
2741 A 1,100 1,800 400 2, 500
FY ended Jan. 2015
(3) FEUEAHER
(3) NetAsset Value
e i AT E 10 1124 7= ) FEHEqTAA
T MBS | @my) | (@m0 X 10
Net Asset Value per 10 units
((®INo. of Issued Units at End of Fiscal Period)x10)
Eps! 7 =7 M
JPY mil. JPY mil. JPY mil. JPY
28 41 HH 6,773 124 6, 648 23,743. 5
FY ended Jan. 2016
2741 H# 6, 482 86 6, 396 25,584. 5
FY ended Jan. 2015
(4) Frhls
(4) Dividend Payment
10 14720 S5l
Dividend per 10 units
M
JPY
2841 A 414
FY ended Jan. 2016
2741 A 329
FY ended Jan. 2015
() 3Bl & I7E B B S 72 D O4e%H
*kDividend per Trading Unit
2. SFHTHOER
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




I MEEE#E% Financial Statements

(1) &%t Balance Sheet

EBA Ty s 27 7 RKERER (S&P500) (1547) kK 28 4F 1 H HpkEi 4]

(BAZ: ) (Unit: JPY)

%5 5
K 27 4E 1 A 20 HEBIE
5% Fiscal Year
As of Jan. 20, 2015

5 6 1
Tk 28 4E 1 A 20 HEBIE
6" Fiscal Year
As of Jan. 20, 2016

BEEDES Assets
WENVEPE Current assets
Z— )L - 2—2 Call loans

PeB(E3E2 4855 Security investment
trust beneficiary securities

BB (72454 Parents trust

beneficiary securities
FRIXFE. Accrued interest
IRENEPES Rt Total current assets

BEEAEE Total assets

A OEL Liabilities

VRENESE Current liabilities
RALINGE 53 B4 Unpaid dividends
RIZFEE R Trustee fee payable
RILZFEFEE R Tnvestment trust

management fee payable
ZFOMARFLE ] Other accrued expenses
MENAE S FE Total current liabilities
A& EFF Total liabilities
MG PFEDTL Net assets
JEA%E Principal and other
JEAR Principal
Fl 44 Surplus

IR OIMRREE (A)
Surplus (deficit) at end of period
(7TBLYEfHFENL4) Reserve for
distribution
TS S Total principal and other
WIE FEAEF Total net assets

AEHMIEFEAET Total liabilities and net
assets

89, 997, 469

6, 392, 626, 577

20, 066

152

129, 192, 885

6, 643, 943, 381

20,070

222

6, 482, 644, 264

6, 773, 156, 558

6, 482, 644, 264

6,773, 156, 558

82, 250, 000 115, 920, 000
873, 146 2,391,617
873, 271 2,391, 739

2,530, 045 4,274, 094

86, 526, 462 124, 977, 450

86, 526, 462 124, 977, 450

2, 500, 000, 000

3,896, 117, 802

200, 688

2, 800, 000, 000

3,848,179, 108

743, 657

6, 396, 117, 802

6, 648, 179, 108

6, 396, 117, 802

6, 648, 179, 108

6, 482, 644, 264

6, 773, 156, 558




FiEA Ty AT 7 2 RRERR (S&P500) (1547) K 28 4F 1 ] IR 4EIE
(2) HEROFEIS4LFEZE  Statement of Income and Retained Earnings
(BA7: 1) (Unit: JPY)

55 5 %5 6 1
H “Fk264 1 H21H H P24 1H21H
E P27 1 H 20 B E P 284 1 H 20 A
5% Fiscal Year 6" Fiscal Year
From Jan. 21, 2014 From Jan. 21, 2015
to Jan. 20, 2015 to Jan. 20, 2016
HHIVES Operating revenue
ZIEC Y4 Dividends income 86, 620, 920 125,512, 811
ZHFE. Interest income 2, 898 7,634
S e A b A e S .
AAMAL SR EHEE Profit and loss on 458, 080, 507 453, 886, 663
buying and selling of securities and other
NS AF Total operating revenue 544, 704, 325 A\328, 366, 218
A Operating expenses
ZHEE I Trustee fee 873, 146 2,391, 617
ZFEE M Investment trust management fee 873,271 2,391, 739
ZDOE H Other expenses 2,530, 045 4,274,120
AR A 5) Total operating expenses 4,276, 462 9, 057, 476
YR e .
HAERIEE X AEIAK (L) Operating income 540, 427, 863 A\337, 423, 694
(loss)
BRI R i i
REE RIS OIS (A)  Ordinary income 540, 427, 863 A337, 423, 694
(loss)
N7z //‘ I > \// ,(\ E .
SRIRIEE X Z SRR (A) Net income 540, 427, 863 A\337, 423, 694
(loss)
—HBAEFINTARE O S EIMIR IS S RE Oy BL KA X — R
R S BRI LSO SEEE (A) _ _
Distribution of net income (loss) from partial
redemptions
ST A , 4
AERIreGI B SR (2) Surpius 1, 158, 504, 939 3,896, 117, 802
(deficit) at beginning of period
IA\,tEé D\,‘u‘ i a i
RIREMMEI KB Increase in 2, 655, 136, 000 1, 448, 605, 000
surplus or decrease in deficit
A — AR A © TR A INEE I3 R 40
V%A Increase in surplus or decrease in = =
deficit from partial redemptions
LB INEFEICAE 5 TR AR L R A8 40
e . )
’/%f ?ncrease 1n'sgrplus or de?regse in 2, 655, 136, 000 1, 448, 605, 000
deficit from additional subscriptions for
the period
143418/ %8 4 H i
RIS AV B T R AB A NE Decrease in 375, 701, 000 1, 043, 200, 000

surplus or increase in deficit
W — IR D R BB TR A
JN%E Decrease in surplus or increase in 375,701, 000 1, 043, 200, 000
deficit from partial redemptions
LB NG FEIT 1 © RIS FE U KB
JN%E Decrease in surplus or increase in
deficit from additional subscriptions for
the period

4yBit4 Dividends 82, 250, 000 115, 920, 000

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

3,896, 117, 802 3,848,179, 108




EBA Ty s AT 7 o RKEBR (S&P500) (1547) Ak 28 4F 1 A B i%E(E

(3) HEa#k
(EZ AR RFTRHNTAR D FHICE Y 5 1ERD)

A ARIES: D REAM FE 1 K OREA 7 15 BB (R e AR AR
BENEEEIC D X YR B EE IR RO R MA TN L Tk £7°,
B B S e AR
BRI D X YHBIR B0 it S O MBI CRMI L Tk b £,
(BRI B3 5 1ERD)
% 5 % 6 4
SR 274 1 A 20 HBE | PRk 284 1 A 20 HEITE
1. WE eAs 1, 100, 000, 000 2,500, 000, 000 [
H BN ER B JE AR 1, 800, 000, 000 900, 000, 000 [
] — SRR oo AR 400, 000, 000 [ 600, 000, 000 [
2. [ZISHEDRREL 2,500, 000 M 2,800, 000 I
(R L ORISR R FICET 235
55 5 # 5 6
H k264 1 A21H H k274 1 A21H
£ R 27T 1 H 20 H £ Rk 284 1 H 20 H
Sle e DFFEE B0 D RLE R
A B FIN R EH 86,623,818 | A ZHIE Y ZEINAEEH 125, 520, 445 [
B Bl YE(RFE LA 103,332 M| B srElYEHRT N4 200, 688 [
C ECYUFPEFEAF (A+B) 86,727,150 M| C HELMSNSEEAF (A+B) 125,721,133 [
D R#H 4,276,462 M| D % 9,057, 476 [
E IR ECFEEZE (C-D) 82,450,688 M| E IS ELFIEERE (C-D) 116, 663, 657 [
F RSBl 44 82,250,000 | F INZEoBC44HE 115, 920, 000
G WHIKES (BLERIENLS) 200,688 M| G wkHiMEke (B HERFEL4) 743, 657 [
(E-F) (E-F)
=P 2,500,000 A H H¥ 2,800, 000 F
T ZEda% (100 0X47-0) 3,290 M| 1 /yFd&4E (100 0¥%7=9) 4,140 1
(G=mhpE Sz B89 2 1ERD)
[ Afhps sh ORI B9 % FIH
55 5 %5 6 H#
H k264 1 A21H H Ek274#E 1A 21H
X ERL27H 1 H 20 H X PR 284 1 20 H
P i 2 kk 9 B UL &1 M7 7 FIXGERREEEE LT, A1
ﬂ%\fyﬂ%47m%%®@@%%@ .
iEH A EREEICED D EHOIEAT
B K SEIToTRBY 9,
AP T DA K OM 3R 2 fR (M7 7 o RoSEA T 5 B G MaERiL,
LV R [ e F AR D FIHICBE T 5 1%
FC) O TEMRES: O PG ALY & OFEAT 5
5 CRREOAMIERSETHY . 2THR
BHEHMTHRAL T ET, £/, E£h
fuﬂ%4fﬁ%mm\%%m%\ﬁf o
vavEBl, AUV TEEIERHY, B
L PE IR 5 & PE DR RA 728 I
THEOIATI ZENTEET, Y%A
MEEA L OT U N7 ¢ ZEENTIE, HE
WS CCTENEIUMSEBN Y X7 | il
) 27 RV ATERHY 9,
EREPETICER D U R 7 BRI G TR, S LT L7k T b
59%7%@%%%3%L\éﬁ%&9 A
27 EIEBOE=F Y 7 f5ED—
ek E K-> TRY £19,
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T 4l i it OO B A 5 L2 B 9 2% S I

5% 5 1) % 6 1)
Rk 27 45 1 A 20 HEBUE SRR 28 A 1 H 20 HEBE
BTG FRA, Rl OV O 2258 (B IRER R FARITHIR ORI CTFE L L o
TWDHTIeD, ZOEHITIH Y FHA,
WAt > B E 71k (1) AmaES: (1) AfmaES:
5c B B WA MhRE
EE R R EHAR A HEIEICE T AR o
[ MHRES: O B I YE % ORI 5 %) 12
FLHE L TRV £,
Q) F VAT ¢ THS (2)F VT 7B
N EHIIH D FHA, [F/E
(3) LRI D 4 hpE (3) RIS D 4 hpE
HHIE CIESND Z e n, WiILmE
GEEATAE & T LTV B 728, Mi%e g [/ 2
S ORI 2 IRFETAE S L TR £,
b g i D R 25 |2 BE 9~ B HIEIC OV [E@hpa i ORI 1T, TR s <
T OFH MMAEDIED, AT B 72 WA ITIEE
PRI E SNTAENRE TN TR &
9, L MEEOEE LBV TL—E DRI R 22
RSS2 L CWA 7, B 50T
RIS L -T2 5E . SEEN B
HZELHYET,
(BLFEH B4 515D
B CFERL 27 4E 1 A 20 HEE)
SeE HPA RS
(BH7 )
FifAH WL IR DA IT A E N A A4
BB (R T 2SR 497, 330, 456
R TR A K =Tt g A | /23 8
&t 497, 330, 464
%6 H (ERk 28 4E 1 A 20 HEE)
5t 8 HPA RS
(BH7 )
FifAH WL IR DA A E N A A4
BB (R T A RE 550, 438, 059
TR A K [Tt g A | /23 4
&t 550, 438, 055
(B & g2 d 5 R
PMEIEIIH D FH AL
(1 P47=vEHR)
7% 5 # % 6
Rk 27 4E 1 H 20 HEITE Rk 28 4E 1 H 20 HEIE
1 OY%7= 0 & rEA 2,558. 45 M|l b4 7= 0 W& pERE 2,374.35 [
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