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Earnings Report for Fiscal Year ended July 2016 (January 9, 2016 — July 8, 2016)
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1. 284E 7 HMIOERLRDL (PR 2841 A 9 B~k 28427 A 8 H)
1. Management Status for Year ended July 2016 (January 9, 2016 — July 8, 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. %
2847 AH 15, 790 (99.5) 72 (0.5) 15, 863 (100. 0)
FY ended Jul. 2016
2841 A 15, 789 (98. 4) 253 (1.6) 16, 043 (100. 0)
FY ended Jan. 2016




(2) BT - FRKIFEHE
(2) Creation and Redemption
AT AR R T D 4k B E K fiAH 11 4K YEH IR T D
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
@) (@) (®) (O+2-Q)
s Th FH Fh
‘000 units ‘000 units ‘000 units ‘000 units
2847 A 11, 218 1, 920 132 13, 006
FY ended Jul. 2016
2841 A 1,850 10, 110 741 11, 218
FY ended Jan. 2016
(3) H:HEffige
(3) NetAsset Value
Wi E At s 11472 0 YR
TS N | @iy | (@EEmREs T <D
Net Asset Value per 1 unit
((®INo. of Issued Units at End of Fiscal Period)x1)
=W =D =D =
JPY mil. JPY mil. JPY mil. JPY
284E 7 A4 16, 064 201 15, 863 1,219.6
FY ended Jul. 2016
2841 A 16, 195 151 16, 043 1,430. 1
FY ended Jan. 2016
(4) s
(4) Dividend Payment
ISR
Dividend per 1 unit
=
JPY
2847 A 12
FY ended Jul. 2016
284F 1 A 9
FY ended Jan. 2016
(1) ol e H A 72 0 O8%0
*kDividend per Trading Unit
2. SEHIEtOZEE
2. Change in Accqunting Policies
O SFHAEEDYIEIT LD B HE pil3

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

© OLSrOLEHE
@ Changes other than those in D

No

No




FHAT s ATy RAR2 25 (=) (1578) Fpk 28 4F 7 H ik HsEE
I BI#%#EF+RE Financial Statements
(1) =fEktfEZ Balance Sheet
(F7: ) (Unit: JPY)

%5 6 1 557
A 28 1 A 8 HEIE Pk 28 4F 7 A 8 HELTE
6" Fiscal Year 7" Fiscal Year
As of Jan.8,2016 As of Jul.8,2016

BPEDER Assets
VRENEFE Current assets
o—)L - v—2 Call loans
B Stocks
IRAERE SN E Derivative evaluation

account
RILAL Y4 4> Accrued dividend receivable
RILFIE. Accrued interest
HiifA4 Advance payments
TRENE PES#T Total current assets
BPEATFE Total assets
AfEDER Liabilities
BV EE Current liabilities

YR PG Ll ) Derivative evaluation
account

FK4L4& Accounts payable—other
FALINAE 53 B4 Unpaid dividends
RINZFEE I Trustee fee payable
RINEFLE RN Investment trust

management fee payable
RELF]E. Accrued interest expenses
Z DOMAFLE ] Other accrued expenses
MENVAESF Total current liabilities
AfEAF Total liabilities
UG FEDTL Net assets
JEAZEE Principal and other
JTA Principal
F|4x4: Surplus

HWIRRI A SUIMR KRS (A)
Surplus (deficit) at end of period

(ECUE(HFENL4:) Reserve for
distribution

TEARZEAEF Total principal and other
B FEAFT Total net assets

AEMEFEAF Total liabilities and net
assets

349, 122, 604
15, 789, 995, 750

568

23,551, 000
600
32, 335, 000

229, 359, 361
15, 790, 908, 170

23, 448, 000

20, 486, 800

16, 195, 005, 522

16, 064, 202, 331

16, 195, 005, 522

16, 064, 202, 331

23,668, 100 5, 968, 424
8, 080, 400 16, 561, 196
100, 965, 240 156, 076, 320
2, 835, 2563 3,722, 868
13, 113, 351 17, 218, 569
- 227

2, 853, 409 1,561, 613
151, 515, 753 201, 109, 217
151, 515, 7563 201, 109, 217

11, 218, 360, 000

4,825, 129, 769

3,977, 858

13, 006, 360, 000

2,856,733, 114

1,029, 575

16, 043, 489, 769

15, 863, 093, 114

16, 043, 489, 769

15, 863, 093, 114

16, 195, 005, 522

16, 064, 202, 331
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(2) HEROFEIS4LFEZE  Statement of Income and Retained Earnings
(BA7: 1) (Unit: JPY)

%7
H 284 1H 9H
E ERk 284 7H 8H

7% 6 H
H SEp2r&#E 7H 90A
E FRk 284 1 H 8H

6" Fiscal Year
From Jul.9, 2015
to Jan. 8, 2016

7" Fiscal Year
From Jan. 9, 2016
to Jul. 8, 2016

HHIVES Operating revenue
Z Y 4 Dividends income

ZHUFIE. Interest income

120, 876, 140

230, 189

175,

596, 514
32, 177

HAMAES7E B 4H4E Profit and loss on
buying and selling of securities and other

IRAERE S ELE 254848 Profit and loss on
dealing of derivatives

ZF OIS Other revenue
NS A 3T Total operating revenue

A1,905,701, 673 A2,621, 772, 540

AN42, 222,212 A\36, 550, 232

15, 002
A1, 826, 802, 554

17,719
N2, 482,676, 362

A Operating expenses

FHAF)E Interest expenses - 14, 885
ZAEE WM Trustee fee 2, 835, 253 3,722, 868
it W Investment trust management fee 13,113, 351 17, 218, 569
ZFOM#E H Other expenses 1, 028, 529 1, 562, 051
w2 A2 Total operating expenses 16,977, 133 22,518, 373

RIS T E B (A)  Operating income

A1, 843,779, 687 A2,505,194, 735

(loss)

P— = . .

AERAGE R RR (A) Ordinary income Al, 843, 779, 687 A2, 505, 194, 735
(loss)

N7z /(‘ I > \// ’(\ .

fifiif*]iﬁjlﬁizéﬁﬁf@fﬁfE (A) Net income AL 843, 779, 687 A2, 505, 194, T35

—ERARAIZAE 5 4 BRI 2SS KA O 43 Bl AR IS — 50 7
FNTLE S B RSO Bl (A)
Distribution of net income (loss) from partial
redemptions
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 — AR AE D RIS INEE ST R R 208
V%A Increase in surplus or decrease in - -
deficit from partial redemptions
SR REI 5 FIAR RN 12 X
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
55— AR P 5 FIR GBI X
JN%E Decrease in surplus or increase in
deficit from partial redemptions
BN FEA 5 FAR R0 R 1 XA
JN%E Decrease in surplus or increase in
deficit from additional subscriptions for
the period

23lid4: Dividends

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

1,095, 524, 846 4,825, 129, 769

6, 105, 227, 000 738, 778, 000

6, 105, 227, 000 738, 778, 000

430, 877, 150 45, 903, 600

430, 877, 150 45, 903, 600

100, 965, 240 156, 076, 320

4,825, 129, 769 2,856,733, 114
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(3) HERe#k
(EHE /2 FEHIR D FIRICEET 5 %R

| A LSO R OGS BB EEIEIc 5% . LR B0 BRI L L ORIl T L CH Y £,
(1) Aeflia s IR I 15 S T B A A%
G BRSSPI 8 STV B A EER L. RIS LT emiE e s 3
F % BRI A ORARE GMEREER OB A AR F 2BV T 5 5
EED B OREHIS) CIMELTH Y E5,

(2) GRS IR T 4 & TR WA EES:
UEATAERIC SV T, BHIE LT, AR S A% EOEHEE H B Z fit
i CPYME) %5, SRPGRIRGIES . SUTSOTRT A8 (277 L, FREmE)
R L72VY)  SUSMRRHR B2t DRI 2 RO Vs b AT L 7= A8 TR
il LT 0 T,

(3) WIS AT CE 725 7= A fliFES
b T AR AR 2 AT T & 7o 7o B SUT AT U7 SEAITAEAS AT & 307 C X 72U
AR BV AL, B R R A SR EREIC SV T A 2 % b
> THHIE L RO TR D L < TZFH L D 5 2 WA BT % b - THHE
LR I A TEAT L TR Y £,
b, U 8T ¢ TEO AR OFHEF U ST 4 7B

7 ik I S X I L CRElCREli LT 0 £,

(EfE R IR IR ISP 3 5 TERD)

%5 6 1 57 4
PRk 28 4 1 H 8 HEIE Rk 28 4 7 H 8 HEBI(E
Lo oA 1, 850, 310, 000 [ 11, 218, 360, 000 [
H BN ER B JE AR 10, 110, 000, 000 4 1, 920, 000, 000 9
] — R g oo AR 741, 950, 000 [ 132, 000, 000 [
2. [ZIEMEOKRE 11, 218, 360 F 13, 006, 360 M
3. [HfrgE
T U NT ¢ TEB IR D ARG AMRES & L
THARIZH L TWAEEIIRO LY THY 7,
ik 154, 632, 000 113, 708, 000 [
(L ORISR EEICBET 2135
%6 557 4
H PRk 274 7H 9H H P 284 1 H 9H
X PRk 284 15 8 H x PRk 284 7 8 H
) VA APk e R TI B4 DR RIE R
A YA Y SN AR A 121,121,331 | A AR Y S0 2540 175, 631, 525 [
B Bl HE(RFE N4 798,900 M| B /Ed¥EHAE A& 3,977, 858 [
C EYZNEFEAF (A+B) 121,920,231 [| C BEYFNEFHEF (A+B) 179, 609, 383 [
D #E 16,977,133 1| D &% 22,503, 488 [
E BUEE5ECFTEERR (C-D) 104,943,098 M| E IS5 ELAIEERE (C-D) 157, 105, 895 1
F oSSy Bl 448 100, 965,240 M| F IN3&4rEl 4% 156, 076, 320 M
G IMREG (O ERFE L4 3,977,858 M| G REAMEE® (SrBLvEMMAE L&) 1,029, 575 [
(E-F) (E-F)
M5 11,218,360 A| H A% 13, 006, 360 [
I fd&f (10 04720) 90 1| T EdeFH (10 1X%7-0) 120 [
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557
A PRk 284 1A 9 A
T FERL284 7T H 8 H

<P i (2R3 D MG T

M7 7 FIXFERREFEFEE LT, A1l
GES, 7 U ST 0 ZERGI %0 &R sh o
EH A RIS ED D EHOREARS
BF) I SEIToTRBY 9,

A

B it D PN R O %A i L AR
LU A7

Y77 v REMT D B A MRESRE,
TEERRE T EHIAR D F I T D 1E
FC) D A HRESR O AL AL 1E K ONRFATE 7
5] IR OAMEREFETHY . &THE
BHMTRALTEY 9, 72, 2
T VT TEGNTIE, Gl A
variEl, AUy TERGIERS Y 7
FEMPEIC BT 2 B PEDO DRI IE M IE
TAIDIATH ZENTEET, Y%A
MHiRESR K OF U T o ZEGNSIE, HE
DB CTENCIMAEAEB Y 2 7 | s
Y27 BRIV AIERHY T,

[FlZE

(CRLRASIZER D U A 7 BRI

TEE AR, SRR &AL LR T
U A7 EEEMZRRE L, SR Y
A EHIEEHOT =2 ) 7 FEED—
kx> Tk £19,

Rl 2

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

5 6 14
PRk 28 4E 1 H 8 HHE

557 3
Fpk 28 4E 7T H 8 HHEE

(R IEE AR, Il & OV D725

EfE R IR G AT R ORAilE CTAF R L

TV, TOEBITHY A, e
W OB Ik (U A A% (U A A%

JEE B O ITAES

87 277 EHC R B TR B 5 T -

T REZ: O RFAM A AE K ORI T 5] 12
FEE L TR ET,

Q)T VAT 4 THEI

(7Y RT 4 TG DR (1
AL TR ET,

(3) ERELISI DR it
MM THRE SN D Z &b, FefliiLg
AR & Tl LT D728, Mk Rlpd
i QR 2 IR E L TR0 £,

@7V /57 4 7|
A
(3) ARSI

[FlZE

&l P i O R 2 12 B 5 B FIEIC O W
T O TR
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556 31 (CFRK284F 1 8 HBLE)
se B H AA RES

FRA Ty s AT RHR225

(=) (1578) “Fpk 28 4F 7 H MBI

(HZ : 1)
¥ W ORI E AT Al %
(LM A1, 890, 558, 986
Gl A1, 890, 558, 986
BTGPk 284 7T H 8 HEBIE)
725 B A A lRES
(HL : 1)
FiHH WM ORI E AT Al %
(LM N2, 621,772, 540
Gl N2,621, 772, 540

(T VT ¢ THBIE
5| OBl 2 B9 A FHIE
(BR=CHE5E)

%6 W (CER284E 1 A 8 HELE)

B9 S ERD)

(HAL : 1)
X5y A RS I il AP 4
25 14
45005 ] BRAGFE B e 5 |
B 292, 547, 000 - 268, 888, 000 A\23, 659, 000
&t 292, 547, 000 - 268, 888, 000 A\23, 659, 000
BT CEA 284 7 A 8 ABIME)
(HAL : 1)
X5y A RS I il AP A
25 4R
45005 ] BRAGFE B e S |
B 80, 050, 700 - 74, 088, 000 A5, 962, 700
Gl 80, 050, 700, - 74, 088, 000 A5, 962, 700

() 1. RO E 5k

BRAGFEES IS | ORI OV TR, BUFO X S ICRHEIL TR v £,
JRHIE UCRFRESIRIAR BT Y 5 DEEO R OF72 2 WG FTOFERS 2 iE R B U RS TRl L Tk v %

To ZOX D REHEAFER SN TWRWEEIZIE, FFHEBIRAR R Tk bR

TETHE L TR Y £7

2. BREBFERCEM G | DS 1L, AN — A TRRL TR £,
TRV I TR E T A TE D 8 A,

4. BB K ORI D&

MO SEHIL, K& DB

R THY T,

ARG ORAMESE, JFANCHES S
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(BhE L & OHGIZRE4 5 ERD)
FUFHTIH Y A,

(1 B4729 )

5 6 5T
TR 28 4F 1 8 HBITE PR 284 7 H 8 ABVE
1 2472 i pERR 1,430. 1 FI[L A4 720 Al pERR 1,219.6 1
(10 [ 7= Y W& PEAR) (14, 301 [)|(10 [ 4 7= V) & pEAH) (12, 196 F9)
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