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I 772 FOERIKR
I Fund Management

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
Ep! Epl! % Epl! %
JPY mil. JPY mil. % JPY mil. %
2847 AH 65, 453 (99. 3) 493 0.7) 65, 947 (100. 0)
FY ended Jul. 2016
2841 A 55, 896 (99.7) 170 0.3) 56, 067 (100. 0)
FY ended Jan. 2016




(2) BT - FRKIFEHE
(2) Creation and Redemption
AT AR R T D 4k FRE DK 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)
Fr T T T
‘000 units ‘000 units ‘000 units ‘000 units
2847 A 47, 390 20, 558 1, 322 66, 626
FY ended Jul. 2016
2841 A 46, 032 16, 565 15, 207 47,390
FY ended Jan. 2016
(3) H:HEffige
(3) NetAsset Value
Wi E At s 11472 0 YR
I | | @TE)) | (@A) 1)
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 66, 661 714 65, 947 989. 8
FY ended Jul. 2016
2841 A 56, 644 577 56, 067 1,183. 1
FY ended Jan. 2016
(4) s
(4) Dividend Payment
ISR
Dividend per 1 unit
=
JPY
2847 A 10
FY ended Jul. 2016
284F 1 A 11
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




FHA LTI AT 7 RIPX BRRA 7 v 7 A 400 (1592) “Fpk 28 45 7 A Ik EAEE
I MRS Financial Statements
(1) =fEktfEZ Balance Sheet
(HAZ: ) (Unit: JPY)

554 1 55 5
A 28 1 A 8 HEIE Pk 28 4F 7 A 8 HELTE
4™ Fiscal Year 5% Fiscal Year
As of Jan.8,2016 As of Jul.8,2016
B DHR Assets
VLENE PE Current assets

22— )L - @—2 Call loans 133, 142, 131 51, 331, 195
#E Stocks 55, 896, 924, 290 65, 453, 470, 990
RIUX A4 Accounts receivable 522,922, 070 1, 039, 428, 290
FRULBL Y4 Accrued dividend receivable 81, 810, 980 112, 636, 900
FRUVF]E Accrued interest 228 =
Rii#A4> Advance payments 9, 991, 600 4,644, 100

MENVE PES#T Total current assets
BEEATFE Total assets
AfEDEL Liabilities
TENA(E Current liabilities

YRAE P S I E Derivative evaluation

account

RALNAE 5B 4 Unpaid dividends
RILZFEE AN Trustee fee payable
RILEFLE WM Investment trust

management fee payable
RELFB. Accrued interest expenses
F DOt ARFE A Other accrued expenses
BN EESGF Total current liabilities
AfEAGE Total liabilities
WUEPEDHE Net assets
JEAEE Principal and other
JEA Principal
44 Surplus

KRR A4 SUI R kA (A)
Surplus (deficit) at end of period

(UrBe¥E(EFES.4) Reserve for
distribution

ARG ST Total principal and other
MUEPESFF Total net assets

FAEMEFEAZT Total liabilities and net
assets

56, 644, 791, 299

66, 661, 511, 475

56, 644, 791, 299

66, 661, 511, 475

10, 678, 708 6,122, 236
521, 291, 474 666, 261, 340
9, 405, 814 10, 210, 295
21,947, 037 23,824, 185
- 50

14, 191, 377 7,989, 170
077,514, 410 714, 407, 276
577,514, 410 714, 407, 276

47, 390, 134, 000

8,677, 142, 889

1,403, 357

66, 626, 134, 000

A679, 029, 801

13, 389, 169

56, 067, 276, 889

65, 947, 104, 199

56, 067, 276, 889

65, 947, 104, 199

56, 644, 791, 299

66, 661, 511, 475




EBA Ty A7 7 R IPX HRRA 7 v 7 2 400 (1592) Rk 28 4F 7 A Wik REHE
(2) HEROFEIS4LFEZE  Statement of Income and Retained Earnings
(BA7: 1) (Unit: JPY)

5 4 3] 5 5 1]
H Pk 274 710 9 H B Frk284 14 9H
B OPRR284 10 8 R B OER 284 TH 8H

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

5 Fiscal Year
From Jan. 9, 2016
to Jul. 8, 2016

" 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)

—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

43BE4s Dividends

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

540, 727, 656
257, 503

A5, 153, 824, 998

51, 980, 828

10, 448, 905

719, 964, 225
76, 494

A1, 184,271, 326

Ab0, 981, 776

319, 882

A4, 550, 410, 106

A10, 514, 892, 501

- 86, 574
9, 405, 814 10, 210, 295
21, 947, 037 23,824, 185
7,236, 746 7,992, 395
38, 589, 597 42,113, 449

A4, 588,999, 703

A10, 557, 005, 950

A4, 588,999, 703

A10, 557, 005, 950

A4, 588,999, 703

A10, 557, 005, 950

13, 714, 901, 492

4, 688, 540, 100

4, 688, 540, 100

4,616, 007, 526

4,616, 007, 526

521, 291, 474

8,677, 142, 889

2, 005, 140, 000

2, 005, 140, 000

138, 045, 400

138, 045, 400

666, 261, 340

8,677, 142, 889

ABT79, 029, 801




(3) HERL#E

EHA T oI AT 7 R IPX BREA VT v 7 A 400 (1592) Fpk 28 4 7 A Wk E4E(E

(B R RFHTEHNIAR D FIEICB Y H1ER)

L. A AMRESR O RFAM A UE K OFFAf 7 45

0. 7 U NT ¢ 7SO FEAR HEYE R OFF A
T3tk

kT TR IS % | DR &350 5 & L ORI CRPIE LT Y £,
(1) SRS 5 ST S A

RITERIRG FTAHC E SO S IR, R L L C MR i s
i3 % RS 0O RASHES MRS OB A SRR 1 IsBV MY 5 5
T A ORHARSD CRHEL B Y £

(2) GGG FAHC 5 STV A ITRES

ARV T, FRIE L, HATERE MRS RR OIEIE A B S5
(i CT9ME) %, GRERIREIEH, BTSORT S (272 L, XA
AR L7V USRI O R B IOV T b AT LI IR
[IRSES

(3) WA ATFC & o T AT AR

T A AT AT C & 2270 B A AT L7 FRAEAS G & R C % 70V
ST B B, BEHRRERTER LS BT\ IS\ AT A T £ b
> CHEIT & BT D L < ITZFEH & W 5 2 44 2B E 0 & b > TR
LB T AMFA TR L TR Y £

7Y 8T T

MERNEICEED & FAIE U TRl TR L TR 0 £7,

(EfE R IR IR ISP 3 5 TERD)

%4 %5 5 H
PRk 28 45 1 H 8 HELE SRR 28 4E 7 H 8 HETE

Lo oAk 46, 032, 964, 000 [ 47, 390, 134, 000 [

A B INER E JEAKE 16, 565, 000, 000 4 20, 558, 000, 000 [

] FR — T A ST AR 15, 207, 830, 000 4 1, 322, 000, 000 [
2. [ZISHEDHREL 47,390, 134 0 66, 626, 134 [
3. peAROXE

WA PERED SEAREE 2 TRI DSBS D D2 —M 679, 029, 801 [
4. [EEERE

T U RT 4 TEBNCAR D ARG A A MAES: & L

THRIZE L TV EEFRO LB THY £7,

ikl 99, 898, 000 [ 70, 919, 500 M
(F M OFIR e it R EICB T 5 R

%4 1) % 5 H
H PRk 274 7H 9H H Rk 284E 1 H 9 A
VK284 1 A 8 H = VK284 7TH 8 H

SyBld O RIR R Sy i DR
A IR Y AR AR 541,337,744 M| A 4IIEL Y H NS EE 720, 274, 027
Byl iR N 4 9,850,364 M| B /B HEfrRE L4 1,403,357 M
C BLEBNISEHEET (A+B) 551,188,108 | C MM LEAET (A+B) 721,677,384 M
D R 28,493,277 M| D & 42,026, 875 1
E NGB R BERE (C-D) 522,694,831 M| E UZS/ELATRERR (C-D) 679, 650, 509 [
F 2SSy Bl 4% 521,291,474 M| F YIS0 B 4%H 666, 261, 340 M
G Rk (OB HERA LA 1,403,357 M| G MRS (OB HERENLE) 13, 389, 169 [

(E-F) (E-F)

BE~s 47,390,134 0| H A% 66, 626, 134 [
I SyFdesE (10 0%720) 1H0M| T Zfided (10 A4720) 100 M
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T B hpH i OIRBLUZ B3 % S IH

%4 %5 5 1
H R 274 7A 9H H k284 1A 9H
= PRk 284 11 8 H = PRk 284 7H 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
varial, AU v TBEIERDH Y, F
FEUPEIC BT D EEE DRI ERICE
THEOITATI ZENTEET, Y%A
(FES R OV U 87 ¢ THBICIE, S8
WS CTENEIMSEENY X7 | i)
Y 27 EHY A SR H Y E7,
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

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

55 4 39 5 5 1
TRk 284 1 3 8 HEIE Fpk 28 4E 7T H 8 HHEE

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 £,
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LR S T D IR
AT L ST LT B 7 e Fife
OBl IR AR & LT Y £,
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EHA T oI AT 7 R IPX BREA VT v 7 A 400 (1592) Fpk 28 4 7 A Wk E4E(E

(HZ : 1)
¥ W ORI E AT Al %
(LM A5, 077,614, 746
Gl N5, 077,614, 746
o (P28 7H 8 HEBIE)
725 B A A lRES
(HL : 1)
FiHH WM ORI E AT Al %
(72N A10, 928, 920, 578
Gl 10, 928, 920, 578

(F VAT ¢ TEBIFIZEET 5 R

5| D2 B4 5 HIH
(BR=ABE )

H4W (PR 284E 1 A 8 HEE)

(HAL : 1)
X5y A RS I il AP 4
25 14
45005 ] BRAGFE B e 5 |
B 255, 696, 100 - 245, 058, 000 A10, 638, 100
&t 255, 696, 100 - 245, 058, 000 A10, 638, 100
5 CEA284: 7 A 8 HBIME)
(HAL : 1)
X5y A RS I il AP A
25 4R
45005 ] BRAGFE B e S |
B 138, 046, 600, - 131, 950, 500, /A6, 096, 100
Gl 138, 046, 600, - 131, 950, 500, /A6, 096, 100

() 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 %
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 £,
TRV I TR E T A TE D 8 A,

4. BB K ORIl OB FHROGEIL, 5% D5

R THY T,
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(BhE L & OHGIZRE4 5 ERD)
FUFHTIH Y A,

(1 B4729 )

5 4 3] %5 5
TR 28 4F 1 8 HBITE R 28 4F 7 H 8 HEBLE
1 AY47= 0 Wi PERR 1,183. 1 A1 1472 v #i& pE4E 989. 8 [
(10 12472 1) & PERR) (11, 831 FN|(10 1147- 0 MiE FERR) (9, 898 M)
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