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1. 294F 1 HHIOERLRDL CFRK28 4F7 A 9 B~ 2941 A 8 H)
1. Management Status for Year ended January 2017 (July 9, 2016 — January 8, 2017)

(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. %
20451 A 14, 897 (99.7) 38 0.3) 14,936  (100.0)
FY ended Jan. 2017
2847 AH 15, 790 (99.5) 72 (0.5) 15, 863 (100. 0)
FY ended Jul. 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
294F 1 A 13, 006 0 3,493 9,512
FY ended Jan. 2017
2847 A 11, 218 1,920 132 13, 006
FY ended Jul. 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
2941 A4 15, 080 143 14, 936 1, 570. 2
FY ended Jan. 2017
284E 7 A4 16, 064 201 15, 863 1,219.6
FY ended Jul. 2016
(4) s
(4) Dividend Payment
ISR
Dividend per 1 unit
=
JPY
2941 A 12
FY ended Jan. 2017
2847 A 12
FY ended Jul. 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




I MEEE#E% Financial Statements

(1) &%t Balance Sheet

FRA Ty s AT RHR225

(2 =) (1578) Rk 29 4E 1 A Wivkbisms

(BAZ: ) (Unit: JPY)

557 1

Fpk 28 4E 7T H 8 HHEE

7" Fiscal Year
As of Jul.8,2016

% 8 1]

YR 294 1 A 8 HELTE
8" Fiscal Year
As of Jan. 8, 2017

EPEDER Assets
RENEPE Current assets
o2 —)L » @ — Call loans
X Stocks

IRAEFE Sl E Derivative evaluation
account

FULA4 Accounts receivable
HRULAL Y4 Accrued dividend receivable
HiifA4 Advance payments
TMENE PES#T Total current assets

BREAFE Total assets

AfEDEL Liabilities

TENA(E Current liabilities
IRAERE SR E Derivative evaluation
account
A% 4> Advances received
R#h4 Accounts payable—other
KLU IS 53 B 4 Unpaid dividends
RILNZFEE I Trustee fee payable
RILZEFEE W Investment trust

management fee payable
RELFIE. Accrued interest expenses
ZFOMARFLE ] Other accrued expenses
TmEIAfE S ET Total current liabilities

AfEAFE Total liabilities

HWUEFEDED Net assets

JEA%E Principal and other
JEA Principal
Fl4x4: Surplus

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

(T Bl B AN 4

distribution

Reserve for

ARG FE Total principal and other
MEPESFF Total net assets

AEMEEAZ Total liabilities and net
assets

229, 359, 361 40, 979, 245
15, 790, 908, 170 14, 897, 610, 050
- 1, 106, 164

- 119, 505, 560

23, 448, 000 21, 145, 400

20, 486, 800 -

16, 064, 202, 331 15, 080, 346, 419
16, 064, 202, 331 15, 080, 346, 419
5, 968, 424 =

- 1, 320, 700

16, 561, 196 N
156, 076, 320 114, 150, 960
3,722, 868 3,676, 723

17, 218, 569 17, 005, 130

227 130

1,561, 613 7,596, 147

201, 109, 217 143, 749, 790
201, 109, 217 143, 749, 790
13, 006, 360, 000 9, 512, 580, 000
2,856, 733, 114 5, 424, 016, 629
1,029, 575 14, 448, 175

15, 863, 093, 114 14, 936, 596, 629
15, 863, 093, 114 14, 936, 596, 629
16, 064, 202, 331 15, 080, 346, 419




ERA Ty AT7 7y RER2 25 (=) (1578) “Fk 29 45 1 AW ES
(2) HEROFEIS4LFEZE  Statement of Income and Retained Earnings
(BA7: 1) (Unit: JPY)

557 55 8 H#i
B k284 1A 9H B k284 7H 9H
E PR 284 7T H 8 H B OPRL294 1 H 8 A
7" Fiscal Year 8" Fiscal Year
From Jan. 9, 2016 From Jul.9, 2016
to Jul. 8, 2016 to Jan. 8, 2017
HHIVES Operating revenue
ZIEC Y4 Dividends income 175, 596, 514 154, 366, 120
ZHFE. Interest income 32, 177 7
S e A b A e S .
AAMAL SR EHEE Profit and loss on A2, 621, 772, 540 4,145, 383, 695
buying and selling of securities and other
3 =] Kb > .
IR Cra G| S dar Profitand Hosshon A\36, 550, 232 26, 457, 712
dealing of derivatives
Z OINZE Other revenue 17,719 15, 975
NS AF Total operating revenue A2, 482, 676, 362 4, 326, 223, 509
A Operating expenses
FHAF)E Interest expenses 14, 885 12, 448
ZEEE I Trustee fee 3,722, 868 3,676, 723
AR Investment trust management fee 17, 218, 569 17, 005, 130
ZDOME A Other expenses 1, 562, 051 6,118, 241
w2 A2 Total operating expenses 22,518, 373 26, 812, 542
St ot 4 L
HORRIEE LEARK (A) - Operating income A2, 505, 194, 735 4,299, 410, 967
(loss)
e ¢ etm . .
RERAIGLRERAR (A)  Ordinary income A2, 505, 194, 735 4,299, 410, 967
(loss)
N7z /(\ I > \// ,(\ é .
SHRIGE X SRR (A) - Net income A2, 505, 194, 735 4,299, 410, 967
(loss)
—HEBAEFINTAE O Y HIMIF S A% O oy Bl KA XX —ER R
T 5 BRI LSO B (A) _ _
Distribution of net income (loss) from partial
redemptions
Sl o 12 5 o
FERRGXBHMERAS (A) Surplus 4,825, 129, 769 2,856,733, 114
(deficit) at beginning of period
I/\‘, m (=1 4> =k N .
ﬁJﬂ%é?iaﬂD%E)Zkiﬁ(ﬁaﬁ?ﬁﬁéx%E.Increase in 738, 778, 000 _
surplus or decrease in deficit
IR — AR O TR AN T KB4
V%A Increase in surplus or decrease in - -
deficit from partial redemptions
LB INE FEISAE 5 T4 A INEE I R A8 420
V%A Increase in surplus or decrease in
deficit from additional subscriptions for 738,778, 000
the period
43418/ %8 A YEINEE i
T4 A8 D BE ST R B A IN%E Decrease in 45, 903, 600 1, 617, 976, 492

surplus or increase in deficit
U — AR © IR SR ST R BB
JN%E Decrease in surplus or increase in 45, 903, 600 1,617, 976, 492
deficit from partial redemptions
BHENE FEITFE 5 RSSO FE T R IE a1
JN%E Decrease in surplus or increase in
deficit from additional subscriptions for
the period

47tit4 Dividends 156, 076, 320 114, 150, 960

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

2,856,733, 114 5, 424, 016, 629
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(3) &k
(EELSFH TR D FEHICEET 55D

| 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)

%7 H 5 8 H#
PRk 28 4= 7 H 8 HEIE Rk 294 1 H 8 HEBI(E
Lo oA 11, 218, 360, 000 [ 13, 006, 360, 000 [
H BN ER B JE AR 1, 920, 000, 000 [ —H
] — R g oo AR 132, 000, 000 [ 3, 493, 780, 000 [
2. [ZIEMEOKRE 13, 006, 360 [ 9,512,580 M
3. [HfrgE
T U NT ¢ TEB IR D ARG AMRES & L
THARIZH L TWAEEIIRO LY THY 7,
ik 113, 708, 000 166, 678, 000 [
(L ORISR EEICBET 2135
%7 % 8 4
H Fak284 1A 9H H Rk 284E 7H 9 A
X PRk 284 7H 8 H PRk 294 15 8 H
) VA APk e R TI B4 DR RIE R
A YA Y SN AR A 175,631,525 | A SHARL Y S0 5 4H 154, 369, 654
B Bl HE(RFE N4 3,977,858 | B AyFc MR FE L4 1,029, 575 [
C EYZNEFEAF (A+B) 179,609,383 M| C ELYFNEFHAF (A+B) 155, 399, 229 [
D #E 22,503,488 | D 26, 800, 094 [
E BUEE5ECFTEERR (C-D) 157,105,895 M| E IS ELAIEERE (C-D) 128, 599, 135 1
F 4S5yl 4% 156, 076,320 M| F IN3&4rEl 4% 114, 150, 960 M
G IMREG (O ERFE L4 1,029,575 M| G kG (R HEMMFE L4 14,448, 175 [
(E-F) (E-F)
M5 13,006,360 A H A% 9,512,580 M
I fd&f (10 04720) 120 T Zfdaf (10 0%7-0) 120 [
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(HZ : 1)
¥ W ORI E AT Al %
(LM N2,621, 772, 540
Gl N2,621, 772, 540
55831 (R 294F 1 8 B
725 B A A lRES
(HL : 1)
FiHH WM ORI E AT Al %
st 3, 285, 337, 718
Gl 3, 285, 337, 718
(T U RT 4 TG 2 IERD)
5| ORI IZ B4 % FIH
(BR=CBEE)
BT CEA 284 7 A 8 ABILE)
(HAL : 1)
X5y A RS I il AP 4
25 14
45005 ] BRAGFE B e 5 |
B 80, 050, 700 - 74, 088, 000 A5, 962, 700
Gl 80, 050, 700, - 74, 088, 000 A5, 962, 700
8 CEat294: 1 A 8 HEBIME)
(HAL : 1)
X5y A RS I il AP A
25 4R
45005 ] BRAGFE B e S |
B 39, 629, 300 - 40, 740, 000 1, 110, 700
Gl 39, 629, 300, - 40, 740, 000, 1, 110, 700
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(2=

BTy s ATy KERR225

(BEE Y FH & ORGSR 2 )
U EIHITH O R A,
(1 1470 5H)
%7 % 8 4
Sk 28 4E 7 A 8 ABITE Pk 29 4 1A 8 HBIE
1 0% 7= V) S PERR 1,219.6 1 11272 0 & pERE 1,570.2 1
(10 11347 0 8 PE4E) (12, 196 [)|(10 112472 1) & FE4R) (15, 702 1)
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