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1. 294F 1 A REIOERIRGL CERL28 427 H 9 B~ 2941 H 8 H)
1. Management Status for Half-Year ended January 2017 (July 9, 2016 — January 8, 2017)

(1) SEEPR (B AU O)
(1) Assets (fractions of less than JPY mil. shall be rounded down)
FEREERE Bl - THA - TOMOEE (AEPERE) | St (WiEE)
Primary Invested Assets Cash/Deposits/Other Assets (excluding liabilities) Total (Net Assets)
x| HERYEL BT T 7d I R L
Amount ratio Amount ratio Amount ratio
EVlE % EVE| % EVE| %
JPY mil. % JPY mil. % JPY mil. %
29 4F 1 A HRIH 2,030, 103 (99.8) 4,924 (0.2) | 2,035,027 (100.0)
HY ended Jan. 2017
287 HH 1,431, 226 (99.8) 3, 000 (0.2) | 1,434,226 (100.0)
FY ended Jul. 2016
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(2) BT - SSHIEH

(2) Creation and Exchange

TR BRI AC A T 11 e g A3 =T RIET R ARR
N . AR 14K : FATH P
0. of Issued Units at End - No. of Units .
- - - No. of Units Created No. of Issued Units at End of
of Previous Fiscal Period Exchanged - -
(®) Semiannual Period
@ ©) 0+2-©)
TH TH TH TH
‘000 units ‘000 units ‘000 units ‘000 units
29 4F 1 H i 92, 993 19, 867 11,195 101, 665
HY ended Jan. 2017
(3) HLHE(HER
(3) NetAsset Value
T f\ffail%-”i PE L%fé N%@%SEE 10 F1247= 1) JLVE(fER
otal Assets iabilities et Assets \w = | S o
(@) (@) @(D—@)) ( (@l/%lqj Fﬁﬁu+ﬁgﬁ IR (RIFHHEHRAR)
FATHAED X 10)
Net Asset Value per 10 units
((®INo. of Issued Units at End of Semiannual
Period(Previous Fiscal Period))x10)
EVils! EVls EVils M
JPY mil. JPY mil. JPY mil. JPY
29 4= 1 AP | 2,184, 033 149, 006 2, 035, 027 200, 170
HY ended Jan. 2017
2847 A 1, 569, 376 135, 149 1,434, 226 154, 230
FY ended Jul. 2016
2. EFITHOLE
2. Change in Accounting Policies
O SFHEHEEEOWIEICHES AR
(D Changes accompanying revision to accounting standards, etc. No
@ OLStDZHE i
(@ Changes other than those in D No
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I M EEFR  Interim Financial Statements

(1) "Bz Interim Balance Sheet
(BN : ) (Unit: JPY)

AIFHE AR U R R
ERE 28 4 7 H 8 HEE FRE 29 46 1 H 8 HEUE
Previous Fiscal Period Present Semiannual Period

As of Jul.8,2016 As of Jan. 8, 2017

EPEDER Assets
RENEPE Current assets
4857 Money held in trust
o—)b - 1 — Call loans
B2 Stocks

YRAE P BT ) € Derivative evaluation
account

FRULA4 Accounts receivable
HRILEL 2 4> Accrued dividend receivable
HiifA4& Advance payments
Z OMARIINLE Other accrued revenue
TMENE PES#T Total current assets

BrEART Total assets

AfEDE Liabilities
ENVAME Current liabilities

IRAERE SR E Derivative evaluation
account

Hii% 4> Advances received

RFL4: Accounts payable—other
RIS 5B 4 Unpaid dividends
RILNZFEE BN Trustee fee payable
RILTFEE WM Investment trust

management fee payable
RFLFB. Accrued interest expenses
5 A4 Cash collateral received
Z DOMARFLE ] Other accrued expenses
TENEE SRt Total current liabilities
A& A FF Total liabilities
UG FEDTL Net assets
JeALE Principal and other
JTA Principal
F| 44 Surplus

PRI A4 TR R RS (D)
Surplus (deficit) at end of period

(ECUE(HFENI4:) Reserve for
distribution

JEARLESFF Total principal and other
WIE FEAEE Total net assets

AEMIEFESET Total liabilities and net
assets

106, 507, 956, 784
11, 235, 822, 347
1,431, 226, 206, 920

17,717, 009, 020
2,067,517, 900
564, 150, 000
57, 536, 062

146, 305, 031, 922
4,537, 425, 624
2,030, 103, 155, 080

240, 293, 380

2,357, 840
2,807, 759, 800

37,642,913

1, 569, 376, 199, 033

2, 184, 033, 666, 559

1, 569, 376, 199, 033

2,184, 033, 666, 559

113, 371, 920

551, 729, 400
23, 806, 226, 944
1,175, 343, 078

2,570,173, 501

16, 496
106, 507, 956, 784
425,012, 784

268, 190, 000
13, 062, 800

696, 470, 795
1,511, 405, 738

5,011
146, 305, 031, 922
211,992, 713

135, 149, 830, 907

149, 006, 158, 979

135, 149, 830, 907

149, 006, 158, 979

1, 144, 465, 761, 718

289, 760, 606, 408

37, 026, 300

1, 251, 192, 742, 603

783, 834, 764, 977

37, 026, 300

1,434, 226, 368, 126

2,035, 027, 507, 580

1,434, 226, 368, 126

2, 035, 027, 507, 580

1, 569, 376, 199, 033

2, 184, 033, 666, 559
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(2) FEHEEEOESREFHEE Interim Statement of Income and Retained Earnings
(BA7: 1) (Unit: JPY)

AT T I R
B k274 7TH 9H B k284 7H 9H
E PR 284 1 H 8 H B OPRL294 1 H 8 A
Previous Semiannual Period Present Semiannual Period
From Jul.9, 2015 From Jul.9, 2016
to Jan. 8, 2016 to Jan. 8, 2017

2 P IR

" 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)

R RETEER 2 SO X R TR S (A)  Net income
(loss)

—IRARHNZ AL 5 H IR A EA D 43 BUAE S E— R4
HalZLE 5 PR RSO S B (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
R —EBAHRIZ Y D Rl SN UT KRB S
V%A Increase in surplus or decrease in
deficit from partial exchange
R RIIEIE FEISRE 5 RIS SR S E K 18 408
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
R — AT © IR B FE ST R B
JN%E Decrease in surplus or increase in
deficit from partial exchange
HRTEAME FEIC AL 5 RSSO B T R IE a0
JN%E Decrease in surplus or increase in
deficit from additional subscriptions for
the period

23lid4: Dividends

RIS 4 U R kB4 (A)  Surplus
(deficit) at end of period

12, 829, 280, 830
4,214, 125

A171, 882, 343, 351

890, 059, 200

293, 475,072

15,902, 472, 150
22,925

442, 269, 221, 361

2,204, 313, 130

514, 599, 415

A157, 865, 314, 124

460, 890, 628, 981

2,727, 940
602, 240, 977
1,323, 178, 961
262, 239, 918

1,319, 913
696, 470, 795
1,511, 405, 738
335, 113, 336

2, 190, 387, 796

2, 544, 309, 782

A160, 055, 701, 920

458, 346, 319, 199

A160, 055, 701, 920

458, 346, 319, 199

A160, 055, 701, 920

458, 346, 319, 199

548, 854, 806, 281

143, 018, 897, 243

143, 018, 897, 243

53, 235, 149, 025

53, 235, 149, 025

289, 760, 606, 408

100, 744, 665, 352

100, 744, 665, 352

65, 016, 825, 982

65, 016, 825, 982

478, 582, 852, 579

783, 834, 764, 977
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(3) HRERE

(EERESFH IR D FEICET 5 HERD)
1 AT AR O S R OS5 BB EIEIc S % . DT e B0 Al L CHHE T L <h Y £,
(1) SmhiEm e T 5 S h O B A liEEk
G ST T S T A REESRE . BRI & L C R s IR sl 5
F % PR BRI B ORI (OMERIES OB AT F R E IR B Ic BT
10 D BEGED H DRSS CTELTH Y £,

(2) ARSI T B S TOARWAEESE

A MEERIC OV T, BHIE LT, AAIES S A% R E O IEHEE R 2L
i CTHME) 55, mpa e Es . STS0mRRT 208 (7L, ik
EEEF L7V UM AR B A DR T A AV b AT L M4 TFF
i LT £

(3) WA AT C X 72 s 7= A fliEES:
G E 2 3T AT T X Ao 12 b U AT L7 SRR S T & 3R T X
AR DI AT, BEEHERAH N REREIC LSO TR Fh 2 b
> T & B T-ATA S U < 12564 L B0 5 2 il S FR T % b - T
LRDABETIMLTB Y £,
0. U ST 4 7D AE R ORI U AT 4 7 E

7 ik I S % I L CREl Rl LT3 0 9,

(PR SRR ICBE T 2 E5D)

ARSI AR ERNG RS EN

Rk 28 4E 7 H 8 HELE

Rk 29 4E 1 H 8 HEBIE

1. e AR

860, 554, 741, 842 Y

1, 144, 465, 761, 718 [

BN A T A

462, 521, 587,851 [

244, 509, 556, 333 [

i — BRSO AH

178, 610, 567, 975

137, 782, 575, 448 H

2. RISHEORE

92,993,074 1

101, 665, 129 1

3. HAIREPE

(SN

TV T ¢ THRGNAR 2 ARG A AGRES: & L
THRICEE L TV O EREITRD LB TH Y £,

763, 350, 000 M

1, 191, 600, 000 [

4. AR OWE BRI L 0 E LT ALK O

LBV THY £T,
(=

99, 284, 104, 190 4

136, 419, 970, 800 [

(P TRR AR M ORI R At R I B9 % vERD)

Al R
H FRk274 7H 9H
= Pk 284 1 H 8H

0 o [ A
H FRk 284 7H 9H
E V294 1A 8H

it

Y HHITH Y A,

Y HEHTIDH Y A,
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IR R EH TSR D F I B D ER
TAMREZ: O RFAM A AE K ORI T 5] 12
AL TR £T,

)7 VAT 4 THEI

(7Y ART ¢ TGS DR 12
AL TR £T,

(3) LRLLASR >4 b p i
FEHIHTIRE SN D Z &b, KRl
AR & Tl L T D72, Mk Rlnd
i ORHll 2 IREMFH & LT D £,

(& Fhps b %?é&ﬁ)
A PE L O f%ﬁ \ZBET 2 HIR
ATFHE AR 2 AR
ik 28 4E 7 A 8 HEIE Pk 29 4E 1 A 8 HEIE

PRSI ER G ERE, Bl RO O (B BREST FAEIT IR OB TR L U RS BT LA P R AR R
EAH TWATD, FOEMBEIH Y XA, HORMETEH L L TWA 2D, DS

XH EEA,
Bl D B E 1A (1) BAiFES: (1) AfmGES:

50 B H HA R

e
()7 ) 37 4 TS|

e

(3) LFLLIAO AT o

[FlZE

4l o D FRFI 25 (2 B 9~ 5 S IEIZ D
C OF A

Sl G ORISR, MRS <
MHEEODIED, T DS 2R WIGEICIT S
PRI E SNTATERE ENTED £
97, YEMFAO R EIZB W TIX—EDH]T
LS ERAL TS0, B Dh0
TREMEIC L ST 5GA . YN R
HZEbHDET,

A

(1330) “Fpk 29 4F 7 H #ivh B4 E
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(T VU RT ¢ ZTHG|ZECBE T 515
iGNl S i A e R 35
(BR=CRg )

ATRFRRR CFRk 28 45 7 1 8 A 3LE)

(BAL = 1)
X4 & 4H TR L5 i A iEiEAN
2 148
BRG] BRATR S S |
= 3,107, 025, 000, — 2, 993, 760, 000, A113, 265, 000
&%t 3,107, 025, 000 - 2, 993, 760, 000, A113, 265, 000
Y MEFHRHIRR CER 294 1 A 8 HEBLE)
(HAL = 1)
X453 & 4H TR L5 i A iEiEAN
2 148
i | BRATR S 5 |
= 4, 667, 770, 000 — 4, 908, 200, 000 240, 430, 000
&%t 4, 667, 770, 000 — 4, 908, 200, 000 240, 430, 000

() 1. BioRE Ak

FRAtFE RS EG | DRI OV TR, LT O & 9 IZFHii L TR Y 7,

JFEHIE U CHRRFHRHIMAR B Y 5 SEEO B O 2 WG FTOREE T 5 IE R U RAAS TR L Tk Y
9, 20X REHIAER SN TOWRWEAITIE, FPHEFHFEIIRAR B2 b EO RS KBES, FRNC
Y5 TR L TR D £7,

2. BREHFERSEM IS | O3 1%, RN —ATRRLTBY £,
3. BB I TFERHA Y B E B A TR Y $¥ A,
4. BHOBRE R O O S FHR O S8IL, Fx ORFEETH Y £

(1 BY7=0 EH)

HIRECEIRES 4R E R
Rk 28 4F 7 ] 8 ABUE PR 294E L H 8 HEfE
1 0% 7= Y G FEAR 15, 423 |1 113472 V) % pERE 20,017 11
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