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I Fund Management

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 98, 841 (99.8) 236 0.2) 99, 078 (100. 0)
FY ended Jan. 2017
2847 AH 65, 453 (99. 3) 493 0.7) 65, 947 (100. 0)
FY ended Jul. 2016
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(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
294F 1 A 66, 626 26, 569 15, 080 78, 115
FY ended Jan. 2017
2847 A 47,390 20, 558 1,322 66, 626
FY ended Jul. 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
2941 A4 99, 972 894 99, 078 1, 268. 4
FY ended Jan. 2017
284E 7 A4 66, 661 714 65, 947 989. 8
FY ended Jul. 2016
(4) s
(4) Dividend Payment
ISR
Dividend per 1 unit
=
JPY
2941 A 9
FY ended Jan. 2017
2847 A 10
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
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I MEEE#E% Financial Statements

(1) &%t Balance Sheet
(BN : ) (Unit: JPY)

%5 5 5 6 1
SR 28 7T A 8 HELE YR 294 1 A 8 HELTE
5% Fiscal Year 6" Fiscal Year
As of Jul.8, 2016 As of Jan.8, 2017
BREDER Assets
WENVEPE Current assets
Z— )L - 2—2 Call loans 51, 331, 195 279, 581, 313

B 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

(ECUE(HFENL4:) Reserve for

distribution
ARG FE Total principal and other
MEPESFF Total net assets

AEMEEAZ Total liabilities and net
assets

65, 453, 470, 990

1, 039, 428, 290
112, 636, 900
4,644, 100

98, 841, 142, 250
3,643,416

710, 024, 290
137, 824, 650

66, 661, 511, 475

99, 972, 215, 919

66, 661, 511, 475

99, 972, 215, 919

6, 122, 236 =

- 4,377,000

- 109, 712, 840

666, 261, 340 703, 037, 349
10, 210, 295 13, 164, 348
23,824, 185 30, 716, 966
50 894

7,989, 170 33, 097, 867
714, 407, 276 894, 107, 264
714, 407, 276 894, 107, 264

66, 626, 134, 000

A679, 029, 801

13, 389, 169

78, 115, 261, 000

20, 962, 847, 655

51,967,911

65, 947, 104, 199

99, 078, 108, 655

65, 947, 104, 199

99, 078, 108, 655

66, 661, 511, 475

99, 972, 215, 919
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(2) HEROFEIS4LFEZE  Statement of Income and Retained Earnings
(BA7: 1) (Unit: JPY)

55 5 %5 6 1
B k284 1A 9H B k284 7H 9H
E PR 284 7T H 8 H B OPRL294 1 H 8 A
5 Fiscal Year 6" Fiscal Year
From Jan. 9, 2016 From Jul.9, 2016
to Jul. 8, 2016 to Jan. 8, 2017
HHIVES Operating revenue
ZHC 44 Dividends income 719, 964, 225 810, 453, 553
ZHFE. Interest income 76, 494 49
ST M A b AR e S .
AAMAL SR EHEE Profit and loss on ALl1, 184, 271, 326 19, 987, 667, 265
buying and selling of securities and other
M =] F S .
IR Cra G| S dar Profitand Hosshon 50, 981, 776 101, 053, 052
dealing of derivatives
Z OINZE Other revenue 319, 882 655, 029
NS AF Total operating revenue A10, 514, 892, 501 20, 899, 828, 948
A Operating expenses
FHAF)E Interest expenses 86, 574 196, 279
ZEEE RN Trustee fee 10, 210, 295 13, 164, 348
AR Investment trust management fee 23,824, 185 30, 716, 966
ZDOME A Other expenses 7,992, 395 25, 414, 947
w2 A2 Total operating expenses 42,113, 449 69, 492, 540
St ot 4 L
HORRIEE LEARK (A) - Operating income 10, 557, 005, 950 20, 830, 336, 408
(loss)
e i 4m . .
RERAIGLRERAR (A)  Ordinary income A10, 557, 005, 950 20, 830, 336, 408
(loss)
N7z /(‘ I > \// ’(\ E .
SHRIGE X SRR (A) - Net income A10, 557, 005, 950 20, 830, 336, 408
(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 8, 677, 142, 889 679, 029, 801
(deficit) at beginning of period
I/\ a5 m (=1 4> N ‘/ N .
FIRSHMBEIRBEBDE Increase in 2, 005, 140, 000 3, 888, 110, 661
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
S . )
,/ﬁf ?ncrease 1n'sgrp1us or de?reése in 9. 005, 140, 000 3, 888, 110, 661
deficit from additional subscriptions for
the period
144048 A YEINEE i
T4 A8 D BE ST R B A IN%E Decrease in 138, 045, 400 9 373, 532, 264

surplus or increase in deficit
U — AR © IR SR ST R BB
JN%E Decrease in surplus or increase in 138, 045, 400 2,373, 532, 264
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 666, 261, 340 703, 037, 349

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

AB79, 029, 801 20, 962, 847, 655
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(3) &k
(EHE /2 FEHIR D FIRICEET 5 %R

1. BlGEER OF AN EHE K Ol H1E ERIEBEREREICE S X DT B0 FEAIE L THETIEME L TB Y £7,
(1) SFEpEREEI AT B ST A G MEESs
Gl S T IC B3 S QB Al . JFAIE U TR EE | BT ic Rk
U BEEMIMER B OfREMYE OMVERIEFOSAIEEEMMAKBIZB N THY 5 5
BT H ORHEIEE) TR L Tk 0 £9°,
(2) &RbpEEG TSI BB STV R WA EES
YHAMAFICOWNTIEL, FEIE LT, BARGERERSEREZDIFHTE BB
i CESE) %, Srtpginis | 265, RIT5ORRT 208 (720, BREES
WA L7722V UMM IR SO R 2 EE O W3 I hh b AT U7 fliE THE
fili LT v £9,
(3) BN AT TE > A MRES
7 A 2 AT CE Ao A SUIAT L= M2 il & 58E T & 720 E
2GR0 SN HAIE,. BREREEASENBERHICE SO CAENEhE L
o TRl & RO TAMEE S L <ILZREH & kD 5 2 MHE DA EMFH %2 b > TR
ERDTAMBETIHML T £,
2. T U NT ¢ T EO T EE K OFEET Y ST ¢ TES
ik M35 L2 5 2 I & L C R R LT 0 1
(BRI B3 5 1ERD)
% 5 H 5 6 1
PRk 28 4= 7 H 8 HEIE Rk 294 1 H 8 HEBI(E
Lo oA 47, 390, 134, 000 [ 66, 626, 134, 000 [
H BN ER B JE AR 20, 558, 000, 000 [ 26, 569, 351, 000 1
] — R g oo AR 1, 322, 000, 000 [ 15, 080, 224, 000 [
2. [ZIEMEOKRE 66, 626, 134 0 78,115,261 0
3. pLAROKEA
WG PEREDS STEAKRER A TR B 581081 52 D74 679, 029, 801 M —H
4. [EIREPE
T U NT ¢ TEB IR D R ARG AMRES & L
THARIZH L TWAEEIIRO LY THY 7,
ik 70, 919, 500 96, 744, 000 [
(L ORISR EEICET 235
%5 5 H % 6 4
H Fak284 1A 9H H Rk 284E 7H 9 A
X PRk 284 7H 8 H PRk 294 15 8 H
) VAP A BT B4 DR RIE R
A YA Y SN AR A 720,274,027 M| A 4 HARC Y LRIV KE 810,912, 352
B yBCHE(RFE N4 1,403,357 M| B /oEdUEfiwfE 4 13, 389, 169 [1
C EYZNEFEAF (A+B) 721,677,384 M| C BUFNLEHEF (A+B) 824,301,521 [
D 42,026,875 M| D k% 69, 296, 261 [
E &5 ECFTEEZR (C-D) 679,650,509 | E UNiEsrBLFIHEAE (C-D) 755, 005, 260 1
F 4S5yl &% 666, 261,340 M| F UNZS5 Bl 448 703, 037, 349 [
G IMREE (R ERFE LA 13,389,169 | G ke (OB E) 51,967,911 [
(E-F) (E-F)
M5 66,626,134 O] H A% 78,115,261 O
I Ed&E (10 1%4720) 100 M| T Zfd4f (10 04720) 90 [
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(&FhpE sz B4 550
[ <BRtpsE Sh ORI B9 2 F I8

%5 %5 6
H k2848 1A 9H H k284 7H 9H
E PRk 284E 7TH 8 H E FR294E 1 H 8 H
4l i L k3 2 BGRE T 8 W77 NIFFERREREFEE LT, Al
GES. 7 U ST 0 TERGI %O & @i 5 o
] 2 EFERICED D NEH IR
Gt ICHESETo TR £,
LR T DA K OSBRI fR (M7 7 v ROSEM T 2 B G MRESIE.
5Y R [EERSFH AR D FHEICHET 51
Fi) O THAMGEES: O AL FE e K OFEAT 7
5] ICEEROAMIEESETHY, £Tk
EHMOTHRALTEY £4, £/, Fh
7 U T 4 TRBNCIE, sl A
varmal, AU TEBIENRHY ., 15
R EIC BT D EE DRI EA I
TH-OIATH ZENTEET, YA
fFEA M YT U T ¢ TES N, HE
WG U CENEIREES) Y A7 | iRs)
27 IEHYRAIERHD 7,
SRR ICAR D U R T B K GE AT, P AN LR T H
LY R EHEMERE L, 2niY
27 EHIEBOE=ZY L/, fEED—
b E X > Tk £9,

[FlZE

[Fl /e

[FlZE

1T & Fhps i DR 12 B9 5 IR

5 5 1] % 6 1]
Rk 28 42 7 H 8 HEUE PRk 294 1 1 8 HEUE

(SRR EE LA, R L O D25 (B R E LAEITHIR ORI CTFF L L
TWABT=, ZOEFEITIHY 5 A,
e oD B 5 1% (1) A ffhiFE S (1) A ffiFE S
7o E H A AL
B EEHIR D FEICH T SRR s
G M RE: O M R YE J ORI %) 12
G L TR0 ET,

Q) F VU RT 4 THEI Q)T VU RT 4 THH
[F VT ¢ THEIFICET 53R 1 o
G L TRV ET,

(3) LRELIA &t pE (3) LRELIA &t pE iy
CEBARE TR END Z E D, FHlILIE
AR & Tl L TV B 720, M%emipE [F /e
S ORHMlZIREMAEE LT £7,
Gl pE T O BRI A5 | 2 BE 9 2 FIE IS OV [l L ORI I, TSI I S <
T ORI A A IE D>, T D 22 WIEE T A
PRI E SNTAERE EN TR &
9, YUZMAAORTIZTB W TIE—EDH] Eips
PRSI LTV A 720, B AR
PRI L o 728 A, YrkMEEN R
LHZEHLHYET,
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(HZ : 1)
¥ W ORI E AT Al %
(72N A10, 928, 920, 578
Gl A10, 928, 920, 578
55631 CFR29 48 1 8 ABLE)
725 B A A lRES
(HL : 1)
FiHH WM ORI E AT Al %
(LM 17, 757, 734, 367
Gl 17, 757, 734, 367

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

55 W (PR 284E 7 H 8 HEE)

B9 S ERD)

(HAL : 1)
X5y A RS I il AP 4
25 14
45005 ] BRAGFE B e 5 |
B 138, 046, 600, - 131, 950, 500, /A6, 096, 100
Gl 138, 046, 600, - 131, 950, 500, /A6, 096, 100
e CEai294: 1 A 8 HEIME)
(HAL : 1)
X5y A RS I il AP A
25 4R
45005 ] BRAGFE B e S |
B 237, 831, 000 - 241, 512, 000 3, 681, 000
Gl 237, 831, 000 - 241, 512, 000 3, 681, 000

() 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 ORIl OB FHROGEIL, 5% D5

R THY T,

ARG ORAMESE, JFANCHES S
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(BEEEY 35 L O BSIZB 3 2 1R
HMEHIIH Y FHE A,

(1 BY7=0EHR)

%55 1 556 M
SRR 28 4 7 H 8 HBUE R 294F 1 H 8 HELE
1 072 0 fli e 989. 8 M1 M ¥ 7= v M pEAA 1,268.4 1
(10 B4 7= v Wl pESE) (9,898 M) |(10 A 24 7= v fli& PEAR) (12,684 M)
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