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Interim Earnings Report for Fiscal Year ending July 2017 (July 11, 2016 — January 10, 2017)
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1. Management Status for Half-Year ended January 2017 (July 11, 2016 — January 10, 2017)

(1) SEEPR (B TATEHEO)
(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 1, 622 (65.9) 840 (34.1) 2,463  (100.0)
HY ended Jan. 2017
287 HH 2,016 (66. 2) 1,031 (33.8) 3,047  (100.0)
FY ended Jul. 2016
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Creation and Redemption

TR BRI AC A T 11 e g i M1 %% =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 Redeemed . .
(®) Semiannual Period
@ © 0+2-©)
TH TH TH TH
‘000 units ‘000 units ‘000 units ‘000 units
29 4= 1 H i 352 60 237 175
HY ended Jan. 2017
(3) HLHE(HER
(3) NetAsset Value
N BfE HPEE 11272 ) JEE(TAR
TER | BT | @D | (O aTREAmRGE GiEHAMRR)
FATHEIE) X1)
Net Asset Value per 1 unit
((®INo. of Issued Units at End of Semiannual
Period(Previous Fiscal Period))x1)
EVils! EVls EVils M
JPY mil. JPY mil. JPY mil. JPY
29 4 1 H Ry 2,633 170 2, 463 14, 025
HY ended Jan. 2017
28 7 A1y 3, 463 416 3, 047 8, 642
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
SRR 28 4E 7 H 10 HE/E Rk 29 4E 1 A 10 HEE
Previous Fiscal Period Present Semiannual Period
As of Jul. 10,2016 As of Jan. 10, 2017
BREDER Assets
ENVE PE Current assets
Z— )L - 2—2 Call loans 872, 044, 053 722,319,816

PeB(E3E2 4855 Security investment
trust beneficiary securities

YRAE P S I € Derivative evaluation

account
HRULA4 Accounts receivable
RUNEL 24 4> Accrued dividend receivable
HiifA4: Advance payments
2 NEFLFEHL4: Customers’ margin
TRENEPES Rt Total current assets

EREAFE Total assets

AfEDES Liabilities
BV EE Current liabilities

IR L ) Derivative evaluation
account

Bii%z 4 Advances received

KH¥L4> Accounts payable—other
RIS 534> Unpaid dividends
RILZFEE AN Trustee fee payable
RILEFLE WM Investment trust

management fee payable
RILFB. Accrued interest expenses
Z Dt ARFAE A Other accrued expenses
BB EGF Total current liabilities
AfEAFE Total liabilities
UG FEDHL Net assets
JEAEE Principal and other
JCAN Principal
F 434 Surplus

PRI A SUT PRI RS (A)
Surplus (deficit) at end of period

(UrBe¥E(ETES.4) Reserve for

distribution
ARG S EF Total principal and other
WIEPEAFT Total net assets

FAEMEFEARZ Total liabilities and net
assets

2,016, 225, 000

33, 408, 000
344, 278, 000
198, 000, 000

1,622, 562, 000

141, 752, 860

1,712, 840

145, 320, 000

3, 463, 955, 053

2,633, 667, 516

3, 463, 955, 053

2,633, 667, 516

374, 888, 800 1,402, 700
- 157, 787, 500

8, 140, 400 -
12, 342, 645 N
1, 735, 081 904, 052
17, 351, 993 9, 041, 096
2,598 773
1,964, 031 1, 065, 587
416, 425, 548 170, 201, 708
416, 425, 548 170, 201, 708

3, 526, 470, 000

A\478, 940, 495

321, 822

1, 756, 470, 000

706, 995, 808

321, 822

3,047, 529, 505

2,463, 465, 808

3,047, 529, 505

2,463, 465, 808

3, 463, 955, 053

2,633, 667, 516
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(2) FEHEEEOESREFHEE Interim Statement of Income and Retained Earnings
(BA7: 1) (Unit: JPY)

AT T I R
H FR274 7THI11H
E Rk 284 1 A 10 H
Previous Semiannual Period
From Jul. 11, 2015

S L el
H “Fk284 7THI11H
E Rk 294 1 A 10 H
Present Semiannual Period
From Jul. 11, 2016

to Jan. 10, 2016

to Jan. 10, 2017

HHIVES Operating revenue
ZHUFE. Interest income
HMFES e H S H81% Profit and loss on
buying and selling of securities and other

JRAERE L EL S | 44828 Profit and loss on

dealing of derivatives

NS A FF Total operating revenue
H¥LH Operating expenses

ZHF|B Interest expenses

ZREE W Trustee fee

ZFEE B Investment trust management fee

ZF O Other expenses

w3 At Total operating expenses
EEFIR T EZERL (A) Operating income
(loss)

RE RIS IR TR (A)  Ordinary income
(loss)

HRIRRIZE SO X R AR R (A)  Net income

(loss)

—ERARAIITAE 5 H R 2% KA 0D 43 B AR IS — 50 i

RUNTLE S PR RSEE DS B (A)

Distribution of net income (loss) from partial

redemptions

HERRES I ERES (A)  Surplus

(deficit) at beginning of period

AR X K408V %H Increase in

surplus or decrease in deficit
H R — SRS 5 RS SR ST R AR
/L%B Increase in surplus or decrease in
deficit from partial redemptions
HRRLEAME RIS © R SIEINEE ST KRB
V%A Increase in surplus or decrease in
deficit from additional subscriptions for
the period

TR A BE T KRB A INKE Decrease in

surplus or increase in deficit
o — AR 5 T A DB S
JN%E Decrease in surplus or increase in
deficit from partial redemptions
HEREANE RIS AL 5 Rl DB T R IR S
JN%E Decrease in surplus or increase in
deficit from additional subscriptions for
the period

434 Dividends

FRRERI AR U TR IR R4 (A)  Surplus
(deficit) at end of period

251, 664

A120, 070, 480

A257,667, 288

135

541, 115, 339

1,111, 743, 160

A377, 486, 104

1,652, 858, 634

- 179, 596

723, 318 904, 052
7,233,802 9, 041, 096
1,339, 372 1, 065, 587
9, 296, 492 11, 190, 331

A\386, 782, 596

1, 641, 668, 303

386, 782, 596

1, 641, 668, 303

/386, 782, 596

1,641, 668, 303

556, 397, 380 A478, 940, 495
996, 138, 000 34, 328, 000
996, 138, 000 34, 328, 000
560, 183, 000 490, 060, 000
560, 183, 000 490, 060, 000
605, 569, 784 706, 995, 808
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(3) PRITEREE
(HEARRFT$HCR D BT D 1R

1. A EES: O SR e ] O 7 (BB RS iER BB EIEIC S % . DITF o &350 BRI E U TR Ca-E L T
EUES

(1) AfhpE s B | P 15 S 5 AR
R LIRS TS B S MW DA EESE. AN L C R IR e T
B R EBIFR B OREME OMERIEROGSITFRFHESFR B ICRBW T
0 5 BT HORHKARY) TIELTH0 £,

(2) ARG FTEEC L5 S TRV IRE

WAL SV T, FAIE LT, AAGEA SIS SR E 05T E B EHH
i CE#E) 4. SRERIREIEY . SUTSORT A (277 L, SRS
A L) USRI AL DR 2 D W0 6 AT L7 Ali%8 CFF
AEUES

(3) WHlins AT & 72 o - Al EES:
b I 72 SR 2 AT T & 727000 T 30 UL AT U 7= MRS B & 3878 % 72\ o)
TR DN AT, BEEEEEAENEERBICE SV TAENAERE b
o THH L RO TS U < 13ZFEE L kD 5 2 ME N AR HH % b o TR
LRI CIE L TR Y £,
0. U NT g DA A O U 8T ¢ 7 ELB

J7ih MERIE I IS X JFHI & L CRE TR LT3 0 £,

(h B RSB 5 TERD)

iRl YR IRR
R 284 7 H 10 HERAE | FRR29 4 1 H 10 HERAE
1. e eA% 946, 470, 000 [ 3, 526, 470, 000 4
] B ANER I JOAKE 5, 020, 000, 000 4 600, 000, 000
[ — BB A e AR 2, 440, 000, 000 4 2, 370, 000, 000 [
2. [ZaEMHEORE 352, 647 175, 647 K
3. PLAROKXRIE
FIE PERRDS TTARER A TRIZ 5121 5 D224 478, 940, 495 1 —H
(PR L ORISR R EICBE T 2 1350
AT T 55 T 4 IR
B ERK27TE 7TH1LHA B ERE284E 7 H 11 H
Pk 284 1 A 10 A E PR 294 1 A 10 A
BUMHEIHIH Y A, HUEIE IS THA,




EHRA Ty 7 AT 7 FRB LAYy DR (1368) AR 29 48 7 A PR ERE

AT RH R W M B R
A 00 A 4 B ONRPA 1) 1
L CH Y T

(27 Y 37 ¢ 73

ER R CIEE S I
LB T

(3) LB B o
LTI S LD 2 LD, IR
AT & AT LT B 7200, i
RIS 2 IR . L CH Y %

(& Fhps b %?é&ﬁ)
AT f%ﬁ \ZBET 2 HIR
ATFHE AR 2 AR
Rk 28 4E 7 H 10 A BUE Rk 29 45 1 A 10 HEE
PRI B, Rl R O O B IR FARIT IR ORI TR E U S e R B BRI R R R R
EAH TWATD, FOEMBEIH Y XA, HORMETEH L L TWA 2D, DS
XH EEA,
Bl D B E 1A (1) BAiFES: (1) A AL
50 B H HA R

e

(2) 7 ) AT 4 T
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




(T VAT ¢ ZTHGIFIZEET 5 1ER)
5| DEFmAF 2B 3 % 0
(bR AR )

EHRA Ty 7 AT 7 FRB LAYy DR (1368) AR 29 48 7 A PR ERE

ATRHEIRIR PRk 28 4 7 A 10 HBI{E)
(HAL : 1)
X4 & 4H TR wf Al FEATHE 4%
2H 1
NGl BRAGFR SO B S |
e 4,457, 143, 000 — 4, 082, 400, 000 A374, 743, 000
EEF 4, 457, 143, 000 — 4, 082, 400, 000 A374, 743, 000
Y HIFHRMIER (ERk 29 4 1 A 10 HBE)
(HAL : 1)
X453 & 4H TR wf Al FEATHE 4%
2H 1
iG] BRAGFR SO B |
e 3, 161, 567, 500 — 3, 302, 010, 000 140, 442, 500,
EEF 3, 161, 567, 500 — 3, 302, 010, 000 140, 442, 500

() 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

FT, ZOL D RFHlAIEE SN TORWIEEICIE, RFFFEHIRAR B ICHK b IV RERECREMESE. JRANC
T HHETIHMML TR £9°,
2. RSeS| OF% T, ABEN—ATERRLTEBY 7,
3. B\ II PR S AEE E A TR D 8 A,
4. TR E L ORI O AR OSFIL, x5 ORHBETHY 97,
(1 B%7=9 HHH)
AR AR 2R IR R
PRk 28 4E 7 H 10 HELE FRE 29 4 1 H 10 A BUE
1 0% 7= Y G FEAR 8, 642 M[1 11247 i PERH 14,025 [
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