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Earnings Report for Fiscal Year ended July 2017 (July 9, 2016 — July 8, 2017)
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I Fund Management

1. 2947 AMIOMERIRGL CFRL 2847 A 9 H~FRL 2947 A 8 H)
1. Management Status for Year ended July 2017 (July 9, 2016 — July 8, 2017)

(1) EPENGR

(A A AAIEHEC)

(1) Assets (fractions of less than JPYY mil. shall be rounded down)
TG EPE Bl - THA - T OMMOERE (BAfEREREE) | A5t (MERE)
Primary Invested Assets Cash/Deposits/Other Assets (excluding liabilities) Total (Net Assets)
x| MRk x| AL B MRk
Amount ratio Amount ratio Amount ratio
EpE! % EpE! % EplE %
JPY mil. % JPY mil. % JPY mil. %
204E 7 A 2, 360, 346 (99. 8) 5, 824 (0.2) | 2,366,170 (100.0)
FY ended Jul. 2017
2847 A 1, 146, 640 (99.7) 2,930 (0.3) [ 1,149,571 (100.0)
FY ended Jul. 2016
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(2) Creation and Exchange
AR T 3k BRE 1 ALK YRR TH N
No. of Issued Units at End of No. of Units No. of Units No. of Issued Units at End of
Previous Fiscal Period Created Exchanged Fiscal Period
(@) (©) (®) (D+2-®)
A Tr Tr A
‘000 units ‘000 units ‘000 units ‘000 units
2947 A 944, 393 757, 397 245, 213 1, 456, 576
FY ended Jul. 2017
2847 A 777,317 240, 119 73,043 944, 393
FY ended Jul. 2016
(3) FLUEfhAE
(3) NetAsset Value
Wi At e P 100 [ 72 0 SEHE(TA
T M | @inssy) | (@rEEmmmETEnE) <100
Net Asset Value per 100 units
((®/No. of Issued Units at End of Fiscal Period)x100)
Epl! EslE! ! =
JPY mil. JPY mil. JPY mil. JPY
2947 A 2,561, 641 195, 471 2, 366, 170 162, 447
FY ended Jul. 2017
2847 A 1, 288, 414 138, 842 1, 149, 571 121, 726
FY ended Jul. 2016
(4) Syl
(4) Dividend Payment
100 1% 7- 9 43l 4:
Dividend per 100 units
M
JPY
2947 AH 2,578
FY ended Jul. 2017
28 -7 A 2, 566
FY ended Jul. 2016
() ZrBra Foe H AL 72 0 O848

*k Dividend per Trading Unit

2. DRITTROEH

2. Change in Accounting Policies

O SFHREAEEOUIEICf D A H

(D Changes accompanying revision to accounting standards, etc.
IHE:

@ OISt EE

(@ Changes other than those in D

Fiii

No

AN

No
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I ME##FEY% Financial Statements

(1) SfEExtiEsE Balance Sheet
(B2 1) (Unit:JPY)

%15 4 %16
VR 284E T H 8 HEUE VR 294E T H 8 HEBUE

15" Fiscal Year
As of Jul. 8, 2016

16" Fiscal Year
As of Jul. 8, 2017

BPEDFR Assets
TREVEPE Current assets
48%(55E Money held in trust
o—)L« 1— Call loans
=0 Stocks
IRAEPG LTI E Derivative evaluation

account
HRILA4: Accounts receivable
FRUNHEL M 4 Accrued dividend receivable
Rii¥A4> Advance payments
Z OMAYILLE Other accrued revenue
TRENE PE S Total current assets

EHEATFE Total assets

AfEDE Liabilities
TEN A& Current liabilities

IRAEPE e & Derivative evaluation
account

Hii%%4 Advances received

RFL4: Accounts payable—other
RALULEE 53 B4 Unpaid dividends
RINZFEHE R Trustee fee payable
RIEFEE RN Investment trust

management fee payable
RELAF)E. Accrued interest expenses
5 A4 Cash collateral received
ZF DO ARFLE A Other accrued expenses
MENAEAF Total current liabilities
AfEAFE Total liabilities
MG FEDFED Net assets
JeALE Principal and other
JEAR Principal
434 Surplus

WIRRI R SOIWRKREE (A)
Surplus (deficit) at end of period

(U ER V(BTSN 4) Reserve for

distribution
AR A EF Total principal and other
WG FEAFE Total net assets

BIEREPFES R Total liabilities and net
assets

112, 096, 462, 452
11, 848, 654, 378
1, 146, 640, 991, 470

15, 195, 700, 550
1,652, 636, 568
882, 281, 000
97, 548, 566

155, 565, 289, 173
18, 268, 693, 250
2, 360, 346, 383, 390

7,797, 880

24,605, 821, 820
2,702, 408, 060

145, 284, 775

1, 288, 414, 274, 984

2, 561, 641, 678, 348

1, 288, 414, 274, 984

2,561, 641, 678, 348

123, 408, 680

912, 220, 840
24,233,127, 587
443, 705, 561

875, 254, 979

17, 396
112, 096, 462, 452
158, 675, 167

36, 774, 000

177, 442, 900
104, 960
37,550, 546, 217
656, 127, 707

1, 270, 533, 540

57,048
155, 565, 289, 173
214, 266, 172

138, 842, 872, 662

195, 471, 141, 717

138, 842, 872, 662

195, 471, 141, 717

941, 559, 945, 625

208, 011, 456, 697

40, 360, 286

1,452, 206, 927, 029

913, 963, 609, 602

34,627, 948

1, 149, 571, 402, 322

2, 366, 170, 536, 631

1, 149, 571, 402, 322

2, 366, 170, 536, 631

1, 288, 414, 274, 984

2,561, 641, 678, 348
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(2) EREROFISR4LFHFEE Statement of Income and Retained Earnings
(A7 M) (Unit: JPY)

%15 %16
H “ERL274 7H 9H H “Fai284E 7H 9H
E PRL284E 7TH 8H E PRL294E 7TH 8 H
15" Fiscal Year 16" Fiscal Year
From Jul.9, 2015 From Jul.9, 2016
to Jul.8, 2016 to Jul.8, 2017
E3EINEE Operating revenue
ZHEEI 244 Dividends income 24,867, 638, 572 37,908, 255, 785
Z IR, Interest income 6, 276, 473 40, 301
S Mo i g i .
HAMAE SR EHEE Profit and loss on A\331, 530, 181, 101 440, 314, 239, 746
buying and selling of securities and other
J = Y E\ .
I B B L e L o /960, 876, 640 3, 199, 738, 000
dealing of derivatives
Z OINZE Other revenue 1, 118, 522, 863 2,202, 124, 802
IV ISEE Total operating revenue A\ 306, 498, 619, 833 483, 624, 398, 634
=¥ H Operating expenses
FHF]E. Interest expenses - 2,579, 185
ZEEE RN Trustee fee 443,705, 561 656, 127, 707
AR Investment trust management fee 875, 254, 979 1, 270, 533, 540
ZF O Other expenses 417, 769, 022 636, 366, 577
w2 A E Total operating expenses 1, 736, 729, 562 2, 565, 607, 009
R o L
FORRIER SULHIAR (A) - Operating income 308, 235, 349, 395 481, 058, 791, 625
(loss)
X A x e . .
R ULRERRR (A)  Ordinary income 308, 235, 349, 395 481, 058, 791, 625
(loss)
N7z ,(\ I > \// »’/\ =3 .
IHUREE X L SHIRK (A) - Net income 308, 235, 349, 395 481, 058, 791, 625
(loss)
— I AZHRIT A 5 Y HAHMIFI RS S FE O Sy BLAE T — 364
I LE S Y IR RSO 5B (A) B |
Distribution of net income (loss) from partial
exchange
Ep g : B4
MERREGIHERRE (L) Surplus 463, 989, 789, 260 208, 011, 456, 697
(deficit) at beginning of period
1454 ] B4 %E i
FIR ML KB LB Increase in 109, 530, 533, 340 381, 094, 328, 291
surplus or decrease in deficit
L ERAHE IS 5 TR AN X R B A
/L%A Increase in surplus or decrease in - -
deficit from partial exchange
LB NNE FEICAE 5 TS NIEEE R B 4
VY 5 7
DeH lmercass fn suiplus ooF deerease fn 109, 530, 533, 340 381, 094, 328, 291
deficit from additional subscriptions for
the period
142 i b 48 AR j
AP BT R B EHNEA Decrease in 33, 040, 388, 921 118, 650, 420, 794

surplus or increase in deficit
U — AT O IR BT FE ST R BB
JN%E Decrease in surplus or increase in 33, 040, 388, 921 118, 650, 420, 794
deficit from partial exchange
BHLEAE FEITFE 5 RSSO FE T R IE a1
JN%E Decrease in surplus or increase in
deficit from additional subscriptions for
the period

47Bt4 Dividends 24,233, 127, 587 37, 550, 546, 217

IR SOIMAR KA (A)  Surplus
(deficit) at end of period

208, 011, 456, 697 913, 963, 609, 602
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(3) itk

(HE R HEHAR D FHICET 21
1. AHEEA O L OFHE T ISR K SE, UTo B FEHIE LT Tl L TR Y £9°,
(1) &RpESLES| A B3 & T D A hEES
RS ES  FTEIC ES ST DA MRESRI, JRHIE U CamipE s sk
B EHE AR K B MY GMEREEROGSIIEHEMBR BIZB W THY 9 %
T O H ORAEFEY) TRMEL TR £9°,

(2) ARSI T B3 ST R WA lGES:
BHAMAAIZOWTIE, JFHIE LT, BARFEAREBSEREDINHIEE S EHE
M CEXE) 2%, Sipaih s 268, RIT50RRT 208 (72720, BXAMEY
WEAEH L722vy) A3l Rt o4 2 %O W T 030 b AT L 7 i%E TR
i LCkY E5,

(3) WHEAATFTERD - =H ML
(0 1E 72 P MiAE 2 AT CTE 2o 7o B A I AT U7 sHMlAE S Rl & 38 E TE 20
RO LNIZEAIR, BREEEEESEDNEERBICESWTEHEN2FEZ L
o TR & FRDTAMFE S L <ILZFEE & i © 2 W& DA EIFEH Z b - TR
EROTAMFETIML THY £7,
2. 7 VST ¢ TEOFAMEENE R OFHE[T VT o« THB|

ik (BRI 35 = AL U CRME R L TR Y £,

(B IREICB T 5 7ERD)

5 15 1
TRk 28 4F 7 8 HEE
774, 985, 050, 994 1]
239, 399, 440, 600 [
72,824, 545, 969 [1]
944, 393, 125 1

%5 16 H
PRE 29 4E 7 H 8 HEBE
941, 559, 945, 625 [
755, 125, 008, 400 [
244, 478, 026, 996 [
1, 456, 576, 657 [

1. PHE A

B NGER E JCAEH

I — A B AR

2. [ZIMEORIK

3. [{HfREE

T U NT ¢ TEE NS D AL AR & L
THREIZHE L T EEEIIROLEBY THY £,

Rk 1, 346, 157, 590 M 1,991, 472, 930 M
4. |BFEEOMHE BRI L E LT A MEERII R D
B ThY ET,
[/ EE 104, 562, 200, 130 [ 147, 104, 742, 090 [
(L OFIREFHEEICET 213
5515 H 516 #
H ERL27T4 7TH 9H H k284 7H 9H
X PRk 284 7 8 H xRk 294 7H 8 H
B4 DO FH R R B4 DR RIE
A R M SRR EE 25,992,437,908 M| A MIIE0 Y KT AE%E 40, 107, 841, 703 4
B B YE(HFENL A 17,779,527 H| B Bl YEffE I 4 40, 360, 286 [
C EMEPEFEAF (A+B) 26,010,217,435 | C EYFNEFAE (A+B) 40, 148, 201, 989 H
D R#H 1,736,729,562 | D #&% 2,563,027, 824 [
E IS5 ECFRERE (C-D) 24,273,487,873 M| E &AL ATHEAE (C-D) 37,585, 174, 165 [
F OGS s Bd 48 24,233,127,587 M| F UXZ&5r Bl A48 37, 550, 546, 217 [
G WIS (S BLYERFE N E) 40, 360,286 M| G REIMEA (B HEMAE L&) 34, 627, 948 M
(E-F) (E-F)
H O 944,393,125 A| H B 1, 456, 576, 657 [
I SfEd4%E (100 0%7=0) 2,566 | T /yfid&fd (100 0%7-9) 2,578
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(A MRES (2R84 5 1ERD)
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ATy 7277 RTOP I X (1308) Rk 29 4F 7 A HlvhEsEE

7¢ 8 H A lRES
(HAL : 1)
kA YR OBRIEICE TN MR
ik A314, 546, 716, 481
&t A\314, 546, 716, 481

16 ] CFRk 294 7 A 8 HILE)

72 8 H A lRES
(BT 2 M)
FEAA BEHEMIM OB E TN 25
e 2t 385, 662, 402, 084
N 385, 662, 402, 084

(F U ST 4 TR T B
B3| ORI BT 3R
CENTE

15 (CERk284E 7 A 8 HELE)

(BT 2 M)
X5y fE S ES SR i il R IEi=EAY
5H 14
i | PRAtiFE B |
j=§:1 3, 053, 898, 000 — 2, 930, 620, 000 123, 278, 000
At 3, 063, 898, 000 — 2,930, 620, 000 123, 278, 000
%16 W CPEk 294 7 A 8 HEE)
(BT 2 M)
X5y fE S ES SR i il R IEi=EAY
PRSBEE
i8I | RAGHE SR B |
j=§:1 5, 862, 190, 100 — 5, 833, 410, 000 A28, 780, 100
At 5, 862, 190, 100 — 5, 833, 410, 000 A28, 780, 100]

() 1. Bl DR E S5 ik

KA EC IS | OBHlIZ W TIE, PATFTO L IZFHMEL TRB Y £,
JFATE UCHEBHBRRICMY 5 2ETOHOEL DS 03 ET 5B MEE SUIRKMEE T L Ty £
T, O XD REHIAFEE SN TORWEES IR, FFFEHMAR B ISR D ITWIREREOCREES., FANZET S

JFETHEL TR £,

2. BRBFERCEM IS | DS 1L, AN —ATRRL TR £,
3. BRVESEF T FEEHA Y EZ B A TR Y 8 A,
4. BB R OBl O G FHROGEIL, 4 ODRFEHTHY £
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(BhE Y HE L oW 23 5 ERD)
HMEHIIH D A,

(1 84729 FH)

% 15 1] 5 16 14
TRk 28 45 7 5 8 ABIE Rk 29 A 7)1 8 HEBUE
1 0% 7= Y i PEAE 1,217. 26 [l 1024 7= Y fl% PEAR 1,624.47 1]
(100 1Y 7= 1) i PEAFD) (121, 726 F9)[(100 124 7= v il PEA) (162, 447 1)
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