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1. Management Status for Half-Year ended July 2017 (January 21, 2017 — July 20, 2017)

(1) HPENR

(AT AN E4E )

() Assts (fractions of lessthan JPY mil. shal be rounded down)
FHREEE Bl - 1A - TOMOERE (AEPSRZ) | ARl (MIERE)
Primary Invested Assets Cash/Deposits/Other Assets (excluding liabilities) Total (Net Assts)
%R HERiCEL BHA Rkt 4% HERiCEL
Amount raio Amount reio Amount ratio
ERik| = % = %
JPY mil. JPY mil. % JPY mil. %
29 47 7 H 7,737 (100. 0) 2 (0.0) 7,740  (100.0)
HY ended Jul. 2017
294E 1 A 7,253 (199.9) 4 (0.1) 7,257  (100.0)
FY ended Jan. 2017




(2) BE - MREKIFEH
(2) Creation and Redemption _
RIRSLORATEI TR OB | pe g fie) 1 % ST LA
N . AR 14K : FATH A5
0. of Issued Unitsat End . No. of Units .
) ) . No. of Units Created No. of Issued Unitsat End of
of Previous Fisca Period Redeemed ! .
(®@) Semiannual Period
@ © 0+2-B)
TH TH TH TH
‘000 units ‘000 units ‘000 units ‘000 units
29 4 7 H i 2, 600 0 0 2, 600
HY ended Jul. 2017
(3) HLHE(HER
(3) NetAs=tVaue
R TE B W 10 1127 ) A
TP BT | @ihosy) | (O sTEREEmRGE G
FATHRE) X10)
Net Asset Vaue per 10 units
((®INo. of lssued Units at End of Semiannual
Period(Previous Fisca Period))x10)
EVils! EVls EpE! M
JPY mil, JPY mil. JPY mil. JPY
29 -7 H H I 7,744 4 7,740 29, 769. 9
HY ended Jul. 2017
29 41 Ay 7,438 180 7,257 27,915.2
FY ended Jan. 2017
2. DEHHHOEHE
2. ChmgelnAccountl ng Policies
O SFHEEEOYUEICfE D ZH i
(D Changes accompanying revision to accounting standards, ec. No
@ OLStDZHE
(2 Changes other than thosein O No




YA Ty 7 27 7 v RRERRES (S&P500)  (1547) Rk 30 4F 1 A W e BEE

I T EEZF  Interim Financial Statements

(1) FHEEfExEE Interim Balance Sheet
(BA7: M) (Unit: JPY)

HIREGEEIHENS U R R IR
Rk 29 4E 1 H 20 HEE FRE 29 45 T H 20 BEAE
Previous Fiscal Period Present Semiannual Period
As of Jan. 20,2017 As of Jul. 20,2017

BEREDER Assets
TREVEPE Current assets
Z—)L « @ — 2 Call loans 184, 397, 553 7,003, 818
PEE(EFE2 487 E%% Security investment

trust beneficiary securities 7,253,919, 530 7,737,724, 959
MENE FEASEF Total current assets 7,438, 337, 147 7,744, 748, 837
BFEART Total assets 7,438, 337, 147 7,744, 748, 837
AEDE Liabilities
RENEME Current liabilities
RALUN 253 Bl 4 Unpaid dividends 171, 340, 000 -
RINZZEHSREN Trustee fee payable 2,321, 899 1, 195, 061
iiﬁiiﬁii?ﬂ ;Zij;gem trust 2,322,019 1,195, 128
RELAF)E. Accrued interest expenses 219 10
F DR FE ] Other accrued expenses 4, 404, 163 2,187, 323
BB & AF Total current liabilities 180, 388, 300 4,577, 522
H1EAFE Total liabilities 180, 388, 300 4,577,522
HUEPEDTT Net assets
JEA%E Principal and other
JEA Principal 2, 600, 000, 000 2, 600, 000, 000
F4x4 Surplus
i?gﬁ?(édiﬁifﬂ?j%i cEfAi)eriod 4, 657, 948, 847 5, 140, 171, 315
dEii??fﬁT?i%iZé?) Reserve for 345, 574 245, 574
TEA%AGE Total principal and other 7,257, 948, 847 7,740, 171, 315
FIEPESE Total net assets 7,257, 948, 847 7,740,171, 315
HIEMEPFESF Total liabilities and net 7,438, 337, 147 7,744, 748, 837

assets
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(2) PREEEORESLESEFHEE  Interim Statement of Income and Retained Earnings

(BAZ: M) (Unit: JPY)

Al H TR T
B 284 1 AH21H
E Rk 284 7T H 20 H
Previous Semiannual Period
From Jan. 21, 2016
to Jul. 20, 2016

2 oh [ A
H FE294 1 H21H
E OERL 294 7 H 20 H
Present Semiannual Period
From Jan. 21, 2017
to Jul. 20, 2017

E3EINEE Operating revenue
ZHUF B Interest income

HAMFESR7E B S5 4H48 Profit and loss on
buying and selling of securities and other

NS A E Total operating revenue
I Operating expenses

THFB. Interest expenses

ZELHE WA Trustee fee

ZFEE M Investment trust management fee

Z DM #E A Other expenses

AW A 5) Total operating expenses
RIS T E B (A) Operating income
(loss)
RIS TR FE L (A)  Ordinary income
(loss)

RS 28 ST R ETRFR S (A)  Net income
(loss)

—EBAERICAE O TR AR AR D Sy Bl AR U —FB AR

FUTHE D H MRS OB (A)

Distribution of net income (loss) from partial

redemptions

e RGeSO m kB4 (A)  Surplus

(deficit) at beginning of period

RIS IENEA T KRB STV E Increase in

surplus or decrease in deficit
R — AR © R SEEINEE ST R BB
V%A Increase in surplus or decrease in
deficit from partial redemptions
HERBAME FEITFE 5 RS MEE ST KB ST
/LKA Increase in surplus or decrease in
deficit from additional subscriptions for
the period

R B E NI RS INEE Decrease in

surplus or increase in deficit
H R — AR AR 5 R D BE ST R IR S
JN%E Decrease in surplus or increase in
deficit from partial redemptions
HFRBAME FEIC R © RIS SR FE ST KB
JN%E Decrease in surplus or increase in
deficit from additional subscriptions for
the period

43#d4: Dividends

RIS 4 ST R I R R4 (A)  Surplus
(deficit) at end of period

4,625 53

350, 344, 036 486, 805, 425
350, 348, 661 486, 805, 478
586 5, 455

1,127, 499 1, 195, 061
1,127, 553 1,195, 128
2,416, 948 2, 187, 366
4,672, 586 4,583, 010
345, 676, 075 482, 222, 468
345, 676, 075 482, 222, 468
345, 676, 075 482, 222, 468

3, 848, 179, 108

137, 435, 000

137, 435, 000

4,657, 948, 847

4, 331, 290, 183

5,140, 171, 315
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(3) "hiEERLFE
(R 2T #HIAR D FIEICB ¥ HER)

(1547) ERK 30 4F 1 H HIfF R E AR

G AGER O AT R ORI 1 R E e AR

LR RE AR AR R

BRI D & YRR E R

B PINEIC D & SR R R L AR AR O LA TRl L TRV £

SARRES: O FEWEMA TR L TR0 £

(PSR RSB 5 1ERD)

e 29 4E 1 B 20 HEBI/E

GIERCEUEES EEHDECRIEEN

ek 29 4F 7 B 20 B BILE

1. [iE oA 2, 800, 000, 000 2, 600, 000, 000 [
1 FP BN ER & ST AKE 100, 000, 000 [ —H
T rh — B A o AR 300, 000, 000 [ —H
2. [ZISHEDRREL 2, 600, 000 [ 2,600, 000 [
(PR & ORIt B EICBE T 2 1350)
AT ﬁ‘%ﬁiﬁﬁﬁﬁ Bl %1‘%%’3?&3

H P28 4 1 A 21 H
& R 284 7 20 A

H P29 4 1A 21 H
E FRL294E 7 H 20 A

M EIEIIH D A HUMEIHIIH Y £ A,
(G=mtpE %fé&ﬁ)
& Al pE i D f%ﬁ B9 5 FIR
ATEHE AR AR 2 b R R R
PR 29 45 1 A 20 HEBUE Rk 29 4 7 A 20 HEBUE

PRSI IR EAE, Rl RO O [ IR FAEIT IR OBl CRF L U RS < R 5T AT R AR R
ERA TWAT-D, FOEFITIHY FH A, HOBMETE LLTWA =6, ZDZE4H

TH 0 A,
WAl oD 3R 5 (1) A fmaES (1) A fmzES

5S¢ B B WA MRES:

H R REH T EHNIAR D I S 1R
T AGRES: O RHM IS TE X ORI 5] 12

L L TRV £

@) F VAT ¢ T

ZUHFHITIH D EHA,

(3) LFELIS DA ihpe i

EHIFTIRE SN D Z &b, FEfii3iE

FEHIAR & Tl L T D72, HRE e R

i D REfll & BRI AR & L TR £

[FZE

@) F VAT ¢ T
[F] 22
(3) LFELIS D AP i

RS i D IREAT 5 (2 B9 2 FIHIZ O W
T O R

L S OREI IR, TS IS <
AR 1T, TGS 72 WG AT
PICHE SNMBERFEN TR £
97, HEMEHO R EICRBW I —EDH]
PRI RA LTV AT, B 55T
TRGMFIC L o TG, YMEEN R

5T LEbHY FET,

(1 BY7=0EHR)

GIERCEUEES

e 29 4E 1 B 20 HEBIE

e 29 4E 7 B 20 HEBE

SLULECR SIHES

1 [ 7- 0 HiE pESE
(100 [ Y472 0 Hli FE%E)

2,791.52 Ml O X%7- 0 figpEE
(279, 152 1)

(100 [ Y472 v i FE%E)

2,976.99 [
(297,699 M)
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