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I 772 FOERIKR
I Fund Management

1. 304F 1 HHIOBERLRDL (P29 47 A 9 B~ 30451 A 8 H)
1. Management Status for Year ended January 2018 (July 9, 2017 — January 8, 2018)

(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
EDiLE! Epl! % Epl! %
JPY mil. JPY mil. % JPY mil. %
3041 A 3, 429 (99. 5) 17 (0.5) 3, 446 (100. 0)
FY ended Jan. 2018
2047 A 3, 196 (99.2) 26 (0.8) 3,223 (100. 0)
FY ended Jul. 2017
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(2) BE - MREKIFEH
(2) Creation and Redemption
RiFH AR TS T N 3 BE H filA 14K WEHRIIRATE T DK
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
@) ©) ®) (@+@-0)
s Th FH Fh
‘000 units ‘000 units ‘000 units ‘000 units
3041 A 2, 236 0 209 2, 026
FY ended Jan. 2018
204E 7 HH 2,226 10 0 2,236
FY ended Jul. 2017
(3) FEUEAHER
(3) NetAsset Value
Wi E At s 11472 0 YR
TS N | @iy | (@EEmREs T <D
Net Asset Value per 1 unit
((®INo. of Issued Units at End of Fiscal Period)x1)
Eps! 7 EpiE] M
JPY mil. JPY mil. JPY mil. JPY
3041 HH 3,479 33 3, 446 1,700. 5
FY ended Jan. 2018
2947 HH# 3, 263 40 3,223 1,441.5
FY ended Jul. 2017
(4) s
(4) Dividend Payment
14720 4
Dividend per 1 unit
M
JPY
304E1 A 14
FY ended Jan. 2018
20 477 A 15
FY ended Jul. 2017
() 3Bl & I7E B B S 72 D O4e%H
*kDividend per Trading Unit
2. SFHTHOER
2. Change in Accqunting Policies
O SFHEEFEOBUEIC D ZH i
(D Changes accompanying revision to accounting standards, etc. No
© OLSrOLEHE HE
@ Changes other than those in D No
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I MEEE#E% Financial Statements

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

552 # 5 3 1
PRk 294 7 H 8 HEE TRk 304 1 H 8 HEE
2" Fiscal Year 3" Fiscal Year
As of Jul.8, 2017 As of Jan.8, 2018
BREDER Assets
ENVE PE Current assets
Z— )L - 2—2 Call loans 59, 574, 336 16, 882, 474

B Stocks

IRAEFE Sl E Derivative evaluation
account

FRIU A4 Accounts receivable
FRINEZ Y 4 Accrued dividend receivable
TRENE PES#T Total current assets
EREAFE Total assets
AfEDOES Liabilities
BV EE Current liabilities

IR L ) Derivative evaluation
account

Hii%24> Advances received
KA 53 B4 Unpaid dividends
RILZFEE AN Trustee fee payable
RILEFEE WM Investment trust

management fee payable
RELFB. Accrued interest expenses
Z Dt ARFE A Other accrued expenses
BN EESGF Total current liabilities
AfEAGE Total liabilities
WIEPEDHE Net assets
JEAEE Principal and other
JEA Principal
44 Surplus

KRR A4 SUI R kA (A)
Surplus (deficit) at end of period

(UrBe¥E(EFE,4) Reserve for
distribution

ARG S ET Total principal and other
MIEPESFF Total net assets

FAEMEFEAZT Total liabilities and net
assets

3, 196, 438, 760
97, 608

395, 928
7,214, 227

3, 429, 291, 050
785, 806

27, 583, 450
5, 352, 250

3, 263, 720, 859

3, 479, 895, 030

3, 263, 720, 859

3, 479, 895, 030

38, 864 -
717, 950 603, 250
33, 540, 900 28, 375, 438
843, 624 880, 930
1,687, 381 1,761, 991
182 7

3, 552, 499 1,631, 214
40, 381, 400 33, 2562, 900
40, 381, 400 33, 2562, 900

2,763, 770, 160

459, 569, 299

2,122,473

2,505, 145, 812

941, 496, 318

535, 139

3, 223, 339, 459

3, 446, 642, 130

3,223, 339, 459

3, 446, 642, 130

3, 263, 720, 859

3, 479, 895, 030




EBA LTy s 2T 7 v K AKEETTEE (1481) SRk 30 47 1 1) W Al
(2) HEROFEIS4LFEZE  Statement of Income and Retained Earnings
(BA7: 1) (Unit: JPY)

55 3 1
H FRk294 7H 9H
FE k304 1 H 8 H
3"Fiscal Year
From Jul.9, 2017

552 #

H FRk294 1H 9H
FE Rk 294 7H 8 H
2" Fiscal Year
From Jan. 9, 2017

to Jul.8, 2017

to Jan. 8, 2018

HHIVES Operating revenue
Z Y 4 Dividends income
ZHUFIE. Interest income

HAMAES7E B 4H4E 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)

LR 2 ST S BIRTE S (A)  Net income
(loss)

—HEBARRICAE O Y BRI AR D Sy Bl ST —FB AR

FNTLE S B RSO Bl (A)

Distribution of net income (loss) from partial

redemptions

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
W — AR AE D RIS INEE ST R R 208
V%A Increase in surplus or decrease in
deficit from partial redemptions
WHIBNEFEITAE 5 RIS AHMNAE ST K 8 408
V%A Increase in surplus or decrease in
deficit from additional subscriptions for
the period

RIAR BB BUI K IRBINNER Decrease in

surplus or increase in deficit
41— AR P 5 TR RO R R A
JN%E Decrease in surplus or increase in
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

43BE4s Dividends

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

38,151, 072
83

76,647,017

2, 465, 758

25,874

31, 025, 834
43

521, 064, 060

6, 182, 080

45,111

117, 289, 804

558, 317, 128

6, 744
843, 624
1,687, 381
1,562, 197

8, 749
880, 930
1,761, 991
1,631, 214

4, 099, 946

4,282, 884

113, 189, 858

554, 034, 244

113, 189, 858

554, 034, 244

113, 189, 858

554, 034, 244

378, 275, 341

1, 645, 000

1, 645, 000

33, 540, 900

459, 569, 299

43,731, 787

43, 731, 787

28, 375, 438

459, 569, 299

941, 496, 318
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(3) HEie&
(EELSFH TR D FEHICEET 55D

LA MAES O LR ORI 7 [P BB IS % B0 2350 501 E L CRERCRri LT 0 %7,
(1) GRATERIRE TSI 15 ST B A S
03 PT80S IR T, TR & L C o B B 35
135 B I ORAHS GMERIER OS2I EH MR HISB0THY 5 5
ILED I ORAHIS) CREAL B £

(2) IS FFAEI 1 S T AT IR

SR OV THE, FRIE LT, RATES MR SRR OEHIEH S5
i CFI9M) %, SRIERIGIEE , SUTHEORTT B (27U, FE5mEs
AT L720) SUTISRSAED RIS 2 MO T8 & AT LI TR
fii LT ET

(3) WA AT & Ao AT IRER:
A AT AT C 3 20 T A UL AT L PRSI & RRAEC & 72
TR BB AT, RERIEEFESINBERBICES O TARNATHE b
> CREA & B A b L < ITZFEH & o> 5 A T4 QBT il 2 b - Tl
LRBOTAMBH TR L TR D £
. 7 U AT 4 TEOFHIEER O Y /57 4 73|

ik S TS I & L CREACRPAT L T35 0

(B R I B9 5 1ERD)

552 # 55 3 1
SRR 29 4F 7 H 8 HEE SRR 30 4F 1 H 8 HEE
1. [WiEooAs 2,751, 410, 160 [ 2,763, 770, 160 [
H B INER & ST ANER 12, 360, 000 9 —H
) — SRR ST AR —H 258, 624, 348 [
2. [ZIEMHEOKRE 2,236, 060 M 2,026,817 H
3. [HfrgE
T U NT ¢ TEB AR D AR TSR AMRES & L
THARIZH L TWAEEIIRO EEBY THY 7,
Rk 59, 596, 850 M 131, 333, 100 [
(R L ORISR R FICET 235
%2 % 3 1
H FER294 18 9H H k294 7H 90
xR 294E 7H 8 H X PRk 304E 15 8 H
) VAP A BT B4 DR RIE R
A YA Y SN AR A 38,170,285 M| A YA Y VG AHE 31, 062, 239 [
Byl W R T4 1,586,290 M| B ZrEd¥EHFEL4 2,122,473 14
C EYZNEFEAF (A+B) 39,756,575 M| C HBLYFNLEFHEFH (A+B) 33,184,712 [
D iR 4,093,202 1| D #&%& 4,274,135 [
E &5 ECFTEEZR (C-D) 35,663,373 M| E UNZKsrHBLAIHERE (C-D) 28,910, 577 [
FNERs Bl 448 33,540,900 M| F {0 EC44E 28, 375, 438 Y
G WIS (BELERIE N S) 2,122,473 M| G Wil (OERERTELE) 535, 139 1
(E-F) (E-F)
H o 2,236,060 A H A% 2,026,817 0
T ZEd4%E (10 1%4720) 150 M| 1 Zfd&fE (10 04720) 140 H
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(&FhpE sz B4 550
[ <BRtpsE Sh ORI B9 2 F I8

%2 %5 3
H k294 1A 9H H k294 7H 9H
E FR294E 7H 8 H E P304 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

% 2 1] % 3 1
PRk 294 7 H 8 HEUE PRk 30 4 1 7 8 HEIE

(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,

[FlZE




(FlEES B3 2 1E6D)
5523 CER29 48 71 8 ABLE)
se B H AA RES

ERA Ty AT 7 o FEARRFREER (1481) PRk 30 4 1 A MR ERE

(HZ : 1)
¥ W ORI E AT Al %
(LM 76,119, 818
Gl 76,119, 818
55331 (R 304E 1 8 ABLE)
725 B A A lRES
(HL : 1)
FiHH WM ORI E AT Al %
(72N 506, 167, 740
Gl 506, 167, 740
(T U RT 4 TG 2 IERD)
5| ORI IZ B4 % FIH
(BR=CBEE)
2 CEAL294: 7 A 8 ABIME)
(HAL : 1)
X5y A RS I il AP 4
25 14
45005 ] BRAGFE B e 5 |
B 25, 649, 800 25, 712, 000 62, 200
Gl 25, 649, 800, 25, 712, 000, 62, 200
F3 W CEAL304: 1 A 8 ABIME)
(HAL : 1)
X5y A RS I il AP A
25 4R
45005 ] BRAGFE B e S |
B 16, 132, 250 16, 920, 000 7817, 750
Gl 16, 132, 250 16, 920, 000 787, 750

() 1. RO E 5k

BRAGFEES IS | ORI OV TR, BUFO X S ICRHEIL TR v £,

JRHIE UCRFRESIRIAR BT Y 5 DEEO B OF72 2 WG I FTOFERS 2 il FAEB U RS TRl L Tk v %
RGP REESE, FANCHET S

T ZO XD REHlAFER SN TORWEEIZIE, FFHEBHIRER R I28k 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 R ORIl OB FHROGEIE, 54 D6

R THY T,
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(BhE L & OHGIZRE4 5 ERD)
FUFHTIH Y A,

(1 B4729 )

5 2 1 55 3 4
FRE 29 4F 7T A 8 HBITE PR 304 1 H 8 ABVE
1 2472 i pERR 1,441.5 Ml A4 720 Wi pER 1,700. 5 FJ
(10 [ 7= Y W& PEAR) (14, 415 [)|(10 [ 24 7= V) Hi& pEAH) (17, 005 F9)
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