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1. Management Status for Half-Year ended January 2017 (July 9, 2016 — January 8, 2017)

(1) SEEPR (B AU O)
(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, 800, 276 (99. 6) 6, 945 (0.4) 1,807,222  (100.0)
HY ended Jan. 2017
287 HH 1, 146, 640 (99.7) 2,930 (0.3) 1,149,571  (100.0)
FY ended Jul. 2016
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Creation and Exchange

AR LR AR T 0 5k . 3/ Aml SR SRA
N . RE IR . FATH L
0. of Issued Units at End - No. of Units .
. . . No. of Units Created No. of Issued Units at End of
of Previous Fiscal Period Exchanged - -
(®) Semiannual Period
@ ©) 0+2-©)
TH TH TH TH
‘000 units ‘000 units ‘000 units ‘000 units
29 42 1 H HH 944, 393 331, 626 130, 558 1, 145, 461
HY ended Jan. 2017
(3) H:HEfMiAA
(3) NetAsset Value
TR PE AfE B PE 100 [ 2472 1) JLHE(ivER
TR | BT | @D | (O TREAmRE G
FATHEED X 100)
Net Asset Value per 100 units
((®INo. of Issued Units at End of Semiannual
Period(Previous Fiscal Period))x100)
=W EplE EplE M
JPY mil. JPY mil. JPY mil. JPY
29 71 A 9 1,973, 020 165, 797 1,807, 222 157, 772
HY ended Jan. 2017
28 -7 Ay 1, 288, 414 138, 842 1, 149, 571 121, 726
FY ended Jul. 2016

2. RFTEHOLRE

2. Change in Accounting Policies

@ LFEESD

(D Changes accompanying revision to accounting standards, etc.
il

@ OLFDZEE

BRI S A

(@ Changes other than those in D

P

No

No
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I M EEFR  Interim Financial Statements

(1) "Bz Interim Balance Sheet
(BN : ) (Unit: JPY)

AR LI R ELUG RSN
WRE 28 4F T H 8 AHITE YR 294 1 A 8 AHITE
Previous Fiscal Period Present Semiannual Period
As of Jul.8, 2016 As of Jan. 8, 2017
BREDER Assets
TREVEPE Current assets
&$%(EFE Money held in trust 112, 096, 462, 452 164, 463, 156, 584
o—)b « 11— Call loans 11, 848, 654, 378 5,723, 270, 709
Bz Stocks 1, 146, 640, 991, 470 1, 800, 276, 905, 014
2E§§Eif%§$ﬁm§$ﬁ§ Derivative evaluation _ 179, 084, 020
ARULA4E Accounts receivable 15, 195, 700, 550 40, 355, 600
RULELY 4 Accrued dividend receivable 1, 652, 636, 568 2, 155, 676, 678
Rii#A4> Advance payments 882, 281, 000 =
Z ORI ZE Other accrued revenue 97, 548, 566 181, 646, 356
MENE PES#F Total current assets 1, 288, 414, 274, 984 1,973, 020, 094, 961
EREAEE Total assets 1,288, 414, 274, 984 1,973, 020, 094, 961
AfEDEL Liabilities
Wi &1 Current liabilities
Zfiiiif%§¥ﬁﬁﬁ$iﬁ Derivative evaluation 123, 408, 680 60, 540
Ri% 4 Advances received - 201, 665, 400
RFL4: Accounts payable—other 912, 220, 840 47,961, 600
FILES53Hlc 4 Unpaid dividends 24,233,127, 587 -
RILZFEE RN Trustee fee payable 443, 705, 561 268, 773, 184
RINTZEHE N Investment trust 875, 254, 979 517, 265, 238
management fee payable
RELF]E. Accrued interest expenses 17, 396 6, 320
= NfH{E4: Cash collateral received 112, 096, 462, 452 164, 463, 156, 584
Z DOMARFLE ] Other accrued expenses 158, 675, 167 298, 495, 234
FBEEAF Total current liabilities 138, 842, 872, 662 165, 797, 384, 100
A& A FF Total liabilities 138, 842, 872, 662 165, 797, 384, 100

HWIEPFEDHE Net assets
JeALE Principal and other
JEA Principal 941, 559, 945, 625 1, 142, 024, 969, 938
F| 44 Surplus
PREIRe I XRES (A)

Surplus (deficit) at end of period 208, 011, 456, 697 009, 197, 740,929
A =E N7 A
Fjgﬁajﬁﬁﬁﬁéngi) Reserve for 40, 360, 286 40, 360, 286
distribution
JEARZEAFE Total principal and other 1,149,571, 402, 322 1, 807, 222, 710, 861
WIE FEAEE Total net assets 1, 149, 571, 402, 322 1, 807, 222, 710, 861
,%ja/(\'(é:‘Aé 1 111+
AEMEEAFT Total liabilities and net 1,288, 414, 274, 984 1,973, 020, 094, 961

assets
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(2) FEHEEEOESREFHEE Interim Statement of Income and Retained Earnings
(BA7: 1) (Unit: JPY)

AT [ A AT
H SEp2r&#E 7H 90A
B OERL284E 1 H 8 H

Previous Semiannual Period

4 o [ A
H k284 7H 9H
B OERL294E 1A 8 H

Present Semiannual Period

From Jul.9, 2015
to Jan. 8, 2016

From Jul.9, 2016
to Jan. 8, 2017

" 3EINZE Operating revenue
ZHfd 244 Dividends income
ZHF)E Interest income
HAHRESR7E B 2E Profit and loss on
buying and selling of securities and other

IRAERE S ELE 254848 Profit and loss on
dealing of derivatives

ZF OIS Other revenue

NS A 3T Total operating revenue
A Operating expenses

XHLFIE Interest expenses

ZEtHE I 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)
AR SO RIS (A)  Net income
(loss)
— AL O RIS AR O 3 Bl KR T — A
HalZfE 5 PR LSO SEEE (A)

Distribution of net income (loss) from partial
exchange
BrE IR eI E KBE (A)  Surplus
(deficit) at beginning of period
A TENIEE X 1T KB &V EE Increase in
surplus or decrease in deficit
R —EBAHRIZ Y D Rl SN UT KRB S
V%A Increase in surplus or decrease in
deficit from partial exchange
R RIIEIE FEISRE 5 RIS SR S E K 18 408
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
o )R A BRI A T AR D B R S
JN%E Decrease in surplus or increase in
deficit from partial exchange
oFRESE N FEA 5 FAR R0 R 1 B
JN%E Decrease in surplus or increase in
deficit from additional subscriptions for
the period

23lid4: Dividends

RIS 4 U R kB4 (A)  Surplus
(deficit) at end of period

10, 884, 848, 160
5,275, 278

A115, 632, 345, 361

633, 096, 480

410, 728, 094

14, 284, 059, 587
27,697

360, 023, 219, 783

2,211, 376, 380

884, 172, 751

A103, 698, 397, 349

377, 402, 856, 198

3,494, 334 1, 314, 007
218, 858, 826 268, 773, 184
439, 744, 963 517, 265, 238
178, 956, 815 268, 222, 567
841, 054, 938 1, 055, 574, 996

A\104, 539, 452, 287

376, 347, 281, 202

A104, 539, 452, 287

376, 347, 281, 202

A104, 539, 452, 287

376, 347, 281, 202

463, 989, 789, 260

60, 739, 184, 581

60, 739, 184, 581

21,772,857, 050

21,772, 857, 050

208, 011, 456, 697

135, 730, 037, 267

135, 730, 037, 267

54,891, 034, 243

54, 891, 034, 243

398, 416, 664, 504

665, 197, 740, 923
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(3) "ERRE

(R R HEHAR D FHICE T 2R
1. AhEEE O EYE K O iE IIBEEEICESE, UTo BV ERIE LT CIME L TR Y £,
(1) &RhpEiEs | Frgz B3 ST b A lEEs:
ARl T I B STV A F GRS, JRAIE U CAemlpE s | irdic i
B R E IR B O OMERGREROLA T REFELBAR B ICB N T
F1Y 5 HEITO A ORKEEYE) THATL TR0 £7,

(2) ARSI B S TR WA TRES:
YHAMAFICOWNTIEL, FEIE LT, BARGERERSEREZDIFHTE BB
i CESE) %, Srtpginis | 265, RIT5ORRT 208 (720, BREES
WA L722wy) AT iis Rtk oA 2MEE O W) b AF L 7 Ali%E TR
LT E7,

(3) WHlMA AT TE 20> = H MRS
i E 72 R 2 AT CTE R o 72 E I AT LI d Ml RN & 58 E TE 20
HARD LN EAF, REEHERESEDIEERBICE SV THRENRFERE D
o TRl & RO TAMEE S L <ILZREH & kD 5 2 MHE DA EMFH %2 b > TR
ERDTAMBETIHML T £7,
2. T U NT ¢ T EO T EE K OFEET Y ST ¢ TES

ik {53124 S & RN & LR CEFAI L C a5 0 £
(FHEEE R RFICEET 5 ERD)

ARSI AR ERNG RS EN

Rk 28 4E 7 H 8 HELE

Rk 29 4E 1 H 8 HEBIE

1. e AR

774, 985, 050, 994 H

941, 559, 945, 625

BN A T A

239, 399, 440, 600 4

330, 631, 919, 600 4

i — BRSO AH

72, 824, 545, 969 H

130, 166, 895, 287 H

2. RISHEORE

944, 393, 125 1

1, 145, 461, 354 1

3. HAIREPE

T U NT 4 TEENAR D EAR AL NG MRES & L
CTHRICHE L CWAEEITRDO BV THY £,

(e

1, 346, 157, 590 M

2,053, 260, 580 4

4. AR OWE BRI L 0 E LT ALK O

LBV THY £T,
ik 104, 562, 200, 130 [ 156, 880, 623, 930 [
(R AR K ORI AR @it R 2 BE 9 5 TERD)
AT TR SR L R RS A

H FRk274 7H 9H
= Pk 284 1 H 8H

H FRk 284 7H 9H
E V294 1A 8H

it

Y HHITH Y A,

Y HEHTIDH Y A,
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IR R EH TSR D F I B D ER
TAMREZ: O RFAM A AE K ORI T 5] 12
AL TR £T,

)7 VAT 4 THEI

(7Y ART ¢ TGS DR 12
AL TR £T,

(3) LRLLASR >4 b p i
FEHIHTIRE SN D Z &b, KRl
AR & Tl L T D72, Mk Rlnd
i ORHll 2 IREMFH & LT D £,

(& Fhps b %?é&ﬁ)
A PE L O f%ﬁ \ZBET 2 HIR
ATFHE AR 2 AR
ik 28 4E 7 A 8 HEIE Pk 29 4E 1 A 8 HEIE

PRSI ER G ERE, Bl RO O (B BREST FAEIT IR OB TR L U RS BT LA P R AR R
EAH TWATD, FOEMBEIH Y XA, HORMETEH L L TWA 2D, DS

XH EEA,
Bl D B E 1A (1) BAiFES: (1) AfmGES:

50 B H HA R

e
()7 ) 37 4 TS|

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 )

ATRFRRR CFRk 28 45 7 1 8 A 3LE)

FBA LT AT7 7 RTOP I X (1308) YAk 29 4F 7 H Wi MR FEE

(BAL = 1)
X4 & 4H TR L5 i A iEiEAN
2 148
BRG] BRATR S S |
= 3, 053, 898, 000, — 2, 930, 620, 000, A123, 278, 000
&%t 3, 053, 898, 000, - 2, 930, 620, 000, 123, 278, 000
Y MEFHRHIRR CER 294 1 A 8 HEBLE)
(HAL = 1)
X453 & 4H TR L5 i A iEiEAN
2 148
i | BRATR S 5 |
= 6, 758, 014, 600, — 6, 937, 280, 000, 179, 265, 400
&%t 6, 758, 014, 600 — 6, 937, 280, 000 179, 265, 400

() 1. BioRE Ak

MRAGFE BB | OFHEIZ DWW TIE, BLTO X 2 IZRHMEL TR Y £7,

JRAE LCHHE

FHRBIRPR RIZmY 5 2EEO A O X7 2 WS FT DR E S 2 IFRMBSUI RS TR L TR Y

F9, ZOL D REHENER SN T eWIEEITIE, FHPMEERE B IR bW REHEECRE M, JRANZ

Y9 5 HIE TR L TR0 £9,

2. BRI 2B | DR S L, REBEN— A TFRRLTEY 77,

3. BIREEE I I FHOBME YA 2 S A TR Y X A,

4. TR R O O A FHHOSFIL, K% DEFIHEHETH Y 77,
(1 BY7=0 EH)

AFHE AR L b I FH A R
Rk 28 4E 7 H 8 HELLE Rk 29 4E 1 H 8 HELE

1 070 & pEAA 1,217. 26 M|l 1 %472 0 #iEpERR 1,577.72 M
(100 F124 7= v HliE pE#E) (121, 726 (100 124 7= v 4l pE%R) (157, 772 M)
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