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1. 284 1 A RIIOERRDL CEAZ 27 47 A 11 B~FAk 28421 H 10 H)
1. Management Status for Half-Year ended January 2016 (July 11, 2015 — January 10, 2016)

(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. %
28 4F 1 A HRH 2, 345 (73.5) 846 (26.5) 3,192 (100.0)
HY ended Jan. 2016
2157 HH 1,183 (78.7) 319 (21.3) 1,502  (100.0)
FY ended Jul. 2015
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(2) BE - MREKIFEH
(2) Creation and Redemption
RIRSLORATEI TR OB | ey fie) 1 % ST LA
. ARE AL : FATH A5
No. 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
28 £F 1 H Y] 94 278 114 258
HY ended Jan. 2016
(3) FEHEAiiAR
(3) NetAsset Value
N Ak HPEE 11272 ) JEE(TAR
TER | BT | @D | (O aTREAmRGE GiEHAMRR)
FATH ) X1)
Net Asset Value per 1 unit
((®INo. of Issued Units at End of Semiannual
Period(Previous Fiscal Period))x1)
EpiE] EpE! EpiE! M
JPY mil, JPY mil, JPY mil, JPY
28 -1 H H i 3,870 678 3, 192 12, 341
HY ended Jan. 2016
2747 Ay 1,724 222 1, 502 15, 879
FY ended Jul. 2015
2. REHTHOER
2. Change in Accounting Policies
O SFHEEEOYNEIZE D 2 HE
(D Changes accompanying revision to accounting standards, etc. No
@ DL DOEE b
(@ Changes other than those in D No




FHA T o I AT 7 RAER L ALy DL (1358) PRk 28 4F 7 A Hivh IR AE1E
I M EEZER  Interim Financial Statements

(1) P REEfExF Interim Balance Sheet
(HAN7: ) (Unit: JPY)

ATFH AR AR 4 R R
Rk 27 45 7 H 10 BEILE Rk 28 4F 1 H 10 HEILE
Previous Fiscal Period Present Semiannual Period

As of Jul. 10,2015 As of Jan. 10,2016

BPFEDER Assets
VLENE PE Current assets

=—)L - 2— Call loans

PeB(E3EZ 455 Security investment
trust beneficiary securities

YR PG Ll ) Derivative evaluation

436, 847, 336

1, 183, 455, 000

1,034, 614, 358

2, 345, 125, 000

account 835, 176 )
RIUVACY 4> Accrued dividend receivable 11, 020, 100 -
RIULFE Accrued interest 730 1,778
B4 Advance payments 29, 039, 600 329, 906, 000
72 NZEEHIL4E Customers’ margin 63, 693, 000 161, 040, 000

TRENE PES#T Total current assets
BPEART Total assets
AfEDES Liabilities
ENA{E Current liabilities

YRAEPE S BT ) Derivative evaluation

1, 724, 890, 942

3,870, 687, 136

1, 724, 890, 942

3, 870, 687, 136

account 29, 144, 044 322, 237, 360
RFL4: Accounts payable—other 181, 795, 680 347,113, 500
RIS 5B 4 Unpaid dividends 4,732, 350 -
RINZZEE SN Trustee fee payable 494, 132 723, 318
RILNFEFEE I Investment trust 4,942, 388 7,233, 802
management fee payable
Z DOMARFAE F Other accrued expenses 914, 968 1, 339, 372
B A AFE Total current liabilities 222, 023, 562 678, 647, 352
A A FF Total liabilities 222,023, 562 678, 647, 352
MG FEDTD Net assets
JeALE Principal and other
JLAN Principal 946, 470, 000 2, 586, 470, 000
| 4x4 Surplus
Surplus (GetiotD) at ond of poriod 556,997, 350 605,569, 754
(SrBLYE(FESI4:) Reserve for 108, 889 108, 889

distribution
JEARLESFF Total principal and other
WEFEAEE Total net assets

AEMIEFESET Total liabilities and net
assets

1,502, 867, 380

3,192, 039, 784

1,502, 867, 380

3,192, 039, 784

1,724, 890, 942

3,870, 687, 136




EBRA Ty s AT 7 RER LSy DHREL (1358) AR 28 4 7 A WPV RS
(2) FEHEEEOESREFHEE Interim Statement of Income and Retained Earnings
(BA7: 1) (Unit: JPY)

AT I E A R Bl 2
B Frk264 8 A 25 H H P27 7THI1LH
E OER 2T 224 R E EA 284 1A 10H
Previous Semiannual Period Present Semiannual Period
From Aug. 25, 2014 From Jul. 11, 2015
to Feb. 24, 2015 to Jan. 10, 2016

w=EEIVZE Operating revenue
ZHUFIE. Interest income 92, 648 251, 664

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

IV ISEAEE Total operating revenue 419, 034, 230 /\377, 486, 104

139, 496, 245 A120, 070, 480

279, 445, 337 A257,667, 288

H¥LH Operating expenses
ZAEH AN Trustee fee 957, 634 723, 318
ZHEE M Investment trust management fee 2,576, 930 7,233,802
Z O A Other expenses 477, 045 1, 339, 372
EHF AT Total operating expenses 3, 311, 609 9, 296, 492

RS T E RS (A)  Operating income

(loss)

FEE A TR (A)  Ordinary income

(loss)

FRRETER 2 S X R EEFE S (A)  Net income
(loss)

— AR ARE O P MR 2 O 4y Bl AR X — iR
RIS FEFHE LSO SEEE (A)

Distribution of net income (loss) from partial

415, 722, 621 A\386, 782, 596

415, 722, 621 /386, 782, 596

415, 722, 621 A\386, 782, 596

redemptions

HWERIRe I E k#E4 (A) Surplus
(deficit) at beginning of period
FISAIENME X T KB4 EE Increase in
surplus or decrease in deficit
R — SRR LT 1 O IR SIS INEE S R BB
/L%#A Increase in surplus or decrease in - -
deficit from partial redemptions
FRRIENMEFEISAE 5 RSN SR8 208
/%A Increase in surplus or decrease in
deficit from additional subscriptions for
the period
Rl BT T KB AIENEE Decrease in
surplus or increase in deficit
R — AR O IR B FE ST R B
JN%E Decrease in surplus or increase in 232, 268, 237 560, 183, 000
deficit from partial redemptions
HRRREAME RIS 1 © IR SR ST R BB
JN%E Decrease in surplus or increase in
deficit from additional subscriptions for

- 556, 397, 380

70, 243, 000 996, 138, 000

70, 243, 000 996, 138, 000

232, 268, 237 560, 183, 000

the period
53fid4e Dividends _ -

FRRIEIS S T RES (A)  Surplus
(deficit) at end of period

253,697, 384 605, 569, 784




FHA T I AT 7 AR LN L y UL (1358) Pk 28 45 7 A W LR ELE
(3) "ERRE
(EHE /2 FEHIR D FIRICEET 5 %R

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
e S IR AT B3 STV A ARSI, TR E L C ARG M IRe | AT
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 27T 7T H 10 HERAE | R84 1 H 10 HERAE
1. e eA% 1, 000, 000, 000 [ 946, 470, 000 M
] B ANER I JOAKE 1, 800, 000, 000 [ 2, 780, 000, 000 M
[ — BB A e AR 1, 853, 530, 000 M 1, 140, 000, 000
2. [ZIMHEORE 94, 647 1 258, 647 1
(PR L ORI R EICBE T 2 1350)
AT T 55 T 4 IR
B ERE264E 8 H 25 H B ERE27T4E 7TH 1L A
B P27 2 4 24 A Pk 284 1 A 10 A
BUMHEIH IS A, HUEIE IS THA,




(GmhpE S B3 2 1ERD)
AR PR i O Al A5 (2 B 4 % I

LA UT s AT 7 AL ANV VRS (1358) ik 28 45 7 A WIFF RIS

iSRS
SR 27 4R 7T A 10 HELE

YRR IR
SR 28 4E 1 H 10 HEE

TS R R BRE Rl e OV D
sl

PR IR G RARITIR ORHT CTFF = L
TSI, ZOEMTH Y £H A,

R IR 5 RAEIT TP R IR
ADOEMETE L LTWAT=8, ZD7E%E
XHH EEA,

IRl 0> B 5 v

(1) 47 A

JEE F A AES:

I AT RN 5 TR BT 5 R
A IAIES ORI R ORI 17 ) 1
L CHY £

(27 Y 7 ¢ 7Bl

170 57 4 TG HIZBIT BRI
LB ET

(3) LB R
TR SIS 2 L b, R
AT L I LT B 7, Mk
B R % IERE AR & LT 0 £

(1) A HFES

[FlZE

()7 VAT 4 THE]
Al 22
(3) LRLLLSR 0> 4 bp it

A

APl P T D BFI S5 1 2 B9 5 FHIAIC O
T OFH

G P Sh O REIIE, TR ICEES <
MHARDIE A, TGS B 72 VAT
PRI R E SN E ENTEBY £
T, YRR T IZRB W T —E DT
PR EA A LTV AT, B AR
REUEICL S THGA . Y MEEN e

LZELHVET,

[Fl /e




LA UT s AT 7 AL ANV VRS (1358) ik 28 45 7 A WIFF RIS
(T VU RT ¢ ZTHG|ZECBE T 515
iGNl S i A e R 35
(BR=CRg )

ATRFRIRR (PR 27 4 7 H 10 A BE)

(HAL : 1)
X4 & 4H TR wf Al FEATHE 4%
2 148
NGl BRAGFR SO B S |
e 2,447, 173, 600 — 2, 418, 948, 000 A28, 225, 600
EEF 2,447, 173, 600 — 2, 418, 948, 000 A28, 225, 600
Y EHRIR CEAk 28 42 1 A 10 HEBUE)
(HAL : 1)
X453 & 4H TR wf Al FEATHE 4%
2 148
iG] BRAGFR SO B |
e 5, 124, 905, 500 — 4, 802, 835, 000 A322, 070, 500
EEF 5, 124, 905, 500 — 4, 802, 835, 000 A322,070, 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
9, 20X REHIAER SN TOWRWEAITIE, FPHEFHFEIIRAR B2 b EO RS KBES, FRNC
Y5 TR L TR D £7,

2. BREHFERSEM IS | O3 1%, RN —ATRRLTBY £,
3. BB I TFERHA Y B E B A TR Y $¥ A,
4. BHOBRE R O O S FHR O S8IL, Fx ORFEETH Y £

(1 BY7=0 EH)

HIRECEIRES 4R E R
R 27 4 7 H 10 AEAE Pk 28 45 1 A 10 HEIAE
1 0% 7= Y G FEAR 15, 879 F|1 1134 7- V) i pEH 12,341 [
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