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1. 28427 AHRHAOEMRDL CER 28 4F 1 H 21 A~FRik 28 47 H 20 H)
1. Management Status for Half-Year ended July 2016 (January 21, 2016 — July 20, 2016)

(1) &PENR (F 7 M AR C)

(1) Assets (fractions of less than JPY mil. shall be rounded down)
TR EEE Bl - TAE: - TOMOEPE (BEERE) |  Sat (ML)
Primary Invested Assets Cash/Deposits/Other Assets (excluding liabilities) Total (Net Assets)
Rl Rk L DA M| e HERkEL
Amount ratio Amount ratio Amount ratio
EVE % EplE! % EplE! %
JPY mil. % JPY mil. % JPY mil. %
28 £E 7 H Y] 7,231 (100. 0) 0 (0.0) 7,231 (100.0)
HY ended Jul. 2016
281 1 A1y 6, 643 (99.9) 4 0.1) 6,648  (100.0)
FY ended Jan. 2016
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(2) Creation and Redemption
RIRSLORATEI TR OB | ey fie) 1 % ST LA
. AR 14K : 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
@+2@-0)
TH TH TH TH
‘000 units ‘000 units ‘000 units ‘000 units
28 4 7 H 2, 800 100 0 2,900
HY ended Jul. 2016
(3) HLHE(HER
(3) NetAsset Value
BT B e 10 134 7= ) JEVE(AR
TER | BT | @D | (O TREAmRLE G
FATHRE) X10)
Net Asset Value per 10 units
((®INo. of Issued Units at End of Semiannual
Period(Previous Fiscal Period))x10)
EVils! EVls EVils M
JPY mil. JPY mil. JPY mil. JPY
28 4£ 7 A T REIEA 7,235 4 7,231 24,935. 5
HY ended Jul. 2016
28 41 A 6, 773 124 6, 648 23, 743. 5
FY ended Jan. 2016
2. SEHHHOEHE
2. Change in Accounting Policies

O SFHEEEOBUEIT D AE

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

@ QLS DOEHE
(@ Changes other than those in D

P

No

No




(1) THEEEXEE Interim Balance Sheet

FHA Ty 27 7 2 FRERER (S&P500)  (1547) Rk 29 4F 1 H i B3
I RIS Interim Financial Statements

(BAZ: ) (Unit: JPY)

ATFHE AR
Tk 28 4E 1 A 20 A BIfE
Previous Fiscal Period

As of Jan. 20, 2016

U R R
ok 28 4E 7 A 20 A BIfE
Present Semiannual Period
As of Jul. 20,2016

BEEDEL Assets
ENVE PE Current assets

Z1—)L - @— > Call loans

BEIEFEZ 8% Security investment
trust beneficiary securities

BB (G2 ARFES: Parents trust

beneficiary securities
FRILFIE. Accrued interest
TRENEPES Rt Total current assets

BREAEF Total assets

AfEDE Liabilities

RENEE Current liabilities
RALINEE 53 B4 Unpaid dividends
RIZFEE R Trustee fee payable
RILZEFEE R Tnvestment trust

management fee payable
RELF]E. Accrued interest expenses
Z Dt ARFAE A Other accrued expenses
MENVAESF Total current liabilities
AfEAF Total liabilities
UG FEDTL Net assets
JeALE Principal and other
JTA Principal
434 Surplus

PRI A4 TR R RS (D)
Surplus (deficit) at end of period

(OB ¥E(FES.4) Reserve for
distribution

TEARZEAEF Total principal and other
B FEAFT Total net assets
BIEREPESE Total liabilities and net

assets

129, 192, 885

6, 643, 943, 381

20,070

222

4,794, 643

7,231, 147, 419

20, 068

6, 773, 156, 558

7,235, 962, 130

6, 773, 156, 558

7,235,962, 130

115, 920, 000 =
2,391,617 1,127, 499
2,391, 739 1,127, 553

- 4

4,274, 094 2,416, 891
124, 977, 450 4,671, 947
124, 977, 450 4,671, 947

2, 800, 000, 000

3,848,179, 108

743, 657

2,900, 000, 000

4, 331, 290, 183

743, 657

6, 648, 179, 108

7,231,290, 183

6, 648, 179, 108

7,231, 290, 183

6, 773, 156, 558

7,235,962, 130




FiGA T v AT 7 RREBRK (S&P500)  (1547) YRR 29 4F 1 A W PRIEERE
(2) FEHEEEOESREFHEE Interim Statement of Income and Retained Earnings

(BA7: ) (Unit: JPY)

AT T I R
H F274 1H21H
E ERL27TH 7T H 20 H
Previous Semiannual Period
From Jan. 21, 2015
to Jul. 20, 2015

S L el
H “Fk284 1 H21H
E Rk 284 7 H 20 H
Present Semiannual Period
From Jan. 21, 2016
to Jul. 20,2016

HHIVES Operating revenue

ZHUFE. Interest income 4, 841 4, 625
A7 E 44828 Profit and loss on
buying and selling of securities and other 831, 659, 310 SO0, S Rl
HAEINS B EE Total operating revenue 831, 664, 151 350, 348, 661
= H Operating expenses
& Interest expenses -
IR T 586
ZELE A Trustee fee 1,177, 318 1,127, 499
B ] nvestment trust management fee s s s s
Rt 1 f 1,177, 381 1,127, 553
ZF DM H Other expenses 1, 445, 535 2,416, 948
AR A 5) Total operating expenses 3,800, 234 4,672, 586
v I Y v = . .
ifgﬁxmg%ﬂ% () Gt fncons 827, 863, 917 345, 676, 075
B FZ PR Ordi i
%igﬁmﬁﬁ%* % (&) Ordinary income 827, 863, 917 345, 676, 075
HAZ UTEGE| Net i
ﬁiﬂzzfﬂﬁmiwa%m 23 B) Teit fueon 827, 863, 917 345, 676, 075

—HBAEFINTARE O T RMR IS AR O Sy BR KR X — R
RIS PRI LSO SEEE (A)
Distribution of net income (loss) from partial
redemptions
HIERISE UIHE X#E4E (A)  Surplus
(deficit) at beginning of period
FlIRSIENE T RBETHEH Increase in
surplus or decrease in deficit

R — SRR LS A 5 TR A A B NIAE I R A8 a9

V%A Increase in surplus or decrease in -

3,896, 117, 802

795, 966, 000

deficit from partial redemptions

HRBANE FEIZ R S RIS SRS R B AT
/%A Increase in surplus or decrease in

deficit from additional subscriptions for 795, 966, 000

the period
T A2 APV BE T R B 48 INAE Decrease in

surplus or increase in deficit

R — EBARAIS A D RS S BE TR 8 A
JN%E Decrease in surplus or increase in 506, 488, 000

506, 488, 000

deficit from partial redemptions
HRRBAME FEIT 1 © IR S FE ST KB
JN%E Decrease in surplus or increase in
deficit from additional subscriptions for
the period

43Bl4: Dividends _

3,848,179, 108

137, 435, 000

137, 435, 000

PRERSReITTRRESE (A)  Surplus

(deficit) at end of period 9, OIS, €58, 718

4, 331, 290, 183




LA Ty 7 AT 7 v RARERRR (S&P500)

(3) PERE
(B R RFHTEHNIAR D FIEICB Y H1ER)

(1547) k29 4F 1 H #h B 4EE

A RIE S5 0D R 25 1 N ONRTAR 5 1 BB R RESC AR AR TR
BRI LD & U R R RE Rk
LB R REE AR RE SR
BB IR D & UG E e

FFOFLUEMAA TR L TR0 £

AR O FEVEAAR TRl L TR0 £

(h B RSB 5 1ERD)

RS 4 R E IR
AL 284 1 H 20 HERAE | PR 28 4 7 H 20 HEAE
1. e eA% 2, 500, 000, 000 2, 800, 000, 000 [
] B ANER I JOAKE 900, 000, 000 100, 000, 000
[ — BB A e AR 600, 000, 000 1 —M
2. [ZIEMHEORE 2, 800, 000 H 2,900, 000 H
(PR L ORISR R EICBE 3 2 1350)
AT T 55 T 4 IR
B ERE27T4E 1 H 21 H B ERE284E 1 A 21 H
E VK274 7TH 20 A Pk 284 7T H 20 A
HUMHEIH IS THA, HUEIE IS A,
(&mhps fh (2 B9 2 H50)
SRR b D IRF % 12 B9 2 S

[IREELIES
gk 28 4F 1 H 20 HEITE

ELN LR EEILES
gk 28 4F 7 A 20 HEITE

R IREREE LB, Bl O 0 (BE R IR G RRITIR O Rl TRE L L

Hh A et BRER BT AR P R R BRI R R

FERA TWATD, FOEHETIHY FX¥ A, HOBMETE L L TWA =8, D74
XH EEA,
IREAT OO L E I 1 (1) A HRES: (1) AfmGES:
5c B B HA MREA:

IR R EH TN AR D F I B D ER
A MRE S O RFAf A AE e ORI T4
FEE L TR ET,

Q)T VAT 4 THEI

U HEITIH D A,

(3) ERELISI Dl it
FEHIHTRE SN D Z &b, KRl
AR & Tl LT D72, Mkl
ah QI 2 IRFEMETE L TR0 £,

-
[

[FlZE

@) F VAT 4 7]
A
(3) RSO e i

[FlZE

4l i D FRF 25 (2 B 9~ 5 S IEIZ S
C OF R

BRSO REMLC 1, TR IS <
(i TR E S BN R~ e SUAVANTAY” S Rl B S ey
PRI R E SR E £ TR Y £
T MR O FEIZ BV T —E DT
RS EZRA LT A0, B HH]
PERIFRIC K o7 a . MRkl AE S 57
HTEHHYET,

A

(1 34720 158

ATEH R IR R
gk 28 4E 1 A 20 HEE

2 b R R R
SRk 28 4E 7 A 20 HEE

1 O Y7= 0 & pEAA
(100 1147 v flig pesE)

2,374.35 M
(237, 435 1)

1 [ X7= v & pEAA
(100 [ X4 7= v flE FESR)

2,493.55 1
(249, 355 1)
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