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1. 2742 A REIOERRDL CFAL 26 428 H 25 A~FAk 27422 H 24 H)
1. Management Status for Half-Year ended Feb 2015 (August 25, 2014 — February 24, 2015)

(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
EpLE! % EVE| % EVE| %
JPY mil. % JPY mil. % JPY mil. %
27 -2 A T 581 (65.7) 304 (34.3) 885  (100.0)
HY ended Feb. 2015




(2) BT - fFRIFEHA

(2) Creation and Redemption

TR BRI AC A T 11 e g i M1 %% =T RIET R ARR
N . AR 14K : FATH P
0. 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
‘000 units ‘000 units ‘000 units ‘000 units
27 4 2 H i - 204 63
HY ended Feb. 2015
(3) HLHE(HER
(3) NetAsset Value
BB BfE HPEE 11272 ) JEE(TAR
TER | BT | @D | (O aTREAmRGE GiEHAMRR)
FATHEIE) X1)
Net Asset Value per 1 unit
((®INo. of Issued Units at End of Semiannual
Period(Previous Fiscal Period))x1)
EpL| EVls EVils M
JPY mil. JPY mil. JPY mil. JPY
27 4 2 ) R 1,037 151 885 14,014
HY ended Feh. 2015
2. SEHHHOEHE
2. Change in Accounting Policies
O SFHEMESEDOUIEILE D 5 i

7

(D Changes accompanying revision to accounting standards, etc. No
© OLSDOEH fue
(@ Changes other than those in D

No
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I M EEFR  Interim Financial Statements

(1) H ez Interim Balance Sheet
(BN : ) (Unit: JPY)

X R R
Yk 27 4E 2 A 24 A BIE
Present Semiannual Period
As of Feb. 24,2015

BEPEDEL Assets

ENVE PE Current assets

Z1—/)L - @— 2 Call loans 283,612, 170
(= a2 e L

%Q/\Tuufgzﬁﬁui%% Securl?y.lnvestment 581, 635, 000

trust beneficiary securities

5 0 =g e ; ; g

IRAERE SRR E Derivative evaluation 73, 615, 803

account

RIUN A4 Accounts receivable 58, 431, 550

RULA B Accrued interest 470

FE NLFEGFLE: Customers’ margin 39, 816, 000

MEN&EEEA 5t Total current assets
EREAFE Total assets
BEDER Liabilities

MENAE Current liabilities

1,037, 110, 993

1,037, 110, 993

Hii%Z 4 Advances received 65, 562, 000
RALiR#I4: Redemption payable 82, 430, 000
RILNZFEH WA Trustee fee payable 257, 634
e tee e 2, 576,93
Z DftARFAE A Other accrued expenses 477, 045
MEIAESEF Total current liabilities 151, 303, 609
AfEAFE Total liabilities 151, 303, 609
UG FEDTL Net assets
JEANSE Principal and other
JEAS Principal 632, 110, 000
434 Surplus
PN =
Surpias (GoEioit) ot ond of poriod 253,697,351
ARG S ET Total principal and other 885, 807, 384
MZEPEAFE Total net assets 885, 807, 384

FAEMEFEAZT Total liabilities and net
assets

1,037, 110, 993
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(2) FEHEEEOESREFHEE Interim Statement of Income and Retained Earnings
(H7: ) (Unit: JPY)

S LR el
H “Fak264 8 H25H
E R 27TH 2 A 24 H
Present Semiannual Period
From Aug. 25,2014
to Feb. 24, 2015

w=EEIVZE Operating revenue
ZIHE Interest income 92, 648

AMiFEss5e B8 Profit and loss on
buying and selling of securities and other

JRAERE L EL S | 44828 Profit and loss on

dealing of derivatives
NS A FF Total operating revenue 419, 034, 230
H¥LH Operating expenses
ZFEE WM Trustee fee 257, 634
ZHEE M Investment trust management fee 2,576, 930
ZF DO #E F Other expenses 477, 045
w3 A3 Total operating expenses 3, 311, 609
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

139, 496, 245

279, 445, 337

415, 722, 621

415, 722, 621

415, 722, 621

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
Fll A BRI KB A NEE 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
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

70, 243, 000

70, 243, 000

232, 268, 237

the period
/34 Dividends _

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

253,697, 384




(3) PERE

EHA Ty 7 AT 7 AL ALy DR (1368) SRR 27 48 7 A PR LR

(B R RFHTEHNIAR D FIEICB Y H1ER)

L. A AMRESR O RFAM A UE K OFFAf 7 45

2. 7V 8T 4 7 ORI R OFEA

Tk

VAT AR TS

BB TR I & YRR AR AE S 0 ISR CREA L T35 0 &,
7 8T T

RIS 35 2 I & L CREACRTAT L 5 ) S,

(h B RSB 5 1ERD)

Y EEH R IR
Rk 27 4F 2 H 24 HEUE
1. |y oA 1, 000, 000, 000 [
[ R BN SR E ST AKE 1, 040, 000, 000 [
[ R — AR ST AR KR 1, 407, 890, 000
2. [ZIEMHEORE 63,211 A
(PSR OIS EFHFEEICRE T 2 35D
X R R R AR
H ¥k 264 8 4 25 A
B R 274 2 A 24 A
HMEHIIHD A,
(4l ps Fa'?]’é“é ERD)
S FPE L ORI S (2 B9 5 F IR
X R E R R
Rk 27 4F 2 H 24 BEUE
PRI B, Bl OV o | R R R RSP R E AR K B OFHME TR E L T A 720, 072K
e HYEEA,
e D B E F1E (1) A flhiFE S
50 B A MR
EE RS TEHAR D EHEICHE T S ER TAMEESR O ML EEE  ORE 5] 1258
HL TR ET,
(2)F VT ¢ T HH
[0 7 ¢ TEBI BT 25 (Ciid LT £4,
(3) _ERELIAN 0> AxfhpE b
I CIRFE SN D Z & D, REITIREMAR LTl L2720, Y% e R,
DRl ZIREMEEE L TR0 £,
<Rl S ORI BT 2 SIS O |BRRES ORI 1, TS MRS I LS MO IZD, TGS 2 WIEA T A
T O 2R IZHRE SNTAMERE EN TR Y 77, %u ﬁﬁ%’ﬁ@”“* B W T —E DR
HEZHRA L WD, RARDEHREHFEICL-T5E. YMENR R Z &
L FT,
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(T VU RT ¢ ZTHG|ZECBE T 515
iGNl S i A e R 35

(bR )
LRI R CPRR 27 4 2 ) 24 A BUE)

(BAZ - 1)
X7y R P NE R F ifl ERGIEiEA
55 1R
i | PRAtFE RO RS |
B 1,061, 924, 000 - 1, 135, 820, 000 73, 896, 000
it 1,061, 924, 000 - 1, 135, 820, 000 73, 896, 000

() 1. BRI FH ik

BRITHEHCEMIIE | OIS ST, BIFO & 5 ISR LT Y £,
B & LT RIFSIA B0 Y 5 2 B0 B OF:7 5 3|0 RT3 I B SULRAAR S CREAl L T35
EF, SOk AESRRS U TORVEAICIE, [T IR bR SR, SRR
W 7GR L T D 7

2. BRBHFEEOE IS | D5 1E, RN —ATRRLTBY £,
3. BRVESEF I FEEHA Y Z B A TR Y 8 A,
4. BB R OBl OB FHROSEHIL, 2 ORFHEETHY 7

(1 B%7=0EHR)

W R R R
SRR 27 4R 2 A 24 HEUE
1 04720 Wi pERE 14,014 1
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