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1. 304 1 ARIOERRD CEA 2947 A 11 B~FAZ 30451 H 10 H)
1. Management Status for Half-Year ended January 2018 (July 11, 2017 — January 10, 2018)

(1) SEEPR (B TATEHEO)
(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 g MERkLL| %R R L
Amount ratio Amount ratio Amount ratio
EVlE % EVE| % EVE| %
JPY mil. % JPY mil. % JPY mil. %
30 4F 1 A HRIH 1,211 (62.8) 716 (37.2) 1,928  (100.0)
HY ended Jan. 2018
2047 HH 1, 155 (64.9) 626 (35.1) 1, 781 (100. 0)
FY ended Jul. 2017
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(2) Creation and Redemption

AR LR AR T 0 5k . ASIRE" 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 Redeemed . .
(®) Semiannual Period
@ © 0+2-©)
TH TH TH TH
‘000 units ‘000 units ‘000 units ‘000 units
30 47 1 H HfEHA 116 55 82 89
HY ended Jan. 2018
(3) H:HEfMiAA
(3) NetAsset Value
N BfE HPEE 11272 ) JEE(TAR
TER | BT | @D | (O aTREAmRGE GiEHAMRR)
FATHLOE) X1)
Net Asset Value per 1 unit
((®INo. of Issued Units at End of Semiannual
Period(Previous Fiscal Period))x1)
=W EplE EplE M
JPY mil. JPY mil. JPY mil. JPY
30 A 1 H 2,124 196 1,928 21, 509
HY ended Jan. 2018
2947 A 1, 801 19 1,781 15, 274
FY ended Jul. 2017

2. RFTEHOLRE

2. Change in Accounting Policies

O SFHEEEOBUEIT D AE

P

(D Changes accompanying revision to accounting standards, etc. No
4R

@ OLFDZEE

(@ Changes other than those in D

No
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I M EEFR  Interim Financial Statements

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

AIFHE AR U R R
SRR 29 4E 7 H 10 HE/E Rk 30 4E 1 A 10 HEE
Previous Fiscal Period Present Semiannual Period
As of Jul. 10,2017 As of Jan. 10,2018
BREDER Assets
ENVE PE Current assets
Z— )L - 2—2 Call loans 534, 282, 343 641, 200, 527

PeB(E3E2 4855 Security investment
trust beneficiary securities

YRAE P S I € Derivative evaluation

account
HRULA4 Accounts receivable
RUNEL 24 4> Accrued dividend receivable
HiifA4: Advance payments
2 NEFLFEHL4: Customers’ margin
TRENEPES Rt Total current assets

EREAFE Total assets

AfEDES Liabilities
BV EE Current liabilities

IR L ) Derivative evaluation
account

Bii%z 4 Advances received
RFLf#FI 4> Redemption payable
RILZFEE I Trustee fee payable
RILEFEE WM Investment trust

management fee payable
RELFB. Accrued interest expenses
FOMARFAE ] Other accrued expenses
MENAESF Total current liabilities

AfEAF Total liabilities

WUEPEDHE Net assets

JEAEE Principal and other
JtA Principal
44 Surplus

HRRRI A AU PRI RS (A)
Surplus (deficit) at end of period

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

AR A EF Total principal and other
WU FESFE Total net assets

FEMEEAFT Total liabilities and net
assets

1, 155, 472, 000

16, 087, 360

15, 196, 480
1, 980, 000
78, 540, 000

1,211, 782, 000

152, 235, 600

46, 760, 790

72,600, 000

1,801, 558, 183

2,124, 578, 917

1,801, 558, 183

2,124, 578, 917

282, 160 -

- 168, 975, 000

- 21,618, 000

1, 530, 047 449, 236

15, 301, 703 4,492, 931
772 698

2,751, 360 831, 833

19, 866, 042 196, 367, 698
19, 866, 042 196, 367, 698

1, 166, 470, 000 896, 470, 000

615, 222, 141

A4, 400, 046

1,031, 741, 219

A4, 400, 046

1,781, 692, 141

1,928, 211, 219

1,781, 692, 141

1,928, 211, 219

1, 801, 558, 183

2,124, 578, 917
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(2) FEHEEEOESREFHEE Interim Statement of Income and Retained Earnings
(BA7: 1) (Unit: JPY)

S L el
H “F294 7THI11H
E Rk 304 1 A 10 H
Present Semiannual Period
From Jul. 11, 2017

AT T I R
H “Fk284 7THI11H
E Rk 294 1 A 10 H
Previous Semiannual Period
From Jul. 11,2016

to Jan. 10, 2017

to Jan. 10, 2018

HHIVES Operating revenue
ZHUFE. Interest income
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

NS A FF Total operating revenue
H¥LH Operating expenses

ZHF|B Interest expenses

ZREE W Trustee fee

ZFEE B Investment trust management fee

ZF O Other expenses

w3 At Total operating expenses
EEFIR T EZERL (A) Operating income
(loss)

RE RIS IR TR (A)  Ordinary income
(loss)

PR 28 SO T R REEFE S (A)  Net income
(loss)

—ERARAIITAE 5 H R 2% KA 0D 43 B AR IS — 50 i
RUNTLE S PR RSEE DS B (A)
Distribution of net income (loss) from partial
redemptions
HERIRe I E k484 (A)  Surplus
(deficit) at beginning of period
AR X K408V %H Increase in
surplus or decrease in deficit
H R — SRS 5 RS SR ST R AR
/L%B Increase in surplus or decrease in
deficit from partial redemptions
HRRLEAME RIS © R SIEINEE ST KRB
V%A Increase in surplus or decrease in
deficit from additional subscriptions for
the period
TR A BE T KRB A INKE Decrease in
surplus or increase in deficit
PR R — AR D R SIDBE TR A
JN%E Decrease in surplus or increase in
deficit from partial redemptions
HEREANE RIS AL 5 Rl DB T R IR S
JN%E Decrease in surplus or increase in
deficit from additional subscriptions for
the period

434 Dividends

FRRERI AR U TR IR R4 (A)  Surplus
(deficit) at end of period

135

541, 115, 339

1,111, 743, 160

759

178, 808, 346

370, 659, 760

1,652, 858, 634

549, 468, 865

179, 596
904, 052
9, 041, 096
1, 065, 587

124, 787
449, 236
4,492, 931
831, 833

11, 190, 331

5, 898, 787

1, 641, 668, 303

543, 570, 078

1, 641, 668, 303

543, 570, 078

1,641, 668, 303

543, 570, 078

A478, 940, 495

34, 328, 000

34, 328, 000

490, 060, 000

490, 060, 000

615, 222, 141

440, 978, 000

440, 978, 000

568, 029, 000

568, 029, 000

706, 995, 808

1,031, 741, 219
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(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 4R IRR
R 294F 7 H 10 HERAE | FRR30E 1 H 10 HERAE
1. [WEcA% 3, 526, 470, 000 [ 1, 166, 470, 000 M
] B ANER I JOAKE 950, 000, 000 550, 000, 000
[ — BB A e AR 3, 310, 000, 000 4 820, 000, 000 M
2. [ZIMHEORE 116, 647 1 89, 647 1
(PR L ORI R EICBE T 2 1350)
AT T 55 T 4 IR
B ERK284E 7H 11 H B ERE294E 7 H 11 H
E K294 1A 10 A VK304 1A 10 A
BUMHEIH IS A, HUEIE IS THA,
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AT RH R W M B R
A 00 A 4 B ONRPA 1) 1
L CH Y T

(27 Y 37 ¢ 73

ER R CIEE S I
LB T

(3) LB B o
LTI S LD 2 LD, IR
AT & AT LT B 7200, i
RIS 2 IR . L CH Y %

(& Fhps b %?é&ﬁ)
AT f%ﬁ \ZBET 2 HIR
ATFHE AR 2 AR
Rk 29 4E 7 H 10 A BUE Rk 30 45 1 A 10 HEFE
PRI B, Rl R O O B IR FARIT IR ORI TR E U S e R B BRI R R R R
EAH TWATD, FOEMBEIH Y XA, HORMETEH L L TWA 2D, DS
XH EEA,
Bl D B E 1A (1) BAiFES: (1) A AL
50 B H HA R

e

(2) 7 ) AT 4 T
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
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(T VU RT ¢ ZTHG|ZECBE T 515
iGNl S i A e R 35
(BR=CRg )

ATRFRIRR PRk 29 4 7 A 10 A BE)

(HAL : 1)
X4 & 4H TR wf Al FEATHE 4%
2 148
NGl BRAGFR SO B S |
e 2, 396, 130, 000 — 2,412,000, 000 15, 870, 000,
EEF 2, 396, 130, 000 — 2,412, 000, 000 15, 870, 000
Y HEHRIER CEA 30 42 1 A 10 HEBUE)
(HAL : 1)
X453 & 4H TR wf Al FEATHE 4%
2 148
iG] BRAGFR SO B |
e 2, 322, 905, 000 — 2,475, 200, 000 1562, 295, 000,
EEF 2, 322, 905, 000 — 2,475, 200, 000 152, 295, 000

() 1. BioRE Ak

FRAtFE RS EG | DRI OV TR, LT O & 9 IZFHii L TR Y 7,

JFEHIE U CHRRFHRHIFAR B Y 5 SEEO B OE 2 WG FTOREE T D IE R SIS TR L Tk Y
9, 20X REHIAER SN TOARWEAITIE, FPHEFHFEIRAR B2 b EO RS KBUES, FRNC
Y5 L TRHMIE L TR D £7,

2. BREHFERSEM IS | O3 1%, RN —ATRRLTBY £,
3. BB I TR Y B B A TR Y $H A,
4. BHORE R O O SFHR O S8, Fx ORFEETH Y £7

(1 BY7=0 EH)

HIRECEIRES 4R E R
PRk 29 4 7 H 10 AEAE Pk 30 4F 1 A 10 HEIAE
1 0% 7= Y G FEAR 15, 274 F|1 113472 V) i pERE 21,509 11
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