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Fund Management

1. 20184FE 5 AMIOEARIL (20174 5 A 21 H~20184F 5 A 20 H)

Management Status for Year ended May 2018 (from May 21, 2017 to May 20, 2018)

(1) BENR (B 7 AR
Assets (fractions of less than JPY mil. shall be rounded down)
. s B4 - WA - TOMOERE . ,
BE - e - BEF (i
TEEBEEE CEEER) &8 (Mg rE)
Primary Invested Assets Cash/Depo'slts/'Oth'er. A'ssets Total (Net Assets)
(excluding liabilities)
&HA i dza A RE i3 Aaa il i3 Aaa
Amount ratio Amount ratio Amount ratio
"M % BAH % BAoH %
JPY mil. % JPY mil. % JPY mil. %
2018 4 5 H Hj 0 (0.0) 107,613 (100.0) 107,613 (100.0)
FY ended May. 2018
2017 £ 5 A Hj 0 (0.0) 151,871 (100.0) 151,871 (100.0)
FY ended May. 2017
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Creation and Redemption

(F PR EE )

(fractions of less than one thousand units shall be rounded down)
AFH R IR EREUlILER
FATH N s A %R FATH N4
No. of Issued Units N fnz its Created No. of Units No. of Issued Units
at End of Previous o0 ?é)f cate Redeemed at End of Fiscal
Fiscal Period (®) Period
@ (OREOR®)
T T T T
‘000 units ‘000 units ‘000 units ‘000 units
2018 £ 5 A #j 83, 700 123, 460 116, 100 91, 060
FY ended May. 2018
2017 £ 5 A #j 18, 400 142, 620 77, 320 83, 700
FY ended May. 2017
(3) FE¥EqAE
Net Asset Value
100 1134 V) HEHAEfIAR
Mg e Alk AL (/S FHEMIRMARFATHE 0 E0 X 100)
Total Assets| Liabilities | Net Assets Net Asset Value per 100 units
(@) (@) (OIORO))) ((®/No. of Issued Units at End of Fiscal
Period) X 100)
Epals Epals Epals !
JPY mil. JPY mil. JPY mil. JPY|
2018 £ 5 A #j 123, 767 16, 153 107, 613 118, 179
FY ended May. 2018
2017 £ 5 A #j 158, 750 6, 878, 151, 871 181, 447
FY ended May. 2017
(4) i
Dividend Payment
100 F124 v 5B
Dividend per 100 units
!
JPY|
2018 4£ 5 A HA 0
FY ended May. 2018
2017 45 A HA 0
FY ended May. 2017
2. KEFHOER

Change in Accounting Policies

O KFHEEFEOBEIC E I AR

PN

Changes accompanying revision to accounting standards, etc

@ QLS OEE

Changes other than those in D

Fii 3

PN

No

No
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I M%sE3% Financial Statements

(1) [=fExtFEE] Balance Sheet

(HAL : M) (Unit : JPY)

% 3
(2017 4F 5 H 20 HEI(E)
3rd Fiscal Year
As of May 20, 2017

%4
(2018 4F 5 H 20 HEIAfE)
4th Fiscal Year
As of May 20, 2018

4%H Amount

4%H Amount

EREDTR

Assets

)& PE

Current assets

a—)b e =
Call loans

114, 803, 541, 204

77,107, 463, 147]

JRZAE P A B

Derivative evaluation account

834, 285, 639

ZANFREREML

Customers’ margin

43, 112, 589, 504

46, 659, 558, 993

TRENE PE AR

Total current assets

158, 750, 416, 351

123, 767, 022, 14

i it

Total assets

158, 750, 416, 351

123, 767, 022, 14

AIEDHS
Liabilities

VB A
Current liabilities

R P i At D

Derivative evaluation account

6, 282, 038, 454

15, 351, 886, 985

ER

Accounts payable — other

26, 758, 992

196, 334, 432

AL FEH R
Trustee fee payable

33,739, 717

35,851, 944

AALZEREAE B

Investment trust management fee payable

506, 095, 777

537, 778, 9677

ARALFILE.

Accrued interest expenses

310, 252

404, 339§

Z DAL

Other accrued expenses

29,972, 322

31, 208, 214

mEhAE A
Total current liabilities

6, 878, 915, 514

16, 153, 464, 88

AfEAFE
Total liabilities

6, 878, 915, 514

16, 153, 464, 88

L PE D

Net assets

TEALE

Principal and other

JoA

Principal

442, 103, 400, 000

480, 978, 920, 000

T4
Surplus

(1357) 2018 4F 5 Al RE4HE(E
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HWIRRI AT MR REE (A)
Surplus (deficit) at end of period

A290, 231, 899, 163

A\373, 365, 362, 740

. N A =
ﬁif;icipal nd other 151, 871, 500, 837 107, 613, 557, 260
MTITR~ A=
?Eifﬁ;fassets 151, 871, 500, 837 107, 613, 557, 26
AR PE ARt

Total liabilities and net assets

158, 750, 416, 351

123, 767, 022, 14

(2) [BEKORES4HHE] Statement of Income and Retained Earnings

(HAL : M) (Unit : JPY)

%5 3 1l
H 20164 5H 21 H
B 20174 5 H 20 H
3rd Fiscal Year
From May 21, 2016
to May 20, 2017

o5 4 1l
H 20174 5H 21 H
= 20184 5 H 20 H
4th Fiscal Year
From May 21, 2017
to May 20, 2018

&%H Amount

&%H Amount

(ZE L&

Operating revenue

S HALE,

Interest income

A28, 58()

URAERS dh G | S R A

Profit and loss on dealing of derivatives

A\39, 229, 308, 329

A57,051, 949, 813

I e A2
E§§€HYEE[3D+_ A\39, 229, 308, 329 A\b7,051,978, 393
Total operating revenue

BN

Operating expenses

18

LA 34,957, 912 52, 713, 831
Interest expenses
P :
SEACH 53, 190, 814 78, 209, 996
Trustee fee
ZatH 797, 862, 16§ 1, 173, 149, 721
Investment trust management fee
T O 58, 379, 562 73,007, 836
Other expenses
2P A2
HRREE 944, 390, 454 1,377, 081, 384

Total operating expenses

HHEMEUTEEREL (D)
Operating profit (loss)

A\40, 173, 698, 785

A58, 429, 059, 777

REFIE IR EEL (A)
Ordinary profit (loss)

A\40, 173, 698, 785

A58, 429, 059, 777

MRS OIS HIRE L (A)
Profit (loss)

A\40, 173, 698, 785

A58, 429, 059, 777

— BRI AE O Y MR AR R 0O Sy B AR ST — R
RN O Y HIMEHE LS O 0EE (D)
Distribution of profit loss from partial
redemptions

HERIAS I E REE (A)
Surplus (deficit) at beginning of period

A\42, 568, 429, 178

A\290, 231, 899, 163

Rl IEIER T R B
Increase in surplus or decrease in deficit

220, 505, 130, 200

443, 036, 580, 800

LIRS O IR SUI AR A
VER

220, 505, 130, 200

443, 036, 580, 800
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Increase in surplus or decrease in deficit
from partial redemptions

TR AR RS 3 R AR e IR

Decrease in surplus or increase in deficit

427, 994, 901, 400 467, 740, 984, 600

MHLBAMEFEIT R © RIS ST R IB e
piIE:E

Decrease in surplus or increase in deficit
from additional subscriptions for period

427, 994, 901, 40 467, 740, 984, 60

Syl
Dividends

HIRFIAA ST R KL (A)
Surplus (deficit) at end of period

A290, 231, 899, 163 A373, 365, 362, 74

(3) [mEie#]
(EHE D IR D FRICEET 53R

1. JE A PE O REAM A E Je ORI 715 [PE IS |

2. B - AR OFE BEETE VRESGERTY VG 5ok

5| FT RS DEE B OBEREEZ AN TR Y £7,

FE HIEMETE L L TR Y £,

SR

- SRR b O RFAT 5 L2 B9 5 IR O

(BRRE SL ORI I, TSRS 25D ABBROIE D TS 23 e WA I IS E
FICHE SN E N TR Y £9, UREMBEOFEIZIS W TE—EDRHRSE
HFEZRM LTS, BRARDHHRFMFIC L o6, YN R 5 2 L
bH0ET,

£ TIAT 4 TRENCET 2RO E L, HSETHLT UAT 0 THGICHT
4 BB ELITHE LOMETATH Y . YESHAKST VAT 1 7T
FIOHGE) 27 DRE SR THOTEHY £HA,

4. Z DAt

Y77 o FOFFEMMZ, GFrolofEici v,
5 H20 BETER-oTEY £7,

2017 4£ 5 A 21 HA»& 2018 4

(BRI B3 5 1E5D)

%5 3
2017 £ 5 J] 20 HEifE

o5 4
2018 € 5 J] 20 HHifE

1. FHRHIMOR B IS 2 %A MO RS

HEWFOR BICBIT 2R MHEOREK

83, 700, 000 M 91, 060, 000 [

2. HEEFEMPEGEHNEE 55 550 6 %5 1 THEE 10 5128 (2. HKEEFEMPEGFEHIIE 55 50 6 5 1 HHE 10 28

ET D ET D%

JLARD KR 290, 231, 899, 163 [ JLARD KR 373, 365, 362, 740 [
3. EEMMOKAICEITS | AL OMEEDE (3. FHEMEOKRBICHT S 1 KA ) OMEEORE

1 B4 720 Wi rERR 1,814.47 [ 1 B4 720 Wi rERR 1,181.79 [

(100 ¥4 7= v Wl ERH) (181, 447 M) (100 H M7= v Hli'& pEAH) (118,179 M)
(2 M ORI @Rt L EFIC B9 2 15D

CURE 54
H 20164 5 A 21 A B 20174 5 A 21 H
% 20174 5 4 20 H % 20184 5 A 20 H
1. ol O RiBkE 1. oo FiEkE
HH HH

EpEENE ] A 34,957,912 [ Epi[EEIEaY il A 52,742,411 H

53 B i F Sz 4 B NT32, 232,999 1 (53 B T P S 4 B A1, 676, 623, 455 4

EEI e Ea ] C=A+B AT67,190,911 [ IR ] C=A+B A1, 1729, 365, 866 [

ety D 909, 432, 544 4 % 2 D 1, 324, 367, 553 H

28 53 i FTREAR E=C-D 0 % 25 53 Bl PT RERH E=C-D 0

IS 2 53 i 4 F 0H IS 21 53 i 4 F 0H

IR (S B YRR SZ.4) G=E-F A1, 676, 623, 455 [1 URIYI A (S B HEGI RS2 4) G=E-F A\3,053, 733,419 [

% H 83,700, 000 [ S8 H 91, 060, 000 I
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|100 %72 0 34 | 1=F/HX 100 | 0 F'%| |100 02472 0 Sl T=F/HX 100 E

(e fh P it (2 B89 5 ERTD)
(1) 4P o OIRI B4 5 S1

% 3 5 4 1
M 2016 4F 5 A 21 H M 20174 5 A 21 H
% 20174 5 5 20 A % 20184 5 H 20 A
1. AR i (59 2 B 5 1. AR i (569 2 B 5

BTy Rid, BEREACEEEANCET HEEE 2 &5 [FL
4IHIZED DIEFRERETETH Y, BENFICHET 5EH
DOERFFEHIAE, FFEAREOSRFPE Mok L TRE S L
CGEHTHZEHEMELTREY T,

2. TS OWNE K T OEFFENRD ) A2 2. BT S ONE K T OLEFFENRD ) A2
BTy v RBMRAT DE@EHOMEIE, 7V A7« 7] [k

Bl a— b - o=V EOSBEHEL OGEREE THY 7,
INBIE, RIMEEYY 27 &FEEY 2772 E oY) A
7 ERY A7 ROFEMEY 27 1IC& 58N TEBY £,
BTy RiE, FHEMEICET 2 EEONRNLEAICES
HZEHEAME LT, HMEEEWEG| 217> TR £,
BT VAT ¢ TEENE, k5 & T DRSS 4R D Al

EE)Y A7 2L TEY T,
3. GRLFE SR D U R 7 B 3. GRLFE SR D U R 7 A ERARH

LRERIHICB N TR, MY LBRE D 27 FHEICET 25 [FA
DEBRT, RT 4 AOBERCER Y 27 OEETT
o TR FI,

Ofith U A7 OEB

Hith U A7 I LTI, BERSSEORILE W, o8-t
B L., BB > T DA NEDEREZ1T/2>TEY £
B
O Y A7 OEH

EHY A 7B LT, BITIRCBE e Mgk & B4
DIEMIEE - T & W R, AkBE L. SO REICR LR
A AHIIRE DB (T2 > TR £77,
OFEIE Y 2 7 DFHR

GRENE U A 7 (B LTI, MBI Ui ok &
e L, B &CHMALREDEHZIT/R>CTBY 7,

(2) 4P o OWFAM S5 12 B9~ 5 HIH

5 3 3 o5 4 1
2017 4F 5 H 20 ABUE 2018 4F 5 H 20 ABUE
1. BRI IREREE REE IR OE%E 1. B IREREE A e B 0228

B IR Lo SR ITRAlE LT~ TRHECRME L | WA
TV, SEIRERE LA & Rl & O H Y £

Ao
2. iR E Tk 2. Wi FE S5
URZE R i AT B Y

FUNRT 4 TWENZHOW T, (FofoiEid) o 3
FUNRT ¢ THEIBERICERH L TR £,

)b - 0 — RO ST R AR

IO OR EITEYF T I AT, IREMEEILR
&AL TS Z LD, YELREMAEZ FHE & L TR

DET,
(BE Y = L O HG I3 5 1ER)
5% 3 5 4 )
H 20164 5 H 21 H H 20174 5 H 21 H
% 20174 5 H 20 H % 20184E 5 H 20 H

MBS & DM A FZIRG AR D N ER & 2 BIR LT, —M& AL
DG 5 & 570 2 Bl 5 L OIS 134T 72 b T
7. EFHITII SV EE A,

(ZF o)
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1 JTARDBE)

55 3 55 4

H 20164 5 A 21 H H 20174 5 A 21 H

I 20174F 5 H20H % 20184F 5 H 20 A
LUNERT N | 97, 188, 800, 000 & T A%H 442, 103, 400, 000 [
1) B N R E ST ANER 753, 318, 840, 000 MM H B ANER E L AKE 652, 115, 720, 000 H
] A e AR 408, 404, 240, 000 P} o — B ARA T AKE 613, 240, 200, 000 1
2 AAmREABR
HMEIHIIHD FHA,

3 T UNT ¢ 7 H| BR
T UNRT ¢ TG OBRKIFE, Wl X ORI HE AR

25 3 (2017 4 5 A 20 A HLLE) %54 (2018 4= 5 A 20 A HILE)
o Lpo%ass (1) BokEE (1)
5% 1 4 e (1) FHIHERE (1) 51 1 4 e (F9) PR (1)
i@ et
TS|
AR HE |
g3 298, 318, 330, 491 —| 303,760, 800, 000] A5, 447, 752, 815| 199, 895, 061, 001 —| 215,243,910, 000] A 15, 351, 886, 985
ARt 298, 318, 330, 491 —| 303,760, 800, 000] A5, 447, 752, 815| 199, 895, 061, 001 —| 215, 243,910, 000] A15, 351, 886, 985
() WO % EFHIE
1 eEs|

ENEEE DN T
FHOFMIZB N T, BEIFTOREFT A5 B OBFRMEZ AT £7,
XEFEGI TNy UVEFNREA SN TV LT SNER A,

(4) [KEmHE]

B 1 HALREAAME
(1) #E= (2018 4£ 5 A 20 HEIAE)
HOMFIEIIH D FH A,

(2) AL DA iFES: (2018 42 5 7 20 A HAE)
Y FHHITDH Y A,

F2 T UNT 4 THE| R OEET R | DT KES K ORI ORI 2=
MBEHRICBITAERFEE LTEHRL WA Z0EKELTEY £9,



	（１）【貸借対照表】 Balance Sheet
	（２）【損益及び剰余金計算書】 Statement of Income and Retained Earnings
	（３）【注記表】
	（４）【附属明細表】

