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1. 2023 49 A HFEIOERRD. (2023 423 H 14 H~20234-9 A 13 H)
1. Management Status for Half-Year ended September 2023 (March 14, 2023 — September 13, 2023)

(1) BEFEENRR (B 77 PRI

(1) Assets (fractions of less than JPY mil. shall be rounded down)
TG A B - 1A - T OMOERE (AEPSRZ)| A5t (MiEE)
Primary Invested Assets Cash/Deposits/Other Assets (excluding liabilities) Total (Net Assets)
SR Rk L BFH fERkEE)  4%a Rk L
Amount ratio Amount ratio Amount ratio
[P % EpE! % EpE! %
JPY mil % JPY mil % JPY mil %
2023 £ 9 H Hfs 220 ( 44.3) 277 (55.7) 497 (100. 0)
HY ended Sep. 2023
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(2) Creation and Redemption
AFSUIRRRATA | e R 118 S ORI
N . X E HK , FATH O
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
@ © @+2-B)
B Tn TFn TH
‘000 units ‘000 units ‘000 units ‘000 units
202349 A HHIH - 80 39 40
HY ended Sep. 2023
(3) JHEfHizA
(3) Net Asset Value
REE | Ak BE 10 F1472 ) LR
IS | HE)T | @) | (@ TR 0 X 10
Net Asset Value per 10 units
((G/No. of Issued Units at End of Semiannual
Period)*x10)
EpE] EpE! EpE! M
JPY mil. JPY mil. JPY mil. JPY
2023 %9 H HE# 498 1 497 124, 030. 5
HY ended Sep. 2023
2. SETEOLE
2. Change in Accounting Policies
O SFHEEFEOUIEI O AR
(D Changes accompanying revision to accounting standards, etc. No
© QLS DZEH
@ Changes other than those in D No
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I FEMEEHEFE Interim Financial Statements

(1) W&tz Interim Balance Sheet
(BA7: ) (Unit: JPY)

R EHE IR
2023 4 9 A 13 HELE
Present Semiannual Period
As of Sep. 13,2023

BFEEDEL Assets

MRENE P Current assets

Z—)L » 2— Call loans 161, 625, 805
[EM&RES: Government bonds 220, 115, 960
ZEiEEﬁfE?FﬁEﬁ%EE Derivative evaluation 1, 670, 998
2 ANFFEEFILS: Customers’ margin 115, 074, 226
MRENE PESEF Total current assets 498, 486, 989
B REAEr Total assets 498, 486, 989
AfEDOE Liabilities
ENVAME Current liabilities
IRAE PG e € Derivative evaluation 77,345
account
RINZFEEEIN Trustee fee payable 92, 848
RINFZFEE RN Investment trust 743, 285
management fee payable
RFEFIE. Accrued interest expenses 30
ZDOfthARFAE A Other accrued expenses 211, 045
MENAES & Total current liabilities 1, 124, 553
AEAEF Total liabilities 1, 124, 553
WU FEDHEL Net assets
JeA%E Principal and other
JEA Principal 401, 000, 000
F434 Surplus
PANVAN AN
Sutptus (Gefioit) 2 ond of period o6, 62, 43
TS FE Total principal and other 497, 362, 436
FEPESE Total net assets 497, 362, 436
BIEMEFE SR Total liabilities and net 498, 486, 989

assets
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(2) HHEHESEOESEEEHE  Interim Statement of Income and Retained Earnings
(BEA7: ) (Unit: JPY)

2 Hp R R
H 20234 3 H 14 H
£ 20234 9 H 13 H
Present Semiannual Period
From Mar. 14, 2023
to Sep. 13,2023

‘B 2EIVZE Operating revenue
ZHFB. Interest income 74

A MFESR7E HE4H4E Profit and loss on
buying and selling of securities and other

IRAEREHELS | 45828 Profit and loss on

dealing of derivatives
LR FEES Foreign exchange gains or losses A3, 392, 202

IV ISAEF Total operating revenue 108, 697, 474

A199, 040

112, 288, 642

HHEHEH Operating expenses
FHFI B Interest expenses 26, 477
ZFEE I Trustee fee 92, 848
ZFEE I Investment trust management fee 743, 285
ZFDfthE A Other expenses 619, 574
w3 AR Total operating expenses 1,482, 184
R AT HE R (A)  Operating income
(loss)
REEAIE TR E#E L (A) Ordinary income
(loss)

R RIRERIZE SRR SE (A)  Net income
(loss)

— RN AL 5 PRTF] IR SR /7y BLAE ST — 5B iE
FINZPE O PR SO (A)

Distribution of net income (loss) from partial

107, 215, 290

107, 215, 290

107, 215, 290

redemptions
HERIAES I E K4 (A)  Surplus
(deficit) at beginning of period
RSB I KRBV EE Increase in
surplus or decrease in deficit
R — SRR 1 © TR S INEE ST R BB
/V#E Increase in surplus or decrease in 5
deficit from partial redemptions

T FLBAME FES A O Fla 8RR U3 AR ek

/LA Increase in surplus or decrease in

77,020, 300

deficit from additional subscriptions for 77,020, 300

the period
RS0 BT R BAHENNEE Decrease in
surplus or increase in deficit

R — SRR A © R B FE ST R IR b

JN%E Decrease in surplus or increase in 87, 873, 154

87, 873, 154

deficit from partial redemptions

HENME RIS 1 5 Rl Sl FE ST R IR0
JN%H Decrease in surplus or increase in
deficit from additional subscriptions for
the period

25Hi4 Dividends -

HR IR AR 4 ST PR R4 (A)  Surplus
(deficit) at end of period

96, 362, 436




(3) WHERLE
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(HERRFHTRNIAR D FIEIZEE ¥ 5 1R

1. ARESS O REAf AL Y N ORI 5 14

9. 5 Y NT ¢ 7D B I U T OFEA
Jiik

3. = DM B ERIER D 72D 0 Kbl &
70 D HIH

EEFESIIEBNECESE, LT LB FAIE L CRMECIMEL Tk £,
(1) 4FhpE BT B X A alEEE

SRR AL ER S TSR I B8 S QW A A lEESRIE. RIS U CARpE s s | T ic R
VA FPREFHREIRR H O HES UMERZEROSAITPRIFH RS HickB W\ T
N0 S HETO B ORI CRMEL TR 9,

(2) &@hpEmE g TS s STV WA lEES:

WEEAMAEARIC OV T, BHAlE LT, BATEAEDRSSERROIFHETEESEHR
5 CE%BME) 5. SpipEiis s, SITE0RRT A (277 L, FEXBEFEE
WA L7V ULk 2t o489 2 8O W 5 AT U7 l%E CTHE
i LTk ET,

(3) EHEN AT TE Do =AML

i E 72 s A 2 AT TE R Do 7256 I AT Lz d A Rl & 388 T& 72V
HARD LNEHEIL, REEHERASENEERB ICE S W AN EREZ D
S TR & RO TANFED L < ITZFEE Lk 5 2 WE DA ER %2 & - TR
LRI MAETIME L TR0 £,

(1) F YT 1 THH

MEREIC S EJFAIE U CRMECRME L TR £,

(2) BETHES

RIS LT, A EICR T 2 R EEINER B xR St 72 8 F35 o (g TR
LCTELET,

5 G | 2 0D ALER L

[BEEEFEMEEOFRIZET 281 CPAk 12 ERFIFSH 13

w

) 560 ZK N

61 SRIC LN > THHER L TR £,

(h T AT IR L2 B9 2 TERD)

EEsiRRERSiES
2023 42 9 J] 13 HEfE

1. |WIE A% 300, 000, 000
H B INER E ST AKE 500, 000, 000 [
I — A T AR 399, 000, 000 [
2. [EAEHEDRIK 40, 100 0
(R L ORISSFH A EICET 51
2 R R
H 20234 3 H 14 H
% 20234 9 A 13 H
EREMEDIER OHMICIR D HER O IE— % ZFtT 572 DICET & H
337, 778 [

( (289 % iERD)
AR bl DI (2 B9~ 5 $7IH

SRR iES
2023 42 9 J] 13 HEAE

R R R R RAE, Bl R OV O
FEHR

Hh T et R G AR PRI HEIRI R B ORHIECREE L T\ D728, Z 028
HYFEHA,

IRFAT D L E 71

(1) A AL

5t B B BA liRE:

EE RS TR D EEICET 2R (A MRER OREAMEEYE K ORI 5% 1258
LTk £,

Q)T VT 4 THH

[ UNRT ¢ THEIZECEET 250 ICREHE L TR0 £,

(3) _ERLLIA D A flpa iy

I CIRE S NS Z &0 D, RHMEXIRENEE &l L T D72, Y% R
Ol ZMREMmAER S LTk 7,

SRR L O B (2 B9 B S IEIC O
T O 2

R T ORIl OFLEIZ B T —E DRI E 2R L T 2 720 B 2R
RIFFICL TG, YRR E0HY 7,

5
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(T VT ¢ THB 2R 5 1R
5| W% 12 B89 % FIR
(BB
YRR EIRR (2023 42 9 A 13 HELE)

(BT« 1)
ES7%) T TR E IF Al AT 4
75 14
k2261 BRAmFEE e s |
¢ 995, 854, 822 — 997, 448, 475 1, 593, 653
Aat 995, 854, 822 — 997, 448, 475 1, 593, 653

() 1. MO FEEITiE

MRATFE B EG | OFRHlIZ OV T, BLFO X S IZFHMIiL TH Y £,

JR & U CHRHRIRR B2 5 20 H O 37 5 WG BT 0% 2 1 FAR B TRAFRS TRME L Tk Y
9, ZO& D RRHEARER STV ARWEEITIE, FPRREHEIIRAR B8 b RSO REES, R
WP HIETHIL TR £,

2. BRMEHEESEM I | O E, RN —ATRRLTEBY £,
3. BB I II FHEHME Y B E G A TR Y £X A,

F 7BV QMR O RIS T, hRIFHAIIRIR B OxB & EE R BRSO METIT-> Tl Y £,
4. THERHE R OBl OB FHROSEIL, Fx OEFHEETHY £,

(1 BY47=0FEHR)

R EHE IR

2023 4F 9 H 13 AHILE
1 072 0 g pEgE 12, 403. 05 [
(100 {2472 v JE PERR) (1, 240, 305 [9)
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