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I 77> ROERRM
Fund Management
1. 2024 4F 1 A R oEARIL (20234 7 H 9 H~20244 1 H 8 H)
Management Status for Half-Year ended January 2024 (July 9, 2023 - January 8, 2024)
(1) BENR (B 7 AR
Assets (fractions of less than JPY mil. shall be rounded down)
\ [ Blé - 1B-E - FOMMOEE - ,
RIR T od INZ Yt
FERGEE CEEER) BFF (Mg )
Primary Invested Assets Cash/Depo§its/pth§? Assets Total (Net Assets)
(excluding liabilities)
&HA TR L &HA AL KA AL
Amount ratio Amount ratio Amount ratio
"M % BAH % BAoH %
JPY mil. % JPY mil. % JPY mil. %
2024 & 1 A R 8,808,225 (97.5) 226, 780 (2.5) 9,035,006 (100.0)
HY ended Jan. 2024
2023 4E£ 7 A #] 8,662,818 (98.4) 144, 545 (1.6) 8,807, 364 (100.0)
FY ended Jul. 2023
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(2) BWE - IR (T AR EHEO)
Creation and Exchange (fractions of less than one thousand units shall be rounded down)
AFH R IR Y EEH R IR
FATHE 08K s AR H FATH N
No. of Issued Units R A No. of Units No. of Issued Units
. No. of Units Created .
at End of Previous (@) Exchanged at End of Semi-annual
Fiscal Period (®) Period
@ O+@-©)
T T Th Th
‘000 units ‘000 units ‘000 units ‘000 units
2024 & 1 A R 264, 489 8,179 11, 640 261, 028
HY ended Jan. 2024
(3) FE¥EqAE
Net Asset Value
10 A4 Y FLAELER
e i ST W)é$ﬁiﬁ%@fwﬁﬁ%f)
A FEATIE 4K) X 10)
Total Assets| Liabilities | Net Assets Net Asset Value per 10 units
@ @ ©@0-2) ((®/No. of Issued Units at End of Semi-annual
Period (Previous Fiscal Period)) X 10)
BAoH BAoH BHAH =
JPY mil. JPY mil. JPY mil. JPY|
2024 & 1 A R 9,617,131 582, 125 9, 035, 006} 346, 131
HY ended Jan. 2024
2023 4E£ 7 A #] 9, 295, 947, 488, 582 8, 807, 364 332, 995
FY ended Jul. 2023

2. REHGHOLE

Change in Accounting Policies

O KFHEEFEOSIEICE ) EE

Fii 3

PN

Changes accompanying revision to accounting standards, etc

@ QLS OEH

Changes other than those in @

Fii 3

PN

No

No
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I FTHEMEEEY% Semi—annual Financial Statements

(1) [PREEEREZE] Semi—annual Balance Sheet

(HAL : M) (Unit : JPY)

55 22 H
(2023 4£ 7 H 8 HIILE)
22nd Fiscal Year
As of July 8, 2023

5% 23 HITP EE RIARR
(2024 4= 1 H 8 HEBI(E)
23rd Semi—annual Period
As of January 8, 2024

4%H Amount

4%H Amount

EREDTR

Assets

)& PE

Current assets

a—)b e =
Call loans

612, 887, 326, 637

783, 210, 168, 520

=
Stocks

8,662, 818, 839, 84()

8, 808, 225, 582, 000

R P i A B

Revaluation of derivatives

437, 823, 579

3, 965, 803, 988

ARIUA A

Accounts receivable — other

760, 577, 291

917, 031

AL 4 4

Accrued dividends receivable

9, 443, 705, 85

13,675,033, 60

ARIHE

Accrued interest

32,908, 438

7,447,079

Z DAL L

Other accrued revenue

217,549, 013

174, 102, 333

FEALFERESL S

Margin deposits

9, 348, 381, 773

7,872, 805, 858

B O 7

Total current assets

9, 295, 947, 112, 417

9,617, 131, 860, 409

pE A E

Total assets

9, 295, 947, 112, 417

9,617, 131, 860, 409

Al
Liabilities

ENAE
Current liabilities

R P i A B

Revaluation of derivatives

177,371, 25

103, 927, 05

KA

Accounts payable — other

698, 00

AREA AR 53 B4
Unpaid dividends

152, 345, 875, 392

RANSZFEE B

Trustee fees payable

1, 370, 666, 781

1,455, 761, 581

RANZFEE W

Investment trust management fees payable

3, 809, 989, 677

4, 098, 652, 872

ARALFILE

Accrued interest expenses

425, 158§

2,110, 589

ATMRESS B IS |32 A4

Cash collateral received for securities

328, 421, 073, 050

574, 876, 991, 381
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lent

Z OAILE

Other accrued expenses

2,457, 202, 434

1, 587, 239, 931

mEAEEFT
Total current liabilities

488, 582, 603, 742

582, 125, 381, 404

et

Total liabilities

488, 582, 603, 742

582, 125, 381, 404

LS E DER

Net assets

TEAGE
Principal and other

JoA

Principal

3, 255, 070, 639, 669

3,212,476, 075, 748

4
Surplus

PRHRERSSUTT R XES (A)

Balance at end of period

5, 552, 293, 869, 006

5, 822, 530, 403, 257

(53 Bl (R A L4

(Reserve for distribution) 269, 781, 47 209 LA
— Az
;zjzfgglzicipal and other 8, 807, 364, 508, 679 P 095, 006, 479, 009
FUEPEAFT

Total net assets

8, 807, 364, 508, 675

9, 035, 006, 479, 005

A PER T

Total liabilities and net assets

9, 295, 947, 112, 417

9,617, 131, 860, 409

(2) [PRHHELE R ORI HE]

Semi—annual Statement of Income and Retained Earnings

(B47 0 ) (Unit : JPY)

%5 22 #AHP M FH A A

H 20224 7H 9H

£ 20234 1 H 8H
22nd Semi—annual Period

From July 9, 2022

to January 8, 2023

%5 23 #ArP M FH A A

H 20234 7H 9H

E 20244 1 H 8H
23rd Semi—annual Period

From July 9, 2023

to January 8, 2024

&%H Amount

&%H Amount

R

Operating revenue

S UL Y 4

Dividend income

78, 257, 550, 07

81, 065, 417, 29§

S IALE,

Interest income

33,615

ARESR 78 H S R4

Profit and loss on buying and selling of

securities and other

A\135, 476, 459, 177

267, 383, 919, 525

JRAERS an 15 | SR AR

Profit and loss on dealing of derivatives

A3, 853, 308, 266

7,788, 075, 503

T ORI L

Other revenue

1, 465, 046, 739

876, 414, 451

HENIEAF

Total operating revenue

A59, 607,137,019

357, 113, 826, 777

CES -G

Operating expenses

SHLFILE,

Interest expenses

8, 280, 521

48, 745, 006

(1321) 2024 4F- 7 A ARG
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S REA

1, 560, 526, 307 1, 455, 761, 58]
Trustee fees

ZERe

4, 546, 151, 303 4, 098, 652, 872
Investment trust management fees

Z O

1, 368, 544, 716 1, 566, 621, 888
Other expenses

HEERMEE

. 7,483, 502, 847 7,169, 781, 347
Total operating expenses

HEMESUTEEAK (D)

. . /67,090, 639, 866 349, 944, 045, 43
Operating profit (loss)

REH R ST L (A)

Ordinary profit (loss) AB7, 090, 639, 866 349, 944, 045, 43

FPRIRRIEE ST MR (A)

. 67,090, 639, 866 349, 944, 045, 430
Profit (loss)

—ERAHU AL D AR 28 B EH O 4y B RE ST — A
BUE S PRGOS (D)
Distribution of profit loss from partial
exchange

WERRe ST E REE (A)

Surplus (deficit) at beginning of period 4, 035, 325, 585, 169 b, 552, 293, 869, 009

TR N3 R AR R D3

. . . 130, 992, 420, 091 169, 206, 945, 850
Increase in surplus or decrease in deficit

HFRIBAIMEFEIC R © RIS S INEE T KB
DER

Increase in surplus or decrease in deficit
from additional subscriptions for period

130, 992, 420, 091 169, 206, 945, 85

PR IR T R AR IR

. . . .. 246, 240, 138, 020 248,914, 457, 029
Decrease in surplus or increase in deficit

H RSB A D RIR SR FE T R IB S
pIIEE

Decrease in surplus or increase in deficit
from partial exchange

246, 240, 138, 020 248, 914, 457, 029

Sy
Dividends

PRRIR S SUTTHXES (A)

. 3, 852, 987, 227, 374 5, 822, 530, 403, 257
Balance at end of period

(3) [hEERE]
(R 2R T #HIAR D FIEIC ¥ HER)

1. I PE OFAMGSENE KOS 7k ikl

R HI & U CREMECREME L TR 0 £,

RFI LA 2 &0 72 - Tk, TR 0 & 2 A AlFES IS DWW Tk O R &S GHE R

ICEHEFRG D 72 AT, HITD H ORKEIEE) TEHMiiL TR Y £,

S|

BT ORET D E I OBEMEEZHVTEY 7,

2. B - IS0 R =7 B D 2 4

JFHIE L CEESE S HICKEWT, MERY S UL TEEYeHZF EL Tk

ED

RS FEZASTERITHOWTIE, FRIE LTSS EE D HITB W T, YEZINEE

Bl&sEz s EL TR0 £9,

A lRE: 7 B A R AR

HIE HEETH EL TR £,

URAE PE LIS | SRR AR

I R RETH ELTEBY £,

3. AR T ORI (2B 2 FEOMEHME S ORMEO R EICE W I —EORIREHFSERA L T\ D 2n, B2 50|
SR REMHICL 72 GA, YHMENR R bV ET,

_5_
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Fio, TIAT 4 TWHNCET R EIL. HSETHLT VAT 0 TSNS T

54 AR B E I ITRE LORE AR TH Y . YESFHB KRR T U AT ¢ 7HY
FIOTHHY A7 ORESEZRTHOTIESL Y FHEA,

W77 FORBFHEMEIL, 20234 7H 9 H2vD 20244 1 H 8 HETL 2o

4.0
IESVESE

(P& RSB 5 1ERD)

%5 22
2023 € 7 J] 8 HELE

% 23 B FHEHIRR
2024 € 1 J] 8 HELE

264, 489, 367 1

1. ESHIROKR BB T 52 A HEOREK L.

HRIEFEHI O K B IS IT B2 M DL
261, 028, 364 [

2. HEHMOXRBICBIT S 1 BALY 2 OMEPEDKE 2. PHEFEHMEOKRBIZBT S 1 B Y720 OMEED
sl
1 11472 0 fliE rEAA 33,299.5 [ 1 14720 fli rEAA 34,613.1 M
(10 0¥ 7= v HiE PER) (332,995 M) (10 0¥ 7= v G PER) (346, 131 [9)
3. AMFREROEE M & 0 E LT - A MRS 3. AANFESOEE SR L 0 & AT 7oA liREs
303, 486, 395, 230 [ 547, 292, 341, 140 1]
(PR L ORI e Rt R EICBE T 5 1350)
MU EHIIH Y FH A,
(GRpE ST B 5 ERD)
AP S O IRF A (2 B3 5 S
#5092 # 55 23 B EHE IR R
2023 4E 7 H 8 HEIE 20244 1 A 8 HEI(E
1. BfExtBREREE BAE. Rl K OV 2248 1. B B, Rl R OV 4

BRI HEZR E oM ITRR & U T~ TR CREG L
TWNDH7w, BB B4E & il & OZEFITH 0 £
oo
. BelioR e 51k
X

(BEREH TR FEICH T H1ER) ([CiE#H LT
B ET,
URAE P S AT ATE B

FUNRT 4 TWBNZHOW T, (FoMoiEid) o 2
TURT 4 THRBIBRICEHE L TBY £7.
a—)b 0D SRS K DNV SR E TS

IS OR BIZEHFTIRE SN D T8, IREEMAEILR
fliLEELLTWD Z b, BHIEBMEELZ RIS LTH
nET,

2.

P A e B R oo Al pE SRR & L C ORIl TR
fliLTWB7=8, FHEEEx ARG FEE & Rl & oI
HYFEHEA,
WA D B3 5 1%
BE
(EHEEFHTEHIR D FEICET 5 7ER) ICR#E LT
B ET,
URZAE P S AT B
FUNRT L TEENZOW T, (ZOMoER) @ 2
TUNRT 4 THRBIBRICEHE L TBY £7.
=)L« 1 — DTN N O RS
IR HORBITEHIR CRE S DT, IREMAEITR
i TP TS Z Enh, YEEBMAL RIS LTH
DEJ,

(Z D DERD)
1 TAROBE)
% 22 # 55 23 B R R IR
H 202248 7H 9 H H 20234 7H 9 H
T 20234 7H 8H T 20244 1A 8H
B TR 3, 341, 724, 189, 748 M| & T A%E 3, 255, 070, 639, 669 [
A B INER E o AKH 199, 118, 645, 100 A HIBINEE &L AKA 100, 668, 675, 530 [T

H 1 — R A T AR 285, 772, 195, 179 [

R AT AR

143, 263, 239, 451 [

2 TUNT 4 THGIFER

T UNRT ¢ TG ORKIFE, Wil e ORI 4R

522 #1(2023 4 7 1 8 ABIAE) 5 23 Wb R (2024 48 1 A 8 ABIE)
_— HVES () o (1)
6 | M D | ARG (D) 6 | M| R ()
[ [
it 33503
BRATS 205 3|
8 143,726, 549, 875 —| 143,989, 200, 000 260, 452, 325] 221, 544, 574, 387 —| 225, 409, 800, 000 3,861, 876, 938

_6_

(1321) 2024 4F- 7 A ARG
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&t 143,726,549,875' —| 143, 989, 200, 000 260, 452, 325 221,544,574,387| —| 225,409, 800,000| 3, 861, 876, 938
() Refih o 5E 1k
1 Mg |

E S5 [>T
S OFHIIZ BN TR, BEIFTORRT D7 B OBERMEEZ VTl Y £7.,
KEFLHGI Ty VRFHPEH ST HDIE TSV EE A,
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