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I 77> ROEMRM
Fund Management
1. 2024 4F 2 A PRIAOEARI (2023 4F 8 A 11 H~2024 4 2 A 10 H)
Management Status for Half-Year ended February 2024 (August 11, 2023 — February 10, 2024)
(1) BHENR (& 5 ARG EI45C)

Assets (fractions of less than JPY mil. shall be rounded down)
N ey B4 - WA - TOMOERE - .
TEEBEEE e s AEF Giig
B G ) &8 (Mg rE)
Cash/D its/Other A t
Primary Invested Assets ash/ epo§1 S/, ?r, ése S Total (Net Assets)
(excluding liabilities)
&HA i dza A RE i3 Aaa il i3 Aaa
Amount ratio Amount ratio Amount ratio
"M % BAH % BAaH %
JPY mil. % JPY mil. % JPY mil. %
2024 & 2 A R 38,053 (72.4) 14,501 (27.6) 52,554 (100.0)
HY ended Feb. 2024
2023 4F 8 A Hj 0 (0.0) 38,286 (100.0) 38,286 (100.0)
FY ended Aug. 2023
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(F PR EE )

(fractions of less than one thousand units shall be rounded down)

(2) BE - MRFFER

Creation and Redemption

AFH R IR Y EEH R IR
FATH N s A %R FATH N4
No. of Issued Units R A No. of Units No. of Issued Units
. No. of Units Created .
at End of Previous (@) Redeemed at End of Semi-annual
Fiscal Period (®) Period
@ (OREOR®)
T T Th Th
‘000 units ‘000 units ‘000 units ‘000 units
2024 4F 2 A H A 126, 590 27, 000 0] 153, 590
HY ended Feb. 2024
(3) FE¥EqAE
Net Asset Value
100 1124 V) HEAEATZE
e i ST 3/ Eljia?ﬁfﬁ-ﬁﬁﬁa‘ﬂf (RTFHEHIAR)
A FEATHE B 450 X 100)
Total Assets| Liabilities | Net Assets .
(@) (@) @ (@D-0)) Net Asset Value per 100 units
((®/No. of Issued Units at End of Semi-annual
Period (Previous Fiscal Period)) X 100)
BHAH BHAH BHAH =
JPY mil. JPY mil. JPY mil. JPY]
2024 & 2 A R 57, 285 4,731 52, 554 34, 217,
HY ended Feb. 2024
2023 4E 8 A #j 39, 152 865 38, 286 30, 244
FY ended Aug. 2023
2. XEHAFHOERE
Change in Accounting Policies
O SFHEEEOWEICHEIER i
Changes accompanying revision to accounting standards, etc. No
@ OUsOER i
Changes other than those in @ No
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I FTHEMEEEY% Semi—annual Financial Statements

(1) [PREEERTEZE] Semi—annual Balance Sheet

(HAL : M) (Unit : JPY)

%14 )
(2023 4F 8 H 10 HEIfE)
14th Fiscal Year
As of August 10, 2023

55 15 Wih M IR
(2024 4F 2 H 10 HEIA(E)
15th Semi—-annual Period
As of February 10, 2024

4%H Amount

4%H Amount

EREDTR

Assets

)& PE

Current assets

THA
Deposits

50

4,623, 300, 874

a—)b e m—
Call loans

9, 275, 830, 389

643, 557, 124

[EIfTRES

Government bonds

38, 063, 073, 415

R P i R At D

Revaluation of derivatives

642, 637, 589

606, 555, 599

BLSE IS [ E
Securities purchased under resale
agreements

21, 380, 000, 000

AR

Accrued interest

ZANFREREML

Margin deposits

7, 853, 555, 454

13, 359, 474, 964

B PE A EE

Total current assets

39, 162, 023, 47§

57,285,961, 98

HREAFT

Total assets

39, 162, 023, 47§

57,285,961, 98

AIEDHS
Liabilities

VB A
Current liabilities

R P i R At D

Revaluation of derivatives

727,279, 155

86, 416, 677

KA

Accounts payable — other

4,415, 407, 820

KA FEE

Trustee fees payable

6, 954, 854

11, 550, 194

AALZEREAE B

Investment trust management fees payable

125, 187, 374

207, 903, 488

ARALFILE.

Accrued interest expenses

16, 650

110

Z DAL

Other accrued expenses

6, 399, 436

10, 286, 555

mEAE AT
Total current liabilities

865, 837, 469

4, 731, 564, 844

AfEAE

865, 837, 469

4,731, 564, 844

(1678) 2024 4= 8 A HRRIREEE
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Total liabilities

I PE D

Net assets

TR
Principal and other

JoA

Principal

12,279, 230, 000

14, 898, 230, 000

T4
Surplus

PRSI PRI R EE (A)

Balance at end of period

26, 006, 956, 009

37,656, 167, 134

AR NS
;zfif?;lzicipal and other 38, 286, 186, 009 52, 554, 397, 134
WG FELE
if%é§§;1z+assets 38, 286, 186, 009 52, 554, 397, 134
AfEMEESE

Total liabilities and net assets

39, 162, 023, 47§

57,285,961, 98

(2) [P RHEISE UFEE 455 E]  Semi—annual Statement of Income and Retained Earnings

(B47 0 ) (Unit : JPY)

5514 Wi R
B 20224 8 411 H
20234 2H 10H
14th Semi—annual Period
From August 11, 2022
to February 10, 2023

55 15 Wi R
B 20234 8 411 H
B 20244 2H 10H
15th Semi—annual Period
From August 11, 2023
to February 10, 2024

4%H Amount

4%H Amount

(ZE L&

Operating revenue

= BUFILE.
Interest income

A4, 903, 995

775,134, 073

AT FESR 70 B H 4%
Profit and loss on buying and selling of
securities and other

/A6, 693, 806

URAERS dh G | S R A

Profit and loss on dealing of derivatives

A\b32, 842, 224

2,814, 079, 052

2y R 4R

Z%Eaégi“iﬁ . /428, 587, 13§ 1, 728, 940, 716
Foreign exchange gains or losses
T OIS 37, 380, 819 225, 185, 354
Other revenue
ap e A2
Fgé%ﬂyﬁé[jp+' A\928, 952, 538 5, 536, 645, 389
Total operating revenue

BN

Operating expenses

1E

LA 787, 021 337, 03]
Interest expenses
2.2 .
St 4,794, 425 11, 550, 196
Trustee fees
Zeat i 86, 299, 511 207, 903, 488
Investment trust management fees
T oML 5,299, 117 12, 823, 549
Other expenses
ap Az
el 97, 180, 074 232,614, 264

Total operating expenses
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HENEUTEHFEEREK (L)

. . A1, 026,132, 612 5, 304, 031, 125
Operating profit (loss)

R SUTREFHK (A)

Ordinary profit (loss) A1, 026,132, 612 5,304, 031, 125

PRI ST IR (A)

Profit (loss) A1, 026, 132, 612 5, 304, 031, 125

—ERARANTAL D FRTMR 28 KR 0O 43 Bl AR U S — S5 17
RINTLE S PFEESEHO S B (A)
Distribution of profit loss from partial
redemptions

e R eI E KB (D)

9, 210, 032, 096 26, 006, 956, 009
Surplus (deficit) at beginning of period

T IR S 3 R AR i D4R

. . .. 4,738, 237, 00 6, 345, 180, 00
Increase in surplus or decrease in deficit

HFRBAMEFEIC R © RIS SIEINEE U KB
DHE

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

4,738, 237, 000 6, 345, 180, 000

TR AR RS 3 R AR e IR

Decrease in surplus or increase in deficit

Sy
Dividends

PRRIRESSUTTHXES (A)

Balance at end of period 12,922, 136, 484 37,656, 167, 134

(3) [hEERE]

(B2 #HIAR D FIEIC ¥ HER)

1. JE AT PE O RAM A 1E e OVFFAR 778 |EMERESS

JF R & U TRl CRAE L TR0 £

IFAlh AT Al 2 > 72 > TR, ik AF SR AL O R 9 2 AR TR L TR 0 £,
s

FHRE RN © DIEEO H O E72 2 WEIFT O IR T 2 155 B SR AR CREM
LTEY ET,

TR |

G B W T PRI OZIE A OXBEESEIREOME TG L Tk £,

2 SMEREEPE - A OAFEE~OBIEFEMEICR T DAMEREE - AOMMEIL, JFAIL LT, bREICET 2515

R IR B OXtEZEETCEBSOMEIC L > TEHREL T Y £7,
3. B - AR OFF EEETE A liRES7C B S5 R AR

I R RETH ELTEBY £,

URAE PR S LS | SR HER AR

I R RETH ELTEBY £,

R A AR

O A RHECH EL TRV £,

4, AhpE L ORI EE I BE S 2 FIHO M B M Ol OB EICB W EORHRGESE Z AL TV D ), B2 5
SR R Lo 7o, YN R bbb 5,

F7o, TUANAT 4 THBINCEAT 28NS, HETHLT I AT ¢ TEENICBIT

54 BRRENEEISHE LORBEXRARATH Y . BHSHBERT VT 1 THY

BIOMHI A7 ODREZERTHLOTES Y £HA,

5.0 Bl |

BUEES I ORFHRIRIZ ST, TampainIc BT 2 St A (RESHEERE

2 K 204E3 A 10 H) OBEICE->TEY £9°,

RERIE]

W77 ROPMEHRBIEIL, 20234 8 A 11 A7 20244 2 H 10 BETE 2o

B ET,

(PR fsRtRE S B3 % TR
| 514 91 | 5 15 W R IR
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2023 € 8 J] 10 H EifE

2024 €£ 2 J1 10 H BifE

1. FHEMEORBICBY 5 ZasE0 Rk L.

126, 590, 000 H

2. FHEMIMOKRICBY S 1 BN 0 OMEEOR 2.

Hi IR O K B2 BT B asHE DRk

153, 590, 000 11
HEEFEBIMOKRBICERT D 1 B 72 D OHERED
#

1 14720 fliE rEAA 302.44 M 1 Y720 i pEE 342.17H
(100 {34 7= v WG PERH) (30, 244 M) (100 {34 7= v WG PERH) (34, 217 M)
(PR & ORI et R EICBE T 5 1350)
FUEH IO EH A,
(GRlpE ST B 5 ERD)
AP h O RPN A (2 B3 2 S
514 #i 55 15 Wh MR R
2023 4F 8 H 10 HHILE 2024 4F 2 H 10 A B
1. SR PREEE BAA, BRI & 0S4 1. B IRERE LR, WK OEAE

BRI BBt s 3R] & LT~ TRl TREAR L
TS, SETIRER LA & el & 0BT H Y £
/Vo

2. WO REE % 2.

URAE P A R AT 5 2

FURT L TEENZHOW T, (ZofoER) o 2
FUNRT ¢ TEGIBRICEEE L TR 7,

=)L o 10— O EENE N A B E S

I HORBITEYIR CRE S Do), IREMAEITR
fli &AL TS Z e h, YaLIEHBIAE 2 Fefl & LT3
nDET,

AR R % oo AxmhpE s 3R & LT TRl CRE
LTS 72, i G RAR & Rl & o0 22481
HYFEHA,
R D BRLE 1R
EERES
(EEREFHTEHR D EHICET 5 7ER) ISRE#i LT
BOET,
URAE P A R ATG 5 22
FURT 4 TEBNZHOW T, (ZofoERE) o 2
T UNT ¢ TEEIBRICER L TR 7,
T—)b o 10— O EENE N A B E S
I HOR EITEYIF T SN AT, IREMEAEILRE
fli &AL TG Z e h, YaAIEHBTAE 2 Fefl & LT3
U

(ZF o oERT)
1 RO,

14 4
H 20224 8 A 11 H
X 20234 8 4 10 H

%15 M- E I
H 20234 8 A 11 H
X 20244 2 10H

B e A
01 B INER AE ST AR
P — B AR S AR

5, 314, 630, 000 M| 75 TEAEH
6, 964, 600, 000 M| 1B INER E TTAKH
0 P A — R R ST AER

12, 279, 230, 000 [
2,619, 000, 000 M
0H

2 T VAT ¢ THGIBR

T UNRT ¢ TG OFFIEE, Wl e O 4R

%514 #1(2023 4= 8 A 10 A BLTE) %515 IR PR RIS (2024 45 2 H 10 A BIE)
i Bo%ass (1) BokEE (1)
FE
5% 1 4 e (1) FEAEE A () 5 1 4 el (19) FEMERE (1)
i H
aiezi el
L SfitEp ez Gl
gy 38,661, 330, 541 — 38, 299, 712, 666 A361, 617, 875 52, 385, 466, 047 — 52, 815, 092, 653 429, 626, 606
&S|
=t3 38, 407, 955, 039 —|  38,043,002,906]  A364,952,133| 52,877,272, 311 —| 52,964,032, 607, 86, 760, 296}
5SS D ELS |
2T RIS |
gy 31, 629, 206, 106 — 32,271, 134, 544 641, 928, 438 1,072, 079, 100] — 1,075, 831, 120 3, 762, 020
k Fov 31, 629, 206, 106 32,271, 134, 544 641, 928, 438 1,072, 079, 100] 1,075, 831, 120 3, 762, 020
&% — — /\84, 641, 570 — — 520, 138, 922

_6_
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() Wi oRET1E
1 e Es|
SMESEEE [>T

T OFHmIZ IV TIE, FHRBICHY 5 DEEO H O F72 2 5| FT D05 RS 2 1E FAE B TR AARS TRE L Tk
h %9,

2 ARRTHImBI
DEHEBICBWTCATEZ IS OMENRER SN THDIAERIZOVWTIHUTO L IIZFHMEL TE Y £,

QAR R ICBWTHBETHOZER LT NEEE) LW ET) OXMBELEMIASGOMERER SN TV D5EE
F HEAETRITEEMETIME L TR £,

@A HIZBWTH L H OMEE MG OMER R SN TORWEEIE. UTOHFEICE->TEY £,

cFRBICYEH B D MBE PSR ER SN TV DLHAEICE. YA IR BITVETE DO XIEHE LY
FSGOMEZ & LR L — b2 AW TR Y £,

CFRBICYEH B D MBR VSN ER SN TORWEAIZE, Y%A IR DITWER STV 5 X1#
FRYHGOMEZHWTE Y £7,

2) B S BE LG O MMEA R SN TORWAEIZOWTIE, FHE A OMBEEFS O P E CRHME L Tk v
1;_‘0

KRBT~y VRFHPER I N TWE L0IX TS NERA,
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