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Code: 2246
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Trading unit: 10 units
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Scheduled date of submission of securities report: May 29, 2024
Date of commencing dividend payment: April 15, 2024

[ 77 FOEMRI
Fund Management

1. 2024 4E 3 AHADEMRI (20234 9 H 8 H~20244 3 H 7 H)
Management Status for Period ended March 2024 (from September 8, 2023 to March 7, 2024)

(1) BFENR (B 7 RO
Assets (fractions of less than JPY mil. shall be rounded down)
s B4 - 7S - % . ,
EE B Pl - TOMORE AR i)

(R R TR)

Cash/Deposits/Other Assets

Total (Net Asset
(excluding liabilities) otal (Net Assets)

Primary Invested Assets

B R Rl Rk x| Rk
Amount ratio Amount ratio Amount ratio
[Epaas| % Epals % Epals! %
JPY mil. % JPY mil. % JPY mil. %
2024 £ 3 A #j 229  (90.8) 23 9.2) 253 (100.0)
FY ended Mar. 2024
2023 £ 9 A #j 190  (90.2) 20 9.8) 210 (100.0)

FY ended Sep. 2023
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(2) BRIE - I FERT (T BRSO T)

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

AR E BRI R YK E IR
FATH N e O R K FATH N4
No. of Issued Units w A No. of Units No. of Issued Units
. No. of Units Created .
at End of Previous @) Redeemed at End of Fiscal
Fiscal Period (®) Period
@ @+0-0)
TH TH Tr Tr
‘000 units ‘000 units ‘000 units ‘000 units
2024 £ 3 A #j 270) 310 260 320
FY ended Mar. 2024
2023 4E£ 9 A #j 0 280 10 270
FY ended Sep. 2023
(3) FEHEMmAE
Net Asset Value
100 1134 V) FEHAEqIAH
g e Alk AL (/Y FEHIFIARFEATIE D H0) X 100)
Total Assets| Liabilities [ Net Assets Net Asset Value per 100 units
(@) (@) (GIOED))) ((®/No. of Issued Units at End of Fiscal
Period) X 100)
BHAH BHAH BHAH =
JPY mil. JPY mil. JPY mil. JPY|
2024 £ 3 A #j 254 1 253 79, 144
FY ended Mar. 2024
2023 4E£ 9 A #j 212 1 210] 78, 062
FY ended Sep. 2023
(4) Frdd4e
Dividend Payment
100 F124 v 5>E4
Dividend per 100 units
=
JPY|
2024 4 3 A 350
FY ended Mar. 2024
2023 4£ 9 AHA 210]
FY ended Sep. 2023
2. XEHAFHOERE
Change in Accounting Policies
O SFHEHEZEOWREICHEIER i

PN

Changes accompanying revision to accounting standards, etc.

@ QLS OEE

No
i

PN

Changes other than those in D No
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I M3%pE3% Financial Statements

(1) [=fExtFEE] Balance Sheet

(HAL : M) (Unit : JPY)

AT
(2023 4 9 H 7 BHLE)
Prior period
As of September 7, 2023

B
(2024 % 3 H 7 BHHLE)
Present period
As of March 7, 2024

&%H Amount

&%H Amount

EREDTS

Assets

BN & PE

Current assets

TEA®
Deposits

17,514, 358

16, 515, 903

a—)b e B—
Call loans

612, 79]

1,524, 013

[EIfTRES

Government bonds

190, 199, 854

229, 876, 293

JRZAE P i A B

Revaluation of derivatives

238, 671

ERION

Accounts receivable — other

1,534, 235

ARIH B

Accrued interest

932, 377

1,674, 479

EIEN &if!

Prepaid expenses

1,172, 981

678, 146

Z DAL L

Other accrued revenue

11, 868

FEALFEREAL S

Margin deposits

2,295, 765

2,499, 745

TRENE PE AR

Total current assets

212,728, 126

254, 553, 353

prE A E

Total assets

212,728, 126

254, 553, 353

i=U{OF
Liabilities

ENAE
Current liabilities

R P i Al B

Revaluation of derivatives

1, 291, 573

88, 3606

KA

Accounts payable — other

2,433

11, 496

AL LS 53 Bl 4
Unpaid dividends

567, 00

1, 120, 00

RANSZFEE S

Trustee fees payable

21,682

16, 065

RANZFEE W

Investment trust management fees payable

65, 008

48, 179

RALFI B,

Accrued interest expenses
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Z OAILE

12, 768 9, 163
Other accrued expenses ’ ’
S e A2
mEAESE o 1, 960, 465 1, 293, 269
Total current liabilities
AfEAF
Total liabilities 1, 960, 465 1,293, 269
HE PE D
Net assets
TR
Principal and other
7Ea§ . 216, 000, 00 256, 000, 00
Principal
a4
Surplus
1454 - =R
FIARREXBHARRAE (L) A5, 232, 339 A2, 739,916
Surplus (deficit) at end of period
N
(ﬁﬁaﬁfﬁﬁﬂ-jﬂ’:) o 20, 54 30, 026
(Reserve for distribution)
— P
jnjig§[3?+ . 210, 767, 661 253, 260, 084
Total principal and other
G S A2
UREE R 210, 767, 661 253, 260, 084
Total net assets
A TEA 2
AT E At 212, 728, 126 254, 553, 353

Total liabilities and net assets

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

(HAL : M) (Unit : JPY)

GUE:]

H 20234 4H 24 H
£ 20234 9H 7TH
Prior period
From April 24, 2023
to September 7, 2023

H 20234 98 8 H
£ 20244 3H 7TH
Present period
From September 8, 2023
to March 7, 2024

&%H Amount

&%H Amount

R

Operating revenue

S IALE,

Interest income

1, 275, 652

2,168, 911

GRS 7E E AT
Profit and loss on buying and selling of
securities and other

A1, 876, 805

6, 841, 519

JRAERE an 15 | SR AR

Profit and loss on dealing of derivatives

A\352, 387

586, 771

R AR

Foreign exchange gains or losses

A3, 008, 789

A4, 848, 351

T ORI L

Other revenue

19, 048

46, 699

HENIEAE

Total operating revenue

A3, 943, 281

4, 795, 5495

HEEM

Operating expenses

SRR,

Interest expenses

746

1,438

SEREAE

21,682

30, 862
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Trustee fees

ZREAE W

65, 008 92, 546
Investment trust management fees

DA

619, 722 93, 276
Other expenses

HEEMGE

R 707, 158 218, 122
Total operating expenses

HENEUTEHFEEREK (L)

4, 650, 439 4,577, 423
Operating profit (loss) At ' ’ ’

R SUTREF K (A)

Ordinary profit (loss) A4, 650, 439 4,577, 423

YRR AR ST IR R (A)

Profit (loss) A4, 650, 439 4,577, 423

—ERARANTAL D 2 BRI 28 KA 0 43 Bl AR XS — S5 17
HRNTLE S YR RS OB (A)
Distribution of profit loss from partial
redemptions

e R eI E KB (D)

n 5, 232, 339
Surplus (deficit) at beginning of period 45,232,

Tl IR S 3 R AR i D4R

3,90 5,519, 80
Increase in surplus or decrease in deficit

U — AR O RIS SIEINEE U R BEIH
DHE

Increase in surplus or decrease in deficit
from partial redemptions

3,90 5,519, 80

T AR RS 3 R AR e IR

. . . . 18, 800 5,616, 800)
Decrease in surplus or increase in deficit

MHHBAME FEIT L © RIS SR ST R IE B
piIE:E

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

18, 80 5,616, 80

SyBod:

Dividends 567, 000 1, 988, 000

BRI A& SUTIR X B e (D)

Surplus (deficit) at end of period A5, 232, 339 42,739,916

(3) [HEie#]
(EERREF T ENTAR 2 FHICEAT 5 115D

1. JE AT PE O RTAM A 1E Je OFFAR 778 |EMERESS

JFH & U TRl TR L TR YD £,

AT AT AMT &0 7= > T, Ak R o9~ 2 iR % TR L TR 0 £,
SIS |

FHRHIZHEY O DEMEO H O F72 2 G IFTOFEE S 2 15 FARB U3 F AR S5 CRHI
LTEY ET,

R TR |

FHE HICRB W TP OZIE R OXBEESERSEOME TG L TR0 £,

2 SMERERE - AROATEE~OWIZFEMEICR T DIMERERE - AFOMIEIL, JHAIL LT, bAEICET 25 E

T E e IR B O R R TCEHMGOMEIC L > TRHE L TR0 £7,
3. H - IR OFE EAAE A iRE SR 78 B SRR

FE HIEHETE L L TR Y £,

VRESGERTY VG 5ok

FOE HIEAETEF L L TR Y £

e R AR

FOE HIEAETEF L L TR Y £

4 . Gxfhps o ORI 5 12 B9 5 I OARE R I ORI O FE B WO L EORTHERMAEFE LR L T\ D7, B 5]
AR RERMFICL -7 hE, YHENR R 2L bH Y T,

_5_
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£ TIAT 4 TRENCET 2RO EIL, HETHT UAT 0 THGICHT
24 BB ELITHE LOMETLATH Y | YHSHAKLT VAT 1 7T
FIOFSGY 27 DRESZRTHDTIEDH Y FEA,
LM BTEROREMAIE, 20234 9 A 8 AA5 2024 4E 3 3 THETERH-T
B0 FET,

(HERF EORAY (BT 5 ER)
FAHFHIIDH Y FEA,

5. F DAt

(e R B9 5 TERD)

2023 4 9 H 7 HBUE 2024 €2 3 F 7 HEIFE
1. FEHMEOXKBIZBT 5% HEORER 1. FEHMOERBIZET 52 EHORE
270,000 1 320,000 H
2. HEEFEMPEGEBNNEE 55 50 6 %5 1 THE 10 528 (2. HKEEFEMPEGFEHIIES 55 52 6 &5 1 JHE 10 28
ET D% ET D%
TEARD K 5,232, 339 [ TEARD R 2,739,916 1
3. FEHMOKBICBIT D 1 AN 72 0 OHE REDFE 3. FEHMOKRRAIZKIT S 1 ALY OMEEDOHE
1 0700 Wi pEAR 780. 62 H4 1 FY 720 fliE EE 791. 44 1
(100 1124 7= v i PEAH) (78, 062 ) (100 1124 7= v i FEAH) (79, 144 1)
(LS KX ORISR @R FICBE T 5 1ER)
AT ELY
H 20234 4H 24 H H 20234 9H 8 H
B 20234 9H TH £ 20244E 3H TH
1. 53 Ee O R 1. OB
20234F 4 A 24 A5 20234F 9 A TRAET 20234F 9 A 8 AMB 2023 4F 12 H THET
HH HH
EpEENE | A 1,293,954 [ Epi[EEIEsY il A 967,219 [
53 B A Ff Sz 4 B 0 73 BC Y T 37 4 B 20, 542 [
IR E A C=A+B 1,293,954 1 i 24 SN A R HEE C=A+B 987, 761 14
et D 706, 412 4 i D 117,100 [
IS 42 5y i mT AE A E=C-D 587, 542 [ IS 2 i P AEA E=C-D 870, 661 [4
N 4% 53 B 4 F 567, 000 [ U 55 5 i 4 F 868, 000 [
R (4 B AR A N7 4) G=E-F 20, 542 U1 4 (5 i HEA 5T ) G=E-F 2,661 [
1% H 270, 000 I SE~3 H 280, 000 1
100 112472 0 43 Hd 4 T=F/HX 100 210 H 100 112472 D) 434 T=F/HX 100 310
20234E 12 H 8 HMB 20244 3 H THET
T H
EP LR A 1,246, 949 1
oy B YERG R 7 4 B 2,661 [
IR A= C=A+B 1,249,610 1
x4 D 99,584 [
IS 2y i P HEA E=C-D 1, 150, 026 1
U 55 4 i 4 F 1, 120, 000 F4
URIYI A (S B HEGI RS2 4) G=E-F 30,026 [
%% H 320, 000 £
100 272 V) 43Ed 4 I=F/HX 100 350 M
2. F Ot 2. F O
ZOMEH D 5 5 576,569 M LSICHRLE M. 25,933 1 ZOMERD S B 12,093 FE ESITE 2 H, 58,092 P
I EREFEDREFICETL2EBHATHY 7, IMEHEFEDREFICET 2HATHY 7,
3. BNER
2016 42 1 3 29 RO AARFATIC L D T=A F 2 EFIH
B - BRGRIRER) OBEAFREERE, ENEHSR
TS TITRIEID AKHEMET L TR £, ZOREIT
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X, FIEICHY T 24824 7 7 o RAEEICAE
THEAITITZHAE DO~ A F AT HFE LS L
THRRLTED E7,

(&mtpa sl B3 5 7ER)
(1) P di DIRPLUZ B3 5 91

(EE:]
H 20234 4 A 24 H
 20234F 98 TH

By
H 20234 9 H 8 H
F 20244F 3 H TH

1. A EhpE S L3 2 Uk T 6

M7 7 R, WERREOEREEANIETIEES 258
ATHIZED DA BEEFEFETH Y | (Rt ET 2 EH
DOIARTFEHPE N, B IFESS O AEFE M3 L THE & L
THEHTHZEEZENELTEBY 7,

0. SRR S ONE L NE DERRERICIRD U R

L7 7 RBMREET DE/ELOFEIX. AW, 7 U
T4 THB, 3= 0= EOEREENR CERER TH
nDET,

M7 7 v RPMEET D AEMREROFEMT, (ZofhoEi) o
2 AMMFEARRICTEH L TEY £,

INBiX, @FEEY R HEEEY R 772 oY A
7 ERY A7 ROFEMEY 27 1IC& 58N TEBY £,
M7 7 RiX, BrtMEICRT 2 EEOENIENICE T
DT EEHME LT, EREMEBIZITo T £9, 4
TV NT ¢ TEGNE, R T DIES AR EIR D MR A
Y A7 EFLTEBY £,

M7y Rk, BrEMEICE T 2 BEONEMN/2EHICE T
LZEEHAME LT, BETREBIZ2{ToTEBY £9, %%
TV NT ¢ TEGNE, MR LT D ABEIR DM EE Y =
sEFELTBY E7,

3. SRPE S IZER D U A 7 B HER

AT B W TIE, ML LB Y R FHICE T A EE
DERT, NT A= ADOEEKER Y A7 OFHELT
o TR ET,

Ofith U A7 OEB

M ) A7 ICB LTk, R EORNEZ HRE, 5087 -4
2 L, BEFHHIZIH > TV ENEOEHET/2>TEY E
ED
O Y A7 OEH

GV A2 7L T, BITERSIE oMk B84
BIEHUE - 30T 2 R, ke L. A EOFE RIS U
IR EDEB AT > THB Y £7,
OFEIE Y 2 7 DR

GRENE U 2 7 1B LTI, MBS U CHi I R &
e L, B | stk A LR EDOEBRZ T/ > THB 0 7,

Al

A7

3. ks iR D U
A2

L. RS S 2 BT #

2. SR DN R O OBRPEMIRD Y A7

A 7 BB

(2) Axfhps ah ORFLSE (B9 5 HIH

Al
2023 4E 9 H 7 HEE

21

2024 4 3 H 7 HEUE

1. BB B4E, Wil M O 240
BRI EOSRREMITFRI & LT TRl CREM L
TWhH7e, BfExtRFER LA E Rl & OEFIIH Y T
oo
2. WHliDFES 1k
[ i 7E
(EHEREFHTEHIR D BT T 5 7ER) I[CR# LT
BOET,
URZAE P S AT B
FURT 4 TEBNZHOW T, (ZofoEzE) o 3
FUNRT ¢ TEGIBRICEEE L TR 7,
a— )b« 10— O BENE M OB E S

1. SfERER -
A

2. Wi OREHIE
A

HAL Rl Je OV
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IO BITFEHK CHRE SN DT, IREMARITR

fili LITEIL TV D 2 &b, YRAIRFEERE 2 Feffi & LTI
DET,

(BEE Y E & OS2 Bd 5 ERD)
(EE:]

H 20234 4 A 24 H

T 20234F 9 A 7H

By
H 20234 9 H 8 H
F 20244F 38 TH

1] R AR T AR

8, 000, 000

] R AR ST AR

IR 7 Ofth 4 B H S AR D AN TER ik 2 R L <., —# |FE
OGBS & B 2B R L OB T 2bh T
7280, MFHIITSWERE AL
(F Do)
1 TARDKE)
EIE: ] X4

H 20234 4 H 24 (A H 20234 9H 8 H

20234 9H 7H 20244 3 A 7H
1 e AR — M & oA 216, 000, 000 [
1 P B INER & TeANKE 224, 000, 000 M HFBINER E TeAER 248,000, 000 1

208, 000, 000

2 AftEESBIR
725 H YA MRES:

(EE:] X 1
H 20234 4 H 24 H H 20234 9 7 8 H
R 7 20234E 9H T H 7 20244 3 H T H
HRICE TNz (M) HRICE EN iz (M)
[EfEFEA: A2, 647,901 A917, 580
& A2, 647,901 A917, 580
3 T UNRT ¢ THGIEfR
T UNT ¢ TEE|ORFES . Bl & ORI ELSE
B (2023 4 9 H 7 AHLE) L4 (2024 45 3 A 7 HEE)
i s (1) s (1)
G FEAHERE (1) N G SRR ()
@ 4
2]
IR
gy 20, 110, 798| — 19, 860, 225 A\250, 573 20, 630, 588 — 20, 866, 097 235, 509
(TS | LS D B |
BTG
EAE 213,942, 455 — 214, 983, 455 A1, 041, 000 250, 841, 621 — 250, 926, 825 /\85, 204,
o—n 213, 942, 455 — 214, 983, 455 A1, 041, 000 250, 841, 621 — 250, 926, 825 /A\85, 204,
&Rt — — — A1, 291, 573 — — — 150, 305

(7)) HRH O E Ik
1 s |
SME S EE [>T

e OFIIZ BV TIE,
v ET,

2 B TRIEG
D) FHE BIZB W TRIBE S OMEAFER SN TV DM HOW I TO L S ITFHEL Tk Y £7,

OFHFEBIZBWTABRTHOZIER (LLF T4EA] EWNET) OXMEREMHGOMENRER IN TV IHE
L YEABTRITLREMETRME L Tl £,

R BRI 9 DEED B OET 5 BEIFTOFREFR T 215 FALB ST RASARS TRl L Tk

_8_
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@FHE BIZBWTHH A OMBE MRS OMENRREER SN TORWEEIE, UTOHEICE->TEY £,

CFMEBICYE A B 2 DRGSR REE SN TV DEAICIE. ik AICR BTV EITE S OXI#E R LY

HRGOMEZ S LIZFHRE LIV — 2T £7,

CFEBICUEA ZB I DMBER VSN ER SN TORWEAICE, Y%A IR HIEWVER STV D XIE

BHFAG OMEE VTR Y £,

2) FHE P BE SE MRS O MMEDN TR SN TORWAEIZONTIL, FHE A OMBE RS O fME TR L Tk v

R
KEFLHGI Ty VRFHPEH SN TS HDIE TSN EE A,

(4) [Ff)mBIAnER]

%1 AGREAAME
()RR (2024 4 3 A 7 HEAE)
FOUMEIHITH Y FH A,

(2) BRALIS O A fiRES (2024 4 3 7 HHILE)

FEFE mE A TR AR R 5
EfF LS o —n FRANCE (GOVT OF) 270, 000. 00] 220, 403. 97|
FRANCE (GOVT OF) 170, 000. 00 136, 731. 00
FRANCE (GOVT OF) 240, 000. 00, 226, 844. 88
FRANCE (GOVT OF) 180, 000. 00 183, 691. 44
FRANCE (GOVT OF) 120, 000. 00 127, 235. 78
FRANCE GOVERNMENT 0. A. T 310, 000. 00, 287, 039. 85
FRANCE GOVERNMENT 0. A. T 190, 000. 00 233, 373. 20,
N3 B T 1, 480, 000. 00 1,415, 320. 12
(229, 876, 293)
LB EE =R 90. 8% 100. 0%
A3 229, 876, 293
(229, 876, 293)

(7 DAMEREA MRS OV T, @EREEO/NHRO ) NIk, FERELHE EA: M) Tho 7,
(F 2) AEF@FMO () NIE, AMEREMRERICHRDL HOT, NETHY £,

(7 3) HeR I3 /E X 0 AR O IS K3~ D HeR . RO/ NEHI O GRS FIC T DR TH Y 77,
F2 T UNRT 4 TG R ORET RGOS EE K ORHl ORI

MHEHFNCRBIT DELFEE LCRE LTV 720EK L TRY 7,




	（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】

