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Scheduled date of submission of securities report: August 28, 2024
Date of commencing dividend payment: July 17, 2024

I 772 ROEMRRN

Fund Management

1. 2024 4E 6 AHIOER RN (20234 12 H 9 H~20244 6 H 8 H)

Management Status for Year ended June 2024 (from December 9, 2023 to June 8, 2024)

(1) BPENR (B 7 AR O
Assets (fractions of less than JPY mil. shall be rounded down)
\ e Blé - 18-S - OO EE - .
o0 . p CIG
FERGEE R ) BFF (Mg )
Primary Invested Assets Cash/Depo.slts/.Oth.er. A.ssets Total (Net Assets)
(excluding liabilities)
BHE TR L &HA AL KA AL
Amount ratio Amount ratio Amount ratio
"M % BAH % BAaH %
JPY mil. % JPY mil. % JPY mil. %
2024 £ 6 A #j 1,856 (97.9) 39 (2.1) 1,895 (100.0)
FY ended Jun. 2024
2023 4E 12 A H#A 1,231 (94.5) 71 (5.5) 1,302 (100.0)
FY ended Dec. 2023
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(2) WE - FER IR (T AR EHEO)
Creation and Redemption (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
@ O+@-©)
T T Th Th
‘000 units ‘000 units ‘000 units ‘000 units
2024 £ 6 A #j 542 360 193] 708
FY ended Jun. 2024
2023 £E 12 A Hj 322 820 600 542
FY ended Dec. 2023
(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]
2024 £ 6 A #j 1, 928 32 1, 895 267,721
FY ended Jun. 2024
2023 £E 12 A Hj 1, 309 6 1, 302 240, 336
FY ended Dec. 2023
(4) i
Dividend Payment
100 F124 v 5B
Dividend per 100 units
!
JPY|
2024 £ 6 A HA 4, 290,
FY ended Jun. 2024
2023 £E 12 A Hj 1, 020]
FY ended Dec. 2023
2. KEFHOER

Change in Accounting Policies

O KFHEEFEOBEIC E I AR

Changes accompanying revision to accounting standards, etc

@ QLS OEE

Changes other than those in D

PN

Fii 3

PN

No

No
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I M%sE3% Financial Statements

(1) [EfExIZ] Balance Sheet

(HAL : M) (Unit : JPY)

%5 3 1
(2023 4£ 12 H 8 A BIAfE)
3rd Fiscal Year
As of December 8, 2023

54 1
(2024 4£ 6 H 8 HIILE)
4th Fiscal Year
As of June 8, 2024

4%H Amount

4%H Amount

EREDTR

Assets

)& PE

Current assets

a—)b e =
Call loans

5, 405, 134

24,484, 604

BB EFER AL

Parents trust beneficiary securities

1, 231, 363, 366

1, 856, 808, 71§

R P i A B

Revaluation of derivatives

49, 193, 062

1, 035, 109

ARIUA A

Accounts receivable — other

10, 694, 984

27,403, 471

ARIHE

Accrued interest

11

FEALFEREAL S

Margin deposits

12, 810, 333

18, 684, 822

TRENE PE AR

Total current assets

1, 309, 466, 879

1,928, 416, 834

g Ol

Total assets

1, 309, 466, 879

1,928, 416, 834

i=U{OF
Liabilities

ENAE
Current liabilities

R P i Al B

Revaluation of derivatives

551, 232

AN A 53 Bt 4
Unpaid dividends

5, 528, 40

30, 379, 635

ARALSZREAE

Trustee fees payable

123, 697]

152, 046

RANZFEE W

Investment trust management fees payable

989, 468

1, 216, 326

RALFI B,

Accrued interest expenses

Z DAL E

Other accrued expenses

206, 650

249, 817

mEhAE A
Total current liabilities

6, 848, 216

32, 549, 056

afies

Total liabilities

6, 848, 216

32, 549, 056

LS E DER

Net assets
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TEAGE
Principal and other

JoA

. 1, 084, 000, 000 1, 416, 300, 000
Principal

T4
Surplus

BRI R SUTIR K EE (L)

Surplus (deficit) at end of period 218, 618, 663 479, 567, 778

(53 Bl (R AR L4

6, 808 49, 005
(Reserve for distribution) ’

TEAREER

Total principal and other 1,302, 618, 663 1, 835, 867, 77§

L EE A E

1, 302, 618, 663 1, 895, 867, 778
Total net assets

AEMEPERFT

Total liabilities and net assets 1,309, 466, 879 1,928, 416, 834

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

(BAZ : ) (Unit : JPY)

% 3 % 4
H 20234 6H 9H H 20234128 9H
E 2023412 H 8 H E 20244 6 A 8 H
3rd Fiscal Year 4th Fiscal Year
From June 9, 2023 From December 9, 2023
to December 8, 2023 to June 8, 2024
&% Amount &% Amount
= 1
Operating revenue
= BRI
= B ' - 5,616
Interest income
AAMRES 78 E AT
Profit and loss on buying and selling of 71, 333, 495 311, 572, 352
securities and other
URZE P S ELS | SR HE A
370, 845 4, 351, 276
Profit and loss on dealing of derivatives 4370, ’ ’
2y R FEHE 2
Z%Eaégi“iﬁ . b3, 626, 095 A155, 678, 095
Foreign exchange gains or losses
T O 177, 262 253, 809
Other revenue
s o A2
Eﬁ%éqy£§[ju+, 17,513, 817 160, 504, 958
Total operating revenue
R
Operating expenses
1E
LA 3,729 383
Interest expenses
=2
SR A 123, 697 152, 046
Trustee fees
ZeAtH 989, 468 1, 216, 326
Investment trust management fees
T O 239, 898 378, 033
Other expenses
ap Az
HARBREEE 1, 356, 792 1, 746, 789
Total operating expenses
BEFE T EEREK (D) 16, 157, 025 158, 758, 170
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Operating profit (loss)
U i > N1
RERTALGE TRERRR (A) 16, 157, 025 158, 758, 170
Ordinary profit (loss)
éﬂﬂﬂf@%ﬂﬁﬁjllizéﬁﬁfﬁhaﬁi (A) 16, 157, 023 158, 758, 170
Profit (loss)
—ERARANTAL D 2 BRI 28 KA 0 43y Bl AR XS — S5 17
KUTHE > ST B D B (A) | |
Distribution of profit loss from partial
redemptions
| A . %
WERIREX IR ERRE (D) . 115, 260, 439 218, 618, 663
Surplus (deficit) at beginning of period
|4 41 B4
ﬁJﬂ%ﬂiiaﬂqﬁﬁllbiﬁﬁiﬁjiﬁiiz%E . N 296, 195, 600 238, 759, 200
Increase in surplus or decrease in deficit
MHHBHME FEIT O © RIS SPEIEE U KRB
DHE
. . .. 296, 195, 60 238, 759, 20
Increase in surplus or decrease in deficit
from additional subscriptions for period
14348/ %8 B4 HaN%E
ﬁJﬂLjﬁ#&i{%ﬁllbiﬁﬁiﬁjiigﬂD%A . N 203, 466, 000 106, 188, 620
Decrease in surplus or increase in deficit
AR © IR IR ST R AR
piIE:E
. . . .. 203, 466, 00 106, 188, 62
Decrease in surplus or increase in deficit
from partial redemptions
INET L
]?ﬁgji 5, 528, 400 30, 379, 635
Dividends
144 B4
AARRRE IR AR (A) 218, 618, 663 479, 567, 778
Surplus (deficit) at end of period
(3) [HRx]
(BB TR D FHICEET 5 135D)
1. EHBEEOFMEER ORHMIFE  |[BREETZ RS
JLYEMAECREMm L T £7,
eS|
FHEBIZEY 5 AEITOHOET AWBIFTORET A 1K FAE B USRS TR
LCTEBYET,
4T I HL |

FHE BB W TTFRIA R OSZIE B OB SRS OMETRME L Tk ) £,
2 SMEREEPE - ABOAFEE~OBIEFEMEICR T DAMEREE - AOMMEL, JFAIL LT, bREICET 2515

RILYE IR B OXtEZ EETCEBSOMEIC L > TRHREL T Y £7,
3. B - AR OFF EEETE A iliRES7C B S5 R AR

I R RETH ELTEBY £,

URAE RIS | RS

HIE HEETH EL TR £,

PR =it Ry

HWIE HEETH EL TR £,

4, A hpE L ORI EE I BE S 2 FIHO M B M Ol OB EICB W EORHRGESEZ AL TV D ), B2 5
SR ERIEICL S T25E, YMENERZ 2 H D ET,

F7o. TUANAT 4 TEBNCEAT 2SI, HETHLT I AT ¢ TEENICRIT

54 BRRENEEISHE LORBELRARATH Y . BESHA KR T VT 1 THY

BIOMHI A7 ODREZERTHLOTES Y £HA,

5.%F0fh W77 o FORFEMMIX, BB oOBREIZEY, 20234 12 A 9 BD 2024 4F

6 H 8HETLER-TEY T,

(HERF EORAY (BT 5 ER)
FHFHIIDH Y T EA,

(e R IR % TERD)
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5 3 4 75 4
2023 4512 A 8 AHITE 2024 £ 6 ] 8 HHEIfE
1. FEHIMOERRAICEIT 2 ZEHEORE 1. FEHIMOEK AT D2 EHEOREL
542, 000 708, 150 [
2. FHEHIMOKRBICET D 1 BALYS T2 0 ORE EORH 2. FHEHFEOKRRAICBIT S 1 BALY 72D ORI EOH
1 B4 720 Wi ERR 2, 403. 36 [ 1 04720 Wi rERR 2,677.21 [
(100 ¥4 7= v HliE ERH) (240, 336 M) (100 H M7= v Hli'& pEAH) (267,721 M)
(4% B O3t EEIZ B 2 15D
%3 5 4
B 20234F 6 A 9 H B 20234£12 H 9 H
F 2023412 4 8 H 20244 6 H 8 H
1. ol OBk 1. oo FiEkE
HE HE
I 2 Y AR AR A 173,533 M EP LR A 259, 042 1
[BL7 7 > RO SN ZE 4R B 6,689,517 [ 817 7 o R OB Y4 SR A B 31,909, 195 [
53 B i F Sz 4 ¢ 25,221 1 (53 B HE i P S 4 ¢ 6,808 [
EEI e Ea ] D=A+B+C 6, 888, 271 [ IR ] D=A+B+C 32,175, 045 [
ety E 1, 353, 063 4 % 2 E 1,746, 405 H
N £ 3 i w] REAH F=D-E 5,535, 208 [ U 2k 53 i 7] REAH F=D-E 30, 428, 640 [
IS 2 53 i 4 G 5, 528, 400 11 IS 2 53 i 4 G 30,379, 635 1
R 1A 4 (S B MER RS ) H=F-G 6, 808 1 U B 4 (3 L MG R ST 42) H=F-G 49,005 [
% I 542,000 1 S8 I 708, 150 11
100 112472 0 43 H 4 J=G6/1x100 1,020 1 100 112472 D) 434 J=6/TX 100 4,290 H
2. Z O A 2. 2O
ZOMFHO S B 174,026 L, SRIEHUT VT O pELESE ZOMEAD S B 220,420 L, SRIERIC OV T ORI
AETHY £, HETHY 9,

(e fh s it (2 B89 5 TERTD)
(1) P di DIRPLU B3 5 9711

% 34
H 20234 6 H 9 H
I 2023412 H 8 H

%44
H 2023412 H 9 H
2024 4F 6 A 8 H

1. AP S 63 2 B T 8

M7 72 R, WERREOEREEANCETIEES 258
ATHIZED HAERBEEFEFETH Y | (Rt ET 2 EH
DFERFEHIHE, AMAEFE ORI ML ISR L TERE S L
THEHTHZEEZENELTEBY 7,

0. SRR DONE L N DERRERICIRS U R

W77 RBRET 2 EHMELOFEIL, AMaEs, T U
T Bl T - v VRO SEEHE R O EEE TH
nDET,

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

INBIE, RIMEEYY 27 BBEEY 2772 oY A
7 ERY A7 ROFEMEY 27 1IC& 58N TEBY £,
M7 7 RiX, BrtMEICRT 2 EEOENIENICE T
22 HEME LT, BTG 217> T 0 £7,
MET VAT ¢ TWBIE, M5 & T DM 6R D Mk
EEHY A7 EFLTRBY E£7,

LT 7 R, BB T 2B EOABEEY X7 DK
I, W NIRRT D AMERE & OZWEITHI Z L %
HigE LT, ZBTHBGIZFIAL TR £7,

3. ARG T ICER D U R 7 BRI

ZEE ATV TIE, MY LB Y R EHICET 5 EE
DEBRT, RT 4 AOBERNER Y 27 OEERETT
o TR FI,

L. A FlRE 26 2 TR T B
Al

2. SR DN R O OERMEMIRD Y A7
Al

3. ARl ZAR D U A 7 BRI
[l A

(2859) 2024 4= 6 A PREE(E
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Otz 227 OEH
i ) A7 L TiE, ERERL Y DRI A B, o047 -1
H2 L, HEFEHITIR > T D DEOFERETRo TR £
B
OfEHY A7 OE
(U A7 B LTI, BTG S DA B IR G S (2 B3
DA HINER - oA 2 e, Alkie L. A F 0B HEIDG Uk
FAABIREDOER AT IR > THED 7,
OFEhE Y 2 7 DE
RENPE Y R 7 1B LTk, SIS U THismahE ok %
ffe L. IS SO AR EOF AT > TRV £7,

(2) Azt ah ORFLSE B9 5 HIH

% 34 %44
2023 4E 12 A 8 HEI{E 2024 4F 6 H 8 HELE
1. SEcTERFREE B4R, Bl R OVERE 1. SEcTERFREE B4R, Bl R OVERE

FERIRE LRI RAlE LT~ TRl CRMIl L | R
TWh7zs, S REKEE LA L Rl & OZEFITH V F
A

2. Wl ORE Ik 2. Wil OFE %

BB ERER ARRESR A
(EERFIT#HIR L FHICET 51ER) ISR L T

BYET,

URZE R o AT D

FURT 4 TEENZHOW T, (ZofoEzE) @ 3
TUNRT 4 THBIBHRICTEHE L TR 7,

T—)b « B— VRO SEAENE LK O EE

NGO B ITEE CIRE SN DT, IREMARIXE
fli LEELLTWD Z b, YBHIEBMAELZ R & LTH

EXE
(BEhE S5 & OHG1IZRE4 5 1ERD)
55 3 141 55 4 341
H 20234 6 H 9 H H 2023412 9
% 20234E 12 5 8 H % 2024 4F 6 7 8 H

MRS € DM S FEIG AR D N IEflikk 2 B LT, —#% (A4
DERGI S & 570 2 PR 58 & OB 3T b Tnn
e, HYFHIISVERA,

(FOMoIER)
1 TARDKE)
5% 3 5 4 )
H 20234 68 9H H 2023412 A 9 H
F 20234F 12 H 8 H T 20244F 6 A 8 H
A e A% 644, 000, 000 FHHA & T A%E 1, 084, 000, 000 [
1 P B INER & TeANKE 1, 640, 000, 000 A 4B INE% & TeANKE 720, 000, 000 [
] o B A T AR 1, 200, 000, 000 [ Fh— ELARHI AL 387, 700, 000 [
2 HAMFEHEITR
5cE HPA MRES:
% 34 %44
H 20234 6 H 9 H H 2023412 H 9 H
R 7 2023412 H 8 H 7 2024 4F 6 H 8 [
HRICE TNz (M) HRICE TNz (M)
BB 1R RO AR SR 49, 603, 049 250, 162, 381
&t 49, 603, 049 250, 162, 381

3 T UNT ¢ 7 H| BR
T UNRT ¢ TG ORKIFE, Wil X ORI HE AR

ik | 301 (2023 4 12 51 8 FEAE) | 412024 4 6 A 8 HBAE)
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2% (M) 2REEE (1)
5% 1 4 e () FHmHELE (1) 5% 148 el (F9) PEMERE (F)
@ i
s s |
R FEEE RS |
¢ 19, 812, 188 — 20, 779, 711 967, 523 42, 015, 244 — 43, 050, 353 1, 035, 109
45 | LA o s |
2R TAIES |
Fek 1, 167, 615, 558 — 1, 119, 390, 019 48, 225, 539 1, 835, 074, 686 - 1, 835, 625, 918 551, 232
Z—n 1,167, 615, 558 - 1,119, 390, 019 48, 225, 539 1, 835, 074, 686 — 1, 835, 625, 918 AB551, 232
At - — — 49, 193, 062 — — — 483, 877
() Wl O% EFHIE
1 5y |

SESEHEE 2o T

S OFMEIC IV T, FHERBICEY 5 DB O HOFEZ LD WMBIFTOIHER T 2 IERME B SUTRMEARS TG L Tk
h %9,

2 2T RIES |
DFHRE BIZB W TR S OMEPER SN TV DHEIZOVWTIILLTO L S ICFHE L T Y £7,

QAR R IZBWTHBETHIOZER LT NEEE) LV ET) OXMBELEMASGOMERERS LTV 5EE
3 HEAE TR EME TR L T £,

@FHE BIZIBWTHH A OMBE MRS OMENRRER SN TORWEEIE, UTOHEICE->TEY £,

cFMEBICYE A B 2 D BEEYHE AR SN TV DEAITIE. ik AICR BV R S OXI#E R k%
FSGOMEZ & LR L — b2 AW TR Y £,

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

2) B P BE SE ARG O MMEA TR SN TORWAEIZONTIE, FHE A OMBIE RS O MPME TR L Tk v
1;_‘0

KRBT~y VRFHPEHR SN TWE LOIX TS NERA,

(4) [P BIAnE]

%1 AGREAAME
(1) #E= (2024 4 6 A 8 HELE)
FOUEIHITIH Y FH A,

) R LA DB MR (2024 45 6 H 8 HIBL(E)

(HA: )
Gt SNy i) i A% T4
IR E (R FE A |H A —1 « 2 kv J A5 O~V — 1,026, 939, 173 1, 856, 808, 718
RIEZ: 77K
VNG EZAIE ! 1,026, 939, 173 1, 856, 808, 718
FE BT LS 2 97. 9% 100. 0%
oat 1, 856, 808, 718

(TE D BEEFEZARAESS, RERESR M OB B EREZ AR ISR D SR ORI, Rz R L TEY £,
(TE 2) Hes03 2 K0 ARl ORI PEIS XD s, RUB/NEHIO BRI SIS T DR TH Y £,
_8_
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2 T UNT 4 TG R OBET RG] OFKIE L Ol O R PR
MEBSRERICIST HIERISHE LCRB L T D720 BiE L TR Y £7
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