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I Fund Management

1. 2024 47 A HRIIOERMRSL (2024 451 H 21 A~2024 427 7 20 H)
1. Management Status for Half-Year ended July 2024 (January 21, 2024 — July 20, 2024)

(1) &EPENER (B 5 FA IS C)
(1) Assets (fractions of less than JPY mil. shall be rounded down)
FHBEEPE B - TEG - ZOMOERE (BEVSR%) | A5t &)
Primary Invested Assets Cash/Deposits/Other Assets (excluding liabilities) Total (Net Assets)
R HERICEL B T a4
Amount ratio Amount ratio Amount ratio
B % =M % =M %
JPY mil. % JPY mil % JPY mil %
2024 47 A FRi 0 (0.0) 628 (100. 0) 628  (100.0)
HY ended Jul. 2024
2024 -1 A 100 (17.8) 460 (82.2) 560 (100. 0)
FY ended Jan. 2024




(2) BE - FRKIFEHR
(2) Creation and Redemption
WA AT | oy ik 11 B SR FUARIA
N . AR E AL . FEATHE L
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)
FH T T Fh
‘000 units ‘000 units ‘000 units ‘000 units
202447 A I 41 5 10 36
HY ended Jul. 2024
(3) H:HeAffie
(3) Net Asset Value
BEE | AR TRTE 10 11 7 0 HH i
Tota(l <g;sets Llazlé)hgles (Cgf&ﬁfg) ) (Cr4rRFHEIIRAR FREHEHRR)
FATHENE) X 10)
Net Asset Value per 10 units
((®/No. of Issued Units at End of Semiannual
Period(Previous Fiscal Period))x10)
= B B M
JPY mil. JPY mil. JPY mil. JPY
2024 4F- 7 A HfETEA 631 2 628 174, 090. 2
HY ended Jul. 2024
2024 %21 A 562 2 560 136, 390. 3
FY ended Jan. 2024

2. =RHTHOLER

2. Change in Accounting Policies

O SFHEEEOWIEICES ZE

(D Changes accompanying revision to accounting standards, etc.
Bl

© OLSOEHE

(@) Changes other than those in D

N




FEA LT A7 572 RS&P500 5L AL w0 24% (2239) 2025 45 1 H #2463

I M EEFR  Interim Financial Statements

(1) RSz Interim Balance Sheet
(BA7: ) (Unit: JPY)

FIREEISEN PRI R
2024 45 1 A 20 A BITE 2024 45 7 A 20 A BITE
Previous Fiscal Period Present Semiannual Period
As of Jan. 20, 2024 As of Jul. 20, 2024
BEEDHL Assets
RENE PE Current assets
o—)b - 1 — 2 Call loans 119, 575, 662 225, 961, 968
[EfERE%: Government bonds 100, 057, 000 -
ifiiiifﬂﬁ¥ﬁmﬁiﬁ§ Derivative evaluation 35, 888, 140 18,753, 381
HRILF]E. Accrued interest . 599
2 NZREAEHLAE: Customers’ margin 307, 427, 621 386, 354, 457
MENERES EF Total current assets 562, 948, 423 631, 070, 335
GREARE Total assets 562, 948, 423 631, 070, 335
AfEDOE Liabilities
EIA{E Current liabilities
Ziiiiif%§¥ﬁﬁﬁiiﬁ Derivative evaluation 60, 387 1, 262, 420
RINZFEE I Trustee fee payable 206, 069 119, 034
S EIEE s o3
RELFIE. Accrued interest expenses 48 =
FOMAKIEE ] Other accrued expenses 468, 378 270, 540
B AEAF Total current liabilities 2, 384, 266 2, 604, 759
AfEAFE Total liabilities 2, 384, 266 2, 604, 759
WA PEDHD Net assets
JEAEE Principal and other
JEA Principal 411, 000, 000 361, 000, 000
44 Surplus
TEASEEEE Total principal and other 560, 564, 157 628, 465, 576
Wi AT Total net assets 560, 564, 157 628, 465, 576
BIEMEFESF Total liabilities and net 562, 948, 423 631, 070, 335

assets




FEA LT A7 572 RS&P500 5L AL w0 24% (2239) 2025 45 1 H #2463

(2) HRHEELEOEREEHE  Interim Statement of Income and Retained Earnings
(B2 ) (Unit: JPY)

AT T SR T
H 20234 3 H 14 A H 20244 1A21H
£ 20234 9 A 13 H £ 2024 7TH20H
Previous Semiannual Period Present Semiannual Period
From Mar. 14, 2023 From Jan. 21, 2024
to Sep. 13, 2023 to Jul. 20, 2024

L R IG5 ]

HHIVES Operating revenue
ZHUF B Interest income
HHRES7E B 248 Profit and loss on
buying and selling of securities and other

IRAE PG LB D | %4828 Profit and loss on

dealing of derivatives

25754828 Foreign exchange gains or losses

RN S AFE Total operating revenue
¥ Operating expenses

THFB Interest expenses

ZREE M Trustee fee

ZHEE M Investment trust management fee

ZF DO #E FH Other expenses

w3 A3 Total operating expenses
ERS T E RS (A)  Operating income
(loss)
FEE A TR (A)  Ordinary income
(loss)
?]ﬁﬁﬁf*U%ﬁjlﬁiq“ﬁﬂ%@fEf% (A) Net income
loss

—IERAEFINTARE O P MRS R O Sy Bl AR X — SRR
RIS FEFHE LSO SEE (A)
Distribution of net income (loss) from partial
redemptions
MERIae I k#E4 (A) Surplus
(deficit) at beginning of period
TR AN I KR4IV % Increase in
surplus or decrease in deficit
R — AR 5 oG SRR ST K $8 4
/L%#A Increase in surplus or decrease in
deficit from partial redemptions
HRBANE FEIZ A S RIS SEE IR UL KB A
/L%A Increase in surplus or decrease in
deficit from additional subscriptions for
the period

A&V D BE X T KRB & IENIEE Decrease in

surplus or increase in deficit
R —EBAEAIIZ A O Rl b B T R B S
JN%E Decrease in surplus or increase in
deficit from partial redemptions
HRREAME FEIT 1 © IR SR ST R BB
JN%E Decrease in surplus or increase in
deficit from additional subscriptions for
the period

45yHic4: Dividends

FRRIEIS S UTH M RES (A)  Surplus
(deficit) at end of period

74

A199, 040

112, 288, 642

A3, 392, 202

43, 638

AbT,000

140, 175, 165

636, 604

108, 697, 474

140, 798, 407

26,477
92, 848
743, 285
619, 574

576
119, 034
952, 765
776, 323

1,482, 184

1, 848, 698

107, 215, 290

138, 949, 709

107, 215, 290

138, 949, 709

107, 215, 290

138, 949, 709

77,020, 300

77,020, 300

87,873, 154

87,873, 154

149, 564, 157

25,523, 210

25,523, 210

46, 571, 500

46, 571, 500

96, 362, 436

267, 465, 576




(3) HfERE#R
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(R X TTEHNIAR D FHICEE T D 1ERL)

L. A RE SR O R AR A5 Y e O 5 14

0. T U NT ¢ 75O TR RS UE K OV
T3tk

3. = DM R NERLD 72 6D D IR &
70 %I

EERERIIMEBNEICIESE, T &R0 JFEHIE L THRME TRl L TR0 £,
(1) £AbpEmEG I FTEIC B35 S v b FifiREs:

Bl L ERS | BT SEIC B S Tn 2 ARSI, AT E U Cax@hnsin s | P ic s
2 RREEHRIIER B O RS GMERREROSE TP RIFHRBIRAR B ICB VT
D 9 DELEO A O TRHMEL Tk £,

(2) &R PTG S TR WA TRRES:

YRAMERICOW TR, FAIE LT, BAGEREHRFHRROIEHIE RS E R
i CEEE) %, @mipsdn s 68, SITHEOIRT DM (2720, 72XBRY
A L72avy) SUIMAR IR AL ORREE S 2 Mg O W b AT U7 filigH TRE
il Tk ET,

(3) EHliAs ATFT & 220> I A fiFES

W E 2RI 2 AF T E Do 7B E AT ATF LRl R R & 58 E T & 24
H2FRD NI EIE, REEREEASAPNERERFE A SV THHENRFHE D
> TRl & FRD AN S L <ITZFEHE & kD 9 X WH NSRS H 2 b > TR
LRBOTAMBH TR L TR D £

(1) YU ART ¢ THLHI

EBNEIC S EJFAI S U TR TR L T 0 £75

(2) RETHRIEE]

JRAIE LT, D3 EICH T 2 R HEFHEHIFR B o xg s oe B Y o iE TR
LTkh T,

SMEREERS | F D JLBE AL TE

MEEREMPEDFHRICEIT DRI CERK 12 FEUFSH 133 %5) 5 60 /&

6L RICLTE o TR L TBY £,

(R IR BE 9 5 TERL)

iRl L R IRR
2024 4F 1 A 20 HEE 2024 4E 7 H 20 HEE
1. [WiEcAs 300, 000, 000 411, 000, 000 [
1] P B N T AEE 860, 000, 000 [T 50, 000, 000 1
[ — BB A e AR 749, 000, 000 M 100, 000, 000 [
2. [FAHEDRRE 41,100 1 36, 100
(PR L ORISR A EICET 5735
AT T 3R T ELNLRc sl
H 20234 3H 14 H H 20244 1 H 21 H
% 20234 9 A 13 H E 20244 7 H 20 H
[FREMEDIER OEXICLR D HER O 2T —H A2 2% 1EFEPE DI OFRINTAR D HERR D BT UL —Eh & &
T A DICET A T A DICET LB
337, 778 [ 435, 734
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iSRS
2024 £ 1 H 20 BHE

YRR IR
2024 £ 7 H 20 BHIE

R S e R R R, Bl K OV D
sl

et R EF LAIIWIRORHE TR L L
TSI, ZOEMTH Y £H A,

S BR A AT TP R R IR
AOEETE L LTWA =, ZD7E%E
b EEA,

Il 0D LA U5 1

(1) A flhiFE

728 B R ML
ISR AR D FHIEICE T B R
FEAFES: O AL FEVE R ORRA 715 12
R L TR ET,

Q) F VU NRT 4 THF

[FUNT ¢ THEIEEICET 5L I
R L TRV ET,

(3) _LFELASN O & pitpig i

IR CIRE SN D Z D, RefiidiE

(1) A fliFES
e H H A HRES:
U HEITH Y A,

()7 VAT 4 THE]
[Fl /e
(3) LRLLLS: 0> 4 fp it

GEATAE & Tl LTV A7, Mi%e g [/ 2
S ORI Z IR FETEE S L TR £,

4 AP L DRI A I Z B9 2 FHIHIZ W [ RlrE O o F E I B W T IE—ED

T O A RIR S AR LTV D 12 B B B e

TRRMEIC L o7, Hikiligan e

LZLELHVETS,

(T VAT ¢ THEIFIZEET 5 1ERD)

5| DEFmAFIZBE 3 % 0
(BR AR )

ArEt AR (2024 4F 1 H 20 HELE)

(BLAT : [9)
X5y T RS A AFAME A
25 14
i | BRAGFE B e S |
B 1, 083, 549, 492 - 1,119, 377, 245 35, 827, 753
&t 1, 083, 549, 492 - 1,119, 377, 245 35, 827, 753
Y HEFHRIMR (2024 42 7 A 20 HEBUE)
(BLAT < [9)
X5y T RS A AFAME A
25 14
i | BRAGFE B e S |
B 1,238, 083, 322 - 1, 255, 535, 872 17, 452, 550
&t 1,238, 083, 322 - 1, 255, 535, 872 17, 452, 550

() 1. RO E 5k

BRI FE SRS DRSS T, BT 0 & 5 SRR L T ) £
FEI L LC P RIREIIIR B D 5 B B A 07 S I3 F 0551 5 BB UL AR CRPI L T4 )
ET, SO0 AREARR S COAROSAIE, FRMEEAFA R bIE RS R
Wi 5 T TR L T 0 T,

2. BRBFERCEM G | DS 1E, AN —ATRRL TR £,
3. BV X TN A T A TR Y 8 A,

F BRSSOl O FR AT, PRIFHRIIRMIR B O B (R ST EAHG OMETIT > TR Y 7,
4. ZHORE R O O S FHR O S8IL, Fx ORFEETH Y £7

6
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(368 5 BEH)
ATEFEHIRIAR (2024 4F 1 H 20 HELE)
HYEFEHEIIH Y FHEA,

WA ELIREIR (2024 4E 7 A 20 A EI{E)

(HA7 - M)
X5y it RS i FEATGHE 4%
25 1 4R
R CIYe A RPEE =S & 5N Gl
ol =g 10, 032, 561 10, 070, 972 38,411
K Ry 10, 032, 561 — 10, 070, 972 38, 411
At 10, 032, 561 — 10, 070, 972 38,411

() 1. RO R E 5k

(1) PRIFHREEIRAR A BE S e BRSO MERER SN TV LMW TE, UTFO X 9 IZFHii L Tk Y %
o

OFFRFHRHRER R ICB W THBE TR OZIE R OXBE LTRSS OMERER SN TV DEAIT,
TANT L RLAE TR L TR D £7,

@RI PREFHFEHRIR BBV TR TROZE R OMBE LW EMGOMESEE S L THRWESIE, UTo
FHEIZE>TEBY T,

- R RFHSEHIRR B ISR PROZER 2B 2 5 dBE LR EMEBRERS N TOIEAITIE, BRINT
WDSEMARS O 9 H Y% BT BIEWHETER O OMBELEWEEASEOMELZ S LITHE L T £,

- R REFHEBIRR RSB TR OZE R 28 2 2 BEEWTEHESE SRR SN TWRWESRITIE, SR
ROIEWER SN TV D BE YR OMEZ VTR £77,

(2) PRHFHREIIRSR BB S e FARS O MIEA 5 R S TOZRWMEIZ DWW TR R FHE IR B %
BIETEEMGOME T L TV £

2. HEIC B W THARMOMEIIT W ET TR £7,
3. B ERE Ol O B FHROSBIT, £ 4 OEFEETHY £,

(1 84729 )

ATEH R IR R
2024 4£ 1 H 20 HEIE

2 b R R R
2024 4E 7 A 20 HBE

1 070 & pEAA
(100 1147 v flig pesE)

13,639. 03 [
(1, 363,903 [9)

1 0 X7= 0 #iE pEAA

(100 [ X4 7= v fliE FESR)

17, 409. 02 [
(1,740,902 )
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