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[ 77 FOEMRI
Fund Management

1. 20244FE 9 AMOFEALRM (20244 3 H 8 H~20244E 98 7 H)

Management Status for Period ended September 2024 (from March 8, 2024 to September 7, 2024)

(1) BEHENR (B MR
Assets (fractions of less than JPY mil. shall be rounded down)
s H4 - JEHSE - B . ,
G A aa ()

Cash/Deposits/Other Assets

(excluding liabilities) Total (Net Assets)

Primary Invested Assets

B R Rl R x| HERk
Amount ratio Amount ratio Amount ratio
[Epaas| % Epals % Epals! %
JPY mil. % JPY mil. % JPY mil. %
2024 4E 9 A #j 8,383  (99.0) 85 (1.0) 8,469 (100.0)
FY ended Sep. 2024
2024 £ 3 A #j 8,205 (98.9) 88 (1.1) 8,293 (100.0)

FY ended Mar. 2024
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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 ke WIRIR
FATHE 08K 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
@ O+@—-©)
TH TH Tr Tr
‘000 units ‘000 units ‘000 units ‘000 units
2024 £ 9 A #j 1, 498 1, 416 1, 378 1, 536
FY ended Sep. 2024
2024 4E 3 A #] 1, 282 1, 044 828 1, 498
FY ended Mar. 2024
(3) FEHEMmAE

Net Asset Value

10 A2 0 B YETAE
TR E =V e R (B YFFEMBARFATIE N E0) X 10)
Total Assets| Liabilities [ Net Assets Net Asset Value per 10 units
(@) (@) (@@O—®@))| (((@/No. of Issued Units at End of Fiscal
Period) X 10)
BHAH BHAH BHAH =
JPY mil. JPY mil. JPY mil. JPY]
2024 49 A 8, 539 70) 8, 469 55, 138
FY ended Sep. 2024
2024 - 3 A 8,573 280 8, 293 55, 365
FY ended Mar. 2024
(4) Frdd4e
Dividend Payment
10 A4 D) 53l 4
Dividend per 10 units
=
JPY]
2024 & 9 A 431
FY ended Sep. 2024
2024 4 3 A 374
FY ended Mar. 2024
2. XEHAFHOERE

Change in Accounting Policies

O KFHEEFEOLIEICE ) EE

Changes accompanying revision to accounting standards, etc. No
@ OLADEHE i3
Changes other than those in D No
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I M3%pE3% Financial Statements

(1) [=fExtFEE] Balance Sheet
(HA7 : ) (Unit : JPY)

AT B
(2024 4 3 H 7 BHEBI(E) (2024 4= 9 H 7 HEBI(E)
Prior period Present period
As of March 7, 2024 As of September 7, 2024

&%H Amount &%H Amount

EREDTS

Assets

BN & PE

Current assets

T4

. 1, 698, 052 17, 238, 149
Deposits

a—)b - ma—

Call loans 13, 244, 459 8, 084, 764

[EIfTRES

8, 205, 038, 180 8, 383, 390, 758
Government bonds

JRZAE P i A B

Revaluation of derivatives 352, 72 .

ERION

. 287, 248, 856 70,918, 023
Accounts receivable — other

ARIH B

. 37, 155, 461 46, 092, 855
Accrued interest

EIEN &if!

. 14, 763, 586 11, 500, 929
Prepaid expenses

Z DAL L

Other accrued revenue 534, 24 301, 823

FEALFEREAL S

. . 13, 723, 469 1, 744, 474
Margin deposits

TRENE PE AR

8,573, 759, 023 8, 539, 271, 775
Total current assets

prE A E

8, 573, 759, 023 8, 539, 271, 775
Total assets

i=U{OF
Liabilities

ENAE
Current liabilities

R P i Al B

Revaluation of derivatives ] 3,249

KA

220, 735, 875 .
Accounts payable — other ’ ’

ER e

Unpaid dividends 56, 025, 20 66, 201, 60

RANSZFEE S

Trustee fees payable 998, 776 613, 482

RANZFEE W

2, 346, 825 2,576, 598
Investment trust management fees payable

RALFI B,

Accrued interest expenses
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Z OAILE

Other accrued expenses

363, 028

709, 043

mEAEEFT
Total current liabilities

280, 029, 708

70, 103, 972

Al et

Total liabilities

280, 029, 708

70, 103, 972

LS E DER

Net assets

TEAGE
Principal and other

JoA

Principal

7,490, 000, 00

7, 680, 000, 00

4
Surplus

WIRRI R SOIWRREE (A)
Surplus (deficit) at end of period

803, 729, 315

789, 167, 803

(3 B VB FE N 48)
(Reserve for distribution)

11, 944

81, 437

AL 8, 293, 729, 315 8, 469, 167, 803
Total principal and other
Gt VR SE NS
?Efi§§;1z+assets 8, 293, 729, 315 8, 469, 167, 803
AEMEESF

Total liabilities and net assets

8,573, 759, 023

8,539, 271, 77Y

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

(HAL : M) (Unit : JPY)

GUE:]

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

EL.

H 20244 3 8 8 H
£ 20244 9H 7TH
Present period
From March 8, 2024
to September 7, 2024

&%H Amount

&%H Amount

R

Operating revenue

S IALE,

Interest income

105, 971, 212

146, 555, 848

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

175,075, 16

249, 943, 556

JRAERE an 15 | SR AR

Profit and loss on dealing of derivatives

AT, 724,107

4, 305, 707

R AR

Foreign exchange gains or losses

85, 590, 756

257,867, 668

T ORI L

Other revenue

649, 906

943, 546

HENIEAE

Total operating revenue

359, 562, 927

143, 880, 989

HEEM

Operating expenses

SRR,

Interest expenses

14, 499

628

SEREAE

1, 033, 765

1, 258, 087
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Trustee fees

ZREAE W

4, 341, 765 5, 283, 898
Investment trust management fees

DA

1, 481, 046 1, 286, 488
Other expenses

HEEMGE

. 6,871, 075 7,829, 101
Total operating expenses

HENEUTEHFEEREK (L)

352, 691, 852 136, 051, 888
Operating profit (loss) T T

R SUTREF K (A)

Ordinary profit (loss) 352, 691, 852 136, 051, 888

YRR AR ST IR R (A)

Profit (loss) 352, 691, 852 136, 051, 888

—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)

4717, 614, 463 803, 729, 315
Surplus (deficit) at beginning of period T T

Tl IR S 3 R AR i D4R

. . .. 411, 201, 60 855, 454, 40
Increase in surplus or decrease in deficit

MHHBAME FEIT Y © RIS SPEINEE U KRB
DHE

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

411, 201, 60 855, 454, 40

T AR RS 3 R AR e IR

. . . .. 337, 955, 400 866, 467, 000)
Decrease in surplus or increase in deficit

U — AR © ISR IR ST R AR
piIE:E

Decrease in surplus or increase in deficit
from partial redemptions

337, 955, 40 866, 467, 00

SyBod:

Dividends 99, 823, 200 139, 600, 800

BRI A& SUTIR X B e (D)

Surplus (deficit) at end of period 803,729, 313 789, 167, 803

(3) [HEie#]
(EERREF T ENTAR 2 FHICEAT 515D

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 £,
TR |

FHE BB W TTFRIA R OSZIE B OB SRS OMETRME L Tk ) £,
2 SMEREPE - AROAFEE~OBRIZTEMEICR T 2SMEREE - ABOMBEL, JFAIL LT, bREICET 25

RILYE IR B OXtEZEECEBSOMEIC L > TRHREL T Y £7,
3. B - AR OFF BEETE A liRES7C B S5 R AR

FOE HIEAETEF L L TR Y £

VRESEITY G 5tk

FE HIEHETE L L TR Y £,

R AR

FE HIEHETE L L TR Y £,

4 . AFRE S ORI (2 BE 9 2 FHEOME R S ORI O FEIZIBS W T EDRHRFFEL A L T o7, #7e 2Hi
AR TRERIHFICL -7 hE, YHENR R 2L bH Y T,

7o, TIAT 4 TWEICHET 280EFEL, HSETHLT AT 4 TGRS

4 BB ELITHE LOMETATH Y | YESHAKST VAT 1 7T

FIOHE) A7 DRE SR THOTEHY £HA,

_5_
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5. FDfh WM B R ORERIEIE, 20244 3 3 8 HvD 20244 9 A THETLE2-T

BV ET,

(HERRF EORAY (BT 5 ER)
FHFHIIH Y EEA,

(e R B9 5 TERD)

AT EL Y]
2024 4 3 J 7 HEIE 2024 4E 9 H 7 ABE
1. FEHMEOEKBIZBT 5% IEHEORER 1. FEMBOERBIZET 52 EHEORE
1,498, 000 1,536, 000 [
2. FREHIRIOKRBICHIT D 1 B YT OMEEOH 2. FREBIEORBICKIT D 1 BALY 720 OMEEDFE
1 B 4720 Wi ERR 5,536.5 [ 1 B4 720 Wi rERR 5,513.8 [
(10 H1Y47= v Wi ERR) (55, 365 ) (10 K272 v i PERR) (55, 138 H4)
(4% B Ot EEIT B 2 15D
B 20234 9 H 8 H B 20244F 3 H 8 H
% 20247 3H TH % 2024 9H 7TH
1. 53 Ee O R 1. OB
20234 9 H 8 HINDH 2023412 H THET 20244 3 H 8 HMMH 20244 6 H THET
HE HE
EpEENE | A 46, 757, 318 [ Epi[EEIEsY il A 717, 538, 562
53 B i F Sz 4 B 85,101 1 (53 B HE i P S 4 B 11,944 1
EEI e Ry C=A+B 46, 842, 419 [ IR ] C=A+B 717, 550, 506 [
ety D 2, 968, 080 % 2 D 4,017,671 14
N £ 3 i w] REAH E=C-D 43,874, 339 1 U 2k 53 i 7] REAH E=C-D 73,532,835 [
IS 2 53 i 4 F 43,798, 000 IS 2 53 i 4 F 73, 399, 200 [
R (5 B AR A N7 ) G=E-F 76, 339 [ U1 4 (5 i HEA 5T 42) G=E-F 133,635
% H 1, 436, 000 [ SE~3 H 1, 542, 000 [
10 A4 720 55kt 4 T=F/HX 10 305 14 10 02472 0 55hidd: 1=F/HX 10 476 1
2023412 H 8 BA25 20244 3 4 THET 20244 6 H 8 A B 20244 9 THET
HE HE
EpEEE ] A 59, 849, 301 [ Epi[EE eyl A 69, 960, 204 [
53 B i F Sz 4 B 76,339 1 (53 B HE i P S 4 B 133,635
EEI e Ea ] C=A+B 59, 925, 640 [ IR ] C=A+B 70, 093, 839 [
e g D 3, 888, 496 1 e gt D 3,810, 802 [1
15 %5 53 mTREAE E=C-D 56, 037, 144 1 IS 225 53 i vl REAE E=C-D 66, 283, 037 [
N 45 53 B 4 F 56, 025, 200 [ U 55 4 i 4 F 66, 201, 600 [
R (4 B AR A N7 4) G=E-F 11,944 U1 4 (5 i HEA 57 42) G=E-F 81,437 14
% H 1, 498, 000 [ S8 H 1, 536, 000 [
10 A4 720 55Hd 4 T=F/HX 10 374 10 02472 0 55hidd: 1=F/HX 10 431 1
2. F Ot 2. F oM

ZOMBEH D 5B 713,570 L, ESHRIEHTH Y F ZOMBHD 5B 352,990 MiE, EHIHRLIBEHTHY
R R

(e fh s it (2 B89 5 TERTD)
(1) 4P o OIRI B4 5 S1

GIEY!
H 20234 9 8 H
20244 3H TH

H 20244 31 8H
20244 9H TH

1. AP S 63 2 B T 8

BTy Rt BEREACEEENCET HEEE 2 45
4IHITED DIEFREREETH Y, BENEICHET 5 EH
DFERFTEHIHE, FMAEFE OB ML ISR L TERE S L
CTEMATHZLEHMELTEBY £1,

L. ARG 26 2 TR T B
A2
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2. BRSO K O ORI RICERD U 22 2. BRSO K O OGRS RICERD U 22
BT 7 FRMRAT 5 e/iEmofEIx, Ak, 7Y RE
T4 TWEl, A= s n— U EOSBREHER NERET ThH
DET,
Y77 v AT D AMRESROFEMIZ, (ZOfMOTERL) O
2 FAREABIRICEER L TR £,
b, GHEB Y 27 BELEEY 27 28 EOTEY A
7GRV A EOMEMEY A7 IS 63 TBY 7,
M7 7 v Nk, [EREMPEICRT 2 BPEO R LRI TS
5T EEAME LT, B THRGIZIToTEY £9, Y%
T VT 4 TGN, MR LT DB DAMHEEE) U A
JHEFLTEY ET,
3. BRPEHAITAR D U R 7 B EAH 3. PR D U R 7 B EAH
ZAt BN TR, ML L7ekE Y 27 BB 5 &8 [FL
DERT, NI U ADBERCEM Y X7 OEREAT
RoTBY ET,
Ofids Y 27 O
i ) 2 7B L Tid, EERDF ORI EZ H R, -1
B L., HEFEHIIR > TV O EDEREZITR>TEY £
9
ORHYIY A7 &M
(EH Y A7 2B L TiE, BATHRSCIS e O MR E B
DG HUNAE o Hr 2 W IR, Ak L. AT OE RIS Uz
FLAFBIIREDOE R EITR> TR £7,
OFcEiE ) 27 OFH
TREME ) 2 Z71ZBI LT, AT CTHigmEirE R 2
fERE L. TG EMALLREDER LT TEY £,

(2) =i i ORFLSE (B9 5 HIH

(EE:] B3y
2024 4F 3 H 7 REIALE 2024 4 9 H 7 HEUE
1. ‘SERTERERGE REA, R OVERE 1. EfERHIRFEET LAE, FEl & OE4E

FERIRE LR RAlE LT~ TRl TRl L | R
TV, SENBERE LA & el & OEFIH Y £

Ae

2. Wi OREHIE 2. Wi OREHIE

[EfTRE S A
(EERFIT#HIR L FHICET 51ER) ISR LT

BYET,

URZE RS b AT D

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

)b« B — RO SRR O EEE

NSO B IEE CIRE SN D T2, IREMARIXE
fliLEELLTWD Z b, BHIEBMEELZ RIS LTH

Dijﬁo
(BEhE S 5 & OHG1IZRE4 5 7ERD)
HITH 4]
H 20234 9 H 8 H H 20244 3 H 8 H
E 20244 3 TH E 20244 91 TH

MRS € DM S FEIG AR D N IEflikk 2 B LT, —#% (A4
DG 5l & 570 2 Bl 5 L OERGIIAT b T
e, HYFHIISVERA,

(FofhoER)
1 JTAROKH)
AT 4 1

B 20234 9 H 8 H B 20244 3 H 8 H

T 20244 38 7TH T 20244 98 7TH
LUNERT N | 6, 410, 000, 000 |7 T A<%H 7, 490, 000, 000 [
A BN R E T AR 5, 220, 000, 000 [HH 1B NER & JLAEH 7, 080, 000, 000 [
] A T AKE 4, 140, 000, 000 P[] — SRR ST AKE 6, 890, 000, 000 1

_7_
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2 AmEESBEAR

5cE HPA MRES:
H 20234 9H 8 H H 20244 3 H 8 H
HEH 20244 3 H TH 20244 9 H TH
HICE TNz (M) HRICE TNz (M)
[EERES: 17, 591, 680 332, 719, 224
& 17, 591, 680 332, 719, 224
3 T UNRT ¢ THGIEfR
T UNT ¢ TG ORFES . Bl & ORI E LS
AT (2024 45 3 A 7 A BIfE) 24 (2024 4F 9 A 7 HEBI(E)
- SRS (1) SRS (1)
S 14| W (M) FEAHAZE (1) ARG FAIELE (1)
@ 4
5 H | LAk D A
BT R
Ditess 59, 951, 600 — 59, 598, 880) 352, 720 81, 607, 698 — 81, 610, 947 A3, 249
k Rov 59, 951, 600 — 59, 598, 880) 352, 720 81, 607, 698 — 81, 610, 947 A3, 249
At 59, 951, 600 — 59, 598, 880 352, 720] 81, 607, 698 — 81, 610, 947, A3, 249

() MO RE 1
1 A FHIELS|
DFHRE BIZB W TR S OMEPER SN TV DHEIZOWTIILLTO L S ICFHEL TH Y £7,

OFHHEBIZBWTABRTHOZIER (LLT T4EA] EWNET) OXMERLEMHGOMERER IN TV LIHE
L YEAB TR LREMETRME L Tl £,

@FHHR RIZIB W THRL H OB LM GOMER R SN THRWERIE, UTOHECE>TEY £9,

2) I BRI SRS OMER R S TOZRWAMEIZ OV TEL,

R

- BHE RIY A 22 D AR SEMG RRER ST TORWERITIE,

cFMEBICYE A B 2 D BB S A EE SN TV DEAITIE. Sk A IR BTV R > OXI#E R LY

HRGOMEZ S LIZFHRE LIV — 2T 7,

B HITH b ITWIER STV D Xl
FRYHGOMEZHWTE Y £7,

R H OEBEARS OPE TR L TR Y £

KEFLHGI Ty VRFHPEH SN TS HDIE TSV EE A,

(4) [KEmHE]

w1

A FIE 2 A

()RR (2024 42 9 A 7 HEAE)
FOUMEIH YD FH A,

(2) BRALIS O A fiRES (2024 4 9 A 7 A HILE)

S mE Sz FRIHAAH FHAhER ik
EfERES A2 US TREASURY N/B 5, 500, 000. 00, 4,715, 605. 39
US TREASURY N/B 5, 070, 000. 00 4, 486, 553. 52
US TREASURY N/B 4, 950, 000. 00 4,692, 445. 05
US TREASURY N/B 5, 220, 000. 00 4,893, 341. 79
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US TREASURY N/B 4, 040, 000. 00 4,170, 195. 05

US TREASURY N/B 5, 200, 000. 00 5, 130, 125. 00|

US TREASURY N/B 4, 230, 000. 00 4,129, 784. 95

US TREASURY N/B 4, 780, 000. 00 4, 839, 656. 31

US TREASURY N/B 5, 800, 000. 00 6, 152, 870. 84

US TREASURY N/B 6, 620, 000. 00 6, 764, 294. 81

US TREASURY N/B 6, 590, 000. 00 6, 932, 885. 59

US TREASURY N/B 1, 600, 000. 00 1,619, 124. 96

VNG EAtE ;12 59, 600, 000. 00, 58, 526, 883. 26
(8, 383, 390, 758)

A AR SR 2 99. 0% 100. 0%

ot 8, 383, 390, 758
(8, 383, 390, 758)

(FE DAMERAMHRERIC OV T, @R O/NHO () i, HERESE (B M) TH Y 4,
(FE 2) BEt @O O) NI, SAMERAMRERICRS O T, WETHY £,

(7 3) Fesidfe £ 0 MRl OB PE IR 5 bR RO/ NEHI O BRSBTS T 2 R TH Y 4,
B2 T UNT 4 TG R OBET RG] OFKIE L Ol O R PR

MEBERICBIT DERFHE L TR L TOWDHIEDEIL TR 9.
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