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I 772 FOERKR

I Fund Management

1. 2024 45 1 A hEHEIOERREL (2028 457 H 9 H~2024 41 A 8 H)
1. Management Status for Half-Year ended January 2024 (July 9, 2023 — January 8, 2024)

(1) &EENR (7 5 A 5048 C)

(1) Assets (fractions of less than JPY mil. shall be rounded down)
TEREEE B - TR « TOMOEPE (BFEHERE) | Art (MERE)
Primary Invested Assets Cash/Deposits/Other Assets (excluding liabilities) Total (Net Assets)
B HERCEE B 5 HERCEE
Amount ratio Amount ratio Amount ratio
EpE! % EpE! % EpE! %
JPY mil. % JPY mil. % JPY mil. %
2024 4 1 A 9, 374, 326 (99.7) 217, 505 (0.3) |9,401,831  (100.0)
HY ended Jan. 2024
2023 £ 7 A4 8, 658, 471 (99.7) 25, 954 (0.3) [8,684,425  (100.0)
FY ended Jul. 2023




(2) BE - ZHIHR
(2) Creation and Exchange
WA AT | oy SEHOHK SRILIEI
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 Exchanged . .
©) Semiannual Period
@ © @+2-B)
FH T T Fh
‘000 units ‘000 units ‘000 units ‘000 units
202441 A [ 3, 764, 733 132, 590 98,213 3, 799, 109
HY ended Jan. 2024
(3) H:HeAffie
(3) Net Asset Value
BEE | AR FRTEE ETEE T
Tota(l (gisets lezté)h;les (Cgf&ﬁfg) ) (Cr4rRFHEIIRAR FREHEHRR)
FEITHELE) X1)
Net Asset Value per 1 unit
((®/No. of Issued Units at End of Semiannual
Period(Previous Fiscal Period))x1)
= B B M
JPY mil. JPY mil. JPY mil. JPY
2024 5 1 HYPREHA | 10, 013, 248 611, 416 9, 401, 831 2,474. 75
HY ended Jan. 2024
2023 427 A 9, 890, 117 1, 205, 691 8, 684, 425 2,306. 78
FY ended Jul. 2023

2. EHIEtOZEE
2. Change in Accounting Policies

O SFHEEEOWIEICES ZE

(D Changes accompanying revision to accounting standards, etc.

© OLSOZEE
(@) Changes other than those in D

N

No

No
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I M EEFR  Interim Financial Statements

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

AFH R IR L R IRR
2023 42 7 A 8 HILE 2024 4F 1 A 8 HHITE
Previous Fiscal Period Present Semiannual Period
As of Jul. 8, 2023 As of Jan. 8, 2024

BREDER Assets

MENVEPE Current assets
Z—)L - 72— Call loans
#E= Stocks

IR PG Ll ) Derivative evaluation
account

FULAL: Accounts receivable
RUNEL 24 4> Accrued dividend receivable
FRIXFE. Accrued interest
Z OMARIIILE Other accrued revenue
TRENE PES#T Total current assets

BPEART Total assets

AfEDES Liabilities
ENA{E Current liabilities

YRAEPE BT ) E Derivative evaluation
account

Hi524 Advances received
RALI 4K 534 Unpaid dividends
RILNZFEE BN Trustee fee payable
RILFEFEE WM Investment trust

management fee payable
RELAFE. Accrued interest expenses
5 AfAfR4: Cash collateral received
Z DOMARFAE ] Other accrued expenses
MENVAESF Total current liabilities
AfEAF Total liabilities
UG FEDTL Net assets
JEAEE Principal and other
JTA Principal
F| 44 Surplus

R A4 T R RS (D)
Surplus (deficit) at end of period

(ECHE(HFENL4:) Reserve for
distribution

TEARZEAEF Total principal and other
B FEAFT Total net assets

BAEMEFESE! Total liabilities and net
assets

1, 087, 331, 722, 468
8,658,471, 277,710

186, 522, 750

131, 859, 858, 040
9, 633, 716, 775
71, 380, 415
2,562,677, 808

624, 929, 524, 206
9, 374, 326, 209, 410

390, 294, 700

11, 024, 426, 591
71,800, 722
2,506, 077, 138

9,890, 117, 155, 966

10, 013, 248, 332, 767

9, 890, 117, 155, 966

10, 013, 248, 332, 767

329, 046, 250

2,523, 100, 100
194, 523, 763, 152
2,724, 330, 373

5, 460, 444, 158

2,769, 452
999, 502, 030, 201
625, 873, 892

201, 177, 200

1, 131, 913, 527
1,948, 016, 206

2,144
606, 976, 641, 016
1, 159, 164, 204

1, 205, 691, 357, 578

611, 416, 914, 297

1, 205, 691, 357, 578

611, 416, 914, 297

3,753, 438, 975, 475

4, 930, 986, 822, 913

81, 953, 515

3,787,712, 503, 501

5,614, 118, 914, 969

81, 953, 515

8, 684, 425, 798, 388

9,401, 831, 418, 470

8, 684, 425, 798, 388

9, 401, 831, 418, 470

9, 890, 117, 155, 966

10, 013, 248, 332, 767




FPA T w7 AT 7 RTOP 1 X (1308) 2024 4F 7 A HirhIRFE R
(2) HREHERLOFEISEFHEZE  Interim Statement of Income and Retained Earnings
(BAA7: ) (Unit: JPY)

TR R R R 2 o A R
H 20224 7H 9H H 20234 7H 9H
E 20234 1 H 8H E 20244 1 H 8H
Previous Semiannual Period Present Semiannual Period
From Jul. 9, 2022 From Jul. 9, 2023
to Jan. 8, 2023 to Jan. 8, 2024
VIS Operating revenue
Z ALY 4 Dividends income 79, 405, 587, 109 97, 419, 988, 562
=Z BRI Interest income A430, 112, 779 365, 974, 796
S M A b A 5 .
AAAEFFTER A Profit and loss on 43,836, 051, 969 538, 911, 755, 135
buying and selling of securities and other
3 =) e b S .
URAERRIE ¥4k Profit and loss on 5, 418, 935, 350 1, 688, 084, 500
dealing of derivatives
Z OAtINZE Other revenue 14, 624, 374, 474 5,174,512, 145
wEEINZE A EE Total operating revenue 55, 182, 732, 185 642, 828, 365, 546
= Operating expenses
FHF] B Interest expenses 5, 566, 779 8, 528, 948
ZEEE R Trustee fee 1, 318, 247, 422 1,131, 913, 527
ZFEE B Investment trust management fee 2,632, 006, 524 1,948, 016, 206
ZFOM#E f Other expenses 736,923, 050 818, 817, 298
w3 A3 Total operating expenses 4,692, 743, 775 3,907, 275, 979
O e b L
HARIEE L TEIRK (L) Operating income 50, 489, 988, 410 638, 921, 089, 567
(loss)
LR AT > LR A e . .
RERAIGE S SRERAR (A)  Ordinary income 50, 489, 988, 410 638, 921, 089, 567
(loss)
HRZ K=
ARG R RHEASE (A) - Net income 50, 489, 988, 410 638, 921, 089, 567
(loss)
—HBAZHUTAE O MRS S AE O 2y BRKE T —EB A
HaIZLE S R RSO B (A) ~ i
Distribution of net income (loss) from partial
exchange
154 ¢ A4
MERREXEIHMERAE (4)  Surplus 3,499, 041, 412, 700 4,930, 986, 822, 913
(deficit) at beginning of period
|,/§(>i' §=| \(}‘n 7 H i
RIRSIRNEUI R AS B Increase in 61, 621, 973, 950 184, 074, 362, 305
surplus or decrease in deficit
R R A HR L TR O Tol A A INAE L R A8 4T
/V#A Increase in surplus or decrease in - -
deficit from partial exchange
B ANE FEIS AL 5 Fo 4 A B INAE S R A8 420
Y = i i
D1 Increase in surplus of decrease in 61,621, 973, 950 184, 074, 362, 305
deficit from additional subscriptions for
the period
14l L4 £t 1148 i
RIR GBS LRSI Decrease in 81,749, 938, 115 139, 863, 359, 816

surplus or increase in deficit
R — AT © TR BB FE ST R AR
JN%H Decrease in surplus or increase in 81, 749, 938, 115 139, 863, 359, 816
deficit from partial exchange
HRBANE FEIZ A O Fls S B0 T R 41
JN%E Decrease in surplus or increase in
deficit from additional subscriptions for
the period
434 Dividends B |

PRI A A ST R R HE4A: (A)  Surplus
(deficit) at end of period

3, 529, 403, 436, 945 5,614, 118, 914, 969
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(3) HfERFR

(BB TEHIAR D FHICEET 5 1E5D)
1. AlEEAE O EYE L OFHE 77E IR EEICESE, UTo BV ERIE U TR T L TR Y £,

(1) &EhpEmEG TS ls BT A ElEEE
SRR SRS BT B4 STV A A MFESE. JRAIE L CAemhpd i BT B
VB R R R IR B ORKARS OMERSGEA O S PRIFEMMR A ek W\ T
0 5 HELO B ORI THMHL TR £,

(2) ARSI B S TR WA TRES:
YHAMERIZOWTIE, JRAlE LT, BARERERSEREOIEIHTEE BB
E CEXE) %, eppgihis s, SITS0RrT 208 (720, EXAMES
EEA L722vy) Xms ittt o i3 2 M5O W T 0 b AT L 7= EE CRE
il T E7,

(3) FEMiAS AT T & 2o 7= A lhFEA
i E 722 AT CE R o 2 E UIAT LI dHMI A RN & 58 E T 20
MM bNZEA L, BREEEEEASENEERFICHE SO THENRER L b
o TR & FRD TS L < IFZFEH L Wik 0 o 2 MFE DA BRI FEH 2 & - THREM
ERDTAMBETIHML T £,
2. 7 U NT ¢ TEHEOF R OFHHT V) T ¢ T ES|

ik EBIEIC S & JFAI & U TR TR LT 0 £7,

(FR RS IR R B3 2 1ERD)

GIERGE RN PRI R

2023 4E 7 5 8 HBE

2024 4E 1 7 8 ABILE

1. PEEAs

3, 765, 057, 780, 177

3, 753, 438, 975, 475

0 B NS E e AR

133, 005, 084, 100

132, 192, 628, 800 M

i — R AT AER

144, 623, 888, 802 1

97,919, 100, 774 4

2. [ZIHEORIKL

3,764, 733,175 1

3,799, 109, 833 M

3. [EEEEE

7 U RT ¢ TEBNAR D AT HA MRS L L
THARIZIE L TWAEEIIRDO EBY THY 7,

Pk

35, 547, 591, 600

35, 466, 304, 470 4

4. [EMRESROEE BRI L VE LT A ERERITR O

LBV THY ET,
ik 933,519, 168, 880 [ 587, 703, 288, 070 [
(PR S ORIR R R E B9 5 1ER)
AT o TR A ] PR R

H 20224 7H 9H
20234 1 H 8 H

H 20234 7H 9H
= 20244 1 H 8 H

BUFEHIIH Y A, BUEHIIH Y EEA,




FBA T 7277 FTOP I X (1308) 2024 4F 7 H HIrF B H A

(A FhPsE %Té&ﬁ)
&l L D (ZB89 2 HIH
AFHE AR 2 AR R
20234 7 A 8 HELE 20244 1 A 8 AHE
PRSI ER G EAE, Bl RO O (B IREST FAEIT IR ORI TR L U [P RS BT R4 R R R
FERA TWATD, FOEHEITIHY FX A, HOBMETE L LTWA =8, D74
XH EEA,
Il D B E 1R (1) AfmGES: (1) AfmGES:
5 B H HA MR

B A F T EHCR D IR S TR
UEFES: O RFAG IS E K O 715 12
FLE L TR 7,

Q)T VU RT 4 THSI Q)T VU RT 4 THSI
[TV T ¢ TEBIEICBET AR I

[FlZE

R0 £ =
(3) LR LIS > 4l P (3) LR LIS >4l P
GEIRTCIE S D Z D, BEfiiE
AR ST LTV D72, YA Il
S ORI ZIRFEMAE S LT £7°,
T DI 12 B 5 SIS OV (e OFFI O S I BV TH—E O
T ORI EHA NS 2 B LT D 7= 0 B B i e
{78 YUY R R kA N E 2 i S D/ AN
5ZLbH0ET,
(T UNNT ¢ THBIZIZBET 5 1ERD)
5 | DRI 22 B3 % FIH
(BR=CE )
BIEFEHIRR (2023 4F 7 A 8 HEE)
(HAL : )
X4y ¥ U i iff AR 2
5% 1 4R
M | AT+ S e S |
j=§:1 26, 062, 891, 000 — 25,921, 000, 000 A141, 891, 000
a1 26, 062, 891, 000 — 25,921, 000, 000 A141, 891, 000
YR EFE IR (2024 4F 1 A 8 HEIME)
(A7 /M)
X4y ¥ B Al RRfiEi=EA
2 H 1 4FEE
M | AT+ 2o s |
j=§:1 27,111, 322, 800 — 27,502, 250, 000 390, 927, 200,
a1 27,111, 322, 800 — 27,502, 250, 000 390, 927, 200

() 1. Rl ORE STk

At FE RS B | DI OV TIE, LT O & 9 IZFHii L TR Y £9,
ﬁ%&bf*%%ﬁ%%*ﬁﬂﬁ@5éﬁﬁ®ﬁ®£t5ﬁﬂﬁ®%ﬁfé%ﬁﬁ&ﬂiw%ﬁ%fﬂﬁbf%@
E9, ZOX D REHENFER SN TORWIERITIE, FPFREFHRHIRER Bk bW RS OKEES, JFHIC
Y5 L TRHME L TR D £,

2. AR B EG  DFk R E, KB N—ZA TR L TR £7,
3. BRVEE I FEEHA Y EZ BT A TR Y 8 A,
4. BB R OBl OB FHROSEHIL, F2x OEFEMTHY £,

6
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(1 84720 158

AFH R IR R ElSES
2023 4E 7 /1 8 HELE 20244 1 H 8 HEME
1 072 0 fli e 2,306. 78 M1 14 7= v fliE EERE 2,474. 75 [
(100 024 7= V) Wi pEFE) (230, 678 F3)|(100 [12Y4 7= V) ¥ PE%H) (247,475 1)
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