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Fund name:
Fund
Code: 2863
Underlying index: S&P Balanced Equity and Bond — Conservative JPY Hedged Index (TTM)
Primary invested assets: Mother fund, Stocks, Public and corporate bonds
Trading unit: 10 units
Management co.: Nomura Asset Management Co., Ltd. URL https://www.nomura—am.co.jp
Representative: Hiroyasu Koike, President & CEO
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Scheduled date of submission of securities report: August 27, 2025
Date of commencing dividend payment: July 16, 2025

[ 77 FOEMRI
Fund Management

1. 20254F 6 A WIOEARI (2024 - 12 B 8 H~20254F 6 4 7 H)

Management Status for Period ended June 2025 (from December 8, 2024 to June 7, 2025)

(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. %
2025 4E 6 A #] 397  (99.5) 1 (0.5) 399 (100.0)
FY ended Jun. 2025
2024 4E 12 A Hi 411 (99.5) 2 (0.5) 413 (100.0)

FY ended Dec. 2024
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(2) FRIE - R 50 (T AR G0 )
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
2025 £ 6 H #j 214 0 0 214
FY ended Jun. 2025
2024 4E 12 A HA 214 0 0 214
FY ended Dec. 2024
(3) FEHEMmAE
Net Asset Value
100 1134 V) FEHAEqIAH
g e Alk AL (/B FrEHIRMAFATHE O£ 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|
2025 £ 6 H #j 402 3 399 186, 002
FY ended Jun. 2025
2024 4E 12 A H#A 417 3 413 192, 677
FY ended Dec. 2024
(4) syl
Dividend Payment
100 F124 v 5>E4
Dividend per 100 units
=
JPY|
2025 4E 6 A A 1, 280
FY ended Jun. 2025
2024 4E 12 A HA 1, 190]
FY ended Dec. 2024
2. XEHAFHOERE

Change in Accounting Policies
O SHEBEOWEICHEIAT
Changes accompanying revision to
@ OusDEE

Changes other than those in D

accounting standards, etc

W

No

Fii 3

PN

No
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I M3%pE3% Financial Statements

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

AT B
(2024 4 12 A 7 HEE) (20254 6 H 7 HEHITE)
Prior period Present period
As of December 7, 2024 As of June 7, 2025

&%H Amount &%H Amount

EREDTS

Assets

BN & PE

Current assets

a—J)b e @—

Call loans 2,570, 317 2, 395, 502

BB R FER AR

.. L. 411, 906, 685 397, 699, 039
Parents trust beneficiary securities

ERION

Accounts receivable — other 2, 529, 468 2,653, 119

AR

32 64
Accrued interest

B PE A EE

417, 006, 502 402, 747, 724
Total current assets

i it

417, 006, 502 402, 747, 724
Total assets

AIEDHS
Liabilities

VB A
Current liabilities

ER I EH i

2, 556, 477 2, 749, 824
Unpaid dividends ’ ’ , ,

RANSZ FEE

34,111 33, 127
Trustee fees payable

AALZEREAE

227, 368 220, 824
Investment trust management fees payable

Z DAL

259, 685 154, 838§
Other accrued expenses

Eh AR A F

Total current liabilities 3,077, 641 3,158,613

afias

Total liabilities 3,077, 641 3, 158, 613

L PE D

Net assets

TEALE

Principal and other

JoA

L. 429, 660, 00 429, 660, 00
Principal

a4
Surplus

HIRF A SOIHIR RS (A)

15, 731, 139 30, 070, 889
Surplus (deficit) at end of period Alb, ’ A30, ’
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(53 Bl (R AR L4

7,612 7, 029
(Reserve for distribution) ’ ’
TCART AR 413, 928, 861 399, 589, 111
Total principal and other ’ ’ ’ ’
G S A2
?Efif§;1:+assets 413, 928, 861 399, 589, 111
B TE D 2
AT E At 417, 006, 502 402, 747, 724

Total liabilities and net assets

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

(HAL : M) (Unit : JPY)

H 20244 6 3 8 H
£ 202412 H 7TH
Prior period
From June 8, 2024
to December 7, 2024

AT

H 2024412 H 8H
£ 2025% 6 H 7H
Present period
From December 8, 2024
to June 7, 2025

&%H Amount

&%H Amount

(ZE L&

Operating revenue

S IALE,

Interest income

2,668

5, 528

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

10, 856, 52§

A8, 280, 443

HENIEAF

Total operating revenue

10, 859, 194

A8, 274,915

CES -G

Operating expenses

SEREA

Trustee fees

68, 471

66, 047

ZREAE W

Investment trust management fees

456, 424

440, 259

DA

Other expenses

143, 059

144, 814

HEEM AR

Total operating expenses

667, 953

651, 119

HHEMEUTEEREL (D)
Operating profit (loss)

10, 191, 243

A8, 926, 034

BEE RIS TR FE L (A)
Ordinary profit (loss)

10, 191, 243

A8, 926, 034

MRS OIS HIRE L (A)
Profit (loss)

10, 191, 243

A8, 926, 034

— IR AE O Y MR AR R 0O Sy Bl AR U T — R
RN O Y WM SO 0EE (D)
Distribution of profit loss from partial
redemptions

HERIAS I E REE (A)
Surplus (deficit) at beginning of period

A21,067, 224

A15,731, 139

T IR S 3 R AR i D4R

Increase in surplus or decrease in deficit

T AR D RS 3 R AR e IR

Decrease in surplus or increase in deficit

SyBLd:

4, 855, 158

5,413, 716
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Dividends

WIRRI e IR kB4 (D)
Surplus (deficit) at end of period

A15, 731,139 A30, 070, 889

(3) [#Eizk]
(225t AR D FHHEICE 4 575D

1. R EEORMIEYE L ORI 715 BB (R REARRES:

2. B - WA OFF BEETE A iliRES7C B S5 R AR

JE
4. Z DAt

BV ET,

SLYEMAR TR L TR YD 9,

FE HIEMETE L L TR Y £,
3. Ak pE i DRI S5 2 B3 5 IO AR A S S ORIl O FE I B W T —E ORISR EFZ A L T\ 5720, R 51
TS EFIZ Lo T2 h

A VY AP I 3% SR/ = S D

VMBS R OREHIRMIE, 2024 £ 12 4 8 HAH 20264F 6  THETEZR-T

(HEARRE Lo RV IZBET 215D
U FEHIIH Y FHA,

(PR IR IR RS 3 5 TERD)

Al
2024 4F 12 H 7 AHLE

4
2025 4F 6 H 7 HEUE

1. BEMRIOR BT B ZAHE DR

FrE R OR BB 2 23 ME DR EK

214,830 M 214,830 0
2. WEEFEMAEFERHAIE 5 50 6 5 1 THE 10 58 |2, REEFEMEHEBIRIGE 55 50 6 55 1 T 10 ZI12H
ET D4 ET D4
FEARD K 15,731, 139 4 JLARDRIE 30, 070, 889 M
3. FREHIRIOKRBICHIT D 1 B Y72 OFMEFEOH 3. FREMIEORBICKIT D 1 BN 72D OMEEDFE
1 0% 7= 0 Wi e 1,926.77 [ 1172 0 W EA 1, 860. 02 1]
(100 F1247= 0 i PERH) (192, 677 M) (100 F1247= v i PERH) (186,002 )
(4% B Ot EEIT B 2 15D
B 20244 6 H 8 H B 2024412 H 8 H
B 2024412 TH 20254 6 4 TH
1. 5Ee4 ORI 1. e 4ozt R
20244 6 H 8 H/NDH 20244F 9 THET 202412 H 8 A5 20254 3 H THET
HH HH
LI 2 S AR AR A 923 1 EP LR A 2,084 [
[BL7 7 > R OB SN R 4R B 2,651,894 [ 817 7 » R OB SIS ER B 2,995, 585 [
5 B i Fi N7 4 ¢ 583 1 oy B YER R 7 4 c 7,612 H
IR E e ] D=A+B+C 2, 653, 400 R E AT e D=A+B+C 3,005, 281 [4
et E 333,590 [ iy E 324, 689 [
15 %5 53 mTREAE F=D-E 2,319, 810 4 IS 225 53 i vl REAE F=D-E 2, 680, 592 1
N 45 53 B 4 G 2,298, 681 [ U 55 4 i 4 G 2, 663, 892 [
R (4 B AR A N7 ) H=F-G 21,129 1 U1 4 (5 i M 5T ) H=F-G 16,700 1
H% I 214,830 [ B~ 1 214,830 1
100 1247 0 4yfd 4 J=G/1x 100 1,070 [ 100 272 V) 4yEd 4 J=G/1X 100 1,240
20244 9 H 8 HINDH 2024412 H THET 20254 3 H 8 HMH 20254F 6 H THET
HH HH
I 2 Y AR AR A 1,745 1 EP LR A 3,444 1
PBL7 7 > R OB SN AR 4E B 2,875,578 Bl 7 7 o R OB Y AR AR B 3,063, 139 1
53 B i F Sz 4 ¢ 21,129 1 3 B R 7 4 ¢ 16,700 1
EEI e Ea ] D=A+B+C 2, 898, 452 [ IR ] D=A+B+C 3, 083, 283 [
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e g E 334, 363 1 e gt E 326, 430 1
15 %5 53 mT REAE F=D-E 2, 564, 089 IS 225 53 i vl REAE F=D-E 2, 756, 853 1
N 45 53 B 4 G 2,556, 477 [ U 55 5 i 4 G 2,749,824 [
A (4 PR AR N7 4) H=F-G 7,612 1 U1 4 (5 i HEA 5T ) H=F~G 7,029 H
Mk I 214,830 [ SF~3 I 214,830 1
100 12472 V) 43ic 4 J=G/1x100 1,190 [ 100 12472 V) 434 J=G/1x 100 1,280 14

2. = 0fEH 2. oM
ZOMBEH D 55 103, 678 L, IIGIEHIZ DUV T ORGSR ZOME D 5% 101, 601 P, XIBRIREIZ OV TORGHERE
AEFCH Y £, JARCTHY £7,

(EmhpsH s B4 2 1ERD)

(1) 4B P bt OAR DL B 2 F3H

AT 4 1

H 20244 6 H 8 H
% 2024412 4 TH

H 2024412 H 8 H
% 20254 6H TH

1. AP S 63 2 B T 8

BTy Rt BEREACEEENCET HEEE 2 &5
4IHIZED DIEFREREETH Y ., BENEICHET 5EH
DEARFFEHIAE, FAMGESRE OSBRI L TRE L L
CTEMATHZLEHMELTEBY £1,

0. GREE T ONE M E OERRESICRD U RS

L7 7 RBMREET 2 E/MELOFEIX. AMMREE, 2—
Ve o —VEOEHREEROCEHREBTHY T,

W77 v RMRAET DA MAEEOFEMIL, (FOMOHERD) O
2 AMMFEARRICTEHLTEY £,

INBIE, BRMEENY 2 SRIEENY R BEEE R
IR EOREY As  ERY A ROHEMEY 27086 &
MTHY £,

3. BRPE S IZER D Y A 7 B HER

AT B W TIE, ML LG Y 27 FHICE T A EE
DERT, NT A= ADOEELER Y A7 OFHELT
o TEY ET,

Ofith U A7 OEB

Hith U A7 IR LTI, BERSSEORILE W, o8-t
2 L, BEFHIZIH > TV ENEOEHET/>TEY E
ED
OEH Y A7 OEH

GV A2 7L Tt BITIERSIE e Mgk &84
BIEHIE - 30T 2 HWE, Mkt L. A EOFE RIS U
IR EDEB AT > THB Y £7,
OFEIE Y 2 7 DR

TRENE U 2 7B LTI, MBI U CH I E ORI &
e L, B | Etk AL REDOEBRZ 1T/ > THB 0 7,

L. A FhRE 26 2 TURE T B
A2

0. BPE OB KR OF OEMRENRD ) 27

A7

3. SRk LR D U R 7 B FRRTH
[RIZE

(2) Axfhps ah ORFLSE B9 5 HIH

Al
2024 4F 12 H 7 AHALE

4
2025 4F 6 H 7 HEE

1. EERIREREE AR, Wefli o OZE%4R
B R oo Gxihpg bt 3R & LT~ TRl TR L
TV, SENBERE LA & el & OEFIH Y £
Moo
2. Wi OFE Tk
BB ERER ARRESR
(EERFIT#HIR L FHICHT H1ER) ISR LT
BYET,
)b - v — RO SERENE L O EE
IS OF BIFEIE TR SN DTz, IREAEEIXRE
fili LITEIL TV D 2 &b, YRAIRFEERE 2 Reffi & LTl
hET,

1. EERIREREE AR, el e OZER
A

2. el O REHIE
A
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(BhE S 5 & OHG1IZ B4 5 1ERD)

HITH

H 20244 6 H 8 H
% 2024412 4 TH

=i
H 2024412 8 H
20254 6 H TH

MBS € DML S FEIG AR D N IEZflik 2 B LT, —i#% [FA

DG 5l & 57 2 Bl 5 L OERGITAT b T

), BUFHIII SV ER A,

(FofhoER)
1 TARDKE)
AiTA X4
H 20244 68 8H H 2024412 A 8 H
T 2024412 H 7TH T 20254F 6 A 7H
1 By T AKA 429, 660, 000 M & T A%E 429, 660, 000 [
] B INER E e AKE 0 M| B ingk & e A%E 0 M
HI 1 — R AR ST AR 0 P — BRI ST AR 0 M
2 HAMFEHEITR
SeE H WA MRES:
(EE:] 2 1
\ H 20244 6 H 8 H H 2024412 4 8 H
HEH = 2024 4E 12 H T H E 20254 6 H T H
BRI E EN- iM% (M) HIICE EN- iM% (M)
R A et e A | e A3, 291, 790 1, 626, 101
& A3, 291, 790 1, 626, 101
3 T UNRT ¢ THGIEfR
FUMEEIIH D FH A,
(4) [MtiEBAMIZ]
%1 AGREAAME
(D #EA (2025 4~ 6 A 7 HILE)
FUMEEIIH Y T A
Q) RIS O FAMFES: (2025 4 6 A 7 HEBLTE)
(B M)
e} W IR Eiak ot FTMAR e
BlBEEE= 28 (B AN S&P 500 L~y M 74, 782, 688 100, 126, 540
RIS ~Y—7 7K
CREE 7 — 1 O EfEEa B~y VB 334, 088, 357 297, 572, 499
~Y—T7 7R
N2 SIAREL ;2 408, 871, 045 397, 699, 039
LB EE =R 99. 5% 100. 0%
&EF 397, 699, 039
(F D) BEEFE S sR, HEEFR M OBIBE G2 ISR T 2 R MmO E L, EFREEFR R L TRY £7,

(TE 2) Hes03 2 K0 ARl O PEIS XD 3, ROB/NEHIO BRI SIS T DR TH Y £,

2 T UNRT 4 TEGI KOS TR | OZRIVEETE K Ol DR L3

FAHFHIIDH Y FEA,
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