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I Fund Management

1. 2024 4 1 JHHOERMRSL (2023 427 1 9 H~2024 41 1 8 H)
1. Management Status for Year ended January 2024 (July 9, 2023 — January 8, 2024)

(1) HPEPFR

(BT HARNEHEC)

(1) Assets (fractions of less than JPY mil. shall be rounded down)
TEREEE B4 - TAA: - TOMOBPE (BFEEERE) | Aat (WL
Primary Invested Assets Cash/Deposits/Other Assets (excluding liabilities) Total (Net Assets)
B Hipktt g MR %R HERYEL
Amount ratio Amount ratio Amount ratio
EpE! % EplE! % EplE! %
JPY mil. % JPY mil. % JPY mil. %
2024 1 HH 34, 073 (99.1) 304 0.9) 34,378  (100.0)
FY ended Jan. 2024
2023 7 HH 32,633 (98.9) 351 (1. 1) 32,985  (100.0)
FY ended Jul. 2023




(2) BUE » ATHATEH
(2) Creation and Exchange
AR E AR T H 4% B E K M 1L BRPE IR T 02K
No. of Issued Units at End of No. of Units No. of Units No. of Issued Units at End of
Previous Fiscal Period Created Exchanged Fiscal Period
D) (©) (®) (D+2-0)
TH A A TA
‘000 units ‘000 units ‘000 units ‘000 units
2024 1 A 31,742 2,914 1, 087 33, b68
FY ended Jan. 2024
2023 /=7 H# 29, 866 4, 146 2,270 31, 742
FY ended Jul. 2023
(3) HHEfHER
(3) NetAsset Value
wEE | Ak Wi E 10 112472 0 SEHEfliAR
P BT | @shy) | (@HsmEmmAs TS g X 10)
Net Asset Value per 10 units
((®/No. of Issued Units at End of Fiscal Period)x10)
EpE Epils Epils M
JPY mil. JPY mil. JPY mil. JPY
2024 -1 HH#A 34, 699 321 34, 378 10, 241. 1
FY ended Jan. 2024
2023 47 HH) 33, 266 281 32, 985 10, 391. 6
FY ended Jul. 2023
(4) s
(4) Dividend Payment
10 2720 5yl 4
Dividend per 10 units
M
JPY
2024 -1 HH#A 88
FY ended Jan. 2024
2023 -7 HH#A 76
FY ended Jul. 2023

() Bl e AL 72 ) O

*k Dividend per Trading Unit

2. DEHTHOLR
2. Change in Accounting Policies

O SFHEEEOBUEICE S EE

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

@ QLS DOEHE
() Changes other than those in D

HE

Py

No

PN
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I MEEE#E% Financial Statements

(1) HfE%EE  Balance Sheet
(BA7: ) (Unit: JPY)

20234 7 A 8 HELE 20244 1 A 8 AHE

Prior period Present period
As of Jul. 8, 2023 As of Jan. 8, 2024
BREDER Assets
TRENEPE Current assets
o2 —) L« @ — Call loans 192, 558, 998 269, 081, 861

P& FE%: Investment securities

IR PG Ll ) Derivative evaluation
account

FULAL: Accounts receivable
RUNEL 24 4> Accrued dividend receivable
Hii#¥A4> Advance payments
72 NEFEREHL4: Customers’ margin
TRENE PES#T Total current assets

BPEART Total assets

AfEDES Liabilities
ENA{E Current liabilities

YRAEPE BT ) E Derivative evaluation
account

Hi524 Advances received

FK4L4& Accounts payable—other
FRALINAE 53 B4 Unpaid dividends
RINZFEE I Trustee fee payable
RINEFLE RN Investment trust

management fee payable
RELF]E. Accrued interest expenses
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

HWIRRI A SOIMRREE (A)
Surplus (deficit) at end of period

(ECHE(HFENL4:) Reserve for
distribution

TEARZEAEF Total principal and other
B FEAFT Total net assets

BIEREPESEL Total liabilities and net
assets

32,633, 362, 450

146, 586, 500
266, 436, 814

28, 000, 000

34,073, 243, 000

8, 037, 400

313, 181, 097
2,106, 400
33,877, 812

33, 266, 944, 762

34, 699, 527, 570

33, 266, 944, 762

34, 699, 527, 570

2,031, 900 -
364, 500 =
442, 200 -

241, 239, 944 295, 406, 135
3, 563, 061 3,650, 484
9, 798, 520 10, 038, 914

108 104
24, 463, 678 12, 218, 006
281,903, 911 321, 313, 643
281, 903, 911 321, 313, 643

30,631, 124, 570

2, 353, 916, 281

5,671,482

32, 393, 968, 235

1,984, 245, 692

4, 889, 960

32, 985, 040, 851

34, 378, 213, 927

32, 985, 040, 851

34, 378, 213, 927

33, 266, 944, 762

34,699, 527, 570




ATy 7 A7 7 KAKRESG U — b (2566) 2024 4F 1 A WIREREE
(2) HEROFEIS4LFEZE  Statement of Income and Retained Earnings
(BA7: ) (Unit: JPY)

AT £
H 20234 1H 9H H 20234 7H 9H
E 20234 7H 8H E 20244 1 H 8H
Prior period Present period
From Jan. 9, 2023 From Jul.9, 2023
to Jul.8, 2023 to Jan. 8, 2024
VIS Operating revenue
ZHFEC Y4 Dividends income 630, 739, 852 711, 344, 762
ZHUFI B Interest income 97 190
S e A b A 5 .
AAAEFFTER A Profit and loss on 109, 457, 075 A462, 626, 737
buying and selling of securities and other
N - et .
ﬂﬁétﬁﬁuuﬁiél%?fﬁfﬁ.Proflt and loss on 8, 067, 450 85, 650
dealing of derivatives
F DOMIRZE Other revenue - 1
wEEINZE A EE Total operating revenue 748, 264, 474 248, 803, 866
= Operating expenses
FHF] B Interest expenses 31, 085 33, 829
ZFEEHM Trustee Tee 6, 747, 909 7,307, 250
ZFEE B Investment trust management fee 18, 556, 936 20, 095, 108
ZFOM#E f Other expenses 16, 732, 201 12, 291, 205
w3 A3 Total operating expenses 42,068, 131 39, 727, 392
[T . .
HARIEE L TEIRK (L) Operating income 706, 196, 343 209, 076, 474
(loss)
(\ ALz 112 (\ Al Ln . .
RERAIGE S SRERAR (A)  Ordinary income 706, 196, 343 209, 076, 474
(loss)
Nz »//\ I ¥ \// ,(\ = .
LM ST L HIRHEZL (A)  Net income 706, 196, 343 209, 076, 474
(loss)
—EAEHIC I 5 RIS R0 YRR
BUCHE S MUK AR R (A) ) ]
Distribution of net income (loss) from partial
exchange
154 AT 84
MERREXEIHMERAE (4)  Surplus 2,098, 021, 715 2, 353,916, 281
(deficit) at beginning of period
| 440 $H =R k| i
Flsxé %bﬂ%ﬁllbiﬁKiE;&#i,/%E.Increase in 240, 323, 844 190, 968, 185
surplus or decrease in deficit
YR — AR D RIS AR ST K 48
/V#A Increase in surplus or decrease in - -
deficit from partial exchange
YHIBANE R D RIS BN IF KB4
ANy E| i i
,/ﬁf ?ncrease 1n.sgrp1us or de?re?se in 240, 323, 844 190, 968, 185
deficit from additional subscriptions for
the period
R | j=Ee: H i
FIA& B T RBAIENNEE Decrease in 103, 875, 780 o7, 316, 165

surplus or increase in deficit
W AT O IR B FE ST R AR
JN%H Decrease in surplus or increase in 103, 875, 780 97, 316, 165
deficit from partial exchange
BHLEMEFEITAE 5 RIS SR EE U RB
JN%E Decrease in surplus or increase in
deficit from additional subscriptions for
the period

fd4: Dividends 586, 749, 841 672, 399, 083

HRFISE IR KRESLE (A)  Surplus
(deficit) at end of period

2, 353, 916, 281 1,984, 245, 692
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(3) gz

(EHE /2 DFH HFHHR D FRICEET 515
1. A iFES O R OGRS R FERIIB B TEEICESE . TR0 L B EAE LTHECMEL TH 0 £
T,

(1) &mhpa s e I B S h o5 Al
Gl R T B STV B ARSI, JEEIE U C g s R T 1
B E BRI B ORI GMSEIESROSAIFEEBIEK R IO TMY 5 5
[T D H ORF&FEYE) TRMEL TR £97,

(2) &R T B S TR WA RS
MHEAMAERIC OV T, FRIE LT, AARGESEHA%REDEHEESEHEH
M CEIME) %, SRrEREE LR . SUTSORRT 248 (277 L., 2Ry
R L7V USSR AL ORI 2O W) b AT L= li%E T
L Ci0 £,

(3) BEMHAS AT C X Aedno 7= A MRS
i 1E 72 S4B & AT C & 72000 T2 UT AT U 7= S4B AS I & 387 C % 72\ I
AT BN EA L, REERETAENEERBICESHN AR ERE b
> THH & 3D 74 S L <1223 EH L a0 5 2 fH WA FIHIER % b - TR
L RO I TIAG L CH Y £,
0. 7V NTF 4 75O F AR HEE J OFHIT U ST 4 THG

Jiik 5 S X BRI & ORI CRE L T Y £,
(iR B+ 5 1)

AT =Y

2023 € 7 J] 8 HEBUE

2024 £ 1 ] 8 HELE

1. [aEcA%E 28, 821, 139, 690 M 30, 631, 124, 570 [
1] Hh B INER E JeANEE 4,001, 372, 500 [ 2,812, 203, 000 [

1 h— E A O AR

2,191, 387,620 M

1, 049, 359, 335 [

2. [ZEHEOKREK

31,742,098 1

33,568,879 O
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TR EICE T 5 1ERD)
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ATy
M 20234F 1A 9 H
% 20234 7H 8 H

H 20234 7H 9A
20244 1H 8H

== QO MmO QW=

O TOmo QW o=

) VAP e BT

H 20234 1 H 9H

£ 20234 4H 8H
SRR EAY

Sy B YR A N 4

B MU EA SR (A+B)

Nt AT RERE (C-D)

g Ay X |

RS (BTN 4)
(E-F)

Ry

SECAFE (100 1X%47-0)
H 20234 48 9H

£ 20234 7TH 8H

SF AR EAY

B EIRE N 4

Bl 4SS R (A+B)

TR

INEE /7Bl ATHERE (C-D)

N 38 4y Bl 4 4R

RS (S BN )
(E-F)

mE g

SylicagE (100 1%47-0)

360, 374, 227 [
3, 749, 505 M
364,123,732 M
15, 802, 032
348, 321, 700 M
345,509, 897 [
2,811,803 M

30, 849,098 M
1,120 M

270, 334,637 M
2,811,803 M
2173, 146, 440 [
26,235,014 1
246,911, 426 M
241,239,944 M
5,671,482 M

31,742,098 A
760

O MmO QW =

QT mO QW o=

B4 DR RIE R

H 20234 7H 9H

£ 20234104 8 H

S AR EAY

53 Bt VA A N2 4B

B 4SS EH G R (A+B)

Nt ATRERE (C-D)

INZS 5y Bl <R

WS (Bl MENLS)
(E-F)

WXy

it akE (100 O%7=9)
B 20234108 9H

F 20244 1 H 8H

L L 2 S U A AR

B YRR N4

Bl Y HIUREEAF (A+B)

3% 7Bl RTHERE (C-D)

1N 2 4 B4R

W e (O BovEfmAE N &)
(E-F)

s

Syl 4gE (100 04729)

395, 110, 456
5,671,482 [
400, 781,938 [4
19, 863, 891 M
380,918,047 [
376,992,948 [
3,925,099 1

31,416,079 1
1,200 M

316, 200, 668
3,925,099 1
320, 125, 767 [
19, 829, 672 [
300, 296, 095 [
295, 406, 135 [
4, 889, 960 M

33,568,879 H
880
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(GmhpE S B3 2 1ERD)
T B hpH i OIRBLUZ B3 % S IH

[EIE:Y 4
H 20234 14 9H H 20234 7H 9H
% 20234 7H 8H % 20244 1 H 8H
4l i L kE3 2 BGREL 7 8 W77 NIFFERREREFEE LT, Al
GEA:, T U ST o T HS | D& ik L
EH 2RI ED D EHOREARS
Gt DX ITHoTEY £,
SRR ONE KOS Z AR Y7 7 v RBERT 2 22 MR,
LY AT [EEARSHGENR S FHEHICHET 51
GC1 D AR S O FRAMG AL YE K ONFEAG 5
L] ICRREOFMESRETHY . £TR
HHIYCTHRAEL T T, £/, 4
7 U RT ¢ TEBNZIE, SEMEEIN S
D BRI ISR T DB EOR RN I TE
HICET BT ZENTEET,
VHAMRESR R OT U AT o THBNC
L MBS U T ENEIUMRZEE) U %
7. mEMEY X7 BRIV AZERHY
£,
RPE I ER D U A T BRI R, 2 &S LSRR H
DY Ry EHEMERE L, 24
R EIIEEOTE =X Y v fEEo—
Tk EX > TEY £7,

[FlZE

A

[FlZE

11 4 Rl s L OB SR (2 B9 5 TFIH

AT 4
20234F 7 H 8 ABIE 2024 4F 1 A 8 ABILE
(SRR EE LA, R L O D25 (B RRE LAEITHIR ORI TR L L
TWABT=, ZOEHEIIHY 8 A,
s oD B 5 1% (1) A ffhiFE S (1) FflhiFE S
728 B B AL
AR E T EHIR D FEICH T SRR e
TEAFES: O AL FEYE R ORRA 715 12
R L TR ET,

Q) F VU RT 4 THFI Q)T VU RT 4 THE
[V 37 ¢ TEBI BT AR (I —
G L TR ET,

(3) LRELIA &t pE iy (3) LRELIA &t pE iy
CEBARE TR END Z E D, FHlITNE
AR & Tl L TV D70, Bemind [ 72
SO RHl 2 IREMAEE LT £7,
G P i D BT 25 |2 B 9~ A S IEIC O (@RS L OFMEO B EI2B W TIE—ED
T DA A ARSI 2 LTV B 120 8 B il
FESRMSRIC Ko T2 a . Yk liEEN 7
52D ET,

[Fl /e

[FlZE
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CHMMRESRIZBE 4 2 1ERD)
AT (2023 45 7 H 8 HEHI(E)

728 B AT lRES
(EAL 2 )
Gk B OFHE M ORI & F - I 24
R FE 741, 267, 349
Gl 741, 267, 349
W (2024 4F 1 H 8 HEIAE)
725 B A lRES
(HAL 1)
it e OFH R ORI & F - il 224
P RIESS AT5, 162, 684
aat AT5, 162, 684
(FUNT ¢ ZTEGIFICT 2R
5 | DR 5 12 B9~ % F 18
(BR=CBdE)
AT (20234 7 A 8 HBLE)
(HAL : 1)
X4y A RS i Al A R AR
25 1 4ER
BRG] PRAFE R e 5 |
=g 350, 355, 100 — 348, 365, 000 A1, 990, 100
&%t 350, 355, 100 - 348, 365, 000 A1, 990, 100
W (2024 4F 1 A 8 HEBIAE)
(HZ : 1)
X4y A TS i Al A R AR
2 148
e G] WA FE R e 5 |
=g 596, 228, 900 — 604, 340, 000 8,111, 100
&%t 596, 228, 900 - 604, 340, 000 8, 111, 100

() 1. BioRE Ak
FRAGFEESE MRS | OFFlIZ W TR, ITF O X 2 IZFi L TH Y £7,
FRIE U CHEHIREERICMY 5 2 EEOHOEZSBEIFTORET HIERME TR EMESE TR L TR Y %
T, O XD REHEAFEE SN TV ARWEAIZIE, FREMRR B IR HITW KRS KA, FRRICHET S
FETIHE L TEBY £9,

2. BRBHFEEOE IS | O 1E, RN —ATRRL TR £,
3. BB I TR Y B E B A TR Y $¥ A,
4. ZHORE R O O S FHR O S8IL, Fx ORFEETH Y £7
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(BhE L & OHGIZRE4 5 ERD)
FUFHTIH Y A,

(1 8% EHR)

AT 4
2023 4F 7 H 8 HEIE 20244 1 A 8 HEITE

1 1% 7= V) S e 1,039. 16 F|1 11272 0 i e 1,024.11 1
(100 [ 24 7= v fliE PERE) (103,916 M |[(100 [ 24 7= v i pESH) (102, 411 1)
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