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Earnings Report for Fiscal Year ended January 2024 (January 21, 2023 — January 20, 2024)
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I Fund Management

1. 2024 4 1 HHIoO@ERMREL (2023 4= 1 H 21 H~2024 41 H 20 H)
1. Management Status for Year ended January 2024 (January 21, 2023 — January 20, 2024)

(1) &EHENR (75 5 PO 5480

(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! % EpiE % EplE! %
JPY mil. % JPY mil. % JPY mil. %
2024 1 HH 2, 060 (99.9) 2 0.1) 2,063 (100. 0)
FY ended Jan. 2024
20231 HH 2, 595 (99. 8) 6 (0.2) 2,601 (100. 0)
FY ended Jan. 2023




(2) BE - FRKIFEHR
(2) Creation and Redemption
RITFH AR 75 N 3% RE LK A 13K WEEHIRIARFATH D
No. of Issued Units at End of No. of Units No. of Units No. of Issued Units at End of
Previous Fiscal Period Created Redeemed Fiscal Period
(@) (©@) (®) (@O+@-B®)
s TR TA TR
‘000 units ‘000 units ‘000 units ‘000 units
2024 521 A 328 0 30 298
FY ended Jan. 2024
2023 4= 1 A4 338 0 10 328
FY ended Jan. 2023
(3) H:HEffia
(3) NetAsset Value
G ik T E 10 1124 7= ) HoHefiie
P BT | @shy) | (@A g X 10)
Net Asset Value per 10 units
((®/No. of Issued Units at End of Fiscal Period)x10)
=Dl EpiLE! EpiLE! !
JPY mil. JPY mil. JPY mil. JPY
2024 -1 A 2, 068 5 2,063 69, 130
FY ended Jan. 2024
2023 41 A 2, 606 5 2,601 79, 190
FY ended Jan. 2023
@) e
(4) Dividend Payment
10 0% 70 53kl 4
Dividend per 10 units
M
JPY
2024 -1 A 0
FY ended Jan. 2024
2023 -1 A 0
FY ended Jan. 2023
(1) ol e A 72 0 O8%)
*k Dividend per Trading Unit
2. SEthgtoZR
2. Change in Accounting Policies
O SFHEEEDOYIEIC LS A fi

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

@ QLS DOEHE
() Changes other than those in D

PN

No




FA Ty AT 7 FhEAR (03-4) E Fund CSI300 (1322) 2024 4F 1 H MWWEEG

I MEEE#E% Financial Statements

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

%15 %16 #
2023 € 1 A 20 HBfE 2024 £ 1 A 20 HBfE
15" Fiscal Year 16" Fiscal Year
As of Jan. 20, 2023 As of Jan. 20, 2024

BEEDES Assets

RENEPE Current assets
Z—)L - 72— Call loans 11, 361, 784 8, 230, 185
BB IEFEZ 485 Security investment

.. o 2, 595, 088, 903 2, 060, 494, 856
trust beneficiary securities
S PR =207, 54 2 o
ﬁ?&%{éaﬁxﬁﬁﬁ l?arents trust 201, 368 201, 309
beneficiary securities
TRENE FES3f Total current assets 2, 606, 652, 055 2, 068, 926, 350
EHEAF Total assets 2, 606, 652, 055 2, 068, 926, 350

AEOE Liabilities
MENEAE Current liabilities
FALZFEH AN Trustee fee payable 1,464, 089 1, 355, 332
RILZEFEE RN Investment trust

management fee payable % S, 8l 2, 10, 5
FELFIE. Accrued interest expenses 2 2
Z DOMARFAE ] Other accrued expenses 834, 857 1, 296, 781
MEIE1E S #F Total current liabilities 5,227, 379 5, 363, 007
AfEAFE Total liabilities 5, 227, 379 5, 363, 007

HWIEPFEDHE Net assets
JEAZEE Principal and other
5tA Principal 1, 642, 500, 000 1, 492, 500, 000
F| 44 Surplus
WIRRIRESUIWR KBS (A)

Surplus (deficit) at end of period 958,924, 676 571, 063, 343

ARG ST Total principal and other 2,601, 424, 676 2,063, 563, 343

FEFEAFE Total net assets 2,601, 424, 676 2,063, 563, 343
ERY AN . PR

i{sﬂéﬁéféﬁnpf Total liabilities and net 9. 606, 652, 055 5. 068, 926, 350




kA Ty s 27 7 o RREARE (/30 %) E Fund CSI300 (1322) 2024 4F 1 A WIRE RS
(2) HEROFEIS4LFEZE  Statement of Income and Retained Earnings
(BA7: ) (Unit: JPY)

%15 %16 #
H 20224 121 H H 202345 1 A21H
E 20234 1 H20H E 20244 1 H20H
15" Fiscal Year 16" Fiscal Year
From Jan. 21, 2022 From Jan. 21, 2023
to Jan. 20, 2023 to Jan. 20, 2024
w=EIVEE Operating revenue
ST M A b A e S .
HAMAE SR EHEE Profit and loss on A\ 168, 406, 322 308, 366, 571
buying and selling of securities and other
wEEINIE A EE Total operating revenue /\168, 406, 322 /\308, 366, 571
= Operating expenses
FHAF)E. Interest expenses 1, 848 1, 749
ZEEE RN Trustee fee 1, 464, 089 1, 355, 332
ZFEE R Investment trust management fee 2,928, 431 2,710, 892
ZFOM#E f Other expenses 834, 857 1, 296, 789
w2 HAE Total operating expenses 5, 229, 225 5, 364, 762
[T . .
HORRIEE L TEIRK (L) Operating income A173, 635, 547 A313, 731, 333
(loss)
9 AL [ %R A e . .
RERAIG LRERAR (A)  Ordinary income A173, 635, 547 A313, 731, 333
(loss)
Az /J\ I > \// ,(\ s:i .
LR A ST G BRI (A)  Net income A173, 635, 547 A313, 731, 333
(loss)
—IBAEFINTAE O Y HIMIR S A% O 4y Bl AR X I3 —EB iR
FNTLE S B HIMIHR RSO B (A) B |
Distribution of net income (loss) from partial
redemptions
BRI R4 W KB
AERREXBHMERAE (A)  Surplus 1, 172, 280, 223 958, 924, 676
(deficit) at beginning of period
RN I R EE Increase in ~ i
surplus or decrease in deficit
LSRRI O TR AR X R B 4
/V#A Increase in surplus or decrease in - -
deficit from partial redemptions
W HLBIME FEITFE O T4 AR S R AB 420
/LA Increase in surplus or decrease in B N
deficit from additional subscriptions for
the period
|54 %8 iERe: H D i
FIA& B T RBEIENNEE Decrease in 39, 720, 000 74, 130, 000

surplus or increase in deficit
2 — RIS O IR B FE ST R AR
JN%E Decrease in surplus or increase in 39, 720, 000 74, 130, 000
deficit from partial redemptions
BHEAE FEITFE 5 RSP D FE T R IE a1
JN%E Decrease in surplus or increase in
deficit from additional subscriptions for
the period
434 Dividends - -

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

958, 924, 676 571, 063, 343




EBA Ty AT 7 RREAKE (V%) E Fund CSI300 (1322) 2024 4F 1 A #IkHEE

(3) HEie#
(EEREH IR D FHICET 2 1FR)
AT RILE 2 0D FTEAM 5L 95 Je OVFRA 5 1% B R e AR SR
BN SR D & YRR R TR 8RR S O FYEAR CREA L T 0 £,
BB E e SRR
B EN AT D S YRR R RS O YA TRl L TR Y £,
(Bt EICET 5 1ERD)
515 1 %16 1
2023 4F 1 A 20 HETE 2024 4F 1 H 20 HEE
1. [WiEeAs 1, 692, 500, 000 [ 1, 642, 500, 000 [
B INRR & e AE —H —-H
[ — BB A Je AR 50, 000, 000 150, 000, 000
2. [ZIEHEDOME 328, 500 [ 298, 500 M
(& &K OFIREHAEEICET 5 ER)
%15 # %16 #
B 20224F 1 H 21 H H 20234 1 H 21 H
% 20234 1 A 20 H E 20244 1 H 20 H
SyBld OFHRIR R Sy i O R
A IR Y AR AR A1, 848 M| A AR Y FHIARER A1, 749 1
B Bl7 7 ROBLYENEE A3LH| B BT 7 v FOE M EINREE A31H
C HrBlEHFE L& A164,871,851 M| C ZyBElUEfwfENI 4 A170,101, 107 [
D Bl SENISEEET (A+B+C) A164,873,730 | D El4ZEUNIERAART (A+B+C) A170, 102, 887 H
E &% 5,227,377 B E #%&#% 5,363,013 [
F OGSy EdFIBERE (D-E) NA170,101, 107 M| F  UNZEsrBLFTEE%E (D-E) A175, 465, 900 [
G Aoy RC AR 0M| G UINESSyELa%E oM
H Wil (R EREIe) A170,101,107 M| H REKREG (OBCHERALE) A175, 465, 900 [
(F-G) (F-G)
I A% 328,500 A| 1 M¥k 298, 500 1
J oEAEE (1 n%7en) 0| J s (1 0%4720) 0H
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[FlZE

B i 0D PR K OV R R A L £
LY A7

BTy RPERT 2 ERA MR,
[ e &3 AR D FIHICBE I 1%
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EBA Ty AT 7 RREAKE (V%) E Fund CSI300 (1322) 2024 4F 1 A #IkHEE
(BMREZRIZRE 9 5 1R

15 ] (2023 4F 1 A 20 HHILE)

728 B AT lRES
(HL : 1)
¥ WA B OBIICE - il 2%
PR RE AR RE SR A172, 600, 906
R (E FE AR RE R A60)
Gl A172, 600, 966
%16 #1 (2024 4 1 A 20 HEE)
728 B AT lRES
(HL : 1)
¥ LB OBIICE EN il 2%E
R RE AR AR SR A\295,103, 813
R E(E FE AR RE R A5Y
Gl 295, 103, 872
(B F3 & OWAIIZBIT 5 1ERD)
MYUEHITIH Y £H A,
(1 4720 1)
515 516 4
2023 7 1 H 20 A BUE 2024 % 1 H 20 AEUE
1 7= Y S e 7,919 F1 12472 Y S pER 6,913 [1]
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