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Earnings Report for Fiscal Year ended January 2024 (March 14, 2023 — January 20, 2024)
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I Fund Management
1. 2024 4F 1 AMIOEMRDL (2023 423 A 14 H~2024 41 H 20 H)
1. Management Status for Year ended January 2024 (March 14, 2023 — January 20, 2024)

(1) &EHENR (75 5 P 5048 C)

(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)
Rl Hipktt g MR %R HERYEL
Amount ratio Amount ratio Amount ratio
EpE! % EpiE % EpiE %
JPY mil. % JPY mil. % JPY mil. %
2024 4E 1 A 100 (17.8) 460 (82.2) 560  (100.0)
FY ended Jan. 2024
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(2) Creation and Redemption
ATFH R AT T D3 B E K 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+2-®)
A TR TA +n
‘000 units ‘000 units ‘000 units ‘000 units
2024 ££ 1 119 - 116 74 41
FY ended Jan. 2024
(3) H:HEfMiAH
(3) Net Asset Value
wieE | Ak e 10 112472 0 SEHEfIiAR
P BT | @@say) | (@SS g X 10)
Net Asset Value per 10 units
((®/No. of Issued Units at End of Fiscal Period)x10)
= [EDE| [EDE| !
JPY mil. JPY mil. JPY mil. JPY
2024 41 A 562 2 560 136, 390. 3
FY ended Jan. 2024
4) bl
(4) Dividend Payment
10 0% 79 53kd 4
Dividend per 10 units
=]
JPY
2024 £ 1 A 0
FY ended Jan. 2024

2. =RHTHOLER

2. Change in Accounting Policies

(T5) Sid e ITE R BALA 72 D O&%
* Dividend per Trading Unit

D SEEEEOWE > LR

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

© OLSOEHE

@ Changes other than those in D

N

No

N



I MEEE#E% Financial Statements

(1) &%l Balance Sheet

FEA Ty 7 AT 7 RS&P00 e L N L ¥ 2 4% (2239) 2024 4F 1 H Mk B &G

(BA7: 1) (Unit: JPY)

7 1 3]

2024 £ 1 A 20 A BE
1%* Fiscal Year
As of Jan. 20, 2024

BFEDHER Assets

MENVEPE Current assets
Z—)L - 72— Call loans
E&ZF2% Government bonds

IR PG Ll ) Derivative evaluation
account

FANEFEFEHLA: Customers’ margin
TMENVE PES#T Total current assets
BREAFE Total assets
AfEDE Liabilities
TENA(E Current liabilities

IRAERE S E Derivative evaluation

account
RILZFEE AN Trustee fee payable
RILEFLE WM Investment trust

management fee payable
RILF)B. Accrued interest expenses
Z Dt ARFAE A Other accrued expenses
B AEAEE Total current liabilities
AMEEE Total liabilities
WIEFEDH Net assets
JEA%E Principal and other
JCA Principal
Fls:4 Surplus

HWIRFI A4 SUI MR KA (A)
Surplus (deficit) at end of period

JEARZESFF Total principal and other
i PEAFE Total net assets

BEHEPESEE Total liabilities and net
assets

119, 575, 662
100, 057, 000

35, 888, 140

307, 427, 621

562, 948, 423

562, 948, 423

60, 387
206, 069
1, 649, 384

48
468, 378

2, 384, 266

2, 384, 266

411, 000, 000

149, 564, 157

560, 564, 157

560, 564, 157

562, 948, 423




(2) HEKORREFHEE

FBA Ty A7 7 FS&P500 LA L w245 (2239) 2024 4F 1 A IR EEAE
Statement of Income and Retained Earnings

(BAAZ: ) (Unit: JPY)

71 1

B 20234 3] 14 H
£ 20244 1 H20H
1°* Fiscal Year
From Mar. 14, 2023
to Jan. 20, 2024

=2EINLE Operating revenue
ZHUFE. Interest income

A FEATE B 4828 Profit and loss on
buying and selling of securities and other

URAERE S ELS 254848 Profit and loss on
dealing of derivatives

2= Foreign exchange gains or losses

Z OMLZE Other revenue

wEEINZE A EE Total operating revenue
= Operating expenses

THAFIB Interest expenses

ZELE W Trustee fee

ZFEE I Investment trust management fee

ZFOM#E f Other expenses

w3 A3 Total operating expenses
RS AT E L (D)

Operating income

(loss)
Az TR E%k (A) Ordinary income
(loss)
LR A ST G BIRiTESE (A)  Net income
(loss)

—HRARAINZAE 5 4 BRI KA O 4y BU AR X I3 — 0 7

FNTLE S Y IR RSO Bl (A)

Distribution of net income (loss) from partial

redemptions

WERIRe I E x#E4 (A) Surplus

(deficit) at beginning of period

FlR BN I Z KRB0V %H Increase in

surplus or decrease in deficit
YR — RN AE 5 IS A HNAE ST K 8 48
/V#A Increase in surplus or decrease in
deficit from partial redemptions
LB A FEICE O RIS SIEINEE I KB
/L%#A Increase in surplus or decrease in
deficit from additional subscriptions for
the period

R E IR EHIINE Decrease in

surplus or increase in deficit
441 AR P 5 TR RO HE L HE R R
JN%AE Decrease in surplus or increase in
deficit from partial redemptions
BHLEMEFEITAE 5 RIS SR EE U RB
JN%E Decrease in surplus or increase in
deficit from additional subscriptions for
the period

Z3lid4: Dividends

HRFISRESOIHRKREE (A)
(deficit) at end of period

Surplus

171

A\258, 000

238,917, 259

A3, 167,511
25, 805

235,517, 724

33, 503
206, 069
1, 649, 384
1, 346, 737

3, 235, 693

232,282, 031

232, 282, 031

232,282, 031

124, 217, 080

124, 217, 080

206, 934, 954

206, 934, 954

149, 564, 157
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(1) AfEhpE s B s B3 S b A 1{lEEs
PSS T I B S W D A EEA I, JFRANE U Ce RS rsic R
2RISR B O GMEEFEROBSITF AR B ICBWTEY 5 5
BT H ORI TRHMiL TR0 £9°,

(2) &RbpEEG TSI BB STV R WA EES
WEAMRERICOWTIE, JFRIE LT, BATESRERSSREDOISHEHTE S EHE
Ml CEYE) %, &tpaihis 25, RITS0rT 2 M8 (2720, EKEEE
R L) AT iR St o 3243 2 A0 Wi & AT L7 li%E CRF
il TR0 £7,

(3) BN AT TE 220> A MhRES
L2 R4 2 AT TE o T2 5A U AT L2 i HIAED Kl & 380E T& 22V
MR LNEAIE,. REEHESENERREFT IR SO CAHEMNLRFHRE L
o TRl &£ FRD ToMMiFA S L < ITZFEH L Hhig D O 2 WA DA B FEZ b o TRl
EROTMEETIHML TR £,
2. 7 U RT ¢ 7RO IEYE L O (1) TV 8T ¢ TH|

71k E R RS FRIE LT TR L TR 0 £9,

(2) BETHREE
RIS LC, DR EIICERT 2 RHE IR B O S 7e B FHEE O P CEEM L T

B0 FET,
3. F DB EERNERL O 7= 8 O FERE & PMSERIR S | 25 o 4Ly FE v
70 D HEIH (RS EFEMEOHREICET A A CFEk 12 FRIFSE 133 5) 5 60 2RO

6L RICLTE o TR L TBY £,

(EfE R IR RIS RE 3 5 TERD)

%1
2024 4 1 A 20 AELE

1. |WiEcAs 300, 000, 000 [
1 BN ER B T ANER 860, 000, 000 [
[ R — AR ST AR KR 749, 000, 000 [
2. [EZ&EHEORK 41,100 H

(R L OFEISREFHAEEICET 23D

851
H 20234 3 A 14 H
X 20244 1 A20H
1. [ZFEMPEDIER OFRRICAR DHER O ST IT— 5% Brt T 5 2O E T 5 H
749, 582 M
2. Bl A DR R L

AR Y SR AR A AT,527 [
B #7712 FOR SIS 4E 0H
C FeYEmFE L a 0H
D EEYFINRFEAF (A+B+C) A7,527 1
E &% 3,202, 190 [
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