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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 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! % EplE! % EplE! %
JPY mil. % JPY mil. % JPY mil. %
2024 1 HH 300 ( 4.0) 7,233 (96.0) 7,533 (100. 0)
FY ended Jan. 2024




(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®)
A +nr +nr +n
‘000 units ‘000 units ‘000 units ‘000 units
2024 41 A - 1, 382 475 906
FY ended Jan. 2024
(3) H:HEfMiAH
(3) Net Asset Value
wEE | Ak e 10 112472 0 SEHEfIiAR
TR | RS L sy | (LR T ) 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 7,711 177 7,533 83,140.7
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

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

2. =RHTHOLER
2. Change in Accounting Policies

O SFHESEOWIEICES £ E pig

(D Changes accompanying revision to accounting standards, etc. No
@ OOz i
@ Changes other than those in D No




I MEEE#E% Financial Statements

(1) &%l Balance Sheet

EHA T v 7 A7 7 2 K S&P500 JelA > 3— 2 (2240) 2024 4F 1 AHIRREERE

(BA7: 1) (Unit: JPY)

%1
2024 4 1 H 20 HELE
1%* Fiscal Year
As of Jan. 20, 2024

BFEDHER Assets

TRENEPE Current assets
¥E4: Deposits
o—)b » m— 2 Call loans
[Ef&FEZS Government bonds

IRAEPE BN E Derivative evaluation
account

2 NEFEREHL4: Customers’ margin
IRENEPESFl Total current assets
BREEAER Total assets
A OEL Liabilities
RENEE Current liabilities

IRAERE SR E Derivative evaluation
account

RINZFEE BB Trustee fee payable
RILEFEE WM Investment trust

management fee payable
RFELFIE. Accrued interest expenses
F Dt ARFE A Other accrued expenses
BN EESGF Total current liabilities
AfEAFE Total liabilities
WA PEDHD Net assets
JEAEE Principal and other
JEA Principal
44 Surplus

IR A4 ST IR R4 (A)
Surplus (deficit) at end of period

JTTAREEAF Total principal and other
FE PEAFE Total net assets

BAEMEEAE Total liabilities and net
assets

17, 694
1,697, 054, 181
300, 200, 800

598, 324

5,713, 164, 191

7,711,035, 190

7,711, 035, 190

168, 585, 913
804, 304
6,435, 219

704
1,827,975

177, 654, 115

177, 654, 115

9, 061, 000, 000

Al,527,618, 925

7,533, 381, 075

7,533, 381, 075

7,711,035, 190




(2) HEKORREFHEE

BT v 7 AT 7 2 R S&PE00 S A i — R (2240) 2024 A 1 H HWIRFEAELE
Statement of Income and Retained Earnings

(BAAZ: ) (Unit: JPY)

71 1

1%t Fiscal Year
From Mar. 14, 2023
to Jan. 20, 2024

H 20234 3 H 14 H
T 20244 1 H20H

=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

A

A419,

6,

657

475, 750

588, 636

802, 923
17, 350

A413,

243, 456

6,
4

117, 296
804, 304
435, 219
223, 494

11,

580, 313

AN424,

823, 769

N424,

823, 769

N424

823, 769

435,

435,

1, 538,

1, 538,

908, 214

908, 214

703, 370

703, 370

A1, 527,

618, 925




FHA VT v I AT 7 2 R S&PH00 el A L x— R (2240) 2024 4F 1 A WIREENE

(3) {ERE#E
(B R RFHTEHNIAR D HIEICB H1ER)

L A EES: O MU R O 1 [EEEE R EREIC S % . BT LBV FEHIE U CHRECEM LTI 0 £,
(1) &mhpa s e I B ST 5 Al
Gl S T B STV B A RES . SRR U C A mhg s RS T 1
B E BRI B ORI GMEBIESROSAIFEEBIFEK R IO TMY 5 5
[T D H ORFEFEYE) TRMEL TR £97,

(2) &R T B ST AR WA RS
MHAMAERIC OV T, FRIE LT, AARGESREHAHREDEHEEBEHE
M CEIME) %, SRrEREE R . SUTSORRT 24 (277 L., 2Rt
R L7V UM AR IR AL ORI 2D W) b AT L= li%E T
L Ci 0 £,

(3) BEMHAS AT C X Aedno 7= A MRS
i 1E 72 P A & AT C & 72000 1285 UT AT U 7= S4B AS I & 387 © % 72\ I
AT BB L, REERETAENEERBICESON AR ERE b
> THH & 3D 74 S L < 12235 L Hako 5 2 iH BN A BRI R % b > TR
LRD AT L TH Y 9,
0. 7V NTF 4 T EOFAN AR OFAM| (1) F VAT ¢ THE

Tk 51 S X BRI & L ORI CRE L T 0 £,

(2) AEETRIBGI
FHIE U, b EIC BT 2 IR B 0 xHRi% S 58 B R S o fh il CREE L T

B F9,
3. F DB EEFRAERR O 7= 8 O FofiE & PSR S |55 o AL FEvE
705 HIH [ EEFEMEOFHREICET A HA] (Fk 12 FRIFSE 133 5) 5 60 2RO

61 R LT T L THEY 7,

(xRS EE ¥ 2 1ERD)

%1
2024 4F 1 A 20 HBI/E

1. |MiEooAs 300, 000, 000 [

A B INER E JEAKE 13, 520, 000, 000 [

] FR — T A ST AR 4, 759, 000, 000 [
2. [ZISHEDHREL 906, 100 1
3. peAROXE

WU PERED SEAREE 2 TRIDHAEICIBIT D D2 1,527,618,925 M




EHA T v 7 A7 7 2 K S&P500 JelA > 3— 2 (2240) 2024 4F 1 AHIRREERE

(4 X ORIR &R E B9 5 1ER)

851
H 20234 3 A 14 H
X 20244 1 A20H
1. [ZFEMPEDIER OFRRICAR DHER O ST T — 5% Brt T 5 2O E T 5 H
2,924, 954 [
2. EAE O FIE R
AR Y SR AR A A99, 289 [
B 77 FOBY S A4 0H
C B YE(HRE LA 0
D EEMFINZFEAE (A+B+C) A\99, 289
E &% 11,463,017 H
F 0B FTRERE (D-E) Al1, 562, 306 M
G INESEl 4% 0H
H s (OB NL4) (F-G) A11, 562, 306 [
I n¥% 906, 100 1
J BAEE (100 M%7-0) 0

(&=mRhpE S B9 5 1R
I &fhps s ORI B9 2 FIH

51
H 20234 3 H 14 H
£ 20244 1 A20H
Bl P i 2k B UL & W77 NIFFERBEEFEE LT, AMRESE. TV AT « 7TEBI %O 4RRE & OE
A EERRICED D NEMAOIARTE) IZESXIT- TR 97,
AP T DONA K OM LR ICtR (M7 7 v RONEMT 5 BaAMarsid, [EEASH TR FHICET 51
YR FC) O THMRES ORI EEAE R O ik ICREBOAMIERETHY . £ TER
H%T%ﬁbf%@i¢oit FR2T IUNT 4 TWBNZE, EE, A7 v =
VEBl, AUy TREIENH Y . FFEMIEICRT D EEONRNERICET ST
DIATH T ENTEET, Y5 ﬁma#&w?UA%47m%mm\%gmmuf
ENEIAMSER Y 27 wEEY 27 GV AVERH D £,
AL IS ER D U A 7 B BRI AR, I LM L7 Ch D U R BRI AR E L, 2tk Y 2
JEEETOE=F ) 7 RO b ER->TEY 7,

11 4 Rl s 5 OB SR (2 B9 5 SFIE

%14
2024 4 1 A 20 HETE
BRI FRA, Rl X OV O 72288 [BERHIRER T FEIIHIROIMII TR L LT D72, ZOZEIIH D /A,
Bl D B E 1A (1) A AL
56 B H 1A MRESR
A F T EHNCR D EIEICE T SRR [ MRS ORI AR UE K Ot 7 ik 152
TR ET,
Q)T VT 4 TH
[ U NT ¢ THBISICET 2 F5E ) ICEE L TR £,
(3) _ERCLAIAN D Ak iy
IR CIRIE SN D Z &0 D, ReMIEMRFEMAE & Tl L TWAH 72D, Yakaemtng i
DRl 2 IREMEE S LB 0 £9,
&@%&@%ﬁ%mﬁﬁé$ﬁmow»%wﬁmmﬁﬁ@”* WBW T —EDORMERMIEEZHA L T\ 572D B B pite
C DA ST A AP FIC K o726, UIMEN R bH D F9,




EHA T v 7 A7 7 2 K S&P500 JelA > 3— 2 (2240) 2024 4F 1 AHIRREERE

(AMRESR B3 5 1ERD)
%1 H1 (2024 4 1 A 20 HEUE)

728 A AT lRES
(BAL : 1)
e WM ORI E AT Al %
[ RS 250, 000
Gl 250, 000
(T U RT o THG BT 2R
H2 5 [ O WM 5 (2 B9~ % $2H
(BR=CBE)
%18 (2024 45 1 A 20 HEIME)
(HAL = 1)
X4y T TRV I Al A 4
2 148
i | PRAFE R e 5 |
g 7,389, 591, 268 — 7,557,578, 857 167, 987, 589
&t 7,389, 591, 268 — 7,557,578, 857 167, 987, 589

() 1. BRI H ik

HRAMHEE S S | ORI DWW T, LFO X IR L T 0 £9,

JRHNE UCRMAEMIFPR R IZHY 5 2EIEO B O X722 BB AT OF R T 5 IHRMEE TS THMM L Tk v
o T XD RRHERFEER SN TWRWEAITIE, FFHEBIRARB IC5 LIV RSO REMSE, FANCHET S
FETIHHHL TR £,

2. BREHFERSEM IS | D3 1E, RN —ATRRLTBY £,
3. BV X TR Z T A TR Y 8 A,

F BRSOl O FREEHARIT, FHREWIRMIPR B O % EE 2 ARG OMETIT > TE Y 7,
4. BB R OBl OB FHROSEIL, 54 ODRFHEETHY £

(BhE L5 & OHGIZRE4 % ERD)
U FHITIH Y A,

(1 B4729 )

1)
2024 4E 1 7 20 AHILE
LT ) R R 5,814.07
(100 114 7=  HEPERE) (831, 407 )
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