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I Fund Management

1. 20234 1 AMioERRI (2022 451 A 21 H~202341 A 20 H)
1. Management Status for Year ended January 2023 (January 21, 2022 — January 20, 2023)

(1) HPEPRR

(FAMAEIHEC)

(1) Assets (fractions of less than JPY mil. shall be rounded down)
TG EE B - 1A - T OMOERE (AEPSRZ)| A5t (MiEE)
Primary Invested Assets Cash/Deposits/Other Assets (excluding liabilities) Total (Net Assets)
SR Rk L SFH fERkEE)  4%a Rk L
Amount ratio Amount ratio Amount ratio
[P [P % EpE! %
JPY mil JPY mil % JPY mil %
2023 451 HH{ 32, 949 (99.9) 17 0.1) 32, 966 (100.0)
FY ended Jan. 2023
2022 £ 1 AHA 40, 897 (99.9) 22 0.1) 40, 919 (100.0)
FY ended Jan. 2022




(2) BXIE - RIS

(2) Creation and Redemption
RiTA RS T D2 BXE 14X fERI D2 WEHRHIRIARA T D4k
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
(@) (@) (®) (OLORE)
TH TH TH TH
‘000 units ‘000 units ‘000 units ‘000 units
2023 1 HH#A 7, 288 5, 628 6, 856 6, 060
FY ended Jan. 2023
2022 =1 A 5,046 3, 066 824 7,288
FY ended Jan. 2022
(3) H:UE(ER
(3) Net Asset Value
KO PE =l FERE 10 1472 0 HAEqmER
Total Assets Liabilities Net Assets NrE = ¥
IR A wH x10
(@) (@) @D—0O)) (3 Iujﬁ%ﬁ AR TH i&) )
et Asset Value per 10 units
((®/No. of Issued Units at End of Fiscal Period)x10)
EpE! EpE! EpE! !
JPY mil. JPY mil. JPY mil. JPY
2023 £ 1 HHA 33, 422 456 32, 966 54, 395.9
FY ended Jan. 2023
2022 £ 1 AHA 41, 279 360 40, 919 56, 146. 0
FY ended Jan. 2022
(4) b
(4) Dividend Payment
10 04720 7yl 4
Dividend per 10 units
!
JPY
2023 £ 1 HHA 664
FY ended Jan. 2023
2022 £ 1 HHA 443
FY ended Jan. 2022
(1) ol el Fe H ALY 72 0 D&%
* Dividend per Trading Unit
2. KFHEOLE
2. Change in Accounting Policies
O SFHEEFEOBUEIZ D ZH
(D Changes accompanying revision to accounting standards, etc. No
© OLS D
(@ Changes other than those in D No



I WM##EEY% Financial Statements

(1) SfExtiE#% Balance Sheet

FA Ty 27 7o RAREBKRK (S&P500) (1547) 2023 4F 1 A AR FAE(E

(BEA7: ) (Unit: JPY)
512 1 %13 )
2022 4E 1 A 20 BHILE 2023 4E 1 A 20 HHILE
12" Fiscal Year 13" Fiscal Year
As of Jan. 20,2022 As of Jan. 20,2023
BFEEDEL Assets
ENE PE Current assets
a—/L - m— Call loans 49, 521, 893 56, 584, 388
ﬁifiiﬁ?iyszziziirswestment 40, 897, 086, 538 32, 949, 299, 000
by e A e R
ﬁfffi?i?iﬁfﬁi?m e 20,028 20, 022
HRULA4: Accounts receivable 332, 900, 000 417, 000, 000
WENEPESE Total current assets 41, 279, 528, 459 33, 422, 903, 410
GPEATEE Total assets 41, 279, 528, 459 33, 422, 903, 410
BAIEDER Liabilities
MREMAIE Current liabilities
HRENNZES B4 Unpaid dividends 322, 858, 400 402, 417, 200
RENZFLE BN Trustee fee payable 10, 143, 205 13, 168, 343
iiﬁiiﬁ%ﬂ ;Z;ZEZGM trust 10, 143, 325 13, 168, 450
RFEFIE. Accrued interest expenses 19 14
Z Dt AFAEH Other accrued expenses 17, 148, 250 27,522, 626
MEEEAFEE Total current liabilities 360, 293, 199 456, 276, 633
AEEFE Total liabilities 360, 293, 199 456, 276, 633
FEPEDES Net assets
JeA%E Principal and other
JEA Principal 7, 288, 000, 000 6, 060, 500, 000
F434 Surplus
ﬁi?ﬁf%iiﬁf?{ﬁ%ﬁ CEfA;erio 4 33, 631, 235, 260 26, 906, 126, 777
dl(ff?fl fﬁ?fj@ Reserve for 1,106, 888 473,716
JEALEAF Total principal and other 40, 919, 235, 260 32, 966, 626, 777
FEPEAEF Total net assets 40, 919, 235, 260 32, 966, 626, 777
B FEAEF Total liabilities and net 41, 279, 528, 459 33, 422, 903, 410

assets




ERA Ty s AT 7 RKEBX (S&P500) (1547) 2023 4 1 AWIRE S
(2) EREMOFEISRLFFE  Statement of Income and Retained Earnings
(BT F9) (Unit: JPY)

F12H 13
H 20214 1H21H H 20224 1H21H
B 20224 1 H20H B 20234 1 H20H

12" Fiscal Year
From Jan. 21, 2021
to Jan. 20, 2022

13" Fiscal Year
From Jan. 21, 2022
to Jan. 20, 2023

VIS Operating revenue
Z ALY 4 Dividends income
ZHF| B Interest income

AAMFESRTE HE4H4E Profit and loss on
buying and selling of securities and other

IS A EE Total operating revenue
w2 Operating expenses

THLFE. Interest expenses

ZEE W Trustee fee

ZFtE I Investment trust management fee

F Ot H Other expenses

w3 A FF Total operating expenses
RS ST E R (A)  Operating income
(loss)
RE RS TR RS (A) Ordinary income
(loss)

BHIRZE XL MR L (A)  Net income

(loss)

— R AE 5 M HARIRZS S EE D Sy Bl AR X T — 5B

FNTLE 2 YHIMHRIC SO ERE (D)

Distribution of net income (loss) from partial

redemptions

HERSRE I E X#E4E (A)  Surplus

(deficit) at beginning of period

Tl IR IR #4808 Increase in

surplus or decrease in deficit
L AR AE O TR SIEINEE UL KRB
/LA Increase in surplus or decrease in
deficit from partial redemptions
LHBBNME FEIT LY © FlRSIEINEE T KRB BIN
/LA Increase in surplus or decrease in
deficit from additional subscriptions for
the period

Tl BT R A IENEE Decrease in

surplus or increase in deficit
A — BRI A O RIR I TR 41
JN%E Decrease in surplus or increase in
deficit from partial redemptions
HBBNME FEITAE © FIRAIEE TR AB
JN%E Decrease in surplus or increase in
deficit from additional subscriptions for
the period

434 Dividends

HIRFI R UIHIRX#ES (A)  Surplus
(deficit) at end of period

360, 984, 287
5

7,430, 449, 366

455, 685, 512
274

A196, 757, 186

7,791, 433, 658 258, 928, 600
3, 584 41, 623

10, 143, 205 13, 168, 343
10, 143, 325 13, 168, 450
17, 148, 604 27,523, 342
37,438, 718 53, 901, 758
7,753, 994, 940 205, 026, 842
7,753, 994, 940 205, 026, 842
7,753, 994, 940 205, 026, 842

16, 497, 230, 500

13, 246, 486, 540

13, 246, 486, 540

3, 543, 618, 320

3, 543, 618, 320

322, 858, 400

33, 631, 235, 260

26, 991, 285, 375

26, 991, 285, 375

33, 519, 003, 500

33, 519, 003, 500

402, 417, 200

33, 631, 235, 260

26, 906, 126, 777




FA Ty 27 7o RAREBKRK (S&P500) (1547) 2023 4F 1 A AR FAE(E

(3) Rt
(EEREF AR D FHIZE T 2R
A AR S5 D FFATG ZEHE S OVFEATG J7 14 P B Rt AR SR
BN TEINEIC I D & i B E e 875 O MYE AR CRM L TR 0 £9,
LB RE S AR RIS
BRI D & Mz Bl SRR ARFE SR 0 JEVEMAR CRA L T 0 £7,
(xR TR 3 B 1ERD)
%12 ¥ %13 )
2022 4% 1 A 20 HELE 2023 4% 1 A 20 HELE
1. |WIE A% 5, 046, 000, 000 [ 7, 288, 000, 000 [
H B INER E ST AR 3, 066, 000, 000 4 5, 628, 500, 000 4
I — A T AR 824, 000, 000 M 6, 856, 000, 000 [
2. |[RASHEOKRIL 7, 288,000 H 6, 060, 500 [1
(S M O FH HEIC BT 5 36D)
%12 ¥ %13 )
B 20214 1A 21 H B 20224 1A 21 H
% 20224 1 A 20 H % 20234 1 A 20 H
A OF R R A OF FE R
A Y HIEY ISR 360,980, 708 M| A YA YEUNLEAE 455, 644, 163 M
B Bl7 7 v NORLYENISEE 0M| B #l7 7 ROBLMHINLEER 0 M
C SrBlYEHFENLS 419, 714 [ C  SrBElYEfHFENL A 1,106, 888 M
D EYLENLSEREET (A+B+C) 361,400,422 | D ESYEIEEESF (A+B+C) 456, 751, 051 H4
E &% 37,435,134 M| E &% 53, 860, 135 M
F s Bl v RedE (D-E) 323,965,288 M| F EE/ELFTAERE (D-E) 402, 890, 916 M
(O & A o o 2| 322,858,400 | G NS BCA%E 402, 417, 200 M
H REIRRES (BB RLE) 1,106,888 M| H R4 (HBYEFEILE) 473,716 M
(F-G) (F-G)
1 n% 7,288,000 1| T 1%k 6, 060, 500 0
J EAER (100 M47-0) 4,430 ©| J yEdA%E (100 047=0) 6,640 [




FA Ty 27 7o RAREBKRK (S&P500) (1547) 2023 4F 1 A AR FAE(E

912
H 20214 14 21 H
% 20224 14 20 H

13 3
H 20224 14 21 H
% 20234 1 20 H

ABFRRE i (263 2 HGRL T B

Y77 FIEREAREREREE LT, Al
GESR 7 U 8T o 7G| 5 D @k O
2 (FRERICED D [EA D AT
B IS IIT TR E7,

[FlZE

ABFRRE it D PN K O 5% el P i | AR
LU R

W77 RONEMT 5 B A MRESRIL,
[R5 #HC AR 2 HIEICBI I 51
GC) O THAMRES: O R FEE K ORI 5
5 CRREOAMRERSETH Y, &2 T
BHMTHRAEL T E9, £/, £
T U T ¢ TEBNZIE, Bl AT
arBEl, AUy TEEIERHY, F
REMPEIC B D B DR IE I E
T H-DIITHY ZENTEES, YA
(MAES: S YT U NT ¢ TR, HE
WIS U TENEIUMSEEY Y 27 | WiiEh
Y 27 ZRY) A 7ERBHY £,

[FlZE

RPN ER D U A 2 B BRI

G AR, EEERRY &M LM T
U AT EHRTMERE L, SR
A7 EBFREOT=FY) 7, FFEDO—
b EX->TEY £,

[FlZE

11 4 F P b D IReM 25 12 B9 5 31l

%12 )
2022 42 1 ] 20 HEAE

%13 H)
2023 £ 1 ] 20 HEAE

B HREREE LA, Bl R OV D228

e R E T LA IHIR ORHMECRE L L

CNBTt. £ ORI WA, Az
WAl D B S i () A i () A i

i E A

e 2 R B I T .

TEANFES: O REAIEE K ORI 715 12
FLE L CBY 7,

Q) TV RT ¢ T HL
CZUEIH I DY FH AL

(3) _ERELIA D A filpa iy
EHIMCIREESND Z b, FifiiLng
Fie | B 1 A QA% ol S N T 5 228 = ]
fh DRl A IREMER S L TR0 F97,

Q) F VU RT ¢ THH
=
(3) LFCLIA D s

[FlZE

SRR L O B (2 B9 B S IEIC OV
T O 27

AmhpE T ORI, TS IC RS <
MEADIE D, TGRSR 72 WG EITIEE
FRRICEE SNT-MEN G TN TRY £
T, UREMEEOEEICRB W —EDH]
PRSP SRR L TWA 720, B2 DR
PERM RIS Ko T2 A . Mak a7
H5ZEHHY ET,

SRR L D REI O FELEIZB W T —E D
ARSI A L T A 12 072 A |
R Ko T2 E . YR R 7R
H5ZEHHY ET,




(B MEEZR 12 B4 5 1EE0)
1278 (20224 1 A 20 HEE)

EHA Ty 2T 7 v FREBER (S&P500) (1547) 2023 45 1 H IR FAE

72 H B AT flhRES
(B« 1)
ik YEHR I OBAICE F I i AR
PR RE AR RS 6, 754, 895, 125
B R RE AR AR N2
Aat 6, 754, 895, 123
%513 1) (2023 45 1 H 20 HH(E)
72 H B AT flhRES
(B« 1)
ik YEHR I OB E I i AR
PG E R AR RS A1, 538, 496, 17§
B RRE AR AR A6
Hat A1, 538, 496, 184

(BEhE S 54 & OGR4 % 1ERD)
FZUREHTH Y EE A,

(1 BY47=0FEHR)

%12 )
2022 42 1 J] 20 HEAE

%13 H#)
2023 £ 1 ] 20 HEAE

1 1272 0 flies pE%E
(100 {24 7= v FliE PERE)

5,614.60 [
(561, 460 1)

1 1272 0 i P
(100 @Y 7= v FliE PEXE)

5,439.59
(543,959 1)
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