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I Fund Management

1. 202347 AHIO@EHPREL (2023451 H 9 H~20234-7 H 8 H)
1. Management Status for Year ended July 2023 (January 9, 2023 — July 8, 2023)

(1) EPENR (B B EIEO)
(1) Assets (fractions of less than JPY mil. shall be rounded down)
F G EPE B4 - A - T OMOERE (ARPERE) | S5t (HEE)
Primary Invested Assets Cash/Deposits/Other Assets (excluding liabilities) Total (Net Assets)
BTl MRk B E5d T MRk
Amount ratio Amount ratio Amount ratio
EpE % EpE % EpE! %
JPY mil. % JPY mil. % JPY mil. %
2023 427 H H] 22, 840 (199.0) 236 ( 1.0) 23,076  (100.0)
FY ended Jul. 2023
2023 4~ 1 A 20, 330 (101.5) A304 (A1.5) 20,026  (100.0)
FY ended Jan. 2023




(2) BAE - MRERIFEHE

(2) Creation and Redemption
AT HAIRIAR R T 1 BE 1K i 12K Y E R TR D 2L
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
@) (@) (@) (OLB26)
Tr TH TH Tr
‘000 units ‘000 units ‘000 units ‘000 units
2023 47 HH#A 10, 806 8, 580 10, 296 9, 090
FY ended Jul. 2023
2023 4F 1 HH] 7,825 14, 536 11, 556 10, 806
FY ended Jan. 2023
(3) LM
(3) Net Asset Value
waE | Ak e 10 11257 0 JEHEfIiAR
RS TS | @iy | (@REEEmELETE 05 X10)
Net Asset Value per 10 units
((®/No. of Issued Units at End of Fiscal Period)*10)
EpE! EpE! EVE! M
JPY mil. JPY mil. JPY mil. IPY
2023 47 HH] 23, 154 7 23,076 25, 385.9
FY ended Jul. 2023
2023 4F 1 HH] 20, 535 509 20, 026 18, 532. 4
FY ended Jan. 2023
(4) orhds:
(4) Dividend Payment
10 14720 53kl 4
Dividend per 10 units
M
JPY
2023 47 HH] 44
FY ended Jul. 2023
2023 41 A 43
FY ended Jan. 2023
(TF) B3 HHAL Y 72 DR
*¢ Dividend per Trading Unit
2. EHIHOER
2. Change in Accounting Policies
O SRS OWIEICE I EH Jue
(D Changes accompanying revision to accounting standards, etc. No
© OLSDZEHE i3
(@ Changes other than those in D No
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I WM##EEY% Financial Statements

(1) SfExtiE#% Balance Sheet

(BA7: ) (Unit: JPY)

% 5 H#
20234 1 A 8 HEIfE
5% Fiscal Year
As of Jan. 8, 2023

% 6 H#
20234 7 H 8 HELE
6" Fiscal Year
As of Jul. 8, 2023

BREEDHL Assets
VRENEPE Current assets
22—« 1@ —2 Call loans
BIPEE(ERE 285 Parents trust
beneficiary securities

YRAEPE eI € Derivative evaluation

account
HRINA4: Accounts receivable
7= NEFEREHLS: Customers’ margin
MENE FESFT Total current assets
EPHEAFE Total assets
AfEDH Liabilities
iEAE Current liabilities

YRAEPE S EE M E Derivative evaluation
account

R¥L4 Accounts payable—other
KINV L5574 Unpaid dividends
RILNZZAE I Trustee fee payable
RALNEFLE N Investment trust

management fee payable
REAFIE. Accrued interest expenses
F Ot REEHA Other accrued expenses
MENAE S FT Total current liabilities
AfEAFE Total liabilities
FEPEDES Net assets
JeA%E Principal and other
JEA Principal
F434: Surplus

IR A4 T HIR KB4 (D)
Surplus (deficit) at end of period

(S ECUE(FENTL4:)  Reserve for
distribution

TS FE Total principal and other
WG PEAEE Total net assets

AEMEEAEE Total liabilities and net
assets

177, 678, 329

20, 330, 867, 540

27, 128, 637

163, 452, 557

22, 840, 006, 340

42, 646, 599

47, 020, 000
61, 457, 360

20, 535, 674, 506

23, 154, 582, 856

20, 535, 674, 506

23, 154, 582, 856

414, 683, 499 -
- 11, 160

46, 467, 176 39, 997, 408
3,900, 961 3,895, 721
23, 963, 396 23,931, 264
75 92

20, 007, 976 10, 118, 798
509, 023, 083 77,954, 443
509, 023, 083 77,954, 443

21, 612, 640, 000

A1, 585,988, 577

8, 351, 361

18, 180, 640, 000

4, 895, 988, 413

7,590, 087

20, 026, 651, 423

23, 076, 628, 413

20, 026, 651, 423

23,076, 628, 413

20, 535, 674, 506

23, 154, 582, 856




ESA Ty 7 A7 7 v RAEBRX (NASDAQLOO) Z%E~> Pd D (2569) 2023 47 HWIREMEIE
(2) EREMOFEISRLFFE  Statement of Income and Retained Earnings
(BT F9) (Unit: JPY)

%5 Hl %6 Hl
H 20224 7H 9H H 20234 1H 9H
£ 20234 1 H 8 H £ 20234 7TH 8 H
5" Fiscal Year 6" Fiscal Year
From Jul.9, 2022 From Jan. 9, 2023
to Jan. 8, 2023 to Jul.8, 2023

VIS Operating revenue
ZHFB. Interest income 340 163
A MFESR7E H A48 Profit and loss on

buying and selling of securities and other B, &0, Lo 11 ShEE 2 et
y H At b .
URERTSBIG| %4EE Profit and loss on A17,025, 102 47,431,116
dealing of derivatives
ZIREHERE Foreign exchange gains or losses 279, 153, 141 A1, 900, 527, 561
Z OIS Other revenue 224, 182 535, 810
=2V IS A EF Total operating revenue A2, 257,805, 157 6, 541, 984, 723
w2 Operating expenses
FHFI B Interest expenses 79, 488 41, 091
ZEEE RN Trustee fee 3,900, 961 3,895, 721
FAtE B Investment trust management fee 23, 963, 396 23, 931, 264
FOM#E H Other expenses 13, 663, 652 10, 238, 239
w2 A E Total operating expenses 41, 607, 497 38, 106, 315
[T s ..
BRI T E 2K (A)  Operating income A2, 299, 412, 654 6, 503, 878, 408
(loss)
g e s . .
RERAGE L SRERER (A) Ordinary income A2, 299, 412, 654 6, 503, 878, 408
(loss)
N ;'t 112 \/‘/ ;'t .
SRR X3 SRS (A) - Net income A2, 299, 412, 654 6, 503, 878, 408
(loss)
— RN AL 5 Y HHF 2R B0 D 7y Bl A ST — 5B fiF
STHE S YR SRR A BE (A) i )
Distribution of net income (loss) from partial
redemptions
ST o 3 4
MERREXIIERAE (A) - Surplus 1, 128, 660, 763 AL, 585, 988, 577
(deficit) at beginning of period
|44 A LR ER i
FIRSRINEAXL T IREBDE Increase in 302, 410, 175 2,098, 181, 650
surplus or decrease in deficit
AR AL S IS A INAE ST R B4
/LA Increase in surplus or decrease in - -
deficit from partial redemptions
Y HEENME FEISFE 5 RIS HEINAE ST KB4
EE i i
248l Muenense i suiaplils ©F demmessn i 302, 410, 175 2,098, 181, 650
deficit from additional subscriptions for
the period
Iﬁ(}‘p‘/J\ B 4> B )
Tl BT R B IENEE Decrease in 671, 179, 685 9. 080, 085, 660

surplus or increase in deficit
A — BRI A O RIR I EE TR IE 41
JN%E Decrease in surplus or increase in 671, 179, 685 2, 080, 085, 660
deficit from partial redemptions
MBS FEIZ LR 5 RIR SR EE T KIE S
JN%E Decrease in surplus or increase in
deficit from additional subscriptions for
the period

4rHBd4 Dividends 46, 467, 176 39, 997, 408

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

A1, 585,988, 577 4,895,988, 413
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(3) i
(EHE /225 HEHfR 2 FIRICET 5 135
L AAMRESR OFHMEEE R OF I 51k BB R
BEE RIS & YL B BB it AR R O M CRHMI L TR Y £97,
2. T VU RT ¢ TEROFHBAETE R OFHE| (1) 7 V37 ¢ TEB|
Jrik E RIS & BRI & L ORI CRIME L TR Y £,
(2) B THIEGI
FHIE LT, DAREICET 2FHERIMEK B OX% S 5e S S O P E CREl LT
B ET,
3. T DM HEFERAERR D 72 8 O Fff & (PG | %5 0o QU H e
70D HIH [ EFEMIEEOFHIZET 2 HA]) G 12 FREFSEE 133 5) 5 60 &Y
5561 SR L7 TR L TR £7°,
(BRI I B 5 1R
% 5 H# % 6 1)
20234F 1 A 8 HEITE 20234E 7 H 8 HEITE
1. |[WiEcA% 15, 650, 840, 000 [4 21, 612, 640, 000 [
H B INER E LA 29, 073, 800, 000 [ 17, 160, 000, 000 [
H R — AR ST AEE 23, 112, 000, 000 4 20, 592, 000, 000 [
2. [EAsHEORK 10, 806, 320 0 9, 090, 320 1
3. pLAOKXE
WG PERED AR 2 TR D552 81T 5 & D= 1, 585,988, 577 [1] —M
(2 X OFI A5 HEICET 215D
% 5 H# % 6 1)
B 20224E 7H 9H B 202345 18 9H
T 20234 1A 8H T 20234 7H 8H
it d: DFHEIE R it s DFHE IR
A Y HARD Y SIS AR 145,034 [ A 4IRS LIS HA 494, 882 [
B #Hl 77 ROB YIS EE 85,656,293 | B 7 7 v NOE Y5V %E 76, 806, 476 [
C rBdYE(HTE LA 10,545,219 M| C /rBCYERFENL 4 8,351,361 M
D EdYEIEFESFE (A+B+C) 96, 346,546 M| D Ml HENSKES R (A+B+C) 85, 652, 719 [
E R 41,528,009 | E &#& 38, 065, 224 M
F g BL v eERE (D-E) 54,818,537 M| F WIS/ BELFTHERE (D-E) 47, 587, 495 [
G IERsr Bl R 46,467,176 | G INZE5BCAHE 39, 997, 408 M
H wkHiielid: (OrBcEfmfE e 8,351,361 M| H WEIMEE (rBlyEMmAELE) 7,590, 087 [
(F-G) (F-G)
I A% 10,806,320 1| T 1%k 9,090,320 H
J AR (100 OX%7-0) 430 M| T SyBd4%E (100 1%7-0) 440 [




(289 % iERD)
®%ﬁ (ZBE9 % A

FBA Ty 7 AT 7 2 RKEREZ (NASDAQL00) %7~y T H 1 (2569) 2023 4= 7 B HIRGEMEE

% 5 4
H 20224 7H 9H
20234 1H 8 H

% 6 34
H 20234 11 9H
E 20234 7H 8 H

ABFRRE i (263 2 HGRL T B

Y77 FIERESREREREE LT, Al
GESR 7 U 8T o 7G| 5 D @k O
] 2 FRERRISED D NEMOEAT;
B IS IIT TR E7,

[FlZE

DRI i 0D PN M OV R s i (£
VA7

W77 v RONEMT 5 B A MRESIL,
[R5 #HC AR 2 HIEICBI I 51
GC) O THAMRES: O R FEE K ORI 5
5 ICRREOAMRERSETH Y, &2 T
HHMTHRAL T ET, £/, Eﬁ
T U NT ¢ TEENTE, %%@%
varBEl, AUy TEREIERH h
%M%KE#%Q%@@%%&@%K@
T H-DIITHY ZENTEES, YA
(MAES: S YT U NT ¢ TEENZIE, HE
WIS U TENEIUMSEEY Y 27 | WiiEh
Y 27 ZRY) A 7ERBHY £,

[FlZE

RPN ER D U A 2 B BRI

TR, R ZETTRY SN LA
DU R EPM 2R E L, S
A7 EBFREOT=FY) 7, FFEDO—
b EX->TEY £,

[FlZE

11 4 F P b O IReM S5 12 BE 3 2 31l

5 5
2023 4F 1 A 8 ABIE

5 6
2023 4F 7 H 8 ABIUE

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 .

A (HAE: O RAmEUE R ORI A 5] 1
FrE L TR £9,
Q) F VU RT ¢ THH
[ U T ¢ T
FrE L TR £9,
(3) LFCLIA D e

B4 H1ERD 12

Q) F VU RT ¢ THH
=
(3) LFCLIA D s

EHIMCIRESND Z &b, REfITE
EAMAE & Tl L TV DT, éu%ﬂﬁ [FE
OERMIZIREME S LT £7,

Al pE T D R AR 2 B A FIEIC O [ERhpE O RH OB E B W TE—ED

T O 27 ARSI SE A2 L QD720 R %

TRRIFHIC LTt Yikfligas 72

HIEHLHYET




(A MRES: B9~ 5 ED)
5551 (20234 1 1 8 HELE)

FBA Ty 7 AT 7 2 RKEREZ (NASDAQL00) %7~y T H 1 (2569) 2023 4= 7 B HIRGEMEE

728 H WA fliFESs
(B« 1)
ik YEHR I OB E I i AR
R ERER AR AR A2, 534, 963, 812
&t A2, 534, 963, 812
#5639 (20234 7 H 8 HBIE)
728 B AT flhRES
(HAL : 1)
ik YEHR I OB E I i AR
R ERER AR AR 5, 804, 912, 529
Aat 5, 804, 912, 529

(T VT ¢ THB| %
5| oo Rl % 12 B89~ 5 FIR
(R B

W5 (20234F 1 A 8 HEIE)

(B89 S iERD)

(BT« 1)
ES7%) T TR IF Al AT 4
75 14
iz 1G] BRAmFE S |
j=§es 124, 996, 079 — 115, 768, 018§ N9, 228, 061
&t 124, 996, 079 - 115, 768, 018§ A9, 228, 061
#5639 (20234 7 H 8 HBIE)
(BT« 1)
ES7%) T TR E IF Al AT 4
75 14
k2261 BRAmFEE e s |
j=§es 169, 921, 137 — 175, 724, 616 5, 803, 479
&t 169, 921, 137 - 175, 724, 616 5, 803, 479

() 1. RO R E J7ik

MRATHE B EG | ORHlIZ OV T, BLFO X S IZFHMIiL TR Y £,
JRANE UCRAEHIRIR BICmY 5 ZHEEO H O 72 5B FT ORRT 5 FEB SUT RS TRl L TR Y %

T, 20X ) BRI FER EN T ARWESIZIE, FREEMLER R ICRK S
FHETIMELCBY £,

2. BRMEFEESEM I | O EE, AR —ATRRLTEBY £7,
3. BB I II TR Y E G A TR Y £X A,

£ 7 BRIV M O D FR 5 « RPRIIRIR B O B (S 7T E A
4. THERHE R OBl OB FHROSEIL, 54 OEFHEETHY £,

[T BRSPS, RIS S

LOMETIT>THY 7,
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(18 15 Be)
%55 # (20234 1 A 8 HILE)
(HAZ - )
X4y F4H RS FREAT FEAT R 4%
75 1 HE
TG AN D a5 7 |
el i< 20, 085, 896, 310 — 20, 491, 351, 748§ A\405, 455, 438
k Kov 20, 085, 896, 310 — 20, 491, 351, 748§ A\405, 455, 438
&t 20, 085, 896, 310 — 20, 491, 351, 748§ A\405, 455, 438
H6 M (20234 7 A 8 HELE)
(HAZ - )
X4y F4A RS HREAT FEAT R 4%
25 1 HE
TGS [ LA D |24 740 H 5 |
el i< 22,970, 686, 320) — 22,933, 843, 200| 36, 843, 120
K Fov 22,970, 686, 320) — 22,933, 843, 200) 36, 843, 120
&t 22,970, 686, 320) — 22,933, 843, 200| 36, 843, 120

() 1. MO FEITiE
(1) FHEWIER B IR e B OMENER SN TV B EICHONTE, BLTO LS ICEHMEL TB Y £,
OFFHHEBFIER B IZBWTARE TR OZIE R OXBE LM EMRGOMERER SN T D HEAIL. UL BTH
I XMEAMECRME L TR Y 9,

QFIFHAEIFIER B IZB W TARE TR OZIE R OXIBE LW BEAREOMERER SN TR WEEIL, BLTFOREE
IZE-oTEBYET,

- FIFHEHIRAR BB TRIOZIER 2 2 5 BB RMTHMENER SN TOLHAITE, BRESATHD
SRS D 5 B UL HITE b IO AT O OXBE MR EARSGOMEZ b LICEHR L TR £,

- FIFHEHIRAR BB TRIOZIER 2 2 5 BB RMTEMENRER SN TORWEAITIE, U AR
IEWRER SN T D ABE LG OMEZ VTR Y £,

(2) AR B ISR e 7e BRSO MIEN TR S TORWIMEIZ O W CIFEFHEHIF K B O @& EE T H
FRGOME TR L TR Y 97,

(3) EREDOBEHFIEIC T, BWIERKHE & FBE TERWEHRRD SN HEE, REREEFESHNBERBIELS
WTEBERY M &2 b o Tl & 5RO A TR L TH D £,

2. IR W TR OWEIIE 0 BT TR £,
3. BRKEE R ORHli O A FHR O&REIL, &2 DAFHEETHY 7,

(BEhE L 54 & OGR4 % 1ERD)
FZUREHTDH Y EE A,

(1 BY47=0FEHR)

% 5 H# % 6 1)
2023 4E 1 /] 8 HEfE 20234F 7 H 8 HEE
1 A7 HiE PERR 1, 853. 24 M|l 047 HiiE PERA 2,538.59 4
(100 172 0 Hli pE%E) (185, 324 A)[(100 [ 2472 v flis pE%E) (253,859 1)
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