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Solactive Japan ESG Core Index
Stocks

10 units

Nomura Asset Management Co., Ltd. URL http://www.nomura—am.co.jp
Hiroyasu Koike, President & CEO

Satoshi Nagasaka, Head of Support Dial Team
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Scheduled date of submission of securities report: March 27, 2024
Date of commencing dividend payment: February 16, 2024

I 772 ROEMRRN

Fund Management

1. 202446 1 AHIOERRGL (20234 7 H 9 H~20244 1 A 8 H)

Management Status for Year ended January 2024 (from July 9, 2023 to January 8, 2024)

(1) BPENR (B 7 AR O
Assets (fractions of less than JPY mil. shall be rounded down)
\ e Blé - 18-S - OO EE - .
o0 . p CIG
FERGEE R ) BFF (Mg )
Primary Invested Assets Cash/Depo.slts/.Oth.er. A.ssets Total (Net Assets)
(excluding liabilities)
BHE TR L &HA AL KA AL
Amount ratio Amount ratio Amount ratio
"M % BAH % BAaH %
JPY mil. % JPY mil. % JPY mil. %
2024 £ 1 A #j 49,281 (99.7) 163 (0.3) 49, 444 (100.0)
FY ended Jan. 2024
2023 4E£ 7 A #] 47,500  (99.6) 191 (0. 4) 47,692 (100.0)
FY ended Jul. 2023
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(2) BWE - IR (T AR EHEO)
Creation and Exchange (fractions of less than one thousand units shall be rounded down)
AFH R IR EREUlILER
FATH N s AR H FATH N4
No. of Issued Units R A No. of Units No. of Issued Units
. No. of Units Created .
at End of Previous (@) Exchanged at End of Fiscal
Fiscal Period (®) Period
@ O+@-©)
T T Th Th
‘000 units ‘000 units ‘000 units ‘000 units
2024 £ 1 A #) 20, 948 0 0 20, 948
FY ended Jan. 2024
2023 £ 7 A # 28, 221 0 7,272 20, 948
FY ended Jul. 2023
(3) FE¥EqAE
Net Asset Value
100 1134 V) HEHAEfIAR
Mg e Alk AL (/S FHEMIRMARFATHE 0 E0 X 100)
Total Assets| Liabilities | Net Assets Net Asset Value per 100 units
(@) (@) (OIORO))) ((®/No. of Issued Units at End of Fiscal
Period) X 100)
Epals Epals Epals !
JPY mil. JPY mil. JPY mil. JPY]
2024 £ 1 A #j 49, 877 432 49, 444 236, 026
FY ended Jan. 2024
2023 £ 7 A #j 48, 149 457) 47,692 2217, 658
FY ended Jul. 2023
(4) i
Dividend Payment
100 F124 v 5B
Dividend per 100 units
!
JPY|
2024 4 1 A HA 1, 850
FY ended Jan. 2024
2023 4 7 AHA 1, 960
FY ended Jul. 2023
2. KEFHOER

Change in Accounting Policies

O KFHEEFEOBEIC E I AR

Changes accompanying revision to accounting standards, etc

@ QLS OEE

Changes other than those in D

PN

Fii 3

PN

No

No

(2850) 2024 4= 1 A PREE(G
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I M%sE3% Financial Statements

(1) [EfExIZ] Balance Sheet

(HAL : M) (Unit : JPY)

%5 3 1
(2023 4£ 7 H 8 HIILE)
3rd Fiscal Year
As of July 8, 2023

%4
(2024 % 1 H 8 HHME)
4th Fiscal Year
As of January 8, 2024

4%H Amount

4%H Amount

EREDTR

Assets

)& PE

Current assets

a—)b e =
Call loans

582, 064, 352

514, 410, 185

=
Stocks

47, 500, 085, 640

49, 281, 819, 750

R P i A B

Revaluation of derivatives

1, 606, 535

2,277,03

ARIUA A

Accounts receivable — other

4,104, 18

6, 544, 16

AL 4 4

Accrued dividends receivable

49, 400, 192

52,949, 20

FEALFEREAL S

Margin deposits

12, 000, 00

19, 401, 119

TRENE PE AR

Total current assets

48, 149, 260, 899

49, 877, 401, 444

g Ol

Total assets

48, 149, 260, 899

49, 877, 401, 444

i=U{OF
Liabilities

ENAE
Current liabilities

AN A 53 B 4
Unpaid dividends

410, 600, 282

387, 556, 389

ARALSZREAE

Trustee fees payable

4, 868, 399

5, 347, 607

AALZEREAE B

Investment trust management fees payable

24, 341, 90

26, 737, 992

RALFI B,

Accrued interest expenses

402

1, 385

Z DAL E

Other accrued expenses

17, 388, 945

12,781, 773

mEhAE A
Total current liabilities

457, 199, 928

432, 425, 144

AfEAFE
Total liabilities

457, 199, 928

432, 425, 144

LS E DER

Net assets

TEAGE
Principal and other
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JoA

Principal

41, 897, 988, 000

41, 897, 988, 000

T4
Surplus

HWIRRI AT MR REAE (A)
Surplus (deficit) at end of period

5,794,072, 971

7, 546, 988, 298

(7 Bl B RN 4)

(Reserve for distribution)

198, 51

1, 148, 343

TEAREER

Total principal and other

47, 692, 060, 971

49, 444, 976, 298

W PEART
Total net assets

47, 692, 060, 971

49, 444, 976, 298

AEME PERFT

Total liabilities and net assets

48, 149, 260, 899

49, 877, 401, 444

(2) [HEEKROFESREFRE] Statement of

Income and Retained Earnings

(B47 0 ) (Unit : JPY)

% 3
H 20234 1H 9H
£ 20234 7H 8H
3rd Fiscal Year
From January 9, 2023
to July 8, 2023

% 4
H 20234 7H 9H
£ 2024% 1 H 8H
4th Fiscal Year
From July 9, 2023
to January 8, 2024

4%H Amount

4%H Amount

R

Operating revenue

S UL 4

Dividend income

454, 799, 144

434, 477, 774

Z BUFILE.
Interest income

198

AT FE SR 70 H HEH A%
Profit and loss on buying and selling of
securities and other

8,663, 413, 954

1, 735, 241, 549

URAERS dh G | S R A

59, 735, 965 16, 723, 945
Profit and loss on dealing of derivatives ’ ’ ’
T OIS 299, 476 3,717
Other revenue
s e A2
H ORI AR 9,178, 248, 741 2, 186, 446, 985
Total operating revenue
BN
Operating expenses
1E
LA 46, 8717 53,524
Interest expenses
2.2 .
St 4, 868, 399 5, 347, 607
Trustee fees
ZeAH 24, 341, 90 26, 737, 992
Investment trust management fees
T O 15, 433, 233 13, 836, 146
Other expenses
ap Az
Sealierl 44, 690, 409 45,975, 269

Total operating expenses

HFEFEUTEERKL (A)
Operating profit (loss)

9, 133, 558, 332

2, 140, 471, 714

REH R TR (A)

9, 133, 558, 332

2, 140, 471, 714
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Ordinary profit (loss)

LIRS SO IR (A)

9, 133, 558, 332 2, 140, 471, 714
Profit (loss) ) , ) ) ) )

—ERASHLT A O Y MR AR R 0O Sy Bl AR ST — A
HUTPE S YRR SO R (D)
Distribution of profit loss from partial
exchange

BERRe UL E REE (A)

3, 431, 609, 019 5,794, 072, 971
Surplus (deficit) at beginning of period 43, ’ ’ ’ ’ ’

TR BN ST R AR D4

502, 723, 940 =
Increase in surplus or decrease in deficit

M — AT O RIS SIEINEE ST KRB
DER

Increase in surplus or decrease in deficit
from partial exchange

502, 723, 94 .

PR IR RS T R AR IR

Decrease in surplus or increase in deficit

SyBod:

410, 600, 282 387, 556, 389
Dividends ’ ’ ’ ’

BRI A& SUTIR X B8 (A)

Surplus (deficit) at end of period 5, 794,072, 971 7,546, 988, 298

(3) [mEit#]

(BB TR D FHICEET 5 1E5D)

1. A PE OFAMGSENE K O 7k ikl

IR & L CREMCREME L Cl D £7,

BE TR I 5 72 > Tik, HIB R O H 2 A MREARIC O\ T T DA GHE B

ICEHEFRG D 72 AT, BT O H ORKEIEE) TEHMliL TR Y £,

S |

W5 T ORKRT HFHE A OFEREMEZAWTEBY £7,

2. B - UK OF ERE =7 e Y 4

A E LTRSS BICB W T, MEEEY %I PRE Y &REZH L L TR %

ED

FEEFEZASFERIC OV T, FANE LTI DBl D RICB W T, YaZIEE 5

Bl&sE%zE EL TR0 £9,

Al RE: 7 B A R AR

I R RETH ELTEBY £,

URAE RIS | RS

I R RETH ELTEBY £,

3. AxftpE S ORI AE (Z B9 2 FEO MBS ORI OB E B O T —EORMERMISEZERA L TV b2, B2 5H]
SR REMHICL -T2 GA, YHMENR R0V ET,

Eo, TIAT 4 THEBINCHET 2 ENEEL, HSETHLT IANAT 4 THENICRIT

54 BN EEIEEE FOBETATH Y . YESHEBENT VAT 4 THY

BIOMHI A7 ODREZERTHLOTES Y £HA,

4.0 W77 FOFFEMMZ, GFroloBE LY, 20234 7 H 9 B D 2024 4F 1

H 8HETER-TEY ET,

(HEARRE Lo RV IZBET 215D
U FEHIIH Y FHA,

(BRI B3 5 1E5D)

55 3 55 4
2023 € 7 J] 8 HELE 20244 1 H 8 HEE
1. FHEHMOKRBICKT 5ZRMEOREK 1. EFHEMRORBIZET DZISHEORE
20,948,994 [ 20, 948, 994 [
2. HEUBOKRBICBT D 1 B2 OFEEDSE 2. FEHEOKRBICBIT D 1 BALY 720 ORI EDKE
1 H%7= 0 i pE%E 2,276.58 [ 1 0%7= 0 i pE%E 2, 360. 26 [
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(227, 658 )|

(100 [ 7= v i pE%E)

(100 1147 Y % PEAR) (236, 026 )]

(2 M ORI et HEFIC B9 2 15D

o3
H 20234 1H 9H
X 20234 7 H 8 H

o4
H 20234 7H 9H
20244 1 A 8H

1. rldd OF AR

1. myfid Oz

HH HH
EpEEE | A 455, 051, 943 [ Epi[EE eyl A 434, 427, 967 [
53 B i F Sz 4 B 390, 381 4 (53 B T P S 4 B 198,510 4
IREE e e ] C=A+B 455, 442, 324 [ IR ] C=A+B 434, 626, 477 [
354 D 44, 643, 532 |1 et 2 D 45,921, 745 1
253 i FTREAR E=C-D 410, 798, 792 [ N 4% 23 B wT REAR E=C-D 388, 704, 732 11
IS 2 53 i 4 F 410, 600, 282 F4 IS 2 53 Pl 4 F 387, 556, 389 1]
IR (53 Bl MER B ST 4) G=E-F 198,510 [ R 4 (53 B MG R ST 4) G=E-F 1,148,343 M
H% H 20, 948, 994 [ SE~3 H 20, 948,994 I
100 [12472 0 53 Hd 4 T=F/HX 100 1,960 4 100 [12472 0 Syhid 4 T=F/Hx 100 1,850 4

2. T DM

FOMBEHD S B 6,091,622 MiT FIBITRDLE A,
8,851, 561 AT OV TOEEHE AL TH Y £7,

2. =D A
FOMEBHD 5B 2,385,830 MIE L3R D E .
10,912, 192 IS HOWTOREEM AL TH Y £
7

(e fh s it (2 B89 5 TERTD)
(1) 4P o OIRI B4 5 S I

5 3 3
M 20234F 1A 9 H
£ 20234E 7H 8 H

o 4 3
M 20234F TH 9H
E 20244 17 8 H

1. A fhpE S ek 3 2 BURHL T §

BTy Rt BEREACEEENCET HEEE 2 455
4IHIZED DIEFREREETH Y ., BENEICHET 5EH
DEARFFEHZAE, FAMGESRE OSBRI L TRE L L
THEHATHZEEZENELTEBY 7,

0. GRhEE S ONE M E OERFREGIICRD U RS

W77 RBMRET 2EHMEmOFEIL, AMaEs, 7 U
T Bl T - v VRO SEEHE R O EEE TH
DET,

M7 7 v RPMEET D AEMREROFEMT, (ZofhoEi) o
2 AFEARRICERE L TR Y £,

IIDHIE, BRMEEEN Y A7 72 EOHGY A7 EHY A7 &
OFEWE ) 27 1IC8 b ENTEY £,

M7 7 RiX, FrtMEICR T 2EEOMEEE Y 27 DK
kA HAO & LT, MM EEmES| 217> TR0 £7°,

3. BRPE S IZER D U A 7 B ER

AT B W TIE, ML LB Y 27 FHICE T KR
DERT, NT A= AOEEKOER Y A7 OFHELT
o TEY ET,

Ofith U A7 OEB

M ) A7 ICB LTk, BRI EORIZ HRE, /08T -4
2 L, EFHHIZIH > TV ENEOEHET/2>TEY E
ED
ORFHY A7 OEH

EAY A2 7L Tt BITIERSIE e Mgk B84
DIEHUE - 30T 2 R, Mkt L, A EOFE RIS U
IR EDEB AT > THB Y £9,
OFEME Y A7 OE

GRENE U 2 7 1B LTI, MBS U TR I E ORI &
R L, B EC AL REDOERE{T/o> TE 0 7,

L. ABRRRE i (XT3 D MG T 8
A

0. BPEN OB K OF OEMRENIRD ) 27
[l A

3. Bk CAR D U R 7 B FRRTH
[RIZE

(2) &= FhpE i ORI EE I B3 5 IR

(2850) 2024 4= 1 A PREE(G
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5% 3 54 )
2023 4F 7 H 8 HHIE 20244 1 H 8 HEE
1. ‘SERTERERGE REA, R OVERE 1. SfEIPRFE BAE, Bl M OVERE

B IR Lo SR ITRAlE LT TR CRME L | WA
TS, FERIRFKE LA L Rl & OEMHITH Y £

oo

2. Wi OB E )k 2. Bl OREHE

R A /e
(BERSF IR 2 FHEICBT 2 1ERE) ICREHEH LT

B ET,

URAE P A R ATG 5 22

FUNRT 4 TWEBNZHOW T, (FofoiEid) o 3
TUNRT 4 THRBIBRICEE L TBY £7.

a—)b « 0D SRS K Ve SR E TS

I HOR EITEYF T I AT, IREMEEILRE
&AL TS Z LD, YELIREMAEZ FHL & L TR

Dijﬁo
(BhE Y HE L oW 23 5 ERD)
% 34 %44
H 20234 1 H 9H H 20234 7H 9H
% 20234 7H 8H % 20244 1 H 8H

TTARE & DM ARG AR D N ER & 2 BIE LT, —& AL
DG |5 L 570 2 Bl S L OIS 134T 72 b T
7. EFHITIIE VW EE A,

(ZF o oERT)
1 RO,
% 34 %44
H 20234 1 H 9H H 20234 7H 9H
x 20234 7 H 8 H I 20244 1 H 8 H
LUNE TN 56, 442, 222, 000 M1 eA%E 41, 897, 988, 000 [
1] B NGRS E TeAEH 0 M B NER E ST AEH 0 M
1) o — i A A e AR 14, 544, 234, 000 FI[Hf] o —5 A2 # 5T A% 0 M
2 FHAREAEFR
e B B H ML
5% 3 554 )
\ H 20234 1 H 9H H 20234 7H 9 H
M 2= 20234 7T H 8 H = 20244 1 H 8 H
HBRIZE TR (1) HBEICE TR (1)
ik = 7, 960, 045, 179 2,048,914, 177
At 7, 960, 045, 179 2,048, 914, 177

3 T UAT ¢ THGIBAR
T UNRT ¢ TG OFFIEE, Wl e O 4R

93412023 4 7 H 8 AHIE) 4412024 4 1 H 8 ABUE)
o RS (1) ks (1)
5 4| W (D) BalEEE(E) 54 4| W (PD FHmELE (1)
jcé] bci]
REEZLIE]
FRAFE SRS |
HE 156, 170, 000 — 157, 780, 000 1, 606, 535 141, 210, 000 - 143, 490, 000 2, 277, 030)
At 156, 170, 000 - 157, 780, 000 1, 606, 535 141, 210, 000 — 143, 490, 000 2, 277, 030)
() Wi DB E J7 ik
1 S|
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ENEHIE 2T
FHEC BV T, BBIFTORKRT2HE R OFEEERZAVTEY £7,

#1 FIEALERIES
(1) #EA (2024 /£ 1 H 8 HEUE)
(BN )
FEATAE
e W #AR R e
i X

ik HAH K ~ND 2T 38, 600 4, 461. 00 172, 194, 600,
TH e TN—THR—T T A 57, 500 5, 366. 00 308, 545, 000
XU UR—ATF 4 TR 97, 700 2, 088. 50 204, 046, 450
Fya—vr 15, 400 8, 698. 00 133, 949, 200
UES 58, 000 5,516. 00 319, 928, 000
% 86, 800 746. 80 64, 822, 240
EFAR—LT 4T A 50, 900 561. 50 28, 580, 350
JBAL R 75, 800 1, 076. 50 81, 598, 700
[P AN o O AP GV 9, 600 2, 978. 00 28, 588, 800
AREfLT 7, 100 5,577. 00 39, 596, 700
T - U —H— 11, 400 1,928. 00 21, 979, 200
AARBRTER—1LT 4 7R 10, 300 3, 792. 00 39, 057, 600
=T 10, 100 4, 358. 00 44,015, 800
LT 56, 300 5, 845. 00 329, 073, 500
EETANLR—NT 4T A 49, 300 8, 509. 00 419, 493, 700
A 45, 300 4,212. 00 190, 803, 600
L= - F A 44, 700 5, 125. 00 229, 087, 500
eSS 61, 300 2, 414. 50 148, 008, 850
MRS 384, 700 4, 288. 00 1, 649, 593, 600
T AT T AR 470, 600 1, 766. 00 831, 079, 600
i e 72, 100 6, 883. 00 496, 264, 300
rh o R 163, 700, 5, 388. 00 882, 015, 600
T —4 1 67, 500 7, 260. 00 490, 050, 000
7 — kSR 41, 400 2, 920. 50 120, 908, 700,
VNEF R L T 106, 200 2, 639. 50 280, 314, 900
H— =t 475, 600, 4, 031. 00 1,917, 143, 600
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KRG AR—VT 4 T A 107, 300 5, 587. 00 599, 485, 100
TYFA R 74, 000 5,913. 00 437, 562, 000
4 R 13, 900, 32, 920. 00 457, 588, 000
SMC 10, 100, 75, 000. 00 757, 500, 000
/IS R 178, 300 3, 804. 00 678, 253, 200
7R E 219, 800 2, 141. 00 470, 591, 800
—EETE 59, 700 8, 641. 00 515, 867, 700
H Sz 8UERT 165, 900 10, 245. 00 1, 699, 645, 500
— 2= 387, 300 2, 029. 50 786, 025, 350
) || 50, 500 5, 650. 00 285, 325, 000
=T v 91, 900 5, 696. 00 523, 462, 400
AARES 42, 500 8, 348. 00 354, 790, 000
(i 31, 400 21, 235. 00 666, 779, 000
NEPAZL Y hu=s R 179, 300 2, 388. 50 428, 258, 050
P =y s R—AT 4 TR 379, 700 1, 424. 50 540, 882, 650
V=== 155, 200 13, 170. 00 2, 043, 984, 000
TDK 59, 700 6, 488. 00 387, 333, 600
7 KT A b 119, 600 4, 663. 00 557, 694, 800
F—x A 31, 000 60, 130. 00 1, 864, 030, 000
VAA YT A 38, 900 7, 793. 00 303, 147, 700
L——F w7 11, 800 34, 010. 00 401, 318, 000
Tyt 181, 800 4, 090. 00 743, 562, 000
T 206, 400 2, 055. 00 424, 152, 000
s SRR 309, 700, 2, 907. 50 900, 452, 750
E A 160, 800 3, 695. 00 594, 156, 000
WL hoy 75, 700 24, 120. 00 1, 825, 884, 000
- B B 30, 900 11, 660. 00 360, 294, 000
T — 224, 300 2, 165. 00 485, 609, 500
ha & AfHE 1, 223, 000 2, 701. 50 3, 303, 934, 500
ENEEZ5 e 553, 500 1, 530. 00 846, 855, 000
7 LE 178, 100 4, 672. 00 832, 083, 200
T LR 300, 500 2, 030. 50 610, 165, 250
HOY A 92, 400 16, 865. 00 1, 558, 326, 000
BT v 55, 800 2, 853. 00 159, 197, 400
N B AT AR —IVT 4 TR 94, 000 2, 839. 00 266, 866, 000
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TR 186, 800 7, 223. 00 1, 349, 256, 400
A AR gkl 66, 200 8, 316. 00 550, 519, 200
R i 165, 500 3, 679. 00 608, 874, 500
PR A —LT 4 T A 13, 700, 1, 992. 00 27, 290, 400
AT S TSR AT 64, 100 4, 172. 00 267, 425, 200
H A ER 3, 004, 600 173. 90 522, 499, 940
KDD I 87, 800 4,594. 00 403, 353, 200
VTN T T N—T 53, 000 6, 080. 00 322, 240, 000
YT &T A R—NT 4 TR 94, 900 5, 645. 00 535, 710, 500
Eabe 90, 000 3, 252. 00 292, 680, 000
Ty—ANITAV T 21, 400 34, 500. 00 738, 300, 000
Wb X ERAT 22, 600 1, 455. 00 32, 883, 000
“HUF J 74T v Z— 647, 200 1, 258. 00 814, 177, 600
—

DERBR—NT 4T A 133, 300 746. 70 99, 535, 110
“HELXRNTARN =T 4 38, 200 2, 848. 00 108, 793, 600,
A

“HER T4 F N T N—T 74, 400 7, 161. 00 532, 778, 400
TS T 40, 600, 1, 044. 50 42, 406, 700
KFNGFES: 7 V— T ARtk 85, 200 1, 005. 00 85, 626, 000
AR — LT T A 172, 300 669. 20 115, 303, 160
SOMPOFR—LT 4 v T % 18, 400 7, 080. 00 130, 272, 000
MS&ADA > aT TV AT N— 23, 000 5, 700. 00 131, 100, 000
7=V

R LAR— LT T A 112, 200 3, 555. 00 398, 871, 000
R F a2l — 9, 600 1, 584. 00 15, 206, 400
AABGIFT 7 v—"7 30, 500 3, 005. 00 91, 652, 500
R AR 3, 400 16, 430. 00 55, 862, 000
ta—UvZ 30, 200 1, 499. 50 45, 284, 900
WA RBIER—ILT 4 TR 6, 300 3, 823. 00 24, 084, 900,
T =T NG AT N—T 4, 200 4, 287. 00 18, 005, 400
HAREER—LT (T A 34, 000 953. 30 32, 412, 200
=B 50, 800 3, 551. 00 180, 390, 800,
= ZEHFT 68, 600 1, 996. 50 136, 959, 900
E &N 23, 600 4, 289. 00 101, 220, 400
A E—IL 5, 100, 1, 808. 00 9, 220, 800
TR Y — 103, 400 2, 278. 00 235, 545, 200

_10_

(2850) 2024 4 1 AH PRBEHEE
ort for Fiscal Year ended January 2024
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R L ZR ¢ 99, 7%
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