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Scheduled date of submission of securities report: Apr. 8, 2024
Scheduled date of commencing dividend payment: Feb. 16,2024
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I Fund Management
1. 2024 4F 1 AWIOEMRSL (202347 H 9 H~20244F1 H 8 H)
1. Management Status for Year ended January 2024 (July 9, 2023 — January 8, 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)
B Hipktt g MR %R HERYEL
Amount ratio Amount ratio Amount ratio
EpE! % EplE! % EplE! %
JPY mil. % JPY mil. % JPY mil. %
2024 1 HH 181, 203 (98. 4) 2, 945 (1.6) 184,149  (100.0)
FY ended Jan. 2024
2023 7 HH 196, 349 (98.5) 3, 059 (1.5) 199,409  (100.0)
FY ended Jul. 2023




(2) BUE » ATHATEH
(2) Creation and Exchange
AR E AR T H 4% B E K M 1L BRPE IR T 02K
No. of Issued Units at End of No. of Units No. of Units No. of Issued Units at End of
Previous Fiscal Period Created Exchanged Fiscal Period
D) (©) (®) (D+2-0)
TH A A A
‘000 units ‘000 units ‘000 units ‘000 units
2024 1 A 106, 540 4, 552 11, 218 99, 874
FY ended Jan. 2024
2023 /=7 H# 105, 295 5, 962 4,717 106, 540
FY ended Jul. 2023
(3) HHEfHER
(3) NetAsset Value
wEE | Ak Wi E 100 112472 0 HEHefiiAR
PER T BT | @@y | (ORI O X 100)
Net Asset Value per 100 units
((®/No. of Issued Units at End of Fiscal Period)x 100)
EpE Epils Epils M
JPY mil. JPY mil. JPY mil. JPY
2024 -1 HH#A 195, 292 11, 143 184, 149 184, 381
FY ended Jan. 2024
2023 47 HH) 221,767 22, 357 199, 409 187, 168
FY ended Jul. 2023
(4) s
(4) Dividend Payment
100 1470 53 hid 4
Dividend per 100 units
M
JPY
2024 -1 HH#A 1,273
FY ended Jan. 2024
2023 -7 HH#A 1,034
FY ended Jul. 2023

() Bl e AL 72 ) O

*k Dividend per Trading Unit

2. DEHTHOLR
2. Change in Accounting Policies

O SFHEEEOBUEICE S EE

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

@ QLS DOEHE
() Changes other than those in D

HE

Py

No

PN
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I MEEE#E% Financial Statements

(1) HfE%EE  Balance Sheet
(BA7: ) (Unit: JPY)

2023 42 7 A 8 HILE 2024 4F 1 A 8 HHITE
Prior period Present period
As of Jul. 8, 2023 As of Jan. 8, 2024

BEEDES Assets

MENVEPE Current assets
Z—)L - 72— Call loans
P& FE%: Investment securities

IR PG Ll ) Derivative evaluation
account

HULA4: Accounts receivable
RUNEL 24 4> Accrued dividend receivable
RILF]E. Accrued interest
Hii4¥A4: Advance payments
Z OMAILYLLE Other accrued revenue
2 NEFLFEHL4: Customers’ margin
TRENE PESHT Total current assets

EREAFE Total assets

AfEDES Liabilities
MEYEE Current liabilities

IR SL I ) Derivative evaluation
account

Bii%z 4 Advances received

KH¥L4> Accounts payable—other
RIS 534> Unpaid dividends
RILZFEE AN Trustee fee payable
RILEFLE WM Investment trust

management fee payable
RILF)B. Accrued interest expenses
=Z ANH{RE4: Cash collateral received
FDOfARFE A Other accrued expenses
BN EESF Total current liabilities
AfEAFE Total liabilities
HWUEFEDED Net assets
JEAEE Principal and other
JEA Principal
Fl4x4: Surplus

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

(ECUE(HFENL4:) Reserve for

distribution
ARG S ET Total principal and other
MEPESFF Total net assets

AEMEEAZ Total liabilities and net
assets

22,537, 239, 205
196, 349, 575, 850

1, 120, 376, 500
1, 539, 864, 136
2,072, 549

33, 360, 359
184, 800, 000

10, 744, 512, 838
181, 203, 799, 000

22,726, 860

1, 293, 451, 750
1,777, 430, 862
1,209, 513

26, 387, 300
59, 277,709
164, 029, 285

221,767, 288, 599

195, 292, 825, 117

221,767, 288, 599

195, 292, 825, 117

11, 740, 500

6, 772, 500
135, 147, 600
1,101, 628, 180
18, 756, 994

93, 397, 334

57, 889
20, 920, 251, 712
70, 020, 702

1,271, 403, 887
17,929, 201

89, 441, 864

84, 454
9, 729, 453, 982
34, 825, 355

22,357,773, 411

11, 143, 138, 743

22,357,773, 411

11, 143, 138, 743

83, 314, 626, 426

116, 094, 888, 762

3,225,924

78,101, 951, 276

106, 047, 735, 098

5,738, 366

199, 409, 515, 188

184, 149, 686, 374

199, 409, 515, 188

184, 149, 686, 374

221,767, 288, 599

195, 292, 825, 117




EBA Ty A7 7 K] U — GRFEERE I THE0) WH O (1345) 2024 45 1 A ¥R GELE
(2) HEROFEIS4LFEZE  Statement of Income and Retained Earnings
(BA7: ) (Unit: JPY)

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

Prior period
From Jan. 9, 2023
to Jul.8, 2023

Present period
From Jul.9, 2023
to Jan. 8, 2024

w=EIVEE Operating revenue

ZHfc ¥4 4> Dividends income

Z HUF)E Interest income

HAMAEARTE B EE4HLE Profit and loss on

buying and selling of securities and other

URAEPE XS | 53048 Profit and loss on

dealing of derivatives

Z OMLZE Other revenue

=V ISEFF Total operating revenue
= Operating expenses

THAFIB Interest expenses

ZREE RN Trustee fee

ZFEE I Investment trust management fee

ZF DAt A Other expenses

R A ET Total operating expenses
wEERZE T E RS (A)  Operating income
(loss)

REE R UFRR TR (A)  Ordinary income
(loss)

LR A ST G BIRiTESE (A)  Net income
(loss)
—EBATHAIT A 5 Y HMIRI 2SS AR D 4y Bl AR IS — A
BT O Y HEIMHE ISR O SEEE (D)
Distribution of net income (loss) from partial
exchange
WERIRe I E k#E4e (A)  Surplus
(deficit) at beginning of period
FAA AN X 1T KB4 4 Increase in
surplus or decrease in deficit
YR — AR D RIS AR ST K 48
/V#A Increase in surplus or decrease in
deficit from partial exchange
BHAEAE RIS FE 5 RS SR T R BT
/D#A Increase in surplus or decrease in
deficit from additional subscriptions for
the period
FIA& B T RBAIENNEE Decrease in
surplus or increase in deficit
L4541 ST P 5 TR SRR R R
JN%AE Decrease in surplus or increase in
deficit from partial exchange
BHLEMEFEITAE 5 RIS SR EE U RB
JN%E Decrease in surplus or increase in
deficit from additional subscriptions for
the period

434 Dividends

HRFISE IR KRESLE (A)  Surplus
(deficit) at end of period

4, 030, 957, 823
A10, 282, 232

727, 359, 168

76, 842, 500

87, 655, 610

4,172, 600, 307
A8, 744, 503

A3, 073, 846, 973

5,787, 290

86, 870, 157

4,912, 532, 869

1, 182, 666, 278

292, 611 246, 691
55,076, 122 55, 438, 485
274, 227, 723 276, 393, 280
35, 394, 923 35,417, 158
364, 991, 379 367, 495, 614
4,547, 541, 490 815, 170, 664
4,547, 541, 490 815, 170, 664
4,547, 541, 490 815, 170, 664

113, 960, 520, 083

6, 350, 950, 429

6, 350, 950, 429

5,018,192, 192

5,018, 192, 192

3,745, 931, 048

116, 094, 888, 762

4,929, 717, 527

4,929, 717, 527

11, 911, 323, 950

11, 911, 323, 950

3, 880, 717, 905

116, 094, 888, 762

106, 047, 735, 098




FEA T A7 7 R ] U—b CEEERE I THH) WA SRR (1345) 2024 45 1 A WHEE

(3) gz

(EHE /2 DFH HFHHR D FRICEET 515
1. A iFES O R OGRS R FERIIB B TEEICESE . TR0 L B EAE LTHECMEL TH 0 £
T,

(1) &mhpa s e I B S h o5 Al
Gl R T B STV B ARSI, JEEIE U C g s R T 1
B E BRI B ORI GMSEIESROSAIFEEBIEK R IO TMY 5 5
[T D H ORF&FEYE) TRMEL TR £97,

(2) &R T B S TR WA RS
MHEAMAERIC OV T, FRIE LT, AARGESEHA%REDEHEESEHEH
M CEIME) %, SRrEREE LR . SUTSORRT 248 (277 L., 2Ry
R L7V USSR AL ORI 2O W) b AT L= li%E T
L Ci0 £,

(3) BEMHAS AT C X Aedno 7= A MRS
i 1E 72 S4B & AT C & 72000 T2 UT AT U 7= S4B AS I & 387 C % 72\ I
AT BN EA L, REERETAENEERBICESHN AR ERE b
> THH & 3D 74 S L <1223 EH L a0 5 2 fH WA FIHIER % b - TR
L RO I TIAG L CH Y £,
0. 7V NTF 4 75O F AR HEE J OFHIT U ST 4 THG

Jiik 5 S X BRI & ORI CRE L T Y £,
(iR B+ 5 1)

AT =Y

2023 € 7 J] 8 HEBUE

2024 £ 1 ] 8 HELE

1. [aEcA%E 82, 341, 070, 834 M 83, 314, 626, 426 M
1] Hh B INER E JeANEE 4,662, 284, 000 [ 3, 560, 367, 800 [

1 h— E A O AR

3,688, 728,408

8, 773, 042, 950 [

2. |XEHEOKREK

106, 540, 443 1

99, 874,618 M

3. |AEMFEHROHEEBERNC L& LA T 2B MRS TR O
LBV THY £,
P RIS

19, 654, 151, 950

9, 342, 688, 450 [
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(R L OFESREFHAEEICET 23D
H 20234 1 H 9H H 20234 7H 9H
E 20234E 7T H 8 H E 20244 1 8 H

) VAP e BT iR ORI

H 20234 1 H 9H H 20234 7H 9H

£ 20234 3H 8H = 20234 9H 8H
A HIEL Y Sy 25 E 2,096,561, 452 [ A 4 HIEL Y S0 2548 2,069, 113, 434 [
B Bl YE(RFE LA 5,817,150 M| B ZrEc (b 4 3,225,924 [
C EYUFPEFEAF (A+B) 2,102,378,602 M| C MESZESEEAGRT (A+B) 2,072, 339, 358 [
D &% 118,197,397 M| D &% 125, 455, 896 [
E IR ECFEERE (C-D) 1,984, 181,205 | E WZE4ECFIREZE (C-D) 1,946, 883, 462 1
| OV A e ot 1,980,609, 862 M| F INix/0EI44H 1,944, 103, 268 14
G MRS (R ERTELS) 3,671,343 M| G RHIME® (SBLMEMENLE) 2,780, 194 [

(E-F) (E-F)
H B 106,944,377 A| H A% 104, 634,191 0
T rfidef (100 04720) 1,852 M| T /Zyfid4%E (100 0%7=0) 1,858 [

H 20234 3H 9H H 20234 9H 9H

E 20234 54 8H E 20234117 8H
A Y HIAC Y SN AR A 787,209,075 M| A YA IV SAE 789, 547,174 1
B yBCHE(RFE N 4 3,571,343 M| B 4Bl MR FE L4 2,780, 194 [
C BEBNISEHEET (A+B) 790, 780,418 | C EUFILEFHEF (A+B) 792, 327, 368 [
D RRE 121,558,375 4| D #x#& 122,932, 518 [
E BUEE5ECFTEERR (C-D) 669,222, 043 M| E UNZEsrBLFIHEAE (C-D) 669, 394, 850 1
F Ao Bd 4R 663, 693,006 M| F IN4&oHd 444 665, 210, 750
G IMREG (O ERFE LA 5,529,037 | G WRHEIMEEE (SBCEMAE L&) 4,184, 100 1

(E-F) (E-F)

A% 106,190,881 A| H A% 106, 947, 066 H

SyEcAEE (100 m%4720) 625 M| T Syfide%H (100 04720) 622 [

H 20234E 5H 9H B 2023411 H 9H

E 20234 T7TH 8H E 20244 1 H 8H
AR Y SR AR A 1,224,268, 063 M| A YHAK MU IS4E 1,391, 818, 662 1
B rER YRS 5,529,037 M| B ZyEcCHEHRESI 4 4,184,100 1
C BB ISHEET (A+B) 1,229,797,100 | € FEEYFNEEEAF (A+B) 1, 396, 002, 762 M
D % 124,942,996 1| D #&# 118, 860, 509
E IR FTREZE (C-D) 1,104,854, 104 M| E W50 ELFIRERH (C-D) 1,277,142, 253 H
F oA oy Bl 44 1,101,628, 180 M| F IUXZS4yHl 448 1,271,403, 887 [
G WHIKESE (BELERTENLS) 3,225,924 | G HIKESE (SBELYEHTENLS) 5, 738, 366 [

(E-F) (E-F)
H H% 106, 540,443 A H A%k 99, 874, 618 [
I sfdefd (100 1%7=0) 1,034 M| 1 Zfd4%E (100 047=0) 1,273 M
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CHMMRESRIZBE 4 2 1ERD)
AT (2023 45 7 H 8 HEHI(E)
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728 B AT lRES
(EAL 2 )
Gk B OFHE M ORI & F - I 24
R FE A3, 072, 040, 008
Gl A3, 072,040, 008
W (2024 4F 1 H 8 HEIAE)
725 B A lRES
(HAL 1)
it e OFH R ORI & F - il 224
P& fE 788, 786, 908
aat 788, 786, 908
(FUNT ¢ ZTEGIFICT 2R
5 | DR 5 12 B9~ % F 18
(BR=CBdE)
AT (20234 7 A 8 HBLE)
(HAL : 1)
X4y A RS i Al A R AR
25 1 4ER
BRG] PRAFE R e 5 |
B 3, 036, 652, 500, 3, 025, 275, 000, A11, 377, 500
&%t 3, 036, 652, 500, 3, 025, 275, 000, A1, 377, 500
W (2024 4F 1 A 8 HEBIAE)
(HZ : 1)
X4y A TS i Al A R AR
2 148
e G] WA FE R e 5 |
B 2,903, 004, 300 2, 926, 088, 000, 23, 083, 700
&%t 2,903, 004, 300, 2, 926, 088, 000, 23, 083, 700
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RAtFE RS BG | DI OV TR, BUFO & 9 IZFHii L TR Y £9,

JERIE UTHREBIRIR RICHY 5 DELEO A O 5 WG I FTOFERS 2 i R SUI RS TR L Tk v %
T ZO XD REHlAFER SN TORWEEIZIE, FRFEMIFR B ISR bW RSO M, JFANCHES S

TETRME L TR Y £9%

2. BRBHFEEOE IS | O 1E, RN —ATRRL TR £,
3. BB I TR Y B E B A TR Y $¥ A,
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(BhE L & OHGIZRE4 5 ERD)
FZUFHITIH D FE A,
(1 84729 HH)

AT S
2023 4F 7 H 8 HIL(E 2024 4F 1 H 8 HHLE
1 0% 7= Y W FEAE 1,871. 68 F|l [ %7= 1) i pEAH 1,843.81 1]
(100 [ 2472 v #E PERR) (187, 168 [1)|(100 1124 7= v i FEEH) (184, 381 1)
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