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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 19, 518 (97.0) 605 (3.0 20,123 (100.0)
FY ended Jan. 2024
2023 7 HH 22, 840 (199.0) 236 (1.0 23,076  (100.0)
FY ended Jul. 2023




(2) BUE - MREKIFEH
(2) Creation and Redemption
AT HRIRIAR TR T N 4L RRE A fifR WEHRIIRAR T DL
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
D) (@) (®) (D+2-0)
TH A A A
‘000 units ‘000 units ‘000 units ‘000 units
2024 1 A 9, 090 10, 863 12, 349 7, 604
FY ended Jan. 2024
2023 /=7 H# 10, 806 8, 580 10, 296 9, 090
FY ended Jul. 2023
(3) HHEfHER
(3) NetAsset Value
wEE | AR W E 10 1124 7 0 Hii
PEEE | Ty | @sy) | (@m0 x10)
Net Asset Value per 10 units
((®/No. of Issued Units at End of Fiscal Period)x10)
EVlE Epils Epils M
JPY mil. JPY mil. JPY mil. JPY
2024 -1 HH#A 20, 452 329 20, 123 26, 464. 8
FY ended Jan. 2024
2023 4F 7 AHY 23, 154 7 23,076 25, 385.9
FY ended Jul. 2023
(4) s
(4) Dividend Payment
10 2720 5yl 4
Dividend per 10 units
M
JPY
2024 -1 HH#A 61
FY ended Jan. 2024
2023 -7 HH#A 44
FY ended Jul. 2023
() Zid @I ITE E ALY 72 Y O
*k Dividend per Trading Unit
2. SEHHHOEHE
2. Change in Accounting Policies
O SFHRAEEDOYUNEITE D B H HE
(D Changes accompanying revision to accounting standards, etc. No
@ QLS DOEHE b
() Changes other than those in D No
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I MEEE#E% Financial Statements

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

% 6 1) 57 )
2023 42 7 A 8 HILE 2024 4F 1 A 8 HHITE
6" Fiscal Year 7" Fiscal Year
As of Jul.8, 2023 As of Jan. 8, 2024
BREDER Assets
MENVEPE Current assets
Z—)L - 72— Call loans 163, 452, 557 335, 857,918

HREEFEZ 4RGSR Parents trust

beneficiary securities

IRAEFE Sl E Derivative evaluation
account

FRIM A4 Accounts receivable
2 NEFLFEHL4: Customers’ margin
TRENE PESET Total current assets
EREAFE Total assets
AfEDOES Liabilities
BV EE Current liabilities

YRAEPE BN E Derivative evaluation
account

K#h4 Accounts payable—other
KA 53 B4 Unpaid dividends
RILZFEE AN Trustee fee payable
RILEFEE WM Investment trust

management fee payable
RELFBE. Accrued interest expenses
Z Ot ARFE A Other accrued expenses
BN EESF Total current liabilities
AfEAGE Total liabilities
HUEFEDHL Net assets
JEAEE Principal and other
JEA Principal
44 Surplus

KRR A4 SUI R kA (A)
Surplus (deficit) at end of period

(UrBe¥E(EFES,4) Reserve for
distribution

ARG S ET Total principal and other
MIEPESFF Total net assets

FAEMEFEAZT Total liabilities and net
assets

22, 840, 006, 340

42, 646, 599

47, 020, 000
61, 457, 360

19, 518, 506, 498

1,604, 416

520, 579, 879
76, 291, 093

23, 154, 582, 856

20, 452, 839, 804

23, 154, 582, 856

20, 452, 839, 804

- 225,707,832

11, 160 1, 138, 650

39, 997, 408 46, 384, 461
3, 895, 721 4, 830, 395
23,931, 264 29,672, 827
92 129

10, 118, 798 21, 276, 055
77,954, 443 329, 010, 349
77,954, 443 329, 010, 349

18, 180, 640, 000

4,895, 988, 413

7,590, 087

15, 208, 020, 000

4,915, 809, 455

18, 998, 822

23,076, 628, 413

20, 123, 829, 455

23,076, 628, 413

20, 123, 829, 455

23, 154, 582, 856

20, 452, 839, 804




ESiA Ty 7 A7 7 o FREBA (NASDAQL00) 2B~ w b 1 (2569) 2024 45 | A IREELE
(2) HEROFEIS4LFEZE  Statement of Income and Retained Earnings
(BA7: ) (Unit: JPY)

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

6" Fiscal Year
From Jan. 9, 2023
to Jul.8, 2023

7" Fiscal Year
From Jul.9, 2023
to Jan. 8, 2024

VIS 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

%5 72H4% Foreign exchange gains or losses

Z OMLZE Other revenue

wEEINZE A EE Total operating revenue
= Operating expenses

FHF] B Interest expenses

ZREE RN Trustee fee

ZitE W Investment trust management fee

ZF DAt A Other expenses

R A ET Total operating expenses
RIS T EFEEL (A) Operating income
(loss)

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

LR A ST G BIRiTESE (A)  Net income

(loss)

—EBAERNC A 5 4 WA A4S A AH 0D 43 BRI E—fiR

FNTLE o Y HEIMHE RO S EEE (D)

Distribution of net income (loss) from partial

redemptions

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 — RN AE 5 IS A HNAE ST K 8 48
/V#A Increase in surplus or decrease in
deficit from partial redemptions
BHAEAE RIS FE 5 RS SR T R BT
/D#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
U — RIS O IR S FE ST R AR
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

434 Dividends

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

163

8, 394, 545, 195

47,431, 116

A1, 900, 527, 561

299

1,958, 270, 174

9, 290, 271

A1, 052, 204, 042

535, 810 926, 357

6, 541, 984, 723 916, 283, 059
41, 091 48, 468

3,895, 721 4, 830, 395
23,931, 264 29,672, 827
10, 238, 239 11, 387, 989
38, 106, 315 45, 939, 679

6, 503, 878, 408 870, 343, 380
6, 503, 878, 408 870, 343, 380
6, 503, 878, 408 870, 343, 380

A1, 585,988, 577

2,098, 181, 650

2,098, 181, 650

2, 080, 085, 660

2, 080, 085, 660

39, 997, 408

4, 895, 988, 413

6,171, 453, 878

6,171, 453, 878

6,975, 591, 755

6, 975, 591, 755

46, 384, 461

4,895, 988, 413

4,915, 809, 455
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(3) {ERL#E
(B RRFHTENIAR 5 HIEIZB H1ER)

1. A MiFES O R UG i [ R 52 855
BB ST S & Y R B (B 02 A3 0 B EMAE CRME L T 0 £ 9,
0. 7V NTF 4 T EO AN AR OFAH| (1) 7V AT ¢ THE
ik 51 S X R & L ORI CRE L T Y £,
(2) AEETRIBGI
FHIE U, b EIC BT 2 IR B 0 5HRE% S 55 B R S o il CREE L T
B0 ET,
3. DM S E T ERL O 72 8 O SR b PSR | 45 0 ALEs S e
7p 2 I TBEEEFEMPE DRI EICEIT 2 BRI (AL 12 SERBUFSH 133 B) &5 60 LR O
61 RIC LT T L THEY 7,

(BRI B9 5 1ERD)

% 6
2023 £ 7 J] 8 HEE

%7 H
2024 £ 1 J] 8 AEfE

1. [ExAs 21, 612, 640, 000 [ 18, 180, 640, 000 [
H BN ER B JE AR 17, 160, 000, 000 4 21, 727, 080, 000 [
) — SRR oo AR 20, 592, 000, 000 [ 24, 699, 700, 000 [1
2. [RUHEORHK 9,090, 320 1 7,604,010 A
(L OEIREFHEEICET 23T
%5 6 1 557
H 20234 1 H 9H H 20234 7H 9H
E 20234E 7T H 8 H B 20244 17 8 H
Sle e DFFIEE B0 D RLE TR
A AR Y SR EE 494,882 1| A Y4 HIEL Y EIN AR 878, 188 [
B Bl7 7 RO SIS 4E 76,806,476 M| B BT 7 NOEY%INAEHE 102, 806, 219 1
C Bl YE(RFE L& 8,351,361 M| C JrBcdEfiiftsr4: 7,590, 087 M
D BN IEEEET (A+B+C) 85,652, 719 M| D MYHEILFAAF (A+B+C) 111, 274, 494 M
E &% 38,065,224 M| E &% 45,891,211 [
F ISR FTaE%E (D-E) 47,587,495 M| F IR AIEERE (D-E) 65, 383, 283
G UEES Rl %E 39,997,408 M| G IR EI4AKE 46, 384, 461
H WHIHESE (OBLYEHRTENLS) 7,590,087 M| H WwHIKEE (SELYEHTENLS) 18, 998, 822 [
(F-G) (F-G)
T [ 9,090,320 | I Bk 7,604, 010 [
J oBdadE (100 1%720) 440 [ ] SyBd&dE (100 0%7=9) 610 [
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(GmhpE S B3 2 1ERD)
T B hpH i OIRBLUZ B3 % S IH

%5 6 %7
B 20234 1 H 9H B 20234 7H 9H
20234 7H 8H T 20244 1A 8H
4l i L kE3 2 BGREL 7 8 W77 NIFFERREREFEE LT, Al
GRS T U AT ¢ I E 0 ARG 5 O
] 2 EFERICED D [EH AN
) ST TEB £,
AP T DONA K OSBRI FR (M7 7 v ROSEA T 2 B G MRERIE.
LY R [EE i e AR 2 FIHEICE T 5%
Rl O [HMhRES: O FTAfh A K OTAfh 7
5 RS OAEMEERESETH Y, £THR
BHMTHRALTBY £4, £/, Tk
7 VT ¢ TSN, s, A
va B, AV TREIERHY ., B
R R T B & PE DRI e E I
TH-OIATH) ZENTEET, Y%A
MiEESA R T U NT ¢ TEB T, HE
W U TENZME LB Y 27 | i)
) 27 BV AT ERH D £,
ST ICER D U R 7 R GE TR, E SR & AT L7 T B
LY R EHEMERE L, 2nieY
27 EMEBOE=2Y 7, EED—
b x> Tk £9,

[FlZE

A

[FlZE

11 4 Rl s L OB SR (2 B9 5 TFIH

%6 %7 H
20234F 7 H 8 ABIE 2024 4F 1 A 8 ABILE
(SRR EE LA, R L O D25 (B RRE LAEITHIR ORI TR L L
TWABT=, ZOEHEIIHY 8 A,
s oD B 5 1% (1) A ffhiFE S (1) FflhiFE S
728 B B AL
AR E T EHIR D FEICH T SRR e
TEAFES: O AL FEYE R ORRA 715 12
R L TR ET,

Q) F VU RT 4 THFI Q)T VU RT 4 THE
[V 37 ¢ TEBI BT AR (I —
G L TR ET,

(3) LRELIA &t pE iy (3) LRELIA &t pE iy
CEBARE TR END Z E D, FHlITNE
AR & Tl L TV D70, Bemind [ 72
SO RHl 2 IREMAEE LT £7,
G P i D BT 25 |2 B 9~ A S IEIC O (@RS L OFMEO B EI2B W TIE—ED
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(A REESZBE4 % 1ERD)
556 M (2023 4 7 1 8 HEIUE)

se B H AA RESs

(EAL 2 )
¥ WA B OBIICE - il 2%
BB FE AR RE SR 5,804, 912, 529
aat 5,804, 912, 529
BT (20244 1 A 8 HELE)
725 B A lRES
(HAL 1)
¥ YR OBIICE TN AR
LR FE AR RE SR 1, 252, 181, 088
&t 1,252, 181, 088

(T VU RT ¢ THB BT 2 )
BB ORHNE I B9 5 HIH
(BR=CEEE)

H6 ) (20234 7 A 8 HEITE)

(HAL : 1)
X4y A RS i Al A R AR
25 1 4ER
BRG] PRAFE R e 5 |
=g 169, 921, 137, — 175, 724, 616 5, 803, 479
&%t 169, 921, 137, - 175, 724, 616, 5,803, 479
FTH (20244 1 A 8 AEITE)
(HZ : 1)
X4y A TS i Al A R AR
2 148
e G] WA FE R e 5 |
=g 189, 195, 992 — 190, 788, 312 1, 592, 320
&%t 189, 195, 992 - 190, 788, 312 1, 592, 320

() 1. Rl ORE STk

RAtFE RS BG | DI OV TR, BUFO & 9 IZFHii L TR Y £9,

JERIE UCRMEBIRIR RICH Y 5 ZELEO A O 2 WG I FTOFERS 2 b R B SUI RS TRl L Tk v %
o TOX DS REHEAFEE SN TORWEEITIE, FFHRHIHR B ISR IO RS CAEIES, FAICHES S
HETHM L TR £9

2. MBS | DFk %, RRBEN—ATRRLTEBY 7,
3. RVEE I FEEHA Y AZ BT A TR Y 8 A,

F - TAEEE R Ol O FR AT, FHRBIMR B O BE SEE R EASOMETIT-> Tk £7,
4. BB R OBl O G FHROGEIL, 2 DRFEHTHY £
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(7 REE)
%6 (20234 7 H 8 HEUE)
(B : F9)
X5y RS S 20 EAlIEiEEA
5b 1 4EE
5 MG | SO o e 10 3|
ol Fet 22,970, 686, 320, — 22,933, 843, 200, 36, 843, 120
*k Kov 22,970, 686, 320, — 22,933, 843, 200, 36, 843, 120
&t 22,970, 686, 320, — 22,933, 843, 200, 36, 843, 120
BT (20244 1 A 8 HBIE)
(BAAT @ F9)
ES) RS B RES: A AP 2
55 1 4R
T IS | LASR O Dy - B3 |
ol D 19, 998, 842, 652 — 20, 224, 538, 388 /225, 695, 736
* Kov 19, 998, 842, 652 — 20, 224, 538, 388 /225, 695, 736
&t 19, 998, 842, 652 — 20, 224, 538, 388 /225, 695, 736

(B) 1. Rl ORE Tk
(1) HAMIMAR B ISR e BARG OMERER SN TV DAAEIZOWTIE, IFO X IICFHEL THY 7,
OFFHFEHRAR RICB O THE TR OZIE R OXBE M ZERRGOMERER SN TOLEAIT, YE/BETH
TEEEAETRME L TR 0 £,

QFFHHEHRAR R ICB O THBE TR OZIE R OXBE LM HMASGOMERER SN TORWERIE, BIToJik
Lo TRV ET,

RIFHRIARR BB TRIOZIER 2 8 2 2 /MRS EEAG R R SN TV L HAITIE, BERENTWD
SRRSO 5 B Y AR bILWEIR O OXBE MRS OMEZ b LICFHR L TR £,

'IZJEJrZ%”—ﬂ;ﬁF’?iEEI CHBTRIOZMER 2B 2 5 BE M TEHMSE B RERENTORWGEEIZIE, S%RICKRD
EWER SN TV D AEF MRS OMEZ TR Y £,

(2) FHEIIRIR B i % Se 78 EAR S D MEA R S TR WMEIZ S W TR FFHR IR B O RE EE T H
MG OME T L TH Y £

(3) LR OB EFIEIC T, WIERFHE & RE TERWEHRNRD bNHE T, REEEREDENRIERF IS
b\T/\fﬁ'éE’JéC%EE%YE)oTH#{ﬁ& DT AEE TR L TR0 £

2. HEIZ BN TR OMBIIT VBT TEB Y £1°,
3. BB N ORHl O AR O &L, K42 ORFERETHY £,

(Bh&E 2S5 & OEG B4 2 1ERD)
FUMHEHTIH Y A,

(1 A7 E#HR)

%6 14 CE
20234 7 H 8 AEIE 2024 4F 1 H 8 ABE
1 124720 flg rEAH 2,538.59 M1 14 7= v fliEpERE 2,646. 48
(100 112472 0 W& PFERR) (253, 859 FI)[(100 124 7= 1) Hi& PE%H) (264, 648 1)
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