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Earnings Report for Fiscal Year ended May 2024 (November 11, 2023 — May 10, 2024)
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I Fund Management
1. 2024 45 HHADOERRGL (2023 4E 11 A 11 H~2024 45 A 10 A)

1. Management Status for Year ended May 2024 (November 11, 2023 —May 10, 2024)

(1) &EHENR (75 5 P 5048 C)

(1) Assets (fractions of less than JPY mil. shall be rounded down)
TR ERE Bl - 1AG - TOMOERE (AEPEHRE)| Gt (M)
Primary Invested Assets Cash/Deposits/Other Assets (excluding liabilities) Total (Net Assets)
A5 HERCEE SR HERkEL| &%R HEREL
Amount ratio Amount ratio Amount ratio
HH % = % = %
JPY mil. % JPY mil. % JPY mil. %
2024 4F 5 H 3, 082 (100. 4) A12 (AO. 4) 3,069  (100.0)
FY ended May. 2024
2023 # 11 A 261 (199.3) 1 (0.7 263 (100. 0)
FY ended Nov. 2023




(2) BE - FRKIFEHR
(2) Creation and Redemption
AITRFE IR T D3 RE LK A 13K HREEMIMARIA T N
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
(@) (©@) (®) (@O+@-B®)
s TR TA TR
‘000 units ‘000 units ‘000 units ‘000 units
2024 45 A 52 4,072 3, 526 597
FY ended May. 2024
2023 7 11 A#A - 52 0 52
FY ended Nov. 2023
(3) H:HEffia
(3) NetAsset Value
wEE | Ak Wi E 10 112472 0 SEHEfliAR
P BT | @shy) | (@HsmEmmAs TS g X 10)
Net Asset Value per 10 units
((®/No. of Issued Units at End of Fiscal Period)x10)
=Dl EpiLE! EpiLE! !
JPY mil. JPY mil. JPY mil. JPY
2024 -5 A 3,218 148 3, 069 51, 392
FY ended May. 2024
2023 4F 11 A 264 1 263 50, 618
FY ended Nov. 2023
@) e
(4) Dividend Payment
10 0470 53kl 4
Dividend per 10 units
M
JPY
2024 -5 AH 655
FY ended May. 2024
2023 42 11 A 190
FY ended Nov. 2023

() ot el ITEE BN A 72 D OS%R
*k Dividend per Trading Unit

2. DEHTHOLR
2. Change in Accounting Policies

O SFHEEEOBUEICE S EE i

Py

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

@ QLS DOEHE
() Changes other than those in D

PN

No




I MEEE#E% Financial Statements

(1) &%l Balance Sheet

b5 Tracers KEE 0-2 T ¥ —

(B~ V72 L) (2093) 2024 4F 5 HHIREERE

(BA7: 1) (Unit: JPY)

AT

2023 4 11 A 10 A EHfE
Prior period
As of Nov. 10, 2023

2024 4 5 A 10 HEHE
Present period
As of May. 10, 2024

BEEDES Assets

TRENEPE Current assets
¥E4: Deposits
o—)b » m— 2 Call loans
[Ef&FEZS Government bonds

IRAEPE BN E Derivative evaluation
account

RILFIE. Accrued interest
Bi¥AE Fl Prepaid expenses
Z DMARINZE Other accrued revenue
TRENEFES 7t Total current assets

BREAFE Total assets

A OEL Liabilities

RENEE Current liabilities
FK4L4& Accounts payable—other
RHLINLE 53 EL 4 Unpaid dividends
RINZFEE I Trustee fee payable
RILZEFEE RN Investment trust

management fee payable
FOMARFE ] Other accrued expenses
MENAESF Total current liabilities
AfEAF Total liabilities
UG FEDTL Net assets
JEAEE Principal and other
JtA Principal
F| 44 Surplus

HIARRI R e SUIHERREE (A)
Surplus (deficit) at end of period
(S B MERE AR ST 42)
distribution
TEARLZEARFE Total principal and other
WU FESFT Total net assets

BEREPESFE Total liabilities and net
assets

Reserve for

680, 314 105, 685, 358
711, 809 9, 680, 454
261, 308, 253 3,082, 755, 234
- 232

573, 374 7,928, 556
952, 027 12,739, 131

- 1,570

264, 225, 777 3, 218, 790, 535
264, 225, 777 3, 218, 790, 535
- 108, 380, 178

988, 000 39, 126, 425
5,803 173, 581

11, 634 347, 229
7,906 852, 481
1,013, 343 148, 879, 894
1,013, 343 148, 879, 894
260, 000, 000 2, 986, 750, 000
3,212,434 83, 160, 641
238,701 4, 481, 046
263, 212, 434 3, 069, 910, 641
263, 212, 434 3, 069, 910, 641
264, 225, 777 3, 218, 790, 535




35 Tracers KEE 0-2 47 % — (BE~y U722 L) (2093) 2024 4 5 A Ik EHE(F

(2) BiREKROEIS43HE  Statement of Income and Retained Earnings
(B7: ) (Unit: JPY)

GUE L
H 20234108 2 H H 2023411 A 11 H
£ 2023411 A 10 H £ 2024 5 H10H
Prior period Present period
From Oct. 2, 2023 From Nov. 11, 2023
to Nov. 10, 2023 to May. 10, 2024

HHIVES Operating revenue
ZHFE Interest income 1,252, 298 138, 357, 430
A MFESRTE HEE4H4E Profit and loss on

buying and selling of securities and other 136, 464 32,610, 366
ZIRFEERIE Foreign exchange gains or losses 3,217, 669 146, 692, 541
Z OINZE Other revenue = 1,570
NS AF Total operating revenue 4, 606, 431 317, 661, 907
A Operating expenses
FHAF]E Interest expenses 254 13, 727
ZEEE YR Trustee fee 5, 803 632, 995
ZFEE M Investment trust management fee 11, 634 1,266, 114
ZDOE FH Other expenses 7,906 1, 694, 529
AR A 5) Total operating expenses 25, 597 3,607, 365
pE) S .
ifgﬁmﬁg%ﬁ% () Gt fncons 4, 580, 834 314, 054, 542
o e 2 o e 4 . .
%igﬁmiﬁ%*ﬁ% (4)  Ordinary income 4, 580, 834 314, 054, 542
X4 AR 2 AR Net i
iiﬁﬂﬁmié’@f@ 23 B) Teit fueon 4, 580, 834 314, 054, 542
— BRI AL O M EIMIR IS SRE Oy BR KA X — R
TN S BRI RSO oEEE (A) B B
Distribution of net income (loss) from partial
redemptions
HIERISRE I E X#E4E (A)  Surplus ~ Ao
(deficit) at beginning of period ’ ’
Tl B INEESU T KRB AV HR Increase in ~ 149919, 835
surplus or decrease in deficit ’ ’
LA — AR A © TR A INEE 3 R 40
/V%A Increase in surplus or decrease in = 76, 627, 735
deficit from partial redemptions
LB INEFEICAE 5 T4 AR L R A8 4T
/LA Increase in surplus or decrease in _ 66. 292, 100
deficit from additional subscriptions for ’ ’
the period
|42 40 %8 H 4 H H i
T A AP BE I R B A HE KA Decrease in 380, 400 246, 516, 880

surplus or increase in deficit
] — AR © ISR IR ST R AR
JN%E Decrease in surplus or increase in - 11, 229, 680
deficit from partial redemptions
YHAEAE RIS FE 5 RSSO FE T R IE A

JN%E Decrease in surplus or increase in

380, 400 235, 287, 200
deficit from additional subscriptions for ’ ’ ’
the period

4yBi4 Dividends 988, 000 130, 509, 290
|44 i: 84
HWIRRI e IR R4 (A)  Surplus 3, 212, 434 83, 160, 641

(deficit) at end of period




3% Tracers KEMF 0-2 (T ¥ — (L~ y 7 1L) (2093) 2024 4F 5 A #HkE4E(E

(3) {ERL#E
(B RRFHTENIAR 5 HIEIZB H1ER)

L A MRES: O RFAL AL R OB 5 1E (BRI NEIC S & | IFO LB JFHIE UCRAMII T L TH Y £7
(1) £AbpEmEG I FTEIC B35 S v b FifiREs:

Bl L ERS | BT SEIC B S Tn 2 ARSI, AT E U Cax@hnsin s | P ic s
2 FHREIIEAR B OIS GMERREFO LA ITFHRBIRR B IZB W THY 5 5
ELLO A O HRY) TRl L TR Y 77

(2) &R PTG S TR WA TRRES:

YRAMERICOW TR, FAIE LT, BAGEREHRFHRROIEHIE RS E R
i CEEMH) %, @mipgan g 68, SITEORRT DM (72720, EXBRY
A L72avy) SUIMAR IR AL ORREE S 2 Mg O W b AT U7 filigH TRE
il Tk ET,

(3) Wi 23 AFT & 723> o A MRESS

W E 2RI 2 AF T E Do 7B E AT ATF LRl R R & 58 E T & 24
H2FRD NI EIE, REEREEASAPNERERFE A SV THHENRFHE D
> TRl & FRD AN S L <ITZFEHE & kD 9 X WH NSRS H 2 b > TR
LRBOTAMA TG L TR Y 9,

2. 7 U ST o 75 OFAM HEUE N OFFARG A T A HLS |

Jiik EHI & LT, b EICI T 23RBS B 0% B% S 55 B AR O il L <
B0 ET,
3. T DML FAERL O 7- ¥ O FLiE b PSR TRE | 55 00 AUER H e
72 % I PG (EFEMBE DRI BT 2RI CERR 12 FERBFAE 133 ) 45 60 KO

61 RIS LN T L TR Y £,

(&R HRFRICBE 3 5 1ERD)

AT L
2023 4 11 H 10 0 3AE 2024 4 5 J 10 HIHLE
1. [WEcA% 200, 000, 000 260, 000, 000
] B ANER I JOAKE 60, 000, 000 [ 20, 360, 000, 000 [
] — R gt e AR —H 17, 633, 250, 000 M
2. [ZAHEOREK 52, 000 597, 350 A




3% Tracers KEMF 0-2 (T ¥ — (L~ y 7 1L) (2093) 2024 4F 5 A #HkE4E(E

(4 X ORIR &R E B9 5 1ER)

H 2023410 A 2 H H 2023411 A 11 H
% 20234E11 A 10 H % 20244E 5 A 10 H
) VAP e BT B4 DR RIE R

H 2023410 H 2 H H 2023411 H 11 H

£ 2023411 A 10 H T 20244 2 H 10 A
A AR Y SR EE 1,252,044 M| A LAY S INIREE 100, 749, 725 [
B ArBlvE(HFE NS 0M| B ZrEdHEREL4E 238,701 [
C EYUFPEFEAF (A+B) 1,252,044 M| C MEHZEMSEEART (A+B) 100, 988, 426 1
D &% 25,343 M| D ARE 2, 169, 365 [
E IR ECFEERE (C-D) 1,226,701 M| E WZE5rBLATHERE (C-D) 98, 819, 061 [
| OV A e ot 988,000 M| F IR/ EI44H 91, 382, 865 Y
G MRS (R ERTELS) 238,701 M| G wHIMEke (HEHERFEL4) 7,436, 196 [

(E-F) (E-F)

H B 52,000 0| H D3 821, 050 1
T ZEd4%E (10 1%47=0) 190 H| T Zfid4%E (10 0%7=0) 1,113 [

H 20244 2A11H

20244 5 A 10 H
A HHARD Y AR KA 37, 595, 548 [
B SrERYE(HFE A 7,436, 196 [
C BN GE (A+B) 45,031, 744 [
D &% 1,424,273 1
E IR 5ECFIREZE (C-D) 43,607, 471
F RSy Bl A4 39, 126, 425 [
G WIS (OBLYERTE L) 4,481, 046 M

(E-F)

H 1% 597, 350 [
I ofidef (10 04720) 655 M
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M 20234510 4 2 H
2023411 4 10 A

SR
B 20234 11 A 11 H
& 20244 5] 10 H

B GHINS S Y 1 i

N7 7 r NITREREERFERLE LT, Aifi
LR, 7 U 8T o 7 WG| 5 0 ks i
A EFEAEKICED 2 T O REAS
F IZESEITo TR 9,

[FlZE

B i 0D PR K OV R R A L £
LY A7

BTy RPERT 2 ERA MR,
[ e &3 AR D FIHICBE I 1%
Rl O [HMhRES: O FTAfh A K OTAfh 7
5 RS OAEMEERESETH Y, £THR
BHMTHRALTBY £4, £/, Tk
7 VT ¢ TSN, s, A
varmal, AU TEBIENRHY ., 1F
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 £,

A

RIS ER 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

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

A
2023 4 11 A 10 BB

4
2024 4E 5 4 10 AHULE

(IR ZE AR, Bl R OV 7225

e B B LA IHIR O Rl TR L L

TWVB7, ZOEEEIH Y FHA, e
Il 0D 50 5 1 (1) A fliFES (1) A fliFES

e H H A HRES:

AR R ENTAR D FHITB T D R A

A AGRE S O REAR A Y K ORI 55 12
L L TRV £,

)T VAT 4 THG

U REITIH Y A,

(3) LFLLIS O A
FEHIMTHRFEEND Z &b, BILmg
GEEATAE & Tl LTV B 728, Mi%e g
SRRl ZIEFEMmAE S LTl £,

Q) F VAT ¢ THH

[ U NT ¢ TEBISGICET 2 ERE ) |
FLH LTV E1,

(3) LFLLIS O A

Rl 2

-
[

(Bl i O BRI (2 B3 2 FIHIZ SO W
T oM

S RPE S ORHEE OB EIZB W T —ED
AR AR LTV D 12 B B B
TERIEIC L T2 5A ., SN B

LZLELHVETS,

[FlZE
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(BmRES: 2R3 2 H:50)
BT (2023 4F 11 A 10 HEHAE)

se B H AA RESs

%

(EAL 2 )
Gk B OFHE M ORI & F - I 24
EEAESR 136, 464
Gl 136, 464
WMH (2024 4 5 A 10 HEBIfE)
725 B A lRES
(HAL 1)
it e OFH R ORI & F - il 224
EfERES A1, 616, 253
aat A1, 616, 253
(FUNT ¢ TEGIF I 2R
5 | DReTh 512 B9~ % F+1A
(i 5 REE)
AT (2023 4F 11 H 10 HBIfE)
FUFHITIH Y EH A,
W4 (2024 4 5 H 10 HEHILE)
(HZ : 1)
X4y e TRV A A 4
2 148
TG [ LSO [ 15 149 5 |
! =g 6, 224, 000 6, 224, 232 232
k Rov 6, 224, 000 6, 224, 232 232
&t 6, 224, 000 6, 224, 232 232

(1) 1. Refili D RE H 1%
() FrEHIRIR RIS R e e BARG OMERER SN TV DAEIZOW T, UTOXSICFHEL THY £7,

ORFFEHHRBIZB N TRHETHOXZIEH OXEE S EREOMERERINTND TR
TUREAETRME L TR 0 £,

QFRFFEBFIR BIZB W TAE TR0 B OXIBE L7 BAS OMMERRER S TWRWEEIE, LTOHE
IZE-oTEBY £7,

» [FFFEWIRIR ISR TRIOZIE R 28 2 5 @& TR EME R ER SN TOLHAICE, BRSATHD
SRS D 5 B 4% BT iR IO ETE O ORI TEREMGOMEEZ b LICERE L TR £,

- [FFFEHIRIR BIC 2B TRIOZIE R 28 2 5 dEE MRS RER SN TORVERITIE, HiZAICRD
PEWFER STV M Wt BARG OMEZ VTR Y £7

(2) FrEHIIR B IR et BAR S O MED IR S TR UVMEIZ S W TIERIRFEMIRIR B OxiB & EIF '
G OMETEHE L TR Y £,

(3) EREDOFEEIIEIT T, WIEZR Rl & F8E TE RWFEH DR bl
b\TAfiﬁ’Jfot%EE%:%oTH#ﬁﬁ& RO TAMETRAE L TR0 £,

2. HEIC B W CHRMOWMBIIIV #B T TR £9°,
3. RS R OB O A FHH O &KEIX, K4 ORFEETHY £,

B, HEFHRERENLFERBITHES
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(BhE L & OHGIZRE4 5 ERD)
FUFHTIH Y A,

(1 B%7=0EHR)

2023 4F 11 H 10 A BE 2024 4F 5 H 10 BEL/E
1 0% 7= Y S FEAR 5,061. 8 [[1 1247 0 i RERH 5,139.2 11
(10 [ 24 7= V) HlE pERR) (50, 618 F)|(10 14 7= V) il pE%E) (51, 392 )
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