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I Fund Management

1. 20264 1 A#oERR (2026 451 A 21 H~2026 41 A 20 H)
1. Management Status for Year ended January 2026 (January 21, 2025 — January 20, 2026)

(1) HPEPRR

(FAMAEIHEC)

(1) Assets (fractions of less than JPY mil. shall be rounded down)
TG EE B - 1A - T OMOERE (AEPSRZ)| A5t (MiEE)
Primary Invested Assets Cash/Deposits/Other Assets (excluding liabilities) Total (Net Assets)
SR Rk L SFH fERkEE)  4%a Rk L
Amount ratio Amount ratio Amount ratio
[P % EpE! % EpE! %
JPY mil % JPY mil % JPY mil %
2026 451 HH{ 0 (0.0 1, 320 (100. 0) 1, 320 (100. 0)
FY ended Jan. 2026
2025 4E 1 AHA 0 (0.0 1, 496 (100. 0) 1, 496 (100. 0)
FY ended Jan. 2025




(2) BXIE - RIS

(2) Creation and Redemption
RiTA RS T D2 BXE 14X A 5 WEHRHIRIARA T D4k
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+2-0®)
TH TH TH TH
‘000 units ‘000 units ‘000 units ‘000 units
2026 451 HH{ 78 123 144 57
FY ended Jan. 2026
2025 41 A1 41 119 82 78
FY ended Jan. 2025
(3) HHEfER
(3) Net Asset Value
KO PE Al FERE 1 13472 0 FEUEAIEE
Total Assets Liabilities Net Assets N 4= ¥
IR A wH X1
(@) (@) @D—0O)) (3 iﬁ%ﬁ AR TH i&) )
et Asset Value per 1 unit
((®/No. of Issued Units at End of Fiscal Period)x1)
[P EpE! EpE! !
JPY mil. JPY mil. JPY mil. JPY
2026 451 HHA 1, 327 6 1, 320 23, 085. 42
FY ended Jan. 2026
2025 4E 1 AHA 1,519 23 1, 496 19, 140. 47
FY ended Jan. 2025
(4) b
(4) Dividend Payment
IEEYEUEA S
Dividend per 1 unit
!
JPY
2026 451 HH{ 0
FY ended Jan. 2026
2025 4E 1 AHHA 0
FY ended Jan. 2025

(V) /7Bl B e AL A 72 ) D50
* Dividend per Trading Unit

2. ERITTHOER

2. Change in Accounting Policies

O SEFHEESOYIEICE I AR

(D Changes accompanying revision to accounting standards, etc.
4

©@ QLo ZEHE

(@ Changes other than those in D

/AN

AN

No

No
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I WM##EEY% Financial Statements

(1) SfExtiE#% Balance Sheet
(BA7: ) (Unit: JPY)

%52 %5 3
2025 4F 1 7 20 HEIE 2026 4£ 1 A 20 AHI(E
2 Fiscal Year 34 Fiscal Year
As of Jan. 20,2025 As of Jan. 20,2026
BREEDHL Assets
VRENEPE Current assets
21— L« @—2 Call loans 258, 437, 842 194, 752, 185
ﬁiﬁ:%ngﬁﬁﬁﬂi Derivative evaluation 0. 704, 859 1 585, 965
RIVF]E. Accrued interest 1,670 3,943
2 NEFEREHLS: Customers’ margin 1, 251, 722, 708 1, 128, 104, 256
MRENE PESEF Total current assets 1,519, 867, 079 1, 327, 449, 349
GREAE Total assets 1,519, 867, 079 1, 327, 449, 349
AfEDOH Liabilities
EVAE Current liabilities
Z}Eilﬁiz%ﬁqzﬁﬁgbﬁ Derivative evaluation 19, 657, 472 19, 782
RINZFEEEIN Trustee fee payable 303, 756 615, 890
RINEFEE I Investment trust 5. 431, 031 4,928, 076
management fee payable
F Ot REEHA Other accrued expenses 690, 379 1, 399, 785
MEAE S FE Total current liabilities 23, 082, 638 6, 963, 533
AfEAFE Total liabilities 23, 082, 638 6, 963, 533
FEPEDES Net assets
JeA%E Principal and other
JEAN Principal 782, 000, 000 572, 000, 000
F434: Surplus
ﬁi?ﬂ?%iﬁ%?{i%i cEfAi)eriod 714, 784, 441 748, 485, 816
TEASEAFE Total principal and other 1,496, 784, 441 1, 320, 485, 816
WS FE AR Total net assets 1, 496, 784, 441 1, 320, 485, 816
ifﬁﬁgfﬂgé\% Total liabilities and net 1. 519, 867, 079 1. 327, 449, 349
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(2) EHEMOFEISRLFFE  Statement of Income and Retained Earnings

(BA7: ) (Unit: JPY)

%24 %3 H
H 20244 1 H21H H 20254 1 H 21 H
£ 20254 1 H20H £ 20264 1 H20H
2" Fiscal Year 34 Fiscal Year
From Jan. 21, 2024 From Jan. 21, 2025
to Jan. 20, 2025 to Jan. 20, 2026

VIS Operating revenue
ZHF|B. Interest income
A MFESR7E HE54H48 Profit and loss on
buying and selling of securities and other

YRR SHELS | 45828 Profit and loss on

dealing of derivatives

ZIREHEY Foreign exchange gains or losses

NS A EE Total operating revenue
=2 Operating expenses

THFE Interest expenses

ZREE I Trustee fee

ZFEE N Investment trust management fee

ZFDfthE A Other expenses

w2 A E Total operating expenses
RS ST E L (D)
(loss)

BERIR IR ERL (A)
(loss)

2 HIRIRIZE ST Y HARER O (A)
(loss)

—EBAERIC A O 4 IR 45 AR 0D Sy BRI 3 — ER R
FNTHE D Y BRSO TR (A)

Distribution of net income (loss) from partial

Operating income

Ordinary income

Net income

redemptions

HERISe T E X84 (A) Surplus

(deficit) at beginning of period

Tl IR IR 8048 Increase in

surplus or decrease in deficit
Y — AR O Rl SIEINEE ST KRB B
/LA Increase in surplus or decrease in
deficit from partial redemptions
LHBBNME FEIC Y © FIRSIEINEE UL KB
/LA Increase in surplus or decrease in
deficit from additional subscriptions for
the period

Tl B TR %A Decrease in

surplus or increase in deficit
A — BRI A D FIR I EE T RIE 41
JN%E Decrease in surplus or increase in
deficit from partial redemptions
MBS FEIZ LR O RIR I EE T KIS
JN%E Decrease in surplus or increase in
deficit from additional subscriptions for
the period

23Wi4s Dividends

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

Surplus

327,014

A57,000

202, 809, 630

A3, 810, 511

1,613,532

428, 805, 927

A6, 705, 536

199, 269, 133

423,713,923

576

303, 756
2,431, 031
1,733,074

615, 890
4,928,076
3, 145, 292

4,468, 437

8, 689, 258

194, 800, 696

415, 024, 665

194, 800, 696

415, 024, 665

194, 800, 696

415, 024, 665

149, 564, 157

968, 373, 368

968, 373, 368

597, 953, 780

597, 953, 780

714,784, 441

790, 590, 490

790, 590, 490

1,171, 913, 780

1,171,913, 780

714,784, 441

748, 485, 816
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(3) HEiL#
(HERRFHTRNIAR D FIEIZEE ¥ 5 1R

L7 U NT ¢ 7 E Ol EEE R OFHE| (1) 7V 87 ¢ 7H|

ik R B = BRI & U CHRMI R LT £,

(2) HBETHIHLS

B0 ET,

2. T DM RANERLD 72 0 O oAl L P SRS | % o JLP R UE

70 D HIH MEEEFEUEOFEICET 28R CFEk 12 FERERFSE 133 B) 56 60 SN
61 SRIC LN > THHR L TR £,

FHIE LT, BAEICIT DRI B ot S 78 BARS Ol TRl L T

(BRI FRICEE T 5 1ERD)

55 2 1]

20254 1 H 20 HEITE 2026 4% 1 H 20 HEITE

LR Y

1. |WiecA% 411, 000, 000 [ 782, 000, 000 [
) HB NGRS E ST AR 1, 191, 000, 000 4 1, 230, 000, 000 4
H R — A ST AEE 820, 000, 000 M 1, 440, 000, 000 [
2. |[ZUHORK 78,200 H 57,200 H
(R K OFI A5 HEICE T 215
%2 H# %31
H 20244E 1 A 21 A H 20254F 1 A 21 A
I 20254E 1 H 20 A I 20264E 1 H20H
1. FFEMPEDEH OFEXIZAR DAERR DO I — & % 1. [ZFEMPEDIEH ORI FR A HER O T — & Z&

T D=0 ETHEH T D=0 ETHEH

1,104, 834 [ 2,239,852 [
2. 3Bl A DR FIE R 2. 3Bl A DR FIE R
A Y HABD Y SIS AR 326,438 | A YHAR Y SN KA 1,613,532 [
B 77 NOB YR OM| B #Hl7 7 FOBLEFIIEER 0 M
C  rBdYE(HFE L4 A3,209, 717 M| C SBELYEMELE AT7,351, 140 H
D ELYLENISEREET (A+B+C) AN2,883,219 1| D ELYUFNLRFEAF (A+B+C) A5, 737, 608 [
E R 4,467,861 M| E &% 8, 689, 258 M
F g BL v aERE (D-E) AT,351, 140 | F UXZESECRIRERE (D-E) A14, 426, 866 [
G NSy Bla%E 0M| ¢ WIEmELEEA 0M
H wkHiielid: (OrBcEfmfE e AT,351,140 Al H REVEREE (OBCIERRLE) A14, 426, 866 [
(F-G) (F-G)

I B 78,200 A I O% 57,200 [
J EdA%E (100 A%7=0) 0M| J »oBlefE (100 0%47-0) 0 H




(289 % iERD)
®%ﬁ (ZBE9 % A
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92 3
H 20244 14 21 H
% 20254 14 20 H

ER
H 20254 14 21 H
% 2026 4 1 20 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 CRREOAMRERSETH Y, &2 T
HHMTHRAL T ET, £/, Eiﬁ
T U T ¢ TEENTIE, %%@%
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 D IReM 25 12 B9 5 31l

%o
2025 42 1 7 20 HEAE

CRE:]
2026 ££ 1 7 20 HEAE

B HREREE LA, Bl R OV D228

e R E T LA IHIR ORHMECRE L L

BT, ZDEMLD D EH A A%
e BE T () A s () A i
o O IR .

ZEHEIF IS TH A,
Q)T VT o 7THH|

[ U T ¢ THHIZEIC
L LB 7,

(3) LRCLISN o>l pE
FOHIE CIRE S NLD Z &0 h, IRpliiRiE
FEAMAR & Tl L TV D7, é ARl s
ORMIZIREMAEE LT £7,

B4 H1ERD 12

Q) F VU RT ¢ THH
=
(3) LFCLIA D s

< R T O FREAT S (2
TomeHH

B HEHEIZ OV

A kP S O B DB EIZ B DI —ED
ARG 28 L Q272 B B i
PERM I Ko 7oA. Mak a7
H5ZEHHY ET,




(T U AT ¢ ZHGIFICBY 2 R

5| DRl 2 B3 2 418
(bR )

2 (20254 1 A 20 HEATE)

ATy 2772 FS&P500 e LN L v ¥ 245 (2239) 2026 4E 1 A Bk =

(AL« 1)
ES%) R ES LR F Al RRIESE
5H 1A
LS| PRATFE B HS |
B 3, 084, 294, 164 3,074, 678, 840 A9, 615, 324
it 3,084, 294, 164 3,074, 678, 840 A9, 615, 324
55 331 (2026 4 1 H 20 HEAE)
(AL« 1)
ES%) R ES LR F Al RRIESE
5H 1A
LS| PRATFE B HRS |
B 2,627, 641, 033 2,632, 210, 216 4,569, 183
it 2,627, 641, 033 2,632, 210, 216 4,569, 183

() 1. Bpfili 5 E J7 i

MRATFE RIS | OFRHlIZ OV T, BLFO X S IZFHMIi L TH Y £,

JRANE UCRAEHIRIR BICmY 5 2O H O 2B FT ORRT 5 FEB ST RS TRl L TH Y %

T TO LD RIFEARER S TORWEEITIE, FFHFHIMAK B ICE b O RAEARS KBS

TETHHIlL TR Y £7,

2. BRMEFEECSEM I | O EE, AR —ATRRLTEBY £,
3. BB I FHEHME Y E G A TR Y £X A,

F 7 BRTERS K OVRHI D FREEHRT

4. THERHE R OBl OB FHROSEIL, 54 OEFHEETHY £,

JRANCHES S

FHRIIRIR A O B E S EHAGOMETT> Tk Y £7,
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(18 5 Be)
%21 (20254 1 H 20 HHI(E)
(HAZ - )
X5y e KR IRl RATIEiEEAN
2 h 14
TG LSO o e 7 10 B 5|
ol Fe 58, 065, 140 — 58, 402, 429 337, 289
K R 58, 065, 140 — 58, 402, 429 337, 289
At 58, 065, 140 — 58, 402, 429 A\337, 289

() 1. MO FEEITiE
(1) FHR IR B ISR e e BB OMENEE SN TV DA EIZONTIE, BLFO X HIEHMiiL TB Y £,

ORFHHEBIFAR BB WO THETRIOZIE A OB DT EAHGOMENRER SN T L HEIE. UEAETH
(T HREAE TR L TR 0 £,

QRFHAEIFIER B IZB W TARE T OZIE R OXEE LW BRSO MERER SN T WEEIEX, BLTFOREE
IZEk->TRYET,

- FIFHEHIRAR BB TRIOZER 2 2 2 BB LMTEMENER SN TOLHAITE, BRESATHD
SRS D 5 B URE B IR b IO AT — O OXBE MR EARLOMEZ S LIZER L TR Y £,

- RIFHEHIRAR BB TRIOZIER 2 2 5 BB RMTEMENRERE SN TORWEAITIE, HZAICKD
EWRER SN T D ABE LM TE GO MEZ AW TEBY £,

(2) AR B ICE Se7e BRSO MIEN TR S TORWIMEIZ O W CIEFEFHEHIF K B O @& EE T H
FRGOME TR L TR Y 97,

2. IR W TR OWEIIE 0 BT TR Y £,
3. FHVBEL B Ol O A FHR O &HEIL, K4 DEFIHEFETHY 97,

3 (20264 1 A 20 HEATE)
FOUEIEITIH Y X A,

(BEE L5 & OGR4 % 1ERD)
FZUREHITH Y EE A,

(1 BY47=0FEHR)

%2 H# %31
2025 4F 1 H 20 AHLE 2026 4F 1 H 20 AHLE
1 [Y7- 0 iU pERE 19, 140. 47 [l B %47- 0 HigpE%E 23, 085. 42 [
(100 {2472 v JE PERR) (1,914, 047 F)[(100 B4 7= v Hi& pERR) (2,308,542 M)
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