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Fund name: Listed Index Fund MSCI Japan Equity High Dividend Low Volatility

Code: 1399

Underlying Index: MSCI Japan IMI Custom Liquidity and Yield Low Volatility Index

Primary invested assets: Stocks

Trading unit: 10 units

Management co.: Nikko Asset Management Co., Ltd. URL _www.nikkoam.com/

Representative: Hideo Abe Representative Director, President & Co-CEO
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Scheduled date of submission of securities report: Apr. 8, 2020
Scheduled date of commencing dividend payment: Feb. 14, 2020
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I Fund Management
1. 2020 4F 1 A#IO@EHPREL (2019457 H 9 H~20204-1 H 8 H)
1. Management Status for Year ended January 2020 (July 9, 2019 — January 8, 2020)

(1) EPENGR (7 5 P I C)

(1) Assets (fractions of less than JPY mil. shall be rounded down)
TR PE Bl - TG - ZOMOERE (AEERE) | Gat (WIERE)
Primary Invested Assets Cash/Deposits/Other Assets (excluding liabilities) Total (Net Assets)
SHH TRk x| A TRk
Amount ratio Amount ratio Amount ratio
=AM % EpE! % EpE! %
JPY mil. % JPY mil. % JPY mil. %
2020 41 A H] 8, 108 (99.7) 23 (0.3) 8,132  (100.0)
FY ended Jan. 2020
201987 AHA 11, 211 (99.9) 6 0.1) 11, 217 (100.0)
FY ended Jul. 2019
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(2) Creation and Exchange
AR E IR T 1 5 R ML 3 ARk YR E IR FEA T3 L
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+2-B)
TH A TH TH
‘000 units ‘000 units ‘000 units ‘000 units
2020 41 H#A 7,582 359 2,851 5,090
FY ended Jan. 2020
2019 =7 A H# 8, 801 334 1, 554 7,582
FY ended Jul. 2019
(3) LM
(3) Net Asset Value
W | Ak e 10 11257 0 JEHEfIiAR
PESE | TR | @y | (@RemEEREETE 5 X 10)
Net Asset Value per 10 units
((®/No. of Issued Units at End of Fiscal Period)x10)
EpE! EpE! [EpalE] M
JPY mil. JPY mil. JPY mil. IPY
2020 =1 A H# 8,161 29 8,132 15,975.0
FY ended Jan. 2020
2019 =7 A 11, 252 35 11, 217 14,794. 3
FY ended Jul. 2019
(4) orhds:
(4) Dividend Payment
10 F47= 0 Syfid 4
Dividend per 10 units
M
JPY
2020 =1 A H# 22
FY ended Jan. 2020
201947 HH#A 25
FY ended Jul. 2019
() /Bl IE AL 72 ) DR
* Dividend per Trading Unit
2. EHIHOER
2. Change in Accounting Policies
O SFHEESEOBUEICE D 2 H pi
(D Changes accompanying revision to accounting standards, etc. No
@ OB OZEH e
@ Changes other than those in D No
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I ME##FEY% Financial Statements

(1) SfEExtiEsE Balance Sheet
(BA7: M) (Unit: JPY)

20194 7 H 8 HEE 2020 4E 1 H 8 HEfE
Prior period Present period
As of Jul. 8, 2019 As of Jan. 8, 2020

BEFEDTR Assets
TRENEPE Current assets
488153 Money held in trust
a—)b « 1 — Call loans
3 Stocks
HRINEL Y 4 Accrued dividend receivable
TMENEFES R Total current assets
BPEAEE Total assets
AMOEL Liabilities
VRENEE Current liabilities
RHIAIL4E 3 El4 Unpaid dividends
RILZFLE I Trustee fee payable
RILEFEE W Investment trust

management fee payable
RELF B Accrued interest expenses
ZF DM ARFLE A Other accrued expenses
MENAE AT Total current liabilities
A A FF Total liabilities
MG FEDFED Net assets
JeALE Principal and other
JEAR Principal
434 Surplus

WIRBI R SOIWRKREE (A)
Surplus (deficit) at end of period

(DECHE(HFSNL4:) Reserve for
distribution

JEARZEAFE Total principal and other
WIEFEAEF Total net assets

AEMEFEASE Total liabilities and net
assets

1, 795, 733
12,057, 315

11, 211, 128, 160
27, 846, 100

27,102, 301
8, 108, 575, 710
26, 031, 900

11, 252, 827, 308

8,161, 709, 911

11, 252, 827, 308

8,161, 709, 911

18, 955, 285 11, 199, 258
1, 508, 168 1, 149, 913
9, 049, 196 6, 899, 688

22 36
6,071, 747 10, 290, 759
35,584, 418 29, 539, 654
35,584, 418 29, 539, 654

11,122,961, 238

94, 281, 652

550, 828

7,467, 869, 124

664, 301, 133

3, 666, 738

11, 217, 242, 890

8,132, 170, 257

11, 217, 242, 890

8,132, 170, 257

11, 252, 827, 308

8,161, 709, 911
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Statement of Income and Retained Earnings

(2) BREOFEAEGHEE
(BAZ: M) (Unit: JPY)

GUE:] EL.

H 20194 18 9H H 20194 7H 9H
£ 20194 7TH 8H £ 20204 1 H 8H
Prior period Present period
From Jan. 9, 2019 From Jul.9, 2019
to Jul.8, 2019 to Jan. 8, 2020

E3EINEE Operating revenue

ZHEEI 244 Dividends income 196, 792, 908 129, 451, 090
ZHUFIE. Interest income 4 8
HFESTE H 54818 Profit and loss on
buying and selling of securities and other 1,863, 487 384, 665, 370
Z OIS Other revenue 144, 701 78, 635
wIEINIE A EE Total operating revenue 198, 801, 100 514, 195, 103
A Operating expenses
THLAFIE Interest expenses 4,156 4,070
ZEEE R Trustee fee 3, 294, 360 2,324,072
FZFEE S Investment trust management fee 19, 766, 552 13,944, 840
ZFDOM#E f Other expenses 6, 100, 950 4,262, 856
AR A 5) Total operating expenses 29, 166, 018 20, 535, 838
A | 5 A =1 g .
ifgﬁmig%?ﬁ% (£) " Guemmiiihig shueeis 169, 635, 082 493, 659, 265
43 L[ e = . .
%igﬁmiﬁﬁ%*ﬁ% (A)  Ordinary income 169, 635, 082 493, 659, 265
Nz ,(\ I \// ,(\ : .
if}gﬁﬂﬁﬂliéﬁﬁ‘@@% (A) Net income 169, 635, 082 193, 659, 265
— IR AHAIAE 5 4 HIR S S KA O 7y BLAE U E— 5648
B S YIRS OB (A) B _
Distribution of net income (loss) from partial
exchange
WiERae T e k#E4 (A)  Surplus DAL 10 L5 L D81 65
(deficit) at beginning of period ’ ’ ’ ’
|54 LD i
%Jfﬁii%bl]%’,éﬂbik?ﬁ.ﬂﬁw%ﬁ.Increase in 10,918, 288 211, 846, 291
surplus or decrease in deficit
L ERAHA IS D T A A NIAE I R AE 4
V%A Increase in surplus or decrease in 1, 667, 389 207, 325, 747
deficit from partial exchange
BHIBANE FEIZ A D RIS BN I3 R B4
/LKA Increase in surplus or decrease in
deficit from additional subscriptions for 9,250, 899 4,520, 544
the period
|42 4R/ %8 iEED {H i
Tl 441 @Xﬁik? .%i%ﬁl]%ﬁ.Decrease in 143, 050, 383 29, 608, 090
surplus or increase in deficit
W — AR D RIS FE IR A
JN%E Decrease in surplus or increase in 143, 050, 383 23, 544, 043
deficit from partial exchange
YHIEMEFEISRE 5 R SBUD R UL KBS
JN%E Decrease in surplus or increase in B 6. 064. 047
deficit from additional subscriptions for ’ ’
the period
43814 Dividends 167, 640, 830 105, 877, 985
1454 i B4
HIRRI R AT R KB4 (A)  Surplus 94, 281, 652 664, 301, 133

(deficit) at end of period




(3) {ERL#E
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(1) ZRhpg B FTEI B S0 3 FiliRES:
Bl L S | FTAEIC B S TV D ARSI, SRR E U Caemlpd i s prE sk
2 EHEIIER B ORMEEYS GMVEREER OSSR RGIRA R Ik W Tmy 5 5
ELITO H OfcféAiYy) TaHiiL TR Y 97,

(2) ARbRG I P B35 STV R WA RES:
YHAMRESIC OV TR, JRAlE LT, BAREREHRFRELOIFHIEHS B!
M M) S, @@lpsdn s 68 SUTHEORRT oM (72720, 7EXBLF S
A L 722y) SUIMAR IR AL ORRBET D ME O W 70070 b AT L 72 i1 TR
il Tk ET,

(3) IRFAMhi 23 AT & 72703 > o A Al RESR
W IE 7RI 2 A TF T E Do 7o B8 SUT AT Uil AR A Rl & 387 T & 220 4
B2 b aid, HREGRHERESHEDPEERFHITES VW TEEMeFhE b
> TRl & FBDTAFE S L <IT5ZFEE L kD 9 A WH NG HRISH 2 b > TR

LR TAMEH TR L TR Y £9,

(e R B9 5 1)

EIE: ]
2019 4E 7 H 8 HEUE

2020 4 1 H 8 HEIE

(1399) 2020 4F 1 H Wk HEE

1. WMWeEcA%E 12,912, 507,594 11,122,961, 238
] BN ER B JE AR 490, 858, 200 [ 527, 679, 900 [
A AR 2, 280, 404, 556 [ 4,182,772, 014 [

2. |msteok i 7,582 114 1 >, 090, 572 1

(LM ORISR F R EICEET 515D
B 20194 1 H 9H B 20194 7H 9 H
% 20194 7H 8H % 20204 1 H 8 H

B4 DO FHEIR R B4 D RIE R

H 20194 17 9H H 20194 7H 9H

£ 20194 4H 8H 2019410 4 8 H
A Y HIED Y S AR AE 164,802,819 | A 4HARL Y SIS % 104, 721, 741 1
B rFe YRR 420,063 M| B /Bl YE(HAE A 550, 828 [
C BLHEINLEHHEE (A+B) 165,222,882 | C EYUFIRFEAE (A+B) 105, 272, 569 [
D R 15,811,344 1| D &% 10, 391, 357 4
E a0l rTRE%H (C-D) 149,411,538 | E IX2E5ALATEERE (C-D) 94, 881,212 H
F NS sr B4 40 148,685,545 M| F IRN3syEl 4% 94, 678, 727 [
G WHIKEE (BLEHTENLS) 725,993 M| ¢ WkHIMEke (HEERTEL4) 202, 485 [

(E-F) (E-F)
H [ 7,509,371 A (Eq 5,145, 583 H
I ZfEd4%E (100 0%7=0) 1,980 M| 1T ZrEid4%E (100 M¥47=0) 1,840 [

B 20194 4H 9H B 20194 10H 9H

£ 20194 7H 8H = 20204E 1 H 8 H
A R M SRR EE 32,130,638 M| A LAY S INIEEE 24, 803, 922 M
B rFe YRR 725,993 M| B srBlUEfRRE N4 202, 485 [
C BLHENNLEHHEE (A+B) 32,856,631 M| C ELUFEIEEAEET (A+B) 25, 006, 407 M
D & 13,350,518 | D &% 10, 140, 411 [
E IS ECFEERE (C-D) 19,506, 113 | E W& EdFIREZE (C-D) 14, 865, 996 1
F OGS Bd 48 18,955,285 | F UNZRyBC4%E 11,199, 258
G WHIKES (BLEHTEN.S) 550,828 M| G wkHIMEke (HEERTEL4) 3, 666, 738 [

(E-F) (E-F)
H H% 7,582,114 Al H A% 5,090, 572 [
1T Zfda% (100 0%47-0) 250 M| T pliddE (100 0472 0) 220
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I1 4P ot DI S5 12 B 9~ 2 F 1A

EE:]
2019 £ 7 J] 8 HELE

EE
2020 € 1 J] 8 HELE

BB IR ET LA, R OV D228

g IR 2R BT HIR O RFfi TRE L L

T AGRES: O RHMAETE X ORI 5] 12
L L TRV £

@) F VAT ¢ T
ZUHFHITIH D EHA,

(3) LFELIS DA ihpe i
FEHIHTIRE SN D Z &b, Fefliidng
FEHIAR & Tl L T D72, ML AR
i O A 2 BREAEH L L TR Y £,

BT, 2O Y E A, S
T O L T I () A fiai % ) A i %

B R A LS

AR R AR S I B B -

@2)F VT ¢ THS
[FIAE
(3) _EFRLAS D &Rl S

[FZE

B i D IREAT 55 L2 B9~ 2 FIEHIZ O
T O R

SRR ORI, Tl o<
AR, TGS 2 72 WG AT
PICHE SNMBERFEN TR £
97, YO R EICRBW I —EDH]
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(A MRES (2R84 5 1ERD)
AT (2019 4 7 A 8 AELAE)

EBA T v 7 A7 72 KNSCL HAKRREBLS ISR 77 + U7 ¢ (1399) 2020 4F 1 A HIREERE

7¢ 8 H A lRES
(HAL : 1)
ik A& O FHEII ORI B F v TG 24
ik /550, 794, 763
&t 550, 794, 763

L (2020 4F 1 A 8 HEAE)

765 H A MRES
(BA7 )
FilAH R OFHAEMMOBEKIZE TNz 5H
ik 415, 838, 228
e 415, 838, 228
(B & OBz T 5 1ERD)
FEFEHEIIH Y FHA,
(1 14720 1EH)
AT By
20194 7 H 8 HEIfE 2020 4% 1 H 8 HEE
1 %7 0 WG e 1,479. 43 FH|1 024 7= 0§ pERR 1,597.50 [
(100 {1472 v Hlii& PERA) (147,943 F)[(100 B4 7= v & FEFE) (159, 750 )
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