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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

Contact person: Koei Imai, ETF Center ~ TEL +81-3-6447-6581
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Scheduled date of submission of securities report: Oct. 8, 2020
Scheduled date of commencing dividend payment: Non-dividend
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I Fund Management

1. 2020 4F 7 AHAOERKI (2020 4-1 A 9 H~20204F7 A 8 H)
1. Management Status for Year ended July 2020 (January 9, 2020 — July 8, 2020)

(1) HEEPRR

(7 A O

(1) Assets (fractions of less than JPY mil. shall be rounded down)
TG G B - 1A - T OMOERE (AEPSRZ)| A5t (MiEE)
Primary Invested Assets Cash/Deposits/Other Assets (excluding liabilities) Total (Net Assets)
SR FERkEE BFH ERkEE)  4%a [i5754
Amount ratio Amount ratio Amount ratio
[P % EpE! % EpE! %
JPY mil % JPY mil. % JPY mil %
2020 427 HHA 7, 681 (99.5) 41 (0.5) 7,722 (100. 0)
FY ended Jul. 2020
2020 451 HH{ 8, 108 (99.7) 23 (0.3) 8, 132 (100. 0)
FY ended Jan. 2020




(2) BRI - AHATERA

(2) Creation and Exchange
AR E R T D2 BXE AL RO A AR FEA T R
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
(@) (®) (®) (O+2-0®)
TH TH TH TH
‘000 units ‘000 units ‘000 units ‘000 units
2020 47 HH#A 5, 090 3, 392 2, 567 5,915
FY ended Jul. 2020
2020 1 A 7,582 359 2, 851 5, 090
FY ended Jan. 2020
(3) H:UE(ER
(3) Net Asset Value
WEE | Ak W 10 11247 ) e
P YT | @) | (@remmEmmAs ) <10
Net Asset Value per 10 units
((®/No. of Issued Units at End of Fiscal Period)*10)
EpE! EpE! EpE! !
JPY mil. JPY mil. JPY mil. JPY
2020 427 HH{ 7,735 13 7,722 13, 054.9
FY ended Jul. 2020
2020 451 HH{ 8, 161 29 8, 132 15, 975.0
FY ended Jan. 2020
(4) b
(4) Dividend Payment
10 04720 7yl 4
Dividend per 10 units
!
JPY
2020 427 HHA 0
FY ended Jul. 2020
2020 451 HHA 22
FY ended Jan. 2020

() il I7E R AL 72 ) D43

* Dividend per Trading Unit

2. SEHTRIOLER
2. Change in Accounting Policies

O SFHEESOYIEICE I AR

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

© OLgtoZEHE

(@ Changes other than those in D

/AN

No

AN

No



FBA T v AT 7 RNSCL B AMERSIER T T 4 VT 4

I MEEE#E% Financial Statements

(1) &%t Balance Sheet

(BAZ: ) (Unit: JPY)

AT
2020 4£ 1 A 8 HELE
Prior period
As of Jan. 8, 2020

2020 4£ 7 H 8 HELE
Present period
As of Jul. 8, 2020

EPEDER Assets
TREVEPE Current assets
o2 —)L » @ — Call loans
X Stocks
RINEL Y 4 Accrued dividend receivable
MEVEPEATFE Total current assets
EPEAEE Total assets
AEDE Liabilities
RENEfE Current liabilities
RALUL 4534 Unpaid dividends
RINZFEE BRI Trustee fee payable
RALEFCE W Investment trust

management fee payable
RELFIE. Accrued interest expenses
ZF OMARFLE ] Other accrued expenses
TENAE S ET Total current liabilities
AfEAFE Total liabilities
HWUEFEDED Net assets
JEA%ZE Principal and other
JEA Principal
Fl4x4: Surplus

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

(ECUE(HFENL4:) Reserve for

distribution
ARG FE Total principal and other
MEPESFF Total net assets

AEMEEAZ Total liabilities and net
assets

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

32,905, 271
7,681, 067, 480
21,973, 250

8,161, 709, 911

7,735, 946, 001

8,161, 709, 911

7,735, 946, 001

11, 199, 258 -
1, 149, 913 1,219, 267
6, 899, 688 7,315,783

36 18

10, 290, 759 4,563, 781

29, 539, 654 13, 098, 849

29, 539, 654 13, 098, 849

7,467, 869, 124

664, 301, 133

3, 666, 738

8,678, 260, 017

A\955, 412, 865

A\814, 446

8,132, 170, 257

7,722,847, 152

8,132, 170, 257

7,722,847, 152

8,161, 709, 911

7,735, 946, 001

(1399) 2020 4£ 7 A HIhREG



ESA T v 7 AT 7 RNSCL A AKREBLSIEA T 7 ¢ U7 ¢ (1399) 2020 4F 7 A WILGRELE
(2) HEROFEIS4LFEZE  Statement of Income and Retained Earnings

(BA7: ) (Unit: JPY)

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

H 20204 1 H 9H
£ 20204 7H 8H
Present period
From Jan. 9, 2020
to Jul.8, 2020

w=EEIVZE Operating revenue
ZHfd 244 Dividends income
ZHF)E Interest income
HAHRESR7E B 2E Profit and loss on
buying and selling of securities and other
Z DONZE Other revenue
wIHIVIEEEF Total operating revenue
HEE ] Operating expenses
THAFIE Interest expenses
ZEtE W Trustee fee
ZZEE M Investment trust management fee
Z O H Other expenses
B HEEF Total operating expenses

RIS T E L (A) Operating income
(loss)
REERIZE IR L (A)  Ordinary income
(loss)
LHRIR 2 ST G BRI (A)  Net income
(loss)
— AL 5 Y HIR AR S50 O Sy BUAE U — R AL
HaILE S BB RSO S B (A)
Distribution of net income (loss) from partial
exchange
HERIRe I E xk#E4 (A) Surplus
(deficit) at beginning of period
TS TENFE T KB AWV FE Increase in
surplus or decrease in deficit
W — AT D R A INEE TR 8 A8
V%A Increase in surplus or decrease in
deficit from partial exchange
YHIBANE R D ISP INEE I3 R B4
/LA Increase in surplus or decrease in
deficit from additional subscriptions for
the period
RIAR G E IR EHIINE Decrease in
surplus or increase in deficit
54— ST P 5 AR G BRI
JN%E Decrease in surplus or increase in
deficit from partial exchange
LB MG FEICfE O RIS SR FE T KB
JN%E Decrease in surplus or increase in
deficit from additional subscriptions for
the period

434 Dividends

HWIRFIA A TR K4 (A)  Surplus
(deficit) at end of period

129, 451, 090 175, 278, 970
8 23

384, 665, 370 A2, 146, 665, 839
78, 635 153, 560

514, 195, 103 A1,971, 233, 286
4,070 3,908
2,324,072 2,521,529
13, 944, 840 15, 129, 544
4, 262, 856 4, 584, 668
20, 535, 838 22,239, 649
493, 659, 265 A1,993,472, 935
493, 659, 265 A1,993,472,935
493, 659, 265 A1,993,472, 935
94, 281, 652 664, 301, 133
211, 846, 291 531, 433, 025
207, 325, 747 260, 408, 757
4,520, 544 271, 024, 268
29, 608, 090 =
23, 544, 043 -
6, 064, 047 S
105, 877, 985 157,674, 088
664, 301, 133 A\955, 412, 865




(3) HERL#E
(B R RFHTEHNIAR D FIEICB Y H1ER)

FBA T v AT 7 RNSCL B AMERSIER T T 4 VT 4

A A RIE S5 0D R 25 1 N ONRTARG 5 1

MRAUIB BN EE RIS DITTo L FAIE U TRl TR L TR D £,
(1) £AlpEmEGIFTEIC B35 S0 b FifiREs:

LR L ES | BT SR IC B S Tn D ARSI, A E L Caxmhns dn S | BT s 3
2 FHEIER B OIS GMERREFOSEITFHRBIRR B ICB W THY 5 5
ELE OO H O fARSE) TRHliL TR Y £97,

(2) &R PTG S TR WATRRES:

LREAMRESIC OV TR, RIS LT, AATEREBRFRROIFHTEH BB KR
i CEEE) S, @mipEdn s 68 SUTHORRT oM (72720, Z2XBS
A L7awy) SO SR A OFR BT DO VT 0370 5 AT L7 lEH TRF
il Tk Y ET,

(3) i 2N ATFT & 7273 7o Al FESR

W E 72 Rl A 2 ATF T E Do 7258 SUTATF L7 iR Rl & 58 E T & 220 4
MR bNIZHE T, REEEEESAEPELERH ISV TEHENRFEH L b
- TRl & FRD AR S U <ITSZFEHE & ek D 9 A WIH NG ERISH 2 b > TR

ERBOIAMER TR L TR D 9,

(&R IR BE 3 5 1ERD)

(EE:]
2020 €2 1 J] 8 AEfE

2020 £ 7 J] 8 AEE

1. [MiExAs 11,122,961, 238 [ 7,467, 869, 124 [1
H BN ER B JE AR 527, 679, 900 [ 4,977, 237, 600 [
W — A T AN KR 4,182, 772, 014 [ 3,766, 846, 707 [
2. [ESHEORK 5,090,572 1 5,915,651 H
3. poARORIE
WL FERRDS SLARERZ TRl D 5AIC BT 5% D25 —H 955, 412, 865 [
(R L ORISR R FICET 2357
H 20194 7H 9 H H 20204 1 4 9H
E 20204 1 4 8 H = 20204E 7T H 8 H
Sle e DFFIEE B0 D RLE R
H 20194 7H 9H H 20204 1H 9H
E 2019410 A 8 H E 20204 41 8H
ALY SR AR A 104,721, 741 | A 4HARD M &IN5 4 165, 881, 441 1
B Bl YE(RFE LA 550,828 M| B ‘B YE(HAL 4 3, 666, 738 [
C BB ISFEET (A+B) 105,272,569 | C ELYFIREEAE (A+B) 169, 548, 179 M
D &% 10,391,357 | D &% 11,483,818 [1
E IR FTREZE (C-D) 94,881,212 1| E UIZE5rBLAIAERE (C-D) 158, 064, 361
F RSBl 4 94,678,727 M| F & BECAAHE 157, 674, 088
G WHIKESE (BELEHRTENLS) 202,485 M| G kHIMEe (HBERTEL4) 390, 273 14
(E-F) (E-F)
BEg 5, 145,583 [ s 7, 580, 485 [
ylicdFE (100 H%7=9) 1,840 | T /Jrfda%d (100 0%7=0) 2,080 1
H 20194210 4 9H H 20204 4H 9H
E 20204 1A 8H E 20204 7TH 8H
A B FIN AR A 24,803,922 M A Y4HIA Y EI R 9, 547, 204 [
B Bl YE(HFE LA 202,485 M| B JrBlYE(HAE L4 390, 273
C ECYUFPEFEAF (A+B) 25,006,407 M| € BCHFENSFEESF (A+B) 9,937,477 M
D % 10,140,411 [4| D &% 10, 751, 923 [
E BUEE5ECFTEERR (C-D) 14,865,996 1| E U2&4srEdFIaEZH (C-D) A814, 446 [
| OV A e ot 11,199,258 M| F UNZRSyEC4%E 0M
G RGO ERFE LA 3,666,738 M| G REAMEEE (SrBCEMAE L) A\814, 446 [
(E-F) (E-F)
H B3k 5,090, 572 A MK 5,915,651 [
T SyfidefE (100 04720) 220 M| T 4yEd4%E (100 M%47-0) 0H

(1399) 2020 4F 7 A HyhBEEEE
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AT
H 20194 7H 9 H
F 20204F 1 A 8 H

4
H 20204 1 A 9 H
T 20204F 7 A 8 H

<P i (2R3 D MG T

M7 7 FIXFERREFEFEE LT, A1l
GES, 7 U ST 0 ZERGI %0 &R sh o
EH A RIS ED D EHOREARS
BF) I SEIToTRBY 9,

A

B it D PN R O %A i L AR
LU A7

Y77y FPERT 2 ERA MR,
[ e &3 T8 HAR 2 FIEICBE I 5 1%
GO O THMhFES O FEAlh M K OFEAT 7
5 ICREROAMREESETHY . £THE
BHEHMTHRAL T T, £/, E£h
T U NT ¢ TEENCIE, s, A
varBEIERHY ., FIEMEICET D
W E DR 7ECE T D= DIAT
ZEMTEET, HEAMIEELOT Y
N7 TEBNCE, EEIS L TERE
IS B ) 27 | JiEiEY 27 | 5 H
URIZERHD £,

[FlZE

(CRLRASIZER D U A 7 BRI

TEE AR, SRR &AL LR T
U A7 EEEMZRRE L, SR Y
A EHIEEHOT =2 ) 7 FEED—
kx> Tk £19,

Rl 2

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

GIEY!
2020 4F 1 A 8 HETE

=
2020 4F 7 A 8 HELE

(R IEE AR, Il & OV D725

EfE R IR G AT R ORAilE CTAF R L

TV, TOEBITHY A, e
W OB Ik (U A A% (U A A%

JEE B O ITAES

87 277 EHC R B TR B 5 T -

T REZ: O RFAM A AE K ORI T 5] 12
FEE L TR ET,

Q)T VAT 4 THEI
U HEITH Y A,

(3) ERELISI DR it
FEHIHTRE SN D Z &b, KRl
AR & Tl L T D72, Mkl
i O RHff 2 IREET A & L TR Y 9

@7V /57 4 7|
A
(3) ARSI

[FlZE

4l i D FRFI 2 (2 B 9~ 5 S IEIZ S
C OFf A

Sl G ORISR, TR MRS <
MHEEDIE D>, MR A2 VG AITITE
HIICRE SN MER G TN TRY &
T UM R E IRV T —E DR
FRAMEZRA LT\ A D, B2 550
REMFIC L o2 GA ., SMEEN B e
LHZELHY ET,
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AT v s AT 72 FMSCL AABREES ISR 77 1 U7 ¢ (1399) 2020 4 7 F IR GE(R
(AMREAR RS9 5 R
ATHA (2020 4 1 H 8 HHIE)

e E H A MRES:
(BN )
FE¥A ORI OB ICE il ZEE
ik 415, 838, 228
&t 415, 838, 228
LH (20204 7 A 8 HELE)
7 H H A MRES:
(BH7 )
FE¥A ORI OB ICE -l ZERE
k= 147, 097, 399
&t 147, 097, 399
(B & g2 d 5 R
FUMFEHEIIH Y FHA,
(1 14720 15
2020 45 1 A 8 HEUE 2020 4E 7 H 8 HEE
1 0% 7= Y W FEAE 1,597. 50 [l 124 7= v fili FEAH 1,305. 49 1]
(100 [ 2472 v i pESE) (159, 750 F)[(100 B4 7= v #liE FESE) (130, 549 1)
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