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Earnings Report for Fiscal Year ended July 2016 (January 9, 2016 — July 8, 2016)
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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 _http://www.nikkoam.com/
Representative: Takumi Shibata Representative Director, President & CEO

Contact person: Koei Imai, ETF Center  TEL +81-3-6447-6581
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Scheduled date of submission of securities report: Oct. 7, 2016
Scheduled date of commencing dividend payment: Aug. 16, 2016

I 772 FROERIKR
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1. 284E 7 HMIOERLRDL (PR 2841 A 9 B~k 28427 A 8 H)
1. Management Status for Year ended July 2016 (January 9, 2016 — July 8, 2016)

(1) BFEENER (B 5 PTG IS )
(1) Assets (fractions of less than JPY mil. shall be rounded down)
FHBEEPE BiG - 1EG - ZOMOERE (BEVERR) | G5t (&
Primary Invested Assets Cash/Deposits/Other Assets (excluding liabilities) Total (Net Assets)
27 WAL R WAt] am Wt
Amount ratio Amount ratio Amount ratio
EDiLE! Epl! % Epl! %
JPY mil. JPY mil. % JPY mil. %
2847 AH 4, 259 (99.9) 2 0.1) 4, 261 (100. 0)
FY ended Jul. 2016
2841 A 550 (99.9) 0 0.1) 550 (100. 0)
FY ended Jan. 2016




(2) BE » ATHATEH
(2) Creation and Exchange
AR IR TS T N 3 BE A AR 0K YRR FET T N2
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
@) ©) ®) (@+@-0)
Fr T T T
‘000 units ‘000 units ‘000 units ‘000 units
2847 A 409 3, 284 0 3, 694
FY ended Jul. 2016
2811 A M - 409 0 409
FY ended Jan. 2016
(3) FEUEAHER
(3) NetAsset Value
e i AT E 10 1124 7= ) FEHEqTAA
TR MBT | @y | (@m0 X 10
Net Asset Value per 10 units
((®INo. of Issued Units at End of Fiscal Period)x10)
EpaE] EpE] EpiE] M
JPY mil. JPY mil. JPY mil, JPY
28 47 HH 4,329 68 4, 261 11, 535. 2
FY ended Jul. 2016
28 41 HH 551 1 550 13, 442. 5
FY ended Jan. 2016
(4) s
(4) Dividend Payment
10 14720 S5l
Dividend per 10 units
M
JPY
2827 A 14
FY ended Jul. 2016
284 1 A 30
FY ended Jan. 2016
(1) A @I ITEH AL 72 Y D4R
*kDividend per Trading Unit
2. SFHTHOER
2. Change in Accqunting Policies
O SFHEEFEOBUEIC D ZH i
(D Changes accompanying revision to accounting standards, etc. No
© OLSrOLEHE HE
@ Changes other than those in D No
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I MRS Financial Statements
(1) %3 Balance Sheet

(BA7: ) (Unit:JPY)

GIE

Prior period
As of Jan. 8, 2016

ek 28 4F 1 A 8 HITE

2]

Present period
As of Jul.8, 2016

R 28 4F T H 8 HEBLE

BREDHES Assets
VRENEFE Current assets
o—)L - v—2 Call loans
#= Stocks
KUV A4 Accounts receivable
FRULBL Y4 Accrued dividend receivable
TRENE PES Rt Total current assets
EPEATFE Total assets
AEDE Liabilities
B A Current liabilities
K#h4 Accounts payable—other
ARALIL4E 3B 4 Unpaid dividends
RINZFEE BRI Trustee fee payable
RALEFCE WA Investment trust

management fee payable
RELFIE. Accrued interest expenses
ZF Dt ARFE A Other accrued expenses
By EESF Total current liabilities
AfEAGE Total liabilities
WEPEDHE Net assets
JEAEE Principal and other
JEA Principal
Fl4x4: Surplus

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

(ECUE(HFENL4:) Reserve for

distribution
ARG ST Total principal and other
MIEPESFF Total net assets

FAEME AT Total liabilities and net
assets

401, 057 2,923, 628
550, 040, 570 4, 259, 210, 380
- 59, 783, 330

1, 546, 300 7,959, 700
551, 987, 927 4,329, 877, 038
551, 987, 927 4, 329, 877, 038
- 60, 047, 000

1,228, 500 5,172, 160
32,691 327, 306

196, 220 1,964, 030

- 2

60, 530 814, 463
1,517, 941 68, 324, 961
1,517, 941 68, 324, 961
600, 736, 500 5, 419, 684, 800
A50, 266, 514 A1, 158,132,723
28, 359 412, 669

550, 469, 986 4,261, 552, 077
550, 469, 986 4,261, 552, 077
551, 987, 927 4,329, 877, 038
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(2) HEROFEIS4LFEZE  Statement of Income and Retained Earnings
(BA7: 1) (Unit: JPY)

B Rk 27411 H 30 H B k284 1A 9H
E Pk 284 1A 8H E Pk 284 7H 8H
Prior period Present period
From Nov. 30, 2015 From Jan. 9, 2016
to Jan. 8, 2016 to Jul. 8, 2016

w=EEIVZE Operating revenue
SHUfd 4 Dividends income 1, 546, 300 18, 570, 212
ZHUFIE. Interest income _ 7

HAMAES7E B 4H4E Profit and loss on
buying and selling of securities and other

Z DO Other revenue = 5,773
VIR A EF Total operating revenue A\47,841, 369 /\340, 490, 930

A49, 387, 669 A\359, 066, 922

HEE ] Operating expenses
THAFIE Interest expenses _ 2,955
ZIEE I Trustee fee 32,691 408, 239
FFEE M Investment trust management fee 196, 220 2,449, 834
ZFDOM#E f Other expenses 60, 530 755, 944
T A Total operating expenses 289, 441 3,616,272

RIS T E L (A) Operating income
(loss)

RIS IR F L (A) Ordinary income
(loss)

YRR 2 SO Y WIREE L (A)  Net income
(loss)

—EBATHRI A 5 Y HIMIRI S AR O Sy Bl U — A
HaILE S BB RSO S B (A)
Distribution of net income (loss) from partial
exchange

WERae I e k#Ee (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

A& B8 X T RABEIENNEE Decrease in

surplus or increase in deficit
W AT O AR B FE UL R AR
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

Z7fd4: Dividends 1, 228, 500 14, 575, 410

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

A48, 130, 810 A344, 107, 202

A48, 130, 810 A\344, 107, 202

A48, 130, 810 A344, 107, 202

- A0, 266, 514

907, 204 749, 183, 597

907, 204 749, 183, 597

A50, 266, 514 A1, 158, 132, 723




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

EHA T v AT 7 RMSCI BAREBL SRR Z T + U7 ¢ (1399) ik 28 45 7 A Wk HEIE

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,

(&I B3 2 1ERD)

SRR 284 1 H 8 HEITE Rk 28 4 7 H 8 HEITE

1. Wi oAsE 502, 007, 400 M 600, 736, 500 [

A B INER E JEAKE 98, 729, 100 M 4,818, 948, 300 [

I — B AT AR —M -
2. [ERHEORK 409, 500 M 3,694, 400 A
3. pLARORE

FIEPERRDS UK A TR D581 2 D24 50, 266, 514 [ 1,158,132, 723 [
(4 & OFIRet R EICBE T 2 1R

H Rk 27411 A 30 B
£ V%284 1 H 8H

H YR 284 1 H 9 H
E V284 7H 8 H

QT Mmoo O W=

A D EER

B SRR 274E 11 H 30 A

= R84 15 8 H
0 A Y SN S AE

Sy B A N 4

B Y IR G EE (A+B)

ISy Ed AT RERE (C-D)

N2 5y B 4 E

WIS (S ECYER R LA
(E-F)

Ry

SylicasE (100 HX%7-9)

Sylle D E B
H k284 1 H 9H
E FRk 284 4 H 8H

1,546,300 | A 4 Y ISR 10, 168, 823 [
0M| B ZrBEdYE(HTE e 28, 359 [
1,546,300 | C PEd4%EIGREEAET (A+B) 10, 197, 182 [
289,441 M| D #&% 716, 602 [
1,256,859 M| E UNZE5rALATHERE (C-D) 9, 480, 580 H
1,228,500 M| F UNZRyHEC4%E 9, 403, 250 1
28,359 M| G HIKEE (SBELYEHTENLS) 77,330
(E-F)
409, 500 H n4x 648, 500 1
300 9| T phid4dE (100 0472 0) 1,450 1

H Fpk284 4H 9H
E OERL28HETH 8H

A IR Y F AR AR 8, 404, 914 [
B Bl (R L 77,330 M
C BB EGE (A+B) 8, 482, 244 [
D % 2,897, 415 [
E G5B FIEERE (C-D) 5, 584, 829 [
F o ER 5Bl 440 5,172, 160 [
G WHIHES (OELERTENLS) 412, 669 [
(E-F)
H 1% 3, 694, 400 H
I &g (100 0%729) 140 1
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(GmhpE S B3 2 1ERD)
T B hpH i OIRBLUZ B3 % S IH

AT 1

B SERL 27 4511 A 30 H H k284 1A 9H
= PRk 284 11 8 H = PRk 284 7H 8 H
B R 2 UL & YT 7y FIXFEREEFEEE LT, Al
GES, 7 U ST 0 ZERGI %0 &R sh o
EH A RIS ED D EHOREARS
i) IS EIToTRY 7,

SRR L DN L OCYRE AR 97 7 > ROSEHR T 2 £ A MRESRIT,
LY R [ 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 £,

GRS ICER D U R 7 R R AR, E I LT LR T b
U A7 EEEMZRRE L, SR Y
2 EREBOE=2 ) U, fRED—
kx> Tk £19,

A

[FlZE

Rl 2

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

GIE 2]
TRk 284 1 3 8 HEIE Fpk 28 4E 7T H 8 HHEE

(SfERTIRR G BAA, Bl R OV O 248 (S B FARITX IR ORI CRE L L
TWHD, ZTOXEFETIH Y £H A,
Il D B E 1R (1) AfmGES: (1) AfmGES:
5 B H HA MR
e R F R D FIEICE T A TR A
(A fHRIE 25 D R TAR B Y I ORI/ 55 12
EH L TR £,

©Q)F VT ¢ THHI ©Q)F VAT ¢ THHI
M HIE|IH Y EH AL [FZE
(3) _EFCLIAN D &R b (3) _EFCLIAN D & FlhpE b
EHIECIRESIND Z e n, BRI
FEAE & T EL L T\ A7, YA RRE ik
i DR & IR & L TR0 £19,

4 Al P o D FRFI 25 V2 B 9~ 2 S TEIZ DU [ Rhpa fh OB 1, T ik iz 3E-5<
C DA R MAADIE D>, TN 3 72 WIBA A
FRAICRE SN MEENE TN T £
o MR O FEIZ BV I E DT [l /2
SIS A LTV A=, B HH
FERMSRIC K o 72 A, Uiz EEN R
LHZELHY ET,

[FlZE
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CHfhEEA B+ 51D
A CERk 28 4F 1 A 8 HEBIE)

se B H AA RES

rIH

(HZ : 1)
e W ORI E AT Al %
(72N 49, 400, 920
Gl 49, 400, 920
L PRk 284F 7 H 8 HELE)
725 B A A lRES
(EAL 2 )
FEAH oA ORI OB E F AT FHG 4
(72N 323, 964, 850
Gl 323,964, 850
(B & OB BT 5 1ERD)
FUFEHITIH Y £ A,
(1 470 FH)
Pk 28 4F 1 H 8 HBUE TR 28 4F 7T H 8 HEBUE
1 0% 7= Y W FEAE 1,344. 25 Pl 02472V fli FEAE 1,153.52 1
(100 [1247= 0 fli& pEH) (134, 425 M) [(100 114 7= 0 flE pEER) (115, 352 1)
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