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Earnings Report for Fiscal Year ended July 2017 (January 11, 2017 — July 10, 2017)
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Listed Index Fund US Bond (Currency Hedge)

1487

S&P U.S. Treasury Bond 7-10 Year Index (TTM JPY Hedged)

Investment trusts
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Nikko Asset Management Co., Ltd. URL__http://ww.nikkoam.com/
Takumi Shibata Representative Director, President & CEO
Koei Imai, ETF Center  TEL +81-3-6447-6581
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Scheduled date of submission of securities report: Oct. 10, 2017
Scheduled date of commencing dividend payment: Aug. 18, 2017

I 272 FDERKR
I Fund Management

1. 294F7 AWIOMERRGL (FRZ29 41 A 11 B~FR 2947 A 10 H)
1. Management Status for Year ended July 2017 (January 11, 2017 — July 10, 2017)

(1) EPENGR (7 5 P I C)

(1) Assets (fractions of less than JPYY mil. shall be rounded down)
TG EPE Bl - THA - T OMMOERE (BAfEREREE) | A5t (MERE)
Primary Invested Assets Cash/Deposits/Other Assets (excluding liabilities) Total (Net Assets)
x| MRk x| AL B MRk
Amount ratio Amount ratio Amount ratio
EpE! % EpE! % EplE %
JPY mil. % JPY mil. % JPY mil. %
204E 7 A 17,979 (199.9) 18 (0.1 17,998  (100.0)
FY ended Jul. 2017
2941 A 16, 245 (100. 0) 6 0.0) 16,252  (100.0)
FY ended Jan. 2017



http://www.nikkoam.com/
http://www.nikkoam.com/

(2) RRIE - iR FEARR
(2) Creation and Redemption
ATRHR AR R T D 8% BT A fiFF) 114K UHRWIRARTIE N4k
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-®)
TH T TH TH
‘000 units ‘000 units ‘000 units ‘000 units
294E 7 A 872 100 0 972
FY ended Jul. 2017
29 1 HH - 1,084 212 872
FY ended Jan. 2017
(3) FLHEfmER
(3) NetAsset Value
Wi At e P 1 1247 1) SR
TR N | @inss)) | (@R mALL) <D
Net Asset Value per 1 unit
((®/No. of Issued Units at End of Fiscal Period)x1)
[EDslE| EPle! EPle! M
JPY mil. JPY mil. JPY mil. JPY
2047 HH#A 18, 187 189 17, 998 18, 507
FY ended Jul. 2017
2041 HH#H 16, 358 105 16, 252 18, 627
FY ended Jan. 2017
(4) Fyid 4
(4) Dividend Payment
1 B4 7=0 ol 4
Dividend per 1 unit
M
JPY
294E 7 A 181
FY ended Jul. 2017
204 1 A8 113
FY ended Jan. 2017
() &l e H B Y 72 0 D840
*k Dividend per Trading Unit
2. ZESGHOLE
2. Change in Accqunting Policies
O SFHEMESOWEILEY AR i

(D Changes accompanying revision to accounting standards, etc.
@ OLstDZEE
(@ Changes other than those in D

No

No




I ME##FEY% Financial Statements

(1) SfEExtiEsE Balance Sheet

EHA Ty s AT o RREES (B~ TH D) (1487) Fk 29 4R 7 H WIRERE

(BA7: M) (Unit: JPY)

11

Rk 29 4F 1 H 10 A BIfE

15* Fiscal Year
As of Jan. 10, 2017

% 2 1]

TRk 29 4E 7 H 10 HELE
2" Fiscal Year
As of Jul. 10,2017

BREDER Assets
TRENVE PE Current assets

Z—)L « @ — 2 Call loans

PGSR A8AES: Security investment
trust beneficiary securities

ARG (G732 4554 Parents trust

beneficiary securities
TRENEFES R Total current assets

EPEAEE Total assets

AEDE Liabilities

RENEME Current liabilities
RN 4% 53 EL4 Unpaid dividends
KA ZFEE RN Trustee fee payable
RILEFEE W Investment trust

management fee payable
RELAF)E. Accrued interest expenses
FOMARFLE A Other accrued expenses
MENAE AT Total current liabilities

A& EFF Total liabilities

MG FEDED Net assets

JEA%E Principal and other
JEAN Principal
F4x4 Surplus

IR UIWRKREE (A)
Surplus (deficit) at end of period

(G B MEM R ST 42)
distribution

Reserve for

JTEARZEAFE Total principal and other
WIEFEAEF Total net assets

AEMEEASZ Total liabilities and net
assets

112, 616, 712

16, 245, 415, 289

9, 998

208, 134, 513

17,979, 554, 550

9, 996

16, 358, 041, 999

18, 187, 699, 059

16, 358, 041, 999

18, 187, 699, 059

98, 592, 500 176, 022, 500
947, 086 2, 258, 040
2,651, 957 6, 322, 676
120 300

3,507, 521 4, 586, 980
105, 699, 184 189, 190, 496
105, 699, 184 189, 190, 496

17, 450, 000, 000

Al,

197, 657, 185

2,428, 950

19, 450, 000, 000

Al,

451, 491, 437

9,093, 971

16, 252, 342, 815

17,998, 508, 563

16, 252, 342, 815

17,998, 508, 563

16, 358, 041, 999

18, 187, 699, 059




A Ty 7 AT 7 v FREES (BF~y VB D) (1487) WA 29 4F 7 A HIREEIE
Statement of Income and Retained Earnings

(2) BHEXRORREFHE

(BAZ: M) (Unit: JPY)

55 1 3]

1%* Fiscal Year
From Aug. 29, 2016
to Jan. 10, 2017

H k284 8 H 29 H
E R 294 1 H 10 H

55 2 1]

2" Fiscal Year
From Jan. 11, 2017
to Jul. 10, 2017

H Fmk294E 1 H 11 H
E R 294E 7 H 10 H

E3EINEE Operating revenue
ZHHEC Y4 Dividends income
ZHUFIE. Interest income

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

w=HEIVISAEE Total operating revenue
AR M Operating expenses

ZHLAFIE Interest expenses

ZREHE RN Trustee fee

LA R Investment trust management fee

ZF Dt Other expenses

AL A SE Total operating expenses
R ST E R (D)

Operating income

(loss)

BEE RIS TR FEHEL (A) Ordinary income
(loss)

LIRS ST Y iR (A)  Net income
(loss)

—HRFRANZAE 5 4 HIMR 2 KA O 43 Bl AR I E— 5 i
FNTLE S Y HIMIR RSO 5B (A)
Distribution of net income (loss) from partial
redemptions
WiERIae I e k#E4e (A)  Surplus
(deficit) at beginning of period
RSB XTI KBS EH Increase in
surplus or decrease in deficit
W — IR AE D RIS AR TR 8 A8
V%A Increase in surplus or decrease in
deficit from partial redemptions
WHIENEFEISRE 5 RIS SHMAR ST K8 405
/L%A Increase in surplus or decrease in
deficit from additional subscriptions for
the period
A4 B XX KRB EIEIEE Decrease in
surplus or increase in deficit
S AR P 5 AR MR 4
JN%E Decrease in surplus or increase in
deficit from partial redemptions
BRI 5 A MR LR
JN%E Decrease in surplus or increase in
deficit from additional subscriptions for
the period

4yHd4: Dividends

HIRRI R UIHR KBS (A)
(deficit) at end of period

Surplus

108, 128, 368 192, 388, 230

- 48

A\684, 944, 635 A\144, 557, 273
AbT6, 816, 267 47, 831, 005
354 6, 508

947, 086 2, 258, 040
2,651, 957 6, 322, 676
3,507, 521 1,113,533
7,106, 918 9, 700, 757
A\583, 923, 185 38, 130, 248
A\583, 923, 185 38, 130, 248
A\583, 923, 185 38, 130, 248
- A1, 197,657,185

12, 424, 000 =
12, 424, 000 -
527, 565, 500 115, 942, 000
527, 565, 500 115, 942, 000
98, 592, 500 176, 022, 500
A1, 197,657, 185 A1, 451,491, 437




(3) {ERL#E
(R 2T #HIAR D FIEICB ¥ HER)

ERA Ty s AT 7 FREGESE B~y PHY) (1487) TRk 29 4 7 A HIREERE

A A RIE 2 0D R B YE K ONREAR 7 145

BB AR R AR RESS

B A D & Yk B R RER RS O A AEM A TR L TR 0 %9,

LR RE AR AR R

B PINEIC D & SR R R L AR AR O LA TRl L TRV £

(BRI B3 5 1EED)

%1
ERR 29 4E 1 B 10 HBIE

%2
ek 29 4F 7 B 10 B BIE

1. [iE oA 280, 000, 000 M 17, 450, 000, 000 [
] P B N I T AEE 21, 410, 000, 000 [ 2,000, 000, 000 [
R ST AR 4, 240, 000, 000 1] —H

2. |Zaskeork 872,500 O 972,500 1

3. PLAROKRIE

P PERR DS TEAR R Z TRl D 5523610 % € DR

1,197, 657, 185 [

1,451,491, 437 |

(45 B O T R E I B 5 1ERD)

751 3]

B P 284 8 H 29 H
VK294 1A 10 H

i 2 1]

B PR 294 1A 11 H
£ VK294 7TA 10 H

QT m o QW=

A D FH LR

Y IR Y SN A A

Sy B RSN 4

Bl Y LA FE (A+B)

R

SR AT RERR (C-D)

G ANy Lo |

Wl (Bl R 4)
(E-F)

mpry

SlLA%E (1 n4720)

108, 128,014 M
0H

108, 128,014 M
7,106, 564 1
101, 021, 450 M
98, 592, 500
2,428,950 M

872,500 A
113 M

QT m o QW o=

SyBi4 DR R

Ep IR e

S BC YRR LA

il 4 FEE B A FE (A+B)
I EssyB rTERH (C-D)

192, 381, 770 M
2, 428, 950 1
194, 810, 720 M
9, 694, 249 [
185,116, 471 [

INZR Sy Pl <R 176, 022, 500 [

WG (OBl fmAE N 4) 9,093,971 [
(E-F)

Py 972,500 1

SlitedE (1 n47=0) 181 M
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% 13
H PRk 28 45 8 A 29 H
£ OFRL294 1 H 10 H
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B i (263 D MG T B

Y77 MIFRERREEFEE LT, Al
GEIR. T U ST o TGO i b O
2 ERERRICED 2 DEM D EATT
B IS EIToTBEY £,

[FZE

4B B P i 0D PR R OF 24 % e RS v L 26
LU R

M7 7y RREHT 2 ERAMIAERIT,
(BB &3 T EHC AR D FIHICBI T 5%
=0 0 A AEE L 0 STAG FLUE } US4 7
L RS OAMEERSETH Y, £THE
HHATHRALTRY £, £/, i
U T 4 TGN, eEREl, A
va gl ATy TRBIERHD ., E
FEUEEIC BT 2 B EE DR RM ZE T ICE
THDIITH ZENTEET, YA
MHRER: & T U ST ¢ TEB NI, HE
WS CTENENMEEEN Y 27 | iE)
Y R7  FEHYAZERHD 7,

[Fl 2

ERIPH AN ITAR D U R 7 A R

G AR, R SEERRY &N LM T D
U A7 EEEP A RRE L, 2ttrie Y
27 EEBOE=4 Y L F, HED—
b x> TR £7,

IT 4t P i D A (2 B % HIH

%1
PR 29 45 1 A 10 HEBUE

%2
PR 29 45 7 A 10 HEBUE

AT IR R BAE IR O D228

EPAE R G AT R ORHIE CRF R L

AT, 2O Y E A, S
o0 B T 1 () Fr il () Fr il

R AL

e 2RO B I T B -

T AGRES: O RHM IS TE X ORI 5] 12
L L TRV £,

2) 7 VAT ¢ THLHI
U HEHITIH D A,

(3) LFELIS DA ihpe i
EHIFTIRE SN D Z &b, FEfii3iE
FEHIA & Tl L TV D72, Hi%e R
i O A 2 BREAEH S L TR Y £,

2) 7 VT ¢ THLHI
b
(3) LFELIS D AP i

4 P i O R Z 12 B 5 B FIRIZ D W
T O R

GRS A O BRI, TSRS 2 LS <
MHARDIE D, TS DS 7R NG EITIE S
BRI RLE SV B ENTRY £
9, UEMAEOR EICBWTIT—EDH]
PRSP AR LTV A2, 7R HHI
PRSI L o 728 A . YakEEN R
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(B hREA B3 5 D)
F1H CER 294 1 A 10 HELHE)

EHA Ty s AT o RREES (B~ TH D) (1487) Fk 29 4R 7 H WIRERE

7¢ 8 H A lRES
(HAL : 1)
kA YR OBRIEICE TN MR
R G AR RE AR AESR AT04, 953, 588
AR R AR RE SR N2
&t AT04, 953, 590,

FoWl KRk 294 7 H 10 HELE)

7¢ 8 H A lRES
(HAL : 1)
kA YR OBIEICE TN MR
R G AR RE AR AESR A144, 557, 271
AR FE AR RE SR N2
&t 144, 557, 273

(B f3E & D HR s 2B % ERD)
FUEHTIH Y FEA,

(1 84729 FH)

%1
PR 29 45 1 A 10 HEBUE

%2
PR 29 45 7 A 10 HBUE

1 0 X7= 0 #iE pEdA

18, 627

1 0 X47= 0 #iE pE4A

18,507 [
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