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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
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Scheduled date of submission of securities report: Apr. 6, 2018
Scheduled date of commencing dividend payment: Feb. 16, 2018
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I Fund Management

1. 304F 1 HHIOBERLRDL (P29 47 A 9 B~ 30451 A 8 H)
1. Management Status for Year ended January 2018 (July 9, 2017 — January 8, 2018)

(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. %
3041 A 13, 921 (99.9) 13 0.1) 13,934  (100.0)
FY ended Jan. 2018
2047 A 10, 593 (99.7) 27 0.3) 10, 621 (100. 0)
FY ended Jul. 2017




(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)
s Th FH Fh
‘000 units ‘000 units ‘000 units ‘000 units
3041 A 6, 608 2,259 1, 297 7, 569
FY ended Jan. 2018
297 A1 2, 688 3,920 0 6, 608
FY ended Jul. 2017
(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
3041 HH 13,972 37 13,934 18, 409. 0
FY ended Jan. 2018
2947 HH# 10, 643 22 10, 621 16,072. 6
FY ended Jul. 2017
(4) s
(4) Dividend Payment
10 14720 S5l
Dividend per 10 units
M
JPY
304E1 A 23
FY ended Jan. 2018
297 A 13
FY ended Jul. 2017
(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 MEEE#E% Financial Statements

(1) &%t Balance Sheet

(BAZ: ) (Unit: JPY)

AT
Rk 29 4F 7T A 8 HEE
Prior period
As of Jul.8, 2017

ERE 30 4E 1 H 8 HEBUE
Present period
As of Jan. 8, 2018

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

35,072, 861
10, 593, 410, 420
14, 997, 800

23,463, 104
13, 921, 522, 900
27,976, 700

10, 643, 481, 081

13,972, 962, 704

10, 643, 481, 081

13, 972, 962, 704

8,590, 904 17, 410, 172
1,333, 374 1,721, 217
8, 000, 429 10, 327, 482
108 108
4,187,071 8, 515, 891
22,111, 886 37,974, 870
22,111, 886 37,974, 870

9, 694, 505, 196

926, 863, 999

861, 246

11, 104, 661, 880

2, 830, 325, 954

1, 020, 698

10, 621, 369, 195

13, 934, 987, 834

10, 621, 369, 195

13, 934, 987, 834

10, 643, 481, 081

13,972, 962, 704




EBA T v A7 7 RNSCI HAKKERCSIRAR 77 4 V7« (1399) “FRk 30 4F 1 A HIRRESE
(2) HEROFEIS4LFEZE  Statement of Income and Retained Earnings
(BA7: 1) (Unit: JPY)

B EAK294 1 H 9H B ERK294 7TH 9H
B OPRL294 7T H 8 A E P304 1 H 8 A
Prior period Present period
From Jan. 9, 2017 From Jul.9, 2017

to Jul.8, 2017

to Jan. 8, 2018

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)

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

434 Dividends

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

120, 512, 968
57

512, 297, 890

174, 372

151, 549, 065
11

1,658, 705, 173

111, 618

632, 985, 287

1, 810, 365, 867

10, 035
2,270, 292
13, 622, 149
4, 203, 931

6, 820
3, 346, 779
20, 081, 064
4, 382, 057

20, 106, 407

27,816, 720

612, 878, 880

1, 782, 549, 147

612, 878, 880

1, 782, 549, 147

612, 878, 880

1, 782, 549, 147

157, 549, 745

256, 364, 504

256, 364, 504

99, 929, 130

926, 863, 999

553, 073, 024

553, 073, 024

308, 475, 694

308, 475, 694

123, 684, 522

926, 863, 999

2, 830, 325, 954




(3) HERL#E

EHA T v AT 7 RMSCI BAREBL SRR Z T+ U7 ¢ (1399) ik 30 45 1 A Wik B EE

(B R RFHTEHNIAR D FIEICB Y H1ER)

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)

AT 4
Rk 294 7 A 8 HEBILE Wk 30 4 1 H 8 HEBIfE

1. [MiExAs 3,943, 718, 496 [ 9, 694, 505, 196 [

H BN ER B JE AR 5, 750, 786, 700 [ 3, 314, 246, 400 [

R — A T AR —H 1,904, 089, 716 M
2. [ZISHEDRREL 6, 608, 388 [ 7,569, 640 M
(L ORISR R FICET 235

ELIE:!] 4 1
H FER294 18 9H H k294 7H 9H
X k294 7H 8 H X FRk304 1 H 8 H

Sle e DFFIEE B0 D RLE R

H VL2941 H 9H B k294 7H 9H

= PR 294 4] 8 H E EK 294104 8 H
AR Y SR AR A 99, 864,556 | A 2 HAEL M SIS AH 120, 217, 356 [
B Bl YE(RFE LA 209,386 M| B JrBlYE(HAL L4 861, 246 M
C BB ISFEET (A+B) 100,073,942 | C EYUFIRFEAE (A+B) 121, 078, 602 M
D &% 8,293,548 | D % 14, 389, 225 [
E IR FTREZE (C-D) 91,780,394 M| E UIXZEsrBLAIAERE (C-D) 106, 689, 377 [
F RSBl 4 91,338,226 | F INZEoBC44HE 106, 274, 350 4
G MG (OB HERRE L4 442,168 M| G WHIKESE (BELYEHTENLS) 415, 027 4

(E-F) (E-F)

BEg 6,299,188 b H Kk 7,537,188 [
T ZEe% (100 04729) 1,450 | T ZpBda%8 (100 1%7=0) 1,410

B FRE294E 4H 9H B ERK29410H 9H

E PR 294 7TH 8 H E PRk 304 1 H 8H
A B FIN AR EH 20,812,806 M A YIS E IR 31,436,518 [
B Bl YE(HFE LA 442,168 M| B ol YE(HAEL 4 415,027 [
C ECYUFPEFEAF (A+B) 21,254,974 M| € BEHFNFFEESF (A+B) 31,851,545 [
D R 11,802,824 [ D #&# 13, 420, 675 [
E IR ECFTEEZE (C-D) 9,452,150 | E UNZE4ECFIREZR (C-D) 18, 430, 870 1
F RS Bl 4 8,590,904 | F UNZ&/YHEC4%E 17,410,172 4
G MG (R ERFE L4 861,246 M| G kM4 (B HERFESI4) 1,020, 698 M

(E-F) (E-F)

M % 6,608,388 A| H A% 7,569, 640 0
T SyfidefE (100 04720) 130 T sofd&fd (100 01%7=9) 230
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] 2 EFERICED D NEH IR
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CHfhEEA B+ 51D
A CERZ 29 4F 7 A 8 HEBIE)

728 B AT lRES
(HZ : 1)
FEAH oA ORI OB E F AT FHE 4
(72N 496, 232, 630
Gl 496, 232, 630
L CER304E 1 H 8 HELE)
725 B A A lRES
(EAL 2 )
FEAH oA ORI OB E F AT FHG 4
(72N 959, 451, 782
Gl 959, 451, 782
(B & OB BT 5 1ERD)
FUFEHITIH Y £ A,
(1 470 FH)
Pk 29 4F 7 H 8 HBUE TRE 30 4F 1 A 8 HBUE
1 0% 7= Y W FEAE 1,607. 26 1 124 7= v fili% FEAH 1,840. 90 1]
(100 [1247= 0 fli& pEH) (160, 726 M) [(100 114 7= 1 flE pE4R) (184, 090 )
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