2020 47 A1 (201947 H 9 H~2020 -7 A 8 H) REH(E
Earnings Report for Fiscal Year ended July 2020 (July 9, 2019 — July 8, 2020)

202048 A 20 A
ESEIGIET  RGE
Aug. 20,2020

Listed Exchange: TSE

7 7 v B4 EEACTFYsRATFUR225

o — K & & 1330

HOE) xF 4 fE AR H R RKA

FEEREEE R

U1~ G- (VA 10 1

w OB & ft HEL7 &> b~ A MREE . URL www. nikkoam. com/
R R #F 4 REGFFEERE  Z20F Bl

MawTEELE ETFtr%— A =3 TEL (03)6447—6581
Fund name: Listed Index Fund 225

Code: 1330

Underlying Index: Nikkei 225 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
AfREAREERETER 20204210 4 8 A

SyBSCHABR AR F 202048 A 14 H

Scheduled date of submission of securities report: Oct. 8, 2020

Scheduled date of commencing dividend payment: Aug. 14, 2020

I 772 FOERKR

I Fund Management

1. 2020 4F 7 AHAOERKI (2019 4-7 A 9 H~20204F7 A 8 H)
1. Management Status for Year ended July 2020 (July 9, 2019 — July 8, 2020)

(1) HEEPRR

(7 A O

(1) Assets (fractions of less than JPY mil. shall be rounded down)
TG G i - 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 2,933, 844 (99.7) 9, 321 (0.3) | 2,943,165 (100.0)
FY ended Jul. 2020
201947 HHA 2,920, 337 (99.7) 7, 469 (0.3) | 2,927,807 (100.0)
FY ended Jul. 2019
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(2) Creation and Exchange
Aifs FELIRTATE T N RE 8 RHAVE | ARIRIIRRIEA T N
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
(@) ©) (@) (OLB26)
TH TH TH TH
‘000 units ‘000 units ‘000 units ‘000 units
2020 47 A 132, 689 23, 063 27, 908 127, 844
FY ended Jul. 2020
2019 =7 H 127,930 25, 491 20, 732 132, 689
FY ended Jul. 2019
(3) JhHEfHizA
(3) Net Asset Value
T PE = TS PE 10 12472 0 BEfE
Total Assets Liabilities Net Assets (G4 = %
= FHEHIRRFA TR N80 X10)
@) (@) G@-o» Net Asset Value per 10 units
((®/No. of Issued Units at End of Fiscal Period)x10)
EpE! EpE! EpE! M
JPY mil, JPY mil, JPY mil, JPY
2020 %7 A 3, 433, 236 490, 070 2,943, 165 230, 210
FY ended Jul. 2020
2019 %7 A 3, 151, 658 223, 851 2,927, 807 220, 650
FY ended Jul. 2019
(4) Jbis
(4) Dividend Payment
10 A 4720 53kl
Dividend per 10 units
M
JPY
2020 %7 A 3,939
FY ended Jul. 2020
2019 %7 A 4, 140
FY ended Jul. 2019
() il &3 7e H AL 72 D D%
* Dividend per Trading Unit
2. ZRHIEOZER
2. Change in Accqunting Policies
O SFHAEFEOUIEI O AR
(D Changes accompanying revision to accounting standards, etc. No
© QLS DZEH Fi3
@ Changes other than those in D No



I MEEE#E% Financial Statements

(1) &%t Balance Sheet

FRA Ty s AT 7 R225

(1330) 2020 4F 7 H HAWEEE

(BAZ: ) (Unit: JPY)

5 18 1]

20194 7 H 8 HEIE

18" Fiscal Year
As of Jul.8, 2019

519 1]

2020 4E 7 H 8 HEIE

19*" Fiscal Year
As of Jul.8, 2020

EPEDER Assets
RENEPE Current assets
4857 Money held in trust
o—)b - 1 — Call loans
B2 Stocks

YRAE P BT ) € Derivative evaluation
account

FRULA4 Accounts receivable
HRILEL 2 4> Accrued dividend receivable
HiifA4& Advance payments
Z OMARIINLE Other accrued revenue
TMENE PES#T Total current assets

BrEART Total assets

AfEDE Liabilities
ENVAME Current liabilities

IRAERE SR E Derivative evaluation
account

Hii% 4> Advances received

RFL4: Accounts payable—other
RIS 5B 4 Unpaid dividends
RILNZFEE BN Trustee fee payable
RILTFEE WM Investment trust

management fee payable
RFLFB. Accrued interest expenses
5 A4 Cash collateral received
Z DOMARFLE ] Other accrued expenses
TENEE SRt Total current liabilities
A& A FF Total liabilities
UG FEDTL Net assets
JeALE Principal and other
JTA Principal
F| 44 Surplus

HWIRRI A SUIMR KRS (A)
Surplus (deficit) at end of period

(ECUE(HFENI4:) Reserve for
distribution

JEARLESFF Total principal and other
WIE FEAEE Total net assets

AEMIEFESET Total liabilities and net
assets

164, 035, 144, 432
18, 538, 133, 451
2,920, 337, 928, 990

132, 852, 620

44, 189, 414, 370
3, 857, 198, 300

567, 948, 465

431, 161, 642, 157
29, 206, 280, 606
2,933, 844, 446, 100

34, 259, 145, 900
3, 255, 994, 850
416, 329, 000
1,092, 603, 955

3, 151, 658, 620, 628

3, 433, 236, 442, 568

3, 151, 658, 620, 628

3, 433, 236, 442, 568

496, 840, 000

54, 933, 549, 048
2, 236, 247, 550

4,882, 223, 349

34, 369
160, 499, 357, 035
803, 131, 227

149, 770, 300

439, 444, 500
50, 358, 097, 444
2,247, 030, 153

4,907, 468, 568

15, 331
431, 161, 642, 157
807, 521, 058

223, 851, 382, 578

490, 070, 989, 511

223, 851, 382, 578

490, 070, 989, 511

1,633,012, 531, 724

1,294, 794, 706, 326

42, 438, 267

1,573, 386, 913, 546

1, 369, 778, 539, 511

38, 916, 424

2,927,807, 238, 050

2,943, 165, 453, 057

2,927, 807, 238, 050

2,943, 165, 453, 057

3, 151, 658, 620, 628

3, 433, 236, 442, 568




FHA Ty s AT K225 (1330) 2020 4F 7 H ¥k FAEE
(2) HEROFEIS4LFEZE  Statement of Income and Retained Earnings
(BA7: 1) (Unit: JPY)

55 18 5519 4
B 20184 7TH 9H B 20194 7TH 9H
F 20194 7H 8 H F 202045 7H 8 H

18" Fiscal Year
From Jul.9, 2018
to Jul. 8, 2019

19" Fiscal Year
From Jul.9, 2019
to Jul. 8, 2020

" 3EINZE Operating revenue
ZHfd 244 Dividends income
ZHF)E Interest income
HAHRESR7E B 2E Profit and loss on
buying and selling of securities and other

IRAERE S ELE 254848 Profit and loss on
dealing of derivatives

Z OMhI4E Other revenue

NS A 3T Total operating revenue
L Operating expenses

FHAF)E Interest expenses

ZREE W Trustee fee

AR Investment trust management fee

ZFOM#E H Other expenses

w2 A2 Total operating expenses
RIS T E B (A)  Operating income
(loss)

BE RS TR E I (A)  Ordinary income
(loss)

LR 2 ST S BIRTE S (A)  Net income
(loss)

—IRAHNZ A 5 4 BRI A EA D 43 BUAE S E— R4
il LE 5 B RSO Bl (A)
Distribution of net income (loss) from partial
exchange
HIERISRE I E X#E4E (A)  Surplus
(deficit) at beginning of period
A TENIEE X 1T KB &V EE Increase in
surplus or decrease in deficit
W — IR D R B HINEE ST R 208
V%A Increase in surplus or decrease in
deficit from partial exchange
WHIBNEFEITAE 5 RIS AHMNAE ST K 8 408
V%A Increase in surplus or decrease in
deficit from additional subscriptions for
the period
AP D BT KA A HENNEE Decrease in
surplus or increase in deficit
U — AT O IR BT FE ST KRB
JN%E Decrease in surplus or increase in
deficit from partial exchange
BN FEA 5 FAR R0 R 1 XA
JN%E Decrease in surplus or increase in
deficit from additional subscriptions for
the period

43BE4s Dividends

WIRFI R IR R#E4 (A) Surplus
(deficit) at end of period

60, 968, 982, 750
104, 601

A17,037, 333, 165

A687, 799, 790

2,321, 154, 479

56, 280, 420, 725
15, 693

120, 956, 724, 602

4, 880, 503, 660

2,489, 883, 915

45, 565, 108, 875

184, 607, 548, 595

5,514,912
2, 236, 247, 550
4,882, 223, 349
1, 244, 064, 925

5, 149, 701
2,247, 030, 153
4,907, 468, 568
1, 256, 096, 310

8, 368, 050, 736

8,415, 744, 732

37,197, 058, 139

176, 191, 803, 863

37,197, 058, 139

176, 191, 803, 863

37,197, 058, 139

176, 191, 803, 863

1, 281, 463, 130, 226

255, 375, 491, 122

255, 375, 491, 122

224,307,424, 113

224, 307,424, 113

54, 933, 549, 048

1,294, 794, 706, 326

220, 867, 014, 635

220, 867, 014, 635

271,716, 887, 869

271, 716, 887, 869

50, 358, 097, 444

1,294, 794, 706, 326

1, 369, 778, 539, 511




EHA Ty s A7 7 R225 (1330) 2020 4 7 A HIREEE

(3) HERL#E
(R RFHT#HIAR D FHICEE 9 5 1ERD)

1. AR O R FEYE N O 7 RSB B iEIc IS &, ITo LB JFEAIE LRI TG L TR0 97,

(1) AfEhpE s s B3 Sh v b A 1R
P SIS T2 B SV D A EEAR I, JRAE U Ce RS TS ic Rk
2 EAHIER B O GMEEFEROBSITF AKX B ICBWTHY 5D
BT H ORI TR L T 0 £9,

(2) &RbpEEG TSI BB STV R WA EES
WEAMRERICOWTIE, JRAIE LT, BATESRENSSREDOISHETE S EHE
i CE¥IE) %, &g mie 1 3E . RITE0RT 238 (2720, FEREMS
VA L7y AT iR St o 3243 2 A0 W3 & AT L7 Ali%E CRF
il TR0 £7,

(3) BN AT TE 220> A MhRES
WL 2RI 2 AT TE R o T2 5A U AT L2 i HIEED Kl & 380E T& 22V
MR bNTHEAIE, EEHAESENERZET IR SO CAHEMAREREZ L
o Tl &£ FRD ToMMiFA S L < ITZFEH LB D 5 2 WA N A B FEZ b o TRl
EROTMEETIHMML TR 3,
2. 7 U RT 0 7O T YE & ORI T U ST ¢ T EG

71k E R RS & FRIE LT TR L Tk 0 £,

(xRS EE ¥ 2 1RD)

5 19 1]
2020 4F 7 A 8 HILE
1,633,012, 531, 724 1
283, 840, 759, 213 [
343, 466, 377, 391 [
127, 844, 878 [

5 18
2019 4F 7 H 8 HIIfE
1, 574, 444, 564, 819 1
313, 722, 118, 292 [1]
255, 154, 151, 387 [
132, 689, 732 [

1. PiEeAE

0 38 R e AR

i — AT T AR

2. [ZIMEOREK

3. [EfEE

T U NT ¢ THB AR D A ARG A MRS & L
THRIZE L T D EEZTRDO LB THY £,

k=0 1, 962, 300, 000 [ 15, 532, 500, 000 ]
4. VEMGESROEE SES0IC L0 & LA BRI RO
LBV THY £,
k=0 152, 589, 018, 090 [ 404, 230, 395, 940 M
(R L ORISR R FICET 2357
5518 %19 #
H 20184 7 H 9 H H 20194 7H 9H
E 20194 7H 8H = 20204E 7T H 8 H
Sle e DFFEE B0 D R
A AR Y SR EE 63,284, 726,918 M| A 4 HIEL M 2V 35 %0 58, 765, 170, 632 [
B Bl YE(HFE LA 53,796,221 M| B /rE.YEMFEN 4 42,438,267 [
C BlHBNISEEET (A+B) 63,338,523, 139 H| C ELHZENKEEAF (A+B) 58, 807, 608, 899 [
D % 8,362,535,824 [ D #x# 8,410, 595, 031 [
E IR ECFEEZE (C-D) 54,975,987, 315 M| E UNZS/ACATHERE (C-D) 50, 397, 013, 868 [
F RS Bl 4 54,933,549, 048 F| F UNZESrBl4%A 50, 358, 097, 444 [
G MRS (R ERTELS) 42,438,267 M| G MRS (SBCMERENLS) 38,916, 424 [
(E-F) (E-F)
H B 132,689,732 A| H A# 127,844,878 [
T ZHEEHE (1 0%720) 4141 1T HEAeRE (10%720) 393




(GmhpE S B3 2 1ERD)
T B hpH i OIRBLUZ B3 % S IH

EHA Ty s A7 7 R225 (1330) 2020 4 7 A HIREEE

%18
H 20184 7H 9 H
T 20194F 7 A 8 H

%19
H 20194 7H 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

55 18
2019 4F 7 A 8 HBUE

5519 4
2020 4F T A 8 HBUE

(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

(7Y RT 4 TG DR (1
AL TR ET,

(3) ERELISI DR it
MM THRE SN D Z &b, FefliiLg
AR & Tl LT D728, Mk Rlpd
i QR 2 IR E L TR0 £,

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

[FlZE

&l P i O R 2 12 B 5 B FIEIC O W
T O TR

PE S ORI IR, AR RS <
MHEEDIE D>, MR A2 VG AITITE
HIICRE SN MERG EN TR &
T, UM R E IRV T —E DR
RS ZRA LT\ A D, B2 550
REMFIC L o2 GE ., SMEED B e

LZELHVETS,

A




(BAEES B3 A 130
18 (20194 7 A 8 HHIE)

EHA Ty s A7 7 R225 (1330) 2020 4 7 A HIREEE

728 B AT lRES
(HZ : 1)
¥ W ORI E AT Al %
(72N A27, 839, 258, 747
Gl N\217, 839, 258, 747
%19 ) (2020 45 7 H 8 HEI(E)
725 B A A lRES
(HL : 1)
FiHH WM ORI E AT Al %
(72N 124, 362, 769, 350
Gl 124, 362, 769, 350

(F VAT ¢ TEBIFIZEET 5 R

5| D2 B4 5 HIH
(BR=ABE )

9518 1 (20194 7 A 8 HHIAE)

(Hfr - 1)
X5y fE JEH LRI s Al FEAmHE A
2H 1 EE
ez LC] MRATHEES e BS |
=g 7, 337, 870, 000 — 7,470,910, 000 133, 040, 000
At 7, 337, 870, 000 — 7,470,910, 000 133, 040, 000,
%19 81 (2020 4= 7 H 8 HEILE)
(Hfr - 1)
X5y fE JEH LRI s Al FRAmHE
2H 1 EE
ez LC] MRATHEE e BS |
B 9, 455, 461, 500 — 9, 305, 920, 000 A149, 541, 500
At 9, 455, 461, 500 — 9, 305, 920, 000 /149, 541, 500

() 1. RO E 5k

RRAGFE I | DG SV TR, AT O X I L THR Y 7
JRHIE UCRFRESIRIAR BT Y 5 DEEO B OF72 2 WG I FTOFERS 2 il FAEB U RS TRl L Tk v %
o ZO& D REHEARER SN TORWERITIE, FFHEHRR A ISR LIRS KBRS, FRICETS

TETHE L TR Y 7

2. BREBFERCEM G | DS 1L, AN — A TRRL TR £,
3. BV I IX FEEHE Y AZ B A TR Y 8 A,
4. BB R OBl O G FHROGEIL, 2 DRFEHTHY £

(BEhE S & OHG B4 % 1ERD)

Y FEHITIH Y A,



EHA Ty s A7 7 R225 (1330) 2020 4 7 A HIREEE

(1 54729 HH)

5 18 H# 519 H#
20194F 7 A 8 HEE 2020 4F 7 H 8 HEE

1 0% 7= V) S PERR 22, 065 {1 11472V i PERH 23,021 1
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