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Fund name: Listed Index Fund J-REIT (Tokyo Stock Exchange REIT Index) Bi-Monthly Dividend Payment Type
Code: 1345

Underlying Index: Tokyo Stock Exchange REIT Index

Primary invested assets: REITs

Trading unit: 100 units

Management co.: Nikko Asset Management Co., Ltd. URL www.nikkoam.com/

Representative: Junichi Sayato  Representative Director, Chairman, President and CEO

Contact person: Kenji Hanamura, ETF Business Development Department ~ TEL +81-3-6447-6449
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Scheduled date of submission of securities report: Apr. 8, 2022
Scheduled date of commencing dividend payment: Feb. 16, 2022

I T72 FOERRKR
I Fund Management

1. 2022 4F 1 AHAOERKRI (2021 427 A 9 H~20224F1 A 8 H)
1. Management Status for Year ended January 2022 (July 9, 2021 — January 8, 2022)

(1) BEFEENRR (B 77 PRI

(1) Assets (fractions of less than JPY mil. shall be rounded down)
TG EE B - 1A - T OMOERE (AEPSRZ)| A5t (MiEE)
Primary Invested Assets Cash/Deposits/Other Assets (excluding liabilities) Total (Net Assets)
SR Rk L SFH fERkEE)  4%a Rk L
Amount ratio Amount ratio Amount ratio
[P % EpE! % EpE! %
JPY mil % JPY mil % JPY mil %
2022 £ 1 HH{ 212, 486 (98.4) 3, 531 (1.6) 216,018 (100. 0)
FY ended Jan. 2022
2021 427 AHA 220, 409 (98.2) 4,143 (1.8) 224, 553 (100. 0)
FY ended Jul. 2021




(2) BRI - AHATERA
(2) Creation and Exchange

R E AR T D2 BXE 14X RO A AR T AR
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
2022 41 AH#A 102, 031 10, 853 7,171 105, 713
FY ended Jan. 2022
2021 =7 A 110, 093 8, 695 16, 757 102, 031
FY ended Jul. 2021
(3) HHEfER
(3) Net Asset Value
WEE | AU G 100 712472 ) K
I MET | @)y | (OPmEMRARTHENLD X100
Net Asset Value per 100 units
((®¥No. of Issued Units at End of Fiscal Period)*100)
[P EpE! EpE! !
JPY mil. JPY mil. JPY mil. JPY
2022 £ 1 HH{ 227,803 11, 785 216,018 204, 344
FY ended Jan. 2022
2021 427 AHA 242,339 17, 785 224, 553 220, 084
FY ended Jul. 2021
(4) b
(4) Dividend Payment
100 14720 73l 4:
Dividend per 100 units
!
JPY
2022 £ 1 HH{ 931
FY ended Jan. 2022
2021 427 AHA 916
FY ended Jul. 2021

() Sl ITE R AL 72 ) D43

* Dividend per Trading Unit

2. ERITTHOER

2. Change in Accounting Policies

O SEFHEESOYIEICE I AR

@ OLUSNDZERE
(@ Changes other than those in D

/AN

(D Changes accompanying revision to accounting standards, etc. No
4

AN

No
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I M+ Financial Statements

(1) HfE%E Balance Sheet
(BN ) (Unit: JPY)

2021 £ 7 A 8 HILE 2022 4F 1 A 8 HHITE
Prior period Present period
As of Jul. 8, 2021 As of Jan. 8, 2022

BEEDES Assets

TRENEPE Current assets
4£48%/E%E Money held in trust
o—)b - m— 2 Call loans
&GRS Investment securities

YRAE P SN E Derivative evaluation
account

RUNA4: Accounts receivable
RUNEL 2 4> Accrued dividend receivable
Z OMARIIILE Other accrued revenue
FNEFLFEHL4A: Customers’ margin
TRENE PESET Total current assets

EREAFE Total assets

AfEDES Liabilities
ENVA(E Current liabilities

IR PG Ll ) Derivative evaluation
account

Hi%24> Advances received

HRFL4: Accounts payable—other
RALNAE 53 B4 Unpaid dividends
RINZFEE I Trustee fee payable
RILEFEE WM Investment trust

management fee payable
RELFB. Accrued interest expenses
Z NERE4: Cash collateral received
Z DOftiARFAE A Other accrued expenses
B EEGF Total current liabilities
AfEAFE Total liabilities
UG FEDHL Net assets
JEAEE Principal and other
JEAN Principal
H 434 Surplus

HWIRFI A4 SUI MR KL (A)
Surplus (deficit) at end of period

(UrBe¥E(ETES.4) Reserve for

distribution
ARG S EF Total principal and other
WIEPEAFT Total net assets

FAIEMEFEAZ Total liabilities and net
assets

16, 235, 109, 933
2,968, 034, 788
220, 409, 910, 340

115, 102, 000

947, 147, 880
1, 387, 575, 654
61, 109, 966
215, 650, 000

10, 613, 700, 405
2,076, 400, 065
212, 486, 804, 400

4, 434, 600

990, 428, 000
1, 364, 265, 633
99, 028, 297
168, 875, 000

242, 339, 640, 561

227, 803, 936, 400

242, 339, 640, 561

227, 803, 936, 400

117, 420, 000
297, 160, 000
934, 604, 555
20, 998, 803

104, 479, 374

2, 095
16, 235, 109, 933
75, 990, 892

9, 831, 400

15, 113, 200

984, 189, 473
20, 921, 058

103, 946, 890

218
10, 613, 700, 405
37, 889, 775

17,785, 765, 652

11, 785, 592, 419

17, 785, 765, 652

11, 785, 592, 419

79, 788, 292, 830

144, 765, 582, 079

3,776,612

82, 667, 687, 210

133, 350, 656, 771

5,502, 195

224, 553, 874, 909

216, 018, 343, 981

224, 553, 874, 909

216, 018, 343, 981

242, 339, 640, 561

227, 803, 936, 400




EGA LTy A7 7 R U —b GERERE I TH%0) A oA (1345) 2022 4F 1 A WIREELS
(2) HEKOFEISREFHEE  Statement of Income and Retained Earnings
(BA7: ) (Unit: JPY)

AT £
H 20214 1 H 9H H 20214 7H 9H
£ 20214 7H 8H E 20224 1 H 8H
Prior period Present period
From Jan. 9, 2021 From Jul.9, 2021
to Jul.8, 2021 to Jan. 8, 2022
w=EIVZE Operating revenue
Z R 244 Dividends income 3,831,991, 198 3, 611, 990, 594
=Z BRI Interest income 12 2, 395
S e i b A 5 .
AAAEFRFER A Profit and loss on 42, 196, 728, 155 16, 206, 972, 675
buying and selling of securities and other
. - e .
UREEFS G| 4 Profit and loss on 967, 241, 800 A227, 253, 300
dealing of derivatives
Z OAtINZE Other revenue 120, 800, 552 192, 019, 499
wEEINZE A EE Total operating revenue 47,116, 761, 717 A12, 630,213, 487
= Operating expenses
FHF] B Interest expenses 120, 552 240, 197
ZFEE M Trustee Tee 60, 549, 654 63, 949, 402
ZFEE B Investment trust management fee 301, 352, 382 317, 399, 246
ZFOM#E H Other expenses 43,347, 302 46, 570, 326
w3 A3 Total operating expenses 405, 369, 890 428,159, 171
O e b L
HORRIEE L EIRK (L) Operating income 46,711, 391, 827 A13, 058, 372, 658
(loss)
LR AT > LR A e . .
RERAIGEIRERAR (A)  Ordinary income 46,711, 391, 827 A13, 058, 372, 658
(loss)
N2z »/(\ I ¥ \// ,(\ =4 .
SRR XL SRS (A) - Net income 46,711, 391, 827 A13, 058, 372, 658
(loss)
— I O Y HIMIFZS SEE O 3 LKA T —EB A
HaIZPE 5 Y IR RSO Bl (A) ~ A
Distribution of net income (loss) from partial
exchange
154 ¢ A4
MERREXEIHMERAE (4)  Surplus 112, 069, 101, 922 144, 765, 582, 079
(deficit) at beginning of period
|,/§(>i' §=| \(}‘n 7 H i
RIRSIRNEUI R AS B Increase in 10, 865, 508, 913 14, 630, 779, 134
surplus or decrease in deficit
L ERASHA T A O T A A HE INAE I R A8 4T
V%A Increase in surplus or decrease in - -
deficit from partial exchange
W HLBIME FEITFE O T4 A INEE S R AB 420
Y =) i i
D1 Increase in surplus of decrease in 10, 865, 508, 913 14, 630, 779, 134
deficit from additional subscriptions for
the period
| R A S5 i=Re: H i
RIRSHDEX LIRS Decrease in 21, 334, 664, 820 9, 613, 204, 050

surplus or increase in deficit
W AT O IR B FE ST R AR
JN%H Decrease in surplus or increase in 21, 334, 664, 820 9, 613, 204, 050
deficit from partial exchange
WHLEMEFEITAE 5 RIS WA EE TR B
JN%E Decrease in surplus or increase in
deficit from additional subscriptions for
the period

fd4: Dividends 3, 545, 755, 763 3,374,127, 734

HRFISE IR KESLE (A)  Surplus
(deficit) at end of period

144, 765, 582, 079 133, 350, 656, 771




ATy AT 7 R U—F (HIERE I THE) WASER (1345) 2022 4F 1 A WIREERG

(3) ez

(EHE /2 RF HFEHHR D FRICEET 25
1. BGFEH O EE R OFHE T 1E & ERIIBE B LSS, UTo LB S L TR T L TH Y
T,

(1) &RtpE s BE T B S Cun 5 A fiEes
Sl A T B STV B A RESIE . SRR L C A mhng s R T
i B FHELIR R B O RAARY (OME AR OB AITEME IR B ICBs VLT 5 5
[T D H ORI TRMEL TR £97,

(2) &R T B S TR WA RS
WA OV T, FHIE LT, AAEAEHSSREDEHEEY
Ml CE9ME) %, RlrESEG | %EE . SUTEORRT 2048 (72721,
R L7eV) UM AR IR DR ET 2 O VTR B AT L
L Ci0 £,

(3) BEMHAS AT CX Ao o 7= A MRS
i 1E 72 LA A & AT T & 72000 1285 UT AT U7 S4B AS - & 387 © % 72 W)
AT BB T, BEERETEAENEERF LSO CAIN R ERE S
o TR & DTS L < 1TZ3EH L ko 5 2 WE N AR H & b - TR
LR TIHME L T3 Y £7,
0. 7V NTF 4 7O F AR HEE F OFHIT U ST 4 T

Jiik 51 S X R & L CRMAiCRE LT 0 £,

(IR 5 1)

B
SR
{8 CRF

o ot

2021 € 7 J] 8 HEBUE

2022 4E 1 f] 8 HELE

1. [aEcA%E 86, 093, 398, 520 [ 79, 788, 292, 830 [
1] Hh B INER E JeANEE 6, 799, 646, 400 [ 8, 487, 749, 800

1 b — E A O AR

13, 104, 752, 090

5, 608, 355, 420 4

2. |XEHEOKREK

102, 031, 065 [

105, 713, 155 1

3. |AEMFEHROHEEBERC L& LA T 2B MRS TR O

LBV THY £,
P RIS

15, 399, 768, 760 [

10, 032, 680, 650 [




ATy AT 7 R U—F (HIERE I THE) WASER (1345) 2022 4F 1 A WIREERG

(R L OFEISREHAEEICET 23D
H 20214E 1 H 9A H 20214 7H 9H
E 20214 7H 8H E 20224E 1 8 H

) VA Pk e BT iR ORI

H 20214 1 H 9H H 20214 7H 9H

£ 20214 3H 8H = 20214 9H 8H
A HIED Y Sy 25 E 2,027,994, 651 | A 4 HIEL Y S 2548 1,893,943, 321 [
B Bl YE(RFE LA 2,110,503 M| Byl (i L4 3,776,612 [
C EYFPEFEAF (A+B) 2,030,105, 154 M| C MESZESEEAGRT (A+B) 1,897,719, 933 M
D &% 127,329,938 M| D &% 145, 614, 905 [
E IR ECFEERE (C-D) 1,902, 775,216 | E WZE4ECFIREZE (C-D) 1,752,105, 028 14
F NGRSy Bl 448 1,898, 737,209 M| F INZR/oEI44H 1,748, 048, 686 1
G MRS (R ERTELE) 4,038,007 M| G w4 (OELERTELE) 4, 056, 342 1

(E-F) (E-F)
H B 111,297,609 A| H A%# 104, 423,458 O
T rfidefH (100 014720) 1,706 | T Zyfd4%8 (100 0%7=0) 1,674 [

H 20214 3H 9H H 20214 9H 9H

E 20214 54 8H E 2021411 7 8H
A Y HIAE Y SN AR A 854,106, 184 M| A 4HARC YLV %E 784, 616, 549 1
B yBC (RS 4 4,038,007 M| B 4yBlUE(HfENL 4 4, 056, 342 1
C BB EET (A+B) 858, 144, 191 M| C HEIYUFILEFHEF (A+B) 788,672,891 [
D 139,768,973 | D #x#& 142, 633, 983 1
E BUEE5ECFTEERR (C-D) 718,375,218 M| E UNZEsrBLFIHEAE (C-D) 646, 038, 908 1
F Aoy Bd 4R 712,413,999 H| F 2850l 444 641, 889, 575 [
G IMREE (O HERFEIE) 5,961,219 | G REIMEE (SBCEmAE L&) 4,149, 333 [

(E-F) (E-F)

A% 107,453,092 A H A% 106, 803, 590 H

SEcAEE (100 m%4720) 663 M| T Syfide%H (100 04720) 601 [

H 20214 5H 9H B 2021411 H 9H

E 20214 T7TH 8H E 20224 1 H 8H
ALY SR AR A 1,070,570, 375 | A YHAR MU S4E 1,125,212, 421 [
B rER YRS 5,961,219 | B ZEcHE(HRESI 4 4,149, 333 1
C BB ISHEET (A+B) 1,076,531,594 M| C FEYFINEEEAF (A+B) 1,129, 361, 754 M
D % 138,150,427 | D ## 139, 670, 086 [
E IR FTREZE (C-D) 938,381, 167 M| E WiEsrALATHERE (C-D) 989, 691, 668
F o NER Bl 448 934, 604,555 M| F 4B 4%E 984, 189, 473 [
G IR (OB HERRE L4 3,776,612 | G WHIKEE (SBELYEHTEN.S) 5,502, 195 [

(E-F) (E-F)
H H% 102,031,065 A| H Rk 105, 713, 155 1
I fidefd (100 1%7=0) 916 M| 1 syfide%H (100 14720) 931 M
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LY
H 20214 1 H 9H
& 20214F 7T/ 8 H

SR
H 20214 7H 9H
& 20224 1 8 H

B it (563 2 BGRL T

N7 7 v NITEEREERFERLE LT, Affi
LR, 7 U 8T o 7 MG |5 O Ak i
A EREEKICED 2 T O REAS
E IZESEITo TR 9

[FlZE

B i 0D PR K OV R Rl A L £
LY A7

N7 7 v RER T D ERAMRESR .
TR RF 7 EHIAR D FHICE T 5 1E
FL) O TAAMRES: O FFAM FE K OFFATG 5
5] IR OAMRERETHY . 2T
HHMWTRAL TR £, £/, R
7V ST TGRSR B
D, [EREMPEICIE T D ERE DRI /2
TICET27120IATI ZEBTEET,
YA MRESR KO U 3T 0 THGNS

. HEIOE T TENZE GRS ZEE) ) 2
7. REWEY 27 EHY A7 ERD D
N

A

RIS AR D U R 7 BB

GE TR, E S & AT L7k T B
DY R EHEMERE L, 2nieY
27 EMEBOE=2 Y 7, EED—
b x> Tk £9,

[FlZE

11 4 Rl s 5 O B 25 (2 BE 9 5 SFIH

AT
2021 48 7 /] 8 AEE

4 1
202246 1 ] 8 AEE

(IR EE AR, Bl R OV 7225

e B B LA IR O Rl TR L L

[ MR O BT R YE T ORI/ 55 (12
FLHE LTV E1,

Q) F VAT ¢ THH

[ U NRT ¢ THBIEECBT 53 12
FLHE LTV E1,

(3) LFCLIS O A

FEHIM TR END Z &b, BILmg
GEEATAE & Tl LTV A7, Mi%e g
SRRl ZIEFEMAE S LTl £9,

TWB7, ZOEFEIH Y FH A, e
Il 0D A 5 1 (1) A fiFES (1) A fliFES

e H H A HRES:

AR R ENIAR D FHITB T D R A

@) T VAT ¢ THES
[Fl /e

(3) ERELISI D4R it

Wl 22

B GHEALEY R Nl R S I NS
TR

BN Y (NN o S FE 1 1Y I N S R
MARDIE D, IS AN 2R WIGEITIT S
BRIC R E SN E ENTEY £
9, UZMAAORTIZB W TIE—EDH]
PR EAER LTV A 72, B AR
FESRMSRIC Ko 7oA. Yk liEEN 72

LZELHVETS,

B T DRI O FUE I B W T —E D
AR E LRI L TV D 7o R 5l
RAMFIC L T hE, YikiligH 270
HZLELHYET,
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(CHHRES(CRE4 5 1ERD)
AT (2021 4 7 H 8 HEHI(E)

728 B A lRES
(BAL = )
kA B OFH I ORI & F - G 24
& FE 12, 296, 973, 879
GEil 12, 296, 973, 879

WH] (20224 1 H 8 HEME)

725 B A A lRES
(BAL : 1)
it e OFH R ORI & F - i 224
P RIESS 7,548, 798, 552
&t A\7,548, 798, 552

(T U AT ¢ ZTHBIEI BT 2 1R
W5 WPl 5512 B89~ % HIH
(R =CREE)

AT (20214 7 A 8 ABLTE)

(Hhr - 1)
X5y il R W Aif A 2
5 b 14K
hEZ Gl BRAGFR SO B S |
e 3, 992, 280, 000 4,107, 800, 000 115, 520, 000
EEF 3, 992, 280, 000 4,107, 800, 000 115, 520, 000
W (20224 1 A 8 HHITE)
(WAL : 1)
X5y il R W Aif A 2
2B 1
NGl BRAGFR SO B S |
e 3, 514, 636, 800 3, 509, 625, 000 A5, 011, 800
EEF 3, 514, 636, 800 3, 509, 625, 000 Ab, 011, 800

() 1. BRI 5k

RAtFE RS BG | DI OV TR, LT O & 9 IZFHMii L TR Y £9,

JERIE UTHREBIRIR RICHY 5 DELEO A O 2 WG I FTOFERS 2 b R B SUI RS TRl L Tk v %
o ZO XD RIHlAFER SN TORWEEIZIE, FRFEMIFR B IS8 bW RSO MS, JFANCHES S

TETRME L TR Y £9%

2. BRBHFEEOE IS | D5 1E, RN —ATRRLTBY £,
3. BB I TR Y A B A TR Y $H A,

4. BHOBRE R O O G FHR O S&8UL, Fx ORFEETH Y £

(BEhE S & DHGIC B4 % 1ERD)
FUFHITIH Y EH A,
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(1 8% EHR)

AT By
2021 4 7 H 8 HEIE 2022 4 1 A 8 HEITE

1 1125 7= 0 4l PEAE 2,200. 84 [l [1247= 1) fligFE4H 2,043.44 1
(100 [ 24 7= v fli PERE) (220, 084 M [(100 [ 24 7= v il pE%H) (204, 344 1)
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