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Earnings Report for Fiscal Year ended January 2016 (November 30, 2015 — January 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: Apr. 8, 2016
Scheduled date of commencing dividend payment: Feb. 16, 2016
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I Fund Management

1. 284F 1 HHIOERIRDL CPRK 27 4511 A 30 B~k 28451 H 8 H)
1. Management Status for Year ended January 2016 (November 30, 2015 — January 8, 2016)

(1) HPENR (B A AR )
(1) Assets (fractions of less than JPY mil. shall be rounded down)
FEREERE Bl - THA - TOMOEE (AEPERE) | St (Mg
Primary Invested Assets Cash/Deposits/Other Assets (excluding liabilities) Total (Net Assets)
27 WAL R WAt] am Wt
Amount ratio Amount ratio Amount ratio
EVils % EVils % [EpE! %
JPY mil. % JPY mil. % JPY mil. %
284 1 HH 550 (99.9) 0 0.1) 550  (100.0)
FY ended Jan. 2016




(2) BE » ATHATEH
(2) Creation and Exchange
RiFH AR TS T N 3 BE AR 0K YEH LRI 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
@) (©) ®) (@+2-0)
s Th FH Fh
‘000 units ‘000 units ‘000 units ‘000 units
284F 1 AH - 409 0 409
FY ended Jan. 2016
(3) JFHEfHER
(3) NetAsset Value
e A e 10 1124 7= ) HEHEATTAR
TR MBS | @sy) | (@S X 10
Net Asset Value per 10 units
((®INo. of Issued Units at End of Fiscal Period)x10)
EVlE Epils Epils M
JPY mil, JPY mil, JPY mil, JPY
2841 HHH 551 1 550 13, 442. 5
FY ended Jan. 2016
(4) s
(4) Dividend Payment
EEEUE:)
Dividend per 10 units
M
JPY
2841 A 30
FY ended Jan. 2016
() Bl ITEHHNL 2 72 0 D&%
*k Dividend per Trading Unit
2. REHTHOER
2. Change in Accqunting Policies
O SFHEMEEOUIEI LD 2 H
(D Changes accompanying revision to accounting standards, etc. No
© OO b
() Changes other than those in D No
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I BI#%#EF+RE Financial Statements
(1) =fEktfEZ Balance Sheet
(Hifz: ) (Unit: JPY)

4
Rk 28 4F 1 H 8 BHEIfE
Present period
As of Jan. 8, 2016

BREDER Assets

VLENE PE Current assets

Z—)L - 2— Call loans 401, 057
= Stocks 550, 040, 570
RUNELY 4 Accrued dividend receivable 1, 546, 300
TRENE FES3f Total current assets 551, 987, 927
EEAE Total assets 551, 987, 927
AfEDES Liabilities
B Current liabilities
FeALLZE 53 EL 4 Unpaid dividends 1,228, 500
RILZFEE I Trustee fee payable 32, 691
RILEFLE WM Investment trust
management fee payable 196, 220
Z DR E FH Other accrued expenses 60, 530
MEIE1E S #F Total current liabilities 1,517, 941
AfEAFE Total liabilities 1,517, 941
UG FEDTL Net assets
JEANSE Principal and other
JEAX Principal 600, 736, 500
434 Surplus
PN =
Sinmtas (GoEiot) ot end of poriod 50,260,511
(ZBECYERESI4)  Reserve for
distribution B
TEARZEARFE Total principal and other 550, 469, 986
MiE AR Total net assets 550, 469, 986
BIEMEPESET Total liabilities and net 551, 987, 927

assets




FHA T Y I AT 72 RMSCL HAKEBSIRA 77 0 U7 ¢ (1399) Wik 28 4F 1 H WIRREFE
(2) HEROFEIS4LFEZE  Statement of Income and Retained Earnings
(H7: ) (Unit: JPY)

B FERk27411 A 30 H
E YRk 284E 1 H 8 H
Present period
From Nov. 30, 2015
to Jan. 8, 2016

w=EEIVZE Operating revenue
ZHC Y4 Dividends income 1, 546, 300

AHiFEss5e 248828 Profit and loss on
buying and selling of securities and other

NS A EF Total operating revenue 47, 841, 369
= H Operating expenses

ZAEE WM Trustee fee 32,691

Zit A R Investment trust management fee 196, 220

ZOfhE H Other expenses 60, 530

w3 A E Total operating expenses 289, 441
EERR T EERL (A) Operating income
(loss)

BRI OIS (A)  Ordinary income
(loss)

HIHIRIZE ST Y IR (A)  Net income
(loss)

—IERAZHUTAE O Y HIMIF IS SR O /3 Bl KA T — A
HalZff 5 BRI LSO B (A)

Distribution of net income (loss) from partial

A49, 387, 669

A48, 130, 810

A48, 130, 810

A48, 130, 810

exchange

HERIRe I E k484 (A)  Surplus

(deficit) at beginning of period

A& AN N 1T KB4 EE Increase in

surplus or decrease in deficit
Y HA— SIS RSB IMNEE T R IR BT
/L%B Increase in surplus or decrease in -
deficit from partial exchange
LHILEMEFEITAE 5 RIS AHINEE TR 8 408
V%A Increase in surplus or decrease in
deficit from additional subscriptions for
the period

TR A BE T R AE A INKE Decrease in

surplus or increase in deficit
LA BT O R BFE T KB
JN%E Decrease in surplus or increase in =
deficit from partial exchange
LHBBIME FEIT A © RIS S FE UL R IR Y
JN%E Decrease in surplus or increase in
deficit from additional subscriptions for
the period

43Bc4: Dividends 1, 228, 500

WIRRI R SUIWARR#E4 (A) Surplus
(deficit) at end of period

907, 204

907, 204

A\50, 266, 514




EHA T v AT 7 RMSCI BAREBL SRR Z T + U7 ¢ (1399) ik 28 45 1 A Wik B EIE
(3) HEie&
(EELSFH TR D FEHICEET 55D

A RIEA: D FEAM HE 1 K OVFFAM 7 1% MRUTRBEN EIEIC S &, T LB RRAIE U TR CRFfi L TR Y 97,
(1) SFEpEREEI AT B ST A G MEESs
Gl S T IC B3 S QB Al . JFAIE U TR EE | BT ic Rk
U BEEMIMER B OfREMYE OMVERIEFOSAIEEEMMAKBIZB N THY 5 5
BT H ORHEIEE) TR L Tk 0 £9°,
(2) ARSI B S TR WA TRES:
YHAMAFICOWNTIEL, FEIE LT, BARGERERSEREZDIFHTE BB
M CPEIME) %, Sppgiis |35, SUTHEOIRRT A5 (72720, eXEFE
WA L7722V UMM IR SO R 2 EE O W3 I hh b AT U7 fliE THE
fili LT v £9,
(3) BN AT TE > A MRES
7 A 2 AT CE Ao A SUIAT L= A2 il & 58E T & 72 0E
2RO BN A L, REGHEEASENBERBICE S CARMNREREZ Y
o TRl & RO TAMEE S L <ILZREH & kD 5 2 MHE DA EMFH %2 b > TR
ERDTAMEATRML T 0 £,
(xR Iz B9 5 R
4 1
Rk 28 4F 1 H 8 HHIfE
1. WE eAs 502, 007, 400 [
H BN ER B JE AR 98, 729, 100 [
R — A T AR —H
2. [ZISHEDRREL 409, 500 0
3. poARORIE
WL FERRDS SLARERZ TRl D 5AIC BT 5% D25 50, 266, 514 [
(R L ORISR R FICET 2357
E1]
H FRk 27 411 A 30 H
F 284 1 A 8 H
Sle e DFFIEE
B Rk 27411 A 30 H
E k284 1 H 8 H
ALY SR AR A 1, 546, 300 [
B B YRR ST 4 0H
C BEYFINZFEAF (A+B) 1, 546, 300 M
D &% 289, 441 1Y
E IR FTREZE (C-D) 1, 256, 859
F RSBl 4 1,228,500
G WRIMENSE (OEYERRIE) (E-F) 28,359 [
H o 409, 500 0
I SrEd&fH (100 1X%720) 300 9
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(GmhpE S B3 2 1ERD)
T B hpH i OIRBLUZ B3 % S IH

S
H k27411 A 30 B
F FRk 284 1 H 8 H
P L9 B BOREL B W77 NIRFEARREETEL LT, MR, TV T 7 EBI 504 mpE i o
2 EEORICED D TEROREAT #) ITESEIT-oTRY £1°,
AL ONE R NS EERRBER IR Y7 7 > RBERT 2 EREMRERT, [EERSF TR FHEICET 5 1E
HUARY L) O THMRES O EYAE R OFHI 15 ICRREBOFMRERETHY ., £ TeH
HOTHRALTEBY £9, £/, ERFTIUAT ¢ TEBNCIE, WG, 7 =
VBN DY | BB T AGEEORNIERICET A OITITI 2 LN
TEEY, UEHAMIEEROT U AT ¢ TEBNCIE, HEIZE U TENELKSZE
U X7 wEEY X7 EHY RATERDD T,
G PE A AR D U A 7 BB EABEFY, R L AN LR TH A Y A 7 EHIEMARE L, &Y 2
JEBIEBIOT =4 ) 7 fHEO—bEX->TED £9,

T 4l P it O B A 55 L2 B 9 % S I

4
YRk 28 4E 1 A 8 AHELE
(et R FE BAE, Bl KR OV D258 [BE IREF LI HIROBMI CH E LTV A2, ZTOEFEITIH Y £ A,
WAl oD 35 5 1 (1) A fliAES:
70 E H A MRES:
RN SF RS FHEICE T 23R [A MRS O R FEE QR 5] 1258
HLTRY ET,
Q) F VU NRT 4 THF
M EHIIH D A,
(3) _ERCLAAN D Ak
M CIRE SN D Z &, REIXIREMAA LTI L TV D72, Mi%4empE i
DR A IREMEEE LR 19,
Tl P i D RIS 12 B9~ 5 HIEIC OV [EElpE dh ORI X, T MR 35 < MO IE D, Tl 23 e WIS I A 2R
C DA RLA N E SNTMENE ENTEY £3, SEMBEOREICR W UI—EDRHES
HEZHEA L TWD D, RRDEMHEEUEEICL ST 5GA. YSMENR R Z &
HdHYET,

(G mEES B4 A1)
Y PRk 284 1 A 8 HHLE)

7 H H A MRES:
(BH7 )

FifAH WL IR DA A E N A A4
i A\49, 400, 920

e 49, 400, 920
(B = & G2 Bd 5 HERD)

FUFEHEIIH Y FHA,
(1 B47= v FH)
ER
TRk 284 1 A 8 HEIE

1 [ Y7= 0 & pEAA 1,344. 25 [
(100 [ 2472 v i pESE) (134, 425 1)
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