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Earnings Report for Fiscal Year ended January 2022 (July 9, 2021 — January 8, 2022)
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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 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 772 FOERKR

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{ 2,114 (99.8) 4 0.2) 2,118 (100. 0)
FY ended Jan. 2022
2021 427 AHA 2, 157 (98.5) 32 (1.5) 2,190 (100. 0)
FY ended Jul. 2021




(2) BRI - AHATERA

(2) Creation and Exchange
RITRFE IR T D4 RE LK BRFE AR R T D2
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
202241 A 1,424 0 64 1, 360
FY ended Jan. 2022
2021 =7 A 6,072 0 4,647 1, 424
FY ended Jul. 2021
(3) JhHEfHizA
(3) Net Asset Value
T PE = TS PE 10 12472 0 BEfE
Total Assets Liabilities Net Assets Ny . PEs *
/S RFRES v H X10
(@) (@) (@ (@_@) ) ( (@ = qu‘fmﬂiﬁ ﬁfﬁj{%TT% i&) )
et 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
2022 % 1 A 2,128 9 2,118 15, 568. 2
FY ended Jan. 2022
2021 %7 A 2, 200 10 2, 190 15, 369. 7
FY ended Jul. 2021
(OO %
(4) Dividend Payment
10 A 4720 53kl
Dividend per 10 units
M
JPY
2022 % 1 A 32
FY ended Jan. 2022
2021 %7 A 44
FY ended Jul. 2021
(1) il &3 E H B 72 © D4R
* Dividend per Trading Unit
2. ZEHIEOZER
2. Change in Accounting Policies
O SFHEEFEOUIEIC ) AR
(D Changes accompanying revision to accounting standards, etc. No
@ OUSDZER
(@ Changes other than those in D No
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