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Interim Earnings Report for Fiscal Year ending January 2024 (March 14, 2023 — September 13, 2023)
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Fund name: Listed Index Fund S&P500 Futures Leveraged Two Times

Code: 2239

Underlying Index: S&P 500 Futures 2X Leveraged Daily Index Excess Return

Primary invested assets: Public and corporate bonds

Trading unit: 10 units

Management co.: Nikko Asset Management Co., Ltd. URL www.nikkoam.com/
Representative: Stefanie Drews Representative Director, President and COO

Contact person: Kenji Hanamura, ETF Business Development Department ~ TEL +81-3-6447-6449
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Scheduled date of submission of semi-annual securities report: Dec. 13, 2023
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1. 2023 49 A HFEIOERRD. (2023 423 H 14 H~20234-9 A 13 H)
1. Management Status for Half-Year ended September 2023 (March 14, 2023 — September 13, 2023)

(1) BEFEENRR (B 77 PRI

(1) Assets (fractions of less than JPY mil. shall be rounded down)
TG A B - 1A - T OMOERE (AEPSRZ)| A5t (MiEE)
Primary Invested Assets Cash/Deposits/Other Assets (excluding liabilities) Total (Net Assets)
SR Rk L BFH fERkEE)  4%a Rk L
Amount ratio Amount ratio Amount ratio
[P % EpE! % EpE! %
JPY mil % JPY mil % JPY mil %
2023 £ 9 H Hfs 220 ( 44.3) 277 (55.7) 497 (100. 0)
HY ended Sep. 2023
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(2) Creation and Redemption
AFSUIRRRATA | e R 118 S ORI
N . X E HK , FATH O
0. of Issued Units at End . No. of Units .
. . . No. of Units Created No. of Issued Units at End of
of Previous Fiscal Period Redeemed . .
(@) Semiannual Period
@ © @+2-B)
B Tn TFn TH
‘000 units ‘000 units ‘000 units ‘000 units
202349 A HHIH - 80 39 40
HY ended Sep. 2023
(3) JHEfHizA
(3) Net Asset Value
REE | Ak BE 10 F1472 ) LR
IS | HE)T | @) | (@ TR 0 X 10
Net Asset Value per 10 units
((G/No. of Issued Units at End of Semiannual
Period)*x10)
EpE] EpE! EpE! M
JPY mil. JPY mil. JPY mil. JPY
2023 %9 H HE# 498 1 497 124, 030. 5
HY ended Sep. 2023
2. SETEOLE
2. Change in Accounting Policies
O SFHEEFEOUIEI O AR
(D Changes accompanying revision to accounting standards, etc. No
© QLS DZEH
@ Changes other than those in D No
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