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Interim Earnings Report for Fiscal Year ending July 2021 (July 11, 2020 — January 10, 2021)
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1358
Nikkei 225 Leveraged Index

Investment trusts

1 unit
Nikko Asset Management Co., Ltd. URL _www.nikkoam.com/
Hideo Abe Representative Director, President & Co-CEO
Kenji Hanamura, ETF Business Development Department

URL  www. nikkoam. com/

TEL (03)6447—6449
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Scheduled date of submission of semi-annual securities report: Apr. 9, 2021

I J72FOERKR

I Fund Management

1. 2021 41 A HFEIOERRS. (2020 47 H 11 H~2021 41 A 10 A)
1. Management Status for Half-Year ended January 2021 (July 11, 2020 — January 10, 2021)

(1) HPEPRR

(FAMAEIHEC)

(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 FERkEE SFH ERkEE)  4%a FERkEE
Amount ratio Amount ratio Amount ratio
[P % EpE! % EpE! %
JPY mil % JPY mil % JPY mil %
2021 4 1 H 9 957 (59.1) 663 (40.9) 1, 621 (100. 0)
HY ended Jan. 2021
2020 427 HHA 1, 648 (65.0) 888 (35.0) 2,537 (100. 0)
FY ended Jul. 2020




(2)

BIE - FERIFET

(2) Creation and Redemption
FRHIRATTA S | e R O ST e AR
N . X E 1AL : FATH NI
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 Semi | Period
(©) (@) @) emiannual Perio
O+@-0)
TH TH TH TH
‘000 units ‘000 units ‘000 units ‘000 units
2021 -1 H H[ej#i 142 108 193 57
HY ended Jan. 2021
(3) JHEfHizA
(3) Net Asset Value
T PE alg P PE 1 A7 0 HLEAIAR
Total Assets Liabilities Net Assets N = [ Dy fone
(@) (@) @(D—®@)) ( (@{%IEP Fﬁj;ﬁ‘ﬁ/ﬂiﬁﬁﬁﬁj{ GiEEEESES)
FATHRE) X1
Net Asset Value per 1 unit
((G/No. of Issued Units at End of Semiannual
Period(Previous Fiscal Period))x1)
EpE! EpE! EpE! M
JPY mil. JPY mil. JPY mil. JPY
2021 %1 A 1, 755 133 1, 621 28, 156
HY ended Jan. 2021
2020 47 A 2, 665 127 2, 537 17,799
FY ended Jul. 2020
2. RHIEOZER
2. Change in Accounting Policies
O SFHAEFEOUIEIC ) AR e
(D Changes accompanying revision to accounting standards, etc. No
© QLS DZEH Fi3
@ Changes other than those in D No
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I M EEFR  Interim Financial Statements

(1) RSz Interim Balance Sheet
(BA7: ) (Unit: JPY)

AFH R IR L R IRR
2020 €£ 7 7 10 A BfE 2021 € 1 7 10 HE8fE
Previous Fiscal Period Present Semiannual Period

As of Jul. 10, 2020 As of Jan. 10,2021

BFEDHER Assets

MENVEPE Current assets
22— - 21— Call loans 781, 636, 609 515, 665, 991
BB IEFEZ 485 Security investment

trust beneficiary securities 1,648, 800, 000 957, 660, 000
zifiﬁifﬁé$ﬁmﬁbﬁ§ Derivative evaluation 963, 200 100, 089, 350
FKUIX A4 Accounts receivable - 66, 944, 720
RIULAL 244> Accrued dividend receivable 28, 360, 800 o
HiifA4& Advance payments 69, 342, 900 -
72 NZEREAELE Customers’ margin 136, 590, 000 114, 750, 000
MENE ESEF Total current assets 2, 665, 693, 509 1, 755, 110, 061
BPEAFT Total assets 2, 665, 693, 509 1, 755, 110, 061
AfEDES Liabilities
ViEE1E Current liabilities
Ziiiiif%§¥ﬁﬁﬁiiﬁ Derivative evaluation 96, 640, 350 ~
A% 4> Advances received = 55, 792, 200
K#L4 Accounts payable—other 3, 462, 000 70, 977, 150
RINNZE 554 Unpaid dividends 8, 269, 756 -
RIZFEE MM Trustee fee payable 1,526, 231 552, 468
i iéiiiéif}g ;Zizzizem trust 15, 263, 503 5, 525, 243
REAF)E. Accrued interest expenses 349 117
Z OMARFAE A Other accrued expenses 2, 735, 889 1, 004, 466
Tl B E 4 Total current liabilities 127, 898, 078 133, 851, 644
BIELF Total liabilities 127, 898, 078 133, 851, 644
MUEPEDEL Net assets
JEARZE Principal and other
JLAN Principal 1, 425, 820, 000 575, 820, 000
H4x4 Surplus
iiﬁﬁf%iﬁifﬁiﬁi (EfAl)f)eriod 1,111,975, 431 1,045, 438, 417
(OB HE(HARNL4)  Reserve for 391, 413 391, 413

distribution

JTTAREEAF Total principal and other
FE PEAFE Total net assets

BAEMEEAE Total liabilities and net
assets

2,537,795, 431

1,621, 258, 417

2,537,795, 431

1,621, 258, 417

2,665, 693, 509

1, 755, 110, 061
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(2) HREHERLOFEISEFHEZE  Interim Statement of Income and Retained Earnings
(BAA7: ) (Unit: JPY)

AT R R
H 20194 7HA11H
£ 20204 1 H10H
Previous Semiannual Period
From Jul. 11,2019
to Jan. 10, 2020

LR
B 20204 7 11 H
£ 20214 1 A10H
Present Semiannual Period
From Jul. 11, 2020
to Jan. 10, 2021

VIS Operating revenue
ZHUFE. Interest income 367 138
A FEATE B 4828 Profit and loss on

189, 128, 835 292, 158, 410
buying and selling of securities and other ’ ’ ’ ’
N =] A tE S :
IRAERGERILGI %A Profit and loss on 402, 112, 730 616, 208, 800
dealing of derivatives
BT 2C L3 Total operating revenue 591, 241, 932 908, 367, 348
= Operating expenses
j&= Interest expenses 5 5
ZELAFIE T 157, 209 78, 185
ZEEE RN Trustee fee 696, 763 552, 468
% nvestment trust management fee ! ) R R
FREHERE T f 6, 968, 206 5, 525, 243
ZDOME A Other expenses 1, 042, 249 1, 004, 466
w2 A2 Total operating expenses 8, 864, 427 7, 160, 362
32 . o
iigﬁmjg%ﬁ% (A) Operating income 582, 377, 505 901, 206, 986
«‘ Ale 1E: !‘ AL L . .
%igﬁmﬁﬁ%*ﬁ% (&) pdlpziry (aoore 582, 377, 505 901, 206, 986
i) 2 Whike Net i
ﬁif:?ﬂﬁmiwaﬁfm & (&) Net income 582, 377, 505 901, 206, 986

—HEBAEFINTARE S R R MR S A8 O 4y Bl KR X —ER R
FNTLE S HFFHR RSO B (A)
Distribution of net income (loss) from partial
redemptions
MERIAS I E R#E4 (A) Surplus
(deficit) at beginning of period
TS TENNEE X 1T KB &0V #E Increase in
surplus or decrease in deficit

P R — SRR LSRR O A AN X R B 40

/L%A Increase in surplus or decrease in - -

1,277,984, 677 1,111, 975, 431

888, 980, 000 1,212, 070, 000

deficit from partial redemptions

THFEAMEFEITHE O RIS DU R B S

/L%#A Increase in surplus or decrease in

888, 980, 000 1,212, 070, 000

deficit from additional subscriptions for
the period
Fl 540D B IR IR A HENEE Decrease in
surplus or increase in deficit
R R — SRR A © TR B FE ST R B
JN%E Decrease in surplus or increase in
deficit from partial redemptions
HREAME FEIC AL 5 RSSO B T R IE a0
JN%E Decrease in surplus or increase in
deficit from additional subscriptions for
the period

23lid4: Dividends - -

RIS 4 U R kB4 (A)  Surplus
(deficit) at end of period

1, 570, 697, 000 2,179, 814, 000

1, 570, 697, 000 2,179, 814, 000

1,178, 645, 182 1, 045, 438, 417
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(3) HRlERE

(EERESH IR D FHEIZE T 5 HERD)
L A HAE A ORI A U R ORI 57 MR R e SR B PRI S % | BITF o &8 FHIE L TR CE L <
LR

(1) AFhpE &G ST 5 ST B A EES:
G s IR B T B3 STV A ARSI, TR E L C ARG M IRE | T 3
F B R IR B ORI (OMEREES OB A RIEHE IR iz T
0 5 B EGED HOBKHE) T L TBY £,

(2) ARG TS R S TV AR TEES
LA OV THE, B E LT, BATEREMASREOIEHELEE B St
i CEfE) . SRiERIREIEY . STS0RRT A (272 L, FRitES
T L) UM RIS DR 2 MO W00 6 AT L7l CRF
i LT3 9 £,

(3) WRliZS AT T & Ao 7o A RS
I 72 FEATAR 2 AT T & 7275 T b U AT U 7= BRI AN IRIG & 3878 C % A0\
R0 bR AL, BEEHEEAEPRERBICHESNTAEMN R HEH % b
o T & 3D T8 b U < 1TZFEH L B0 5 2 liE N A B % b - T
LRDABETIE L TH 0 £,
0. 5V 8T 4 T EED TR U S DA U T 4 TR

31k ERIEIC IS X JFHI & LT CRIE LT3 0 £,

(PR SRR ICBET 2 50

iRl L R IRR
2020 4F 7 A 10 HETE 2021 4F 1 H 10 HEE
1. [WiEeAs 1, 735, 820, 000 [ 1, 425, 820, 000 [
1] P B I T AEE 5, 890, 000, 000 [ 1, 080, 000, 000 [
[ — BB A e AR 6, 200, 000, 000 1, 930, 000, 000
2. [ZIHEDOMEL 142, 582 [ 57,582 [
(PR L ORISR EICET 5735
AT T 3R T ELNLRc sl
H 20194 7 A 11 H H 20204 7 A 11 H
% 20204 1 A 10 H X 20214 1 H 10 H
FBUMBEHILY EHA, EUEHIH D EHA,
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(AFhps sh (2 B9 2 1:50)
4 [l P o @ﬁﬁé ZRET A HIR
AR AR SRR SR
2020 4F 7 A 10 HBILE 2021 45 1 A 10 A B
PRI B, Rl OV O B IR EARIT IR ORI T E U S e R R B BRI R R R R
FERA TWATD, FOEHEITIHY FX A, HOBMETE L LTWA =8, D74
XH EEA,
Bl D B E 1A (1) BfiFES: (1) AfmGES:
5S¢ B B HA MREA:

IR R EH T ENIAR D F I B D ER
T MREZ: O RFAM A AE K ORI T 5] 12
AL TRD £T,

Q)7 VAT 4 THEI

(7Y RT 4 TGS DR (1
AL TRD £T,

(3) ERELISI Dl it
FEHIHTRE SN D Z &b, KRl
AR & Tl L T D72, Mk Rlnd
sl QR 2 IRFEMEHE L TR0 £

[FlZE

@7V /57 4 73|
A
(3) ARSI

[FlZE

<P i O BRI 52 12

T O R

B4 % Iz O

<ERLPE Gh ORI, dTAmAS 1T FED <
(i EIY E S/ RN T E 24 ik - SN Al e B e
BRI R E SNTMMENE ENTEY F
1, UMBEOFE EIZB DT —E DR
TSR EE R LT D720, B2 5w
RSP Lo 235D BAIEVAE YA

LZELHVETS,

A
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(k= BEH)
ATEFEHIEZR (2020 4E 7 A 10 HEBI/E)
(BA7 0 1)
X4 & 3 TR LS FEAT 16 4%
2H 1 EE
i MRATHEES e BS |
=g 3, 494, 812, 500 — 3, 399, 225, 000 95, 587, 500
At 3, 494, 812, 500 — 3, 399, 225, 000 A\95, 587, 500
Y E IR (2021 4F 1 A 10 HEE)
(HAT - 1)
X4y fE JEH K EEE s Al R IEi=EAY
2H 1 EE
i MRATHEE e BS |
B 1, 897, 808, 300 — 1, 997, 940, 000 100, 131, 700,
At 1, 897, 808, 300 — 1, 997, 940, 000 100, 131, 700,

() 1. RO E 5k

RRATFE S IG | DT OV TIE, LT O X 9 ICFHE L TR Y 7
JHATE UCHREAEBBR BICHMY 5 2EEOHOER DGO R T 51 R E UL RS CRHMEL Tk Y
ET, ZOXDREHENRFER SN TORWERITIE, FFRFHEHIRER B IRk bW RS CKEUES, JFHIC

HE 2 A CRRI L T 0 £

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

(1 BY7=0EHR)

FEEEILES
2020 4F 7 H 10 A BUE

L AR R
2021 4F 1 H 10 HBfE

1 070 & pEdA

17,799 M

1 0 X7= 0 & pEAA

28,156
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