2021 4E 7 A (2020 4E 7 A 11 H~2021 47 A 10 H) REEI(E
Earnings Report for Fiscal Year ended July 2021 (July 11, 2020 — July 10, 2021)

2021 -8 J] 23 H
ESGIET AGE
Aug. 23,2021

Listed Exchange: TSE

7 7 v B4 EBA Ty 7 2T 7 FERL ALy DK

2 — FF & 1358

) xf R AR ARREEIL AL Y e f Ty 7 R

THEEHEEE BEIERERES

7w B OB L 10

wOB =tk HBLY o b3 A MRt URL www. nikkoam. com/
R £ & 4 &Pt e 5

&L AEE BIF VR ABIEE B &R TEL  (03)6447—6449
Fund name: Listed Index Fund Nikkei Leveraged Index

Code: 1358

Underlying Index: Nikkei 225 Leveraged Index

Primary invested assets: Investment trusts

Trading unit: 1 unit

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

AREA R EEH T E A

Gyl SCHLBRLA H

2021 4210 H 8 H
2021 4£8 /1 18 H

Scheduled date of submission of securities report: Oct. 8, 2021
Scheduled date of commencing dividend payment: Aug. 18, 2021

I 772 FOERKR

I Fund Management
1. 2021 4F 7 AMIOEMRSL (2020 427 A 11 H~2021 457 H 10 H)
1. Management Status for Year ended July 2021 (July 11, 2020 — July 10, 2021)

(1) &EHENR (75 5 P 5048 C)

(1) Assets (fractions of less than JPY mil. shall be rounded down)
TR ERE Bl - 1AG - TOMOERE (AEPEHRE)| Gt (M)
Primary Invested Assets Cash/Deposits/Other Assets (excluding liabilities) Total (Net Assets)
A5 HERCEE SR HERkEL| &%R HEREL
Amount ratio Amount ratio Amount ratio
HH % = % = %
JPY mil. % JPY mil. % JPY mil. %
2021 4£ 7 H 2,183 (64. 6) 1,197 (35.4) 3,380  (100.0)
FY ended Jul. 2021
2020 4F 7 H 1,648 (65. 0) 888 (35.0) 2,537 (100.0)
FY ended Jul. 2020




(2) BE - FRKIFEHR
(2) Creation and Redemption
RITFH AR 75 N 3% RE LK A 13K WEEHIRIARFATH D
No. of Issued Units at End of No. of Units No. of Units No. of Issued Units at End of
Previous Fiscal Period Created Redeemed Fiscal Period
(@) (©@) (®) (@O+@-B®)
Tr TR TA TR
‘000 units ‘000 units ‘000 units ‘000 units
2021 827 A 142 365 387 121
FY ended Jul. 2021
2020 4% 7 J1 14 173 589 620 142
FY ended Jul. 2020
(3) H:HEffia
(3) NetAsset Value
wEE | Ak Wi E 11 7 ) S
PER T BT | @sey) | (@rsEsumksmEng <)
Net Asset Value per 1 unit
((®/No. of Issued Units at End of Fiscal Period)x1)
=Dl EpiLE! EpiLE! !
JPY mil. JPY mil. JPY mil. JPY
2021 -7 A H 3, 498 117 3, 380 27,879
FY ended Jul. 2021
2020 4= 7 A 2, 665 127 2,537 17,799
FY ended Jul. 2020
@) e
(4) Dividend Payment
1 A% 7= 0 5hd s
Dividend per 1 unit
M
JPY
2021 27 A H 84
FY ended Jul. 2021
2020 827 A H 58
FY ended Jul. 2020
(1) ol e A 72 0 O8%)
*k Dividend per Trading Unit
2. SEthgtoZR
2. Change in Accounting Policies
O SFHEEEDOYIEIC LS A fi

(D Changes accompanying revision to accounting standards, etc.
Fiiig

@ QLS DOEHE
() Changes other than those in D

PN

No
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I MEEE#E% Financial Statements

(1) HfE%EE  Balance Sheet
(BA7: ) (Unit: JPY)

% 6 1) 57 )
2020 4 7 H 10 HELE 2021 4 7 A 10 HELE
6" Fiscal Year 7" Fiscal Year
As of Jul. 10,2020 As of Jul. 10,2021
BREDER Assets
MENVEPE Current assets
Z—)L - 72— Call loans 781, 636, 609 944, 391, 280

BB IEFEZ 485 Security investment
trust beneficiary securities

IRAEFE Sl E Derivative evaluation
account

FRIM A4 Accounts receivable
FRINEZ Y 4> Accrued dividend receivable
HiifA4& Advance payments
72 NZERERIEHLE: Customers’ margin
MENVEPES#E Total current assets

BrEART Total assets

AfEDES Liabilities
TENAfE Current liabilities

IRAERE SR E Derivative evaluation
account

KR#L4 Accounts payable—other
KLU IS 53 B 4 Unpaid dividends
RILNZFEE I Trustee fee payable
RILZEFEE W Investment trust

management fee payable
RELFIE. Accrued interest expenses
FOMARFLE ] Other accrued expenses
TENAE S EE Total current liabilities

FfEAFE Total liabilities

HWUEFEDED Net assets

JEA%ZE Principal and other
JEA Principal
Fl4x4: Surplus

IR A4 SUI IR R4 (A)
Surplus (deficit) at end of period

(ECUE(HFENL4:) Reserve for

distribution
ARG FE Total principal and other
MEPESFT Total net assets

AEMEEAZ Total liabilities and net
assets

1, 648, 800, 000

963, 200

28, 360, 800
69, 342, 900
136, 590, 000

2, 183, 480, 000

2,961, 750

28,695, 230
27,712, 300
97, 040, 000
213, 840, 000

2,665, 693, 509

3, 498, 120, 560

2,665, 693, 509

3, 498, 120, 560

96, 640, 350 89, 770, 200
3, 462, 000 791, 100
8, 269, 756 10, 186, 428
1, 526, 231 1, 289, 767

15, 263, 503 12, 898, 907

349 1, 064

2,735, 889 2,345,010
127, 898, 078 117, 282, 476
127, 898, 078 117, 282, 476

1, 425, 820, 000

1,111, 975, 431

391, 413

1,212, 670, 000

2,168, 168, 084

1,271,176

2,537,795, 431

3, 380, 838, 084

2,537,795, 431

3, 380, 838, 084

2,665, 693, 509

3, 498, 120, 560




EGA Ty I AT 7 o RER LNy DHREL (1358) 2021 4F 7 H IR GRS
(2) HEROFEIS4LFEZE  Statement of Income and Retained Earnings
(BA7: ) (Unit: JPY)

% 6 H %7
H 20194 7H 11 H H 20204 7 A 11 H
E 20204 7T H 10 H E 20214 7TH10H
6" Fiscal Year 7" Fiscal Year
From Jul. 11, 2019 From Jul. 11, 2020
to Jul. 10, 2020 to Jul. 10, 2021
w=EIVEE Operating revenue
ZHFEC Y4 Dividends income 28, 360, 800 27,712, 300
ZHUFE Interest income 964 138
S M A b A 5 .
AMAERIEH 4R Profit and loss on 170, 708, 022 302, 233, 080
buying and selling of securities and other
3 =) e b S .
UREEFS G| 4 Profit and loss on 450, 580, 570 738, 855, 600
dealing of derivatives
VIR A EF Total operating revenue 649, 650, 356 1,068, 801, 118
= Operating expenses
FHF]E. Interest expenses 298, 465 112, 563
R RN Trustee fee 1, 526, 231 1, 289, 767
ZZEE M Investment trust management fee 15, 263, 503 12, 898, 907
ZFDOM#E f Other expenses 2, 758, 647 2, 345,010
T A Total operating expenses 19, 846, 846 16, 646, 247
O O L
HAFIEE X AEIAK (L) Operating income 629, 803, 510 1,052, 154, 871
(loss)
T 4 s . .
RERIRIEE SULRERAAR (A)  Ordinary income 629, 803, 510 1,052, 154, 871
(loss)
N2z »//\ I ¥ \// ,(\ = .
SRR X LSRR (A) Net income 629, 803, 510 1,052, 154, 871
(loss)
— IR AL O YR 2 S FE O 4y Bl AR XX — R
T S BRI RSO oEEE (A) B B
Distribution of net income (loss) from partial
redemptions
R4 Hi P 54
PR G R (V) SN 1,277, 984, 677 1,111, 975, 431
(deficit) at beginning of period
|4 a4 n%eE LR %A i
FIREMMBEI RSB Increase in 3,391, 978, 000 6,099, 036, 210
surplus or decrease in deficit
2 — RIS A O A A NI I R AE 4
V%A Increase in surplus or decrease in = =
deficit from partial redemptions
WHLBIME FEITLE O T4 A INEE X R AE 420
JAEE Therease | . ;
’/%T ¥ncrease 1n.sgrp1us or de?reése in 3. 391, 978, 000 6. 099, 036, 210
deficit from additional subscriptions for
the period
| R | 4 $H i
Rlxeip) BRI IAR I Decrease dn 4,179, 521, 000 6, 084, 812, 000

surplus or increase in deficit
W — AR O RIS B FE U R ARG
JN%E Decrease in surplus or increase in 4,179, 521, 000 6, 084, 812, 000
deficit from partial redemptions
UHLEMEFEITAE 5 RIS SR EE U R B
JN%E Decrease in surplus or increase in
deficit from additional subscriptions for
the period
434 Dividends 8, 269, 756 10, 186, 428

HIRRI RS UIHIARKES (A)  Surplus
(deficit) at end of period

1,111, 975, 431 2,168, 168, 084




(3) HERL#E
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(B R RFHTEHNIAR D FIEICB Y H1ER)

L. A fRESS: O R 25 1 o ORI 5 1

. 7 U RT 4 T EOFHIIEER O

Jiik

FE{l

R RAER AR T B P S & | DT 0 &350 A& LRI CRFA L C
B0 ET,

(1) SIS 5 ST S A
RGBS IO S IR, R L L C MR IRE i s
13 % RIS 0 O RASHS MRS OB A SRR 1 IsBV MY 5 5
T A ORHARSD TR LB Y £

(2) GGG LS TRV R

ARV T, FRIE L, HATERE MRS RR OIS A S S5
(i CTER9ME) %, GRERIREIEH, BTSORT S (272 L, XA
AR L7V USRS O R B IOV T b AT LI R
[IRSES

(3) WA ATFC & o T AT AR

T A AT AT C & A2 B A AT L7 RS & R C % 7
ST B BB, BEHRRERTER LS BRI 15\ AT A T £ b
o CHEIT & BT D L < ITZFEH & W 5 2 44 2B E 0 b > TR
LRBOTAMBH TR L TR D £

7Y 7 7|

ERNEIC IS EJFANE U TRl CRMili L T 0 £7

(xRS EE ¥ 2 1eD)

%6 #
2020 4 7 A 10 A HIE

%7
2021 4 7 A 10 A HAE

1. [WExAs 1, 735, 820, 000 [ 1, 425, 820, 000 [
H BN ER B JE AR 5, 890, 000, 000 [ 3, 656, 850, 000 1
] — R g oo AR 6, 200, 000, 000 [ 3, 870, 000, 000 [
2. [EAsHEORK 142,582 0 121,267 1
(L OFIREGFHEEICET 235
%5 6 %7
B 20194 7H 11 H H 20204F 7 H 11 H
X 20204 7H 10H % 20214 7 H 10 H
Bl ORI it e DO FFIER
AR Y SR AR A 28,063,299 M| A 4HIELY SN ER 27,599, 875 [
B Bl YE(RFE LA 146,251 M| B srElYERRT N4 391, 413
C BB ISHEET (A+B) 28,209,550 M| C ELYFEIEEAEET (A+B) 27,991, 288 M
D &% 19,548,381 | D &% 16, 533, 684 [1
E IR FTREZE (C-D) 8,661,169 M| E WNZEHEdFIREZE (C-D) 11, 457,604 H
F RSBl 44 8,269,756 M| F UNZR/yHEC4%E 10, 186, 428 1
G WHIKES (BELEHRTENLS) 391,413 M| 6 wHIMEke (HBvERTEL4) 1,271,176 1
(E-F) (E-F)
BEg 142,582 A s 121,267 A
1 e (1 0%70) 58 M| T solidd®E (1 0¥%7=v) 84 M
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(GmhpE S B3 2 1ERD)
T B hpH i OIRBLUZ B3 % S IH

%5 6 %7
B 20194 7 H 11 H B 20204 7 H 11 H
20204 7 A 10 H 20214 7 A10H
4l i L kE3 2 BGREL 7 8 W77 NIFFERREREFEE LT, Al
GRS T U AT ¢ I E 0 ARG 5 O
] 2 EFERICED D [EH AN
) ST TEB £,
AP T DONA K OSBRI FR (M7 7 v ROSEA T 2 B G MRERIE.
LY R [EE i e AR 2 FIHEICE T 5%
Rl O [HMhRES: O FTAfh A K OTAfh 7
5 RS OAEMEERESETH Y, £THR
BHMTHRALTBY £4, £/, Tk
7 VT ¢ TSN, s, A
va B, AV TREIERHY ., B
R R T B & PE DRI e E I
TH-OIATH) ZENTEET, Y%A
MiEESA R T U NT ¢ TEB T, HE
W U TENZME LB Y 27 | i)
) 27 BV AT ERH D £,
ST ICER D U R 7 R GE TR, E SR & AT L7 T B
LY R EHEMERE L, 2nieY
27 EMEBOE=2Y 7, EED—
b x> Tk £9,

[FlZE

Rl 2

[FlZE

11 4 Rl s L OB SR (2 B9 5 TFIH

%5 6 # %7
2020 4F 7 A 10 HBILE 2021 45 7 A 10 A B

(SRR EE LA, R L O D25 (B RRE LAEITHIR ORI TR L L
TWABT=, ZOEHEIIHY 8 A,
s oD B 5 1% (1) A ffhiFE S (1) FflhiFE S
728 B B AL
AR E T EHIR D FEICH T SRR e
TEAFES: O AL FEYE R ORRA 715 12
R L TR ET,

Q) TV RT ¢ THBI Q) F VU NRT 4 THF
[V 37 ¢ TEBI BT AR (I —
G L TR ET,

(3) LRELIA &t pE iy (3) LRELIA &t pE iy
CEBARE TR END Z E D, FHlITNE
AR & Tl L TV D70, Bemind [ 72
SO RHl 2 IREMAEE LT £7,
Gl pE T D BRI A5 | 2 BE 9 2 FIE IS OV [l S ORI, TSI I S <
T DA A MHARDIE D, TSI AN 2R WIGEITITE
PRI E SNTAERE EN TR £
9, YZMFADORTIZTB W TIE—EDH] Eips
PRSI LTV D720, B2 AR
FESRMSRIC Ko T2 B . YakflEEN 72
52D ET,

[Fl /e




(B e B4 A 7EED)
961 (2020 4F 7 A 10 HEBIE)
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728 B AT lRES
(EAL 2 )
¥ SRR OIS E E AL AT AR
PR RE AR RE SR 127, 655, 280
e 127, 655, 280
9T H (2021 4 7 A 10 HEBE)
725 B A A lRES
(HAL 1)
¥ YR OBIEICE TN ZERE
PG G e A AR A\24, 883, 160
G N\24, 883, 160
(T U RT 4 TG 2 IERD)
5| ORI IZ B4 % FIH
(BR=CBdE)
%5631 (2020 4= 7 A 10 HEE)
(HAL : 1)
X4y A TS i Al A R AR
25 1 4ER
BRG] PRAFE R RS |
B 3, 494, 812, 500, 3, 399, 225, 000, 95, 587, 500
&t 3, 494, 812, 500, 3, 399, 225, 000, 95, 587, 500
%7 (20214 7 A 10 HEUE)
(HAL : 1)
X4y A RS i Al A R AR
25 1 4ER
BRG] PRAFE R e 5 |
B 4, 628, 520, 000 4, 541, 810, 000 86, 710, 000
&t 4, 628, 520, 000 4, 541, 810, 000 /\86, 710, 000

() 1. BioRE Ak

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

JERIE UCRMEBIRIR RICH Y 5 ZELEO A OFE2 2 WG FTOFERS 2 b FAEB U RS TRl L Tk v %
o TO XS REEAFEE SN TORWEEITIE, FFHFEHIFR B ISR OISR OARIES, FAICESS

TETRME L TR Y £9%

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

4. VS R Ol O GFHR O &FIE, Fx OBFHEETH Y £,
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(BhE L & OHGIZRE4 5 ERD)
FUFHTIH Y A,

(1 B4729 )

% 6 4 57 H
2020 4% 7 H 10 HBI(E 2021 4F 7 A 10 HEBILE

1 1% 7= V) S e 17,799 F|1 724 7- V) i pE4H 27,879 1
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