TN NRIAT ATy 7 ZEER BERE(ERE (1312) 2019 457 A HPRREELE

Russell/Nomura Small Cap Core Index Linked Exchange Traded Fund (1312) Semi—annual Earnings Report for Fiscal Year ending July 2019

NEXT

r

2019 4F 7 H#H ERFEEE (20184F 7 H 16 H~20194E 1 H 15 H)
Semi—annual Earnings Report for Fiscal Year ending July 2019 (July 16, 2018 - January 15, 2019)

201942 H 26 H
February 26, 2019

T R4 TRV N ATy 7 ZE BN SRR

a—RES (1312) ESWGIAT HGE
T R PR A Russell/Nomura Small Cap Core A7 w7 A 7 EH AL 1A
B BT 2y b2 U A MER S

URL http://www.nomura—am.co.jp

REH CEO H##iT# A& i3 MESPS

e aEEs P s £ T = | =2 TEL(03)-3241-9511
S R T ER 2019 4F 3 A 27 H

Fund name: Russell/Nomura Small Cap Core Index Linked Exchange Traded Fund
Code: 1312 Listed Exchange:TSE
Underlying index: Russell/Nomura Small Cap Core Index Trading unit: 1 unit
Primary invested assets: Stocks

Management co.:
URL:
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Nomura Asset Management Co., Ltd.
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Kunio Watanabe, President & CEO

Shinichi Masuda, General Manager of Products Planning & Development Dept.
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I 77> ROERRM
Fund Management

1. 2019 4F 1 H o FARM (2018 4F 7 H 16 H~20194F 1 A 15 A)
Management Status for Half-Year ended January 2019 (July 16, 2018 — January 15, 2019)

(1) BFENR (B T HRHEHEO)
Assets (fractions of less than JPY mil. shall be rounded down)
N ey W4 - THE - T OMOEFE - .
a3y AE iy
TR P R &8 (Mg rE)

Cash/Deposits/Other Assets

(excluding liabilities) Total (Net Assets)

Primary Invested Assets

BHE FERK L BHH MR L el MR L
Amount ratio Amount ratio Amount ratio
"M % BAH % BAoH %
JPY mil. % JPY mil. % JPY mil. %
2019 4F 1 A # A 2,067 (99.8) 5 (0.2) 2,072 (100.0)
HY ended Jan. 2019
2018 4E 7 A #j 2,403  (99.9) 2 0.1) 2,406 (100.0)

FY ended Jul. 2018
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(2) BWE - IR (T AR EHEO)
Creation and Exchange (fractions of less than one thousand units shall be rounded down)
AFH R IR Y EEH R IR
FATHE 08K s AR H FATH N
No. of Issued Units R A No. of Units No. of Issued Units
. No. of Units Created .
at End of Previous (@) Exchanged at End of Semi-annual
Fiscal Period (®) Period
@ O+@-©)
T T Th Th
‘000 units ‘000 units ‘000 units ‘000 units
2019 4 1 A # R 110 0 0 110,
HY ended Jan. 2019
(3) FE¥EqAE
Net Asset Value
10 A4 Y FLAELER
e i ST W)é$ﬁiﬁ%@fwﬁﬁ%f)
A FEATIE 4K) X 10)
Total Assets| Liabilities | Net Assets Net Asset Value per 10 units
@ @ ©@0-2) ((®/No. of Issued Units at End of Semi-annual
Period (Previous Fiscal Period)) X 10)
BAoH BAoH BHAH =
JPY mil. JPY mil. JPY mil. JPY|
2019 & 1 A R 2,079 7 2,072 188, 233
HY ended Jan. 2019
2018 4E 7 A #j 2,441 34 2, 406 218, 558
FY ended Jul. 2018

2. REHGHOLE

Change in Accounting Policies

O KFHEEFEOSIEICE ) EE

Fii 3

PN

Changes accompanying revision to accounting standards, etc.

@ QLS OEH

Changes other than those in @

Fii 3

PN

No

No



I FTHEMEEEY% Semi—annual Financial Statements

(1) [PRIEEHZ] Semi—annual Balance Sheet
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(HAL : M) (Unit : JPY)

%11
(2018 4F 7 H 15 HEIAE)
11th Fiscal Year
As of July 15, 2018

55 12 Wih MR IR
(2019 4F 1 H 15 AE/E)
12th Semi-annual Period
As of January 15, 2019

4%H Amount

4%H Amount

EREDTR

Assets

)& PE

Current assets

a—)b e =
Call loans

25,322, 638

9, 396, 731

=
Stocks

2,403, 944, 800

2,067, 715, 800

ERION

Accounts receivable — other

10, 324, 20

ERINLE

Accrued dividend receivable

1,611, 555

2, 814, 369

RENE PE AR

Total current assets

2,441, 203, 193

2,079, 926, 894

i it

Total assets

2,441, 203, 193

2,079, 926, 894

AIEDHS
Liabilities

VB A
Current liabilities

ARAAIZE 53 B4
Unpaid dividends

26, 098, 440

AL FEH R
Trustee fee payable

663, 892

623, 026

AALZEREAE B

Investment trust management fee payable

5,975,016

5,607, 220

ARALFILE.

Accrued interest expenses

142

1§

Z DAL

Other accrued expenses

1,701, 12

873, 871

mEhAE A
Total current liabilities

34,438, 61

7,104, 135

AfEAFE
Total liabilities

34,438, 61

7,104, 135

L PE D

Net assets

TEALE

Principal and other

JoA

Principal

1, 565, 906, 400

1, 565, 906, 400

T4
Surplus
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PR ARSI PRI EE (A)

Balance at end of current period 840, 898, 183 208, 916, 301
(OB HEfisF N2 4 40, 589 40, 589

(Reserve for distribution) ' ,
TAEET 2, 406, 764, 583 2,072, 822, 761

Total principal and other ' ' ' , y y

Yt INZ
?Ei%&;fassets 2, 406, 764, 583 2,072, 822, 761
AfEMEESE

Total liabilities and net assets

2,441, 203, 193

2,079, 926, 894

(2) [PRELE R ORIR & FEE]

Semi—annual Statement of Income and Retained Earnings

(HAL : M) (Unit : JPY)

5511 W R
H 20174 7H 16 H
20184 1 H 15 H
11th Semi—annual Period
From July 16, 2017
to January 15, 2018

55 12 Wi AR
H 20184 7H 16 H
20194 1 H 15 H
12th Semi—annual Period
From July 16, 2018
to January 15, 2019

4%H Amount

4%H Amount

(ZE L&

Operating revenue

S HUEL 2 4

Dividend income

16, 622, 939

18, 588, 025

AAMRESR 70 E AT
Profit and loss on buying and selling of
securities and other

372,011, 185

A\345, 439, 734

Z DML

Other revenue

14, 757

11, 852

RIS A

Total operating revenue

388, 648, 881

A\326, 839, 857

HEEM

Operating expenses

SRR,

Interest expenses

2, 265

3,093

SEREAE

Trustee fee

641, 646

623, 026

ZERe

Investment trust management fee

5,774,763

5,607, 220

Z O

Other expenses

888, 847

868, 626

HEEMEE

Total operating expenses

7,307, 521

7,101, 965

SRR ST EER K (D)
Operating profit (loss)

381, 341, 36

A333, 941, 822

REFRE IR EEL (A)
Ordinary profit (loss)

381, 341, 36

A\333, 941, 822

HRRTRER S SO MR IS (D)
Profit (loss)

381, 341, 36

A\333, 941, 822

—EBAZHRIAE S H RS AR O 43 Bl L — A8
BUTLE S FEMHRRSEO DB (A)
Distribution of profit loss from partial
exchange

BERRe I E REE (A)

646, 654, 617]

840, 858, 183
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Surplus (deficit) at beginning of period

TR N3 R AR R D3

Increase in surplus or decrease in deficit

Rl a8 BT RS INER
Decrease in surplus or increase in deficit

SyBod:

Dividends

PR ESUTTH R EE (D)

Balance at end of current period 1,027,995, 977 506, 916, 361

(3) [ERE*]

(R 2R #HIAR D FIEICB ¥ H1ER)
1. T PE O RTAMG A 1E S ONFFAf 714 [RRsC
J R & U TRl CRAE L TR D £
BFA R A L & 72 > TR, HisB RS O & 2 A iR I DWW T E DAY GEHAE A
WZIRAEFAG D IRNERITIE, EEO B OREARS) TRl L Tk v 7,
2. B - IR OFE EAAE BV TREEA
A& LTRSS D RISV T, MEER Y AT TR S &MLt L TR0 %
R
BEAEFERARRESRIC OV TR, SRR LTS B %D B2V T, HRLINAE5)
flesEzZ 7t L TRV £7,
A iliRES7C B S5 R AR
FOE HIEAE TR L L TR Y £
3. LR it O BEAH S (2 B 2 SEIE O AR ERE b ORI (13, TSRS RS BBROIE D TSl 3 e WA TR B

JERREA PICHRE SNTMENEEN TR 9, YEMEOH EIZB W TIX—EDRIES
AL TV B, BRAAHERMHICL 7256, YN R s Z &
LD FET,
4. D W7 wy ROPREESIEIL, 20184 7 A 16 H225 20194E 1 A 15 HETL o
Tk ET,
(PR R 5 R
%11 %12 B FHERIRE
2018 4% 7 H 15 HEI{E 2019 4 1 H 15 AHIE
1. FHEHIMOER BB 2O 1. PTREHEHEORBICBIT 22RO
110, 120 1 110, 120 1
2. FHEHEORBICBITS 1 EALY 70 OMEEDRE 2. FHEFHEHBOKRBICBT D 1 BAY 7Y OREED
#H
1 AY47= 0 fliE pERE 21, 855.8 [ 1 AY47= 0 fliE PERE 18,823.3 [
(10 [ Y472 v W& PERE) (218,558 ) (10 [ Y472 v W& PERE) (188,233 M)

(&mbpa sl B3 5 7ER)
AR P i O A 512 B9 5 IR

511 39 55 12 P IR IR
2018 4F 7 H 15 ABUE 2019 4F 1 A 15 ABUE
1. BRI IREREE A, R B OE% 1. HEEM TR R Rl & U8

B R L oampEm IFR & LT~ CRHMECTREAE L [ RS IR o emipd i3RI & LTI~ TRl THE
TWD728, SERIREKE LB Rl & OB H Y £ | ML T D72, PREEE T REREE LA & Refli & 07225

Ao b FEEA,
2. Wl OFE Ik 2. el O REHIE
B B
(EERFIT#HIR L FHICET H1ER) ISR LT (EERFIT#HIR L FHEICET 51ER) ISR L T
BYET, BYET,
)b - v — RO S ERENE N O EE a—)b - m— O R DS

IS OF BIFEIE TR SN DTz, IREAEEIXRE IS OF BIFEIE TR SN D720, IREAEEIXRE
i LT LTS Z &2 D, SEIREMAELZ MG L LTk | MLl Tnd 2 e, SakREihigEL Rl & LTk
hET, hET,

(ZF o)
1 JTAROKHE)
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H 20174 7 H 16 A

£ 20184 7 15 H
I E e A

% 12 W AT IR
H 20184 7 H 16 H
£ 20194 1 A 15H

0 OB R E TTAVER
b — BT AR
2 T UNT ¢ THG | BIR

1, 565, 906, 400 M| & e A%H
0 M| B gk & T A%E
0 FIHA A — R A T AR

1, 565, 906, 400 [
0H

FUFHIIDH Y A,

0H
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