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Fund name: NEXT FUNDS Nikkei 225 Leveraged Index Exchange Traded Fund
Code: 1570 Listed Exchange:TSE

Underlying index:

Primary invested assets:

Management co.:
URL:
Representative:
Contact person:

Nikkei 225 Leveraged Index
Corporate bonds

Trading unit: 1 unit

Nomura Asset Management Co., Ltd.

http://www.nomura—am.co.jp

Kunio Watanabe, President & CEO

Akihiro Watanabe, General Manager of Products Planning & Development Dept.

Scheduled date of submission of semi—annual securities report: February 15, 2018

I 77> ROERRM
Fund Management

1. PRk 29 4 11 H R o RSL CER 29 4 5 A 21 B~ Rk 29 4 11 H 20 H)
Management Status for Half-Year ended November 2017 (May 21, 2017 — November 20, 2017)

(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. %
SRk 29 4E 11 H B 0 (0.0) 213,197 (100.0) 213,197 (100.0)
HY ended Nov. 2017
SRk 29 4E 5 HHA 0 (0.0) 276,291 (100.0) 276,291 (100.0)

FY ended May. 2017




NEXT FUNDS HRFHL ALy D ATy 7 ZE E8AE (1570) AL 30 4F 5 A TR EENRE
NEXT FUNDS Nikkei 225 Leveraged Index Exchange Traded Fund(1570) Semi—annual Earnings Report for Fiscal Year ending May 2018

(2) R - WIS (TR IHO)
Creation and Redemption (fractions of less than one thousand units shall be rounded down)
AFH R IR Y EEH R IR
FATH N s A %R FATH N
No. of Issued Units R A No. of Units No. of Issued Units
. No. of Units Created .
at End of Previous (@) Redeemed at End of Semi-annual
Fiscal Period (®) Period
@ O+@-©)
Tn Tn T T
‘000 units ‘000 units ‘000 units ‘000 units
A% 29 4E 11 A i HA 18, 060 17, 240 24, 560 10, 740
HY ended Nov. 2017
(3) FE¥EqAE
Net Asset Value
100 1124 V) HEAEATZE
e i ST W)é$ﬁﬁﬁ%%f@ﬁﬁ%f)
A FEATHE B 450 X 100)
Total Assets| Liabilities | Net Assets .
(@) (@) @ (@D-0)) Net Asset Value per 100 units
((®/No. of Issued Units at End of Semi-annual
Period (Previous Fiscal Period)) X 100)
BAoH BHAH BHAH =
JPY mil. JPY mil. JPY mil. JPY|
A% 29 45 11 A A 216, 047 2, 849 213, 197 1, 985, 083]
HY ended Nov. 2017
SRk 29 4E 5 HHA 277, 949 1, 657] 276, 291 1, 529, 853]
FY ended May. 2017

[\

. BRIEOLHE

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
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I FTHEMEEEY% Semi—annual Financial Statements

(1) [PRIEE 3] Semi—annual Balance Sheet

(HAL : M) (Unit : JPY)

% 5
(FRE 29 42 5 H 20 HIRAE)
5th Fiscal Year
As of May 20, 2017

%5 6 W h R FH R AR R
(AR 29 4F 11 H 20 BHHITE)
6th Semi—annual Period
As of November 20, 2017

4%H Amount

4%H Amount

EREDTR

Assets

)& PE

Current assets

a—)b e =
Call loans

152, 743, 998, 494

159, 814, 441, 641

JRZAE P A B

Derivative evaluation account

18, 480, 183, 079

31,687,901, 811

ERION

Accounts receivable — other

1, 104, 042, 536

FEALRFEREAL S

Customers’ margin

106, 724, 943, 014

23, 441, 304, 763

RENE PE AR

Total current assets

277, 949, 124, 589

216, 047, 690, 751

i it

Total assets

277, 949, 124, 589

216, 047, 690, 751

AIEDHS
Liabilities

VB A
Current liabilities

R P i A B

Derivative evaluation account

3, 815, 926

1,751, 013, 374

AL FEH R
Trustee fee payable

98, 428, 546

65, 310, 687

AALZEREAE B

Investment trust management fee payable

1,476, 428, 069

979, 660, 316

ARALFILE.

Accrued interest expenses

412, 784

186, 479

Z DAL

Other accrued expenses

78, 549, 809

53, 639, 821

mEhAE A
Total current liabilities

1,657, 635, 134

2, 849, 810, 677]

AfEAFE
Total liabilities

1,657, 635, 134

2, 849, 810, 677]

L PE D

Net assets

TEALE

Principal and other

JoA

Principal

78,579, 060, 000

46, 729, 740, 000

T4
Surplus
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| 424 84
PRIRRG USRS (D) 197, 712, 429, 455 166, 468, 140, 074
Balance at end of current period
At NS
7EZK%%[37+ . 276, 291, 489, 455 213, 197, 880, 074
Total principal and other
G R S NS
MR EERT 276, 291, 489, 455 213, 197, 880, 074
Total net assets
EEGEREA S
"ﬁif@ﬁgéﬁfj?+, 277, 949, 124, 589 216, 047, 690, 751
Total liabilities and net assets

(2) [ RHERSE ORISR EE5HE]  Semi-annual Statement of Income and Retained Earnings
(H47 2 ) (Unit : JPY)

%5 5 b R FH A A %5 6 b R FH A A
H FEc284 5H 21 H H FE294 5421 H
B OFRE 28411 H 20 A PR 294E 11 A 20 H
5th Semi—-annual Period 6th Semi—annual Period
From May 21, 2016 From May 21, 2017
to November 20, 2016 to November 20, 2017
&%H Amount &%H Amount
=E JIE
Operating revenue
M [=] 5 >
UREE PRI |5 i _ o 71, 267, 847, 706 58, 088, 212, 570)
Profit and loss on dealing of derivatives
23 o ANZ
Eﬁ;g”yﬁétjp+, 71, 267, 847, 706 58, 088, 212, 570
Total operating revenue
R
Operating expenses
18
LA 100, 915, 569 41, 218, 670
Interest expenses
[
St 146, 001, 165 65, 310, 687
Trustee fee
Zeat i 2,190, 017, 469 979, 660, 316
Investment trust management fee
T O 122, 758, 327 56, 341, 478
Other expenses
23 Az
AR 9,559, 692, 53 1,142, 531, 151
Total operating expenses
e S
R X IIEIER (D) 68, 708, 155, 176 56, 945, 631, 419
Operating profit (loss)
A S 4
R IEFER (L) 68, 708, 155, 176 56, 945, 681, 419
Ordinary profit (loss)
2 i
qJFaﬁf@%JﬁR&iquaﬁf@Eﬁ% (A) 68, 708, 155, 176 56, 945, 681, 419
Profit (loss)
—ERARANTAL D RTR 28 KR 0 43 Bl AR IS — 517
KN > sHRISTIE O B (L) | |
Distribution of profit loss from partial
redemptions
EpEESEA f 84>
WERIREX IR ERRE (D) . 397, 097, 640, 256 197, 712, 429, 455
Surplus (deficit) at beginning of period
1454 hn%a =Rl A |
FIRGMMELIRAERIE . 193, 457, 574, 200 209, 646, 928, 800}
Increase in surplus or decrease in deficit
HRLEAME R © RIS SFEINEE U KRB
Y
it . . .. 193, 457, 574, 20 209, 646, 928, 80
Increase in surplus or decrease in deficit
from additional subscriptions for period
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TR AR D RS 3 R AR e IR

. . . .. 373, 887, 425, 200 297, 836, 899, 600)
Decrease in surplus or increase in deficit

R — SRR A © TR R ST R AR
piIE:E

Decrease in surplus or increase in deficit
from partial redemptions

373, 887, 425, 20 297, 836, 899, 60

SyBod:

Dividends

PR A eI R EE (L)

. 285, 375, 944, 432 166, 468, 140, 074
Balance at end of current period

(3) [ER*]

(EERSF IR D2 FHICET 2 1ERD)

1. EAEE O L ORI TE e B

IS IATORET HFH B OERMEZ AWl £7,

2. EH - IS OFF LR YE URAE R b BS | SR A

EHREECTH EL TR £9,

3. AxflpE S O R (2 B9 2 FIE O MG EE G ORI, TSR 2 RS ABBEOIFE . TS A A WA TS B
SEREA FIZEE SN E T TR Y £9, HEMEOREICE O TX—EDRIHES:

FEEEBRA L TS, BIRDIAMEFIEIZL TG E, YMMEN R D2 &

LdHOET,

F7o. TUANAT 4 TEBNCEAT 2SI, HETHLT I AT ¢ TEENICRIT

24 BB E T35 R LOBETLARTH Y . S A KRN T U T 4 7T

SIOMGBIY A7 OREZEZRTHLOTIEIHY FHA,

4. %0 YT 7y ROPMFHERIX. Pk 294 5 A 21 BB 29 45 11 A 20 HE T

Lo TERY 9,

(SR IR FRICBE 4 5 1ERD)

%55 %5 6 W RIGH AR R
SRS 29 4F 5 A 20 HEE Rk 29 4F 11 H 20 HEBUE
1. FHEHRIOR BB D ZAHE DR 1. WREFHAEHEORBIZBIT 2 %2R
18, 060, 000 T 10, 740, 000 1
2. FHEHIMOKRBICZBT D 1 B4 70 OMEEOHH 2. WHFHEHBOKXBIZRIT D 1 HEAY 720 OMEED
#
1 AY47= 0 fliE pERE 15, 298. 53 [ 1 AY47= 0 fliE pERE 19, 850. 83
(100 [ 7= v i pE%E) (1,529,853 [) (100 B Y47= v HIE FERR) (1,985,083 M)
(PRI L OIS A G R E IR T 5 1ERD)
%5 5 B R R %5 6 B MR
H FRk 284 5 A 21 A H FR 294 5 A 21 A
PRk 284 11 A 20 H 294 11 A 20 H
1. BA0TEH G EIEITH D A
TRk 28 # 1 H 29 HO BAREITIZE D T~A F24&F]
1% &1 - BOERET] OB ARER. ENED4
BT CIERIE O AKEME T L TR £9, ZopE
W2k, FIEBICHY T 2468524 7 7> RREHWIZA
W3S ZERED~ A T A F 23 HHFE &
LTERLTED ET,

(&mbpE sz B4 A 1)
AP Sh O RPN A (2 B3 2 S
%5 5 5 6 W RIFH R IR
SERE 29 4E 5 F 20 HBI/E SERE 29 4F 11 A 20 B ELE
1. SR MRS BAA, BRI &L 0S4 1. B IRERE LR, R R O 4

BRI IR Lo SRl SRR & LT~ TRl CRHE L | F SRR Eoemipg 3R & LTI~ TRl CRE
TWD 728, SRR LB E R & OB H D £ ML T D72, PSS REREE LA & Refli & 072880
Ao HYFEEA,

2. Wi OREHIE 2. Wi OREHIE

_5_
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URZE R it AT B URZE P i AT B

T UNT 4 TIRGNZHOWTIE, (ZOMOER) @ 2 T UNT 4 TRGNZHOWTIE, (ZOMOER) @ 2
T UNRT 4 TEGIBRICEER L TR £9, T UNRT 4 TEGIBRICEEER L TR Y £9,

a—)b - m— O R DS )b - v — RO BEREHE N O EE

IS OF BIFEHF TRE SN D120, MREAEERE I o OR BIZEMR TRE SN D720, IRIEMIFEIL I
fli LT LTS Z &, SEREMEZ MM S LTk | MEmPlLTns ZEh, SisREMEz MM & LTk

nFET, nFET,
(ZDfhDERD)
1 JEAROKH)
%5 5 44 %5 6 3 R FH A
H ERk 284 5 A 21 H H k294 5 4 21 H
E K294 5 A 20 H F ERL 294 11 H 20 A
LUNERT N | 247, 745, 940, 000 {18 JTA%H 78, 579, 060, 000 [
1) B N R E ST ANER 221,901, 000, 000 [H|HI B INER E e A%E 75,011, 240, 000 H4
] A e AR 391, 067, 880, 000 [ — EBARAK) TTAKH 106, 860, 560, 000 [']

2 T UNT ¢ 7 H | BR
T UNRT ¢ TG ORKIFE, Wil X ORI HE AR

555 W (Fpk 29 4F 5 H 20 AHAE) %5 6 WA FHEIIRIR ((FRk 29 45 11 A 20 A BITE)
o Lpo%ass (1) BokEE (1)
5% 1 4 e (1) FHmHERE (1) 51 1 4 e (F9) PR (1)
i@ et
neEZaiel
BRSO |
g 534, 113, 287, 011 —| 552, 602,400,000 18,476, 367, 153| 393, 303, 557, 161 —| 423,249, 440,000 29, 936, 888, 437
ARt 534, 113, 287, 011 —| 552, 602,400,000 18,476, 367, 153| 393, 303, 557, 161 —| 423,249, 440,000 29, 936, 888, 437
() WO % EFHIE
1 ey |

ENEEEZHWT
T OFMIZB N T, BEIFTOREFT H55H B OBFRMEZAWTEBY £,
XEFEGI TN~y VEFNREA SN TV LD T SNER A,



	（１）【中間貸借対照表】 Semi-annual Balance Sheet
	（２）【中間損益及び剰余金計算書】 Semi-annual Statement of Income and Retained Earnings
	（３）【中間注記表】

