2018 4= 5 H #A

NEXT FUNDS HFHL ALy ATy AlE A FISEE (1570) 2018 4F 5 A1 REEE

NEXT FUNDS Nikkei 225 Leveraged Index Exchange Traded Fund (1570) Earnings Report for Fiscal Year ended May 2018

NEXT

r

(20174 5 H 21 H~20184F 5 H 20 H) P&EHE(E

Earnings Report for Fiscal Year ended May 2018 (May 21, 2017 — May 20, 2018)

T R4
a—REHE

UL PO Eir i
e B HAT
EELATE
REE4
MAw e BETH

Fund name:

Code:

Underlying index:
Primary invested assets:
Trading unit:
Management co.:
Representative:
Contact person:

A HREZR T E P T 0E B
SyBd e SCHABR AR B

201846 H 29 H
June 29, 2018

iy Gln SRR
Listed Exchange TSE
NEXT FUNDS H@FEEL ALY AT o7 AEhA F5#1E
( 1570 )
HEREHL Ry e ATy I A
HAES:
1A
PRT 2 b 2 U A MER S
CEO #H Tttt &
P AR R &

URL http://www.nomura—am.co.jp
W% ER

HWH H— TEL(03)-3241-9511

NEXT FUNDS Nikkei 225 Leveraged Index Exchange Traded Fund
1570

Nikkei 225 Leveraged Index
Corporate bonds

1 unit

Nomura Asset Management Co., Ltd. URL http://www.nomura—am.co.jp
Kunio Watanabe, President & CEO

Shinichi Masuda, General Manager of Products Planning & Development Dept.

20184 8 H 15 H

Scheduled date of submission of securities report: August 15, 2018
Date of commencing dividend payment: —

I 772 ROEMRRN

Fund Management

1. 20184FE 5 AMIOEARIL (20174 5 A 21 H~20184F 5 A 20 H)

Management Status for Year ended May 2018 (from May 21, 2017 to May 20, 2018)

(1) BENR (B 7 AR
Assets (fractions of less than JPY mil. shall be rounded down)
. s B4 - WA - TOMOERE . ,
BE - e - BEF (i
TEEBEEE CEEER) &8 (Mg rE)
Primary Invested Assets Cash/Depo'slts/'Oth'er. A'ssets Total (Net Assets)
(excluding liabilities)
&HA i dza A RE i3 Aaa il i3 Aaa
Amount ratio Amount ratio Amount ratio
"M % BAH % BAoH %
JPY mil. % JPY mil. % JPY mil. %
2018 4 5 H Hj 0 (0.0) 454, 750 (100.0) 454, 750 (100.0)
FY ended May. 2018
2017 £ 5 A Hj 0 (0.0) 276,291 (100.0) 276,291 (100.0)
FY ended May. 2017
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(2) WE - FER IR (T AR EHEO)
Creation and Redemption (fractions of less than one thousand units shall be rounded down)
AFH R IR EREUlILER
FATH N s A %R FATH N4
No. of Issued Units N fnz its Created No. of Units No. of Issued Units
at End of Previous o0 ?é)f cate Redeemed at End of Fiscal
Fiscal Period (®) Period
@ (OREOR®)
T T Th Th
‘000 units ‘000 units ‘000 units ‘000 units
2018 £ 5 A #j 18, 060 50, 060, 46, 500 21, 620
FY ended May. 2018
2017 £ 5 A #j 56, 940 51, 000, 89, 880, 18, 060
FY ended May. 2017
(3) FE¥EqAE
Net Asset Value
100 1134 V) HEHAEfIAR
Mg e Alk AL (/S FHEMIRMARFATHE 0 E0 X 100)
Total Assets| Liabilities | Net Assets Net Asset Value per 100 units
(@) (@) (OIORO))) ((®/No. of Issued Units at End of Fiscal
Period) X 100)
Epals Epals Epals !
JPY mil. JPY mil. JPY mil. JPY]
2018 £ 5 A #j 456, 415 1, 664 454, 750 2,103, 381
FY ended May. 2018
2017 £ 5 A #j 277, 949 1, 657 276, 291 1, 529, 853
FY ended May. 2017
(4) i
Dividend Payment
100 F124 v 5B
Dividend per 100 units
!
JPY]
2018 4£ 5 A HA 0
FY ended May. 2018
2017 45 A HA 0
FY ended May. 2017
2. BEFHOLE

Change in Accounting Policies

O SFHEEFEOWIRICH I LR

Changes accompanying revision to accounting standards, etc

No
@ OLsSDER

Fii 3

Changes other than those in D No
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I M%sE3% Financial Statements

(1) [=fExtFEE] Balance Sheet

(HAL : M) (Unit : JPY)

% 5
(2017 4F 5 H 20 HEI(E)
5th Fiscal Year
As of May 20, 2017

% 6
(2018 4F 5 H 20 HEIAfE)
6th Fiscal Year
As of May 20, 2018

4%H Amount

4%H Amount

EREDTR

Assets

)& PE

Current assets

a—)b e =
Call loans

152, 743, 998, 494

332, 593, 703, 673

JRZAE P A B

Derivative evaluation account

18, 480, 183, 079

67,559, 211, 022

ZANFREREML

Customers’ margin

106, 724, 943, 014

56, 262, 313, 46§

TRENE PE AR

Total current assets

277, 949, 124, 589

456, 415, 228, 163

i it

Total assets

277, 949, 124, 589

456, 415, 228, 163

AIEDHS
Liabilities

VB A
Current liabilities

R P i At D

Derivative evaluation account

3, 815, 926

74, 844

FRINZFEE N
Trustee fee payable

98, 428, 546

98, 883, 001

AALZEREAE B

Investment trust management fee payable

1,476, 428, 069

1,483, 244, 962

ARALFILE

Accrued interest expenses

412, 784

1, 744, 066

Z DAL

Other accrued expenses

78, 549, 809

80, 345, 263

mEAE AT
Total current liabilities

1,657, 635, 134

1,664, 292, 136

AfEAFE
Total liabilities

1,657, 635, 134

1,664, 292, 136

L PE D

Net assets

TEALE

Principal and other

JoA

Principal

78,579, 060, 000

94, 068, 620, 000

Tl 4
Surplus

HWIRRI AT MR KRESA (A)
Surplus (deficit) at end of period

197, 712, 429, 455

360, 682, 316, 027

(1570) 2018 4F- 5 HHl hiEsElE
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A% AR
Total principal and other

276, 291, 489, 455

454, 750, 936, 027

HIEETE & 2

Total net assets

276, 291, 489, 455

454, 750, 936, 027

A PER T

Total liabilities and net assets

277,949, 124, 589

456, 415, 228, 163

(2) [BEKORES4HHE] Statement of Income and Retained Earnings

(HAL : M) (Unit : JPY)

%5 5 1l
H 20164 5H 21 H
B 20174 5 H 20 H
5th Fiscal Year
From May 21, 2016
to May 20, 2017

%5 6 1]

H 20174 5H 21 H
= 20184 5 H 20 H
6th Fiscal Year
From May 21, 2017
to May 20, 2018

&%H Amount

&%H Amount

(ZE L&

Operating revenue

S IALE,

Interest income

AA4T, 382

A\46, 896

URAERS dh G | S R A

Profit and loss on dealing of derivatives

158,972, 352, 39§

112, 932, 285, 97§

A e A2
gﬁ;g”yﬁétjp+_ 158, 972, 305, 016 112, 932, 239, 082
Total operating revenue
=B
Operating expenses
1E
LA 159, 089, 061 123, 230, 038
Interest expenses
2.2 .
St 244, 429, 711 164, 193, 688
Trustee fee
Zeat i 3, 666, 445, 53§ 2,462, 905, 278
Investment trust management fee
T O 197, 788, 507 138, 243, 906
Other expenses
A Az
el 4, 267, 752, 817 2,888, 572,91

Total operating expenses

HHEMEUTEEREL (D)
Operating profit (loss)

154, 704, 552, 199

110, 043, 666, 172

REFRE IR EEL (A)
Ordinary profit (loss)

154, 704, 552, 199

110, 043, 666, 172

DHAMIRLS ST S ML (A)
Profit (loss)

154, 704, 552, 199

110, 043, 666, 172

— BRI AE O Y MR AR R 0O Sy Bl AR U — R
FNTPE S SRRSO R (D)
Distribution of profit loss from partial
redemptions

WERae e ki8e (D)
Surplus (deficit) at beginning of period

397, 097, 640, 256

197, 712, 429, 455

Rl IEIER T R B
Increase in surplus or decrease in deficit

395, 296, 212, 600

692, 433, 004, 000

MHHBHME FEIT M © RIS SFEIEE U KRB
DER

Increase in surplus or decrease in deficit
from additional subscriptions for period

395, 296, 212, 60

692, 433, 004, 00

(1570) 2018 4F- 5 HHl hiEsElE
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TR AR D RS 3 R AR e IR

. . . .. 749, 385, 975, 600 639, 506, 783, 600)
Decrease in surplus or increase in deficit

M — AR © ISR IR ST R AR
piIE:E

Decrease in surplus or increase in deficit
from partial redemptions

749, 385, 975, 60 639, 506, 783, 60

SyBod:

Dividends

BRI A& SUTHIR KB e (D)

Surplus (deficit) at end of period 197, 712, 429, 453 360, 682, 316, 027

(3) [mEie#]
(EHE 2D IR D FRICET 53R

1. 3B EPEOFHMmENE L OG5 1% PG|
BB FTORERT H5HE H OWEEMEEZ AW Ty £9°,
2. EM - R OFE LY URAE PR S LS | SR HER AR
HOE B ERHECRF EL TR Y £,
3. AFIPE Gh O RN A (B 5 FIEE ORGSO RAMIT IR, TSI IS IE D AMERDIED, TGRS 03 72 WS A
SRR FIZEE SN E T TR Y £9, HEMEOREICE O TX—EDRIHES:
FEEEBRA L TS, BIRDIAMEFIEIZL TG E, YMMEN R D2 &
bdHD ET,
F7o, TUAT 4 THBICEAT 2SI, HETHLT UAT ¢ TEEICRT
L4 BB E IR LOBRELARTH Y | YRS A AR T U AT 1 7 H
SIOHSG Y A7 OREZIEFRTHEOTIESHY A,
4. %DM BT 7 v ROFEMEIZ, BitROHEICLY, 2017 4 5 A 21 AH 5 2018 4
b H20 HETERoTEBY £,
(X R B9 5 7ERD)
55 5 5 6 H#
2017 4E 5 H 20 AELE 2018 4F 5 H 20 AHLE
1. FHHEEBORKRBIZRBIT 5 ZISHEDRER 1. FHEHEOKRBIZERBT 2 ZIMEDRE
18, 060, 000 [ 21,620,000 [
2. FHEHIMORBICBIT D 1 EAY 720 OMEEORE 2. FHEHMORBICRBITS 1 BN 7-0 OMEEOHH
1 Y4720 HliE FERR 15,298. 53 1 1 Y4720 HliE FERR 21, 033.81 1
(100 O Y47= v MG FERE) (1,529, 853 M) (100 114 7= Y Hi& PERE) (2,103, 381 M)
(4 K OFIRe iR EICB T 5 3ER)
%51 %56
H 20164 5 H 21 H H 20174 5 H 21 H
% 20174 5 H 20 H % 20184F 5 H 20 H
1. 55Fd a0 R 1. & DR iR
HEHH HH
W Y S AR A A A159, 136, 443 [ 4 I 4 S AR A A A123, 276,934 1
3 Bl YE G R ST 4 B A9, 018, 908, 886 [ 3 Bl MG B ST 4 B A13, 286, 709, 085
]
e § i C=A+B A9, 178, 045, 329 [ Ficl 4 25N 2 A5 AH C=A+B A13, 409, 986, 019
]
I D 4,108, 663, 756 [ 2 D 2,765, 342, 872 1
I 2% 55 i, 7] RE4E E=C-D 0 H I 25 4y B AT REZE E=C-D 0H
5 225 4y i 4 F 0 H IS 25 55 i 4 F 0N
IR (53 Bl MER B ST 4) G=E-F A13,286, 709, 085 RSB (o B MG RS2 42) G=E-F A16, 175, 328, 891
! ]
4k H 18, 060, 000 [ SE"'¢ H 21, 620, 000 H
100 H3%472 v 45Hl 4 T=F/HX 100 0 H 100 %72 0 45Hl 4 I=F/HX 100 0N

(e fh s it (2 B89 5 TERTD)
(1) 4P di DAIRPLUZ B3 5 918
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51 % 6 4
B 20164 5 H 21 H B 20174 5 H 21 H
= 20174 5 H 20 H % 20184F 5 H 20 A
L. AP L R D BGE 5 8 1. AFhpE L ek B B G &1

L7 7 RiE, BEEIEEOEEEANCET 2IEEE 2 4558 [FA
4IHIZED DIEFHREREETH Y ., BENEICHET 5EH
DIEARFFEHIPE N, BIFESS O AEpE LI L THE & L
CTEMATHZLEHMELTEBY £1,

2. BT S ONE K N OEFFENRD ) A2 2. TS OWNE K N OEFFENRD ) A2
W77 RPMEET2EREHORBE L. T T4 7l |FA

Bl a— b - a—VEOSBEHELOGEBREE THY 7,
IHIE, REEBNY R SFIEENY XY e EOTHSY A
7 ERY A7 ROFEMEY 27 1IC& 58N TEBY £,
M7 7 v N, EREMEICR T 2BEOFENRERICE T
HZEHEAME LT, HMEEEWEG| 217> TR £,
WUEET VAT 0 THENE, k5 & T DRSS 4R D Al

EE)Y A7 2L TEY T,
3. GRLFE SR D U R 7 B 3. GRLFE SR D U R 7 B

LRERIHICB N TR, MY L BRE D 27 FHICET 2 %8 [FA
DEBRT, RT 4 AOBERNER Y X7 OEEETT
o TR FI,

Ofith U A7 OEB

Hith U A7 I L Cid, BERSSEORILE . o8-t
B L., BB > T D NEDEREZ1T/2>TEY £
ED
O Y A7 OEH

EHY A 7B LT, BITIRCBE e o Mgk & B4
DIEMIEE - T & W R, AkBE L. SO REICR LR
IR EDEB AT >THB Y £9,
OFEIE Y 2 7 DR

FRENE U A 7 (B LTI, IS U SR ok &
e L, B &CMALREDEHZIT/>CTBY 7,
(2) &ft s fh ORI (2 BE 7~ 5 FIH

5 5 1 5 6 141
2017 4F 5 H 20 ABUE 2018 4F 5 H 20 ABUE
1. BRI IREREE REE IR OE%E 1. B IREREE A e B 0228

B IR Lo SR ITRAlE LT TR CRME L | WA
TV, SEIRERE LA & Rl & O H Y £

Ao
2. iR E Tk 2. Wi RE S
URAE R i AT B Y

FUNRT 4 TWBNZHOW T, (FofoiEid) o 3
FUNRT ¢ THEIBERICE#H L TR £,

a—)b s 0 — D SRS K DNV SR E TS

I HOR EIZEYIF T SN AT, IREMEEILRE
&AL TS Z LD, YELIREMMAEZ FEHL & L TR

DET,
(BhE Y HE L oW 23 5 ERD)
%5 5 7% 6 ]
H 20164 5 H 21 H H 20174 5 H 21 H
% 20174 5 H 20 H % 20184E 5 H 20 H

MBS & DM ARG AR D N ER & 2 BIR LT, —M& FAE
DERGI S & 570 2 PR 58 & OB 13T b Tnan
7. EFHITI ISV EE A,

(ZF o)
1 JTAROBHE
%58 %6
H 20164 5 A 21 H H 20174 5 A 21 H
20174 5 H20H X 20184 5 H 20 H
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LUNE TN 247, 745, 940, 000 [M[H & eA%E 78, 579, 060, 000 [
1] Hh B INER E o AKE 221,901, 000, 000 P HR B INER E TEANER 217, 811, 060, 000 H
1) o — AR AR ST A EH 391, 067, 880, 000 I} i — 5 A T AKE 202, 321, 500, 000 4

2 AflFEZBE LR
LI LD Y E A,

3 T UAT ¢ THGIBAR
T URT ¢ TG OFGIEE, Wl e O 4R

% 5 1 (2017 4¢ 5 F 20 HBIfE) 5 6 11 (2018 4 5 F 20 HBfE)
_— RAVEE () RS ()
b | M| R () b | M) | FRERE ()
ﬁ ﬂ
it 13503
BRAS 03505 |
B 534, 113, 287, 011 —| 552,602,400, 0001 18,476,367, 153 841, 991, 873, 460 —| 909, 564, 310, 000] 67, 559, 136, 178
&t 534, 113, 287, 011 —| 552,602,400, 000 18,476,367, 153 841, 991, 873, 460 —| 909, 564, 310, 000] 67, 559, 136, 178
(1) Beflfi D 5 & 7 ik
1 s |

ENEEE DN T
S OFMIZB N T, BEIFTORET 25 H A OEREEZ AT £7,
HKEFTRGI TNy VREHNEA SN TV DD TSN ER AL

(4) [P BIAnE]

%1 AGREAAME
(1) #E= (2018 4£ 5 A 20 HEIAE)
HOMFIEIIH D FH A,

2) R LIS O FRES: (2018 45 5 A 20 HBILE)
HOMEFIEIIH D FH A,

B2 T UNT 4 THE R OB TRIE | ORI EASE K O ORI R
MBEHRICBITAERFEE LTEHRLTWAZ0EKELTEY £9,
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