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NEXT FUNDS Emerging Market Bond J.P. Morgan EMBI Plus (Unhedged) Exchange Traded Fund
2519

J.P. Morgan Emerging Market Bond Index (EMBI) Plus

Mother fund, Public and corporate bonds
10 units

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

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

20194 6 H 5 H
20194 4 H 15 H

Scheduled date of submission of securities report: June 5, 2019
Date of commencing dividend payment: April 15, 2019

I 772 ROEMRRN

Fund Management

1. 20194E 3 AHIOEM RN (20184 9 H 8 H~20194 3 A 7H)

Management Status for Year ended March 2019 (from September 8, 2018 to March 7, 2019)
(1) BEFENR (B 7 AR O
Assets (fractions of less than JPY mil. shall be rounded down)
\ e Blé - 18-S - OO EE .
=+ g{\f_z P 3 44 - a8 fﬁﬁ%
B G R ) aFF (i)
Cash/D its/Other Asset
Primary Invested Assets ash/ epo§1 S/. gr- ése S Total (Net Assets)
(excluding liabilities)
SR TR L &HA AL KA AL
Amount ratio Amount ratio Amount ratio
"M % BAH % BAoH %
JPY mil. % JPY mil. % JPY mil. %
2019 4£ 3 A #j 274 (99.9) 0 0.1) 274 (100.0)
FY ended Mar. 2019
2018 4£ 9 A #j 145 (100.0) 0 (0.0) 145 (100.0)
FY ended Sep. 2018
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(2519) 2019 4= 3 H i) REEIE

(2) FRIE - R 50 (T AR G0 )
Creation and Redemption (fractions of less than one thousand units shall be rounded down)
HIREGEHIEES SRR
FATH N e O R K FATH N4
No. of Issued Units w A No. of Units No. of Issued Units
. No. of Units Created .
at End of Previous @) Redeemed at End of Fiscal
Fiscal Period (®) Period
@ @+0-0)
TH TH Tr Tr
‘000 units ‘000 units ‘000 units ‘000 units
2019 4£ 3 A #j 150 120 0 270
FY ended Mar. 2019
2018 4£ 9 A #j 0 150 0 150,
FY ended Sep. 2018
(3) FEHEMmAE
Net Asset Value
100 1134 V) FEHAEqIAH
g e Alk AL (/S FHEMIRMAFATHE 0 E0 X 100)
Total Assets| Liabilities [ Net Assets Net Asset Value per 100 units
(@) (@) (GIOED))) ((®/No. of Issued Units at End of Fiscal
Period) X 100)
BHAH BHAH BHAH =
JPY mil. JPY mil. JPY mil. JPY|
2019 4£ 3 A #j 280) 6 274 101, 725
FY ended Mar. 2019
2018 4£ 9 A #j 146 0 145 97, 129
FY ended Sep. 2018
(4) syl
Dividend Payment
100 F124 v 5>E4
Dividend per 100 units
=
JPY|
2019 4 3 A A 2, 200
FY ended Mar. 2019
2018 4£ 9 A HA 570)
FY ended Sep. 2018
2. XEHAFHOERE

Change in Accounting Policies

O LHEEEOBEIH S EE *

PN

Changes accompanying revision to accounting standards, etc.

@ QLS OEE

No
i

PN

Changes other than those in D No
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I M3%pE3% Financial Statements

(1) [EfExIz] Balance Sheet

(HAL : M) (Unit : JPY)

%1
(2018 4 9 H 7 HHLE)
1st Fiscal Year
As of September 7, 2018

52 #
(2019 % 3 H 7 BHME)
2nd Fiscal Year
As of March 7, 2019

&%H Amount

&%H Amount

EREDTS

Assets

BN & PE

Current assets

a—)b e 1 —
Call loans

76, 584

317, 830

BB R FER AR

Parents trust beneficiary securities

145, 654, 010

274, 303, 917

ERION

Accounts receivable — other

882, 196

6,271, 103

B PE A

Total current assets

146, 612, 79

280, 892, 85

pE A E

Total assets

146, 612, 79

280, 892, 85

AIEDHS
Liabilities

VB A
Current liabilities

ARAA AR 53 B4
Unpaid dividends

855, 00

5, 940, 00

RIL=ZFEE
Trustee fee payable

5, 053

24, 045

RANZFEE W

Investment trust management fee payable

42, 940

204, 275

Z DAL

Other accrued expenses

16, 376

66, 080

mEAE AT
Total current liabilities

919, 369

6, 234, 400

et

Total liabilities

919, 369

6, 234, 400

LS E DER

Net assets

TEALE

Principal and other

JoA

Principal

150, 000, 00

270, 000, 00

a4
Surplus

WIRRI R SOIWRKREE (A)
Surplus (deficit) at end of period

A4, 306, 579

4, 658, 450

(3 B VB FE N 48)
(Reserve for distribution)

9, 540

22,371

(2519) 2019 47 3 A Y REH(E
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AR At

145, 693, 421 274, 658, 450
Total principal and other ’ ’ ’ ’
G S A2
?Efif§;1:+assets 145, 693, 421 274, 658, 450
B TE D 2
AT E At 146, 612, 790 280, 892, 850

Total liabilities and net assets

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

(HAL : M) (Unit : JPY)

%514
H 20184 7H 6 H
£ 2018% 9H 7TH
1st Fiscal Year
From July 6, 2018
to September 7, 2018

o5 2 1l
H 20184 98 8 H
£ 20194 3H 7TH
2nd Fiscal Year
From September 8, 2018
to March 7, 2019

A£%H Amount

A£%8 Amount

R

Operating revenue

HAMRESR7E E E A%
Profit and loss on buying and selling of
securities and other

A2, 930, 396

14, 643, 024

I 7

Total operating revenue

A2, 930, 396

14, 643, 024

CES -G

Operating expenses

KALFILE,

Interest expenses

618

36

S REA

Trustee fee

5,053

24, 045

ZeRLA

Investment trust management fee

42,94

204, 275

O hE A

Other expenses

565, 772

92, 139

HEEMGE

Total operating expenses

614, 383

320, 495

EEMEXTEEREL (L)
Operating profit (loss)

A3, 544, 779

14, 322, 529

REFRE IR EEL (A)
Ordinary profit (loss)

A3, 544, 779

14, 322, 529

MRS OIS HIRE L (A)
Profit (loss)

A3, 544, 779

14, 322, 529

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

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

A4, 306, 579

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

93, 200

582, 500

MHHBAME FEIT A © RIS SPEINEE U KRB
DHE

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

93, 20

582, 50

Rl BT R B INER
Decrease in surplus or increase in deficit

(2519) 2019 4= 3 H i) REEIE
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A =P
SR 855, 000 5, 940, 000
Dividends

1424 B4
MIARREXIHARRE (L) A4, 306, 579 4, 658, 450
Surplus (deficit) at end of period

(3) [HEa#]
(R R ITENIAR D FHIZBE D 1ERL)

1. 3B EPE OFMENE L UGGk BB E = 8RS
FEVEAE CRE L T 0 £,
2. B M - R OFE LY A RS0 A A
EHIREECTHELTRBY £97,
3. AxFhpE S O REIAE 12 B9 5 SO @A i ORIV, TSNS IS 2D ABEDIE A, TS 23 e WS 1T A B
S A FIZEE SN E T TR Y £9, HEMEOREICE O TX—EDRIHES:
HFEARHAL TV Te), BRDEMRSENEIZL 1256, YMENER5Z &
LdHOET,
4. %DM BT 7 v ROFEMHEIL, BitlROFEICLY, 20184 9 4 8 AMD 2019 4 3
H THETER->TEY ET,
(BfExrERICBET 5 1ERD)
551 552 #
2018 4F 9 A 7 HEI{E 20194 3 4 7 HEUE
1. FHEHMORBIZEIT D2 HEORE 1. FHEHREORBIZEBIT 22 HEORE
150, 000 [ 270,000 4
2. HEGFEUPEGRBIAIG 55 &0 6 55 1 THEE 10 58
ET DHA
TEARD KR 4, 306, 579 [
3. FHEHIMORBICEBIT D 1 HAY7-0 OMEEORE 2. FHEHMOKRBICRBITS 1 B2 0 OMEEOHHE
1 [3Y7= 0 HiiE PEAR 971.29 M 1 070 Wi pEAR 1,017.25 M
(100 [ 7= v HE FER) (97,129 M) (100 [ 7= v HiE FER) (101, 725 )
(L OFIREFHEEICET 213D
%1 %2
H 20184 7H 6H H 20184 9 A 8H
E 20184 9H 7H = 20194 3H 7H
1. 5Fd 4 DR 1. & OB
HEHH HH
L Y SR AR AE A A618 H LR Y SR AE A A36 H
7 7 > KOORS00 48 B 1,478,923 M AV NI I g ) B 6,273,326 [
o I AE i FE N2 4 ¢ 0 H 3 il B R N2 4 c 9, 540
il >4 U A A4 D=A+B+C 1,478,305 [ Ficl X4 25N 2 A5 A D=A+B+C 6, 282, 830 [
3= E 613, 765 1 % 2% E 320, 459 1
L3 3% 73 B FT REAH F=D-E 864, 540 1 IS 2% 73 B PTRERE F=D-E 5,962,371 1
N 2 53 Fic 4 G 855, 000 M 2% 5 il 4 G 5, 940, 000 [
R (o) B MG A N7 4) H=F-G 9,540 1 V1A 4 (53 Bic A RS 4 H=F-G 22,371 M
4% 1 150, 000 1 SE"'¢ 1 270, 000 [
100 A47= 0 Sy s J=G/1x100 570 1 100 02472 0 Syl d: J=G/T X100 2,200 H
2. =DM A 2. EOfEH
ZOMEHD H B 551, 273 [T EBIfR A E A, 14,016 Y ZO/MEHD 5 5 24,079 I IR B8, 65, 726 M iX
I RIREIZ OV T OMEIEFEHEICTH Y 7, KGO W T ORGEFB AR CH Y £,
3. BINE#
2016 41 A 29 HO HARERITIZL B [~A F 2&FIfF
X B - BHRERETT OB ARRE, E R
T TEHAED KESMETLTRY £9, ZoEEIC
XU, FIEBICHY T 282 Y7 7 RBFEENICAHE
THEAICIEZBREDO~ A T AE T HRE L L
THRRLTEBY £,
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(&mbpa sl B3 5 7ER)
(1) P di OIRPLUZ B3 5 971

%14 % 2 4
H 20184 7H 6 H H 20184E 9 F 8 H
I 20184F 9 H TH I 20194F 3 H TH
1. ARPE SR 2 B 5 8 1. ARPE SR 2 B $

M7 72 R, WERREOEREENIET 2IEEE 258 [FL
4IHIZED DIEFREREETH Y, BENFICHET 5 EH
DEARFFEHZAE, FAMGESRE OSBRI L TRE S L
THEHATHZEEZENELTEY 7,

2. BT S OWNE K N OEFFENRD ) AL 2. BT S OWNE K N OEFFENRD ) AL
W7 ROMEE T S EmEhoMEIL, AiMiiEs, 2—  |FAE

e o —VEOEHREEROCEBREBTHY T,

M7 7 v RMRAET DA MAEEOFEMIL, (FOMOHERD) O
2 AMMFEARRICTEH L TEY £,

INBIE, GREBY R ABREENY XV e O Y A
7 ERY R ROWEMEY 2712868 THBY £,
3. ARG THICER D U R 7 BRI 3. ARG THICER D U R 7 BB
LRt SticBW T, ML L7 RE U A7 EHICBT 2 EE [FE

DERT, NT A= ADOEEKCER Y A7 OFHELT
o TEY ET,

Ofith U A7 OEB

M ) A7 ICB LTk, R DEORIZ HRE, /08T -4
2 L, BEFHHIZIH > TV ENEOEHET/>TEY E
ED

ORHY A7 OE

GV A2 7L CiE, BITIERSIE oMk & B84
BIEHIE - 30T 2 R, Mkt L. A E OB RIS U
IR EDEB AT >THB Y £9,
OFEME ) A7 OE

GRENE U 2 7 1B LTI, MBI U CH I R &
R L, B EC AR EDOER T/ > TE 0 7,

(2) Axfhps ah ORFLSE B9 5 HIH

| %2 4
2018 4 9 H 7 HEHE 20194 3 H 7 HEE
1. SEcTERFREE B4R, Bl R OVERE 1. SEcTERFREE B4R, Bl R OVERE

FERIRE Lo R IRAlE LT~ TRl CRMIl L | R/
TWh7zs), S REKEE LA L Rl & OZEFITH » F

Ae

2. Wl OFE Ik 2. Wi OFE Tk

BB ERER ARRESR A
(EERF I #NCR 2 FRICET 2R ISR L T

BYET,

T—)b » v — U EO SR L O AT
IS OF BIFEIE TR SN DTz, IREAEEIXRE
fili LITEIL TV D 2 &b, YRAIREERE 2 Feffi & LTI

UES
(BhE Y HE L oW 2R3 5 ERD)
| % 2 4
B 20184 7 H 6 H B 20184 9 H 8 H
= 20184 94 TH = 20194 34 TH

AR DY FZEE TR D A IE MR 2R L ¢, —fi% [[FAE
OB GfE & B D BENEE L ORGIIITRbI TR
7=, MHEEIT TS WEE AL

(ZF o)

1 JTTAROKHE)

| % 2 4
B 20184 7 H 6 H H 201845 9 H 8 H
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F 20184F 9 A 7 H F 20194F 38 7H
LUNE TN — M e A% 150, 000, 000 [
1) BN RS B T ANER 150, 000, 000 FH{H 3B INER & JTAEE 120, 000, 000
(1) o — S R ST AR 0 A A — R A oo AER 0 M
2 FHAREAEFR
72 H BB NGES
%14 55 2 #
\ H 20184 7H 6 H H 20184E 9 7 8 H
FEYH %= 20184 9H TH % 20194 3 H 7TH
HRICE TNz (M) HRICE TNz (M)
BB R RO AR SR A2, 906, 567 14, 351, 914
&Ef A2, 906, 567 14, 351,914

3 T UNRT 4 THGIBR
HYFEHIDH Y FE A,

(4) [KEmHE]

B AMEESRIM R
(1) ¥R (2019 48 3 A 7 A BIfE)
MU FEIEITH Y A,

) LA OB mEES (2019 42 3 H 7 HEBL(E)
(BN M)

ke W 7] I HIRRAR AR fii#5
BLBE R RES i | F A BREER~F—7 7 K 147, 048, 310 274, 303, 917
o UNEF B ;1 147, 048, 310 274, 303, 917
ARG EL 2R 2 99. 9% 100. 0%
e 274, 303, 917

(E D BEEFEZARRESR, RGN OB B EFEZ AR ST D B HORIEL, SRR EFR L TEY £7,
(7 2) BRITAE X0 AR ORI PEIC R DR RO/ DEHIO B RHEBICHT DR TH Y 7,

2 T VAT 4 THEI R ORE T RG] OZFKIFE K QWi ORI
HMEHIIH Y EH A,
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