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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

Junko Nakagawa, President & CEO

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

Scheduled date of submission of semi—annual securities report: February 12, 2020

I 77> ROERRM
Fund Management

1. 2019 4F 11 A EMOERRI (20194 5 A 21 H~20194 11 A 20 A)
Management Status for Half-Year ended November 2019 (May 21, 2019 — November 20, 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 A 11 H *[EH 0 (0.0) 204, 888 (100.0) 204, 888 (100.0)
HY ended Nov. 2019
2019 4E£ 5 A #j 0 (0.0) 356, 585 (100.0) 356, 585 (100.0)

FY ended May. 2019
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(2) BE - MRFFER (F PR EE )

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 N4
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
2019 & 11 A R 19, 720 23, 640 33, 800 9, 560
HY ended Nov. 2019
(3) FE¥EqAE
Net Asset Value
100 1124 V) HEAEATZE
e i ST 3/ EPEH?ETE-%FHEHE(HU FHREIR)
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|
2019 & 11 A R 206, 741 1, 853 204, 888 2,143, 183}
HY ended Nov. 2019
2019 4E£ 5 A #j 363, 339 6, 754 356, 585 1, 808, 241
FY ended May. 2019
2. KEFHOER
Change in Accounting Policies
O SFHEEEOWEICHEIER Bl

PN

Changes accompanying revision to accounting standards, etc

@ QLS OEH

No
i

Changes other than those in @ No
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I FTHEMEEEY% Semi—annual Financial Statements

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

(HAL : M) (Unit : JPY)

%7
(2019 4F 5 H 20 HEI(E)
7th Fiscal Year
As of May 20, 2019

%5 8 HAh R FH A K
(2019 4£ 11 A 20 A HAE)
8th Semi-annual Period
As of November 20, 2019

4%H Amount

4%H Amount

EREDTR

Assets

)& PE

Current assets

a—)b e =
Call loans

243, 462, 478, 492

169, 398, 129, 065

JRZAE P A B

Derivative evaluation account

1, 300, 585, 486

26, 647, 222, 072

ERION

Accounts receivable — other

142, 831, 396

FEALRFEREAL S

Customers’ margin

118, 576, 531, 749

10, 553, 405, 004

RENE PE AR

Total current assets

363, 339, 595, 726

206, 741, 587, 537

i it

Total assets

363, 339, 595, 726

206, 741, 587, 537

AIEDHS
Liabilities

VB A
Current liabilities

R P i A B

Derivative evaluation account

4,603, 243, 569

288, 901, 423

AL FEH R
Trustee fee payable

128, 136, 348

93, 098, 889

AALZEREAE B

Investment trust management fee payable

1,922, 045, 247

1, 396, 483, 193

ARALFILE.

Accrued interest expenses

428, 027]

246, 161

Z DAL

Other accrued expenses

100, 520, 229

74, 542, 446

mEhAE A
Total current liabilities

6, 754, 373, 42

1,853, 272, 112

AfEAFE
Total liabilities

6, 754, 373, 42

1,853, 272, 112

L PE D

Net assets

TEALE

Principal and other

JoA

Principal

85, 801, 720, 000

41, 595, 560, 000

T4
Surplus

(1570) 2020 4F- 5 A #] FRRHEEE



NEXT FUNDS HBFEEIL AL YD AT o ZEENH FIE5RE
NEXT FUNDS Nikkei 225 Leveraged Index Exchange Traded Fund (1570) Semi—annual Earnings Report for Fiscal Year ending May 2020

PR ARSI PRI EE (A)

Balance at end of period

270, 783, 502, 306

163, 292, 755, 425

. N A =
;zfif?;liicipal nd other 356, 585, 222, 309 204, 888, 315, 429
MTITR~ A=
?Efif£;1z+assets 356, 585, 222, 309 204, 888, 315, 429
AR PE ARt

Total liabilities and net assets

363, 339, 595, 726

206, 741, 587, 537

(2) [PRHHELE R ORI HE]

Semi—annual Statement of Income and Retained Earnings

(HAL : M) (Unit : JPY)

55 7 WP AR )
H 20184 5 H 21 H
B 2018411 H 20 H
7th Semi-annual Period

From May 21, 2018
to November 20, 2018

55 8 PR F 1SR )
H 20194 5H 21 H
B 2019411 H20H
8th Semi-annual Period

From May 21, 2019
to November 20, 2019

&%H Amount

&%H Amount

(ZE L&

Operating revenue

URAERS dh G | S R A

Profit and loss on dealing of derivatives

A\32,211, 688, 424

68, 335, 727, 864

RIS A

Total operating revenue

A\32,211, 688, 424

68, 335, 727, 864

CES -G

Operating expenses

KALFILE,

Interest expenses

104, 553, 359

75, 249, 810

S REA

Trustee fee

106, 218, 800

93, 098, 889

ZERe

Investment trust management fee

1,593, 281, 881

1, 396, 483, 193

O hE A

Other expenses

82, 635, 353

85, 609, 855

HEEM AR

Total operating expenses

1, 886, 689, 393

1,650, 441, 747

HHEMEUTEEREL (D)
Operating profit (loss)

A34,098, 377, 817

66, 685, 286, 119

REFRE IR EEL (A)
Ordinary profit (loss)

34,098, 377, 817

66, 685, 286, 119

R HER S SO TR L (D)
Profit (loss)

34,098, 377, 817

66, 685, 286, 119

— IR AE O R IR AR R 0O Sy Bl AR U T — R
FNTHE S PR SO SRE (D)
Distribution of profit loss from partial
redemptions

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

360, 682, 316, 027

270, 783, 502, 306

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

574, 277, 619, 800

310, 217, 255, 400

HRLEAME R © RIS SFEINEE U KRB
DER

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

574,277,619, 80

310, 217, 255, 40

(1570) 2020 4F- 5 A #] FRRHEEE
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TR AR D RS 3 R AR e IR

. . . . 476, 293, 169, 400
Decrease in surplus or increase in deficit

484, 393, 288, 400

R — AR O IR A BOUT AR A4
Jng

. . . .. 476, 293, 169, 40
Decrease in surplus or increase in deficit

484, 393, 288, 40

from partial redemptions

SyBod:

Dividends

PR A eI R EE (L)

Balance at end of period 424, 568, 388, 610

163, 292, 755, 425

(3) [ER*]

(R 2T HHNIAR D FIEIC ¥ H1ER)

1. JE A PE O RPAM A E Je ORI T 15 [PE IS |

ST OFERT HFHE A OB REERZ TR0 £,
VRESERTYGIE 5tk

FE HIEMETE L L TR Y £,

(BRSSO I, TSRS 25D ABBROIE D TSl 23 e WA I IS B

B INAR O R EAE

- SRR b O RFAT 5 L2 B 5 IR O

SR PICHRE SNTMENEENTEY 9, YEMEOH EIZB W TIX—EDRIES:
M BRAL T B720, BIRDAHESRMTEIZ L 72356, YkMidE N B b 2 &
Lo ET,
Fo, TUIART 4 TEBNCET 2 BOES T, B ETHLT I AT o THRENZBT
54 B SKEEE I35 H EOBETATH Y . YA ERT VAT 1 TH
BIOWHHY A7 ODREZE2RTHLOTESHY $HA,
4. D W77y ORI, 2019 48 5 H 21 H225 201948 11 A 20 HETE AR
STEBYET,
(PP PRI B3 % 1ERD)
5057 % 8 W MG R
2019 4E 5 H 20 HEI{E 2019 4E 11 A 20 HELE
1. HEHMOKRBIZET 5 Z MR 1. FREHEHMORBICBIT 2 ZR8HEOREK
19, 720, 000 9, 560, 000
2. FHEHEORBICBITS 1 EALY 70 OMEEDRE 2. WHFHEHBOKXBIZRIT D 1 HEAY 720 OMEED
#
1 AY47= 0 fliE pERE 18, 082.41 [ 1 AY47= 0 fliE pERE 21,431.83 [
(100 [ 7= v i pE%E) (1,808, 241 [) (100 B Y47= v HIE FERR) (2,143,183 M)
(PRI L OIS A G R E IR T 5 1ERD)
M EHIIH Y 8 A
(&=mhpE b2 BE 9 2 A 50)
£ P b DR 2 (2 B9 % F IR
5057 %5 8 W MG R
20194 5 H 20 HBILE 2019 4F 11 A 20 HEE
1. SfEIPRFE BAE, Bl M OVERE 1. RIS EXTHRERG BAE, Rl L OVZE40

B R Lo ephpg i 3REAI L LTI~ TRl TR L
TS, FERIRFKE LA L Rl & OEMHITH Y £
Ao
2. Wi OREHIE

URZE R it AT B

T UNT 4 TN SWTIE, (FOfoER) o 2
T UNRT 4 TEGIBFRICEER L TR Y £9,

T—)b » v — U EO SR L O AT

IS OF RIFEHF TRE SN D720, MREAEERE
fli LT LTS Z &2 D, HiLREMifEZ Ml & LTk
¥,

2.

o R R e B R B o Bl S IR & LT TRl TRE
fliL TV 720, B IR G LA & Rl & D28
b EEA,

IRFAt 0> S5 D5 1
URZE P i AT B

T UNT 4 TN SWTIE, (FOfoER) o 2
T UNRT 4 TEGIBFRICEEHR L TR Y £9,

)b« v —EO SR L O AT

IS OF RIFEHF TRE SN D120, MREAEEIRE
fli &P LTS Z &2 D, HiLREMifEZ Ml & LTk
¥,

(Z DOt dTERD)
1 TADBEH)
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57 H
H 20184F 5 H 21 H
% 20194 5 H 20 H

% 8 W MFHE MR
H 20194F 5 H 21 H
* 2019411 H 20 A

0 TR
0 OB R E TTAVER
P — BB AR S AR

94, 068, 620, 000 4
259, 580, 660, 000
267, 847, 560, 000 [

0 TR
0 OB NERE TTAVER
P — B AR S AR

85, 801, 720, 000 4
102, 857, 640, 000 [
147, 063, 800, 000 [

2 T VAT ¢ THGIBR

T UNRT ¢ TG OFFIEE, Wl e O R

55 7391(2019 4 5 7 20 A BAE) 5 8 W rh 1RSI (2019 4R 11 B 20 A BAE)
_— HVES () s (1)
S5 L] M| EREEE () o6 | M| R ()
E @
it 33503
BRATS 25 03|

8 741, 102, 362, 741 —| 737,816, 130,000 A3, 302, 658, 083 384, 279, 335, 500 —| 410, 642, 440, 000[ 26, 358, 320, 649

&t 741, 102, 362, 741 —| 737,816, 130,000 A3, 302, 658, 083 384, 279, 335, 500 —| 410, 642, 440, 000[ 26, 358, 320, 649

() Mo % E ik
1 Je S|
ENEHIE 2T

S OFMIZB N T, BEIFTOREFT 25 H A OFEREEZ AT £7,
¥ EFRRG TNy PEHAEA SN TV DRI S NEREA,
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