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

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

Primary invested assets: Mother fund, Public and corporate bonds

Trading unit: 10 units

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

Contact person: Issei Sano, Managing Director of Product Management Dept. 1l
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Scheduled date of submission of securities report: May 29, 2020
Date of commencing dividend payment: April 15, 2020

I 772 ROBEHRMR
Fund Management

1. 2020 4E 3 HHAOFER RN (20194 9 H 8 H~20204 3 A 7 H)

Management Status for Year ended March 2020 (from September 8, 2019 to March 7, 2020)

(1) &EHENR (B RO
Assets (fractions of less than JPY mil. shall be rounded down)
B4 - 8L . % . .
T e+ B - L OHORE aF (M)

(AEFERRR)

Cash/Deposits/Other Assets

(excluding liabilities) Total (Net Assets)

Primary Invested Assets

AR HERKLE A MRk L A MRk L
Amount ratio Amount ratio Amount ratio
BAH % =Pl % EpslE! %
JPY mil. % JPY mil. % JPY mil. %
2020 4E 3 A #f 426 (99.7) 1 (0.3) 428 (100. 0)
FY ended Mar. 2020
2019 4£ 9 A #f 210 (99.6) 0 (0.4) 211 (100.0)

FY ended Sep. 2019
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(2) BUE - A TR (F AR EE )

Creation and Redemption

(fractions of less than one thousand units shall be rounded down)
ATFHE AR WEHREIRR
FATH N S g AR K FATH N
No. of Issued Units o ofPTInits Created No. of Units No. of Issued Units
at End of Previous ’ @) Redeemed at End of Fiscal
Fiscal Period ®) Period
@ (ORROE)!
TH TH Tr TH
‘000 units ‘000 units ‘000 units ‘000 units
2020 4£ 3 A # 210] 200) 0 410
FY ended Mar. 2020
2019 -9 A 270 70) 130 210
FY ended Sep. 2019
(3) F:YEAMAE
Net Asset Value
100 [ b FEAE(TEE
B FE =Ly HE FE (/Y FHFWIFIARIEATIE 150 X 100)
Total Assets| Liabilities | Net Assets Net Asset Value per 100 units
(@) (@) @®@O—-)) ((@®/No. of Issued Units at End of Fiscal
Period) X 100)
EpaE! "l "l !
JPY mil. JPY mil. JPY mil. JPY]
2020 £ 3 A # 435 7 428 104, 431
FY ended Mar. 2020
2019 -9 A 219 7 211 100, 796
FY ended Sep. 2019
(4) syl
Dividend Payment
100 [ v 534
Dividend per 100 units
!
JPY]
2020 4 3 A 1, 800
FY ended Mar. 2020
2019 4E£ 9 A #j 3,410
FY ended Sep. 2019
2. SEFHOER
Change in Accounting Policies
O SFHEELEOSIEICE Y B F s
Changes accompanying revision to accounting standards, etec. No
@ QLS OER fiis
Changes other than those in D No
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I M#E#% Financial Statements

(1) [EfExtiR#] Balance Sheet
(A7 : M) (Unit : JPY)

55 3 554 1
(20194F 9 H 7 HEILE) (2020 4F 3 H 7 HEIE)
3rd Fiscal Year 4th Fiscal Year
As of September 7, 2019 As of March 7, 2020

48 Amount 448 Amount

BPEDER

Assets

& PE

Current assets

a—)L e @—

Call loans 357, 375 422, 635

Bl R ERUZ RS

.. .. 210, 833, 671 426, 896, 212
Parents trust beneficiary securities

AR 4

7,982, 456 8,617, 41
Accounts receivable — other ’ ’ ’ ’

B A

219, 173, 502 435, 936, 257
Total current assets

gt

219, 173, 502 435, 936, 257
Total assets

A
Liabilities

VB A
Current liabilities

ER Ny

Unpaid dividends 7,161, 000 7, 380, 000}

AL REE

Trustee fee payable 31, 404 31, 833

RALZEFEE

266, 874 270, 528
Investment trust management fee payable

Z OMARALE H

41, 887 87, 521
Other accrued expenses ’ ’

e A A E

Total current liabilities 7,501, 163 7,769, 889

Al et

Total liabilities 7,501, 165 7,769, 888

L PE DR

Net assets

JEARSE
Principal and other

JoAR

L. 210, 000, 00 410, 000, 00
Principal

Rl
Surplus

WIRRI AR A SOIIR R e (A)

Surplus (deficit) at end of period 1, 672, 337 18, 166, 369

(G B HEf AN L4

11, 562 10, 295
(Reserve for distribution)
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TEAEGR

211,672, 337 428, 166, 369
Total principal and other ’ ’ ’ ’
G s A2
?Efifﬁgl:+assets 211,672, 337 428, 166, 369
G PEA S
QAR E &t 219, 173, 502 435, 936, 257

Total liabilities and net assets

(2) [BRKORES4HHEE] Statement of Income and Retained Earnings

(AL 0 ) (Unit @ JPY)

o953 1l
H 20194 3H 8H
£ 2019 9H 7TH
3rd Fiscal Year
From March 8, 2019
to September 7, 2019

% 4 1]

H 20194 9H 8H
= 20204 3H 7TH
4th Fiscal Year
From September 8, 2019
to March 7, 2020

4%H Amount

£%E Amount

R

Operating revenue

A MRS 70 B H S
Profit and loss on buying and selling of
securities and other

7, 805, 196

12, 417, 095

RIS A R

Total operating revenue

7, 805, 196

12, 417, 095

CES G

Operating expenses

KALFILE,

Interest expenses

346

251

S REA

Trustee fee

31, 404

31, 833

ZRT A

Investment trust management fee

266, 874

270, 528

Z O

Other expenses

100, 185

108, 751

HEEM AR

Total operating expenses

398, 809

411, 363

RS X EEREL (D)
Operating profit (loss)

7, 406, 387

12, 005, 732

REEFIRE TR ER L (A)
Ordinary profit (loss)

7, 406, 387

12, 005, 732

MRS T S HIRE L (A)
Profit (loss)

7, 406, 387

12, 005, 732

—ERAEANCAE 5 Y4 BRI 28 AR OO 43 Bl R L — R
FUTHE O Y HIMHE O SEEE (D)
Distribution of profit loss from partial
redemptions

MERIAe I E kB4 (D)
Surplus (deficit) at beginning of period

4, 658, 450

1,672, 337

T A IR S 3 R AR D3R

Increase in surplus or decrease in deficit

3, 288, 000

11, 868, 300

MHHBAME FEIT Y © RIS SPEIEE ST KRB
DHE

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

3, 288, 00

11, 868, 30

T IR B3 R AR N AR

Decrease in surplus or increase in deficit

6, 519, 500
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YRR O IR B U R AB A
PAIEE

. . . . 6, 519, 50 —
Decrease in surplus or increase in deficit

from partial redemptions

Sy

Dividends 7,161, 000 7, 380, 000

HIARFI R @SUIHR KRS (L)

Surplus (deficit) at end of period 1,672, 337 18, 166, 369

(3) [HERE#E]
(BB RFH T RHTAR D FHICEE Y 5 1ERD)

1. EABEOFMEEL OFHIGE (BB E RS
FLUEMAR CREli L TR0 9,
2.8 - R OF BT A AlRE S 70 E AR
WE HERECEH ELTERBY £,
3. AR pE b O REA AR 1 B9 A FHIE O A ARG fh ORI 21X, TSNS IS ZED < MEADIE A, TGRS 23 72 WG EIT 1T A #E
JERtEA FICRE SNIMBEAREENTEY 9, YEMADOHEIZE W TUI—EDRHES
HEEZRA L TWD 20, B DRHREUEFICL oG, YN R s 2 &
HHYET,
4.0 BT 7y FOFEHRMIT, FIERROBEICEIY, 20194 9 A 8 HA D 2020 4 3
H THETERSTEBY £7,
(xR I B9 5 1R
% 3 %4
2019 48 9 ] 7 AEfE 2020 4E 3 H 7 ABUE
1. FHEHBOERBIZRT 528D 1. FHEHBORBIZERT 528D
210,000 A 410, 000 A
2. FEHMORAICEBIT S 1 BALY 720 OREFEDKE 2. FEHMORBICEIT D 1 BALY 720 ORMEEOH
1 AY7= 0 Wi pERE 1,007. 96 [ 1 [3Y7= 0 HiiE pFEAR 1,044.31 [
(100 [ 7= v HEEPERE) (100, 796 ) (100 124 7= v HliEPERE) (104, 431 /M)
(R L ORISR R FICET 2357
53 F4H
H 20194 3J] 8 H H 20194 95 8 H
E 20194 94 7H = 20204 30 7H
1. ElAOFHEiERE 1. BlA 0 HiEE
HH HH
1 L X4 S U R AR A A346 [ 14 1 24 SR SR R A A251 [
317 7 > R oOfd 24 S 5% B 7, 549, 000 4 517 7 o R OB Y Y 5 4E B 7,790, 096 [
3 Bl R ST 4 C 22,371 [ > Bie (R ST 4 C 11,562 [
i Y4 SIS A R AR D=A+B+C 7,571, 025 [ [l X4 S5 4k A AR D=A+B+C 7,801, 407 [
ik E 398, 463 1 %1% E 411,112 1
S 25 53 i FT REAE F=D-E 7,172, 562 [ U5 25 53 i ] REAH F=D-E 7,390, 295 [
3 2% 5o i 4 G 7,161, 000 1 3 2% 4 i 4 G 7, 380, 000 [
STt 4 (53 e i R N7 42) H=F-G 11,562 1 1Al 4 (53 i HEm R N7 4) H=F-G 10,295 [
0% 1 210,000 [ a0 T 410,000 [
100 14729 43Ed4s J=G/1X 100 3,410 [ 100 13479 43l 4 J=G/1X100 1,800 M
2. DM 2. %A
ZOMEAD S B 10,721 I EBIR D, 86,384 HiL ZOMEHD S B 18, 144 I EFITR D, 87,472 Hix
SIRFEENZ OV CORGIEMERAEICH Y 9, RIGHEEIZ OV T OREEFERETH Y £5,
(GmhpE S B89 A 1EED)
(1) A FhpE i OB B3 2 FIH
55 3 1 554
H 20194 3 H 8 H H 20194 9 H 8 H
20194 98 7H % 20204 34 7H
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L. Al Sh L2 k9 D B 7

BT 7o Rid, BEGRRAOCEEENCET EEE 2455
4THIZED DAEAREEETHY . BENRICHEET 2 EH
DOFERTTEHNZHEN, FIMGEFE ORI LICR L TREE L
CERATLZEEZEMELTEY 17,

2. BEIPE S DONE K OE DOEEREIICERD U A2

BT 7y RBRAET HERMEmOFEEIL, Ak, 2—
L - 1 — VEOSHREER OGEEE TH D 7,

M7 7 RBMRE T 2 HMMREZROFEMIL. (ZDOMOER) ©
2 AMFEAERRICEHE L TR 1,

INHIE, GREENY R ABREENY RV R Lo Y A
7. ERHV AT ROWEMEY 2712853 TRY £9,
3. R ICER D U A 7 BHERE

LRI BW T, M LARE Y A7 EHICET A28
DARIT, NTF = ADEEROEMR Y R 7 OB AT
RoTEYET,

OtV A7 OFEH

M55 U A7 1B LCiE, BERL Y SE ORI E B, o8-8
R L. BT > TV D NEOEEIT/R>TEBY £
D

OERY 27 o4&

EH YU 2 ZIZB L Tk, BATERCIE | e D MRS 2B
DA WIEE - oW & e, ke L. B EOEREIE Uiz
LIRS D E & 1T 72> TRV £7,
OFEME D A7 OEB

GRENE Y 2 7 1B L T, MBS U CHIE R E I R &
HPE L, B SO AR EOFE AT > T £9,

L. ARG 26 2 TR T 8
A7

Al £

3. Bk CAR D U R 7 B FRRTH
[RIZE

2. SR ONE LN OEREMIRD Y Ay

(2) 4Pt O WFAM S 12 B89~ 5 F1IH

L RE
2019 4E 9 ] 7 HELE

%4 1
2020 € 3 ] 7 HEBUE

1. BRI IR A, Wefli e %8

B IR Lo Sahps e 3RAI L LT~ TRl TRAME L
TWD 7, S RER LR L Rl & ORI H Y £8
Ao
2. WHliORE ;%

BB A (SR AR RESS

(BB F 7EHIAR 5 FHICE T 2 1ERD) ISR L T
BV ET,

)b« v — RO KR O

IS OR BITEHFETRE SN D720, IREAERIE
fili LTI L TV D Z &0 D, HisiREMAR 2 Rl & LTl
EXD

1. BRI A, Wefli 2 OZE%H
b

2. Wi OREHIE
b

(BhE L & OHGIZBE4 % 1ERD)

5 3
M 20194 3 A 8 H
= 20194F 98 TH

5 4 3
M 20194F 9 A 8 H
= 20204 31 TH

i iks < O Y REIG 2 ER D AR liks 2 IR LT, —fk
DG 5 & 57 HBE S 4 & OIRGI3AT 22D TH 20

[FlZE

e, BUFHIFIISWEREA,

(Z Do)
1 TADBEH)

5 3
M 20194 3 A 8 H
= 20194F 98 TH

5 4 3
M 20194F 9 A 8 H
= 20204 3 7TH

1 LA
0 BN A T AR

270, 000, 000 [
70, 000, 000 [

) B AR
) B INER E ST AR

H R — SR AR ST AR 130, 000, 000 [

) R AR T AR

210, 000, 000 4
200, 000, 000 4
0H

2 AR BEAR
se H H AA RESS
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A

%3
H 20194 3 A 8 H
F 20194F 9 A TH

B4
H 20194 9 H 8 H
F 20204F 3 A TH

BRI E NG ER (1)

BRI E NG ER (1)

R R et R A | e 3,721, 308 12, 146, 071
AF 3,721, 308 12, 146, 071
3 T URT ¢ THGIE%
FMEIEIIH D T A
(4) [MHEIHE]
1 AmREAEI T
(1) £ (2020 43 A 7 HEBIE)
FUEEIIH D T A
) R LIS DB lFES: (2020 45 3 H 7 HBIAE)
(BAZ:H)
FEER e S22} PAJidf x| AR =y
BB ERE2 4% |H AH FrELEE R~ —T7 7 R 212, 343, 918 426, 896, 212
RIE
/INEF BT ;1 212, 343,918 426, 896, 212
R BRI EE 2R ¢ 99. 7% 100. 0%
&t 426, 896, 212

(E D) BEEFEZ RS, GRS M OB B EREZ AR ST D B BEORIEL, SRR EFR L TEY £7,
(1 2) H I3 L2 X0 AR ORUE PEIC R DR RO/ NEHRO BRI EBICHT DR TH Y 7,

H2 T UNT 4 TG RO R TR | OFRVETE K Ol DRI

U EHIIDH Y TEA,




