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Nomura Asset Management Co., Ltd.
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Fund Management

1. 2020 4E 5 A #ADEMRI (2019 4 5 H 21 H~20204 5 H 20 H)
Management Status for Year ended May 2020 (from May 21, 2019 to May 20, 2020)

(1) BPENR (B 7 AR O
Assets (fractions of less than JPY mil. shall be rounded down)
\ e Blé - 18-S - OO EE - .
BT R . £ &5 (HiE
FERGEE R ) BFF (Mg )
Primary Invested Assets Cash/Depo.slts/.Oth.er. A.ssets Total (Net Assets)
(excluding liabilities)
BHE TR L &HA AL KA AL
Amount ratio Amount ratio Amount ratio
"M % BAH % BAaH %
JPY mil. % JPY mil. % JPY mil. %
2020 £ 5 A #j 0 (0.0) 401, 389 (100.0) 401, 389 (100.0)
FY ended May. 2020
2019 4E£ 5 A #j 0 (0.0) 356, 585 (100.0) 356, 585 (100.0)
FY ended May. 2019




NEXT FUNDS H#RFHL ALy ATy 7 Z@E L35 (1570) 2020 45 5 A H REE(E
NEXT FUNDS Nikkei 225 Leveraged Index Exchange Traded Fund (1570) Earnings Report for Fiscal Year ended May 2020

(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
2020 £ 5 A #j 19, 720 70, 080 65, 120 24, 680
FY ended May. 2020
2019 £ 5 A #j 21, 620 59, 660 61, 560 19, 720
FY ended May. 2019
(3) FE¥EqAE
Net Asset Value
100 1134 V) FEHAEAAR
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]
2020 £ 5 A #j 404, 288 2, 899 401, 389 1, 626, 374
FY ended May. 2020
2019 £ 5 A #j 363, 339 6, 754 356, 585 1, 808, 241
FY ended May. 2019
(4) i
Dividend Payment
100 F124 v 5B
Dividend per 100 units
!
JPY|
2020 € 5 A 0
FY ended May. 2020
2019 4 5 A 0
FY ended May. 2019
2. KEFHOER

Change in Accounting Policies

O KFHEEFEOBEIC E I AR

PN

Changes accompanying revision to accounting standards, etc

@ QLS OEE

Changes other than those in D

Fii 3

PN

No

No
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I M%sE3% Financial Statements

(1) [=fExtFEE] Balance Sheet

(HAL : M) (Unit : JPY)

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

% 8
(2020 4F 5 H 20 HEIME)
8th Fiscal Year
As of May 20, 2020

4%H Amount

4%H Amount

EREDTR

Assets

)& PE

Current assets

a—)b e =
Call loans

243, 462, 478, 492

315,217,912, 511

JRZAE P A B

Derivative evaluation account

1, 300, 585, 486

64, 336, 669, 49§

ERION

Accounts receivable — other

5,801, 606, 07

FEALRFEREAL S

Customers’ margin

118, 576, 531, 749

18,932, 465, 495

RENE PE AR

Total current assets

363, 339, 595, 726

404, 288, 653, 574

i it

Total assets

363, 339, 595, 726

404, 288, 653, 574

AIEDHS
Liabilities

VB A
Current liabilities

R P i A B

Derivative evaluation account

4,603, 243, 569

AADFRAI A
Redemption payable

1,622, 931, 000

AL FEH R
Trustee fee payable

128, 136, 348

75, 848, 007

AALZEREAE

Investment trust management fee payable

1,922, 045, 247

1,137,720, 09

ARALFILE.

Accrued interest expenses

428, 027]

491, 653

Z DAL E

Other accrued expenses

100, 520, 229

62, 655, 058

mEhAE A
Total current liabilities

6, 754, 373, 42

2, 899, 645, 804

AfEAFE
Total liabilities

6, 754, 373, 420

2, 899, 645, 80§

I PE D

Net assets

TR
Principal and other

JoA

Principal

85, 801, 720, 000

107, 382, 680, 000

(1570) 2020 4F 5 Al hEsElE
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T4
Surplus

HWIRRI A IR RESA (A)
Surplus (deficit) at end of period

270, 783, 502, 306

294, 006, 327, 764

AN
;Efif?;lincipal and other 356, 585, 222, 306 401, 389, 007, 766
YR BE N2
iﬁf§§§;1z+assets 356, 585, 222, 306 401, 389, 007, 766
AEMEE AR

Total liabilities and net assets

363, 339, 595, 726

404, 288, 653, 574

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

(HAL : M) (Unit : JPY)

il
H 20184 5H 21 H
20194 5 H 20 H
7th Fiscal Year
From May 21, 2018
to May 20, 2019

%5 8 i
H 20194 5H 21 H
20204 5 H 20 H
8th Fiscal Year
From May 21, 2019
to May 20, 2020

4%H Amount

4%H Amount

(ZE L&

Operating revenue

URAERS dh G | S R A

Profit and loss on dealing of derivatives

A\24, 680, 832, 869

18, 342, 483, 243

HENIEAE

Total operating revenue

A\24, 680, 832, 869

18, 342, 483, 243

CES -G

Operating expenses

KALFILE,

Interest expenses

225, 845, 850

117, 676, 924

S REA

Trustee fee

234, 355, 149

168, 946, 894

ZREAE W

Investment trust management fee

3, 515, 327, 128

2,534, 203, 283

DA

Other expenses

194, 663, 326

144, 108, 88

HEEM AR

Total operating expenses

4,170, 191, 452

2,964, 935, 983

HHEMEUTEEREL (D)
Operating profit (loss)

A28, 851,024, 321

15, 377, 547, 260

REFIE IR EEL (A)
Ordinary profit (loss)

A28, 851,024, 321

15, 377, 547, 260

MRS OIS HIRE L (A)
Profit (loss)

A28, 851,024, 321

15, 377, 547, 260

— BRI AE O Y MR AR R 0O Sy B AR ST — R
RN O Y HIMEHE LS O 0EE (D)
Distribution of profit loss from partial
redemptions

HERIAS I E REE (A)
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

874, 357, 824, 000

885, 899, 363, 000

LHLBIMME LIS O RIS IESUI AR A
VER

874, 357, 824, 000

885, 899, 363, 000

(1570) 2020 4F 5 Al hEsElE
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Increase in surplus or decrease in deficit
from additional subscriptions for period
143408/ %8 B4 HaN%E
ﬁlazjafi,{%ﬂjzaiﬁmiajaigﬂu%A ) . 935, 405, 613, 400 878, 054, 084, 80()
Decrease in surplus or increase in deficit
M — AR © IR IR ST R AR
A
MR . . . .. 935, 405, 613, 40 878, 054, 084, 80
Decrease in surplus or increase in deficit
from partial redemptions
5l | |
Dividends
1434 84
AARRRE IR AR (A) 270, 783, 502, 306 294, 006, 327, 766
Surplus (deficit) at end of period

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

1. 3B EPE OFHMmENE L OFHE 1% PG|
GBI FTOREKT H5HE H OWEEMEEZ AW Ty £9°,
2. EM - R OFE LY URAE PE S LS | SR HER AR
HOE HHECRF EL TR Y £,
3. AFIPE Gh O RN A (B 5 FIEE O AR ARG S ORI IE, TSI IS IE D AMERDIE D, TGRS 03 22 WS A
SR FIZEE SN E T TR Y £9, HEMEOREICE O TX—EDRIHES:
MFEEA L TV E7c), B DAMHEFMHIC L o256, YMBENR s Z &
HHO ET,
F7o, TUANAT 4 TEBINCEAT 28OS L, HETHLT U AT 4 TEEICBIT
54 BRRENEEISEHE LORBEXRARATH Y . BESHA KR T VT 1 THY
SIOTSG Y A7 OREZIERTHEOTIESHY A,
4. Z0f BTy ROFEHRMIT, FRERNROBEIZEIY, 2019 4 5 A 21 A5 2020 47
b H20 HETERoTEBY £,
(X R B9 5 1ERD)
557 H# 5 8 #
2019 4F 5 H 20 HHILE 2020 4F 5 H 20 A BLE
1. FHHEEBOKRBIZRIT D ZISHEDRER 1. FHEHMOKRBIZERBT 2 ZIMEDE
19, 720, 000 A 24, 680, 000 [
2. FHEHIMORBICBIT D 1 EAYS 720 OMEEOHE 2. FHEHMORBICRBITS 1 B2 0 OMEEOHH
1 H%7= 0 i pE%E 18,082. 41 [ 1 0%7= 0 i pE%E 16, 263. 74
(100 [ Y7~ v HE FER) (1, 808, 241 ) (100 12 7= b Hli pE%R) (1,626,374 M)
(KL ORISR EEICET 213D
o5 7 1 %8
H 20184 5 A 21 H H 20194 54 21 H
% 20194 5 H 20 H % 20204 5 H 20 H
1. 5Fd 4 DR 1. A DR iR
HEHH HH
W Y S AR A A A\225, 845, 850 [ 4 S 24 S AR A A A117, 676,924 1
3 Bl YE G R ST 4 B A16, 175, 328, 891 03 Bl HE(i B ST 4 B 20, 345, 520, 343
! ]
il 4 2N A A4 C=A+B A16,401, 174, 741 Ficl 4 25N 2 A5 4 C=A+B 20, 463, 197, 267
! ]
ek 2 D 3,944, 345, 602 [ iz 7% D 2, 847, 259, 059 [
I 2% 55 i, 7] RE4E E=C-D 0 IS 25 55 i ] 4R E=C-D 0
I 22k 4y i 42 F 0 M 1 225 3 i 4 F oM
R (5 B MG A 7 4) G=E-F 20, 345, 520, 343 V1A 4 (53 Bic A RS 4 G=E-F A\23, 310, 456, 326
! ]
4k H 19, 720, 000 [ SE"'¢ H 24, 680, 000 [
100 H3%472 0 45Hl 4 1=F/HX 100 0 100 %72 0 55Hi 4 I=F/HX 100 0

(GRhpE S B3 2 1EED)
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(1) Bz flp di DIRPLU B3 5 918

ol % 8
B 20184E 5 H 21 H B 20194 5 H 21 H
= 20194 5 H 20 A % 20204 5 H 20 A
1. ARPE SR 2 B 8 1. A RPE SR 2D B 8

M7 72 R, WERREOEREENIET 2IEEE 258 [FL
4IHITED DIEFREREETH Y ., BENFICHET 5EH
DEEARFFEHIAE, FAMGESRE OSBRI L TRE L L
THEHTHZEZENELTEBY 7,

2. BT S ONE K N OEFFENRD ) AL 2. BT S OWNE K N OEFFENCRD ) AL
T RBMEET D&/ OMEIL, T U AT 4 7 |FE

gl a—b - B EOEBEHRDEBEB TH Y £,
I, HRIMEENY XU SFIEENY R 7 7 O Y A
7 ERY R ROWREMEY 22712868 THBY £,
M7 7 RiX, BrtMEICRT 2 EEOENIENICE T
22 xEME LT, BTG 217> T £7,
WUEET VAT ¢ THENE, %5 & T DRSS 4R D Al

EE)Y A7 2L TEY T,
3. BRPEHAITAR D U R 7 B EAH] 3. LR IR D U A 7 BRI

LRERIHICB W TR, ML L BRE D 27 FHICET 25 [FA
DEBRT, RT 4 AOBERCER Y 27 OEETT
o TRY FI,

OmitE ) A7 OEH

M ) A7 ICB LTk, R EORIZ HRE, /08T -4
B L., BB > T D NEDEREZ1T/2>TEY £
B
ORFHY A7 OE

GV A2 7L T, BITERSIE e Mgk & B84
DIEMIEE - T & W R, AkBE L. SO REICR LR
A AHIIRE DB Z (T2 > TR £7°,
OFEME Y A7 OE

GRENE U A 7 (B LTI, IS U SR ok &
R L, BEI&CMALREOEHZIT/R>CTBY 7,

(2) = FhpE ORI EE I B3 5 F IR

ol % 8
20194 5 H 20 HBILE 2020 4% 5 H 20 HBILE
1. ‘SERTERERGE REA, R OVERE 1. SfEIPRFE BAE, Bl M OVERE

FERIRE LSRRI RAlE LT~ TRl CRMii L | R
TS, FERIRFE LA L Rl & OEHITH Y £

/\/O
2. iR E Tk 2. Wi RE S
URZE RS o AT D A

FURT 4 TEBNZHOW T, (ZofoEzE) @ 3
TUNT 4 7HGIBRICFEH L TB Y £,

=)L o 10— OGN N A B E S

I HOR EIZEIF T SN AT, IREMEEILR
fli &AL TG Z e h, YaLIEHBIAE 2 Fefl & LT3

Dij‘o
(BEhE S 5 & OHG1IZBE4 % 1ERD)
557 01 55 8 11
H 20184 5 7 21 H H 20194 5 4 21 A
# 20194 5 20 H % 2020 4 5 5 20 H

AT 7 Ot 24 35 E 1A% B A TE A ik A e L <. —ix Rz
DB Stk & B7n 5 B Y % L OHE1XT e bh Ty
b, FUEEI S VER A,

(FOMoIER)

1 JTAROBHE

57 H 5% 8
H 20184 5 H 21 H H 20194 5 H 21 H
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X 20194F 5 H 20 A

= 20204F 5 H 20 A

AR
1] B nER
I — SR S AR

TETCAVEH

94, 068, 620, 000 [[HA T TTAKE
259, 580, 660, 000 M HH B INER E TEAEH
267, 847, 560, 000 [ Fh— AR T A4H

85, 801, 720, 000 [
304, 918, 080, 000 M
283, 337, 120, 000

2 AflFEZBE LR
LI LD Y E A,

3 T UNT 4 THGIEMR

T UNT ¢ TSI OFKFEE . Wil & ORI E S
7 (2019 45 5 A 20 A HLLE) %5 8 11(2020 4= 5 A 20 HHILE)
. Lpo%ass (1) BokEsE (1)
5% 1 4 e (1) FHIHERE (1) 51 1 4 e (F9) PR (F)
i@ @
neEZaiel
BRSO E |

R 741, 102, 362, 741 —| 737,816, 130,000 A3,302, 658,083 703,968, 665, 477, —| 768,323,400, 000 64, 336, 669, 498

At 741, 102, 362, 741 —| 737,816, 130,000 A3,302, 658,083 703,968, 665, 477, —| 768,323, 400,000 64, 336, 669, 498

() B FE ik
1 JeEs |
ERNEELG 12> T
SEMOFHEI B TIE, BBIFFOFRET S

KEFLHGI Ty VRFHPEH SN TS HDIE TSN EE A,

(4) [Ff)mWIAnE]

%1 AGREAAME
(1) Bk (2020 45 5 A 20 HEIAE)
HMEFIEIIH D FH A,

(2) HRALU DA fiFES: (2020 42 5 7 20 A HAE)
Y HEHITIDH Y A,

F2 T UNT 4 THE R OEET RIS | DT KES K ORI ORI 2=
MBEHERICBITAERFEE LTEHRLTWAZ0EKELTEY £9,

AHEH OIERMEE A VW TR0 £7,
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