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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.]p

Junko Nakagawa, President & CEO

Jun Yamanaka, Head of Support Dial Team, Investment Trust Marketing Dept.

2020 4~ 11 H 18 H
2020 4% 10 H 16 H

Scheduled date of submission of securities report: November 18, 2020
Date of commencing dividend payment: October 16, 2020

I 77> ROEMRN

Fund Management

1. 20204E 9 A#OEALRM (20204F 3 H 8 H~20204E 98 7 H)

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

(1) BEHENR (B T HRHEHEO)
Assets (fractions of less than JPY mil. shall be rounded down)
N e W4 - THE - T DOMOEFE = .
3/ * . 3 LE (i
FEHGEE e ) &t (WigeE)
Primary Invested Assets Cash/Depo'sms/'Oth'er. A,SSE)tS Total (Net Assets)
(excluding liabilities)
&HA i dza A FE i3 Aaa el i3 Aaa
Amount ratio Amount ratio Amount ratio
"M % BAH % BAaH %
JPY mil. % JPY mil. % JPY mil. %
2020 £ 9 A Hj 525 (99.7) 1 (0.3) 527 (100.0)
FY ended Sep. 2020
2020 4F 3 A Hj 426 (99.7) 1 (0.3) 428 (100.0)
FY ended Mar. 2020
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(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
2020 £ 9 A #j 410] 100 0 510
FY ended Sep. 2020
2020 4E 3 A #] 210] 200 0 410
FY ended Mar. 2020
(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|
2020 £ 9 A #j 536] 9 527 103, 37§
FY ended Sep. 2020
2020 4E 3 A #] 435 7 428 104, 431
FY ended Mar. 2020
(4) syl
Dividend Payment
100 F124 v 5>E4
Dividend per 100 units
=
JPY|
2020 €2 9 A HA 1, 780]
FY ended Sep. 2020
2020 4E 3 A A 1, 800
FY ended Mar. 2020
2. XEHAFHOERE

Change in Accounting Policies

O KFHEEFEOLIEICE ) EE

Fii 3

PN

Changes accompanying revision to accounting standards, etc.

@ QLS OEE

Changes other than those in D

Fii 3

PN

No

No

(2519) 2020 4= 9 H i REEIE
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I M3%pE3% Financial Statements

(1) [EfExIz] Balance Sheet
(HA7 : ) (Unit : JPY)

%54 1 %5 5
(2020 4% 3 H 7 HBI(E) (2020 4= 9 H 7 HEBI(E)
4th Fiscal Year 5th Fiscal Year
As of March 7, 2020 As of September 7, 2020

&%H Amount &%H Amount

EREDTS

Assets

BN & PE

Current assets

a—J)b e @—

Call loans 422, 639 654, 406

BB R FER AR

.. .. 426, 896, 212 525, 544, 308
Parents trust beneficiary securities

ERION

Accounts receivable — other 8,617, 410 10, 724, 472

B PE A

435, 936, 257 536, 923, 186
Total current assets

pE A E

435, 936, 257 536, 923, 186
Total assets

AIEDHS
Liabilities

VB A
Current liabilities

ER I IEH i

Unpaid dividends 7, 380, 00 9,078, 00

RANSZ FEE B

31, 833 50, 828
Trustee fee payable ’ ’

RANZFEE W

270, 528 431, 988
Investment trust management fee payable

Z DAL

87, 521 135, 558
Other accrued expenses ’ ’

Eh AR A F

Total current liabilities 7,769, 885 9,696,374

et

Total liabilities 7,769, 888 9, 696, 374

LS E DER

Net assets

TEALE

Principal and other

JoA

. 410, 000, 00 510, 000, 00
Principal

a4
Surplus

HIRF A SOIHIR RS (A)

18, 166, 369 17, 226, 812
Surplus (deficit) at end of period ’ ’ ’ ’

(53 Bl (R A L4

10, 295 43, 316
(Reserve for distribution)
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AR At

428, 166, 369 527, 226, 812
Total principal and other ’ ’ ’ ’
G S A2
?Efif§;1:+assets 428, 166, 369 527, 226, 812
B TE D 2
AT E At 435, 936, 257 536, 923, 186

Total liabilities and net assets

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

(HAL : M) (Unit : JPY)

o5 4 1l
H 20194 98 8H
£ 20204 3H 7TH
4th Fiscal Year
From September 8, 2019
to March 7, 2020

%5 5 1l
H 20204 3 8 8 H
£ 20204 9H 7TH
5th Fiscal Year
From March 8, 2020
to September 7, 2020

A£%H Amount

A£%8 Amount

R

Operating revenue

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

12, 417, 095

8, 883, 742

I 7

Total operating revenue

12, 417, 095

8, 883, 742

CES -G

Operating expenses

KALFILE,

Interest expenses

251

273

S REA

Trustee fee

31, 833

50, 828

ZeRLA

Investment trust management fee

270, 528

431, 989

O hE A

Other expenses

108, 751

157,41

HEEMGE

Total operating expenses

411, 363

640, 499

EEMEXTEEREL (L)
Operating profit (loss)

12, 005, 732

8, 243, 243

REFRE IR EEL (A)
Ordinary profit (loss)

12, 005, 732

8, 243, 243

MRS OIS HIRE L (A)
Profit (loss)

12, 005, 732

8, 243, 243

— 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

1,672, 337

18, 166, 369

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

11, 868, 300

MHHBAME FEIT A © RIS SPEINEE U KRB
DHE

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

11, 868, 30

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

104, 800

(2519) 2020 4= 9 H i REEIE
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BHEAE FEITFE 5 RSSO FE T R IE a1
)
IIE ' ) ) . . 104, 80
Decrease in surplus or increase in deficit
from additional subscriptions for period
INET L
L 7, 380, 000 9, 078, 00
Dividends
154 84>
FRRREXBHARAS (L) 18, 166, 369 17, 226, 812
Surplus (deficit) at end of period

(3) [#Eiezk]
(EFE R R D HEH I 575D

1. EHEEOFMEER ORHI T [BREEFEZ RS
JLUEMMAR CRME L TR £9°,
2. EM - R OFE LY AR A A
EHIREECTHLELTEBY £97,
3. AxFhpE S O RIAE 12 B9 A SO @A i ORIV, TSNS IS HE D ABEDIE A, TS 23 72 W I 1A 2R
JE FICEE SN E ENTEY 9, BHMEOREIZE W TUE—EDRITES
HFEARHAL TV Te), BRDEMRSENEICL 7256, YMENER5Z &
LdHYET,
4. %DM BT 7 v ROFEMEIL, BitROHEICL Y, 20204 3 H 8 AA D 2020 4F 9
H THETER->TEY ET,
(X RRIZBI 3 % 1ERD)
%4 Wl %5 5
2020 € 3 J] 7 HELE 2020 4F 9 H 7 ABUE
1. FHEHMORBIZHIT DZHEDORE 1. FHEHRBORBIZBIT 22 HEDORE
410, 000 A 510, 000 A
2. FHEHIEORBIZEBIT D 1 BALY -0 OREEOH 2. FEHMORBICEIT D 1 BALY 720 OMEEOH
1 Y4720 HliE PFERR 1,044.31 [ 1 Y4720 HliE FERR 1,033.78 [
(100 M4 7= v MUE FEAE) (104, 431 1) (100 O ¥Y47= v MG FESE) (103, 378 )
(HE L ORI EH R FICE T 21
%4 %55
H 20194 9 4 8 H H 20204 3 8 H
20204 3H 7TH  20204F 9H 7TH
1. pE 4O EIBRE 1. D40 E IR
HE HE
B EaY | A A251 [ B AR EaY A A273 [
B 7 7 o R OB I S48 B 7,790, 096 [ 7 7 v R ORI A48 B 9,751, 520 [
> B e R ST 4 ¢ 11, 562 4 03 Bl HE(i B ST 4 9 10, 295 [
i 24 SR 4 A 4 D=A+B+C 7,801, 407 1Y Fic 24 S5 4k i 4E D=A+B+C 9,761, 542 11
ek 2 E 411,112 1 iz 7% E 640, 226 [
L3 3% 73 B FT REAH F=D-E 7,390, 295 [ IS 2% 73 B PTRERE F=D-E 9,121,316 1
IS 2% 55 e 4 G 7, 380, 000 1Y IS 25 55 i 4 G 9, 078, 000 [
A (53 B YE G R N4 H=F-G 10,295 [ At 4 (53 Bie HEA RN 4 H=F-G 43,316 [
0% T 410,000 [ 0% 1 510,000 [
100 13470 Syfid 4 J=6/1X 100 1,800 M 100 134720 4yHd 4 J=G/1X 100 1,780 M
2. =DM 2. DA H
ZOMERD S B 18, 144 ML BHICR DB, 87,472 [iX ZOMERD S H 14,893 L HGICFR & A, 137,496 [
SIBFEBUZ O\ T ORI CH Y 37, IERIBFRENZ DWW CORGIEMERABICH D £,
(Fhps S 2 B9 2 5D
(1) = FhpE i ORI B3 2 FIH
%4 Wl %5 5
H 20194 9 H 8 H H 20204 3 H 8 H
£ 20204 3 A 7H £ 20204 9 H 7H
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1. AP S 63 2 B T

M7 72 R, WERREOEREEANCETIEES 255
4IHIZED DIEFREREETH Y ., BENEICHET 5EH
DEARFFEHZAE, FAMGESRE OSBRI L TRE L L
CTEMATHZLEHMELTEBY £1,

0. SRR DOPNE L N DERRERICIRD U R

BT 7y RBPRET2EREROFEEIL, Ak, 2—
Lo o —VEOEHREEROCEHREBETHY T,

W77 v RMRAET DA MAEEOFEMIL, (FOMOHERD) O
2 AMMFEARRICTEH L TEY £,

INBIE, GREBY R ABREENY XV e O Y R
7 ERY R ROWREMEY 22712868 THBY £,
3. SRPE S IZER D U A 7 B HER

AT B W T, ML LB Y 27 FHICE T A EE
DERT, NT A= AOEEKCER Y A7 OFHELT
o TR FI,

OmitE ) A7 OEH

M ) A7 ICB LTk, R EORNEZ HRE, 5087 -4
2 L, EFHHIZIH > TV ENEOEHET/>TEY E
B
ORHY A7 OE

EAY A2 7L CiE, BITIERSIE oM gk B84
BIEHUE - 30T 2 R, Mkt L. A EOFE RIS U
HAHIIRE DB A (T2 > TR £77,

OFEME ) A7 OE

GRENE U 2 7 1B LTI, MBS U CHi I R &
R L, B | EC A LR EDOERE{T/>TEB 0 7,

L. A FlRE 26 2 TR T B
Al

2. SRS DONE R B OERMEMIRD Y A7
Al

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

(2) Axfhps ah ORFLE B9 5 HIH

%54
2020 € 3 J] 7 HELE

55 5
2020 €8 9 ] 7 HELE

1. B REaE LAE, Ml O 2%
BRI EOSRREMITFRI & LT TRl CREM L
TWAB 7, BERTIBER L4E & Wl & OEFITH Y 1
As
2. Wl DB EHE
B EE 0% IR
(EEREFFHHAR D FHEICE T D) (SR L T
BYET,
=)L o 10— O EENE N A B E S
IR HORBITEIR TR S Do), IREMAEILR
i TP TS Z Enh, YEEBMAEL RIS LTH
UES

1. EERIREREE AR, el o OZER

A2

2. el O HEHIE
A

(BEhE S5 & OHG1IZRE4 5 1ERD)

5 4 1
H 20194F 9 A 8 H
% 20204 34 TH

% 5 1
H 2020 4F 3 A 8 H
% 20204 94 TH

AR € DML S FEIG AR D N IEZR ik 2 B LT, —fi%
DG 5 L 570 2 Bl S L OIS 134T 72 b T

A2

), BUFHIII SV ERE A,

(Z D odTERD)
1 TAROBH)

5 4 1
H 20194F 9 A 8 H
% 20204E 34 TH

5 5 1
H 20204 3 A 8 H
% 20204 94 TH

0 T AER
O OB IR E TTAVER

210, 000, 000 4
200, 000, 000 4

0 T AER
0 OB IR E TTAVER

410, 000, 000 4
100, 000, 000

1] R AR T A 0M

1] AR AR T AR 0M

2 AmEESBEAR
e B H AA iiRESs
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%44 % 5 4
H 20194 9 H 8 H H 20204 3 H 8 H
TEIH % 20204F 3 H 7 H 20204 9 H T H
BRICE N () BRICE EN-MEEE ()
BLBEE R O AR RE SR 12, 146, 071 8, 846, 848
&t 12, 146, 071 8, 846, 848

3 T UANT « 7HGIBR
Y FHIIH D EEA,

(4) [KEmHE]

B AMEESR IR
(1) Bk (2020 45 9 A 7 A BIfE)
MU FEIEITH Y A,

(2) BRALIS O A fiRES (2020 4 9 H 7 HHLLE)

(BAZ: )

e Wi g TesE Balik| ik
PSR (A AR ELEE S~ —T 7 R 9, 438, 371 525, 544, 308
" R RIS @ 1 259, 438, 371 525, 544, 308

LB L= ¢ 99. 7% 100. 0%
e 525, 544, 308

(E D BEEFEZARESR, RERES M OB EEFEZ MR ST D B BEORIEL, FERREFR L TEY £7,
(7 2) BRITE X0 AR ORME PEIC R DR RO/ DEHIO B RHEBICHT DR TH Y 7,
2 T UNRT 4 TG RORETRIIG | OZRIVEETE K Ol DR L3

FUFEHIIDH Y A,
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