NEXT FUNDS 7/b—2/—7 =7 A ZKEFE AL (1—100) A2 T v/ A (R~ Vo) BB SRS (2554) 2020 £ 9 A # REHEE
NEXT FUNDS Bloomberg Barclays US Intermediate Corporate Index (JPY Hedged) Exchange Traded Fund (2554) Earnings Report for Fiscal Period ended September 2020

NEXT FUNDS

2020 429 HH#1 (20204 3 H 8 H~20204 9 H 7 H) REHEE
Earnings Report for Fiscal Period ended September 2020 (March 8, 2020 — September 7, 2020)

Tyr R4

a—RE 5

N TIPUE g
78 B AL
(S

(A= EEd

Bk e g

Fund name:

Code:

Underlying index:
Primary invested assets:
Trading unit:
Management co.:
Representative:
Contact person:

A AGRES e E A H P E H
SyBie A BR A B

2020 4-10 H 19 H
October 19, 2020

B ET HRE
Listed Exchange TSE
NEXT FUNDS 7 —2A/3—7 « SN—F L ZKEFE TEALE (1 —105) A>T v I A (B~
vV HY) HENR FIGERE
( 2554 )
TN— IS —=F N —= T LA K E GRS AAE (1-10 ) A>T w7 A ([~ [ —2R)
Bl BE RS LA

10 @

PR T 2 b R U A MER S URL http://www.nomura—am.co.jp
CEO FEAFREFEEALE HJI NEF-

PR—R AL i =% TEL 0120-753104

NEXT FUNDS Bloomberg Barclays US Intermediate Corporate Index (JPY Hedged) Exchange Traded
Fund

2554

Bloomberg Barclays US Intermediate Corporate Index (JPY Hedged)

Mother fund, Public and corporate bonds
10 units

Nomura Asset Management Co., Ltd.
Junko Nakagawa, President & CEO

Jun Yamanaka, Head of Support Dial Team, Investment Trust Marketing Dept.
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Scheduled date of submission of securities report: November 18, 2020
Date of commencing dividend payment: October 16, 2020

I 77> ROEMRN

Fund Management

1. 202049 AHIOEM RN (20204 3 H 8 H~20204 9 H 7H)

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

(1) BFENR (B 7 RO
Assets (fractions of less than JPY mil. shall be rounded down)
\ . B4 - WA - TOMOERE . .
FELEE . 2 it (Wi
TR e &8 (Mg rE)
Primary Invested Assets Cash/Depo.sms/.Oth.er. A.ssets Total (Net Assets)
(excluding liabilities)
Rl iidndsa Rl Rk x| Rk
Amount ratio Amount ratio Amount ratio
[Epaas| % Epals % Epals! %
JPY mil. % JPY mil. % JPY mil. %
2020 £ 9 A #j 318 (100. 4) Al (A0.4) 317 (100.0)
FY ended Sep. 2020
2020 ££ 3 A #j 179 (97.9) 3 (2.1) 183 (100.0)
FY ended Mar. 2020
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(2) BRI - R FA

(2554) 2020 4% 9 A# HREEI(Z

(T AR G0 )
Creation and Redemption (fractions of less than one thousand units shall be rounded down)
AR E BRI R YK E IR
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 180 130 0 310
FY ended Sep. 2020
2020 4E 3 A #] 0 180 0 180,
FY ended Mar. 2020
(3) FEHEMmAE
Net Asset Value
100 1134 V) FEHAEqIAH
g e Alk AL (/B FrEHIRMAFATHE O£ 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 322 4 317 102, 308
FY ended Sep. 2020
2020 4E 3 A #] 184 1 183 101, 958
FY ended Mar. 2020
(4) syl
Dividend Payment
100 F124 v 5>E4
Dividend per 100 units
=
JPY|
2020 €2 9 A HA 760]
FY ended Sep. 2020
2020 4E 3 A A 660)
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
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I M%pE3% Financial Statements

(1) [EfExIz] Balance Sheet

(HAL : M) (Unit : JPY)

AT
(2020 4 3 H 7 BHLE)
Prior period
As of March 7, 2020

B
(2020 4 9 H 7 BHLE)
Present period
As of September 7, 2020

&%H Amount

&%H Amount

EREDTS

Assets

BN & PE

Current assets

a—)b e 1 —
Call loans

580, 261

1,274, 872

BB R FER AR

Parents trust beneficiary securities

179, 659, 201

318, 278, 731

R P A B

Derivative evaluation account

3, 310, 062

ERION

Accounts receivable — other

1, 300, 00

2,500, 00

B PE A EE

Total current assets

184, 849, 524

322, 053, 603

i it

Total assets

184, 849, 524

322, 053, 603

AIEDHS
Liabilities

VB A
Current liabilities

R P i At D

Derivative evaluation account

2, 239, 806

KA

Accounts payable — other

15, 430

ARAAIZE 53 B4
Unpaid dividends

1, 188, 000

2, 356, 000

AL FEH R
Trustee fee payable

8, 505

17, 420

AALZEREAE B

Investment trust management fee payable

106, 270

217,715

ARALFILE.

Accrued interest expenses

Z DAL E

Other accrued expenses

22,088

52,432

mEhAE A
Total current liabilities

1, 324, 863

4, 898, 804

AfEAFE
Total liabilities

1, 324, 863

4, 898, 804

I PE D

Net assets

TEALE

Principal and other
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(2554) 2020 4% 9 A# HREEI(Z

7E%: . 180, 000, 000 310, 000, 000
Principal
Tl 4
Surplus
{ 144 E B4
ﬁﬂﬁiﬁJa>ji§lFiEﬂﬂ<5<ﬁiji (AN) . 3. 524, 661 7,154, 799
Surplus (deficit) at end of period
YA mE ST A
(% @Eﬂﬁrﬁf‘ﬁi;) - 47 23,785
(Reserve for distribution)
At NS
7EZK%?[3?+ . 183, 524, 661 317, 154, 799
Total principal and other
G R S NS
M E AT 183, 524, 661 317, 154, 799
Total net assets
CUEMG LS
/\kifEE%E§F3?+' 184, 849, 524 322, 053, 603
Total liabilities and net assets

(2) [HEEROER R RE]

Statement of Income and Retained Earnings

(HAL : M) (Unit : JPY)

H 20194 6 H 26 H
£ 20204 3H 7H
Prior period
From June 26, 2019
to March 7, 2020

AT

A

= 1]

20204 3 H 8 H
£ 20204 9H 7H
Present period

From March 8, 2020
to September 7, 2020

4%H Amount

4%H Amount

(ZE L&

Operating revenue

e Tl A e =R A
Profit and loss on buying and
securities and other

selling of

6, 349, 201,

9,719, 53

PR AR

Foreign exchange gains or losses

386, 523

1, 333, 746

RIS A

Total operating revenue

6, 735, 724

11, 053, 274

HEEM

Operating expenses

SRR,

Interest expenses

324

251

SEREAE

Trustee fee

20, 696

29,713

ZERe

Investment trust management fee

258, 441

371, 358

Z O

Other expenses

582, 202

38,116

HEENGE

Total operating expenses

861, 663

439, 438

R ST EER K (D)
Operating profit (loss)

5,874, 061

10, 613, 83§

REFIRE IR EBEL (D)
Ordinary profit (loss)

5,874, 061

10, 613, 83§

WIS ST G WIME R (A)
Profit (loss)

5,874, 061

10, 613, 83§

—EBAERIT A O Y IR 4 AR 0D 3 BRI — B
FUTHE D BRSO /TBLE (A)

Distribution of profit loss from partial
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redemptions
HiERne IHE REBE (L) 1 3. 594 661
Surplus (deficit) at beginning of period ’ ’
T AR X T KRB E 4 999, 600 1
Increase in surplus or decrease in deficit ’
BHEAEFEITFE 5 RIS SHMEE T KBS
P 229, 600 =
Increase in surplus or decrease in deficit ’
from additional subscriptions for period
Tl & B T R B AR
. . . . T 2,926, 70
Decrease in surplus or increase in deficit
BHEAE FEITFE 5 RSSO FE T R IE a1
pIEE
. . . . . 2, 926, 700
Decrease in surplus or increase in deficit
from additional subscriptions for period
Sy
Dividends 2,579, 00 4,057, 00
PANG/AN SPAN
%ﬁ?ﬁ%ﬂfﬁﬁlfi#ﬁﬂ%ﬁ(@ﬁ (AN) . 3. 524, 661 7. 154, 799
Surplus (deficit) at end of period
(3) [EiEx]
(EERSHGENAR D FHICE T 27
1. EHEEOFHMMEE R OGN AL BB RIS
SLYEMAECREMm L T £7,
SR TR |
FHEHIZEB W T TRAREOZEH OXMBER WS OMETHM L Tl £7°,
2. EM - R OFE LI A ARESR 70 H F AR
RE HEHECE EL TR £,
RSt Et

FE HIEMETE L L TR Y £,
3. AR it O BFM S (2 B9 2 SO AR ARG bn ORI 213, SIS 25D MBROIE D TSl 23 e WA T IS B

SR FICHE SN E N TR Y £9, HREMBEOFEIZIS W TE—EDRHRSE
HEZRA LTS, BRARDHHRFMFIC L o6, YN R 5 2 L
bH0ET,

£ TIAT 4 TRENCET 2RO E L, HSETHT UAT 0 THGICHT
4 BB ELITHE LOMETLATH Y | YESHAKLT VT 1 7T
FIOHE) A7 DRE SR THOTEHY £HA,

4. Z0fth UHMBAROFEHMIL, 20204 3 A 8 HMH 20204 9 H 7T HETLZ2oT
B0 FES,
(Bt FIC B9 5 1ERD)
2020 4E 3 H 7 HEUE 2020 4F 9 A 7 HEILE
1. FPEHIMOREBIZRIT 2 ZEHEORE 1. FPEMIMOREKBIZET 22 HEOREK
180, 000 [ 310, 000 0
2. FFEHIBORBIZBIT D 1 BALY 72 OME PEDKE 2. FFEMEOERBICBIT D 1 BALY 720 ORE EDKE
1 11472 0 fliE rEAA 1,019.58 1 1 14720 flig rEAA 1,023.08 [
(100 A4 7- v % PEAR) (101, 958 ) (100 A4 7- v % PEAR) (102, 308 [9)
(4 K OFIRa it E E BT 5 3ERD)
H 20194 6 H 26 H H 20204 3 H 8H
20204 3 H TH 20204 9H TH
1. Ee4 ot FaRR 1. /yfic 4Ot FiRTE
20194F 6 H 26 H) 6 2019812 H THET 20204F 3 H 8 H/ 5 20204F 6 H 7THET
WA i
ERUAER N L A A288 AR Y S AR A A148 1

_5_
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fo7 7 > R ot S s B 2,129, 809 M (87 7 > R OB SIS ER B 1,898, 766

3 Bl Y AR A C 0H 3 Bl R 74 c 47 1

IREE e e ] D=A+B+C 2,129,521 [ IR | D=A+B+C 1, 898, 665

354 E 731,000 1 B34 E 182, 867 1

N £k 3 i v REAH F=D-E 1,398,521 [ U 2k 53 i 7] REAH F=D-E 1,715,798 [

IS 2 53 i 4 G 1,391, 000 14 IS 2 53 i 4 G 1,701, 000 1

R (4 PR AR A N 4) H=F-G 7,521 1 U1 4 (5 i M 57 42) H=F-G 14,798 4

Mk I 130, 000 [ SE~3 I 270, 000 11

100 12472 V) 43ic 4 J=G/1x100 1,070 [ 100 1247 V) 534 J=G/1x 100 630 [

20194 12 H 8 H2 5 20204 3 H THE T 20204 6 H 8 H/ 6 20204F 9 H THZET

HE HE

EpIRE ) A A36 1 ERREE eS| A A103 14

7 7 o R OB Y SN 5% B 1,310,901 517 7 > R ORI 24 B 2,621,410 4

3 Bt (i RN 4 ¢ 7,521 [ oy B YER R 74 c 14,798 [

IREE e E T ] D=A+B+C 1,318, 386 [ IR e D=A+B+C 2, 636, 105 [

354 E 130, 339 H et 2 E 256, 320 14

N £ 3 i w] REAH F=D-E 1,188,047 [ U 2k 53 i 7] REAH F=D-E 2,379,785 [

IS 2 53 i 4 G 1, 188, 000 4 IS 22 53 i 4 G 2, 356, 000 [4

K 1A 4 (S B MER RS ) H=F-G 47 1 U B 4 (3 L MG R ST 42) H=F-G 23,785 [

A% I 180, 000 [ n# I 310,000 11

100 472 0 F3fid4: J=G/1x100 660 [ 100 1272 V) 4yEd 4 J=G/1X 100 760 [
2. FOft#EH 2. Ot M

SRR 0L TR, FRERSRATHY % ZOMBMD > b 8,227 Ik, LEIRBRATHY £,
3. i

2016 421 3 29 RO AARFATIC R D T=A F 2 EFIH

B - BRGRIREM) OBEARERE, ENEHSR

TR O KHEAE T LT 0 9. SOREIC

K0, FIEICHY T 28247 7 ROAEEICAR

THHEEIIIZEREO~ A FAE I HFEE L

THRRLTEY ET,

(e fh s it (2 B89 5 TERTD)
(1) Bz flp di DIRPLU B3 5 918

LY
H 20194 6 7 26 H
£ 20204 34 TH

H 2020
£ 2020

=
£ 34 8H
9 TH

1. A EhpE S 3 2 Uk T 6

M7 7 R, WERREOEREEANIETIEES 258
4IHIZED DIEFREREETH Y ., BENFICHET 5EH
DEARFFEHZAE, FAMGESRE OSBRI L TRE LS L
CTEMATHZLEHMELTEBY £1,

0. SRR ONE L NE DERRERICIRD U R

W77 v RWMERET S E/BEMOMIET, AiMFEE, 7 U
T4 T, 3= = EOEREER CERIEB TH
nDET,

M7 7 v RPMEET D AEMREROFEMT, (ZofhoEi) o
2 AMMFEARRICTEH L TEY £,

INBiE, @FEEY R HEEEY R 772 oY A
7 ERY A7 ROFEMEY 27 1IC& 58N TEBY £,
WMo 7 RiE, BHEMEICET2EEDLBLETY A7 O
s, WONCEFEMEEICB T 2N ERESOZEERITHI Z L&
HgE LT, HBTHREGIZRAL TR £1,

3. SRS ICAR D U R 7 B ERRH

ZEE AT BT, MY LB Y R 7 EHICET 5 EE
DERT, NT =< ADOERKOHER Y A7 OEHELT

L. RS S 2 BT #

Al

2. SRS DONE R OE OERPEMIRD Y A7

Al

3. ARl AR D U A 7 BRI

Al

_6_
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o TEY ET,

Ofith U A7 OEB

Hith U A7 I LTI, BERSSEORILE W, o8-t
B L., BB > T D NEDEREZ1T/2>TEY £
ED
O Y A7 OEH

(EHY A 7B LT, BITIRCBE e o Mgk & B4
DIEMIEE - T & W R, AkBE L. SO REICR LR
IR EDEB AT >THB Y £9,
OFEIE Y 2 7 DR

FRENE U A 7 (B LTI, MBI Ui ok A
e L, B &CMALREDEHZIT/>CTBY 7,

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

AT
2020 4 3 H 7 HEUE

4 1
2020 4E 9 H 7 HEE

1. BRI IRERE A, Wefli 2 OE%E
B R Lo ephpg i 2RI L LTI~ TRpfli TR L
TV, SEIRERE LA & Wi & O H Y £
v

1. BRI IRERET AR, Wefli 2 OE%0
Y

2. WHtOHEE ik 2. EHtiOHEE ik
B EE 2 IREA [/ £
(BEERSH TR D FEICET A7) ICRE#E LT
B0 EI,
JRAE P o R
FUNRT L TEENCHOWTIE, (FofoEs) @ 3
FVART 4 TEBIBEMRICE#HK L TRBY £,
T—)L - 0 — RO SERENE K OV RS
INHOREITEFCIRE SN ST, IRFELEEILRE
LTI TND Z Enn, YEEBMAALRMIE LTH
nET,
(B 3 & OB T 5 1ERD)
(EE:] 4 1
H 20194F 6 H 26 H H 20204 3 H 8 H
F 20204F 3 A 7H T 20204F 9 A 7H
IR RS 7 Ot 4 B S IR D AN IEARis 2 R LT, — K |[FIE
OGBS & B 2B 3 L OB b Ty
7280, MFHIITSWERE AL
(Z D DER)
1 TARDKE)
(EE:] X 1
H 20194 6 H 26 H H 20204 3B 8H
T 20204F 3 A 7H T 20204F 9 A 7H
LUNE TN — M e AR 180, 000, 000 [
1 R B INER E e AEE 180, 000, 000 M| HEINER & TLAKH 130, 000, 000
1) o — S R ST AR 0 FIHA A — R A ST AER 0H
2 FHAGREAEFR
e E HIAEMRES
EIE:] EE
\ H 20194F 6 H 26 H H 20204 3 H 8 H
EE] 7 20204E 3 H 7 H 7 20204 9 H 7 H
HRICE TNz (M) HRICE TNz (M)
BLBEE R O AR RE SR 1,371, 323 490, 749
&t 1,371, 323 490, 749

3 T UAT ¢ THGIBAR
T UNRT ¢ TG ORKIFE, Wi X ORI 4R

e |

A (2020 4 3 A T BELAE) |

21 (2020 45 9 A 7 AHILE)

_7_
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HVES () s (1)
6 | M D | AR () e | M| R ()
[ [
i3 | LS O
KB THI)
T 182, 317, 632 - 179, 007, 570 3, 310, 062 316, 507, 554 - 318, 747, 360} A2, 239, 806
K R 182, 317, 632 — 179, 007, 570 3, 310, 062 316, 507, 554 - 318, 747, 360 A2, 239, 806
et 182, 317, 632 - 179, 007, 570 3, 310, 062 316, 507, 554 - 318, 747, 360 A2, 239, 806
(1) Beflfi D 5 E 7 ik
1 2% TR

DFHE BIZB W TR S OMEPFER SN TV DHEIZOWTIILLTO L S ICFHEL T Y £7,

OFHFEBIZBWTABRTHOZIER (LT T4EA] EWNET) OXMERLEMHGOMERER SN TV LIHE
F HEAETRITEEMETIME L TR £,

@FFE HIZIBWTYH A OMBE MRS OMENRREER SN TORWEEIE, UTOHEICE->TEY £,

cFMEBICYE A B 2 D BEEYHE AR SN TV DEAITIE. ik AICR BV R S OXI#E R k%
HGOMEZ S LIZFHRELIZLV— 2N TR 7,

CEERICYE A AR DR LA RRER SN TR WVIEAIZIE, UEAICR b IITWIRER I TS 5
BHFAG OMEE VTR Y £,

2) FHE P BE SE MRS O MMEDA TR SN TORWAEIZONTIE, FHE A OMBE RS O fME TR L Tk v &
1;_‘0

KRBT~y VRFHPEHR SN TWE LOIX TS NERA,

(4) [P BIAnE]

B 1 HALREAAME
(1) BE= (2020 42 9 A 7 HEAE)
HOMFIEIIH D FH A,

(2) BRALIS O A fiRES (2020 4 9 A 7 HHILE)

(HA: )
Gt SNy i) Jr R AE FFAM4E eSS
IR E (R FE A |H A KEREHEEAEL — 1 0FA T 272, 638, 968 318, 278, 731
=I5 VI AW —=T 7R
VNG EZAIE ! 272, 638, 968 318, 278, 731
AR LS ¢ 100. 4% 100. 0%
G 318, 278, 731

GE D) TEEFEZRASR, HEILR L OBREEIEZRIALRICR T 2 R ERAOEMEIL, FERRERRTL T £7,
(7 2) HeRI3 72 X0 AR O IS K3 D HeR . RO/ NEHI O GRS FIC T DR TH Y 77,

F2 T UNT 4 TIE| RO TR OZAKEE K ORHIE ORI

MHEHAFNCRBIT DELFEE LCRE LTV 720EK L TR 7,
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