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

J.P. Morgan Emerging Market Bond Index (EMBI) Plus
Mother fund, Public and corporate bonds
10 units

Nomura Asset Management Co., Ltd.
Hiroyasu Koike, President & CEO

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

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

URL http://www.nomura—am.co.]p
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Scheduled date of submission of securities report: May 19, 2021
Date of commencing dividend payment: April 15, 2021

I 77> FOEMRE
Fund Management
1. 20214 3 A M RPL (2020 4F 9 H 8 H~2021 4 3 H 7 H)
Management Status for Year ended March 2021 (from September 8, 2020 to March 7, 2021)

(1) BEPENR (777 P AR B4 C)

Assets (fractions of less than JPY mil. shall be rounded down)
N e W4 - THE - T DOMOEFE = .
vy * 3 AL (4
FEHGEE e ) &5t (Wigre)
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. %
2021 4F 3 A Hj 692 (99.7) 2 (0.3) 694 (100.0)
FY ended Mar. 2021
2020 £ 9 A Hj 525 (99.7) 1 (0.3) 527 (100.0)
FY ended Sep. 2020
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(2) BRI - R FA (F B AR 9045 0)

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
2021 £ 3 A #j 510] 190 0 700
FY ended Mar. 2021
2020 4E£ 9 A #j 410] 100 0 510
FY ended Sep. 2020
(3) FEHEMmAE
Net Asset Value
100 1134 V) FEHAEqIAH
g e Alk AL (@ 4FFEHIFIARFATIE 150 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|
2021 £ 3 A #j 710] 15 694 99, 280
FY ended Mar. 2021
2020 4E£ 9 A #j 536) 9 527 103, 378
FY ended Sep. 2020
(4) Frdd4e
Dividend Payment
100 F124 v 5>E4
Dividend per 100 units
=
JPY|
2021 42 3 A HA 2, 090,
FY ended Mar. 2021
2020 4£ 9 A HA 1, 780
FY ended Sep. 2020
2. XEHAFHOERE
Change in Accounting Policies
O SFHEHEZEOWREICHEIER i

PN

Changes accompanying revision to accounting standards, etc.

@ QLS OEE

No
i

PN

Changes other than those in D No
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I M3%pE3% Financial Statements

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

%5 5 5 6 1
(2020 4= 9 H 7 HEBI(E) (2021 4 3 H 7 HEBIE)
5th Fiscal Year 6th Fiscal Year
As of September 7, 2020 As of March 7, 2021

&%H Amount &%H Amount

EREDTS

Assets

BN & PE

Current assets

a—J)b e @—

Call loans 654, 406 743, 795

BB R FER AR

.. .. 525, 544, 308 692, 730, 524
Parents trust beneficiary securities

ERION

Accounts receivable — other 10, 724, 472 16,810, 559

B PE A

536, 923, 186 710, 284, 874
Total current assets

pE A E

536, 923, 186 710, 284, 874
Total assets

AIEDHS
Liabilities

VB A
Current liabilities

ER I IEH i

Unpaid dividends 9,078, 00 14, 630, 00

RANSZ FEE B

50, 828 64, 314
Trustee fee payable ’ ’

RANZFEE W

431, 988 546, 603
Investment trust management fee payable

Z DAL

135, 558 84, 960
Other accrued expenses ’ ’

Eh AR A F

Total current liabilities 9,696,374 15, 325, 877

et

Total liabilities 9, 696, 374 15, 325, 877

LS E DER

Net assets

TEALE

Principal and other

JoA

. 510, 000, 00 700, 000, 00
Principal

a4
Surplus

HIRF A SOIHIR RS (A)

17, 226, 812 5,041, 003
Surplus (deficit) at end of period ’ ’ 45, ’

(53 Bl (R A L4

43, 316 28, 251
(Reserve for distribution)
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AR At

527, 226, 812 694, 958, 997
Total principal and other ’ ’ ’ ’
G S A2
?Efif§;1:+assets 527, 226, 812 694, 958, 997
B TE D 2
AT E At 536, 923, 186 710, 284, 874

Total liabilities and net assets

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

(HAL : M) (Unit : JPY)

%5 5 ]

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

%5 6 1]

H 20204 98 8 H
£ 20214 3H 7TH
6th Fiscal Year
From September 8, 2020
to March 7, 2021

A£%H Amount

A£%8 Amount

R

Operating revenue

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

8, 883, 742

A10, 803, 713

I 7

Total operating revenue

8, 883, 742

A10, 803, 713

CES -G

Operating expenses

KALFILE,

Interest expenses

273

321

S REA

Trustee fee

50, 828

64, 314

ZeRLA

Investment trust management fee

431, 989

546, 603

O hE A

Other expenses

157,41

235, 664

HEEMGE

Total operating expenses

640, 499

846, 902

EEMEXTEEREL (L)
Operating profit (loss)

8, 243, 243

A11, 650, 615

REFRE IR EEL (A)
Ordinary profit (loss)

8, 243, 243

A11, 650, 615

MRS OIS HIRE L (A)
Profit (loss)

8, 243, 243

A11, 650, 615

— 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

18, 166, 369

17, 226, 812

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

4,012, 800

MHHBAME FEIT A © RIS SPEINEE U KRB
DHE

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

4,012, 80

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

104, 800

(2519) 2021 4= 3 H i) REEIE
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BHEAE FEITFE 5 RSSO FE T R IE a1
)
A . . . .. 104, 80 .
Decrease in surplus or increase in deficit
from additional subscriptions for period
INET L
ﬁﬁai 9, 078, 000 14, 630, 000
Dividends
154 84
SRR R IR (A) 17, 226, 819 A5, 041, 003
Surplus (deficit) at end of period

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

1. B PEORPA A AE Je OFFM T 15 (BRI (R T AR

SLYERFECRIAI L TR0 £

A fliRES7C B S5 R AR

FOE HIEAE TR L L TR Y £

3. AR i O BEAH S (2 B 2 SIE O AR B RE bh ORI (13, TSRS RS BEROIE D HTS A 23 e WA TR B

2. B - AR OFE BEETE

SR FIZRE SR E TN TR Y £9, YEMEOH EIZBWTIE—EDRIHES
HEEZRHAL TS, BARDAMRGEHICL o TeGmE, Y MEN R &

LdHYET,
4. %0 YT 7y FOFEMBIT, FEROMREICE D, 20204 9 A 8 HA D 2021 4F 3

H THETERSTEBY ET,

(e R B9 5 1ERD)

%5 5 1 5 6 1]
2020 45 9 H 7 HEBE 2021 £ 3 H 7 HEIfE
1. FHEHMOEK BB 5% HEORRER 1. FEMMOEKBIZET 5% EHEORE
510, 000 M 700, 000 H
2. BEEFEMEGFERANE 65 50 6 5 1 HHE 10 SI128
ETHHE
JEARD KR 5,041, 003 M
2. FHEHIMOKRBICET D 1 BALYS T2 0 OHE E O FHREHIROKRBICBT D 1 BALS 7 0 ORIE PEDKE
1 B4 720 Wi rERR 1,033. 78 [ 1 04720 Wi rERR 992.80 M
(100 ¥4 7= v HliE EAH) (103, 378 M) (100 H M7= v i pEAH) (99, 280 1)
(4% B Ol a5t EEIT BT 2 15D
55 5 4] %5 6 1
H 20204 3 H 8 H H 20204 9H 8 H
20204 9H 7TH X 20214 3H 7H
1. ol O RiBkE 1. oo FiEkE
HH HH
4 300 24 N AR A A A273 1 EE[REE e A A321
[BL7 7 > R OB SN ZE 4R B 9, 751, 520 1 817 7 o R OB Y4 SR A B 15, 461, 837 4
53 B i F Sz 4 ¢ 10,295 1 (53 B T P S 4 ¢ 43,316 1
i 24 5 2 A 4 D=A+B+C 9,761, 542 [ Fic 4 AU A R A D=A+B+C 15, 504, 832 1
ey E 640, 226 [ g E 846,581 [
IS 42 5 i mT AE A F=D-E 9,121,316 14 IS 2y i P AEA F=D-E 14, 658, 251
N 45 53 B 4 G 9,078, 000 [ L 45 4 i 4 G 14, 630, 000 4
R (4 B AR A N7 4) H=F-G 43,316 1 U1 4 (5 i M 5T 42) H=F-G 28,251 M
% I 510, 000 1 S8 I 700, 000 [
100 112472 0 43 H 4 J=6/T X100 1,780 1 100 112472 D) 434 J=6/1%100 2,090 H
2. F DA 2. T OME M
ZOMBH O 55 14, 893 [T IR HE A, 137,496 [ ZOMEHD 5 5 52,820 [T FIGIIR DM, 176,446 1
IERIGHERIZ DWW T OMIEFERBICH Y £, ISR DWW T OPSIEERRITH Y £,

(&ftpe I B 2 1ERD)
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(1) 4P o OIRI B4 5 S1

51 % 6 4
B 20204 3 H 8 H B 202045 9 H 8 H
= 20204 9H TH = 20214 34 TH
L. AP L R D BGL 5 8 1. A FhpE L e B B G &1

M7 72 R, WERREOEREENIET 2IEEE 258 [FL
4IHITED DIEFREREETH Y, BENFICHET 5EH
DIARTFEHIPE N, BIFESS O AEFE MK LT & L
CTEMATHZLEHMELTEY £1,

2. TS OWNE K N OEFFENRD ) AL 2. TS ONE K N OEFFENRD ) A2
W7 w v RPMEET ARG ORBE L, Bi#dsk, o— |[FA

Vs B EROSBEEL OEEEE THY 7,

W77 v RMRAET DA MAEEOFEMIL, (FOMOHERD) O
2 AFEARRICERE L TR Y £,

INBiE, @FEB D 27 BEE) A7 R EDOTHE D A
7 ERY A7 ROFEMEY 27 1IC& 58N TBY £,
3. &P S ICER D U A 7 B BRAH 3. &P S ICER D U A 7 B BRAH
LRERIHICB TR, ML LBRE D 27 FHICET 25 [FA

DERT, NT A= AOEEKER Y A7 OFHELT
o TR FI,

OmitE ) A7 OEH

M ) A7 ICB LTk, EERLDEORIEZ HRE, /087 -4
e L., BEFTHIZIR > T B DEDEH AT/ >TRY F
B
ORFHY A7 OEH

GV A2 7L Tt BITIERSIE e Mgk &84
DIE MR - T & W R, AkBE L. (SO REICR L
AR DB A (T2 > TR 77,
OFEME ) A7 OE

GRENE U A 7 1B LTI, MBS U CHi I E ORI &
R L, BEI&CMALREOEHZIT/R>CTBY 7,

(2) & FhpE ORI EE I B3 5 IR

51 % 6 4
2020 4% 9 H 7 HEIIE 2021 4% 3 H 7 HEUE
1. SERTERFREE B4R, Bl R OVERE 1. SEcTERFREE B4R, Bl R OVERE

FERIRE Lo R RAlE LT~ TRl TRl L | R
TS, FERIRFE LA L Rl & OEMHITH Y £

Ae
2. Wi OREHIE 2. Wi OREHIE
BB ERER ARRESR A
(EERF 7 #NCR 2 FRICET 2R ICRi# L <
BYET,

T—)b » v — U EO SR L O AT
IS OF BIFEIE TR SN DTz, IREAEEIXRE
fli LT LTS Z &2 D, HiLREMifEZ Ml & LTk

D\ijﬁo
(BE Y = L 0BG IZBE3 5 ERD)
51 % 6 4
B 202045 3 H 8 H B 202045 9 H 8 H
= 20204 9H TH = 20214 34 TH

TS DM ZIG AR D AERMits 2 BRE L T, — ik [FA
DG 5 L 570 2 Bl S L O 134T 72 bhu T
e, HYFHIISVERA,

(ZF D DERD)
1 EARDOKE
%5 %6 4
B 20204F 3 H 8 H B 20204F 9 H 8 H
X 20204 94 7TH F 20214 3A 7TH
B T AKE 410, 000, 000 M| & e A%HE 510, 000, 000 [

_6_
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1 P B INER & TeANKE 100, 000, 000 FI[HAFHIBINER E TEANEE 190, 000, 000 1
1) o — S R ST AR 0 FIHA A — R A ST AR 0H
2 HAMFEHEITR
5cE HPA MRES:
% 5 4 % 6 4
H 20204 3 H 8 H H 20204 9 F 8 H
TEIH Z 20204E 9 H T H = 2021 4E 3 H TH
HRICE TNz (M) HRICE TNz (M)
R A et e A | e 8, 846, 848 A10, 212, 330
&t 8, 846, 848 A10, 212, 330

3 T UANT  7HGIBR
M FHIIH D EEA,

(4) [KEmHE]

W1 AMEESR MR
(1) ¥R (2021 45 3 A 7 A BIE)

FHFHIIDH Y T EA,

(2) BRALIS O A fiRES (2021 4 3 7 HHLE)
(B2 )

kg W 7] I AR AR T4
LR TS 4 | AT BT E SR~ —7 7 o F 348, 543, 660 692, 730, 524
" /INE A 348, 543, 660 692, 730, 524
FE BT EE S 2 99. 7% 100. 0%
oat 692, 730, 524

(E D BEEFEZARESR, BERES M OB B EFEZ AR ST D B EORIEL, FERREFR L TEY £7,
(TE 2) Hes03 2 K0 ARl ORI PEIS XD s, ROF/NEHIO BRI SIS T DR TH Y £,

2 T UNRT 4 TEGI KOS TR | OZRIVEETE K Ol DR L3
HUBEHIIH D A,
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