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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

Hiroyasu Koike, President & CEO

Satoshi Nagasaka, Head of Support Dial Team, Investment Trust Marketing Dept.
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20214210 H 15 H

Scheduled date of submission of securities report: November 17, 2021
Date of commencing dividend payment: October 15, 2021

I 77> ROEMRN

Fund Management

1. 2021 4E 9 AOEALRM (20214 3 4 8§ H~20214E 98 7 H)

Management Status for Year ended September 2021 (from March 8, 2021 to September 7, 2021)

(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. %
2021 £ 9 A Hj 1,372 (99.8) 2 (0.2) 1,375 (100.0)
FY ended Sep. 2021
2021 4F 3 A Hj 692 (99.7) 2 (0.3) 694 (100.0)
FY ended Mar. 2021
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(2) BRIE - I FERT

(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
2021 £ 9 A #j 700] 620 0 1, 320,
FY ended Sep. 2021
2021 4E 3 A #j 510] 190 0 700
FY ended Mar. 2021
(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|
2021 £ 9 A #j 1, 400] 25 1, 375 104, 185
FY ended Sep. 2021
2021 4E 3 A #j 710] 15 694 99, 280
FY ended Mar. 2021
(4) syl
Dividend Payment
100 F124 v 5>E4
Dividend per 100 units
=
JPY|
2021 €29 A HA 1, 800]
FY ended Sep. 2021
2021 4E 3 AHA 2, 090,
FY ended Mar. 2021
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 M%pE3% Financial Statements

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

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

&%H Amount &%H Amount

EREDTS

Assets

BN & PE

Current assets

a—J)b e @—

Call loans 743,799 1, 680, 591

BB R FER AR

.. .. 692, 730, 524 1, 372, 468, 694
Parents trust beneficiary securities

ERION

Accounts receivable — other 16,810, 559 26, 442, 783

B PE A

710, 284, 874 1, 400, 592, 068
Total current assets

pE A E

710, 284, 874 1, 400, 592, 068
Total assets

AIEDHS
Liabilities

VB A
Current liabilities

ER I IEH i

Unpaid dividends 14, 630, 00 23,760, 00

RANSZ FEE B

64, 314 121, 461
Trustee fees payable ’ ’

RANZFEE W

546, 603 1, 032, 326
Investment trust management fees payable

ARALFILE.

Accrued interest expenses

Z DAL

Other accrued expenses 84,960 432,302

Eh AR A F

Total current liabilities 15, 325, 877 25, 346, 090

afias

Total liabilities 15, 325, 871 25, 346, 09

L PE D

Net assets

TEALE

Principal and other

JoA

L. 700, 000, 00 1, 320, 000, 00
Principal

a4
Surplus

HIRF A SOIHIR RS (A)

5,041, 003 55, 245, 978
Surplus (deficit) at end of period 45, ’ ’ ’
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S Y T T
OrBCERALe) 28, 251 127, 789
(Reserve for distribution)
At NS
7EZK?%£37+ . 694, 958, 997 1, 375, 245, 978
Total principal and other
G R S NS
U E E R 694, 958, 997 1, 375, 245, 978
Total net assets
EEGEREA S
/\ﬁifmﬁggﬁfj?+, 710, 284, 874 1, 400, 592, 068
Total liabilities and net assets

(2) [BEKORES4HHE] Statement of Income and Retained Earnings
(H47 2 M) (Unit @ JPY)

%5 6 1] o057 H
H 20204 98 8 H H 20214 38 8H
£ 20214 3H 7TH £ 20214 9H 7TH
6th Fiscal Year 7th Fiscal Year
From September 8, 2020 From March 8, 2021
to March 7, 2021 to September 7, 2021

&%H Amount &%H Amount

R SUES

Operating revenue

e Tl A= e =R A
Profit and loss on buying and selling of A10, 803, 713 73,373,773
securities and other

HENIEAE

. A10, 803, 713 73,373,773
Total operating revenue

CES -G

Operating expenses

KALFILE,

Interest expenses

321 252

SEREA

64, 314 121, 461
Trustee fees

ZREAE W

546, 603 1, 032, 326
Investment trust management fees

DA

235, 664 379, 153
Other expenses

HEEMGE

. 846, 902 1, 533, 192
Total operating expenses

EEMEUTEERL (D)

11, 650, 615 71, 840, 581
Operating profit (loss) AL, 650, T

R SUTREF K (A)

11, 650, 615 71, 840, 581
Ordinary profit (loss) ALl 650, T

YRR AR ST IR R (A)

11, 650, 615 71, 840, 581
Profit (loss) Al ’ ’ ’

— IR AE O Y MR AR R 0O Sy Bl AR U T — R
RN O Y WM SO 0EE (D)
Distribution of profit loss from partial
redemptions

e R eSO E KB (D)

17, 226, 812 A5, 041, 003
Surplus (deficit) at beginning of period

T IR S 3 R AR i D4R

. . .. 4, 012, 800 12, 206, 400
Increase in surplus or decrease in deficit

MHLHBAME FEIT M © RIS SFEIEE ST KRB
DHE

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

4,012, 80 12, 206, 40
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PR IR T R AR N AR

Decrease in surplus or increase in deficit

IN AN
ﬂﬁai 14, 630, 000 23, 760, 000
Dividends
1434 ¥ B4
AR TS O HR KBS (D) A5, 041, 003 55, 245, 978

Surplus (deficit) at end of period

(3) [mEit#]
(EHE D IR D FRICET 53R

1. G REORMIEYE e USR5 BB (R REARRES:

2. B - AR OFF BAETE A filiRESR7C B S5 R AR

SLYEMAR TR L TR 9,

FIE A FETE EL TR £,

3. AR bt O BEM S (2 B9 2 SO AR ARG bn ORI 213, TSI 25D MBROIE D TSl 23 e WA I IS E

SR

bHYET,
4. 0fh

N7 7 » FOFEHRIE, FEFAROBEICLY
H THETLR-TEVETS,

HICHE SIS N TR Y £9, HREMBEOFEIZIS W TE—EDRHRSE
HEZRH LTV D72, B DAHRRMFIC L o726,

WA 72 D 2 L

2021 4% 3 H 8 H» D 2021 4 9

(HERF EORAY BT 5 ER)
FAHFHIIDH Y FEA,

(B IRFRIC B3 5 1ERD)

%5 6
2021 4 3 H 7 HEUE

%57
2021 4F 9 H 7 HEE

1. FREHMOK BB 5 ZREHEORE

HEWFOR BICBIT 2R MHEOREK

700, 000 1 1, 320, 000 [
2. HREEFEMPEGHEHANEE 65 &0 6 5 1 JHE 10 FI12H
ETDHR
TEARD K 5,041, 003
3. FRHIMOKBICBIT D 1 AN 72 0 OHE REDFE 2. FHEHBOKRAIZKIT S 1 ALY OMEEDOHE
1 A4 72 i e 992. 80 1 1 A7 Y i pERE 1,041.85 1
(100 112472 v i FEAH) (99, 280 1) (100 1124 7= v i FEAH) (104, 185 1)
(4% B Ol a5t EEIT B 2 15D
% 6 1 BT
B 20204F 9 A 8 H B 20214F 3 H 8 H
20214 37 7H 20214 97 7H
1. 53 Ee O IR 1. OB
HE HE
A Y A S A A A321 [ BT EAT A N252 1
[BL7 7 > R OB SN R 4R B 15,461, 837 [ 817 7 » R OB SIS ER B 25,392, 729 [
53 B i F Sz 4 ¢ 43,316 1 (53 B T P S 4 ¢ 28,251
EEI e Ea ] D=A+B+C 15, 504, 832 [ IR ] D=A+B+C 25, 420, 728
2 E 846, 581 [ it 2 E 1,532, 940 H
N £ 3 i w] REAH F=D-E 14, 658, 251 [ U 2k 53 i 7] REAH F=D-E 23, 887, 788 [
IS 2 53 i 4 G 14, 630, 000 14 IS 2 53 i 4 G 23, 760, 000 [
R IR 4 (S B MER RS 4) H=F-G 28,251 [ U R 4 (3 L MG R ST 42) H=F-G 127,788
% I 700, 000 1 S8 I 1, 320, 000 [
100 [12472 0 53Hd 4 J=G6/1x100 2,090 14 100 [13%472 0 Syhid 4 J=G/TX 100 1,800 4
2. FOftEH 2. %Ot
ZOMBH O 5B 52,820 X IR HE A, 176, 446 [ ZOMEHD 5 % 35,847 T RFIGIFR 2 M, 331,187 [

T BIREUC SV TORE B CH Y £,

I REEBUC OV TOREERECH Y 7,
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(GmRhpE S B3 2 1EED)
(1) S fpsi o ORI B3 5 S5

7% 6 57
H 20204 9 H 8 H H 20214 3 H 8 H
% 20214 3 H 7TH %= 20214 9H 7TH
1. A FhpE L e 2 B & 1. A FhpE L e B B G &1

L7 7 Rt BEEIEEOEEEANCET HIEEE 2 4558 A
ATHIZED HAERBEEFEFETH Y | (Rt ET 2 EH
DIEARFFEHIPE N, BIFESES O AEFE ML L THE & L
CTEMATHZLEHMELTEBY £1,

0. GRhEE S ONE M E OERFREGIICRD U RS 0. GRhPE S ONE M E OERREGSICRD U A2
W7 r v RPMEET 280N ORBE L, Bi#dsk, o— |[FA

Vs B EROSBEEL OEEERE THY 7,

M7 7 v RPMEET D AEMREROFEMT, (ZofoEi) o
2 AFEARRICERE L TR Y £,

INBiX, @FEEY R HEEEY R 772 oY A
7 ERY A7 ROFEMEY 27 1IC& 58N TEBY £,
3. &P S ICER D U A 7 B BRATH 3. &P S ICER D U A 7 B BRATH
LRERIHICB N TR, MY LHE D 27 FHICET 2 EE [FA

DEBRT, RT 4 AOBERCER Y X7 OERETT
o TR F7,

Ofith U A7 OEB

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

(EHY A 7B LT, BITIRCBE e ki & B4
DIE MR - T & W R, AkBE L. (SO REICR LR
AR DB A (T2 > TR £77,
OFEIE Y 2 7 DFFR

GRENE U A 7 (B LTI, MBI Ui ok &
e L, B &CMALREDEHZIT/>CTBY 7,
(2) P i DR (2 BY - 5 S5

75 6 ] 57 H
2021 4 3 H 7 HEUE 2021 4F 9 H 7 HEE
1. ‘SERTERERGE REA, R OVERE 1. SfEIPRFE BAE, Bl M OVERE

B IR Lo SR I RAlE LT TR CRME L | WA
TV, SEIRERE LA & Rl & O H Y £
A

2. Wi OREHIE 2. Wi OREHIE

BBLEERER A RESS Al 2
(BERFIT#HIR L FHICET H1ER) ISR LT

BYET,

=)L - m— O R DS
IS OF BIFEHH TRE SN D120, MREAEEIRE
fli &P LTS Z &2 D, HiLREMiFEZ Ml & LTk

Dijﬁo
(BE Y = L OB 2T 5 ERD)
75 6 ] 57
H 20204 9 H 8 H H 20214 3 H 8 H
% 20214 3 H TH %= 20214 9H 7TH

MBS & DM A FZIRG AR D N ER & 2 BIR LT, —M& AL
DG 5 L 570 2 Bl S L OIS 134T 72 b T
7. EFHITI ISV EE A,

(ZF o)
1 TAROKE)
75 6 ] 57
H 20204 9 H 8 H H 20214 3 H 8 H
¥ 20214 3 H 7TH = 20214 9H TH
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3 e A% 510, 000, 000 [ & T A%E 700, 000, 000 [
1 Hh B INER & TeANKE 190, 000, 000 FI[HAFHIBINER E TEAEE 620, 000, 000 1
(1) o — S R ST AR 0 A A — R i ST AR 0H
2 HAMFEHEITR
5cE H WA MRES:
% 6 4 57 H
H 20204 9 H 8 H H 20214 3 H 8 H
TEIH = 2021 4E 3 H TH = 20214 9H TH
BRI E EN- iM% (M) BRI E EN- iM% (M)
R A Y et e A | e A10, 212, 330 72, 483, 846
&t A10, 212, 330 72, 483, 846
3 T UNRT ¢ THGIEfR
FUMFEHIIH Y FHA,
(4) [MtEBAMIZ]
%1 HmEARIHME
(DR (2021 429 A 7 HEBIE)
FUMFEHIIH Y FHA,
Q) RIS O FAMFES: (2021 429 A 7 HEBITE)
(A7 1)
e} W 24} JRTH A FTAMAR e
BlBEERE= 2 (B AN R ELEE R~ —7 7 8 647, 177, 203 1, 372, 468, 694
FIE
N2 SIRE ;1 647,177, 203 1, 372, 468, 694
LB EE =R 99. 8% 100. 0%
Ak 1, 372, 468, 694

(E D BEEFEZREIR . BERESS M OB B EREZ RREIR S D JR e R O KUE I3,

AESE RN L TRY £75,

(T 2) I3 /e &0 MARHIE O S PEIC /9 2 FoR, RO/ NEHRIO BB HT 2 R TH Y £
2 T UNT 4 TG R OBET RG] OFKIFE L Ol O R PR

FUFEHIIDH Y A,
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