NEXT FUNDS JPX[EfEEME 7N AL =GB B 805 (2251) 2023 47 10 A REAE(RE

NEXT FUNDS JPX JGB Futures Double Inverse Index Exchange Traded Fund (2251) Earnings Report for Fiscal Year ended October 2023

2023 4 10 H 1]

NEXT FUNDS

(2023 4F 6 H 21 A~2023 410 H 20 AH) REHE(E

Earnings Report for Fiscal Year ended October 2023 (June 21, 2023 — October 20, 2023)

77 R4
a—R&KE
HE R R
TEREERE
56 B T
BN
REE4
R&E T ETE

Fund name:

Code:

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

A AGRES e E A H T E H
SyBd e SCHABR AR B

2023 4 11 A 29 H
November 29, 2023

s Gl HRIE
Listed Exchange TSE
NEXT FUNDS JPXEfEMF 7 A \—RgHoa BN Fi ks
(2251 )
JPX Ef&E et 7 A — A%
NN
10 @
TPk7 2 b 2V A MRS URL http://www.nomura—am.co.jp
CEO At Huim et N TR

PR—R AL Bl & TEL 0120-753104
NEXT FUNDS JPX JGB Futures Double Inverse Index Exchange Traded Fund
2251

JPX JGB Futures Double Inverse Index
Public and corporate bonds

10 units

Nomura Asset Management Co., Ltd. URL http://www.nomura—am.co.jp
Hiroyasu Koike, President & CEO

Satoshi Nagasaka, Head of Support Dial Team

2024 1 H17TH

Scheduled date of submission of securities report: January 17, 2024

Date of commencing dividend payment: —
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Fund Management

1. 20234 10 A BIOERRN (2023 4 6 A 21 H~2023 410 H 20 H)

Management Status for Year ended October 2023 (from June 21, 2023 to October 20, 2023)

(1) BPENR (B 7 AR O
Assets (fractions of less than JPY mil. shall be rounded down)
\ e Blé - 18-S - OO EE - .
o0 . p CEIG
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. %
2023 4 10 A i 0 (0.0) 16, 163 (100.0) 16, 163 (100.0)
FY ended Oct. 2023
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(2) B - A FA

Creation and Redemption

(F B AR 9045 0)

(fractions of less than one thousand units shall be rounded down)
HIREGEHIEES S RE SRS
FATH N p O R K FATH 4K
No. of Issued Units = . No. of Units No. of Issued Units
. No. of Units Created .
at End of Previous (@) Redeemed at End of Fiscal
Fiscal Period (®) Period
(@) (O+@—-©)
TH TH Tr Tr
‘000 units ‘000 units ‘000 units ‘000 units
2023 4E 10 A H#A 0 23, 700 3, 000 20, 700
FY ended Oct. 2023
(3) FEHEMmAE
Net Asset Value
100 1134 V) FEHAEqIAR
Mg e Alk AL (B/ 4FFEHIFIARFEATIE 150 X 100)
Total Assets| Liabilities [ Net Assets Net Asset Value per 100 units
(@) (©@) (GNOED))) ((®/No. of Issued Units at End of Fiscal
Period) X 100)
BHAH BHAH BHAH =
JPY mil. JPY mil. JPY mil. JPY|
2023 4 10 A i 16, 177 14 16, 163 78, 085
FY ended Oct. 2023
(4) e
Dividend Payment
100 1124 V) 4yfc 4
Dividend per 100 units
!
JPY|
2023 4 10 A i 0
FY ended Oct. 2023
2. REtFHEOLEE
Change in Accounting Policies
O SFHEEZEOWEICHEIER i
Changes accompanying revision to accounting standards, etc. No
@ Qs DER

PN

Changes other than those in @ No
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I M%sE3% Financial Statements

(1) [EfExIz] Balance Sheet

(HAL : M) (Unit : JPY)

%1
(2023 4 10 A 20 A HA(E)
1st Fiscal Year
As of October 20, 2023

4%H Amount

EREDTR

Assets

)& PE

Current assets

a—)b e =
Call loans

5,022, 900, 098

JRZAE P A B

Revaluation of derivatives

264, 948, 000

BRI | B
Securities purchased under resale
agreements

10, 500, 000, 000

FEALFEREAL S

Margin deposits

389, 993, 000

TRENE PE AR

Total current assets

16, 177, 841, 098

prE A E

Total assets

16, 177, 841, 098

i=U{OF
Liabilities

ENAE
Current liabilities

R P A B

Revaluation of derivatives

473, 30

RANSZ FEE B

Trustee fees payable

941, 845

RANZFEE W

Investment trust management fees payable

10, 988, 159

RALFI B,

Accrued interest expenses

2,021

Z DAL E

Other accrued expenses

1, 866, 145

mEhAE A
Total current liabilities

14, 271, 464

At et

Total liabilities

14, 271, 464

LS E DER

Net assets

TEAGE
Principal and other

JoA

Principal

15, 525, 000, 00

A4
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Surplus

HIRFI R SOIHWIR KRS (A)

638, 569, 632
Surplus (deficit) at end of period ’ ’
AR
16, 163, 569, 632
Total principal and other ’ ’ ’
G S A2
MURPE R 16, 163, 569, 632
Total net assets
AEMEERFT

Total liabilities and net assets

16, 177, 841, 098

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

(HAL : M) (Unit : JPY)

%514
H 20234 6 H 21 H
£ 2023410 A 20 H
1st Fiscal Year
From June 21, 2023
to October 20, 2023

&%H Amount

R

Operating revenue

S IALE,

Interest income

A2, 348, 345

URAERS dh HG | SF HR A

Profit and loss on dealing of derivatives

279, 003, 30

Z DML

Other revenue

56, 713

NS A

Total operating revenue

276,711, 668

CES -G

Operating expenses

KALFILE,

Interest expenses

550, 701

S REA

Trustee fees

941, 845

ZERe

Investment trust management fees

10, 988, 159

Z O

Other expenses

2,495, 339

HEEM AR

Total operating expenses

14, 976, 036

HHEMEUTEEREL (D)
Operating profit (loss)

261, 735, 632

REFRE IR EEL (A)
Ordinary profit (loss)

261, 735, 632

DHAMRS ST S ML (A)
Profit (loss)

261, 735, 632

— IR AE O Y MR AR R 0O Sy Bl AR ST — R
FNTLE S MR RSO R (D)
Distribution of profit loss from partial
redemptions

WERae e ki8e (D)
Surplus (deficit) at beginning of period

PR RSO3 R AR D3

440, 794, 000
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Increase in surplus or decrease in deficit
BHEAMEFEITFE 5 RIS S HMEE T KB BIR
Y
s . . . 440, 794, 000
Increase in surplus or decrease in deficit
from additional subscriptions for period
T4 & B T R B A AR
. . . .. 63, 960, 00
Decrease in surplus or increase in deficit
YA —SRARAIT AL 5 RSSO B T R IR A0
]
A . . . .. 63, 960, 000
Decrease in surplus or increase in deficit
from partial redemptions
Syl |
Dividends
154 ¥ 84
%X%Jﬂ%j‘:lfi%ﬂek'fﬁi (A) . 638, 569, 632
Surplus (deficit) at end of period

(3) [HER#]

(EERSF IR D2 FHICET 5 1ERD)

1. 3B EPE OFMmENE L OFHE 5% PG|

BT ORET D E R OBEMEEZHVTEY 7,

URAE PE SR IDUS | SRR AR

O A RHECH EL TRV £,

3. AxFhEE S O B (2 B9 5 HIEO MR L OB OB EICB W T EDORMHERMEZBRA L T D2, B2 DA
SR R Lo 7o, YN R bbb 5,

F7o. TUANAT 4 THBICEAT 22 0EE L, HETHLT U AT 4 TEEICRIT

54 BRRENEEISHE LEORBEXRARATH Y . BESHBERT VT 1 THY

BIOHHI A7 ODREZERTHLOTES Y £HA,

BTG

BUEES | ORFHRIRIZ OV T, Tampain BT 2 St A (RESHEERE

2 K 204E3 A 10 H) OBEICE->TEY £9°,

AR

Y77y ORI, FEROBEICE D, 2023 42 6 A 21 H2vD 2023 4F

10 20 HETL > TR £,

2. B - IR OFE EAAE

4. Z DAt

(HERF EORAY BT 5 ER)
FHFHIIDH Y FEA,

(e R B9 5 TERD)

%14
2023 4£ 10 H 20 HH(E
1. FHEBMORBICRIT 5 ZIEHEOREK
20, 700, 000 1
2. FEHMORABIZBT D 1 BALS Y OMEFEDOKE
1 1472 0 fli rEAA 780. 85 [
(100 1 Y7 v HlE pEEE) (78, 085 )
(HE L ORISR FH R FICE T 21
w1
B 20234 6 H 21 H
% 2023 4 10 A 20 A
1.y Ed& o FHFm iR
THH
R gAY A A2, 842, 333 [
o7 BC (R N2 4 B 0
Fid 24 2N 2% A R C=A+B A2,842,333 1
|%%%% D 14, 425, 335 [
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LN 28 43 B FT AR E=C-D 0
Y 2 53 Bl 4 F 0H
IR A (43 B HE(R RS ST 4) G=E-F A17,267,668 1
- 1 20, 700, 000 1
100 A %4720 43kl 4 I=F/HX 100 0
2. FOMmER
ZOMBEHD S 6 1,569, 700 %, HEHEHIZOWTORIEFERECTH Y £,
3. BTG ®
mw&nH29H®H$ﬁﬁmiéFv%szﬂH%Em BHHIEREER ] OEARRE, [ENEeHTS
TIFREI D KEME T L TEBY 9, ZORBICLY, FIBICHYT28E2 Y Y 7 RRFEENICAET 55
TIEZ R E D~ A A F 213 HFE & LTERLTED ET,

(Brtps dn 2 B9 D TERD)
(1) P di OIRPUU B3 5 9711

%14
H 20234 6 A 21 H
T 20234F 10 H 20 A

1. AP S 63 2 B T 8

W7 7o R, HEEAROREENMCETIERSE 25F AHEICED AFREEFLTHY . EitRIRET &M
DERFTEHIE, AFEFSEDOSRPERITH LTHREE L CGEMNT A2 L4 HE LTEY £,

0. GRhEE S ONE M E OERREGSICRD U R

BT 7y FPRETHERMEROMEEIL, 7 VAT 4 THEl, 23— - o —UEOSBEHELOGEEL THY 77,
INHIE, BREBY R 7 EOTHRY A7 ERU A7 ROWMEMEY 2712853 TRBY £,

BT 7 R, BHEMEICET2EEONRNERICET S22 2 M E LT, HREMEGI21To TR0 9, ¥
T U RT ¢ TBIE, MBETHER - SFSIBROIMEEB) A7 2F L TEY £7,

3. ARG THICER D U R 7 BRI

TRERFICB TR, ML LB A7 FHICHTLIZER AT, N T4+~ AOBHEKOEN Y 27 OFBRELT
o TR FI,

Ofith U A7 OEB

M5V A7 1B L CiE, BREERL S ORI E ERE, o - R L, BE I > TV ANEOER 1T/ > TE Y £9,
ORFHY A7 OE

ERU A7 IZB LT, FBITIERCEGE e O M BRI B~ 5 IH ML - /00T & HIRE, ke L. A fE RIS o
A REDOFEH 1T/ > Tk h 7,

OFEIE Y 2 7 DR

FREMPE Y 2 7B L ik, BEUSE U CHSEREMEO R AR L, 5 B0MALREOFH AT /> TR0 £7,
(2) &ft s fh ORI (2 BE 7~ 5 FIH

%1
2023 4F 10 A 20 HEHAIE

1. BRI AR, Wefli 2 OE%H
Bt R Lo@mpEm TR & UTT N CRHME TG L T\ D72, SRR LA L Rl & 02T H ) 8

E\,

.ﬁﬁ@”*ﬁﬁ
URAE R i AT B

T UNT 4 TRENZHOW T, (ZOMOEFE) © 3 T UAT 1 ZHGIBHRICTEM L TR0 £7,

2= mo— /%ﬁAﬁﬁ%&Uﬁﬁ%%

IS OF BIEHIM TRE SN D720 IREMHA LR & T L TV D Z &2 D, HRLIREEAZ Rl L LTh Y
£7.

(BhE S 5 & OHG1IZ B4 5 1ERD)

%1

H 20234 6 H 21 A

F 2023410 A 20 H
m%ﬁ%%®mé LI AR D AIE /2R AR LT, — OB & B 2 B 2 & OGN TR bt Ty

BUEETISSVWER AL

(%@%@E%)
1 TAROKE)
| 5 1




NEXT FUNDS JPX[EfEEME 7N AL =GB B 805 (2251) 2023 47 10 A REAE(RE

NEXT FUNDS JPX JGB Futures Double Inverse Index Exchange Traded Fund (2251) Earnings Report for Fiscal Year ended October 2023

H 20234 6 H 21 A
% 2023410 H 20 H

B e ARE
01 B N RS AE ST AR
1] — BB AR ST A

—H
17,775, 000, 000 [
2, 250, 000, 000 4

2 AmEESBEAR

FHFHIIDH Y FEA,

3 T UAT ¢ THGIBAR
T URT ¢ TG OFFIEE, Wl e O AR

251 151(2023 4= 10 A 20 A HAE)
o Bo%ass (1)
, ) e () FEMERE (1)
5% 14 '
neEZaiel
e 7 G]
FeRk 32, 519, 440, 000) - 32, 254, 720, 000) 264, 474, 700
&k 32, 519, 440, 000) - 32, 254, 720, 000) 264, 474, 700

(1) Wil D FE S ik
1 55|

ENEHIE 2T

S OFMIZB T, BEIFTORET 25 H A OEREEZ AT £7,
¥ EFRRG TNy PEHAEA SN TV DRI S NERE A,

(4) [P BIAnE]

%1 AMREZRIMER

(1) ¥R (2023 4F 10 A 20 AHLE)

FUFEHIIH Y A,

(2) Bk LA O A MEES: (2023 4 10 A 20 A EAE)

FUFEHIIH Y A,

B2 T UVNT ¢ THHI R OB THIEG | OSHFEDE B ORI ORI 2%
MBEHRICBITAEFERFEE LTEHRLTWAZ0EKELTEY £9,
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