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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 https://www.nomura—am.co.jp
Hiroyasu Koike, President & CEO

Satoshi Nagasaka, Head of Support Dial Team
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Scheduled date of submission of securities report: November 27, 2024
Date of commencing dividend payment: October 16, 2024

I 77> ROEMRN

Fund Management

1. 20244FE 9 AHOFEASRM (20244 3 4 8 H~20244E 98 7 H)

Management Status for Year ended September 2024 (from March 8, 2024 to September 7, 2024)

(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. %
2024 £ 9 A Hj 2,874  (99.7) 8 (0.3) 2,883 (100.0)
FY ended Sep. 2024
2024 £ 3 A Hj 2,841  (99.8) 6 (0.2) 2,847 (100.0)
FY ended Mar. 2024
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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
2024 £ 9 A #j 2, 790, 180 130, 2, 840
FY ended Sep. 2024
2024 4E 3 A #] 2, 810 100 120, 2, 790
FY ended Mar. 2024
(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|
2024 £ 9 A #j 2, 963 80 2, 883 101, 521
FY ended Sep. 2024
2024 4E 3 A #] 2,923 75 2, 847, 102, 065
FY ended Mar. 2024
(4) syl
Dividend Payment
100 F124 v 5>E4
Dividend per 100 units
=
JPY|
2024 42 9 A HA 2, 700,
FY ended Sep. 2024
2024 4E 3 AHA 2, 580
FY ended Mar. 2024
2. XEHAFHOERE

Change in Accounting Policies

O KFHEEFEOLIEICE ) EE

Changes accompanying revision to accounting standards, etc.

@ QLS OEE

Changes other than those in D

Fii 3

PN

Fii 3

PN

No

No
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I M3%pE3% Financial Statements

(1) [=fExtFEE] Balance Sheet

(HAL : M) (Unit : JPY)

%12 #
(2024 % 3 H 7 BHLE)
12th Fiscal Year
As of March 7, 2024

5% 13 #
(2024 % 9 H 7 BHLE)
13th Fiscal Year
As of September 7, 2024

&%H Amount

&%H Amount

EREDTS

Assets

BN & PE

Current assets

a—)b e 1 —
Call loans

3,915, 849

4, 250, 702

BB R FER AR

Parents trust beneficiary securities

2,841, 198, 964

2,874, 411, 454

ERION

Accounts receivable — other

78, 165, 766

85, 238, 366

AR

Accrued interest

54

B PE A EE

Total current assets

2,923, 280, 58

2,963, 900, 574

i it

Total assets

2,923, 280, 58

2,963, 900, 574

AIEDHS
Liabilities

VB A
Current liabilities

ARFA AR 53 B4
Unpaid dividends

71,982, 000

76, 680, 000

RANSZ FEE

Trustee fees payable

302, 829

331, 527

AALZEREAE

Investment trust management fees payable

2,573, 990

2, 817, 964

ARALFILE.

Accrued interest expenses

Z DAL

Other accrued expenses

797, 536

871, 749

mEAE AT
Total current liabilities

75, 656, 356

80, 701, 242

AfEAFE
Total liabilities

75, 656, 356

80, 701, 242

L PE D

Net assets

TEALE

Principal and other

JoA

Principal

2, 790, 000, 000

2, 840, 000, 000

a4
Surplus
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14> 4 4>
HIARIREIIART RS (D) 57, 624, 224 43, 199, 334
Surplus (deficit) at end of period
N S
(ﬁ@ﬂﬁﬁﬁ?f‘éi_ﬁ) o 117, 709 18, 941,
(Reserve for distribution)
— A AN
7EZK%%[37+ . 2,847, 624, 224 2, 883, 199, 334
Total principal and other
R
U E E R 2,847, 624, 224 2, 883, 199, 334
Total net assets
S DS
A ﬁf@%f*‘é a ?Jr' 2,923, 280, 58 2, 963, 900, 576
Total liabilities and net assets

(2) [BEKORES4HHEE] Statement of Income and Retained Earnings
(H47 2 ) (Unit : JPY)

%12 o513 1
H 20234 98 8 H H 20244 3 8 8 H
£ 20244 3H TH £ 20244 9H TH
12th Fiscal Year 13th Fiscal Year
From September 8, 2023 From March 8, 2024
to March 7, 2024 to September 7, 2024

&%H Amount &%H Amount

(ZE L&

Operating revenue

S HALE,

. N 4, 291
Interest income

GRS 7E E AT
Profit and loss on buying and selling of 261, 652, 699 61, 867, 472
securities and other

I 7

. 261, 652, 699 61,871, 763
Total operating revenue

CES -G

Operating expenses

SRR,

2, 847 238
Interest expenses

SEREAE

302, 829 331, 527
Trustee fees

ZREAE W

2,573,99 2,817, 966
Investment trust management fees

O E A

1, 031, 324 1, 102, 622
Other expenses

HEENGE

. 3, 910, 990 4, 252, 353
Total operating expenses

HENEUTEHFEEREK (L)

257,741, 709 57,619, 410
Operating profit (loss) T T

R SUTREF K (A)

Ordinary profit (loss) 257, 741, 709 57,619, 410

YRR AR ST IR R (A)

Profit (loss) 257,741,709 57,619, 41

—ERARANTAL D 2 BRI 28 KA 0 43 Bl AR XS — 517
HRNTLE S Y HIHE RS O S B (A)
Distribution of profit loss from partial
redemptions

e R eI E KB (D)

127, 043, 485 57, 624, 224
Surplus (deficit) at beginning of period A127, 043, T

RIS R AR A48 2, 469, 60 10, 458, 40
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Increase in surplus or decrease in deficit
WA —SRARAIT AL 5 RS SR T KRBT
D
B 2, 469, 600 =
Increase in surplus or decrease in deficit ’ ’
from partial redemptions
BHEAMME FEITFE 5 RIS IMEE T KBS
D
- = 10, 458, 400
Increase in surplus or decrease in deficit ’ ’
from additional subscriptions for period
14348/ %8 B4 %8
RFpEROEXEIREANE 3,561, 60 5,822, 70
Decrease in surplus or increase in deficit
YA —SRARAIT AL 5 RSSO B T R IR A0
A
IIES . _ . o - 5, 822, 700
Decrease in surplus or increase in deficit
from partial redemptions
MHHBAME FEIT L © RIS SR ST R IE B
A
M . . . . 3,561, 60 .
Decrease in surplus or increase in deficit
from additional subscriptions for period
I\ S
]?ﬁaji 71, 982, 000 76, 680, 000
Dividends
1424 B4
WARREXDHFRIAS (B) 57, 624, 224 43,199, 334
Surplus (deficit) at end of period

(3) [mEit#]

(BB R XFHTEHNIAR 5 FIHIZB H1ER)
1. B PEORFAR A AE Je ORI 715 (BRI (R L AR
SLYERFECRIAI L TR0 £
2. B - AR OFE BEETE A filiRESR7C B S5 R AR
FIE A EETE EL TR £,
3. Ak i D AT 55 2 B 2 S O A RS D R DR E IR W T —E ORTHRRMF 2R L T\ 5720, B2 5 1]

JEFEA PERM I L o e, YRMENRRRL 20V E7,
4.0 W77 ROFEMZ, GEiEREROBREICEY, 202445 3 5 8 HMD 2024 4F 9

H TRETER-TEBVET,

(HERF EORAY (BT 5 ER)
FHFHIIDH Y FEA,

(BRI B3 5 1EED)

%12 o513 1
2024 4 3 H 7 HBUE 2024 €2 9 F 7 HEIfE
1. FEHIMOERRBICEIT 22 MO 1. FEHIMOEKAICET 22 EHEOREL
2,790, 000 M 2, 840, 000 M
2. FHEHIMOKBICET D 1 BALYS T2 0 ORE E DO 2. FHEHFEOKRRAICBIT S 1 BALY 72D ORI EOH
1 B4 72 0 Wi rERR 1, 020. 65 [ 1 B4 720 Wi rERR 1,015.21 [
(100 ¥4 7= v HliE EAH) (102, 065 M) (100 H M7= V) Hli'& pEAH) (101, 521 M)
(4% B Ol a5t EEIT B 2 15D
5121 %13
B 20234F 9 A 8 H B 20244F 3 H 8 H
20244 3H TH 20244 9H TH
1. ol O RiBkE 1. oo FiEkE
HE HE
EpEEE ] A N2, 847 [ Epi[EEIEaY il A 4,053 [
[BL7 7 > R OB SN R 4R B 75,940, 319 [4 817 7 o R OB Y4 SR A B 80, 829, 294 [
53 B i F Sz 4 ¢ 70, 380 4 (53 B T P S 4 ¢ 117,709 4
EEI e Ea ] D=A+B+C 76, 007, 852 [ IR ] D=A+B+C 80, 951, 056 [
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et E 3,908, 143 [ iy E 4,252,115 4
15 %5 53 mT REAE F=D-E 72, 099, 709 IS 225 53 i vl REAE F=D-E 76, 698, 941 11
N 45 53 B 4 G 71,982, 000 [ U 55 5 i 4 G 76, 680, 000 [
A (4 PR AR N7 4) H=F-G 117,709 M U1 4 (5 i HEA 5T ) H=F-G 18,941 4
HE I 2,790, 000 1 SF~3 I 2, 840, 000 M
100 [12472 0 53fd 4 J=G6/1x100 2, 580 1 100 [12472 0 Syhid 4 J=6/TX 100 2,700 H
2. T OffE M 2. T OME M
ZOMBH D 5B 844, 633 L, IIGIEHIZ DUV T ORGSR ZOMEHD 55 947, 471 FHZ, XIBIBEIZ DV TORGHESRE
AEFCH Y £, JARCTHY £7,
(EmhpsH s B4 2 1ERD)
(1) 4B P bt OAR DL B 2 F3H
%12 %13

H 20234 9 H 8 H
% 20244 3H TH

H 20244 3 H 8 H
% 20244 9H TH

1. AP S 63 2 B T 8

BTy Rt BEREACEEENCET HEEE 2 &5
4IHIZED DIEFREREETH Y ., BENEICHET 5EH
DEARFFEHIAE, FAMGESRE OSBRI L TRE L L
CTEMATHZLEHMELTEBY £1,

0. GREE T ONE M E OERRESICRD U RS

L7 7 RBMREET 2 E/MELOFEIX. AMMREE, 2—
Ve o —VEOEHREEROCEHREBTHY T,

W77 v RMRAET DA MAEEOFEMIL, (FOMOHERD) O
2 AMMFEARRICTEHLTEY £,

INHIE, GREBNY R ABREENY XV e PO Y A
7 ERY A7 ROFEMEY 27 1IC& 58N TEBY £,
3. ARG THICER D U R 7 BRI

AT B W TIE, ML LG Y 27 FHICE T A KR
DERT, NT = AOEEKCER Y A7 OFHELT
o TR F7,

OmitE ) A7 OEH

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

GV A2 7L T, BITIERSIE oMk B84
DIE MR - T & W R, AkBE L. (SO REICR LR
AR DB A (T2 > TR £77,
OFEME ) A7 OE

GRENE U 2 7 1B LTI, MBS U T E ORI &
R L, BEI&CMALREOEHZIT/R>CTBY 7,

L. A FhRE 26 2 TURE T B
A2

0. BPE OB KR OF OEMRENRD ) 27

A7

3. ARl AR D U A 7 BRI
[RIZE

(2) 4P o O WFAM S5 12 B9~ 5 FIH

%12 #
2024 € 3 J] 7 HELE

% 13 #
2024 €2 9 ] 7 HELE

1. BRI AR, Wefli 2 OE%8

B IR Lo ephpg i 3R L LTI~ TRpfli TR L
TWhHT7zsh, SEXREEE LA & Rl & 02T H V) £
Ae
2. Wi OREHIE

BBLEERER A RESS

(EERF MR 2 FRICET 2R ICRi# L <

BYET,

a—)b « v —EO SR L O AT

IS OF BIFEIE TR SN DTz, IREAEEIXRE
fli LT LTWD Z &2 D, HisREMifEZ Ml & LTk
VD

1. BRI IR AR, Wefli o OZE%0
Y

2. Wi OREHIE
Al 2

(BhE S 5 & OHGIZRE4 5 ERD)




NEXT FUNDS #HBEEES-]. P. ®AA - Tw =0T =y b RUR ATy 7 AT TR (L f~y D72 L) BN L35 H(E (2519) 2024 4 9 AW RAAENE
NEXT FUNDS Emerging Market Bond J.P. Morgan EMBI Plus (Unhedged) Exchange Traded Fund (2519) Earnings Report for Fiscal Year ended September 2024

512 4
H 20234 9 H 8 H
F 20244F 3 H TH

13 4
H 20244 3 H 8 H
F 20244F 9 H TH

T MRS 7 O S 3B AR D A IE ik 2% LT, —fik [FlA
DG & $72 2 B 3 & OIE AT 2Dt THR
720, SNEHIISWERA,
(ZDfD7ERD)
1 JEAROEHE)
12 41 13 Hi

H 20234 9 H 8 H H 20244 3 7 8 H

20245 3 A 7H I 20244F 9 A TH
LUNERT N | 2, 810, 000, 000 [ T A<%H 2, 790, 000, 000 [
1) B INER E ST ANER 100, 000, 000 FH[H 3B INER & JTAKE 180, 000, 000

1 AR A 120, 000, 000

P — B AR S AR

130, 000, 000 M

2 AftEESBIAR

e E B H ML
12 1 %13 5
\ H 20234 9H 8H H 20244 3B 8H
R = 2024 4E 3 H T H = 2024 4E 9 H T H
HISICE ENiHMnzEEE (M) HIICE ENiHnzERE (M)
R A et R A | e 251, 488, 448 56, 715, 167
At 251, 488, 448 56, 715, 167
3 T URT ¢ THGIER
FUMEHIIH Y FHA,
(4) [MHERzE]
B 1 HALREAAME
(D#EA (2024 429 A 7 HELE)
FUMEHIIH Y FHA,
Q) RIS O FAMFES: (2024 49 A 7 HEBITE)
(B )
FRAH i 2} FRHROEE FFAMmAR 5
BlBEEE= 28 |H AN L EE R~ —7 7 K 1, 204, 143, 712 2,874, 411, 454
RIE
/NE B7R S 1 1, 204, 143, 712 2,874, 411, 454
LB EE =R 99, 7% 100. 0%
&EF 2,874, 411, 454

(I D EEEFEZARIESR, RERES M OB R R RO AL C 3 1 D SR AR RO E I,

AR EFRRL TR £,

(7 2) Fesgi3e £ 0 MR OB PE ISR 5 bhaR . RO/ NEHI O G EBIC T 2 R TH D 4,
H2 T UNAT 4 TG R OBET RIS | OFGKEE K ORI ORBLE

FAHFHIIDH Y FEA,
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