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NEXT FUNDS JPX-Nikkei 400 Leveraged Index Exchange Traded Fund
1470
JPX-Nikkei 400 Leveraged Index
Corporate bonds
1 unit
Nomura Asset Management Co., Ltd.
Junko Nakagawa, President & CEO
Jun Yamanaka, Head of Support Dial Team, Investment Trust Marketing Dept.

URL http://www.nomura—am.co.]p
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Scheduled date of submission of securities report: June 30, 2020
Date of commencing dividend payment: —
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Fund Management

1. 2020 4E 4 AHIOERRE. (20194 4 H 8 H~20204 4 A 7H)

Management Status for Year ended April 2020 (from April 8, 2019 to April 7, 2020)

(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 CIG
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. %
2020 ££ 4 A #j 0 (0.0) 949 (100.0) 949 (100.0)
FY ended Apr. 2020
2019 4E 4 A #] 0 (0.0) 1,212 (100.0) 1,212 (100.0)
FY ended Apr. 2019
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(2) WE - FER IR (T AR EHEO)
Creation and Redemption (fractions of less than one thousand units shall be rounded down)
AFH R IR EREUlILER
FATH N s A %R FATH N4
No. of Issued Units N fnz its Created No. of Units No. of Issued Units
at End of Previous o0 ?é)f cate Redeemed at End of Fiscal
Fiscal Period (®) Period
@ (OREOR®)
T T Th Th
‘000 units ‘000 units ‘000 units ‘000 units
2020 £ 4 A #j 60 0 0 60
FY ended Apr. 2020
2019 4£ 4 A #j 60 0 0 60
FY ended Apr. 2019
(3) FE¥EqAE
Net Asset Value
100 1134 V) HEHAEfIAR
Mg e Alk AL (/S FHEMIRMARFATHE 0 E0 X 100)
Total Assets| Liabilities | Net Assets Net Asset Value per 100 units
(@) (@) (OIORO))) ((®/No. of Issued Units at End of Fiscal
Period) X 100)
Epals Epals Epals !
JPY mil. JPY mil. JPY mil. JPY]
2020 £ 4 A #j 957 7 949 1, 583, 080
FY ended Apr. 2020
2019 4£ 4 A #j 1, 217] 5 1, 212 2, 020, 366}
FY ended Apr. 2019
(4) i
Dividend Payment
100 F124 v 5B
Dividend per 100 units
!
JPY|
2020 £ 4 A HA 0
FY ended Apr. 2020
2019 £ 4 A HA 0
FY ended Apr. 2019
2. KEFHOER

Change in Accounting Policies

O KFHEEFEOBEIC E I AR

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%sE3% Financial Statements

(1) [=fExtFEE] Balance Sheet

(HAL : M) (Unit : JPY)

4 1
(2019 4F 4 H 7 BEIAE)
4th Fiscal Year
As of April 7, 2019

%5 5 H#
(2020 4¢ 4 H 7 BEIAE)
5th Fiscal Year
As of April 7, 2020

4%H Amount

4%H Amount

EREDTR

Assets

)& PE

Current assets

a—)b e =
Call loans

1, 144, 751, 308

783, 138, 678

JRZAE P A B

Derivative evaluation account

37,725,111

42,276, 211

ZANFREREML

Customers’ margin

35, 319, 003

132, 345, 597

TRENE PE AR

Total current assets

1,217,795, 422

957, 760, 480

i it

Total assets

1,217,795, 422

957, 760, 486

AIEDHS
Liabilities

VB A
Current liabilities

R P i At D

Derivative evaluation account

42, 254

1,853, 776

FRINZFEE N
Trustee fee payable

312, 723

344, 609

AALZEREAE B

Investment trust management fee payable

4, 690, 765

5, 169, 102

ARALFILE

Accrued interest expenses

7,339

705

Z DAL

Other accrued expenses

522, 821

544, 216

mEAE AT
Total current liabilities

5,575, 902

7,912, 408

AfEAFE
Total liabilities

5,575, 902

7,912, 408

L PE D

Net assets

TEALE

Principal and other

JoA

Principal

1, 211, 940, 000

1, 211, 940, 000

Tl 4
Surplus

HWIRRI AT MR KRESA (A)
Surplus (deficit) at end of period

279, 520

A\262,091, 922

(1470) 2020 4F 4 AW REERE
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AN 1, 212, 219, 520 949, 848, 078
Total principal and other ’ ’ ’ ’ ’
SR S AN
?Ef§f£;1:+assets 1, 212, 219, 520 949, 848, 078
TS D2
AT ERr 1, 217, 795, 422 957, 760, 486

Total liabilities and net assets

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

(HAL : M) (Unit : JPY)

o5 4 1l
H 20184 4 8 8 H
£ 20194 4H 7TH
4th Fiscal Year
From April 8, 2018
to April 7, 2019

%5 5 1l
H 20194 48 8 H
£ 20204 4H 7H
5th Fiscal Year
From April 8, 2019
to April 7, 2020

&%H Amount

&%H Amount

(ZE L&

Operating revenue

URAERS dh G | S R A

Profit and loss on dealing of derivatives

A120, 562, 16

A\250, 574, 384

A e A2
HRI D+_ A120, 562, 160 250, 574, 384
Total operating revenue
¥
Operating expenses
1E
LA 813, 198 523, 428
Interest expenses
2.2 .
SR A 687, 438 648, 018
Trustee fee
Zeat i 10, 311, 465 9, 720, 095
Investment trust management fee
T oML 945, 94 905, 517
Other expenses
AP Az
el 12, 758, 041] 11, 797, 058

Total operating expenses

wER S T EEREL (A)
Operating profit (loss)

A133, 320, 201

N262, 371, 442

REFE IR EEL (A)
Ordinary profit (loss)

A133, 320, 201

N262, 371, 442

DHAMRIS ST S ML (A)
Profit (loss)

A133, 320, 201

A262, 371, 442

—EAEAIN AL O Y BRI 28 B RH O 4y B BE ST — AR
FNTHE S SRRSO R (D)
Distribution of profit loss from partial
redemptions

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

133, 599, 721

279, 52

TR N ST R AR D3

Increase in surplus or decrease in deficit

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

SyBod:

Dividends

HIRFISRASOI R KL (A)
Surplus (deficit) at end of period

279, 520

A\262,091, 922

(1470) 2020 4F 4 AW REERE
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(3) [mEit#]

(R 2T #HIAR D FIEICB ¥ HER)

1. JE AT PE O REAM A 1E Je OFFAf 715 [PE IS |

ST OFRERT HFHE A OB REER 2z TR0 £,

URZE R S S | S HR AR

FE HIEMETE L L TR Y £,

3. AR bt 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 ST E N TR Y £9, HREMBEOFEIZIS W TE—ED RS

HEZRM L TS0, RARDHHRRMFIC L o7t UMEN R0 2 L

bHYET,

o, TIAT 4 TRENCET 2 ROEE L, HSETHLT U AT 0 THGICRT

4 BB ELITHE LOMETLATH Y | UESHAKLT VAT 1 7T

FIOHGE) A7 DRE SR THOTEHY £HA,

Y772 FOFEBRIL, FREKROBREICTE D, 20194 4 4 8 Hinb 2020 4F 4

H THETERS>TEYET,

2. B - IR OFE EAAE

4. Z DAt

(B IR FRIC B3 5 15D)

%4 % 5
2019 4 H 7 HEUE 20204 4 A 7 HEBILE
1. FEHMORAICEIT 5ZEHEOREK 1. FHEWRORERBICRT D ZEHEORE
60, 000 [ 60, 000 [
2. HEEFEMEG R 55 50 6 2 1 THE 10 5124
E Y
TEARDKIE 262, 091, 922 [

2. FHEWMOKRBIZBITS 1 B Y720 OMEEDRHE 3.
1 04720 WliE PERE 20, 203. 66 1
(100 [ Y472 v i FE%E) (2,020, 366 [9)
(B OIS AFEEICET 5 ERD)

o4
H 201844 8H
20194 44 7TH

HEWFORAICBIT D 1 ALY 720 OFEHEDHH
1 O%7= 0 W& pELE 15, 830. 80 Y
(100 [ Y4 7= v Hl& pEAH) (1, 583, 080 )

o5
H 20194 48 8H
20204 40 7TH

1. 53 Ee DR 1. OB
HH HH

EpEEE ] A A813,198 [ Epi[EEIEaY il A 523,428 [
53 B i F Sz 4 B A54,233,770 Y (53 B T P S 4 B 2\66,991, 811 H
EEI e Ry C=A+B 55, 046, 968 [ IR ] C=A+B 67,515,239 [
2 D 11,944, 843 14 B34 D 11,273,630 1
28 53 i FTREAR E=C-D 0 % 25 53 Bl mT RER E=C-D 0
IS 25 53 i 4 F 0 5 %k 53 i 4 F 0/
R (4 B AR A N7 ) G=E-F 66,991,811 1 U1 4 (5 i M 5T ) G=E-F I\T8, 788, 869 H
H% H 60, 000 1 S8 H 60, 000 [
100 [12472 0 53Hd 4 T=F/HX 100 0H 100 [12%472 0 Syhid 4 T=F/Hx 100 0H

(EmhpsH s B4 2 1ERD)

(1) 4B fhps in OARVLIZ B 2 HIH

5 4 3] 5 5 1

H 20184F 4 H 8 H
% 20194 4H 7TH

H 20194 4 H 8 H
% 20204 4H TH

1. AR pE S 63 2 B 5

M7 72 R, WERREOEREEANCETIEES 255
4IHIZED DIEFHREEETH Y, BENFICHET 5 EH
DFERFEHIHE, FIMAEFE OB ML ISR L TERE S L
THEHTHZEZENELTEBY 7,

2. BRGSO NE L N DERRERICIRD U R

L. RS S 2 B #
Al 2

2. SRS DONE R O OBRPEMIRD Y A7

_5_
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BT 7y FPRETHEREROFEEIL, 7V T 4 TH
Bl a— b - o=V EOSBEHELGHREE THY 7,
INBIE, BMEENY 2 SRIEENY 27 EOTHG Y A
7 ERY A7 ROFEMEY 27 1IC& 58N TEBY £,
M7 7 v N, EREMEICR T 2BEOFENRERICE T
HZEHEAME LT, HMEEEWEG| 217> TR £,
BT VAT 0 THENE, k5 & T DRSS 4R D Al
EENY A7 #HFLTEY 7,

3. PG T ICER D U R 7 BRI

HRESRICB W TE, M L7=BE Y A7 BHICET 2 E8
DEBRT, RT 4 AOBERCER Y X7 OERETT
o TEY ET,

Ofith U A7 OEB

Hith U A7 I LTI, BERSSEORILE W, o8-t
e L., BETHIZIB > T EDEDEHEZIT/>TRY F
ED
O Y A7 OEH

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

GRENE U A 7 (B LTI, MBI Ui ok &
R L, B | ECk AL REDOEBR AT/ > ThB 0 7,

Al

Al

3. ARl ZAR D U A 7 BRI

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

o5 4
2019 4F 4 H 7 HEE

£ 5 1]

2020 4 4 H 7 BEUE

1. S RERE LA, Bl R O
B IRER EoSRpa i ITFERl & LT3 TRl CREM L
TWAT8, SRR FEE L i & OZEFIIH Y 8
oo
2. WHlOREE %
TR A= P S A
FUNRT 4 TWBNZHOW T, (FofoiEid) o 3
FUNRT ¢ THEIBERICERH L TR £,
)b - b= RO ST K NS
IO OR EITEYIF T SN AT, IREMAEILRE
&AL TS Z LD, YELIREMAEZ FHE & L TR
D £,

Al

2. Wi OREHIE
Al 2

1. BRI A, Wefli 2 OZE%E

(B 5 & OMG1IZRE4 5 7ERD)

54 )
H 20184 4 A 8 H
F 20194F 4 B TH

%5 5
H 20194 44 8 H
F 20204F 4 A TH

TS AliA% = DM FEERS NTAR DA ERMIR AR L <, —#& [FL
OB SGfE & B D BENEE L ORGHIIT 2TV RN
7280, MFHIITSWERE AL
(Z D DER)
1 RO,
%44 % 5 4

H 20184E 4 H 8 H H 20194 4 H 8 H

I 20194F 4 H TH I 20204F 4 H TH
LUNE TN 1,211, 940, 000 [\ & JCA%E 1, 211, 940, 000 [
1) BN RS B T AR 0 FI[HA B MNER & JeAEH 0 M
1) o — S R ST AR 0 A — R A ST AER 0 M

2 AflFEZBE LR
LI LD Y E A

3 T UNT 4 THGIEMR

T UNRT ¢ TG ORKIFE, Wi X ORI HE AR

_6_
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4420194 4 A 7 AHAE) %5 41(2020 4= 4 H 7 ABUE)
i Bo%ass (1) BokEE (1)
5% 1 4 e (1) FEAEE A () 5 1 4 el (19) FEMERE (1)
it et
s s |
L SfitEp ez Gl
B 2,390, 014, 997 — 2,427,727, 500 37, 682, 857 1, 859, 151, 095 — 1, 899, 642, 500 40, 422, 435
aat 2,390, 014, 997 — 2,427,727, 500 37, 682, 857 1, 859, 151, 095 — 1, 899, 642, 500 40, 422, 435
(1) Bl E H ik
7 Gl

ENEEE DN T
T OFMIZB N T, BEIFTOREFT H55H B OBFRMEZAWTEBY £,
HKEFTRGI TNy VREHNEA SN TV D DI TSN ER AL

(4) [P BIAnE]

%1 AGREAAME
(1) BE= (2020 4 4 A 7 HEAE)
HOMFIHIIH D FH A,

(@) BRALUS DA fliEES: (2020 4 4 A 7 HELE)
Y FHHITIDH Y A,

F2 T UNT 4 THE| R OEET R | ORI KA K ORI ORI 2=
MBEHRICBITAERFEE LTEHRLTWAZ0EKELTEY £9,
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