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Fund name: NEXT FUNDS JPX-Nikkei 400 Leveraged Index Exchange Traded Fund
Code: 1470 Listed Exchange:TSE

Underlying index:

Primary invested assets:

Management co.:
URL:
Representative:
Contact person:

JPX-Nikkei 400 Leveraged Index
Corporate bonds

Trading unit: 1 unit

Nomura Asset Management Co., Ltd.

http://www.nomura—am.co.jp

Junko Nakagawa, President & CEO

Shinichi Masuda, General Manager of Products Planning & Development Dept.

Scheduled date of submission of semi—annual securities report: December 26, 2019

I 77> ROERRM
Fund Management

1. 20194 10 A FEMIOERRI (20194 4 A 8 H~2019410H 7 H)
Management Status for Half-Year ended October 2019 (April 8, 2019 - October 7, 2019)

(1) BFENR (B T HRHEHEO)
Assets (fractions of less than JPY mil. shall be rounded down)
N ey W4 - THE - T OMOEFE - .
a3y AE iy
TR P R &8 (Mg rE)

Cash/Deposits/Other Assets

(excluding liabilities) Total (Net Assets)

Primary Invested Assets

BHE FERK L BHH MR L el MR L
Amount ratio Amount ratio Amount ratio
"M % BAH % BAoH %
JPY mil. % JPY mil. % JPY mil. %
2019 4 10 H *[E# 0 (0.0) 1,166 (100.0) 1,166 (100.0)
HY ended Oct. 2019
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 Y EEH R IR
FATH N s A %R FATH N4
No. of Issued Units R A No. of Units No. of Issued Units
. No. of Units Created .
at End of Previous (@) Redeemed at End of Semi-annual
Fiscal Period (®) Period
@ (OREOR®)
T T Th Th
‘000 units ‘000 units ‘000 units ‘000 units
2019 & 10 A A 60 0 0 60
HY ended Oct. 2019
(3) FE¥EqAE
Net Asset Value
100 1124 V) HEAEATZE
e i ST 3/ qjiaﬁffﬁ-ﬁ;ﬁﬁa‘ﬂf (RTFHEHIAR)
A FEATHE B 450 X 100)
Total Assets| Liabilities | Net Assets .
(@) (@) @ (@D-0)) Net Asset Value per 100 units
((®/No. of Issued Units at End of Semi-annual
Period (Previous Fiscal Period)) X 100)
BAoH BHAH BHAH =
JPY mil. JPY mil. JPY mil. JPY|
2019 & 10 A A 1,172 6 1, 166 1, 943, 708]
HY ended Oct. 2019
2019 4E 4 A #] 1, 217 5 1,212 2, 020, 366}
FY ended Apr. 2019
2. KEFHOER

Change in Accounting Policies

O KFHEEFEOSIEICE ) EE

Fii 3

PN

Changes accompanying revision to accounting standards, etc

@ QLS OEH

Changes other than those in @

Fii 3

PN

No

No
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I TR EEEY% Semi—annual Financial Statements

(1) [PRIEE 3] Semi—annual Balance Sheet
(HA7 : ) (Unit : JPY)

XS %5 5 H R R FHE AR R
(20194 4 H 7 BHEBI(E) (2019 4 10 A 7 HHITE)
4th Fiscal Year 5th Semi—-annual Period
As of April 7, 2019 As of October 7, 2019

£4E Amount &% Amount

EREDTR

Assets

)& PE

Current assets

a—)b - m—

Call loans 1, 144, 751, 308 1, 099, 889, 897]

JRZAE P A B

. . . 37,725, 111 29, 461, 697
Derivative evaluation account

ZANFREREML

) . 35, 319, 003 43, 419, 347
Customers margin

TRENE PE AR

1, 217, 795, 422 1,172,770, 941
Total current assets

i it

1, 217, 795, 422 1,172,770, 941
Total assets

AIEDHS
Liabilities

VB A
Current liabilities

R P i At D

. . . 42, 254 1, 563, 888
Derivative evaluation account

ARALSZREAE B

312, 723 303, 409
Trustee fee payable ’ ’

AALZEREAE B

4, 690, 765 4, 550, 993
Investment trust management fee payable

ARALFILE

. 7, 339 608
Accrued interest expenses

Z DAL

Other accrued expenses 022,821 127, 45

Eh AR A F

Total current liabilities 5, 575, 902 6, 546, 348

AfEAF

Total liabilities 5, 575, 902 6, 546, 348

L PE D

Net assets

TEALE

Principal and other

JoA

L. 1, 211, 940, 000 1, 211, 940, 000
Principal

Tl 4
Surplus

PR ARSI PRI EE (A)

Balance at end of period 279, 520 £45, 715, 407




NEXT FUNDS JPXHR400L Ly A7 w7 ZETR F35EAE (1470) 2020 4F 4 AH HRRAE S
NEXT FUNDS JPX-Nikkei 400 Leveraged Index Exchange Traded Fund (1470) Semi—annual Earnings Report for Fiscal Year ending April 2020

TEAE AR 1,212, 219, 520 1, 166, 224, 593
Total principal and other ’ ’ ’ : : ’
Yt V. A=
?Efif§;1:+assets b 2 e B
AEMEESF

Total liabilities and net assets

1,217,795, 422

1,172,770, 941

(2) [RHERSE ORISR EEF5HE]  Semi—annual Statement of Income and Retained Earnings

(HAL : M) (Unit : JPY)

5 4 W R R 55 5 W1 IR
H 20184 4 H 8 H H 20194 48 8H
£ 2018410 H 7H £ 20194 10H 7H
4th Semi—annual Period 5th Semi—-annual Period
From April 8, 2018 From April 8, 2019
to October 7, 2018 to October 7, 2019
&%H Amount &%H Amount
=E JIVE
Operating revenue
M [=] AR
UREE AR IR |5 i _ o 140, 535, 872 A0, 402, 628
Profit and loss on dealing of derivatives
23 o ANZ
HRI D+, 140, 535, 872 A\40, 402, 628
Total operating revenue
¥
Operating expenses
1E
LA 440, 241 318, 654
Interest expenses
=2 .
SEREH 374, 715 303, 409
Trustee fee
Zeat i 5,620, 700 4, 550, 993
Investment trust management fee
T oML 523, 243 419, 243
Other expenses
23 Az
ES%Q%gFﬁ[jD+, 6, 958, 899 5,592, 299
Total operating expenses
e S
FORRlE LEIRR (A) 133, 576, 973 45,994, 927
Operating profit (loss)
SRR 4
R IERER (L) 133, 576, 973 A45, 994, 927
Ordinary profit (loss)
2 i
qﬂFaﬁf@%JﬁR&iquaﬁf@ES’% (A) 133, 576, 973 A45, 994, 927
Profit (loss)
— BRI S R RS AR O 4y Bl BH S — R
KT > sHRISTIE RO B (L) | |
Distribution of profit loss from partial
redemptions
| A e e
AERFEXBHERAS (L) . 133, 599, 721 279, 52
Surplus (deficit) at beginning of period
I 4 IV S 1 4 | |
Increase in surplus or decrease in deficit
Rl BT R B INER i i
Decrease in surplus or increase in deficit
5 | |
Dividends
1424 B4
qﬂﬁaﬁﬁJ%iniWﬁ‘ﬂK%i (A) 267, 176, 694 A45, 715, 407
Balance at end of period
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(3) [ER*]
(R 2T #HIAR D FIEICB ¥ HER)

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

B AR OFF R HETE URAE RS 1| SR AR

3. AR b ORI 12 B9 2 IR O Al R b O REAM I I,
SR
HHY ET,
4. Z DAt

TEVET

HFEZRHA LTS, B DAHRFMFIC L > 7256,

5 FT DR T DEE B OBEREEZ AN TR Y £,

FE HIEMETE L L TR Y £,

TGRS AMEADIED>, TGME A 72 WIGAICIEA BY

FOICHE ST & N TR Y £9, HREMEOFEIZIS W TE—ED RS

YA 72 D 2 &

T, TUAT 4 TRBNCET 20 E L, HETHLT I AT o TBENZE T
5% BB E T E FOBETARATH Y, YHEHEARNT U AT ¢ TH
BIOMGBI A7 OREZEZRTHLOTIEIHY FHA,

WMoy ROPMEHEHFIL, 20194 4 H 8 HNH 20194 10 4 THETL Ao

(SR IR B 5 1ERD)

%4
2019 £ 4 1 7 HELE

%55 W R R
2019 4F 10 A 7 HEIE

1. FREHMOK BB 5 ZREHEORE
60, 000 1
2. HEMIMOKAICHT B | BALS 72 0 OB EDH
11 72 0 S PERR 20, 203. 66 [

(100 [ Y472 v i FE%E) (2,020, 366 [9)

1. FREHEHMORBICBIT 2 ZR8HEOREK
60, 000 [
2. FEEFCMESREMNIZE 55 &0 6 5 1 HHE 10 FI0H
ET HH
TEARD KIH 45, 715, 407 [
3. PEEEHMOKRBICBT D 1 HEAMA Y20 ORMEED
#H
1 04720 Wig peRE 19, 437. 08 1

(100 [ Y472 v i FE%E) (1,943,708 1)

(P RS K ORI A A R A I B3 2 7ERD)
OMEIHITIH D AL,
(GRhpE Sz B89 A1)

P oh ORI % 12 B 9 5 IR

o5 4
2019 4F 4 H 7 REE

%55 W R R
2019 4F 10 H 7 AHLE

1. BfEXRIIRFEET BRA, R & OVZERA
B IRER EoSRpa i ITFERI & LT3 TRl CREM L
TWAT, BERIIRER FRE LM E OEFITH £
oo
. B O 8 E 1A
URAE P S AT ATE B

FUNRT 4 TWBNZHOWTIE, (FoMoiEid) o 2
TURT 4 THRBIBRICEE L TBY £7,

a—)b s 0D SR EHE K Ve SR E TS

T O BIZEWIE TIRE SN D20, WREMAAILM
fliLEELLTWD Z b, BHIEBMEELZ RIS L TP
U358

1. Pt PR BAA, R & V%R
PR IR Lo SRR & LTS TR TRT
fliL T2z, FRIEERTIRERG B4 & Rl & 025013
HYFEHA,
2. WHloOBEHIE

URAE P S AT ATG B

FUNRT 4 TWBNZHOWTIE, (FoMoiEid) o 2
T URT 4 TEBIBRICEHE L TBY £7.

)b - b= RO ST R A RS

T O BIZEWIE TIRE SN D20, WREMAAILM
fliLEELLTWD Z b, BHIEBMMEELZ RIS L TP

hET,

(ZF o oERT)
1 JTTAROKHE)

5 4 1
H 20184F 4 A 8 H
£ 20194 44 TH

5 5 W rh I EHE
H 20194 4 8 H
£ 20194104 7H

LUNE TN 1, 211, 940, 000 [
1) BN RS B T AR 0 M
1) o — S R ST AR 0 M

LUNE TN 1, 211, 940, 000 [
1) 2B N RS B T ANER 0 M
(1) o — S R e AR 0 M

2 TUNT 4 THGIFER

(1470) 2020 4F- 4 A ERERE
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T UNRT ¢ TG OFFIEE, Wl e O AR

95412019 4 4 1 7 ABAE) 5 6 WIh MM (2019 42 10 A 7 B BIE)
O ZivEsE (M) ZivEE (M)
5 14| HEE (D) AL (F) 5 14| (D) APffifRLE (F1)
i@ i@
5|
AR B RS |
=5 2, 390, 014, 997 —|  2,427,727,500 37,682,857 2,304, 636, 346 —| 2,332,554, 000 27,897, 809
&E 2, 390, 014, 997 —|  2,427,727,500 37,682,857 2,304, 636, 346 —| 2,332,554, 000 27,897, 809
(GE) Wi D FE 1%
1 5eis|

EINEEE 22\ T
S OFMIZB T, BEIFTOREFT 25 H A OEREEZ AT £7,
HKEFRGI T~y VEREHNEA SN T DI T INnER AL
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