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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.
Hiroyasu Koike, 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 29, 2021
Date of commencing dividend payment: —
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Fund Management

1. 2021 4 4 AHIOEMRRG (20204 4 H 8 H~20214 4 A 7H)

Management Status for Year ended April 2021 (from April 8, 2020 to April 7, 2021)

(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. %
2021 4£ 4 A #j 0 (0.0) 1,830 (100.0) 1,830 (100.0)
FY ended Apr. 2021
2020 4E 4 A #] 0 (0.0) 949 (100.0) 949 (100.0)
FY ended Apr. 2020
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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
2021 4£ 4 A #j 60 0 0 60
FY ended Apr. 2021
2020 ££ 4 A #j 60 0 0 60
FY ended Apr. 2020
(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]
2021 4£ 4 A #j 1, 839 9 1, 830 3, 050, 081
FY ended Apr. 2021
2020 £ 4 A #j 957 7 949 1, 583, 080
FY ended Apr. 2020
(4) i
Dividend Payment
100 F124 v 5B
Dividend per 100 units
!
JPY|
2021 4 4 A HA 0
FY ended Apr. 2021
2020 £ 4 A HA 0
FY ended Apr. 2020
2. KEFHOER

Change in Accounting Policies

O KFHEEFEOBEIC E I AR

Changes accompanying revision to accounting standards, etc

@ QLS OEE

Changes other than those in D

PN

Fii 3

PN

No

No
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I M%sE3% Financial Statements

(1) [=fExtFEE] Balance Sheet

(HAL : M) (Unit : JPY)

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

i 6 H#
(2021 4¢ 4 H 7 BEIAE)
6th Fiscal Year
As of April 7, 2021

4%H Amount

4%H Amount

EREDTR

Assets

)& PE

Current assets

a—)b e =
Call loans

783, 138, 678

1,655, 474, 434

JRZAE P A B

Revaluation of derivatives

42,276, 211

98, 146, 000

ZANFREREML

Margin deposits

132, 345, 597

85, 714, 001

TRENE PE AR

Total current assets

957, 760, 486

1, 839, 334, 435

i it

Total assets

957, 760, 486

1, 839, 334, 435

AIEDHS
Liabilities

VB A
Current liabilities

R P i At D

Revaluation of derivatives

1,853, 776

1,762, 295

ARALSZREAE B

Trustee fees payable

344, 609

428, 371

AALZEREAE B

Investment trust management fees payable

5, 169, 102

6, 425, 442

ARALFILE

Accrued interest expenses

705

656

Z DAL

Other accrued expenses

544, 216

669, 156

mEAE AT
Total current liabilities

7,912, 408

9, 285, 92

AfEAFE
Total liabilities

7,912, 408

9, 285, 92

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

A\262,091, 922

618, 108, 515

(1470) 2021 4F 4 AW REERE
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AN 949, 848, 078 1, 830, 048, 515
Total principal and other ’ ’ ’ ’ ’
SR S AN
?Ef§f£;1:+assets 949, 848, 078 1, 830, 048, 515
TS D2
AT ERr 957, 760, 486 1, 839, 334, 435

Total liabilities and net assets

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

(HAL : M) (Unit : JPY)

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

%5 6 1]

H 20204 4 8 8 H
£ 20214 4H 7TH
6th Fiscal Year
From April 8, 2020
to April 7, 2021

&%H Amount

&%H Amount

(ZE L&

Operating revenue

URAERS dh G | S R A

Profit and loss on dealing of derivatives £250, 574, 384 893, 451, 866
2 o Az
;%é%ﬂliﬁ[jp+' A\250, 574, 384 893, 451, 864
Total operating revenue
HEEH
Operating expenses
1E
SR 523, 428 376, 855
Interest expenses
[
SEREH 648, 018 739, 135
Trustee fees
Zeat 9, 720, 095 11, 086, 907
Investment trust management fees
T oI 905, 517 1, 048, 532
Other expenses
2 P
ég%%%%ﬁﬁ[jp+. 11, 797, 058 13, 251, 429
Total operating expenses
PR e
FORRlE LEIRR (A) A262, 371, 449 880, 200, 437
Operating profit (loss)
RS PR
R IERER (L) A\262, 371, 442 880, 200, 437
Ordinary profit (loss)
N7z ,(\ I‘ \// »,/\ =1
WIS ST G WIME R (A) 262, 371, 449 880, 200, 437

Profit (loss)

—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

279, 52

A262, 091, 922

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

A\262,091, 922

618, 108, 515

(1470) 2021 4F 4 AW REERE



(3) [mEit#]

NEXT FUNDS JPXH&E400L Lo« 2T o ZEER s

(R 2T #HIAR D FIEICB ¥ HER)

1. JE T PE OO A A 12 e ONRFAf /7 142

2. B - IR OFE EAAE

SR

4. Z DAt

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

S |

BT ORKT D E I OBEMEEZHVTEY 7,
URAE PE SR IS | SRR AR

HIE HEETEH EL TR £,

FICHE SNIMESEENTEY £, YEMEOR TICB W TE—EDRIHRS:
FEEEBRA L TS, BIRDIAHEFIEIZL TG E . YMMEN R D &
b ET,

T, TUAT 4 TRBNCET 20 E L, HETHLT I AT o TBENZE T
24 BB E T3 R LOBETLARTH Y | S A KRN T U T 1 7TH
BIOMGBI A7 OREZEZRTHLOTIEIHY FHA,

W77y ROFEHMIT, FBERNROBREBICE D, 20204 4 A 8 A G 2021 4 4
H THETER-TEBY T,

(HEARRE Lo RV IZBET 215D
FHFHIIH Y EEA,

(BRI B3 5 1ERD)

% 5 1]

% 6 1]

2020 4F 4 H 7 HEIE 2021 4% 4 H 7 BEUE
1. FHEHRORBICIBIT D2 DM 1. FHEMEORBIZBIT A ZISHEDORIK

2. BEEFEMERTRBIRIG 55 520 6 5 1 B4 10 S8l

ET D

TEARDKIE
3. FHEWIMOERBIZBTD 1 HALY

60, 000 H 60, 000 F

262,091,922 [

720 ORIE FEDKR 2. HEHMOKRBIZRBITS 1 B0 OMEEDOHH
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1 Y70 W& pEA
(100 [ Y472 v i FE%E)

15, 830. 80 9
(1, 583,080 )

1 %70 W& pEA
(100 [ Y472 v i FE%E)

30, 500. 81 [
(3,050,081 1)

(2 M ORI @Rt HEFICBI 9 2 15D

5
H 20194 4 H 8 H
20204 40 7TH

56
H 20204 4 H 8 H
20214 48 7TH

1. rfd& D7 A iEE

1. myfid & Oz

H 20194 4 H 8 H
% 20204 4H TH

HH HH
EpEENE | A A523,428 [ Epi[EEIEsY il A 376, 855 [
53 B i F Sz 4 B 66,991, 811 4 (53 B HE i P S 4 B I\T8, 788, 869 H
EEI e Ry C=A+B 67,515,239 [ IR ] C=A+B AT9, 165, 724 [
2 D 11,273,630 % 2 D 12,874, 574 14
28 50 i "I REAR E=C-D 0 % 25 53 Bl PT REH E=C-D 0
N 25 3 i 4 F 0M U 22k 70 i 4 F oM
R (4 B AR A N 4) G=E-F T8, 788, 869 U1 4 (5 i HEA 57 42) G=E-F A\92, 040, 298
H% H 60, 000 1 S8 H 60, 000 [
100 [12472 0 53Hd 4 T=F/HX 100 0H 100 [13472 0 Syhid 4 T=F/Hx 100 0H
(GmhpsH s B4 2 1ERD)
(1) 4B flps in OARVPLIZ B % SR
5 5 3] 5 6 1]

H 20204F 4 H 8 H
% 20214 4H 7TH

L. RS S 2 BT #

N7 7 v NiE, REEFELRORGIENCET 2585 2 K58
ATAIZED DREFHEEFETH Y | FFERIFKITHET 2 EH]

L. RS S 2 BT #
Al 2
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DOERFFEHIAE, FFEAEOSREPE Mok L TRE L L
TEHTZEZENELTEY ET,
0. ARk S DONE R OF OEMENIRD U 27 0. Ak S DONE R O OEMENIRD U 27
W7 r o RRREETLEREROREIL. F U AT o T |FEE
5l 2= - 0=V EOEERBERELOESEELG TH Y 7,
INBIE, RMER D 227 @RIER D 27 e EOTHE ) A
7. BRY A RONREIEY 2712868 TEY £9°,
M7 7 v N, FREMEICR T 2 BEOFENRERICE T
HZEeHHAME LT, RIS 217> Tk £,
WakT U ST 0 THBIE, %5 L T 2 ERIE 21 ik
EEHI A7 2HGLTHEYET,
3. SRS IZFR D U R 7 BRI 3. SRS IZFR D U R 7 BRG]
TRERITB TR, M L&Y 27 FHICET 58 |FA
DERT, NT A= AOBERER Y R 7 OEREIT
o TEY ET,
Otfith U 27 OEEL
5 U A 7B L Cid, BRERDS ORI Z FERE, 5T
2 L. &I > TV DNEOEBET/R> TR F
R
O 27 &R
ERU A7 IZBA L Tk, FBITERCEGE e O M BRI 12 B9
BIEHUE - 30T 2 R, Mkt L. A EOFE RIS U
FEAFIRZEDOE B 21T/ >TEBY £,
OwEhtE Y 2 7 D&
WRENME Y 2 712 L CiE, SEIZE UTHigmaEhitokin %
fdE L, B | EOMALREOFER 21T/ > T £7°,
(2) 4 fatps G O RF % I BE - % FIR
55 5 5 6 H#
2020 4 4 H 7 HEUE 20214 4 A 7 HEI(E
1. SfEcTERRE REA, R K& OVERE 1. SfERTERREE BEA, Rl K OVERE
EfERTIRER EOSRPEMITFER E LTI XTRMIETRMEL | R/
TWATd, B RER L5 &Rl & O Z=FITH £

Ao
2. Wl OFE Ik 2. Wl ORE Ik
URAE R i AT B [Fil A

FUNRT 4 TWBNZHOWTIE, (FofoiEid) o 3
FUNRT ¢ THEIBERICE#H L TR £,

)b - b= RO SR R NS

IO BIZEWIE TIRE SN D20, WREMAAILR
fli LEELLTWD Z b, YBHIEBMAELZ R & LTH
nET,

(B 5 & OMG1IZRE4 5 7ERD)

% 5 4
H 20194 44 8 H
T 20204F 4 A 7H

% 6 4
H 20204 4 H 8 H
T 20214F 4 A 7H

MBS & DM ARG AR D N ER MM 2 BIR LT, —& AL
DERGI S & 570 2 PR 58 & OB 13T b Tnan
72, EFHITIIE VW EE A,
GBS )

5 6 1

H 20204 4 A 8H

20214 44 7H
W77 RITHERICBN T, SREOEN 20 B¥(REF L T2 T2 TRI-Z5EA1T. EBEROEMAL, EitaR TS
52 LEEDTIBY ETN, 202144 A 27 BREROZHMENE 2 TR &2 TE-> TR £9, Fitathid, 2021 44
A 27T B35 202145 A 28 HE CHESE L TRISHENEN 2 TR E TEIA Z LIk Y, KEKITED B EFEERN O O EH
\CREMTHZ L LR BAIE, Bt TH (ERA) 2202146 H30 BETETAMMEFE2ITH 2 L & 2021 44 H 27
HIZREWZLE LT,
2021 -4 A 27 )5 2021 45 H 28 H £ TRk L CRSMEOED 2 T O % FTE- 28581, YRE~0mHEEIT/20, 2021
HE6 H 8 BICKIRZEF AWM L, 20214E6 A 30 HEZE3EKTH L L TR EET A TETT,

(Z Dt o7ERD)
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(1470) 2021 4F 4 AW REERE

1 JEAROKH)
55 5 5 6 H#
H 20194 4 7 8 H H 20204E 4 H 8 H
X 20205 44 7H I 20214F 4 4 TH
LUNERT N | 1, 211, 940, 000 M & T A%E 1,211, 940, 000 [
1 B NG & ST AEE 0 M BN E ST AEH 0 M
1 o SR T A 0 P} e — A JE A 0

2 AflFEZBE LR
LI LD Y E A,

3 T UNT 4 THGIEM&R

T UNRT ¢ TG OBRKIFE, Wl X ORI HE AR

955 #1(2020 4% 4 H 7 ABAE) %56 (2021 4% 4 A 7 AHAE)
o Lpo%ass (1) BokEE (1)
5% 1 4 e (1) FHIHERE (1) 51 1 4 e (F9) PR (1)
i@ et
TS|
AR HE |
U 1,859, 151, 095 - 1, 899, 642, 500 40,422,435 3,561, 905, 500 - 3, 658, 590, 000 96, 383, 705,
At 1,859, 151, 095 - 1, 899, 642, 500 40,422,435 3,561, 905, 500 - 3, 658, 590, 000 96, 383, 705,
() WO % EFHIE
1 eEs|

ENEEE DN T
FHOFMIZB N T, BEIFTOREFT A5 B OBFRMEZ AT £7,
XEFEGI TNy UVEFNREA SN TV LT SNER A,

(4) [KEmHE]

B 1 HALREAAME
()RR (2021 4 4 A 7 HEAE)
HOMFIEIIH D FH A,

@) AL DA liEES: (2021 4 4 A 7 HELE)
Y FHHITDH Y A,

F2 T UNT 4 THE| R OEET R | DT KES K ORI ORI 2=
MBEHRICBITAERFEE LTEHRL WA Z0EKELTEY £9,
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