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NEXT FUNDS JPX-Nikkei 400 Inverse Index Exchange Traded Fund
1471 Listed Exchange:TSE
JPX-Nikkei 400 Inverse Index
Corporate bonds

Trading unit: 1 unit

Nomura Asset Management Co., Ltd.

http://www.nomura—am.co.jp

Hiroyasu Koike, President & CEO

Satoshi Nagasaka, Head of Support Dial Team, Investment Trust Marketing Dept.
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I 77> ROEMRM
Fund Management

1. 20214 10 A FEMIOERRI (20214 4 A 8 H~2021 410 H 7 H)
Management Status for Half-Year ended October 2021 (April 8, 2021 - October 7, 2021)

(1) BENR (B 7 AR
Assets (fractions of less than JPY mil. shall be rounded down)
B4 - WA - TOMOERE A

N s
LR R (R R TR)

Cash/Deposits/Other Assets

(excluding liabilities) Total (Net Assets)

Primary Invested Assets

BHE FERK L BHH HER L el MR L
Amount ratio Amount ratio Amount ratio
"M % BAH % BAoH %
JPY mil. % JPY mil. % JPY mil. %
2021 & 10 A A 0 (0.0) 164 (100.0) 164 (100.0)
HY ended Oct. 2021
2021 4E 4 A #j 0 (0.0) 201 (100.0) 201 (100.0)

FY ended Apr. 2021
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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
@ O+@-©)
Tn Tn T T
‘000 units ‘000 units ‘000 units ‘000 units
2021 & 10 A A 60 0 10 50,
HY ended Oct. 2021
(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|
2021 & 10 A R 167 3 164 328, 604
HY ended Oct. 2021
2021 4E 4 A #] 216] 15 201 335, 295
FY ended Apr. 2021
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 FTHEMEEEY% Semi—annual Financial Statements

(1) [PRIEEExHZ] Semi—annual Balance Sheet

(HAL : M) (Unit : JPY)

i 6 1
(2021 4¢ 4 H 7 BEIAE)
6th Fiscal Year
As of April 7, 2021

57 R R EH R AR R
(2021 4£ 10 H 7 ABILE)
7th Semi-annual Period
As of October 7, 2021

4%H Amount

4%H Amount

EREDTR

Assets

)& PE

Current assets

a—)b e =
Call loans

202, 810, 339

159, 131, 263

JRZAE P A B

Revaluation of derivatives

12, 005

8, 448, 45(0)

ERION

Accounts receivable — other

197, 94

FEALRFEREAL S

Margin deposits

13,981, 00

RENE PE AR

Total current assets

216, 803, 344

167, 777, 653

i it

Total assets

216, 803, 344

167, 777, 653

AIEDHS
Liabilities

VB A
Current liabilities

R P i A B

Revaluation of derivatives

5, 388, 645

28, 495

Az 4
Advances received

2,601, 400

ARALSZREA

Trustee fees payable

568, 706

51,676

AALZEREAE

Investment trust management fees payable

8, 530, 457

775, 105

ARALFILE.

Accrued interest expenses

67

Z DAL E

Other accrued expenses

1, 138, 735

18, 829

mEhAE A
Total current liabilities

15, 626, 623

3,475, 572

AfEAFE
Total liabilities

15, 626, 623

3,475,572

I PE D

Net assets

TR
Principal and other

JoA

Principal

388, 860, 000

324, 050, 000

(1471) 2022 4E 4 A FREREEE
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T4
Surplus

PR ARSI PRI EE (A)

Balance at end of period

A\187, 683, 279

A159, 747,919

AR 201, 176, 721 164, 302, 081
Total principal and other Y T
G A2
?Efif§;1:+assets 201, 176, 721 164, 302, 081
UG TED 2
AT Ea R 216, 803, 344 167, 777, 653

Total liabilities and net assets

(2) [PRELE R ORIR & FEE]

Semi—annual Statement of Income and Retained Earnings

(HAL : M) (Unit : JPY)

55 6 B HIFH R ]
H 20204 4 8 8 H
£ 20204 10H 7H
6th Semi—-annual Period
From April 8, 2020
to October 7, 2020

557 W IR

£ 20214 10H 7H
7th Semi-annual Period

From April 8, 2021

to October 7, 2021

20214 4 H 8 H

4%H Amount

4%H Amount

(ZE L&

Operating revenue

URAERS dh G | S R A

965, 382, 035 1, 707, 055
Profit and loss on dealing of derivatives £1965, ’ Al ’
PO o A=
HARE B D+, 965, 382, 035 A1, 707, 055
Total operating revenue
R
Operating expenses
1E
SR 1,032, 617 24,693
Interest expenses
2ar
SR A 1,486, 51 51, 676
Trustee fees
Zat 22,297, 562 775, 105
Investment trust management fees
COfE 2,043, 209 99, 511
Other expenses
2 P
ES%g%gfﬁ[jD+_ 26, 859, 898 950, 985
Total operating expenses
PR et
FORRlE LEIRR (A) A992, 241, 933 A2, 658, 040
Operating profit (loss)
PR R
EHASXTERERE (A) 992, 241, 933 A2, 658, 040
Ordinary profit (loss)
HF 7 WitE
R RIRIRIZE SO AR R (A) 992, 241, 933 A2, 658, 040

Profit (loss)

—EBARICAE O R AR AR D Sy Bl AR U —FB AR
FNTHE D IR B O ST BLEE (A)

Distribution of profit loss from
redemptions

partial

e R eI E KB (A)

Surplus (deficit) at beginning of period

A1, 685,089, 858

A\ 187, 683, 279

T IR S 3 R AR i D4R

. . . 38, 709, 200 30, 593, 400
Increase in surplus or decrease in deficit
—ERMEFINTAE O T4 IN%E B4
R — R ARAOL R D R A IR ST R 8 A 38,709, 200 30, 593, 400

VER
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Increase in surplus or decrease in deficit

from partial redemptions

TR AR RS 3 R AR e IR

. . . . 301, 402, 600 -
Decrease in surplus or increase in deficit
FRBEIMEFEIZPE O IR SR B UIRIE I
A
301, 402, 60 =

Decrease in surplus or increase in deficit
from additional subscriptions for period

Syl
Dividends

PR ESUTT R EE (L)

Balance at end of period

A\2,940, 025, 191

A159, 747, 919

(3) [fER*]

(R 2T #HIAR D FIEIC ¥ HER)

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

2. B - AR OFE BEETE

3. AR bt O BFAT S L2 B9 2 IO

SR

4. Z DAt

5| FT RS DEE B OBEREEZ AN TR Y £7,
VRESGERTY VG 5ok
FE HIEMETE L L TR Y £,

RAMEICL -T2, SHEN R 2L bH Y £,
FIOHGE) A7 DRE SR THOTEDHY £HA,

W7y ROHRIEEHFEIL, 20214 4 H 8 HA 5 2021
TBh ET,

< S i DIRHIE O EIZ B W TE—EDRHER M FEZ M L TV D72, B2 5

o, TIAT 4 TRENCET 2 ROEE L, HSETHLT U AT 0 THGITRT
54 BB E ITEE LOMETLATH Y . ARSHAKNT VAT 1 7Y

FI10H THETE S

(P& RSB 5 1ERD)

% 6 4 5T R IR R IR
2021 4 4 H 7 AEUE 2021 4F 10 H 7 ABILE
1. FHEBMORBICRIT 5 ZIEHEOREK 1. FRFEBBORBICET 22 BHEOREK
60, 000 [ 50, 000 [
2. HEGFEMEEGRHRIG 55 £ 6 55 1 THE 10 52K |2, EEFEMEIEHRAIE 55 520 6 55 1 T 10 512
ET HEE ET D%
TEARDKIE 187, 683, 279 1 JEARDKIE 159, 747,919 M
3. RHEHIMORBICKT D 1B 720 OMEEOH (3. PREHEHEORBICET 2 1 AN 72D OMEED
#H
1 14720 i rEAA 3,352.95 [ 1 14720 fli rEAA 3, 286. 04
(100 {34 7= v WG PERH) (335, 295 ) (100 {34 7= v WG PERH) (328, 604 1)
(PR X ORISR R EICRET 575
FUHEIEIH Y TH A,
(&mhpE IR 5 R
AP Sh O RPN A (2 B3 2 S
% 6 1 BT W RIF R IR R
2021 4 4 H 7 AEUE 2021 4F 10 H 7 ABILE
1. BfExtRFRE L, Rl K OG5 1. B IREREE LR, R R A

BRI IR Lo SR SRR & LT~ TRl CRME L | F RS IRE Eoemipg 3R & LTI~ TRl CRE
TWhH7zh, SERER LR L Rl & 0BT H Y X | L TWD7D, PRIEHEIREG R & Rl & o2

Ao
2. WHlOFE Ik
URAE P i AL 72
F U RT 4 TEENZDWTIL,

T VAT ¢ TEGIBRICERL TEY £,
=)L - m— O R DS )b - v — RO BERENE N O EE 5
IS OF BIFEHIH TRE Sh D72, IREAEEIERE

b EEA,
2. Wi RE S
URAE R i AT B0

(ZDMODIEFE) D 2 T UNT 4 TN SWTIE, (FOfoER) o 2
T VAT ¢ TEGIBRICER L TEY £,

S OF BIFEHIH TRE Sh D72, IREAEESRE

_5_
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i FEPILTND Z ED, YHIREMAELZFHMIE LTR| MBIl Tnd 2 b, YRXIRBMAL RIS LTH
DET, DET,
(ZDfhDERD)
1 TAROBE)
%6 5T WA R E R
B 20204F 4 H 8 H B 20214 4 H 8 H
£ 20214 4H TH % 20214104 7 H
B TR 7, 129, 100, 000 M & e A%H 388, 860, 000 [
] P SEINRR E T AEH 1, 036, 960, 000 M[HHIBINER E e A%H 0 M
(1] 1 — S R e AR 7, 777, 200, 000 FI[HA A — EBARFD TTAKE 64,810, 000 M

2 T VAT ¢ THGIBR

T UNRT ¢ TG OFFIEE, Wl e O R AR

056 W1 (2021 4 4 T ABTE) 505 7 WS IE SR (2021 4 10 A 7 ABIAE)
—_ RAVEE () RS ()
b | M| R () b | M ()| FRERE ()
ﬁ ﬂ
it 13503
BRAS 03505 |
JEAE 196, 406, 000) - 201, 780, 000 Ab, 376, 640 171, 836, 300) - 163, 401, 000] 8,419, 955
&t 196, 406, 000) - 201, 780, 000 Ab, 376, 640 171, 836, 300) - 163, 401, 000] 8,419, 955

(1) FHlioRE 5k
1 eS|
ENEEEZHWT

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

ril 2022
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