2021 4= 5 H#

NEXT FUNDS HFHL ALy -AT vy AdE A ISR (1570) 2021 45 5 AH# REEE

NEXT FUNDS Nikkei 225 Leveraged Index Exchange Traded Fund (1570) Earnings Report for Fiscal Year ended May 2021

NEXT FUNDS

(2020 /£ 5 H 21 H~2021 4 5 H 20 A) PREHE(E

Earnings Report for Fiscal Year ended May 2021 (May 21, 2020 — May 20, 2021)

77 R4
a—RE5

UL PO Eiy i
e B HAT
EELATE
REE4
MAw e BETH

Fund name:

Code:

Underlying index:
Primary invested assets:
Trading unit:
Management co.:
Representative:
Contact person:

A HRESS A E P T 0E B
SyBd e SCHABR AR B

202146 H 30 H

June 30, 2021
HRIE
TSE

iy Gl
Listed Exchange
NEXT FUNDS HRFEEL ALY AT o7 ZAEhA FG#R1E

( 1570 )

HRTEEL Ry e AT I A

FAE

1A

PR T b 2 U A MER S URL http://www.nomura—am.co.jp
CEO B L& N TR

PR—FZ AL e 35 TEL 0120-753104
NEXT FUNDS Nikkei 225 Leveraged Index Exchange Traded Fund
1570

Nikkei 225 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: August 17, 2021
Date of commencing dividend payment: —

I 772 ROEMRRN

Fund Management

1. 2021 4E 5 A #ADEMRI (2020 4= 5 H 21 H~2021 4 5 H 20 H)
Management Status for Year ended May 2021 (from May 21, 2020 to May 20, 2021)

(1) BPENR (B 7 AR O
Assets (fractions of less than JPY mil. shall be rounded down)
\ e Blé - 18-S - OO EE - .
BT R . £ &5 (HiE
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 £ 5 A #j 0 (0.0) 373,486 (100.0) 373,486 (100.0)
FY ended May. 2021
2020 4E 5 A #j 0 (0.0) 401, 389 (100.0) 401, 389 (100.0)
FY ended May. 2020




NEXT FUNDS H#RFHL ALy ATy 7 Z@E L35 (1570) 2021 455 A H REE(E
NEXT FUNDS Nikkei 225 Leveraged Index Exchange Traded Fund (1570) Earnings Report for Fiscal Year ended May 2021

(F PR EE )

(fractions of less than one thousand units shall be rounded down)

(2) BE - MRFFER

Creation and Redemption

AFH R IR EREUlILER
FATH N S R K FATH N4
No. of Issued Units N fnz its Created No. of Units No. of Issued Units
at End of Previous o0 rzl@)s reate Redeemed at End of Fiscal
Fiscal Period (®) Period
@ (OREOR®)
Tn Tn T T
‘000 units ‘000 units ‘000 units ‘000 units
2021 £ 5 A #j 24, 680 88, 540, 113, 040, 24, 860
FY ended May. 2021
2020 £ 5 A #j 19, 720 70, 080 65, 120 24, 680
FY ended May. 2020
() 2021 44 H 30 HAFTZSHEDE 1 0lc2%, 2 O0EEE > THSEIZIToTEY £9, AistAEMMOKH ICH
DEIPT O EE L TRITERIEEZEEL TR £,

(3) ALHEAMEH

Net Asset Value

100 1124 V) HEAEATZHE
Mg e Alk AL (/S FHEMIRMAFATHE 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 £ 5 A #j 401, 092 27, 606 373, 486 1, 502, 360
FY ended May. 2021
2020 £ 5 A #j 404, 288 2, 899 401, 389 813, 187
FY ended May. 2020
() 2021 44 H 30 B TZSHEOE 1 0lc2%, 2 O0EEE L - THSEIZIToTEY £9, AistAEMMOKH ICH
SEITOI EE LT 100 MY Y EHEMEEEZRE L TR £,

4) s

Dividend Payment

100 114 V) 4yfc 4
Dividend per 100 units

!
JPY|
2021 4£ 5 A HA 0
FY ended May. 2021
2020 € 5 A 0
FY ended May. 2020

2. DNEHHHOERE
Change in Accounting Policies

© KFHBEFOUEHED EE *

PN

Changes accompanying revision to accounting standards, etc.

@ OIS OEH

No
i

PN

Changes other than those in D No
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I M%sE3% Financial Statements

(1) [=fExtFEE] Balance Sheet

(HAL : M) (Unit : JPY)

% 8
(2020 4F 5 H 20 HEIME)
8th Fiscal Year
As of May 20, 2020

%9
(2021 4F 5 H 20 HEIfE)
9th Fiscal Year
As of May 20, 2021

4%H Amount

4%H Amount

EREDTR

Assets

)& PE

Current assets

a—)b e =
Call loans

315,217,912, 511

320, 977, 451, 48]

JRZAE P A B

Revaluation of derivatives

64, 336, 669, 49§

1, 009, 649, 533

ERION

Accounts receivable — other

5,801, 606, 07

FEALRFEREAL S

Margin deposits

18,932, 465, 495

79, 105, 781, 172

RENE PE AR

Total current assets

404, 288, 653, 574

401, 092, 882, 186

i it

Total assets

404, 288, 653, 574

401, 092, 882, 186

AIEDHS
Liabilities

VB A
Current liabilities

R P i A B

Revaluation of derivatives

17,911, 775, 005

AADFRAI A
Redemption payable

1,622, 931, 000

8, 638, 044, 400

ARALSZREA

Trustee fees payable

75, 848, 007

62, 728, 122

AALZEREAE

Investment trust management fees payable

1,137,720, 09

940, 921, 776

ARALFILE.

Accrued interest expenses

491, 653

255, 374

Z DAL E

Other accrued expenses

62, 655, 058

52,527,616

mEhAE A
Total current liabilities

2, 899, 645, 804

27,606, 252, 293

AfEAFE
Total liabilities

2, 899, 645, 804

27,606, 252, 293

I PE D

Net assets

TR
Principal and other

JoA

Principal

107, 382, 680, 000

54, 082, 930, 000

(1570) 2021 4F 5 H# hEsElE
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T4
Surplus

HWIRRI A IR RESA (A)
Surplus (deficit) at end of period

294, 006, 327, 764

319, 403, 699, 893

AN
;Efif?;lincipal and other 401, 389, 007, 766 373, 486, 629, 893
YR BE N2
iﬁf§§§;1z+assets 401, 389, 007, 766 373, 486, 629, 893
AEMEE AR

Total liabilities and net assets

404, 288, 653, 574

401, 092, 882, 186

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

(HAL : M) (Unit : JPY)

%5 8 i
H 20194 5H 21 H
20204 5 H 20 H
8th Fiscal Year
From May 21, 2019
to May 20, 2020

%59 Wi
H 20204 5 H 21 H
20214 5H 20 H
9th Fiscal Year
From May 21, 2020
to May 20, 2021

4%H Amount

4%H Amount

(ZE L&

Operating revenue

URAERS dh G | S R A

Profit and loss on dealing of derivatives

18, 342, 483, 243

159, 376, 450, 959

HENIEAE

Total operating revenue

18, 342, 483, 243

159, 376, 450, 959

CES -G

Operating expenses

KALFILE,

Interest expenses

117, 676, 924

56, 507, 477

S REA

Trustee fees

168, 946, 896

127, 278, 453

ZREAE W

Investment trust management fees

2,534, 203, 283

1,909, 176, 691

DA

Other expenses

144, 108, 88

102, 660, 811

HEEM AR

Total operating expenses

2,964, 935, 983

2, 195, 623, 432

HHEMEUTEEREL (D)
Operating profit (loss)

15, 377, 547, 260

157, 180, 827, 527]

REFIE IR EEL (A)
Ordinary profit (loss)

15, 377, 547, 260

157, 180, 827, 527]

MRS OIS HIRE L (A)
Profit (loss)

15, 377, 547, 260

157, 180, 827, 527]

— BRI AE O Y MR AR R 0O Sy B AR ST — R
RN O Y HIMEHE LS O 0EE (D)
Distribution of profit loss from partial
redemptions

HERIAS I E REE (A)
Surplus (deficit) at beginning of period

270, 783, 502, 306

294, 006, 327, 764

Rl IEIER T R B
Increase in surplus or decrease in deficit

885, 899, 363, 000

917, 659, 240, 400

LHLBIMME LIS O RIS IESUI AR A
VER

885, 899, 363, 000

917, 659, 240, 400

(1570) 2021 4F 5 H# hEsElE
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Increase in surplus or decrease in deficit
from additional subscriptions for period

TR AR RS 3 R AR e IR

Decrease in surplus or increase in deficit

878, 054, 084, 800 1, 049, 442, 695, 800

LI AR D IR AR B U AR A
NnE

Decrease in surplus or increase in deficit

878, 054, 084, 80 1, 049, 442, 695, 80

from partial redemptions

Syl
Dividends

HIRFIAA ST R KL (A)
Surplus (deficit) at end of period

294, 006, 327, 764 319, 403, 699, 893

(3) [mEie#]

(R 2T #HIAR D FIEIC ¥ HER)

1. JE T PE OO A 12 e ONRFAf 7 14

SR AR O R EAE

SR

4. Z DAt

- MR b O RFA 55 2 B 5 IO M@ @R dh ORI IE, TR (23D MEROIE D, TGl 23 WG AT iT a2

SIS |

ST OFERT HFHE A OFRER 2z TR0 £,
VRESGERTY VG 5ok

FE HIEMETE L L TR Y £,

FICHE SN E N TR Y £9, UREMBEOFEIZIS W TE—EDRHRSE
HEZRM L TS0, RARDHHRFMFIC L o7t YN R0 2 L
bH0ET,

£ TIAT 4 TRENCET 2RO E L, HSETHLT UAT 0 THGICHT
4 BRI ETLITHE LOMETATH Y | UESHAKLT VT 1 7T
FIOHGE) 27 DRE SR THOTEHY £HA,

M7 7 v FOFEMMIE, FEFEAROREICL Y, 2020 4 5 7 21 B2 2021 4F

5 H20 HETLR->TEBY ET,

(HEARRE Lo RV IZBET 215D
FAHFHIIDH Y FEA,

GBS #)

% 9 1
A 20204 5 1 21 H
= 2021 4F 5 4 20 H

E 21T TRV £,
(2) BoElck om0 4% 9,840,000 [
(3) BRENC K D2 HEDNI13AR 202144 A 30 H

(1) 2021 4F 4 J 28 A ORI DOZAEEAHEILH SNIZEF O T XA 1 DICoE, 2 ADHEEE S > THY

(BRI B3 5 1E5D)

%5 8
2020 4E 5 H 20 HEHE

959
2021 4E 5 H 20 HEHE

1. FEHMOK BB 5 ZRHEORE
24, 680, 000 H
2. FRHIMOKRRBICET D 1 BAY T Y O PEORE

1 0%7- 0 i pESE
(100 [ 7= v i pE%E)

8,131.87
(813,187 M)

AR OK B IS 1) 5 R AEHED# SR

24, 860, 000 b0
RO K FICHT 5 1 B4 72 0 ORI E O
1P 0 R PR 15,023.60 4
(100 1134 7= 1) 75 FEAR) (1, 502, 360 ')

(7F) 2021 4 4 7 30 B CRAEHEAE 1 DIZHE, 2 HOEIRZ > THAHEZT> TRV £9, AFHEHMORBICH
SEIDTONT EAE LTI HSZ ) MEERZREEL TR Y £7,

(2 M ORI @Rt HEF B9 2 15D

o8 1
H 20194 5 H 21 H
F 2020 4F 5 A 20 H

59 1
H 20204 5 H 21 H
F 2021 4F 5 A 20 H

1. rfd& OF R

1. myfid & Oz AT

A |

A

_5_
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1 Y S AR A A A117,676,924 [ BRI R Eay A A56, 507, 477 [
o B HE i FE N2 4 B 20, 345, 520, 343 3 il (R R N4 B A\23, 310, 456, 326

M 1
i 24 SR 4 A 4 C=A+B A20, 463, 197, 267 [l X4 S 2 A AR C=A+B A\23, 366, 963, 803

B! 1
3= D 2, 847, 259, 059 [ % 2% D 2,139, 115, 955 [1]
% 22k > il 7T REZH E=C-D oM U 2k 53 i 7] REAH E=C-D 0M
I 2% 55 e 4 F 0 H IS 25 55 i 4 F 0N
R (5 B HEfis RS2 4) G=E-F 23,310, 456, 326| R (o B MG A N2 42) G=E-F A\25, 506, 079, 758

! ]
SE-¢ H 24, 680, 000 1 SE"'¢ H 24, 860, 000 [
100 H3%472 0 45Hl 4 1=F/HX 100 0 100 M%7 0 55Hi 4 I=F/HX 100 0N

(&mhpE IR 5 R
(1) A FhpE fn OMR DU B3 2 FIH
%5 8 1 %9

H 20194F 5 H 21 H
% 20204 5 A 20 H

H 20204 5 H 21 A
X 2021 4F 5 H 20 A

1. A fhpE S ek 2 BURHL T $

M7 7 R, BERREOEREEANIET IS 258
4IHITED DIEFREREETH Y, BENEICHET 5 EH
DEEARFFEHIAE, FAMGESREOBRPG I F LTRE L L
CTEMATHZLEHMELTEBY £1,

0. SRS ONE L NE DERRERICIRS U R

BT 7y FPRETHEREROMEEIL, 7V T 4 TH
gl a—b - B = EOEBEROEBEB TH Y £,
TN, MEENY 27 &REEN) 27 72 PO ) A
7 ERY A7 ROFEMEY 27 1IC& 58N TEBY £,
M7 7 RiX, BrtMEICRT 2 EEOENIENICE T
HZEHEAME LT, HMHEEEWEG| 217> TR £,
BT VAT ¢ THENE, k5 & T DRSS AR D Al
Y A7 ERLTRBY 7,

3. BRPE S IZER D U A 7 B HER

AT B W TIE, ML LB Y 27 FHICE T A EE
DEBRT, N7 AOBERCER Y 27 OEEETT
o TR FI,

OmitE ) A7 OEH

Hith U A7 1B L Cid, BERSSEORILE W, o8-t
B L., BB > TV DB NEDEREZ1T/2>TEY £
B
ORHY A7 OE

(EHY A 7B LT, BITIRCBE e o Mgk &2 B4
DIEMIEE - T & W R, AkBE L. SO REICR LR
AR DB A (T2 > TR £77,
OFEIE Y 2 7 DR

GRENE U A 7 (B LTI, MBI U CHS R ok A
e L, B &CHMALREDEHZIT/>CTBY 7,

L. ABRRRE di (X3 2 MG T 8
Al 2

2. SRS DONE R OE OERMEMIRD Y A7
Al

3. ARk CAR D U R 7 B ERRTH
[RIZE

(2) = FhpE H ORI EE I C B3 5 F IR

%5 8
2020 €€ 5 J] 20 HEifE

959
2021 €€ 5 J] 20 HEifF

1. S RERE LA, Bl Rk O
B IRE Eo&Rpa i ITERl & LT3 TRl CREM L
TWAT®, B BE B4 & Ml & O8I H » £
oo
2. WHlOREE %
TR A= P S A

FUNRT 4 TWBNZHOW T, (FofoiEid) o 3
FUNRT 4 THEIBERICE#H L TR £7,

a—/b - n—EOSHEAER S EET

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

2. Wi OREHIE
Al 2
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IO O BIFFEHIMCHRE SN D20, IREMEAEITRY
fiEEBP LTS Z Enh, YEAEBMALZRMIE LT

UES
(BhE Y HE L oW 2R3 5 ERD)
7% 8 5% 9 #)
H 20194 5 H 21 H H 20204E 5 H 21 H
ZE 2020 4E 5 A 20 H % 2021 4E 5 H 20 H

AR O FZE G AR D A IE MR 2R L ¢, —fi% |[FAE
OB GfE & B D BELFEE L ORSHIIT2Rb TV RN
P, BMEEIZ TSV EE A,

(ZF o)

1 RO,

5 8 559 #

H 20194 5 H 21 H H 20204E 5 H 21 H

I 20204F 5 H 20 A I 20214F 5 H20H
LUNERT N | 85, 801, 720, 000 [ o A%H 107, 382, 680, 000 9
1) B INER E ST ANER 304, 918, 080, 000 MM H B ANER E T AKE 192, 618, 770, 000
(1] 1 — S R e AR 283, 337, 120, 000 M- — 0 s AR%H 245, 918, 520, 000 1
2 AAmREABAR
HMEIHIIHD FHA,

3 T UNT ¢ 7 H| BR
T UNRT ¢ TG ORKIFE, Wil X ORI HE AR

%5 8 11(2020 4 5 A 20 A HLIE) %59 11 (2021 4= 5 A 20 ABILE)
o Bo%ass (1) BokEE (1)
5% 1 4 e (1) FHmHERE (1) 51 1 4 e (F9) FEMERE (1)
i@ @
neEZaiel
BRSO E |
g 703, 968, 665, 477 —| 768,323, 400,000 64, 336,669, 498| 770, 490, 775, 172| —| 753,598, 520, 000| /16,902, 125, 472
ARt 703, 968, 665, 477 —| 768,323, 400,000 64, 336,669, 498| 770, 490, 775, 172 —| 753,598, 520, 000] /16,902, 125, 472
() WO % EFHIE
7 Gl

ENEEE DN T
T OFMIZB N T, BEIFTOREFT A5 B OBFRMEZAWTEBY £7,
XEFEGI TNy VEFNREASN TV LD T SNER A,

(4) [P BIAnE]

%1 AGREAAME
(1) #E= (2021 45 5 A 20 HEAE)
HMFIEIIH D FH A,

(2) HRALU DA fiFES: (2021 42 5 7 20 A FAE)
Y FEHITIDH Y A,

F2 T UNT 4 THE| R OERET RIS | DT KES K ORI ORI 2
MBEHRICBITAERFEE LTEHRLTWAZ0EKELTEY £9,
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