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Fund name: NEXT FUNDS Nikkei 225 Leveraged Index Exchange Traded Fund
Code: 1570 Listed Exchange:TSE

Underlying index:

Primary invested assets:

Management co.:
URL:
Representative:
Contact person:

Nikkei 225 Leveraged 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. 2021 4F 11 A FEOERRM (2021 4 5 A 21 H~2021 411 A 20 A)
Management Status for Half-Year ended November 2021 (May 21, 2021 - November 20, 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 & 11 A R 0 (0.0) 347,905 (100.0) 347,905 (100.0)
HY ended Nov. 2021
2021 4 5 A #j 0 (0.0) 373,486 (100.0) 373,486 (100.0)

FY ended May. 2021
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(2) BE - MRFFER (F PR EE )

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+@-©)
T T Th Th
‘000 units ‘000 units ‘000 units ‘000 units
2021 & 11 A R 24, 860 37, 760, 41, 940, 20, 680,
HY ended Nov. 2021
(3) FE¥EqAE

Net Asset Value

100 O34 v FEUEfR%H

e i ST (/X4 $Fa?ﬁfﬁ-ﬁﬁﬁaﬁﬂ5 (RTFHEHIAR)

T A FEATH N4 X 100)

otal Assets| Liabilities [ Net Assets Net Asset Value per 100 units
(@) @) B®@-®)) P

((®/No. of Issued Units at End of Semi-annual

Period (Previous Fiscal Period)) X 100)
BAoH BAoH BAoH H
JPY mil. JPY mil. JPY mil. JPY]
2021 4E 11 A Ff5HA 350, 202 2, 296 347, 905 1, 682, 329
HY ended Nov. 2021
2021 4£ 5 A Hj 401, 092 27, 606 373, 486 1, 502, 360
FY ended May. 2021

2. REHHEHOERE
Change in Accounting Policies

© 2 UL > BT *

Biiis
Changes accompanying revision to accounting standards, etc

@ QLS OEH

No
i

Changes other than those in @ No
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I FTHEMEEEY% Semi—annual Financial Statements

(1) [PRIEE 3] Semi—annual Balance Sheet

(HAL : M) (Unit : JPY)

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

%10 HP B RRR
(2021 4£ 11 A 20 AHAE)
10th Semi-annual Period
As of November 20, 2021

4%H Amount

4%H Amount

EREDTR

Assets

)& PE

Current assets

a—)b e =
Call loans

320, 977, 451, 48]

294, 806, 956, 045

JRZAE P A B

Revaluation of derivatives

1, 009, 649, 533

22,233,015, 938

ZANFREREML

Margin deposits

79, 105, 781, 172

33,162, 510, 489

TRENE PE AR

Total current assets

401, 092, 882, 186

350, 202, 482, 472

i it

Total assets

401, 092, 882, 186

350, 202, 482, 472

AIEDHS
Liabilities

VB A
Current liabilities

R P i At D

Revaluation of derivatives

17,911, 775, 005

603, 219, 113

HRALRA G
Redemption payable

8, 638, 044, 400

ARALSZREAE

Trustee fees payable

62, 728, 122

100, 763, 048

AALZEREAE B

Investment trust management fees payable

940, 921, 7749

1,511, 445, 625

ARALFILE.

Accrued interest expenses

255, 374

473, 306

Z DAL

Other accrued expenses

52,527,616

80, 943, 958

mEhAE A
Total current liabilities

27,606, 252, 293

2, 296, 845, 05

AfEAFE
Total liabilities

27,606, 252, 293

2, 296, 845, 05

L PE D

Net assets

TEALE

Principal and other

JoA

Principal

54, 082, 930, 000

44, 989, 340, 000

T4
Surplus

(1570) 2022 4F- 5 A ] FRHEEE
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PR ARSI PRI EE (A)

Balance at end of period

319, 403, 699, 893

302, 916, 297, 422

. N A =
;zfif?;liicipal nd other 373, 486, 629, 893 347, 905, 637, 422
MTITR~ A=
?Efif£;1z+assets 373, 486, 629, 893 347, 905, 637, 422
AR PE ARt

Total liabilities and net assets

401, 092, 882, 186

350, 202, 482, 472

(2) [PRHHELE R ORI HE]

Semi—annual Statement of Income and Retained Earnings

(HAL : M) (Unit : JPY)

55 9 WP 1R )
H 20204 5 H 21 H
B 2020411 H 20 H
9th Semi-annual Period

From May 21, 2020
to November 20, 2020

55 10 BRI E R
H 20214 5H 21 H
B 2021411 H 20 A
10th Semi—annual Period
From May 21, 2021
to November 20, 2021

&%H Amount

&%H Amount

(ZE L&

Operating revenue

URAERS dh G | S R A

Profit and loss on dealing of derivatives

129, 280, 493, 041

72,450, 363, 266

RIS A

Total operating revenue

129, 280, 493, 041

72,450, 363, 266

CES -G

Operating expenses

KALFILE,

Interest expenses

35,970, 003

47,128, 503

S REA

Trustee fees

64, 550, 331

100, 763, 048

ZERe

Investment trust management fees

968, 254, 915

1,511, 445, 625

O hE A

Other expenses

50, 579, 535

80, 332, 161

HEEM AR

Total operating expenses

1, 119, 354, 784

1, 739, 669, 337

HHEMEUTEEREL (D)
Operating profit (loss)

128, 161, 138, 257]

70, 710, 693, 929

REFRE IR EEL (A)
Ordinary profit (loss)

128, 161, 138, 257]

70, 710, 693, 929

R HER S SO TR L (D)
Profit (loss)

128, 161, 138, 257]

70, 710, 693, 929

— IR AE O R IR AR R 0O Sy Bl AR U T — R
FNTHE S PR SO SRE (D)
Distribution of profit loss from partial
redemptions

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

294, 006, 327, 764

319, 403, 699, 893

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

369, 286, 829, 800

489, 441, 397, 400

HRLEAME R © RIS SFEINEE U KRB
DER

Increase in surplus or decrease in deficit
from additional subscriptions for period

369, 286, 829, 80

489, 441, 397, 40
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TR AR D RS 3 R AR e IR

. . . .. 660, 959, 109, 600 576, 639, 493, 80()
Decrease in surplus or increase in deficit

R — AR O IR A BOUT AR A4
NnE

. . . .. 660, 959, 109, 60 576, 639, 493, 80
Decrease in surplus or increase in deficit

from partial redemptions

SyBod:

Dividends

PR A eI R EE (L)

Balance at end of period 130, 495, 186, 223 302, 916, 297, 422

(3) [ER*]

(R 2T HHNIAR D FIEIC ¥ H1ER)

1. JE A PE O RPAM A E Je ORI T 15 [PE IS |

ST OFERT HFHE A OB REERZ TR0 £,

2. B - WA OFE BEETE VRESERTYGIE 5tk

FE HIEMETE L L TR Y £,

3. Ak pE i DRI S5 2 B3 2 O AR A S S ORI O E ICB W T —EDORTHRR M FZ A L T\ 5720, R2 51
SR RAMEICL -7, SHEN R 2L b0 £,

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

4 BB ELITHE LOMETLATH Y . YESHAKST VAT 1 7T

FIOHE) A7 DRE SR THOTEHY £HA,

4. DM W7 ROPMEFHFRBIEIE, 2021 4 5 H 21 A705 2021 4E 11 A 20 HETLE 2
STEBY ET,
(P xR 2 1R
%9 4 5% 10 B R R IR
2021 4F 5 H 20 HHILE 2021 4F 11 H 20 HBI/E
1. FEHMOKBIZET 2ZRHEORE 1. FRFHEHMOKRBICET 2Z8HEOBRE
24, 860, 000 [ 20, 680, 000 [
2. FHRHIMOKBIZBIT D 1 ALY T2 0 ORIEFEOF 2. PRFEHEOKRBIZEIT S 1 ALY D OREED
sl
1 Y4720 HliE PFERR 15, 023. 60 [ 1 Y4720 HlE PFERR 16, 823.29 [
(100 1 ¥ 7= 0 HlE FEEE) (1,502, 360 [9) (100 1472 v Wl ERH) (1,682, 329 )

(PRI L ORI A&t R EICBE 3 2 135
HMEHIH Y A,
(&=mhps il B3 2 1)

P oh ORI S 1 B9 5 IR

%9 4 %10 M MFHE MR
2021 4 5 H 20 HBE 2021 4% 11 A 20 HEE
1. SERTERFEE B4R, Bl R OVERE 1. Pt FREGF BAA, R & OVZE%R

B R Lo IFR & LT TRl CTREAE L [ RS IR Lo emipd i3RI & LTI~ TRl THE
TWhHT7zsh, SERER LR L Rl & ORI H Y FX| L TWD 7D, PRIEER LG LR & Rl & o2

Ao HYFEHA,
2. Wi OB E )k 2. FElOREHE
URAE P S AMG 5 78 URZAE P G AT B
FURT 4 TEENZHOWTIE, (ZofoER) @ 2 FURT 4 TEENZHOW T, (ZofoERE) @ 2
TUNT 4 THGIBRICFEH L TB Y £, T UNT ¢ THEIBRICER L T 7,
a—)b - 1 — O SEENE R O EE R a—)b - 1 — U EOSEENE R O EE R

IS OF BIFEIE TR SN DTz, IREAEEIXRE IS OF BIFEIE TR SN DTz, IREAEEIXRE
i LT LTS Z &2 D, SEIREMAELZ MG L LTl | MLl Tnd ZEnb, SakREhigEz Rl & LTk

hET, hET,
(Z D DHERD)
1 TADOBE)
%939 55 10 3 R A0TRE
B 2020 4 5 /] 21 A B 20214 5 /] 21 A
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= 20214F 5 H 20 A

= 2021411 H 20 H

B oA
01 B NGRS AE ST AR
1] AR AR T AR

107, 382, 680, 000 [
192, 618, 770, 000 [
245, 918, 520, 000

B oA
01 B INER AE ST AR

1] AR AR T AR

54, 082, 930, 000 [
82, 146, 880, 000 [
91, 240, 470, 000

2 TUNT 4 THGIER

T UNRT ¢ TG DOEKIFE,

Il Bz OREATT R ik

#5911 (2021 45 5 A 20 A HLLE) 2510 1P REHE ISR (2021 4F 11 A 20 B 8L7E)
o Lpo%ass (1) BokEsE (1)
5% 1 4 e (1) FHIHERE (1) 51 1 4 e (F9) PR (F)
i@ @
neEZaiel
FREAFE ST |
g 770, 490, 775, 172 —| 753,598, 520, 000] A16,902,125,472| 674, 200, 346, 485, —| 695,839, 480,000 21, 629, 796, 825
ARt 770, 490, 775, 172 —| 753,598, 520, 000] A16,902,125,472| 674, 200, 346, 485, —| 695,839, 480,000 21, 629, 796, 825
(&) Wl O%EHIE
1 ey |

ENEEEE ZHWT

M OFMIZBWTIL, BBIFTDRET D

KEFLHGI Ty VRFPEH SN TS HDIE TSN EE A,

AHEH OIERMEE A VTl £7,
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