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Fund name: NEXT FUNDS Nikkei 225 Leveraged Index Exchange Traded Fund
Code: 1570
Underlying index: Nikkei 225 Leveraged Index
Primary invested assets: Public and corporate bonds
Trading unit: 1 unit
Management co.: Nomura Asset Management Co., Ltd. URL http://www.nomura—am.co.jp
Representative: Hiroyasu Koike, President & CEO
Contact person: Satoshi Nagasaka, Head of Support Dial Team
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Scheduled date of submission of securities report: August 17, 2023
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Fund Management
1. 2023 45 AMiOEARI (2022 4 5 A 21 H~2023 4 5 H 20 A)
Management Status for Year ended May 2023 (from May 21, 2022 to May 20, 2023)
(1) BPENR (B 7 AR O
Assets (fractions of less than JPY mil. shall be rounded down)
\ e Bl - A - ZOMOEE - .
o0 . p CIG
FERGEE R ) BFF (Mg )

Cash/Deposits/Other Assets

(excluding liabilities) Total (Net Assets)

Primary Invested Assets

BHE TR L &HA MR L el MR L
Amount ratio Amount ratio Amount ratio
"M % BAH % BAoH %
JPY mil. % JPY mil. % JPY mil. %
2023 £ 5 A #j 0 (0.0) 176, 324 (100.0) 176, 324 (100.0)
FY ended May. 2023
2022 4E 5 A #] 0 (0.0) 450,910 (100.0) 450,910 (100.0)

FY ended May. 2022
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(F PR EE )

(2) BE - MRFFER

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 T T
‘000 units ‘000 units ‘000 units ‘000 units
2023 £ 5 A #j 33, 440 87, 020 110, 700, 9, 760
FY ended May. 2023
2022 £ 5 A #j 24, 860 87, 640 79, 060 33, 440
FY ended May. 2022
(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|
2023 £ 5 A #j 190, 969 14, 645 176, 324 1, 806, 601
FY ended May. 2023
2022 £ 5 A #j 460, 031 9, 120, 450, 910 1, 348, 418]
FY ended May. 2022
(4) i
Dividend Payment
100 F124 v 5B
Dividend per 100 units
!
JPY|
2023 4£ 5 A 0
FY ended May. 2023
2022 4 5 A 0
FY ended May. 2022
2. KEFHOER

Change in Accounting Policies

O SFHEEFEOWIRICH I LR

Changes accompanying revision to accounting standards, etc

No
@ OLsSDER

Fii 3

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

(1) [EfExIZ] Balance Sheet

(HAL : M) (Unit : JPY)

%10 #]
(2022 4F 5 H 20 HEIA(E)
10th Fiscal Year
As of May 20, 2022

%11
(2023 4F 5 H 20 HEIME)
11th Fiscal Year
As of May 20, 2023

4%H Amount

4%H Amount

EREDTR

Assets

)& PE

Current assets

a—)b e =
Call loans

359, 140, 549, 871

147, 756, 945, 661

JRZAE P A B

Revaluation of derivatives

33, 965, 825, 605

34, 189, 244, 250

ERION

Accounts receivable — other

616, 564, 98

5,247, 404, 836

FEALRFEREAL S

Margin deposits

66, 308, 766, 084

3,776, 108, 974

RENE PE AR

Total current assets

460, 031, 706, 54

190, 969, 703, 721

i it

Total assets

460, 031, 706, 54

190, 969, 703, 721

AIEDHS
Liabilities

VB A
Current liabilities

R P i A B

Revaluation of derivatives

2,434, 006, 263

103, 740

AADFRAI A
Redemption payable

4,710, 466, 800

13,101, 189, 400

ARALSZREA

Trustee fees payable

117, 669, 271

91, 886, 997

AALZEREAE

Investment trust management fees payable

1, 765, 038, 98

1, 378, 304, 989

ARALFILE.

Accrued interest expenses

121, 517

319, 074

Z DAL E

Other accrued expenses

93, 509, 926

73,600, 183

mEhAE A
Total current liabilities

9, 120, 812, 757]

14, 645, 404, 383

AfEAFE
Total liabilities

9, 120, 812, 757]

14, 645, 404, 383

I PE D

Net assets

TR
Principal and other

JoA

Principal

72,748, 720, 000

21, 232, 880, 000

(1570) 2023 4F- 5 H#l hiEsElE
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T4
Surplus

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

378, 162, 173, 783

155, 091, 419, 33§

AN
;Efif?;lincipal and other 450, 910, 893, 783 176, 324, 299, 334§
YR BE N2
iﬁf§§§;1z+assets 450, 910, 893, 783 176, 324, 299, 33§
AEMEE AR

Total liabilities and net assets

460, 031, 706, 54

190, 969, 703, 721

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

(HAL : M) (Unit : JPY)

%510 1
H 20214 5H21H
B 20224 5H20H
10th Fiscal Year
From May 21, 2021
to May 20, 2022

%11
H 20224 5 H 21 H
B 20234 5 H 20 H
11th Fiscal Year
From May 21, 2022
to May 20, 2023

4%H Amount

4%H Amount

(ZE L&

Operating revenue

S HALE,

Interest income

23,608

JRAERS an 15 | SR AR

Profit and loss on dealing of derivatives

26,273,016, 715

140, 855, 936, 55

HENIEAF

Total operating revenue

26,273,016, 715

140, 855, 960, 164

CES -G

Operating expenses

KALFILE,

Interest expenses

73,994, 589

86, 241, 878

SEREAE

Trustee fees

218, 432, 319

192, 433, 456

ZREAE W

Investment trust management fees

3,276, 484, 605

2, 886, 501, 841

O hE A

Other expenses

178, 899, 312

166, 474, 434

HEEM AR

Total operating expenses

3,747, 810, 825

3,331, 651, 609

HHEMEUTEEREL (D)
Operating profit (loss)

22,525, 205, 890

137, 524, 308, 555

REFIRE IR EBEL (D)
Ordinary profit (loss)

22,525, 205, 890

137, 524, 308, 555

MIRRIR S UL IR L (D)
Profit (loss)

22,525, 205, 890

137, 524, 308, 555

—ERARANTAL D 24 BRI 28 KA 0 43 Bl AR XS — 517
HRNTLE S Y HIHE RS O S B (A)
Distribution of profit loss from partial
redemptions

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

319, 403, 699, 893

378, 162, 173, 783

TR IR S 3 R AR D4R

Increase in surplus or decrease in deficit

1, 075, 535, 246, 400

984, 961, 072, 600

(1570) 2023 4F- 5 H#l hiEsElE
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MHHBHME FEIT M © RIS SFEIEE U KRB
VaY:icl
s . . .. 1, 075, 535, 246, 40 984, 961, 072, 60
Increase in surplus or decrease in deficit
from additional subscriptions for period
14348/ %8 B4 HaN%E
FIRGR BRI . 1,039, 301, 978, 400 1, 345, 556, 135, 600
Decrease in surplus or increase in deficit
U — AR © IR IR ST R AR
)
i . . . .. 1, 039, 301, 978, 40 1, 345, 556, 135, 60
Decrease in surplus or increase in deficit
from partial redemptions
Sy | |
Dividends
1424 B4
AARRRE IR AR (A) 378, 162, 173, 783 155, 091, 419, 338
Surplus (deficit) at end of period

(3) [mEit#]

(EHE /2 RF HFHHR 2 FHICEET 25

1. EHEPEO M L ORI e s

MBIFTORKT H5E B OWEEMEEZHAVWTEY £9,

2. EH - IR OFE FIEHE DR PG AL IS | SR AR

EHREECTH EL TR £9,

3. AEhE O RIS 2 B 5 EIEO M RREL ORMEO B EICE W TIE —EORHREHEZ A L T\ D72, B2 5l
SERE REUFICL o GE, YHMENE R Z bV ET,

F7o, TUANAT 4 TEBINCEAT 28OS L, HETHLT U AT 4 TEEICBIT

24 BB E T3 R LOBETLARTH Y | S A KRN T U T 4 7TH

BIOMGBI A7 OREZEZRTHLOTIEIHY FHA,

4. %0 YT 7y ORI, FEROBEICE Y, 2022 42 5 A 21 H2vD 2023 4F

5 H20 HETER-TEY £7,

(HERF EORAY (BT 5 ER)
FAHFHIIDH Y FEA,

(e R B9 5 1)

%510 o511
2022 4F 5 F 20 HHTE 2023 4F 5 H 20 HHTE
1. FHEHMOEKBIZBT 5% HEORRER 1. FEMMOEKBIZET 5% EHEORE
33,440, 000 1 9, 760, 000 1
2. BHEHIMOKAICHIT S 1 BARS 2 ) OMEREORE (2. HSEHIMOKAICHT B 1AL D OMEEOH
1 B4 720 Wi ERR 13,484.18 M 1 04720 Wi rERR 18, 066. 01 [
(100 ¥4 7= v Wl ERH) (1,348, 418 1) (100 H M7= V) Hli'& pEAH) (1, 806, 601 M)
(4% B Ol a5t EEIT B 2 15D
%10 # %11
B 20214 5 H 21 A B 20224 5 H 21 A
& 20224 5 A 20 H F 2023 4F 5 A 20 H
1. ol O Rk 1. ofidd: O FiEkE
HH HH
I 2 Y AR AR A AT3,994, 589 1 EP LR A 86,218, 270 H
oy Bl HE( R 2 B 25, 506, 079, 758 oy B ER R 74 B A\29, 253, 890, 583
EEI e Ry C=A+B A%ﬁ%ﬁm&i IR ] C=A+B AmﬁmJ%ﬂi
et D 3,673,816,236{2 iy D 3, 245, 409, 731 ;
IS 42 5y i mT AE A E=C-D 0H IS 2 i P HEA E=C-D 0 H
IS 25 53 i 4 F 0 5 %k 53 i 4 F 0
R (4 B AR A N7 4) G=E-F N\29, 253, 890, 583 U1 4 (5 i HEA 57 42) G=E-F 32, 585, 518, 584
B~ H 33, 440, 000 : mE 4 H 9, 760, 000 Plj
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|100 %72 0 34 | 1=F/HX 100 | 0 F'%| |100 02472 0 Sl T=F/HX 100 E

(GmhpE S B3 2 1EED)
(1) S fps dn ORI B3 5 S5

5 10 1] 511 1)
H 20214 5 A 21 A H 20224 5 A 21 A
% 20224 5 H 20 A % 20234 5 H 20 H
L. Ak i (259 2 B 7t L. Ak b (%9 2 B 7t

L7 7 RiE, BEEIEEOEEEANCET 2 IEEE 2 558 [FA
4IHIZED DIEFRERETETH Y, BENFICHET 5EH
DOERFFEHIAE, FFEAREOSRFPE Mok L TRE S L
CTEMATHZLEHMELTEBY £1,

0. GRhPE S ONE M E OERREGICRD U R 0. GRhPE T ONE M E OERREGSICRD U R
W7 RBMEET D&M OMEIZ, T U AT 4 7 |FE

gl 3= - B = EOEBEHLROEBEB TH Y £,
INBIE, RIMEEYY 27 &FEEY 2772 E oY) A
7 ERY R ROWEMEY 22712868 THBY £,
M7 7 RiX, FrtMEICRT 2 EEOENIENICE T
HZEHRAME LT, MBI 217> TR £9,
WEET U NT 0 T, R E T D RRMR S 4R B ik

EE)Y A7 2L TEY T,
3. GRLFE SR D U R 7 B 3. GRLFE SR D U R 7 A ERARH

HRtSticBW T, M L7 BRE U A7 EHICBT 2 EE [FE
DEBRT, RXT 4 AOBERCER Y 27 OERETT
o TRY FI,

OmitE ) A7 OEH

M ) A7 ICB LTk, R DEORIZ HRE, /08T -4
B L., BB > T D NEDEREZ1T/2>TEY £
B
ORHY A7 OE

GV A2 7L Tt BITIERSIE e Mgk &84
DIEMIEE - T & W R, AkBE L. SO REICR LR
A AHIIRE DB (T2 > TR £77,
OFEME ) A7 OE

GRENE U A 7 (B LTI, MBI Ui ok &
R L, B &CMALREDEHZIT/R>CTBY 7,

(2) 4P o O BFAM S5 12 PE 9~ 5 FIH

510 ) 11 H
2022 4 5 H 20 HBIE 20234 5 H 20 HBILE
1. ‘SERTERERGE REA,. R OVERE 1. SfEIPRFE BAE, Bl M OVERE

BRI Lo SR ITRAlE LT TR CRME L | WA
TS T, FERIRFKE LA L Rl & OEMHITH Y £

/\/O
2. iR E Tk 2. Wi FE S
URAE R i AT B Y

FURT L TEENZHOW T, (ZofoEzE) @ 3
FUNRT ¢ TEGIBRICEEE L TR 7,

=)L o 10— O EENE N A B E S

I HORBITEIR TR S DT, IREMAEILRE
fli &AL TG Z e h, YakIEHTAE 2 Fefl & LT3

D\ijﬁo
(B & OB T 5 1ERD)
510 ) 11 H
H 20214 5 H 21 H H 20224 5 H 21 H
I 20224 5 H 20 H = 20234 5 H 20 H

TIARE & DM ARG AR D N ER & 2 BIR LT, —M& AL
DG |5 & 570 2 Bl 5 L OIS 134T 72 b T
e, HYFHIISVERA,

(ZF o)




NEXT FUNDS H#RFHL ALy ATy 7 ZdE L35 (1570) 2023 45 5 A REEIE
NEXT FUNDS Nikkei 225 Leveraged Index Exchange Traded Fund (1570) Earnings Report for Fiscal Year ended May 2023

1 JTARDBE)

10 H#i 11 1l

B 20214F 5 H 21 A H 20224 5 H 21 H

FE 20224 520 H F 20234 5420 H
I e AKE 54, 082, 930, 000 FHA & T A%E 72, 748, 720, 000 [
(] P B INGR E T AR 190, 660, 820, 000 F[H B INER E e A% 189, 312, 010, 000 [
(1] B — R e AR 171, 995, 030, 000 I 1 — 5l e A EE 240, 8217, 850, 000
2 AAmREABAR
NMEIEHITIDH Y AL

3 T UNT ¢ 7 H| BR
T UNRT ¢ TG OBRKIFE, Wl X ORI HE AR

55 10 #1(2022 4= 5 /1 20 A BIAE) 5 11 91(2023 4 5 /] 20 A BIAE)
_— THVES () s (1)
6 | M D | ARG (D) 6 | M| R ()
[ [
it 33503
BRATS 25 3|
8 861, 124, 124, 088 —| 892,672, 420,000{ 31,531,819, 342] 275, 825, 597, 610 —| 310,019, 700, 000[ 34, 189, 140, 510}
&t 861, 124, 124, 088 —| 892,672, 420,000{ 31,531,819, 342] 275, 825, 597, 610 —| 310,019, 700, 000[ 34, 189, 140, 510}
(1) Wl O 5E Sk
1 5|

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
(1) #E= (2023 45 5 A 20 HEILE)
FOUEIHITH Y FH A,

(2) BRALIS DA AMiFE S (2023 4 5 7 20 F BL(E)
LI LD Y E A,

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