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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

Kunio Watanabe, President & CEO

Shinichi Masuda, General Manager of Products Planning & Development Dept.

Scheduled date of submission of semi—annual securities report: February 14, 2019

I 77> ROERRM
Fund Management

1. 20184F 11 A MMIOERRI (2018 4= 5 A 21 H~2018 4= 11 A 20 A)
Management Status for Half-Year ended November 2018 (May 21, 2018 — November 20, 2018)

(1) BFENR (B T HRHEHEO)
Assets (fractions of less than JPY mil. shall be rounded down)
N ey W4 - THE - T OMOEFE - .
a3y AE iy
TR P R &8 (Mg rE)

Cash/Deposits/Other Assets

(excluding liabilities) Total (Net Assets)

Primary Invested Assets

BHE FERK L BHH MR L el MR L
Amount ratio Amount ratio Amount ratio
"M % BAH % BAoH %
JPY mil. % JPY mil. % JPY mil. %
2018 A 11 H *[E1#A 0 (0.0) 555,098 (100.0) 555,098 (100.0)
HY ended Nov. 2018
2018 4E£ 5 A #] 0 (0.0) 454, 750 (100.0) 454, 750 (100.0)

FY ended May. 2018
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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
@ (OREOR®)
T T Th Th
‘000 units ‘000 units ‘000 units ‘000 units
2018 & 11 A H[A 21, 620] 36, 980 28, 600 30, 000
HY ended Nov. 2018
(3) FE¥EqAE
Net Asset Value
100 1124 V) HEAEATZE
e i ST 3/ EPEH?ETE-%FHEHE(HU FHREIR)
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)
BHAH BHAH BHAH =
JPY mil. JPY mil. JPY mil. JPY|
2018 & 11 A H[i#A 602, 645 47, 547 555, 098 1, 850, 328]
HY ended Nov. 2018
2018 4E£ 5 A #j 456, 415| 1, 664 454, 750 2,103, 381
FY ended May. 2018
2. KEFHOER
Change in Accounting Policies
O SFHEEEOWEICHEIER Bl

PN

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)

% 6
(2018 4F 5 H 20 HEIAfE)
6th Fiscal Year
As of May 20, 2018

57 R R EH R AR R
(2018 4£ 11 A 20 A HAE)
7th Semi-annual Period
As of November 20, 2018

4%H Amount

4%H Amount

EREDTR

Assets

)& PE

Current assets

a—)b e =
Call loans

332, 593, 703, 673

461, 211, 850, 665

JRZAE P A B

Derivative evaluation account

67,559, 211, 022

1,724,573, 113

ZANFREREML

Customers’ margin

56, 262, 313, 468

139, 709, 304, 924

TRENE PE AR

Total current assets

456, 415, 228, 163

602, 645, 728, 702

i it

Total assets

456, 415, 228, 163

602, 645, 728, 702

AIEDHS
Liabilities

VB A
Current liabilities

R P i At D

Derivative evaluation account

74, 844

45,037, 036, 872

ER

Accounts payable — other

725,074, 545

AL FEH R
Trustee fee payable

98, 883, 001

106, 218, 800

AALZEREAE B

Investment trust management fee payable

1,483, 244, 962

1,593, 281, 881

ARALFILE.

Accrued interest expenses

1, 744, 066

890, 833

Z DAL

Other accrued expenses

80, 345, 263

84, 837, 161

mEhAE A
Total current liabilities

1,664, 292, 136

47, 547, 340, 092

AfEAFE
Total liabilities

1,664, 292, 136

47, 547, 340, 092

L PE D

Net assets

TEALE

Principal and other

JoA

Principal

94, 068, 620, 000

130, 530, 000, 000

T4
Surplus

(1570) 2019 4F 5 A #] FRRHEEE
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PR ARSI PRI EE (A)

Balance at end of current period

360, 682, 316, 027

424, 568, 388, 610

. N A =
;zfif?;liicipal nd other 454, 750, 936, 027 555, 098, 388, 610
MTITR~ A=
?Efif£;1z+assets 454, 750, 936, 027 555, 098, 388, 61
AR PE ARt

Total liabilities and net assets

456, 415, 228, 163

602, 645, 728, 702

(2) [RHERSE ORISR EE5HE]  Semi-annual Statement of Income and Retained Earnings

(HAL : M) (Unit : JPY)

55 6 M PR F 1R )
H 20174 5H 21 H
B 2017411 H20H
6th Semi—annual Period

From May 21, 2017
to November 20, 2017

55 7 WP F AR )
H 20184 5 H 21 H
B 2018411 H 20 H
7th Semi-annual Period

From May 21, 2018
to November 20, 2018

&%H Amount

&%H Amount

(ZE L&

Operating revenue

URAERS dh G | S R A

Profit and loss on dealing of derivatives

58, 088, 212, 570

A\32,211, 688, 424

RIS A

Total operating revenue

58, 088, 212, 570

A\32,211, 688, 424

CES -G

Operating expenses

KALFILE,

Interest expenses

41, 218, 670

104, 553, 359

S REA

Trustee fee

65, 310, 687

106, 218, 800

ZERe

Investment trust management fee

979, 660, 316

1,593, 281, 881

O hE A

Other expenses

56, 341, 478

82, 635, 353

HEEM AR

Total operating expenses

1,142, 531, 151

1, 886, 689, 393

HHEMEUTEEREL (D)
Operating profit (loss)

56, 945, 681, 419

A34,098, 377, 817

REFRE IR EEL (A)
Ordinary profit (loss)

56, 945, 681, 419

34,098, 377, 817

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

56, 945, 681, 419

34,098, 377, 817

— 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

197, 712, 429, 455

360, 682, 316, 027

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

209, 646, 928, 800

574, 277, 619, 800

HRLEAME R © RIS SFEINEE U KRB
DER

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

209, 646, 928, 80

574,277,619, 80
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TR AR D RS 3 R AR e IR

Decrease in surplus or increase in deficit

297, 836, 899, 600 476, 293, 169, 400

R — SRR A © TR R ST R AR
piIE:E

Decrease in surplus or increase in deficit
from partial redemptions

297, 836, 899, 60 476, 293, 169, 40

SyBod:

Dividends

PR A eI R EE (L)

Balance at end of current period

166, 468, 140, 074 424, 568, 388, 610

(3) [ER*]
(R 2T HHNIAR D FIEIC ¥ H1ER)

1. JE A PE O RPAM A E Je ORI T 15 [PE IS |
B INAR O R EAE VRESERTYGIE 5tk

- SRR b O RFAT 5 L2 B 5 IR O

5 FTDFERT DEE B OBEREEZ AN TR Y £7,

FE HIEMETE L L TR Y £,
(BRSSO I, TSRS 25D ABBROIE D TSl 23 e WA I IS B

SR PICHRE SNTMENEENTEY 9, YEMEOH EIZB W TIX—EDRIES:
M BRAL T B720, BIRDAHESRMTEIZ L 72356, YkMidE N B b 2 &
L FET,
Fo, TUIART 4 TEBNCET 2 BOES T, B ETHLT I AT o THRENZBT
54 B SKEEE I35 H EOBETATH Y . YA ERT VAT 1 TH
BIOWHHY A7 ODREZE2RTHLOTESHY $HA,
4. D W77y FOPRFHEEIL, 2018 4 5 H 21 H225 2018 4E 11 A 20 HE TL AR
STEBYET,
(PP PRI B3 % 1ERD)
% 6 1 57 WP R R
2018 4% 5 H 20 HEL{E 2018 4F 11 A 20 HEIE
1. HEHMOKRBIZEBIT 52O 1. PFHHAEMBOKRBIZEIT 5 ZSHEORE
21, 620, 000 30, 000, 000 1
2. FHEHEORBICBITS 1 EALY 70 OMEEDRE 2. WHFHEHBOKXBIZRIT D 1 HEAY 720 OMEED
#
1 AY47= 0 fliE pERE 21,033.81 [ 1 AY47= 0 fliE pERE 18, 503. 28
(100 [ 7= v i pE%E) (2,103,381 [) (100 B Y47= v HIE FERR) (1, 850, 328 M)
(GrtpEmic B4 51D
& R PE S ORISR (2 B 9 % FIH
% 6 b 57 WP R R
2018 4E 5 H 20 HEIfE 2018 4E 11 A 20 HELLE
1. SERTERFREE B4R, Bl R OVERE 1. FPREERTHEG EAE, Rl R OZEHE
BERTHB R FOAPE SRR & LT T TR L | RIS RE EoAmpE i3 al & LT~ TRl CEE
TWABT, BEIRER LA I & OIS D 8| LTV D728, FRIEETIEG L4E L Rl & 0Z=%1T
Ao b FEHEA,
2. WHliOHE Tk 2. BHlOREEHIE
URA= P ot AT 58 JRAE P o R

FURT 4 TEENZHOWTIE, (ZOfoER) @ 2
TUNRT 4 THGIBRICFEH L TB Y £,

T—)b « B— VRO SEAENE LK O EE

NSO B IEE CIRE SN DT, IREMARIXE
fliLEELLTWD Z b, BHIEBMEELZ RIS L TP
UE

FURT 4 TEBNZHOW T, (ZofoER) o 2
TUNRT 4 THGIBRICFEH L TB Y £,

T— b« B— VRO SEAEMNE LK O EE

NSO B IXEE CIRE SN DT, IREMARIXE
fli LEELLTWD Z b, YBHIEBMEELZ R & L TP
UE

(ZF o)
1 JTTAROKHE)

% 6 4
H 20174F 5 H 21 H
% 20184 5 H 20 H

%7 WA EEHE R
H 20184F 5 H 21 H
* 2018411 H 20 A
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LUNE TN 78, 579, 060, 000 M| & eA%E 94, 068, 620, 000 [
1] Hh B INER E o AKE 217, 811, 060, 000 M HH B INER E TEAER 160, 899, 980, 000
890 — ) T AR 202, 321, 500, 000 F{H-h— ) T A 124, 438, 600, 000 F

2 T UNRT ¢ THE| %
T UNT ¢ TG OKFES . Bl & ORI E L

5 6 41 (2018 4 5 /] 20 A BIAE) 55 7 R IR SIROR (2018 4R 11 A 20 A BiAE)
Hs Lrows (M) 2w (M)
5 4| (D) FElELE () 5 4| (D) FHFLE (1)
i@ e
G|
N oG]
FUE 841, 991, 873, 460 —| 909,564, 310,000 67,559, 136, 178|1, 153, 523, 735, 921 —|1, 110, 236, 220, 000| A43, 312, 463, 759
At 841,991, 873, 460 —| 909,564, 310,000 67, 559, 136, 178|1, 153, 523, 735, 921 —|1, 110, 236, 220, 000| A43, 312, 463, 759
(1) Wi D FE S ik
1 S is|

ENEEE DN T
FHOFMIZB N T, BEIFTOREFT A5 B OBFRMEZ AT £7,
HKEFRGI T~y VREHNEA SN TV DTSN ER AL
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