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

Scheduled date of submission of semi—annual securities report: February 15, 2023

I 77> ROEMRM
Fund Management

1. 20224 11 A 8 oEARD (2022 4 5 4 21 H~2022 4511 H 20 A)

Management Status for Half-Year ended November 2022 (May 21, 2022 — November 20, 2022)

(1) EPENR

(& 77 A G145 C)

Assets (fractions of less than JPY mil. shall be rounded down)
N ey B4 - WA - TOMOERE .
=+ g{\f_z P = Y - a8 f\@ﬁ%
B G ) BFF (Mg )
Cash/D its/Other A t
Primary Invested Assets ash/ epo§1 S/, ?r, ése S Total (Net Assets)
(excluding liabilities)
&HA i dza A RE i3 Aaa il i3 Aaa
Amount ratio Amount ratio Amount ratio
"M % BAH % BAaH %
JPY mil. % JPY mil. % JPY mil. %
2022 & 11 A R 0 (0.0) 346, 536 (100.0) 346, 536 (100.0)
HY ended Nov. 2022
2022 4 5 A Hj 0 (0.0) 450,910 (100.0) 450,910 (100.0)
FY ended May. 2022
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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
2022 4 11 A R 33, 440, 50, 340, 60, 000, 23, 780
HY ended Nov. 2022
(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]
2022 4E 11 A Fr 5 HA 348, 632 2, 095 346, 536 1, 457, 260
HY ended Nov. 2022
2022 4 5 A Hj 460, 031 9, 120 450, 910 1, 348, 418]
FY ended May. 2022

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 TR EEEY% Semi—annual Financial Statements

(1) [PREEEREZE] Semi—annual Balance Sheet

(HAL : M) (Unit : JPY)

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

%11 P EE R R
(2022 4£ 11 A 20 AHAE)
11th Semi-annual Period
As of November 20, 2022

4%H Amount

4%H Amount

EREDTR

Assets

)& PE

Current assets

a—)b e =
Call loans

359, 140, 549, 871

290, 841, 530, 804

JRZAE P A B

Revaluation of derivatives

33, 965, 825, 605

30, 151, 257, 993

ERION

Accounts receivable — other

616, 564, 98

847, 993, 905

FEALRFEREAL S

Margin deposits

66, 308, 766, 084

26, 791, 420, 011

RENE PE AR

Total current assets

460, 031, 706, 54

348, 632, 202, 713

i it

Total assets

460, 031, 706, 54

348, 632, 202, 713

AIEDHS
Liabilities

VB A
Current liabilities

R P i A B

Revaluation of derivatives

2,434, 006, 263

405, 301, 047

AADFRAI A
Redemption payable

4,710, 466, 800

ARALSZREA

Trustee fees payable

117, 669, 271

100, 546, 459

AALZEREAE

Investment trust management fees payable

1, 765, 038, 98

1, 508, 196, 852

ARALFILE.

Accrued interest expenses

121, 517

1, 351, 098

Z DAL E

Other accrued expenses

93, 509, 926

80, 295, 007

mEhAE A
Total current liabilities

9, 120, 812, 757]

2, 095, 690, 463

AfEAFE
Total liabilities

9, 120, 812, 757]

2,095, 690, 463

I PE D

Net assets

TR
Principal and other

JoA

Principal

72,748, 720, 000

51, 733, 390, 000

(1570) 2023 4F- 5 A #] FRRHEERE
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T4
Surplus

PR ARSI PRI EE (A)

Balance at end of period

378, 162, 173, 783

294, 803, 122, 250

ARG

Total principal and other

450, 910, 893, 783

346, 536, 512, 25

HIEETE & 2

Total net assets

450, 910, 893, 783

346, 536, 512, 25

AEMEPERFT

Total liabilities and net assets

460, 031, 706, 54

348, 632, 202, 713

(2) ["PrHELE R ORISR 4

Ao

Semi—annual Statement of Income and Retained Earnings

(HAL : M) (Unit : JPY)

5510 1 AR
H 20214 5H21H
B 2021411 H 20 A
10th Semi—annual Period
From May 21, 2021
to November 20, 2021

5511 W R
H 20224 5 H 21 H
2022411 H 20 A
11th Semi—annual Period
From May 21, 2022
to November 20, 2022

4%H Amount

4%H Amount

(ZE L&

Operating revenue

URAERS dh G | S R A

Profit and loss on dealing of derivatives

72,450, 363, 266

70, 163, 207, 104

HENIEAE

Total operating revenue

72,450, 363, 266

70, 163, 207, 104

CES -G

Operating expenses

KALFILE,

Interest expenses

47,128, 503

44,037, 212

S REA

Trustee fees

100, 763, 048

100, 546, 459

ZREAE W

Investment trust management fees

1,511, 445, 625

1, 508, 196, 852

DA

Other expenses

80, 332, 161

84,873, 714

HEEM AR

Total operating expenses

1, 739, 669, 337

1,737, 654, 237

HHEMEUTEEREL (D)
Operating profit (loss)

70, 710, 693, 929

68, 425, 552, 867

REFIE IR EEL (A)
Ordinary profit (loss)

70, 710, 693, 929

68, 425, 552, 867

IR ST IR (A)

Profit (loss)

70, 710, 693, 929

68, 425, 552, 867

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

Distribution of profit loss
redemptions

from partial

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

319, 403, 699, 893

378, 162, 173, 783

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

489, 441, 397, 400

564, 318, 693, 800

THEAME REIHE O IR IEE U AR A

VER

489, 441, 397, 400

564, 318, 693, 800

(1570) 2023 4F- 5 A #] FRRHEERE
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Increase in surplus or decrease in deficit
from additional subscriptions for period

TR AR RS 3 R AR e IR

. . . .. 576, 639, 493, 800 716, 103, 298, 200
Decrease in surplus or increase in deficit

R — AR LA O IR A U AR A4
NnE

. . . .. 576, 639, 493, 80 716, 103, 298, 20
Decrease in surplus or increase in deficit

from partial redemptions

Syl
Dividends

PR ESUTT R EE (L)

Balance at end of period 302, 916, 297, 422 294, 803, 122, 25

(3) [fER*]

(BB R FHTEHNIAR 5 FIHIZE 4 HER)

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

5B DRERT DEHE B OFERMEEZ N TBY £7,

2. B - AR OFE BEETE VRESGERTY VG 5ok

FOE HIEAETEF L L TR Y £

3. Ak i D AT 55 2 B 2 SR O A RS D R DR E IR W T —E ORISR S 2R L T\ 5720, B2 5]
SR RAMEICL -T2, SHEN R 2L bH Y £,

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

54 H BB E D3RR LOBETATH D . BEEEAKRNT U AT 4 7Y

FIOHGE) A7 DRE SR THOTEDHY £HA,

4. D W77y FOPRFHEMFEIL, 2022 4 5 H 21 225 2022 48 11 A 20 HETE AR
STEBYET,
(PRI R R ICEET 2 350
%510 911 B RFHE IR
2022 4 5 H 20 HEBIE 2022 4 11 A 20 HEE
1. HEHMOKRBIZEBIT 5 ZHEORE 1. PFHHAEMBOKRBIZEIT 2 Z8HEORE
33, 440, 000 [ 23, 780, 000 M
2. FHEHEORBICBITS 1 EALY 70 OMEEDRE 2. FEFHEHBOKRBICBTD 1 BAY 72 Y OREED
%A
1 AY47= 0 fliE PERAE 13,484. 18 [ 1 AY47= 0 fliE PERE 14, 572. 60 Y
(100 [ 7= v & pE%E) (1,348,418 ) (100 B Y47= v HiE FERR) (1, 457,260 M)

(P HRAR K O ARt R 2 B 2 TERT)
FMEHITIH Y EH A,

(e fh s it (2 B89 5 TERTD)

APl P i OO BRI 52 L2 BE 9 % 5 I

%10 # 911 B RFHERIRR
2022 4 5 H 20 HBIE 2022 4 11 A 20 HEE
1. SfEPRFE BAE, Bl M OVERE 1. RIS EXTHRERG FAE, Rl L OZE50

BRI IR Lo SR SRR & LT~ TRl CRME L | F RS IRE Eoemirg st 3R & LTI~ TRl CRE
TWhH7zh, FERER LR L Rl & 0BT H Y X | L TWD 7D, PRIEHES LG R L Rl & o2

Ao HYFEHA,
2. WHliDFES 1k 2. WHliDHE Sk
URAE P A R AT 5 22 URAE P A R AT 5 2
FURT 4 TEBNZHOWTIE, (ZofoERE) o 2 FURT 4 TEENCHOW T, (Z0foER) @ 2
FUNRT ¢ TEGIBRICEEE L TR 7, FUNRT ¢ TEEIBRICEEE L TR 7,
a—)b 1 — O SEENE R O EE RS a—)b - 1 — O SEENE R O EE RS

IS OF BIFEIE TR SN DTz, IREAEEIXRE IS OF BIFEIE TR SN DTz, IREAEEIXRE
fili LITEAL TV D Z e b, YRAIREMAHZ R & LTl | &bl Tnd Z &b, MaZIREMEEZ Rl & LTk
VD VD
(Z DfthDIERD)

1 TAROBH)
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£ 10 1]
H 20214 51 21 H
£ 2022 4F 5 4 20 H

55 11 1 TR A A
H 20224F 5 21 A
% 20224 11 20 H

B oA
0 OB R E TTAVER
1] ER AR T AR

54, 082, 930, 000 [
190, 660, 820, 000 [
171, 995, 030, 000 [

B e ARE
0 OB NERE TTAVER
1] AR AR T AR

72,748, 720, 000 [
109, 514, 670, 000 [
130, 530, 000, 000

2 T VAT ¢ THGIBR

T UNRT ¢ TG OFFIEE, Wl e O R

%510 1 (2022 4= 5 A 20 A BLTE) 2511 3P AR IR (2022 4F 11 A 20 B 8L7E)
O Bo%ass (1) BokEE (1)
5% 1 4¢ e () FHmELE (1) 5 148 e (F9) FEMmRLE (M)
i@ i@
neEZaiel
BRSO E |
g 861, 124, 124, 088 —| 892, 672,420,000 31,531,819, 342] 649, 370, 939, 999 —| 679, 128,920,000 29, 745, 956, 946
ARt 861, 124, 124, 088 —| 892, 672,420,000 31,531,819, 342] 649, 370, 939, 999 —| 679, 128,920,000 29, 745, 956, 946
(V)RR O B E 71
7 Gl

ENEHIE 2T

S OFMIZB N T, BEIFTOREFT 25 H A OFEREEZ AT £7,
¥ EFRRG TNy PEHAEA SN TV DRI S NEREA,



	（１）【中間貸借対照表】 Semi-annual Balance Sheet
	（２）【中間損益及び剰余金計算書】 Semi-annual Statement of Income and Retained Earnings
	（３）【中間注記表】

