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NEXT FUNDS JPX-Nikkei 400 Double Inverse Index Exchange Traded Fund

1472

JPX-Nikkei 400 Double Inverse Index

Corporate bonds
1 unit

Nomura Asset Management Co., Ltd.

Junko Nakagawa, President & CEO
Shinichi Masuda, General Manager of Products Planning & Development Dept.

20194 6 A 26 H

Scheduled date of submission of securities report: June 26, 2019
Date of commencing dividend payment: —
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Fund Management

1. 20194F 4 AMOFEALRN (20184 4 4 8 H~20194F 4 A 7 H)

Management Status for Year ended April 2019 (from April 8, 2018 to April 7, 2019)

(1) EPENR

URL http://www.nomura—am.co.jp

(& 77 A G145 C)

Assets (fractions of less than JPY mil. shall be rounded down)
. s B4 - WA - TOMOERE ,
=+ gié}iz P = Y - a8 fﬁﬁ%
CLE e ) BFF (Mg )
Cash/D its/Other A t
Primary Invested Assets ash/ epo'sl S/, 'er. 'sse 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. %
2019 4F 4 A Hj 0 (0.0) 226 (100.0) 226 (100.0)
FY ended Apr. 2019
2018 4F 4 A Hj 0 (0.0) 237 (100.0) 237 (100.0)
FY ended Apr. 2018
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(1472) 2019 4F 4 A hEEE

(2) WE - FER IR (T AR EHEO)
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 Th Th
‘000 units ‘000 units ‘000 units ‘000 units
2019 4£ 4 A #j 120 20 20 120,
FY ended Apr. 2019
2018 ££ 4 A #j 100 40 20 120,
FY ended Apr. 2018
(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]
2019 4£ 4 A #j 237 10 226] 189, 017
FY ended Apr. 2019
2018 ££ 4 A #j 249 12 237 197, 616
FY ended Apr. 2018
(4) i
Dividend Payment
100 F124 v 5B
Dividend per 100 units
!
JPY|
2019 £ 4 A HA 0
FY ended Apr. 2019
2018 4 4 A HA 0
FY ended Apr. 2018
2. KEFHOER

Change in Accounting Policies

O KFHEEFEOBEIC E I AR

Changes accompanying revision to accounting standards, etc

@ QLS OEE

Changes other than those in D

PN

Fii 3

PN

No

No
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I M%sE3% Financial Statements

(1) [=fExtFEE] Balance Sheet

(HAL : M) (Unit : JPY)

%5 3 1
(2018 4F 4 H 7 BHIIAE)
3rd Fiscal Year
As of April 7, 2018

54 1
(2019 4F 4 H 7 BEIAE)
4th Fiscal Year
As of April 7, 2019

4%H Amount

4%H Amount

EREDTR

Assets

)& PE

Current assets

a—)b e =
Call loans

222, 538, 224

216, 802, 680

AT REREML

Customers’ margin

27, 315, 350

20, 877, 248

B PE A EE

Total current assets

249, 853, 574

237,679, 928

EE ol

Total assets

249, 853, 574

237,679, 928

AIEDHS
Liabilities

VB A
Current liabilities

R P i At D

Derivative evaluation account

11, 470, 227

9, 608, 983

KA

Accounts payable — other

71,236

FRINZFEE N
Trustee fee payable

70,493

67, 141

AALZEREAE B

Investment trust management fee payable

1, 057, 307

1,007, 153

ARALFILE

Accrued interest expenses

734

1, 389

Z DAL

Other accrued expenses

115, 794

103, 50

mEAE AT
Total current liabilities

12,714, 559

10, 859, 402

AfEAFE
Total liabilities

12,714, 559

10, 859, 402

L PE D

Net assets

TEALE

Principal and other

JoA

Principal

476, 760, 000

476, 760, 000

Tl 4
Surplus

HWIRRI AT MR KRESA (A)
Surplus (deficit) at end of period

A\239, 620, 98]

249, 939, 474

(1472) 2019 4F 4 A hEEE
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At NS
7EZK%%[37+ . 237,139, 019 226, 820, 526
Total principal and other
Gt VR SE NS
MR EERT 237,139, 019 226, 820, 526
Total net assets
S MIE A
"’ﬁf@ﬁgéﬁfj?+, 249, 853, 574 237,679, 928
Total liabilities and net assets

(2) [BEKORES4HHE] Statement of Income and Retained Earnings
(H47 2 ) (Unit : JPY)

%5 3 1l o5 4 1l
H 20174 4 8 8 H H 20184 4 8 8 H
£ 20184 4H 7H £ 20194 4H 7TH
3rd Fiscal Year 4th Fiscal Year
From April 8, 2017 From April 8, 2018
to April 7, 2018 to April 7, 2019

&%H Amount &%H Amount

(ZE L&

Operating revenue

S IALE,

. /63 .
Interest income

URAERS dh G | S R A

94, 634, 183 2,282, 701]
Profit and loss on dealing of derivatives £94, ’ A2, ’

RIS A

. A\94, 634, 251 A2,282, 701
Total operating revenue

CES -G

Operating expenses

KALFILE,

124, 655 149, 694
Interest expenses

S REA

145, 461 126, 077]
Trustee fee

ZERe

2,181, 73 1, 891, 135
Investment trust management fee

O hE A

199, 686 177, 686
Other expenses

HEEM AR

. 2,651, 532 2, 344, 592
Total operating expenses

HEMESUTEEAKR (D)

. . A\97, 285, 783 A4, 627, 293
Operating profit (loss)

PR ST L (A)

97, 285, 783 4,627, 293
Ordinary profit (loss) 497, ’ L4, ’

LIRS SO BIRR R (A)

97, 285, 783 4,627, 293
Profit (loss) AT, , A4, )

— BRI AE O Y MR AR R 0O Sy Bl AR U — R
FNTPE S SRRSO R (D)
Distribution of profit loss from partial
redemptions

BERRe I E REE (A)

A111, 312, 798 239, 620, 98]
Surplus (deficit) at beginning of period

T IR S 3 R AR i D4R

. . . 39, 947, 400 39, 632, 200
Increase in surplus or decrease in deficit

M — AR O RIS SIEINEE U KRB
DER

Increase in surplus or decrease in deficit
from partial redemptions

39, 947, 40 39,632, 20
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TR AR D RS 3 R AR e IR

. . . .. 70, 969, 800 45, 323, 400
Decrease in surplus or increase in deficit
LHBEIMEFEITPE O RIR SR UIRIE I
H
MR 70, 969, 80 45, 323, 40

Decrease in surplus or increase in deficit
from additional subscriptions for period

SyBod:

Dividends

BRI A& SUTHIR KB e (D)

239, 620, 981
Surplus (deficit) at end of period £239, ’

A\249, 939, 474

(3) [mEie#]
(EHE 2D IR D FRICET 53R

1. EAEE O L ORI TE e B

IS IATORET HFH B OERMEZ AWl £7,

URAE R b BS | SR A

EHREECTH EL TR £9,

3. AxflpE S O R (2 B9 2 FIE O MG EE G ORI, TSR 2 RS ABBEOIFE . TS A A WA TS B
SEREA FIZEE SN E T TR Y £9, HEMEOREICE O TX—EDRIHES:

FEEEBRA L TS, BIRDIAMEFIEIZL TG E, YMMEN R D2 &

LdHOET,

F7o. TUANAT 4 TEBNCEAT 2SI, HETHLT I AT ¢ TEENICRIT

5% BB E T E FOBETATH Y, YHEFHARNT U AT ¢ 7TH

SIOMGBIY A7 OREZEZRTHLOTIEIHY FHA,

YT 7y ROFEYRIT, FEROBEICE D, 20184F 4 A 8 HA D 2019 4F 4

H THETLER-oTEBY T,

2. B - WA OFE BEETE

4. Z O

(BRI B3 5 1E5D)

5 3 75 4
2018 4E 4 J] 7 HEI/E 2019 4F 4 H 7 AEIE
1. FAEHMOKRBIZE T 22 8HOREK 1. FHHEHMOERBIZET 2% EHEOREL
120, 000 M 120, 000 H
2. BYHEFEMTERFIEAIL 55 %0 6 45 | 5 10 BICHL (2. BREEREMTERISLHEIS 55 %00 6 45 1 T 10 BT
ETDHR ET D4
JLARD KB 239, 620, 981 [ JLARD KR 249, 939, 474 1
3. FRHIMOKBICBIT D 1 AN 72 0 OME REDFE 3. FEHMOKRAIZKIT S 1 ALY OMEEDOHE
1 B4 720 Wi rERR 1,976. 16 1 1 B4 720 Wi rERR 1,890.17 [
(100 ¥4 7= v Wl EAH) (197,616 M) (100 H M7= v Hli'& pEAH) (189,017 M)
(LS KX ORISR @R FICBE T 5 1ER)
CURE 54
H 20174 4 A 8 H H 20184 4 A 8 H
= 20184 4 A 7T H £ 20194F 4 TH
1. 3 Ee O IR 1. OB
HE HE
EpEENE ] A A124,723 [ Epi[EEIEsY A A149,694 [
53 B i F Sz 4 B AT, 354, 443 1 (53 B HE i P S 4 B 10, 006, 043 H
EEI e Ea ] C=A+B AT, 479, 166 [ IR e C=A+B A10, 155, 737 [
ety D 2,526, 877 M it 2 D 2,194, 898 14
28 50 i "I REAR E=C-D 0 N 4% 23 B wT REAR E=C-D 0
N 2k 3 i < F 0H N 4 4 i 4 F oM
R (4 B AR A N 4) G=E-F A10, 006, 043 1 U1 4 (5 i M 5T 42) G=E-F A12, 350, 635 1
% H 120, 000 11 S8 H 120, 000 I
100 112472 0 43 H 4 T=F/HX 100 0oH 100 112472 D) 43 Hd 4 T=F/HX 100 0H
. EOfh A 2. oA

_5_
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ZOMEHD S 5 173, 816 i, s EIEEIT OV T O R

METHY 7,

ZOMEHD 5 B 150, 946 P, BARENIT DT O pEIESE

MAETH D 1,

(&mbpa sl B3 5 7R
(1) P di DIRPLUZ B3 5 9718

5% 3
H 20174 4 A 8 H
F 20184F 4 A TH

54 )
H 20184 4 A 8 H
F 20194F 4 A TH

1. A EhpE S 3 2 Uk T 6

M7 7 R, WERREOEREEANIET IEES 255
ATHIZED HAERBEEFEFETH Y | (Rt ET 2 EH
DEARFFEHZAE, FAMGESREOSBREPG I L TRE L L
THEHTHZEEZENELTEBY T,

0. GRhEE S ONE M E OERREGICRD U R

L7 7 RBMEET HE8mMELOREIX. T VN7 0 T
gl a—b - B =V EOEBEHROEBEB TH Y £,
TN, BMEENY 27 &REEN) 2772 o) A
7 ERY R ROWEMEY 22712868 THBY £,
M7 7 RiX, FrtMEICRT 2 EEOENIENICE T
22 EHEME LT, BTG 217> T 0 £7,
MET U RT ¢ TWBIE, M5 E T DM AR D Mk
EENY A7 #HLTEY 7,

3. BRPE S IZER D U A 7 B HER

ZEEAAIC BT, MY LB Y R 7 EHICET 5 EE
DERT, NT = ADOEEKER Y A7 OFHELT
o TEY ET,

OmitE ) A7 OEH

M ) A7 ICB LTk, R EORIZ HRE, /08T -4
2 L, BEFHHIZIH > TV ENEOEHET/>TEY E
B
ORHY A7 OEH

GV A2 7L T, BITERSIE oMk 5 B84
BIEHUE - 30T 2 HWE, ke L. A EOFE RIS U
AR DA (T2 > TR £77,
OFEME ) A7 OE

GRENE U 2 7 1B LTI, MBS U T I E R &
R L, B | EC AL REDOERZ{T /> THB 0 7,

L. RS S 2 BT #
Al 2

0. BRPES OB K OF OEMRENIRD ) 27
[RIZE

3. SRk CAR D U R 7 B FRRTH
[FIAE

(2) Axfhps ah ORFLE B9 5 FIH

ORE
2018 €E 4 ] 7 HELE

%54
2019 £ 4 ] 7 HELE

1. EESTRRIRGT RAE,. Wl OVERR
Bt B Lo ahpg i3RI & LTS TREI CRIME L
TWAT, BEIRER LA i & OZFEIIH Y £
oo
2. WMliOEESIE
URA= P ot AT 58
FURT L TEENZHOW T, (ZofoEzE) @ 3
TUNT 4 THGIBRICFEH L TB Y £,
)b« B — RO SR L O EEE
NSO B IEE CIRE SN DT, IREMARIXE
fliLEELLTWD Z b, BHIEBMMEELZ R & L TP
U

1. EERIREREE AR, el e OZER
A

2. el O REHIE
A

(BhE S 5 & OHG1IZ B4 5 1ERD)

% 3
M 20174 4 A 8 H
£ 20184E 44 TH

5 4 1
M 20184F 4 A 8 H
£ 20194 44 TH

MRS € DML FEIG AR D N IEZ ik 2 B2 LT, —fi%
DG 5l & 57 2 Bl 5 L OERGITAT b T

A2

), BUFHIII SV ERE A,

(Z Ot DTERD)

ril 2019
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1 JEARDOEHE)
55 3 55 4
H 20174 4 7 8 H H 20184E 4 7 8 H
% 20184 4H TH = 20194 47 7H
1 oA 397, 300, 000 M1 & T A%H 476, 760, 000 [
1] B INER E JTAEE 158, 920, 000 M| HFENER & TC AR 79, 460, 000 M
) o — DA ST AR 79, 460, 000 P o — B ARK) T AKE 79, 460, 000 1

2 AflFEZBE LR
LI LD Y E A,

3 T UNT 4 THGIEM&R

T UNRT ¢ TG ORKIFE, Wil o ORI HE 4R

%3 W (2018 4F 4 H 7 ABAE) % 4AW(20194 4 A 7 AHAE)
o Lpo%ass (1) BokEE (1)
5% 1 4 e (1) FHIHERE (1) 51 1 4 e (F9) PR (1)
i@ et
TS|
AR HE |
g3 463, 287, 149 - 474, 741, 500 A1, 470, 227 441, 911, 499 - 451,502, 500 A9, 608, 983
ARt 463, 287, 149 - 474, 741, 500 A1, 470, 227 441, 911, 499 - 451,502, 500 A9, 608, 983
() WO % EFHIE
1 eEs|

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
()RR (2019 4 4 A 7 HEAE)
HOMFIEIIH D FH A,

@) AL DA liEES: (2019 4 4 A 7 HELE)
Y FHHITDH Y A,

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