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NEXT FUNDS Nikkei 225 Leveraged Index Exchange Traded Fund

1570 Listed Exchange:TSE
Nikkei 225 Leveraged Index
Public and corporate bonds

Trading unit: 1 unit
Nomura Asset Management Co., Ltd.

https://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 19, 2025

I 77> ROEMRM
Fund Management

1. 2024 4E 11 A P8 oEARDL (2024 4 5 4 21 A ~2024 411 H 20 A)

Management Status for Half-Year ended November 2024 (May 21, 2024 — November 20, 2024)

(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. %
2024 & 11 A R 234,988 (51.4) 221,844 (48.6) 456, 833 (100.0)
HY ended Nov. 2024
2024 4 5 A Hj 86,996 (20.1) 345,373 (79.9) 432,369 (100.0)
FY ended May. 2024
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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
2024 & 11 A R 15, 080 28, 660 26, 300 17, 440
HY ended Nov. 2024
(3) FE¥EqAE
Net Asset Value
100 1124 V) HEAEATZE
e i ST 3/ EPEH?ETE-%,FHEHE (RTFHEHIAR)
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|
2024 & 11 A R 464, 163] 7, 330 456, 833] 2,619, 457,
HY ended Nov. 2024
2024 4E 5 A #] 469, 162 36, 793 432, 369 2,867, 172
FY ended May. 2024
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) [PREEEREZE] Semi—annual Balance Sheet

(HAL : M) (Unit : JPY)

%12 #
(2024 4F 5 H 20 HEI(E)
12th Fiscal Year
As of May 20, 2024

%13 HIP I RRER
(2024 4£ 11 A 20 AHAE)
13th Semi-annual Period
As of November 20, 2024

4%H Amount

4%H Amount

EREDTR

Assets

)& PE

Current assets

a—)b e =
Call loans

310, 632, 611, 111

135, 478, 953, 884

[EIfiTRES

Government bonds

86,996, 111, 225

234, 988, 371, 767

R P i A B

Revaluation of derivatives

14, 116, 635, 898

29, 752, 973, 463

ARIUA A

Accounts receivable — other

37,297, 13

ARIHE

Accrued interest

699, 306

880, 835

FEALFEREAL S

Margin deposits

57,416, 494, 049

63,904, 948, 011

TRENE PE AR

Total current assets

469, 162, 551, 589

464, 163, 425, 094

g Ol

Total assets

469, 162, 551, 589

464, 163, 425, 094

i=U{OF
Liabilities

ENAE
Current liabilities

R P i Al B

Revaluation of derivatives

5,613, 792, 929

5,291, 126, 898

AEDFRA 4
Redemption payable

29, 878, 803, 00

ARALSZREAE

Trustee fees payable

77,316, 247

121, 394, 147

RANZFEE W

Investment trust management fees payable

1, 159, 743, 617

1, 820, 912, 15§

Z DAL E

Other accrued expenses

63, 416, 844

96, 773, 024

mEhAE A
Total current liabilities

36, 793, 072, 637]

7, 330, 206, 227

AfEAFE
Total liabilities

36, 793, 072, 637]

7, 330, 206, 227

LS E DER

Net assets

TEAGE
Principal and other
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JoA

Principal

32, 806, 540, 000

37, 940, 720, 000

T4
Surplus

PR ARSI PRI EE (A)

Balance at end of period

399, 562, 938, 952

418, 892, 498, 867

A NS
;zfif?;lzicipal and other 432, 369, 478, 952 456, 833, 218, 867
WG FELE
if%é§§;1z+assets 432, 369, 478, 952 456, 833, 218, 867
AfEEESE

Total liabilities and net assets

469, 162, 551, 589

464, 163, 425, 094

(2) [PRELE R ORIR & HEE]

Semi—annual Statement of Income and Retained Earnings

(B47 0 ) (Unit : JPY)

5% 12 HH R E A IR
H 20234 5H21H
£ 2023411 H 20 H
12th Semi-annual Period
From May 21, 2023
to November 20, 2023

5% 13 HH R E A IR
H 20244 5H21H
£ 2024411 H 20 H
13th Semi—annual Period
From May 21, 2024
to November 20, 2024

4%H Amount

4%H Amount

(ZE L&

Operating revenue

= BUFILE.
Interest income

202, 563, 726

AT FESR 70 B H 4%
Profit and loss on buying and selling of
securities and other

106, 269

URAERS dh G | S R A

Profit and loss on dealing of derivatives

58, 783, 475, 297]

26, 818, 851, 241

RIS A

Total operating revenue

58, 783, 475, 297]

27,021, 308, 699

HEEM

Operating expenses

SHLFILE,

Interest expenses

45, 625, 302

S REA

Trustee fees

65, 730, 197

121, 394, 147

ZERe

Investment trust management fees

985, 952, 895

1, 820, 912, 158§

Z O

Other expenses

64, 543, 942

97, 309, 278

HEENGE

Total operating expenses

1, 161, 852, 336

2,039, 615, 583

wER S T EEREL (A)
Operating profit (loss)

57,621, 622, 961

24,981, 693, 115

REFIE IR EEL (A)
Ordinary profit (loss)

57,621, 622, 961

24,981, 693, 115

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

57,621, 622, 961

24,981, 693, 115

—EBAERI A O T AR 4 AR 0D 3 BRI — B
FUTHE D H MRS O /TBLEE (A)

Distribution of profit loss from partial

(1570) 2025 4F- 5 A ] FRRHEEE
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redemptions

BERRe ST E REE (D)

155, 091, 419, 338 399, 562, 938, 952
Surplus (deficit) at beginning of period ’ ’ ’ ’ ’ ’

T IR S 3 R AR i D4R

. . . 492, 324, 487, 200 668, 889, 627, 600
Increase in surplus or decrease in deficit

HRLEAME R © RIS SFEINEE U R BEIH
DER

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

492, 324, 487, 20 668, 889, 627, 60

PR IR FS T R AR IR

. . . .. 520, 070, 392, 200 674, 541, 760, 800
Decrease in surplus or increase in deficit

BRI PE D RIR SR B U RIE T
pIIEE

Decrease in surplus or increase in deficit
from partial redemptions

520, 070, 392, 20 674, 541, 760, 80

Sy
Dividends

PR ESUTTR R EE (D)

184, 967, 137, 299 418, 892, 498, 867
Balance at end of period ’ ’ ’ ’ ’ ’

(3) [fER*]

(BB R XFHTEHNIAR 5 FIHIZB H1ER)

1. B PE ORI ST R ORI 15 |ERRES

SR & U TRl TR L TR YD £,

AT ATAMT &0 7= > Tid, Ak IR o9 2 iR TR L TR 0 £,

SIS |

5| FTDFERT DEE B OBEREEZ AN TR Y £7,

2. B - AR OFE BEETE A filiRESR7C B S5 R AR

FOE HIEHETE L L TR Y £,

JRAE RS o 1 | SR AR

FE HIEMETE L L TR Y £,

3. Ak pE i DRI S5 2 B3 5 O A A S S ORIl O E I B W T —E ORISR FZ A L T\ 5720, R2 51
AR TERIFICL ST hE, YHENR R 2L bH Y T,

£ TIAT 4 TRENCET 2RO EIL, HSETHLT UAT 0 THGICHT

4 BB ELITHE LOMETLATH Y | UESHAKLT VAT 1 7T

FIOHIHY A7 DRE S 2T HOTIEDHY £ A,

4. ZF0fh W77 ROPMFHHRBIEIL, 2024 4 5 H 21 A5 2024 4E 11 A 20 HETE 2
S>TEYET,
(P EERRERICEE T 5 1ERD)
12 #i %13 MrP R E IR
2024 4F 5 H 20 HELE 2024 4F 11 A 20 HERIE
1. FHHEHIMOER BT D Z5HHEORE 1. PEFEYROKRBICBT 532 8EORK
15, 080, 000 [ 17, 440, 000 [
2. HEHMORBICBITD 1 BN OMEEDFE 2. FHEFEHEOKRBIZBY D 1 BALYE 720 OMEED
#H
1 0% 7= 0 Wi e 28,671. 72 [ 1172 D) W E 26,194.57 1
(100 1 X% 7= 0 HlE FEEE) (2,867,172 M) (100 1 ¥ 7= 0 HlE FEEE) (2,619,457 M)

(P RS K ORI A A R A I B3 2 7ERD)
HMEHIH Y A,
(Gmhpe Sz B89 A1)

P oh ORI % 2 B9 5 IR

512 4 %13 W MFHE MR

2024 4E 5 F 20 HEI{E 2024 4E 11 A 20 HELE

1. BfEXRIIRFEET BAA, R & OVZERA 1. st FREEGF BAA, R & ONZE%R
B IRER EomipE iRl LT N CEMIECEME L | PR R B o mpE i IR & U TRl CRE

_5_
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TNWA7d, BERHRES LRI OFEFITIH Y 1
oo
2. WliOEESTIE

ESHEEE S

(EERSF TR 2 FHEICET 2R ICRE LT

B ET,

URA= P ot AT 58

FURT 4 TEENZHOWTIE, (ZofoER) o 2
TUNRT 4 THBIBHRICTEHE L TR 7,

)b« B — RO SRR SRR

NSO B IEE CIRE SN DT, IREMARIXE
fliLEELLTWD Z b, YBHIEBMAELZ R & L TP
UE

fliL T\ B2, FHEEEx ARG FEE & Rl & O
HYEHEA,
2. Wi OB E )k
ESHEEIE S
(EERSF IR 2 FHEICET 21 ICRE LT
B ET,
URA= P ot BEATE 58
FURT 4 TEENZHOW T, (ZofoERE) o 2
TUNRT 4 THBIBHRICTEHE L TR £7,
)b« B — RO SRR O EEE
NSO B IXEE CIRE SN DT, IREMARIXE
fliLEELLTWD Z b, BHIEBMEELZ R & LTH
UE

(€ DfLOIERD)
1 TAOBH)

5 12 1]
H 20234 51 21 H
= 20244 5 4 20 H

55 13 1 IR A A ]
H 20244 5 21 A
% 20244 11 ] 20 H

(1570) 2025 45 A ARERE

0 TR

O OB R E TTAVER
] AR AR ST AR

21, 232, 880, 000 4
110, 515, 400, 000 [
98, 941, 740, 000 Y

0 TR
O OB R E TTAVER
] AR AR T AR

32, 806, 540, 000 4
62, 349, 830, 000 4
57,215, 650, 000

2 TUNT 4 THGIFER

T URT ¢ TG OFFIEE, Wl e O 4R

%512 1 (2024 4= 5 A 20 A BIAE) %5 13 B IEH R IR (2024 4 11 H 20 A BIAE)
- R (1) RS (1)
5 14| W (M) AL () G ARG (1)
i i
i3
R E eS|
e 856, 301, 016, 011 864, 814, 450, 000 8, 502, 842,969 889, 206, 778, 965 —| 913, 680, 360, 000 24, 461, 846, 565
it 856, 301, 016, 011 864, 814, 450, 000 8,502, 842,969 889, 206, 778, 965 —| 913, 680, 360, 000 24, 461, 846, 565
(F8) Wil % E J7 ik
1 JeEs |
EWNEELG 12> T
S OFMEIC IV TIE, BEIFTORERT 55 B OFAEMEEZ VW TR Y £,

KRBT~y VRFHPER SN TWE LOIX TS NERA,
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