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

1472

JPX-Nikkei 400 Double Inverse Index

Public and corporate bonds

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: December 25, 2024

I 772 ROEMRRN

Fund Management

1. 20244 10 A FEMIOERRI (2024 4 4 A 8 H~2024410H 7 H)
Management Status for Half-Year ended October 2024 (April 8, 2024 — October 7, 2024)

(1) EPENR

Trading unit:

1 unit

(& 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 fﬁﬁ%
B G ) &8 (Mg rE)
Primary Invested Assets Cash/Depo§1ts/pth§? Assets 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 & 10 A R 0 (0.0) 97 (100.0) 97 (100.0)
HY ended Oct. 2024
2024 4F 4 A Hj 0 (0.0) 105 (100.0) 105 (100.0)

FY ended Apr. 2024
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(2) WE - FER IR (T AR EHEO)
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 N
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+@-©)
Tn Tn T T
‘000 units ‘000 units ‘000 units ‘000 units
2024 & 10 A A 360 240 180, 420
HY ended Oct. 2024
(3) FE¥EqAE
Net Asset Value
100 1124 V) HEAEATZE
e i ST W)é$ﬁﬁﬁ%%f@ﬁﬁ%f)
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)
BAoH BHAH BHAH =
JPY mil. JPY mil. JPY mil. JPY|
2024 & 10 A R 112 14 97 23, 303
HY ended Oct. 2024
2024 4E 4 A #] 108 2 105 29, 409
FY ended Apr. 2024

2. REHGHOLE

Change in Accounting Policies

O KFHEEFEOSIEICE ) EE

Fii 3

PN

Changes accompanying revision to accounting standards, etc

@ QLS OEH

Changes other than those in @

Fii 3

PN

No

No
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I FTHEMEEEY% Semi—annual Financial Statements

(1) [PREEEREZE] Semi—annual Balance Sheet

(HAL : M) (Unit : JPY)

%59 #
(2024 4£ 4 H 7 BEIHE)
9th Fiscal Year
As of April 7, 2024

%10 HP B RRR
(2024 4£ 10 H 7 ABILE)
10th Semi-annual Period
As of October 7, 2024

4%H Amount

4%H Amount

EREDTR

Assets

)& PE

Current assets

a—)b e =
Call loans

23,004, 979

27,799, 237

JRZAE P A B

Revaluation of derivatives

295, 520

BRI | B
Securities purchased under resale
agreements

70, 000, 000

60, 000, 000

ARIH B

Accrued interest

240

180

FEALRFEREAL S

Margin deposits

14, 949, 674

24,554, 208

B PE A EE

Total current assets

108, 250, 415

112, 353, 625

pEE

Total assets

108, 250, 415

112, 353, 625

=UOF
Liabilities

ENAE
Current liabilities

R P i At D

Revaluation of derivatives

1, 825, 81

13,218, 321

KA

Accounts payable — other

756, 48

KA FEE B

Trustee fees payable

31, 432

30, 832

RANZFEE W

Investment trust management fees payable

471, 349

462, 344

Z DAL E

Other accrued expenses

51,019

13, 817

mEAE AT
Total current liabilities

2, 379, 607

14, 481, 794

afias

Total liabilities

2, 379, 607

14, 481, 794

LS E DER

Net assets

TEAGE
Principal and other

JLA

1, 430, 280, 000

1, 668, 660, 000

(1472) 2025 4E 4 A FRRREEE
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Principal

a4
Surplus

PR ARSI PRI EE (A)

Balance at end of period

A1, 324, 409, 192

A1, 570, 788, 169

TCART AR 105, 870, 808 97, 871, 831
Total principal and other ’ ’ ’ ’
G S A2
?Efif§;1:+assets 105, 870, 808 97, 871, 831
A TEA 2
QAT At 108, 250, 415 112, 353, 625

Total liabilities and net assets

(2) [P RHERSE ORISR EEF5HE]  Semi-annual Statement of Income and Retained Earnings

(HAL : M) (Unit : JPY)

55 9 W IR %5 10 #AHP M FH A A
H 20234 4H S8H H 20244 48 8H
£ 20234 10H 7H £ 20244 10H 7H
9th Semi-annual Period 10th Semi-annual Period
From April 8, 2023 From April 8, 2024
to October 7, 2023 to October 7, 2024
&%H Amount &%H Amount
=E JIE
Operating revenue
=W R
=3l _ - 62, 128
Interest income
M [=] AR
UREE PRI |5 i _ o A45, 742, 625 A37, 440, 856
Profit and loss on dealing of derivatives
Z OIS | 5 75
Other revenue
P o AZ
HARE B u+_ 45,742, 625 A37,372,972
Total operating revenue
R
Operating expenses
1E
LR 30, 026 1
Interest expenses
=2 .
SEREH 35, 719 30, 832
Trustee fees
Zeat i 535, 676 462, 344
Investment trust management fees
T O 49, 688 43,029
Other expenses
23 Az
HARI G A 651, 109 536, 203
Total operating expenses
e S
R X IIEIER (L) A\46, 393, 734 A37,909, 177
Operating profit (loss)
RIS SR
EHAlS X TRERE (A) A\46, 393, 734 A37, 909, 177
Ordinary profit (loss)
AR MR
PRARIGE X SRR (A) A\46, 393, 734 A37,909, 177
Profit (loss)
—ERARANTAL: D R FRTMR 28 KR 0O 43 Bl AR U S — S5 17
KT > sHRISTIE O B (A) | |
Distribution of profit loss from partial
redemptions
HERae UIHE REEe (L) 800, 757, 399 A1, 324, 409, 192
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Surplus (deficit) at beginning of period

TR N3 R AR R D3

Increase in surplus or decrease in deficit

666, 675, 600

R — AR LT © I SEEINEE ST R BB H
DER

Increase in surplus or decrease in deficit
from partial redemptions

666, 675, 60

PR IR T R AR N AR

Decrease in surplus or increase in deficit

138, 864, 800 875, 145, 400

HFRLEIMEFEICLE S RIR S B U RIB S
pIIEE

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

138, 864, 80 875, 145, 40

Sy
Dividends

PRRIR S SUTTHXES (A)

Balance at end of period

986, 015, 933 A1, 570, 788, 169

(3) [hEERE]
(BB R FHTEHIAR 5 FIHIZB H1ER)

1. T PE O RPA AL HE Je O T 5 eS|

B AR OFF R ETE JRAE RS o 1 | SR AR

5| FT ORERT HEHE B OERMEEZ N TR Y £7,

FOE HIEMETE L L TR Y £,

. AT T O RIS 2 BT 5 FIH O
JEEA

P Sk DI D FLE I I W TR EDRTHRSRMFF LA L T D72, R 5]
TERIFICL ST hE, YHENR R 2L bH Y T,

£l TIAT 4 TRENCET 2RO E L, HSETHLT UAT 0 THSITRT
4 BB ELITHE LOMETLATH Y | UESHAKLT VAT 1 7T
FIOHE) A7 DRE SR THOTEHY £HA,

4. F 0t L JE B |
B E S | ORFHLEIZ DWW TIE, T8RRI T 2251 E% ] OBREIZL > TE
D ij—o
G
W77y ROPRFFESIEIL, 20244E 4 H 8 H2v b 20244E 10 A THETLE o
VR
(PR PRI 9 5 R
%9 4 %10 M EFHE KR
2024 4F 4 H 7 REIAE 2024 4 10 A 7 HELE
1. FHEHRORBICEIT D25 OB 1. PEHFASBEOKRBIZBIT 2% 8HEOBRE
360, 000 420, 000 1
2. WEEFEMEFFHRAIFE 550 6 55 1 HE 10 B2 |2, HEEFEMPEFFHRIZ 55 50 6 55 1 HE 10 5I2H
ET D% ETDFA
JEARDRIB 1, 324, 409, 192 4 JEARD KR 1, 570, 788, 169 [
3. FHEHIMOKRBIZBT D 1 B4 0 OMEEOHH 3. WHFHEHBOEKBIZRIT D 1 HEAY 720 OMEED
#H
1 04720 W& PERE 294. 09 1 1 O%7= 0 W& pEE 233.03 1
(100 [1X47= Y HiE PERE) (29, 409 ) (100 114 7= v MUE FEAE) (23,303 [4)
(PR R OIS A G R E TR T 5 1ERD)
HUMEHIIHY FH A,
(GrtpEmic B4 AR
£ FhpE S ORI 1Z B3 5 IR
%9 4 %10 M MFHE MR
2024 4F 4 H 7 REIAE 2024 4 10 A 7 HELE
1. EfERIRFEE LAE, FE & OE4E 1. RIS EXTHRERG BAE, Rl L OVZE40

_5_
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FHE R RR R ORGSR & U T~ TR TREAM L
TWN5H7c, Bt RERE LA & Rl & OFEFILH Y £
Moo
2. WHliOREFE
URZE S B AT B0 2
T UNT 4 TBBNZOWTE, (ZOMOER) o 2
T UNT 4 TG BRICFER L TR Y £7,
T—)b « B — RO EEENE L O EE S
bR BITENIM TR SN D720, IREMAIXR
fili LAEELL TV D Z &inh, URZIREAMEE 2 Fiffi & LTI
DET,

Traded Fund (1472) Semi—annual Earnings Report for Fiscal Year ending A
R B S SR B <R s S VR & LT IR TRE
fliL TV A7z, SRR LA & Rl & =8I
HYFEHEA,

2. WHliOREFHE
URZE i B AT 80 2

T UNRT 4 THENCOW T, (ZOMoER) o 2
T UNT 4 TG BFRICFER L TR Y £7,

a—)b - 1 — O SEREEK OB

b OF BITEHIM TR SN D720, IREMAIXR
fili LITEIL TV D 2 &b, YRAIRFEERE 2 Feffi & LTl
DET,

(ZF o)
1 TAROKE)
%9 4 %10 W R EH S IR
H 20234 4 H 8 H H 20244 4 H 8 H
¥ 20244 4 H TH I 20244108 7H
T A%E 953, 520, 000 M & T AKH 1, 430, 280, 000 1
B IR E ST ARKA 476, 760, 000 M HH BN E e AER 953, 520, 000 1

P — B AR S AR 0H

(1) — S AR ST AR 715, 140, 000 [

2 TUNT 4 THGIFER

T UNT 4 TGOV, Wl & ORI 4
559 (2024 4F 4 B 7 HEBUE) 55 10 P ISR R (2024 42 10 A 7 HBUE)
_— PAVEE () RS ()
b | M| R () b | M ()| FRERE ()
ﬁ ﬂ
it 13503
BRAS 03505 |
JEAE 209, 140, 900} - 210, 657, 000 A1, 530, 290 182, 301, 549 - 195, 507, 000] A13, 218, 321
&t 209, 140, 900} - 210, 657, 000 A1, 530, 290 182, 301, 549 - 195, 507, 000] A13, 218, 321

() Wi oRET1E
1 e Es|
ENEHEE DN T

S OFHIIZ BN TR, BEIFTORERT HFHE B OBERMEEZ VTl Y £7.,
KEFLHGI Ty VRFHPEH SN TS HDIE TSV EE A,

(1472) 2025 4 4 A FRREFE
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