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Fund name: NEXT FUNDS NOMURA Crude Oil Long Index Linked Exchange Traded Fund

Code: 1699

Underlying index: NOMURA Crude Oil Long Index

Primary invested assets: Corporate bonds

Trading unit: 10 units

Management co.: Nomura Asset Management Co., Ltd. URL http://www.nomura—am.co.jp
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Scheduled date of submission of securities report: April 27, 2023
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I 77> ROERRM
Fund Management

1. 20234F 2 AMIOFEARP (2022 4F 2 A 11 H~2023 4 2 A 10 H)

Management Status for Year ended February 2023 (from February 11, 2022 to February 10, 2023)

(1) BENR (B 7 AR O)
Assets (fractions of less than JPY mil. shall be rounded down)
s e - 1EE - & . .
Ly A At ()

Cash/Deposits/Other Assets

(excluding liabilities) Total (Net Assets)

Primary Invested Assets

BHE R L SR MR L SHH MR L
Amount ratio Amount ratio Amount ratio
"M % BAH % BAoH %
JPY mil. % JPY mil. % JPY mil. %
2023 £ 2 A #j 0 (0.0) 27,012 (100.0) 27,012 (100.0)
FY ended Feb. 2023
2022 4E 2 A #j 0 (0.0) 39,739 (100.0) 39,739 (100.0)

FY ended Feb. 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 EREUlILER
FATHE 08K s A %R FATH N4
No. of Issued Units N fu); its Created No. of Units No. of Issued Units
at End of Previous o0 rzl@)s cate Redeemed at End of Fiscal
Fiscal Period (®) Period
@ O+@-©)
T T Th Th
‘000 units ‘000 units ‘000 units ‘000 units
2023 £ 2 A #j 152, 590 29, 660 99, 270 82, 980
FY ended Feb. 2023
2022 4£ 2 A #j 443, 930 13, 200 304, 540 152, 590
FY ended Feb. 2022
(3) FE¥EqAE
Net Asset Value
10 1124 0 JEHEATAA
Mg e Alk AL (/4 FHEMMARFATIE D) X 10)
Total Assets| Liabilities | Net Assets Net Asset Value per 10 units
(@) (@) (OIORO))) ((®/No. of Issued Units at End of Fiscal
Period) X 10)
Epals Epals Epals !
JPY mil. JPY mil. JPY mil. JPY|
2023 £ 2 A #j 27, 540 527 27,012 3, 255
FY ended Feb. 2023
2022 4£ 2 A #j 40, 167 428 39, 739 2, 604
FY ended Feb. 2022
(4) i
Dividend Payment
10 124 Y 434
Dividend per 10 units
!
JPY|
2023 4 2 A HA 0
FY ended Feb. 2023
2022 £ 2 A HA 0
FY ended Feb. 2022
2. BEFHOLE

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) [EfExIZ] Balance Sheet

(HAL : M) (Unit : JPY)

%12 #
(2022 4F 2 H 10 HEIfE)
12th Fiscal Year
As of February 10, 2022

%13 #
(2023 4F 2 H 10 HEIfE)
13th Fiscal Year
As of February 10, 2023

4%H Amount

4%H Amount

EREDTR

Assets

)& PE

Current assets

THA
Deposits

2,081, 152, 850

2, 316, 003, 874

a—)b e m—
Call loans

26, 167, 344, 899

17,434, 769, 789

R P i A B

Revaluation of derivatives

5, 945, 645, 159

539, 316, 31

FEALRFEREAL S

Margin deposits

5,973, 406, 655

7,250, 174, 408

RENE PE AR

Total current assets

40, 167, 549, 563

27, 540, 264, 383

i it

Total assets

40, 167, 549, 563

27, 540, 264, 383

AIEDHS
Liabilities

VB A
Current liabilities

R P i A B

Revaluation of derivatives

177, 630

450, 016, 192

AADFRAI A
Redemption payable

309, 240, 000

ARALSZREA

Trustee fees payable

11, 609, 844

7,591, 774

AALZEREAE

Investment trust management fees payable

104, 488, 594

68, 325, 908

ARALFILE.

Accrued interest expenses

15, 643

16, 073

Z DAL E

Other accrued expenses

2,643, 321

1,735,19

mEhAE A
Total current liabilities

428, 175, 032

527, 685, 137]

AfEAFE
Total liabilities

428, 175, 032

527, 685, 137]

I PE D

Net assets

TR
Principal and other

JoA

Principal

148, 470, 070, 000

80, 739, 540, 000

(1699) 2023 4 2 HH hEEE
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T4
Surplus

HWIRRI A IR RESA (A)
Surplus (deficit) at end of period

A108, 730, 695, 469

A\53, 726, 960, 754

. N A =
;zfif?glincipal and other 39, 739, 374, 531 27,012, 579, 246
WS pEAZ
?Ef§§£;1:+assets 39, 739, 374, 53] 27,012, 579, 246
A A

Total liabilities and net assets

40, 167, 549, 563

27, 540, 264, 383

(2) [BEKOFESEEHHEE] Statement of Income and Retained Earnings

(HAL : M) (Unit : JPY)

%12 1
H 20214 2A 11 H
B 20224 2H 10H
12th Fiscal Year
From February 11, 2021
to February 10, 2022

%5 13 1
H 20224 2 11H
20234 2H 10H
13th Fiscal Year
From February 11, 2022
to February 10, 2023

4%H Amount

4%H Amount

(ZE L&

Operating revenue

S HALE,

Interest income

377, 337

24, 145, 652

AAMRESR 70 E AT
Profit and loss on buying and selling of
securities and other

A\334, 58]

URAERS dh G | S R A

Profit and loss on dealing of derivatives

24,672, 964, 368

6,678, 221, 894

2y R FE 4R

F%Eaégi“iﬁ . 4, 744, 085, 479 4, 708, 366, 219
Foreign exchange gains or losses
T O 2,613,019 64, 452, 162
Other revenue
ap e A2
Fgé%ﬂlﬁé[jp+' 29, 419, 705, 622 11, 475, 185, 927
Total operating revenue

¥ A

Operating expenses

18

LA 8,413,773 5, 210, 044
Interest expenses
2.2 .
St 26, 069, 921 17,572, 985
Trustee fees
Zeat i 234, 629, 227 158, 156, 672
Investment trust management fees
T oML 15, 792, 36 4, 502, 511
Other expenses
ap Az
el 284, 905, 281 185, 442, 212

Total operating expenses

HHEMEUTEEREL (D)
Operating profit (loss)

29, 134, 800, 341

11, 289, 743, 719

REFIE IR EEL (A)
Ordinary profit (loss)

29, 134, 800, 341

11, 289, 743, 719

DHAMRLE ST S ML (A)
Profit (loss)

29, 134, 800, 341

11, 289, 743, 719

BRI A O Y IR 4 A 0D oy B X — B

(1699) 2023 4 2 HH hEEE
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FNTLE S YR RSO S B (A)
Distribution of profit loss from partial
redemptions
T A e o
FERREUIR EXRE (L) . A368, 981, 375, 81 /108, 730, 695, 469
Surplus (deficit) at beginning of period
|42 41 H ER A
RASHNMBAX I ASBI @ - 241, 508, 580, 00 62, 139, 035, 00
Increase in surplus or decrease in deficit
Y —ERARANZ AL D TS AN I3 R B4
Y
i . . .. 241, 508, 580, 000 62, 139, 035, 000
Increase in surplus or decrease in deficit
from partial redemptions
14341858 B4t A
RIRGBS XA - 10, 392, 700, 00 18, 425, 044, 00
Decrease in surplus or increase in deficit
BHIBANEFRIZ R D IS &R0 B T R B 41
]
M . . . .. 10, 392, 700, 000 18, 425, 044, 000
Decrease in surplus or increase in deficit
from additional subscriptions for period
S ] ]
Dividends
144 ¥ A4
FARRREXTPRR AR (L) /108, 730, 695, 469 A\53, 726, 960, 754
Surplus (deficit) at end of period

(3) [mEFt#]

(EERE TR D BT 5 3R

1. P O FTAI HLYE R OVGTEAI s (S B |

SHELRICEY 9 BEEO A O X7 HEE T O R 5 15 FAE B UL AR TR
LCHY £,

2 BT AIER |

GHE I3 T TR OZIE B OXEREZ SARS O ME TG L Tl 0 3,

2 AMEHEERE « A OARFEE~OWEFEVIEIC B T DM E - ABOMREIZ, FHIE LT, baREICBT 5

B E e IR B O E R TCEHMSOMEIC L > TRHAE L TR0 £7,
3. B - AR OFE EAAE A iRESR 78 B SRR

EHREECTH EL TR £9,

IR PG AL IS | SR AR

EHREECTH EL TR £9,

PRt E Ay

EHREECTH LELTRBY £97,

4. & AhPE S ORI 2 B9 B FEOMERE S O OB E IR W T EORMHERMFEEEAL T 5720, B 5HH]
SEREA REUFICL ST GE, YHMENE R Z bV ET,

Fio. TUAT 4 TRBNCET 20 E L, HETHLT I AT 4 TBENZE T

54 BB ETTRIR LOBETLATH Y . UESHEA KN T Y T 4« T

SIOMGBIY A7 OREZEZRTHLOTIEIHY FH A,

5. 0Ofth Y77y ROFEMRIZT, FEOROBEICE D, 2022 4 2 A 11 B2vD 2023 4F

CHIOHETERH->TED £,

(HEARRE O RV IZBET 215D
U FEHIIH Y FHA,

(BRI B3 5 1E5D)

12 1 %13 5
2022 4 2 H 10 A BILE 2023 4F 2 H 10 HEBITE
1. FHEHMMOKRBICKT 5ZRMEOREK 1. FHEMEORBIZBIT A ZISHE ORI
152, 590, 000 82, 980, 000 [
2. BEEFUEHREBRRIE S5 K068 1HE 10 5 |2, BEEEMPEFHESII 55 520 6 55 1 THE 10 BT
ET D ET HEA
TEARD KR 108, 730, 695, 469 [1 JEARDKIE 53, 726, 960, 754 [1]
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3. BHEHIMOKRICHIT S 1 BARS 2 ) OMEREORE (3. HEHIMOKAICHT B 1AL D QMR EOH
1 1Y% 7= 0 WG e 260.4 1 1172 D) W E 325.5M
(10 1472 v Wi ERR) (2,604 H) (10 H1Y47= v Wi ERR) (3,255 1)
(4% B Ot EEIZ B 2 15D
%124 %13 4
B 20214 2 H 11 A B 20224 2 H 11 A
B 20224 2 H 10 H B 20234 2 H 10 H
1. 5 Ei4 O3 1. ol O FiEkE
HH HH
EpIEENE ] A N5, 423, 417 [ Epi[EE eyl A 83, 387, 770 [
53 B i F Sz 4 B 540, 887, 196 (53 B HE i P S 4 B N\822,802, 121 H
IR E e ] C=A+B 546,310, 613 [ IR E AT e C=A+B AT39, 414, 351 1Y
et D 276, 491, 508 4 iy D 180, 232, 168 [
15 %5 53 mTREAE E=C-D 0H IS 225 53 i vl REAE E=C-D 0H
N 25 3 i 4 F 0M U 22k 70 i 4 F oM
R (4 B AR A N7 ) G=E-F N\822,802, 121 1 U1 4 (5 i M 5T ) G=E-F A919, 646,519 H
H% H 152, 590, 000 [ S8 H 82, 980, 000 I
10 A4 7= 0 Srfidd: T=F/HX 10 0 [ 10 124720 434 I=F/HX 10 0H

(GmhpE S B3 2 1EED)
(1) S fps o ORI B3 5 S5

5 12 1 5 13 1
H 20214 2 A 11 A H 20224 2 A 11 A
% 20224 2 H 10 A E 20234 2 H 10 H
L. kP b (259 2 B 7t L. Ak i (%9 2 B 7t

L7 7 Rt BEEIEROEEEANCET 2 IEEE 2 4558 [FA
4IHIZED DIEFREREETH Y ., BENEICHET 5EH
DOIEARTFEHIPE N, BIFESS O AEFE MK L THE & L
CTEMATHZLEHMELTEBY £1,

0. BRPE S DONE R NE DLFREMITRD Y R 0. BRPE S DONE R NE DLFREMITRD Y 2
W77 RBMREET 2EBELOREIX,. T AT 4 7R |FEE

gl a—b - B = EOEBEMROEBEB TH Y £,
IIHIE, RIS O AR ) R 7 | SRIEB Y R
7. AREEBHY A7 EONGY A7 FHY A7 ROVE)
MY 27136 E&3NTEBY £,

M7 7 RiX, FrtMEICRT 2 EEOENIENICE T
LHZEEBEME LT, BB 21T TR £9, 4
T U ST ¢ TWBIE, MR ETDREMEIRDMIEEE Y
A7 EHLTEY £7,

L7 7 R, BREUEICRTAEEONET I AR —TU %
— DO, WO EEMECET 2 EBEEEDOZIEEIT O
ZEEHEMELT, ABTHBGIEFALTEY 7,

3. ARG T ICER D U R 7 B ERAH 3. ARG T ICER D U R 7 BRI
Rt SticBW T, ML L7 BRE U A7 EHICBT 2 EE [FE

DEBRT, RT 4 AOBERCER Y X7 OEETT
o TR FI,

OmitE ) A7 OEH

M ) A7 ICB LTIk, R EORIEZ HRE, /08T -4
B L., BB > T D NEDEREZ1T/2>TEY £
B
ORHY A7 OE

EAY A2 7L T, BITERSIE o Mgk B84
DIEMIEE - T & W R, AkBE L. SO REICR LR
AR DA (T2 > TR £77,
OFEME ) A7 OE

GRENE U A 7 (B LT, MBI U CHS R ok &
R L, BEI&CMALREOEHZIT/R>CTBY 7,
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(2) A FhpE ORI EE I B3 5 F IR
%12
2022 €€ 2 J1 10 H BifE
1. BB LAE, Bl & O
Bl PR ER oo A g SRR & U O TRl CRTAR L
TWATD, BERTHEEE 48 & Bl & 025 H D £
/\/o
2. BHliOREEHTE
TRAE T S A AT
FUNRTF 4 TEBNZHOWTIL, (FofoiEsE) o 3
FUNRT 4 THGIBRICEEEH L TBY £1,
a—)b « O —EOEBRENE K NS BER
IS OR BIZEBIRK CIRE SN ST, MREMAEILMR
fliEEELLTD 2 EnD, YKIEBHEEZ RS L TR
D \ijﬁo

(BEhE S 5 & OHG1IZBE4 5 ERD)

%12 #

H 20214 2 H 11 H

% 20224 2 A 10 H
MRS Z DM S FE I BN FR D A IE ik 2= L ¢, —i%
OB SGfh & B D BENEE L ORGHIIT2bI TV RN
720, SUEHIZISWERA,
(FofhoER)
1 TAROBE)

o513 1
2023 € 2 J] 10 HBifE

1. BRI IRERET A, Wefli o OE%H
Y

2. Wi OREHIE
Al 2

%13 #
H 20224F 2 H 11 H
% 20234 2 4 10 H

A7

%13 #
H 20224F 2 H 11 H
% 20234 2 A 10 H

148, 470, 070, 000 [
28, 859, 180, 000 4
96, 589, 710, 000

%12 #
H 20214 2 H 11 H
% 20224 2 A 10 H

431, 943, 890, 000 M[HA & TEALE
12, 843, 600, 000 M B IN7 E TEAKE
296, 317, 420, 000 M Fh— AR TT A 4H

B e AR

O OB IR E ST AR

] AR T AR

2 AMEESBEAR
YL HETDH Y A,

3 T UAT ¢ THGIBR
T UNRT ¢ TG OFFIEE, Wl e O 4R

%12 #1(2022 4= 2 A 10 A BTE)

%513 12023 4= 2 A 10 A BLAE)
g (1)

s (M)

AR
5 4| (D) A RS (F) 5 4| I AR ()
i @
LEIE]l
P B RS |
28 33,956, 371, 496 —| 39,326,702,245  5,370,330,749] 27,261,060, 526 —| 26,991,019,464]  A270,041, 062

i3 5 H 5 | LIS O B |

ZRR TR
¢ 26, 066, 129, 140 —| 26,641, 443, 550 575,314,410 17, 340, 857, 500 —| 17,700, 198, 680 359, 341, 180
K R 26, 066, 129, 140 —| 26,641, 443, 550 575,314,410 17, 340, 857, 500 17, 700, 198, 680 359, 341, 180
g3 739, 695, 000 - 739, 872, 630 A177, 630 - - -
>k Rv 739, 695, 000) - 739, 872, 630 A177, 630 - - -
et — — — 5,945, 467, 529 — - 89, 300, 118
() Wl O% EFHIE
1 5eis |

SESEHEE 2o T



NEXT FUNDS NOMURAJRHA LT 7 2B FIERAT (1699) 2023 45 2 A #] RFEILE
NEXT FUNDS NOMURA Crude Oil Long Index Linked Exchange Traded Fund (1699) Earnings Report for Fiscal Year ended February 2023

SEOFHIZIBWTIE, FHRBIZEY 5 2EITO A OFER HEGIFTORE T D IERAEE RS CHi L Tk
D ij—o

2 B TRIEG
D) G BIZB W TRIBE S OMEAFER SN TV DIMITHOWTUIUTO L S IZFHEL TR Y £7,

QR R ICBWTHBETHOZER LT NEEE) LV ET) OXMBELEMIASGOMERERS LTV 5EE
F BRSBTS METIME L Tk £,

@FHH RIZB W THRL H OMBE LM GOMER R SN THRWEEIE, UTOHECE>TEY £,

cFMEBICYEH BB A DB MRS N HER SN TV DEAITIE, Bk B IR bW R > OXt#EE Y
MG OMEZ & LR L L — 2RV TR Y £,

CFEHICYEE A B 2 AR NREE SN TOARWIESIZIE, M P IR BT WRE STV 5 TE
BRSO MEEZ A NTEBY £9,

2) L R I ARSI O I R R S CORVSMEIC SV, 7T B ORBEMSOMECRET L TH Y %
1;_‘0

KEFLHGI Ty VRFPEH SN TS HDIE TSN EE A,

(4) [KEmHE]

W1 AMEESR MR
(1) B (2023 4F 2 A 10 HHI(E)

FUFHIIDH Y A,

(2) R LIS O FMRES: (2023 45 2 A 10 HBILE)
HOMEFIEIIH D FH A,

B2 T UNT 4 TG R OBET RG] OFKIE L Ol O R PR
MEBSRERICIST HIERISHE LCRB L T D720 BiE L TR Y £7
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