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Fund name: NEXT FUNDS NOMURA Crude Oil Long Index Linked Exchange Traded Fund
Code: 1699 Listed Exchange:TSE

Underlying index:

Primary invested assets:

Management co.:
URL:
Representative:
Contact person:

NOMURA Crude Oil Long Index 10 units
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Trading unit:

Nomura Asset Management Co., Ltd.
http://www.nomura—am.co.jp

Hiroyasu Koike, President & CEO

Satoshi Nagasaka, Head of Support Dial Team
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I 77> ROEMRM
Fund Management

1. 2023 4F 8 H P o AR (2023 4F 2 H 11 H~2023 4% 8 A 10 A)
Management Status for Half-Year ended August 2023 (February 11, 2023 - August 10, 2023)

(1) BENR (B 7 AR
Assets (fractions of less than JPY mil. shall be rounded down)
B4 - WA - TOMOERE A

N s
LR R (R R TR)

Cash/Deposits/Other Assets

(excluding liabilities) Total (Net Assets)

Primary Invested Assets

BHE FERK L BHH HER L el MR L
Amount ratio Amount ratio Amount ratio
"M % BAH % BAoH %
JPY mil. % JPY mil. % JPY mil. %
2023 4F 8 A H A 0 (0.0) 22,771 (100.0) 22,771 (100.0)
HY ended Aug. 2023
2023 4E 2 A #j 0 (0.0) 27,012 (100.0) 27,012 (100.0)

FY ended Feb. 2023
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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
FATHE 08K 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+@-©)
T T Th Th
‘000 units ‘000 units ‘000 units ‘000 units
2023 4F 8 A H A 82, 980 16, 600 41, 280 58, 300
HY ended Aug. 2023
(3) FE¥EqAE
Net Asset Value
10 A4 Y FLAELER
e i ST W)é$ﬁiﬁ%@f@ﬁﬁ%f)
A FEATIE 4K) X 10)
Total Assets| Liabilities | Net Assets Net Asset Value per 10 units
@ @ ©@0-2) ((®/No. of Issued Units at End of Semi-annual
Period (Previous Fiscal Period)) X 10)
BAoH BAoH BHAH =
JPY mil. JPY mil. JPY mil. JPY|
2023 & 8 A 22,841 69 22,771 3,906
HY ended Aug. 2023
2023 4E 2 A #j 27, 540 527 27,012 3, 255
FY ended Feb. 2023

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 TR EEEY% Semi—annual Financial Statements

(1) [PREEEREZE] Semi—annual Balance Sheet

(HAL : M) (Unit : JPY)

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

55 14 WiR MR IR
(2023 4£ 8 H 10 AEAE)
14th Semi-annual Period
As of August 10, 2023

4%H Amount

4%H Amount

EREDTR

Assets

)& PE

Current assets

THA
Deposits

2, 316, 003, 874

2, 980, 798, 754

a—)b e m—
Call loans

17,434, 769, 789

14, 042, 731, 506

R P i A B

Revaluation of derivatives

539, 316, 31

3,001, 004, 51

FEALRFEREAL S

Margin deposits

7,250, 174, 408

2, 816, 657, 184

RENE PE AR

Total current assets

27, 540, 264, 383

22,841, 191, 96

i it

Total assets

27, 540, 264, 383

22,841, 191, 96

AIEDHS
Liabilities

VB A
Current liabilities

R P i A B

Revaluation of derivatives

450, 016, 192

ARALSZREAE

Trustee fees payable

7,591, 774

6, 827, 789

AALZEREAE B

Investment trust management fees payable

68, 325, 908

61, 450, 032

ARALFILE.

Accrued interest expenses

16, 073

25, 207

Z DAL

Other accrued expenses

1,735,19

1, 539, 708

mEhAE A
Total current liabilities

527, 685, 137]

69, 842, 736

AfEAFE
Total liabilities

527, 685, 137]

69, 842, 736

L PE D

Net assets

TEALE

Principal and other

JoA

Principal

80, 739, 540, 000

56, 725, 900, 000

T4
Surplus

(1699) 2024 4£ 2 A FRERREE
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PR ARSI PRI EE (A)

Balance at end of period

A\53, 726, 960, 754

A\33, 954, 550, 776

AR NS
;zfif?;lzicipal and other 27,012, 579, 246 22,771, 349, 224
G R AN
?Efi§£;1z+assets 27,012, 579, 246 22,771, 349, 224
AEMEESF

Total liabilities and net assets

27, 540, 264, 383

22,841, 191, 96

(2) [PRHHELE R ORI HE]

Semi—annual Statement of Income and Retained Earnings

(HAL : M) (Unit : JPY)

55 13 IR E R
H 20224 2H 11 H
B 20224 8H 10 H
13th Semi—annual Period
From February 11, 2022
to August 10, 2022

5 14 HIREE R
H 20234 2H 11 H
£ 20234 8H 10 H
14th Semi—annual Period
From February 11, 2023
to August 10, 2023

&%H Amount

&%H Amount

(ZE L&

Operating revenue

S HALE,

Interest income

2,460, 034

56, 380, 744

URAERS dh G | S R A

Profit and loss on dealing of derivatives

8, 444, 582, 604

1,862, 742, 193

RS AE 2
2% ?_‘E?ﬁﬁ% _ 5, 045, 720, 526 2, 543, 724, 493
Foreign exchange gains or losses
F DML 9, 307, 427 72, 940, 580
Other revenue
Rpa o A2
H ORI AR 13, 502, 070, 591 4,535, 788, 010
Total operating revenue
BN
Operating expenses
1] &L
SCHLF 1,502, 479 3, 129, 271
Interest expenses
=2
SR A 9,981, 211 6, 827, 789
Trustee fees
Ze Rt RN 89, 830, 764 61, 450, 032
Investment trust management fees
Z DAt H 2, 884, 704 1, 299, 940
Other expenses
ZES dikeniy 104, 199, 158 72,707, 032

Total operating expenses

RIS AT EFEHRL (A)
Operating profit (loss)

13,397, 871, 433

4,463, 080, 97§

REFIRE IR EBEL (D)
Ordinary profit (loss)

13,397, 871, 433

4,463, 080, 97§

R RIRIRIZE SO AR R (A)
Profit (loss)

13,397, 871, 433

4,463, 080, 97§

—ERARANTAL D R FRTMIR 28 KR 0O 43 Bl AR U S — 517
RINTLE S PFEESHEO S B (A)
Distribution of profit loss from partial
redemptions

HERReIIHE REBE (A)
Surplus (deficit) at beginning of period

A108, 730, 695, 469

A\53, 726, 960, 754

(1699) 2024 4F- 2 A FHEREFE
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T IR S 3 R AR i D4R

Increase in surplus or decrease in deficit

50, 387, 409, 000 26, 299, 240, 000

R — AR LT A © IR SEEINEE ST R BB H
DHE

Increase in surplus or decrease in deficit
from partial redemptions

50, 387, 409, 00 26, 299, 240, 00

TR AR RS 3 R AR e IR

. . . .. 5, 505, 611, 000 10, 989, 911, 000
Decrease in surplus or increase in deficit

HRLBAME FEIT 1R © RIS IR ST R AR
IES

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

5, 505,611, 00 10, 989, 911, 00

SyBod:

Dividends

PR ESUTTH R EE (D)

. b0, 451, 026, 036 /33, 954, 550, 776
Balance at end of period

(3) [ERE*]

(BB R XFHTEHNIAR 5 FIHIZE H1ER)

1B G PE ORI AL X ORI 775 e s |

FHRRICHNY © DIEE O H O E72 2 WEIAT O IR T 2 155 B U R AR TR
LTEY ET,

TR |

G B W T PRI OZIE R OXBESEIREOME TG L Tk Y £,

2 SMEREEPE - ABOAFEE~OBIEFEMEICR T DSMEREE - AOMIMEIL, JFAIL LT, bREICET 2515

RILYE IR B OXtEZ EECEBSOMEIC L > TRHREL T Y £7,
3. HH - AR OFF EEETE VRESGERTY VG 5ok
FOE HIEAETEF L L TR Y £
e R AR

FOE A FETE EL TR £,

4 . AFRE S ORI (2 BE 9 2 FHOME R S ORI O FEICIBS W T EDRIHRFFEL A L T D72, e 20
AR TRERIFICL -7 hE, YHENR R 2L bV T,

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

54 BB E T E LOMETLATH Y | AHRSHAKNT VAT 1 7Y

lOHE) 27 DRE S ZRTHOTEHY £HA,

5. F 0 W77 ROPEFEMIZ, 202348 2 H 11 H225 20234 8 H 10 HE TL Ao
Tk ET,
(PP PRI B3 % 1ERD)
%13 # 914 B FHE IR
20234 2 H 10 HBILE 2023 4 8 H 10 HEITE
1. FHEHRORBICIBIT D ZAHE DRI 1. WREFHAEHEORBIZBIT 2 %2R
82, 980, 000 I 58, 300, 000 [
2. BEEFUEHREBRRIE S5 K065 1HE 10 5B |2, BEEEMPEFHEHIN 55 520 6 55 1 THE 10 BT
ET D ETDHH
JEARDRIB 53, 726, 960, 754 4 JEARD KR 33, 954, 550, 776 M
3. FHEHIMOKRBIZBT D 1 B4 0 OMEEOH 3. WHFHEHBOEKBIZRIT D 1 HEAY 720 OMEED
#H
1 AY47= 0 fliE PERAE 325.5H 1 [3Y7= 0 HiiE PEAR 390.6 1
(10 [ Y472 v W& PERE) (3,255 H) (10 ¥ 7= v W& PERE) (3,906 M)

(PR & ORI e R EICBE T 2 1350)
HMHEIEIH Y A,
(&mhpE a2 B4 A 70
AP S O RPN A (2 B3 2 S
513 i 55 14 W R R AR
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2023 €£ 2 J] 10 HBifE

2023 € 8 J] 10 H BifE

1. BfEXRIIRFEET BRA, R & OVZERA
B IRER EoRpa I 3ERl & LT3 TRl CREM L
TWA T, BB B4 & Ml & O I H » £
oo
2. WHloOBEHIE
URAE P S AT ATG B
FUNRT 4 TWRENZHOW T, (FoMoiEid) o 2
TUNRT 4 THRBIBRICEE L TBY £7,
a—)b 1D SR EHE K Ve SR E TS
I HOR EITEYIF T SN AT, IREMAEILRE
&AL TS Z LD, YELIREMAEZ FEHE & L TR
D ET,

1. Pt FREEGF BAA, R & OVZ2%R
PR IR Lo Sl R AN & LTS TR TRT
LTV D72®, HRIEERTHREREE FEE & Rl & 0 Z2=%1%
HYFEHEA,
2. WHloOBEHIE
URAE P S AT ATG B
FUNRT 4 TWBNZHOW T, (FofoiEid) o 2
TURT 4 THRBIBRICE#E L TBY £7,
a—)b 0D SRS K Ve SR E TS
I HOR EITEYIF T SN AT, IREMEAEILRE
&AL TS Z E0h, YELIREMAEZ FEHL & L TR
nET,

(ZF o)
1 RO,

13 4
H 20224 2 A 11 H
X 20234 2 A 10 H

%14 M EFHE SR
H 20234 2 A 11 H
X 20234 8 4 10 H

B e AR
01 B NGRS AE ST AR
P — BB AR S AR

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

B e AR
01 B INER AE ST AR
P — BB AR S AR

80, 739, 540, 000 [
16, 151, 800, 000 [
40, 165, 440, 000 [

2 T VAT ¢ THGIBR

T UNRT 4 TG DOEKIFE,

Il M2 OREAT R ik

5513 H1(2023 4= 2 A 10 A BLTE)

5514 WP REH RIS (2023 45 8 H 10 A BIfE)

LS (M)

s (M)

AR
54| (D) FEmELE () 5 14| (D) ArAfiiA L (1)
i@ e
LEIE]l
P B RS |
U 27, 261, 060, 526 —| 26,991,019,464]  A270,041,062 20,078, 106, 958 —| 22,764,373, 206] 2,686, 266, 248

(1699) 2024 4F- 2 A FHEREFE

BETHIE
U 17, 340, 857, 500 — 17, 700, 198, 680 359, 341, 180 13, 988, 727, 478 — 14, 303, 465, 740 314, 738, 262
>k Rov 17, 340, 857, 500 — 17,700, 198, 680 359, 341, 180] 13, 988, 727, 478 — 14, 303, 465, 740 314, 738, 262
it — — — 89, 300, 118] — — — 3,001, 004, 510
(F8) Wil % E J7 ik
7 Gl
SR EZE RGOV T
FEMOFMICBNTIE, FEBAIZHY 5 ZEEO B OE- DRG0 F T D IHERMEEE TR EHE TR L Tk
DET,
2 AT HIEGI

D) FHE BIZB W TRIBE S OMEAFER SN TWDIMITHOWTIUTO L S ITFHEL Tk Y £7,

OFHHEBIZBWTABRTHOZIER (LT T4EA] EWNET) OXMERLEMHGOMERER IN TV LIHE
L UEAB TR LREMETRME L Tl £,

@FHAR RIZIB W TURL H OMBE LG OMER R SN THRWERIE, UTOHECE > T £,
cFMEBICYEH BB A DB B HER SN TV DEAITIE, Bk B IR bW R > OXt#EE Y
HGOMEZ S LIZFHRE LV — 2T 7,

- R RIS A 2B 2 2 (RS S DRER SN TORWEAITIE,
FRYHGOMEZHWTE Y £7,

2) I BRI SRS OMER R S TOZRWAMEIZ OV TEL,

_6_

B HITH b ITWIER STV D Tl

R H OEBEARS OPE TR L TR Y £
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KEFLHGI Ty VRFPEH SN TS HDIE TSN EE A,
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