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Fund name: NEXT FUNDS Nifty 50 Linked Exchange Traded Fund

Code: 1678

Underlying index: Nifty 50 Index

Primary invested assets: Public and corporate bonds

Trading unit: 100 units

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

Representative: Hiroyasu Koike, President & CEO

Contact person: Satoshi Nagasaka, Head of Support Dial Team
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Scheduled date of submission of securities report: October 30, 2023
Date of commencing dividend payment: —

I 77> ROEMRM
Fund Management

1. 20234 8 AHIOEM RN (2022 4 8 A 11 H~20234 8 A 10 H)

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

(1) BPENR (B 7 AR O
Assets (fractions of less than JPY mil. shall be rounded down)
s B4 - 7S - % - .
R e e L A ()

Cash/Deposits/Other Assets

(excluding liabilities) Total (Net Assets)

Primary Invested Assets

BHE TR L &HA MR L el MR L
Amount ratio Amount ratio Amount ratio
"M % BAH % BAoH %
JPY mil. % JPY mil. % JPY mil. %
2023 £ 8 A #j 0 (0.0) 38,286 (100.0) 38,286 (100.0)
FY ended Aug. 2023
2022 4E 8 A #j 0 (0.0) 14,524 (100.0) 14,524 (100.0)

FY ended Aug. 2022
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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 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
2023 £ 8 A #j 54, 790 71, 800, 0] 126, 590
FY ended Aug. 2023
2022 4£ 8 A #j 43, 490 24, 000, 12, 700 54, 790
FY ended Aug. 2022
(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]
2023 £ 8 A #j 39, 152 865 38, 286 30, 244
FY ended Aug. 2023
2022 4£ 8 A #j 15, 185 660 14, 524 26, 510]
FY ended Aug. 2022
(4) i
Dividend Payment
100 F124 v 5B
Dividend per 100 units
!
JPY]
2023 4£ 8 A 0
FY ended Aug. 2023
2022 4 8 A HA 0
FY ended Aug. 2022
2. KEFHOER

Change in Accounting Policies

O KFHEEFEOBEIC E I AR

PN

Changes accompanying revision to accounting standards, etc

@ QLS OEE

Changes other than those in D

Fii 3

PN

No

No
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I M%sE3% Financial Statements

(1) [EfExIZ] Balance Sheet

(HAL : M) (Unit : JPY)

%13 #l
(2022 4F 8 H 10 HEIAE)
13th Fiscal Year
As of August 10, 2022

%14 )
(2023 4F 8 H 10 HEIAE)
14th Fiscal Year
As of August 10, 2023

4%H Amount

4%H Amount

EREDTR

Assets

)& PE

Current assets

THA
Deposits

47

50

a—)b e m—
Call loans

3, 766, 754, 039

9, 275, 830, 389

R P i A B

Revaluation of derivatives

1,067, 006, 251

642, 637, 589

BLSEI S [ E
Securities purchased under resale
agreements

8, 500, 000, 000

21, 380, 000, 000

FEALRFEREAL S

Margin deposits

1, 851, 305, 154

7, 853, 555, 454

B PE A EE

Total current assets

15, 185, 065, 491

39, 152, 023, 47§

pEE

Total assets

15, 185, 065, 491

39, 152, 023, 47§

=UOF
Liabilities

ENAE
Current liabilities

R P i At D

Revaluation of derivatives

4,919, 131

727,279, 155

HRALFR B
Redemption payable

573, 914, 00

KA FEE B

Trustee fees payable

4,101, 129

6, 954, 854

RANZFEE W

Investment trust management fees payable

73,820, 127

125, 187, 374

RALFI B,

Accrued interest expenses

888

16, 650

Z DAL

Other accrued expenses

3, 648, 124

6, 399, 436

mEAE AT
Total current liabilities

660, 403, 395

865, 837, 469

At et

Total liabilities

660, 403, 395

865, 837, 469

LS E DER

Net assets

TEARAE
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Principal and other

JoA

Principal

5, 314, 630, 000

12,279, 230, 000

Tl 4
Surplus

HWIRFI AT REE (A)
Surplus (deficit) at end of period

9, 210, 032, 094

26, 006, 956, 009

TAAEAZ
ﬁif;;‘mipal nd other 14, 524, 662, 096 38, 286, 186, 009
MAITRA A=
?Eil’%;fassets 14, 524, 662, 096 38, 286, 186, 009
AR PE ARt

Total liabilities and net assets

15, 185, 065, 491

39, 162, 023, 47§

(2) [BEKORES4HHE] Statement of Income and Retained Earnings

(HAL : M) (Unit : JPY)

%513 #

H 20214 8 A 11 H
B 20224 8H 10 H
13th Fiscal Year
From August 11, 2021
to August 10, 2022

%14
H 20224 8 A 11 H
£ 20234 8H 10 H
14th Fiscal Year
From August 11, 2022
to August 10, 2023

&%H Amount

&%H Amount

(ZE L&

Operating revenue

S HALE,

Interest income

A8, 498, 965

A13, 274, 097

URAERS dh G | S R A

Profit and loss on dealing of derivatives

A\452, 093, 927

1,017, 647, 926

RS AE 2
2y E%‘S?ﬁﬁ _ 3,119, 691, 013 2,322, 311, 300
Foreign exchange gains or losses
Z DAt LE 3, 134, 682 149, 324, 399
Other revenue
Rpa o A2
H ORI AR 2, 662, 232, 803 3, 476, 009, 528
Total operating revenue
MR
Operating expenses
18
LRI 555, 615 1, 894, 377
Interest expenses
=2
% FEA RN 7, 895, 349 11,749, 279
Trustee fees
ZeREA W 142, 116, 223 211, 486, 885
Investment trust management fees
Z oA 9, 756, 217 20, 397, 074
Other expenses
ZE S ke 160, 323, 404 245, 527, 615

Total operating expenses

R T EERKL (D)
Operating profit (loss)

2,501, 909, 399

3,230, 481, 913

REFIRE IR EBEL (D)
Ordinary profit (loss)

2,501, 909, 399

3,230, 481, 913

MIRRIR S UL IR L (D)
Profit (loss)

2,501, 909, 399

3,230, 481, 913

—EBAERICAE O 4 IR AR 2 RH oD Sy Bl RE U —FB AR

(1678) 2023 4F- 8 A T EE
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FNTHE S SRRSO R (D)
Distribution of profit loss from partial
redemptions

BERAe ST E REE (A)

5,116, 801, 697
Surplus (deficit) at beginning of period

9, 210, 032, 094

TR N ST R AR D3

3,477, 720, 00
Increase in surplus or decrease in deficit

13, 566, 442, 00

LHLEAMEREIAE 9 IR SIEINA ST KB SR
VHR

3,477, 720, 000
Increase in surplus or decrease in deficit ’ ’ ’

13, 566, 442, 000

from additional subscriptions for period

PR IR T R AR INAR

. . . .. 1, 886, 399, 00 B
Decrease in surplus or increase in deficit

B 2 DI E BB SIP S 15 P B VS
PAIEE

. . . . 1, 886, 399, 000
Decrease in surplus or increase in deficit

from partial redemptions

Sy
Dividends

HIARR RS SUTHR KA (D)

Surplus (deficit) at end of period 9,210,032, 099

26, 006, 956, 009

(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 AMEHEEE « A OAFEE~OWZFEUIE IR T DM E - ABOMBREIZ, FHE LT, baREICBT 53
e IR A O X AEEEFEERBEOMPEIC L > CHELTBY £,

3.8 - RS OF BT R/ A R R 2

o A HECEF L TR £,

G RREHR A

o A HECEF L TR 9,

4 LR ORI 2 S 2 IO MR B ORH OB E I BV T EORHES S AR A L TS, B 5

SR REMHICL -T2 GA, YHMENR R0V ET,
F7o. TUAT 4 TEBICEAT 2 0EE L, HETHLT I AT ¢ TEEICRT
24 BB E T3 R LOBETLARTH Y | S A KRN T U T 4 7T
FIOHHY A7 ORESERTHOTIED Y THA,
5. % 0fh Bl SE |

BUCEG | OXFHLEIZ SV TR, TR@mEhIcET 2 2FH k) (RERFHEELRR
= FR204E3 H 10 A) OHEIC L > TEBY £,
Rl

Y77 FOFFEHMIL, FEERROHEITLY
BHI0 HETLR-TEY ET,

2022 £ 8 H 11 A2 D 2023 4F

(HERF EORAY (BT 5 ER)
FAHFHIIDH Y FEA,

(B RRICE Y 2 )
5513 34

55 14 1

2022 € 8 J] 10 H EifE

2023 € 8 J] 10 H BifE

1. FRHMOKBICET %MK 1. FHEHIEOK R ICEBT 2% HEOBREK
54, 790, 000 [ 126, 590, 000 1
2. FEHIMOKRBICKIT 2 1 BAY20 OMBEEORE (2. FHEHIROKRBICKT 2 1 ALY 72 OMEEORH

1 %70 W& pEA

265. 10 [

1 Y70 W& pEA

302.44 M
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| (100 1147 Y % PEAR) (26,510 )| (100 1147 Y % PEAR) (30, 244 )|
(2 M ORI et HEFIC B9 2 15D
813 W14 H
B 20214 8 A 11 H B 20224 8 A 11 H
£ 2022 4F 8 4 10 H £ 2023 4F 8 4 10 H
1. 3 EAe O IR 1. OB
HE HE

EpEEE | A A5, 919, 898 [T Epi[EE eyl A 134, 155, 925 [
53 B i F Sz 4 B NA4T5, 262, 872 1 (53 B T P S 4 B 640, 950, 559
EEI e Ry C=A+B A481, 182, 770 [ IR ] C=A+B 506, 794, 634 [
ety D 159, 767, 789 1 et 2 D 243, 633, 238 1
253 i FTREAR E=C-D 0 % 25 53 Bl PT REH E=C-D 0
IS 2 53 i 4 F 0H IS 2 i 42 F 0H
R IR 4 (3 B MR RS ) G=E-F 640, 950, 559 [ U R 4 (3 L MG R ST 42) G=E-F AT50, 427, 872 1
1% H 54, 790, 000 1 SE~3 H 126, 590, 000 1
100 112472 0 43 Hd 4 T=F/HX 100 0H 100 112472 D) 434 T=F/Hx 100 0H

(e fh P i (2 B89~ 5 TERTD)
(1) S fps o ORI B4 5 S1

13 4
H 20214 8 A 11 H
* 20224 8 4 10 H

14 4
H 20224 8 A 11 H
* 20234 8 A 10 H

1. AP S 63 2 B T 8t

BTy v Rt BEREACEEEANCET EEE 2 &5
4IHITED DIEFREREETH Y, BENFICHET 5EH
DEARFFEHIAE, FAMGESREOBREPG I F LTRE L L
THEHATHZEZENELTEBY 7,

0. SRR S ONE L NE DERRERICIRDS U 2

BT 7y FPRETHEREROFEEIL, 7V T 4 TH

Bl a— b - o=V EOSBEHELGEBREE THY 7,
I, HRIMEENY XU SFIEENY R AFEEY A
IR EOREY Ar  ERY A ROHEMEY 271086 &
MTHY £,

M7y Rk, BrEMEICE T 2 BEONEM/2EHICE T
HZEHEAME LT, HMEEEWEG| 217> TR £,
WEET U ANT 0 TN, R E T DRSS 4R B ik
EEHY A7 EFLTRBY E£7,

M7 7 RiX, BrtMEICRT 2 EEOENIENICE T
LZZEEBEME LT, BEEYESIE2ITo TR £7, M
TV NT ¢ TEGNE, W LT HMEEIIR DM EE Y =
sEFELTBY E7,

L7 7 R, BREUEICRTAEEONET I AR —TV %
— DO, WICEAMEICBET I EREEOZEEIT O
TEEHMELT, ABETHEGIZFAL T 7,

3. BRPE S IZER D U A 7 B HER

AT B W TIE, ML LG Y 27 FHICE T A EE
DERT, NT A= ADOEEKOER Y A7 OFHELT
o TEY ET,

OmitE ) A7 OEH

M ) A7 ICB LTk, R EORIEZ HRE, /08T -4
2 L, EFHHIZIH > TV EINEOEHET/>TEY E

ED
ORHY A7 OE

GV A2 7L T, BITERSIE oMk 5 B84
BIEHIE - 30T 2 R, Mkt L, A EOFE RIS U
IR EDEB AT > THB Y £7,

OFEME ) A7 OE

REME D 2 7 1CBI LTI, ST CTHRmEIE R 2

L. ARG 26 2 TR T B
A7

2. SR DONE R OE OERPEMIRD Y A7
Al

3. Rk CAR D U R 7 B ERRTH
[RIZE
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R L, B3 AR SO B A TR - TH Y ET.
(2) &Pz fh ORI B3 5 FIR
%13
2022 4 8 H 10 A IALE
1. BfEXRIIRFEET BRA, R & OVZERA
BRI HEZR E oM IXRR] & U T TR CREG L
TV, SfEx R LALLM & O TIH D T8
Ao
2. Wl HE I
URAE P LAY E
FUNRT 4 TWREBNZHOWTIE, (FofoiEid) o 3
TUNT ¢ TEEIBRICER L TR 7,
O—)b « B— RO EEREWE N OV
I HOR EIZEYIF T SN AT, IREMEEILRE
&AL TS Z LD, YELIREMAEZ FHE & L TR
D ET,
(BhE Y HE L oW 2R3 5 ERD)
13 4
H 20214 8 A 11 H
% 20224 8 H 10 A
i lliAs = OM SIS R DA ER MR 2 R LT, —f&
OB Fff & Bre D BE Y FHE L ORSIIIT R TR
720, BUEEHITIIIWERA,
(Z D DER)
1 TAROKE)

o514 1
2023 € 8 J] 10 H Bl
1. SECIREREE RAE, el R OVE%E
[RIZE

2. el O REHIE
A

514 4
H 20224 8 A 11 H
X 20234 8 4 10 H

Al

13 4
H 20214 8 A 11 H
X 20224 8 410 H

14 4
H 20224 8 A 11 H
x 20234 8 4 10 H

LUNERT N | 4,218, 530, 000 M|H] & e A% 5, 314, 630, 000 1
1) B N R E ST ANER 2, 328, 000, 000 F{H 3B INER & JTAEH 6, 964, 600, 000 1
) e — B A T A 1, 231, 900, 000 P — EBARA A 0
2 AAmREABR
HMYEEHIH D EHA,
3 T UNAT ¢ THHIBER
T UNT ¢ TSI OZFKFEE . Wil & ORI S
o5 13 #1(2022 4F 8 A 10 HBLAE) 5 14 11 (2023 4 8 A 10 HBLTE)
o BRgE (M) g (1)
5% 14F REfl (F) FHEHERE (1) 5% 1 4 el (F9) FHmEL (F)
i@ @
DEEZLE]
BRAGHE SRS |
=t3 13, 704, 249, 800 —| 14,523,542, 770 819,292,970 38,661, 330, 541 —|  38,299,712,666] /361,617,875
&S|
¢ 14, 441, 813, 495 —| 14,532,951, 707 91,138,212 38,407, 955, 039 —|  38,043,002,906] /364,952, 133
M5 E | IS O His |
ZRR TR
¢ 11,918, 641, 286 —| 12,070, 297, 224 151, 655,938 31, 629, 206, 106 —| 32,271, 134, 544 641, 928, 438
>k Rv 11,918, 641, 286 12, 070, 297, 224 151, 655,938] 31, 629, 206, 106 —| 32,271,134, 544 641, 928, 438
et — — 1, 062, 087, 120] — — - A\84, 641, 570

(1) Refili D 5 E J7 1%

1 5eis|
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SE S EE 12D\ T

M OFHEIZ IV TR, FHREBIZEY 5 2B HOER DG TR T 5 IR R RS AL L Tk
h %9,

2 2RI
DFHE BIZB W TR MG OMEPER SN TV DHEIZOWTIILLTO L S ICFHEL T Y £7,

OFHEBIZBWTABRTHOZIER (LI THEZA] LW ET) OXBEEYHSGOMENRER SN TV DEE
. BRSBTS METIME L Tk £,

@FHE BTV THH A OMBE MRS OMENRRER SN TORWEEIE, UTOHEICE>TEY £,

cFMEBICYE A B 2 DRSS A REE SN TV DEAITIE. ik IR BTV EITE S OXIE R LY
FSGOMEZEZ & LR L L — b2 AW TR Y £,

cFRBICYEH B D MBREYHSENRER SN TORWEAIZE, Y%A IR BITWER STV 5 X#
FRMRSGOMEEZ VT Y 7,

2) FHE P BE SE WG O MMEA TR SN TORWAEIZONTIE, FHE A OMBE RS O ME TR L Tk v
1;_‘0

K EFLWGI Ty VRFPHEHIN TN HDIE TSV EE A,

(4) [Ff)mBIAnER]

%1 AGREAAME
(1) #E= (2023 4£ 8 A 10 HEIAE)
FOUEIHITH Y FH A,

(2) R LIS O FIRES: (2023 45 8 A 10 HBILE)
FOUHIE LD A,

2 TUNT 4 THEI R OEEET RGOS EALE K O ORI &
MBEHRICBITAERFEE LTEHRLTWAZ0EKELTEY £9,
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