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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: Public and corporate bonds

Trading unit: 10 units

Management co.: Nomura Asset Management Co., Ltd. URL http://www.nomura—am.co.jp
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I 77> ROERRM
Fund Management

1. 2024 4F 2 AMIOFEARP (20234 2 A 11 H~2024 4F 2 A 10 H)

Management Status for Year ended February 2024 (from February 11, 2023 to February 10, 2024)

(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. %
2024 £ 2 A #j 0 (0.0) 26,835 (100.0) 26,835 (100.0)
FY ended Feb. 2024
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

(TR ARG T)
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
2024 £ 2 A #j 82, 980 39, 970 54, 850 68, 100
FY ended Feb. 2024
2023 £ 2 A #j 152, 590 29, 660 99, 270 82, 980
FY ended Feb. 2023
(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|
2024 £ 2 A #j 27, 069 234 26, 835 3,941
FY ended Feb. 2024
2023 ££ 2 A #j 27, 540 527 27,012 3, 255
FY ended Feb. 2023
(4) i
Dividend Payment
10 124 Y 434
Dividend per 10 units
!
JPY|
2024 £ 2 A HA 0
FY ended Feb. 2024
2023 4 2 A HA 0
FY ended Feb. 2023
2. KEFHOER

Change in Accounting Policies

O SFHEEFEOWIRICH I LR

Changes accompanying revision to accounting standards, etc

No
@ OLsSDER

Fii 3

Changes other than those in D No
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I M%sE3% Financial Statements

(1) [EfExIZ] Balance Sheet

(HAL : M) (Unit : JPY)

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

%14 )
(2024 4F 2 H 10 BHEIAfE)
14th Fiscal Year
As of February 10, 2024

4%H Amount

4%H Amount

EREDTR

Assets

)& PE

Current assets

THA
Deposits

2, 316, 003, 874

1, 498, 894, 255

a—)b e m—
Call loans

17,434, 769, 789

18, 010, 632, 508

R P i A B

Revaluation of derivatives

539, 316, 31

759, 258, 593

FEALRFEREAL S

Margin deposits

7,250, 174, 408

6, 801, 123, 95

RENE PE AR

Total current assets

27, 540, 264, 383

27,069, 909, 306

i it

Total assets

27, 540, 264, 383

27,069, 909, 306

AIEDHS
Liabilities

VB A
Current liabilities

R P i A B

Revaluation of derivatives

450, 016, 192

169, 042, 170

ARALSZREAE

Trustee fees payable

7,591, 774

6, 407, 627

AALZEREAE B

Investment trust management fees payable

68, 325, 908

57, 668, 553

ARALFILE.

Accrued interest expenses

16, 073

3,128

Z DAL

Other accrued expenses

1,735,19

1,433, 361

mEhAE A
Total current liabilities

527, 685, 137]

234, 554, 839

AfEAFE
Total liabilities

527, 685, 137]

234, 554, 839

L PE D

Net assets

TEALE

Principal and other

JoA

Principal

80, 739, 540, 000

66, 261, 300, 000

T4
Surplus

(1699) 2024 4F 2 HH PhEEE
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HWIRRI AT MR REE (A)
Surplus (deficit) at end of period

A\53, 726, 960, 754

A\39, 425,945, 533

AR NS
;zfif?;lzicipal and other 27,012, 579, 246 26, 835, 354, 467
G R AN
?Efif£;1z+assets 27,012, 579, 246 26, 835, 354, 467
AEMEESF

Total liabilities and net assets

27, 540, 264, 383

27,069, 909, 306

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

(HAL : M) (Unit : JPY)

55 13
H 20224 2H 11 H
B 20234 2H 10H
13th Fiscal Year
From February 11, 2022
to February 10, 2023

55 14 #

H 20234 2H 11 H
B 20244 2H 10H
14th Fiscal Year
From February 11, 2023
to February 10, 2024

&%H Amount

&%H Amount

(ZE L&

Operating revenue

S HALE,

Interest income

24, 145, 652

111, 745, 167

URAERS dh G | S R A

Profit and loss on dealing of derivatives

6, 678, 221, 894

1, 083, 640, 493

RS AE 2
Z%Ea§E$E%£ _ 4,708, 366, 219 3, 869, 394, 422
Foreign exchange gains or losses
F DML 64, 452, 162 143, 097, 964
Other revenue
Rpa o A2
H ORI AR 11, 475, 185, 927 5,207, 878, 044
Total operating revenue
BN
Operating expenses
1] B
SRR 5, 210, 044 5, 489, 606
Interest expenses
=2
% FEA RN 17, 572, 989 13,235, 416
Trustee fees
ZeREA W 158, 156, 679 119, 118, 585
Investment trust management fees
Z DAt H 4,502, 511 2,670, 218
Other expenses
ZE S ke 185, 442, 212 140, 513, 825

Total operating expenses

RIS AT EFEHRL (A)
Operating profit (loss)

11, 289, 743, 719

5,067, 364, 221

REFIRE IR EBEL (D)
Ordinary profit (loss)

11, 289, 743, 719

5,067, 364, 221

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

11, 289, 743, 719

5,067, 364, 221

—ERARANTAL D 24 BRI 28 KA 0 43 Bl AR XS — 517
HRNTLE S Y HIHE RS O 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 HH PhEEE
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T IR S 3 R AR i D4R

Increase in surplus or decrease in deficit

62, 139, 035, 000 33,951, 730, 000

AR O RIS SIEINEE ST R BB
DHE

Increase in surplus or decrease in deficit
from partial redemptions

62, 139, 035, 00 33,951, 730, 00

Rl BT R B INER
Decrease in surplus or increase in deficit

18, 425, 044, 000 24,718,079, 000

MHLBAMEFEIT R © RIS SR ST RIB B
IES

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

18, 425, 044, 00 24,718,079, 00

SyBod:

Dividends

HIRFIAA ST R KL (A)
Surplus (deficit) at end of period

A\53, 726, 960, 754 A\39, 425,945, 533

(3) [HEa#]
(R R ITENIAR D FHIZEE D 1ERL)

1. T PE O RPN AL AE Je ORI T 5 eS|

LTEY ET,
TR |

SMEREE - REOATRE ~DH
RILYE
SR AR O R EAE VRESGERTY VG 5ok

AR

SHEHICEY 9 DEMMDOHDEZLEBBIFTORET S

T S B S B AR 5 CRTA

G BBV CTPRIZE DO H OXRE AR S OIPE TR L TR0 £,
SREMPEICIE T D AMEREEE - AEOMIMEIT, FRIE LT, bAEICKT HEHA
IR B OXtEZ EECEBSOMEIC L > TRHREL T Y £7,

FOE HIEAETEF L L TR Y £

FOE A FETE EL TR £,

- SRR b O REAT 5 L2 B 5 IR O
AR

5. %DM

R ORMEO B E BN T EDRMHRFHS 2 A L T\ D0, B2 5H]
ERIEICL S T25E, YMENERZ 2 H D £,

Fio. TUAT 4 TRBNCET 20 E L, HETHLT I AT 4 TBENZE T
54 BB EIRIR LOMETLATH D | UEESHEA KN T U T 4« T
BIOWBI A7 OREZEZRTHLOTIIHY /A,

W77y ROFEHMIT, FBENROBEEICE D, 2023 F 2 A 11 A5 2024 4

2 H10 HETLER->TRBY 9,

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

(BRI B3 5 1E5D)

o513 1
2023 €£ 2 J] 10 HEifE

o514 1
2024 € 2 J1 10 HBifE

1. FHEHIMOERBICRIT D ZIHEORE
82, 980, 000 A

2. FEGFEMEEG R 55 50 6 55 1 THE 10 51K

ET DK

TEARD KR 53, 726, 960, 754 M
3. FHRHIMOEKRBICET D 1 BALN 2 0 OMEEOFE

1 Y4720 HliE PFERR 325.5

(10 Y 7= v i PEER) (3,255 )

2.

HEWFOR BICBIT 2R MHEOREK

68, 100, 000 [
BB EFEMPERIFRRIEE 55 20 6 55 1 THES 10 =T
B 4E

TEARD KR 39, 425, 945, 533 1
FEWIMOKRBICRIT S 1 BALY 72 © OFEEDRR

1 Y4720 HliE FERR 394.1 M
(10 {4 7= v B FERH) (3,941 1)

(45 B O T R E I B D 1ERD)

513 1)
H 20224 2H 11 H
I 20234F 2 H 10 A

514 1)
H 20234 2H 11 H
I 2024 4F 2 H 10 A
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1. 53 Ee O IR 1. OB
HH HH
I 2 Y AR AR A 83, 387, 770 EP LR A 249, 353, 525 4
53 B i F Sz 4 B N\822, 802, 121 (53 B HE i P S 4 B N\919, 646, 519 H
EEI e Ea ] C=A+B AT39, 414, 351 [ IR ] C=A+B A\670, 292, 994 [
2 D 180, 232, 168 14 % 2 D 135, 024, 219 1
2 50 i FTREAR E=C-D 0 % 25 53 Bl PT REH E=C-D 0
IS 2 53 i 4 F 0H IS 22 53 i 4 F 0H
K 1A 4 (S B MER RS ) G=E-F A\919,646,519 [ U R 4 (3 L MG RS 42) G=E-F 805,317, 213
mE~4 H 82, 980, 000 [ %% H 68, 100, 000 [
10 H 4729 Srfds: I=F/HX10 0H 10 14720 53l I=F/HX 10 0M

(e fh P i (2 B89 5 ERTD)
(1) P di DIRPLU B3 5 91

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

514 4
H 20234 2 A 11 H
X 20244 2 10H

1. A fhpE S ek 3 2 BURHL T §

M7 72 R, WERREOEREEANCETIEES 255
ATHIZED DRI BEEFEFETH Y | (Rt ET 2 EH
DEARFFEHZAE, FAMGESRE OSBRI L TRE L L
THEHATHZEEZENELTEBY 7,

0. SRR ONE L N DERRERICIRS U R

BT 7y FPRETHEREEROFEEIX, 7V T 4 TH
Bl a— b - a—VEOSBEHELGEBREE THY 7,
IIHiE, RIS O AR ) R 7 | SRIEB Y 2
7. BRBEEEBY 27 EOTHY 27 GV AT KROVEE)
MY 272363 TEY £,

M7 7 r N, EREMEICR T 2BEOFENRERICE T
L2 EEAME LT, BERIEHEBI 272> TR 9, 4
%7 U NT ¢ TEENE. kB LT A REMEITR DA LB Y
A7 EFLTEY E7,

BT 7 R, BHEMEICBTAEEDNET I AR —TU %
— DO, WIEAMEICBET I EREEOZEEIT O
TEEHMELT, ABETHEGIZFAL T 7.

3. SRPESIZER D U A 7 B HER

AT B W T, ML LG Y 27 FHICET A EE
DERT, NT - AOEELOER Y A7 OFHELT
o TEY ET,

Ofith U A7 OEL

Hith U A7 I LTI, BERSSEORILE W, o8-t
2 L, EFHHIZIH > TV ENEOEHEZT/2>TEY E
ED
O Y A7 OEH

GV A2 7L T, BITIERSIE oMk B84
BIEHUE - 30T 2 R, ke L. A E OB RIS U
IR EDEB AT > TRB Y £9,
OFEIE Y 2 7 DFHR

GRENE U 2 7 1B LTI, MBS U T E ORI &
e L, B | stk AL REDOEBR AT/ > THB 0 7,

L. ABRRRE i (XT3 D MG T 8
Al 2

2. SRS DONE R OE OERPEMIRD Y A7
Al

3. Bk AR D U R 7 B FRRTH
[RIZE

(2) Axfhps i ORFLSE B9 5 HIH

%13 1)
2023 4E 2 H 10 HEHE

%14 1)
2024 4E 2 F 10 HEHE

1. BTG BRA Wil fe ONE%H

BT B @t dnl 2RI & U9~ TRl TRAG L
TWDTz, FERRER LA L Rl & OEEITH D £
/\/o

1. EERIREREE LR, el o OZE%R
A

(1699) 2024 4F 2 HH PhEEE
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2. WHlOREFHE 2. el O REHIE
YR A= P i A 7 Al 72
T YVNRT 4 TEENCOWTIE, (ZofioEi) @ 3
T UNT 4 TG BRICFEER L TR Y £7,
a—)b - 1 — O EREHEK OB
IO BITELIM CHRE SN D120, IREMAEITR
iEFEELLTWD Z b, MFEBMAEA RS LTH
DET,

(B 5 & OMG1IZRE4 5 iERD)

13 4

H 20224 2 A 11 H

X 20234 2 A 10 H
TR % O Y BB AR D A E ik 2 % LT, —f%
OB S & #7302 2 B Y 38 & OB 2 TR0
7280, MFHIIISWERE AL
(ZF o)
1 RO,

514 4
H 20234 2 A 11 H
X 20244 2 10H

Al

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

% 14 H
H 20234 2 A 11 H
X 20245 24 10 H
80, 739, 540, 000 [
38, 890, 810, 000 [
53, 369, 050, 000 [

T AR

01 B INER AE ST AR

P — B AR S AR

2 AfilRES BILR
U FEHIIH Y FHA,

148, 470, 070, 000 [H[H T JCALE
28, 859, 180, 000 [ B INEE E T A%H
96, 589, 710, 000 FI[HA H1 — S fRA ST AER

3 T UNT 4 THGIEMR

T UNRT ¢ TG ORKIFE, Wil X ORI HE 4R

o5 13 #1(2023 4F 2 A 10 HBIAE) 5 14 11 (2024 4 2 A 10 HBLTE)
O 2% (M) 2REEE (1)
5% 1 4 e () FHmHELE (1) 5% 148 el (F9) PEMERE (F)
e el
s s |
Gl Z)i Gl
¢ 27, 261, 060, 526 —| 26,991,019, 464 A270,041,062] 26, 755, 613, 737 —| 26,812,949, 520 57, 335, 783
i s LS D s |
2T RIS |
jr§<: 17, 340, 857, 500 —| 17,700, 198, 680) 359, 341, 180| 17, 919, 063, 150 —| 18,451,943, 790 532, 880, 640
* Ko 17, 340, 857, 500) —| 17,700, 198, 680 359, 341, 180 17,919, 063, 150 —| 18,451,943, 790 532, 880, 640
At - — — 89, 300, 118 — — — 590, 216, 423
(V)RR O B E 5 1
1 5eis |

SESEHEE 2o T

e OFAIIZ BV TIE,
nET,

2 BT RIS

R BIZEY 9 DELED B OET 5 BEIFTOFREFR T 2 IEFALB U RASARS TRl L Tk

DFHRE BIZB W TR S OMEPER SN TV DHEIZOWTIILLTO L S ICFHEL TH Y £7,

OFHFEBIZBWTABRTHOZIER (LLF T4EA] EWNET) OXMEREMHGOMENRER IN TV IHE
L YEABTRITLREMETRME L Tl £,

@FFE HIZBWTYH A OMBE MRS OMENRRER SN TORWEEIE, UTOHEICE->TEY £,

_7_
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cFMEBICME A B 2 D BB EYHE AR SN TV DEAITIE. ik IR BV R > OXI#E R LY

HGOMEZ S LIZFHRE LIV — 2T 7,

cFRBICYEH ZB X D MBR PGP ER SN TORWEAIZE, Y%A IR BITWER STV 5 X1#

FRMRSGOMEZ VT Y 7,

2) FHE B BR SRS OME R S TOZRWAMEIZ OV T,
R

KRG Ty VRFHPHEH SN TN HDIE TSV EE A,

(4) [F)mBIAnER]

%1 AGREAAME
() #E= (2024 4 2 A 10 HEAE)
FOUEIHITH Y FH A,

(2) BRALIS DA AMFE S (2024 4 2 7 10 B BUE)
LI LD Y E A,

2 TUNT 4 THEI R OERET RGOS EALE K O ORI £
MBEHRICBITAERFEE LTEEHRLTWAZ0EKELTEY £9,

R B OBEARS OPE TR L TR Y £
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