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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

Corporate bonds

Trading unit:

Nomura Asset Management Co., Ltd.

http://www.nomura—am.co.jp

Junko Nakagawa, President & CEO

Shinichi Masuda, General Manager of Products Planning & Development Dept.

Scheduled date of submission of semi—annual securities report: October 30, 2019

I 77> ROERRM
Fund Management

1. 2019 4F 8 H P o FARA (2019 4F 2 H 11 H~20194F 8 A 10 H)
Management Status for Half-Year ended August 2019 (February 11, 2019 - August 10, 2019)

(1) BFENR (B T HRHEHEO)
Assets (fractions of less than JPY mil. shall be rounded down)
N ey W4 - THE - T OMOEFE - .
a3y AE iy
FERGEE PR 2) &8 (Mg rE)

Cash/Deposits/Other Assets

(excluding liabilities) Total (Net Assets)

Primary Invested Assets

BHE FERK L BHH MR L el MR L
Amount ratio Amount ratio Amount ratio
"M % BAH % BAoH %
JPY mil. % JPY mil. % JPY mil. %
2019 4F 8 A HFHHA 4,216 (32.8) 8,655 (67.2) 12,872 (100.0)

HY ended Aug. 2019

2019 4 2 A #) 4,308 (25.7) 12,441  (74.3)
FY ended Feb. 2019

16,750 (100.0)
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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 Y EEH R IR
FATH N s A %R FATH N4
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
@ (OREOR®)
T T Th Th
‘000 units ‘000 units ‘000 units ‘000 units
2019 4F 8 A HFHA 47, 540 3, 300 12, 440 38, 400
HY ended Aug. 2019
(3) FE¥EqAE
Net Asset Value
10 A4 Y FLAELER
e i ST 3/ qjﬁaﬁ/ifﬁ-ﬁﬁfaﬁf (RTFHEHIAR)
A FEATIE 1K) 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)
BHAH BHAH BHAH =
JPY mil. JPY mil. JPY mil. JPY]
2019 & 8 A HfiH 13, 036 164 12,872 3, 352
HY ended Aug. 2019
2019 4E 2 A #j 16, 813 62 16, 750 3, 524
FY ended Feb. 2019
2. KEFHOER
Change in Accounting Policies
O SFHEEEOWEICHEIER i
Changes accompanying revision to accounting standards, etc. No
@ OUsOER i
Changes other than those in @ No
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I FTHEMEEEY% Semi—annual Financial Statements

(1) [PRIEE 3] Semi—annual Balance Sheet
(HA7 : ) (Unit : JPY)

%9 5510 Wi M E IR
(2019 4 2 H 10 HHITE) (2019 4 8 H 10 HHITE)
9th Fiscal Year 10th Semi-annual Period
As of February 10, 2019 As of August 10, 2019
£4E Amount &% Amount
& FEDHE
Assets
VBN
Current assets
A
s . 2,521, 526 2,453, 316
Deposits
a—)b e B—
8, 528, 309, 697 6, 769, 754, 979
Call loans
R
AL 4, 308, 997, 497 4, 216, 896, 729
Government bonds
J (== A -
IREMRIASIE 88, 887, 811 175, 259, 542
Derivative evaluation account
Sz A
%57\§§”f”¢ﬁ@ﬂi , 3, 884, 316, 648 1, 872, 224, 685
Customers margin
SREHR TR A
TRV EE A 7 16, 813, 033, 179 13, 036, 589, 251
Total current assets
RN
HEEERE 16, 813, 033, 179 13, 036, 589, 251
Total assets
AIEDHS
Liabilities
ENAE
Current liabilities
N [=E=31A =
0R5Eﬁ§ugu¥ﬁﬁﬁixe . 14, 885, 517 122, 086, 794
Derivative evaluation account
=2 ]
AHASEREE 4,608, 013 4, 141, 897
Trustee fee payable
AT REE 41,472, 043 37,277, 027
Investment trust management fee payable
11L&
AR . 42,799 14, 034
Accrued interest expenses
T ORI 1, 053, 22 932, 754
Other accrued expenses
SN A2
mEAES o 62, 061, 592 164, 452, 508
Total current liabilities
AfEAFE
- 62, 061, 592 164, 452, 508
Total liabilities ’ ’ ’ ’
Tl PE DR
Net assets
TR
Principal and other
7E%K . 46, 256, 420, 000 37, 363, 200, 000
Principal
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T4
Surplus

PR ARSI PRI EE (A)

Balance at end of period

A29, 505, 448, 413

A\24, 491, 063, 257

. N A =
;zfif?glincipal and other 16, 750, 971, 587 12,872, 136, 743
WS pEAZ
?Ef§§£;1:+assets 16, 750, 971, 587 12,872, 136, 743
A A

Total liabilities and net assets

16, 813, 033, 179

13, 036, 589, 251

(2) [PRELE R ORIR & FEE]

Semi—annual Statement of Income and Retained Earnings

(HAL : M) (Unit : JPY)

55 9 B HIFH R T
H 20184 2H 11 H
20184 8 H 10 H
9th Semi-annual Period
From February 11, 2018
to August 10, 2018

5510 1 AR
H 20194 2A11H
£ 20194 8 H 10 H
10th Semi—annual Period
From February 11, 2019
to August 10, 2019

4%H Amount

4%H Amount

(ZE L&

Operating revenue

S HALE,

Interest income

79, 608, 604

56, 294, 951

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

3,963, 578

3,018, 74

URAERS dh G | S R A

Profit and loss on dealing of derivatives

3,114, 076, 609

212, 653, 929

Profit (loss)

2y R FE 4R
?%£3%§{~£§ . 414, 016, 758 A303, 797, 756
Foreign exchange gains or losses
T O 13,086, 73 11, 386, 259
Other revenue
23 o ANZ
E§§§HX%§[3D+, 3,624, 752, 279 A20, 443, 877
Total operating revenue
¥ A
Operating expenses
1E
LA 3,067, 523 2, 404, 605
Interest expenses
=2 .
St 5, 898, 238 4, 141, 897
Trustee fee
Zeat i 53, 084, 042 37,277, 027
Investment trust management fee
T oML 1, 638, 541 841, 438
Other expenses
23 Az
g;%%%%ﬁﬁ[jp+. 63, 688, 344 44, 664, 967
Total operating expenses
e S
R X IIEIER (L) 3,561, 063, 935 /65, 108, 844
Operating profit (loss)
RIS SR
R IEFER (L) 3,561, 063, 935 A\65, 108, 844
Ordinary profit (loss)
2 i
H IR 2R SO RIS (A) 3. 561, 063, 935 65, 108, 844

— BRI O T AR 4 B 0D oy BRI — B
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FNTHE S PR RSO SRE (D)
Distribution of profit loss from partial
redemptions

BERAe ST E REE (A)

Surplus (deficit) at beginning of period A37, 485, 192, 015 £29, 505, 448, 413

TR N ST R AR D3

. . .. 12, 887, 768, 00 7, 135, 304, 00
Increase in surplus or decrease in deficit

BRI A D R S INEE UL R HR 4
DA

Increase in surplus or decrease in deficit
from partial redemptions

12, 887, 768, 000 7, 135, 304, 000

PR IR T R AR INAR

. . . .. 41, 968, 00 2, 055, 810, 00
Decrease in surplus or increase in deficit

HFRLEIMEFEIZAE 5 RIR S B U RIB S
e

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

41, 968, 000 2, 055, 810, 000

Sy
Dividends

PRRIR ST R XES (A)

Balance at end of period A21, 078, 328, 08 A24,491, 063, 257

(3) [hEEREE]
(EERFHTE#HNIAR 5 FIHIZE T H1ER)

1. 3B G PE ORI SEE R O 15 |ERRES

JFH & U TRl TR L TR D £,

Al REAT 1 &0 72 > TUEL A& I Rt R AT 2 MRS TRMEi L TR Y £,
SIS |

FHR A O DEEO B OF7 2 WA OFE T 2 1G5 B SUIR AR TREM
LTHYET,

R T AV

FHE B W T PRI OZIE R OXBESEMIREOME TG L Tk £9,

2 SMERERE - AROATEE~OMEFLUEICR T DAMERERE - AMOMIEL, JFAIL LT, bAEICET 255

RILYE IR B OXtEZEETCEBSOMEIC L > TRHREL T Y £7,
3. H - AR OFE EAAE A fiRE SR 78 B SRR

I HEETEH EL TR £,

URAE PE SR IS | SR HE AR

HIE HEETH EL TR £,

PE=sacei=EAY

I B RETH ELTEBY £,

4 . AR ORI 2 BE T 5 FIH O AR pE S ORI X, TSI B D MFEDIE D, TS A3 22 WA IS IR A E
SR FICHE SNIMBERE ENTEY 7, YEMHEOR EIZE W TE—EDRHRS

HEEZRAL T D7, RARDAMREEEFICL o GE. BEMENRRR L &

LdHOET,

F7o. TUANAT 4 TEBINCEAT 2 0EE L, HETHLT I AT 4 TEENICRIT

54 B ZNEEIEEE FOBETATH Y . YESHEB RN T VAT 4 THY

BIOMHI A7 ODREZERTHLOTES Y £HA,

5. % 0fh W77y ROPREESIEIL, 20194 2 A 11 225 20194E 8 A 10 HETL Ao
Tk ET,
(PR R 5 R
%9 5510 HIrP R R BIER
2019 4E 2 H 10 HE(E 2019 4E 8 H 10 HEL(E
1. HEHMOKRBIZBITSZISHEORE 1. PEHFASBEOKRBIZBIT 2% 8HEOBRE
47, 540, 000 [ 38, 400, 000 [
2. PEEFCMEEGRBANG 55 2500 6 55 1 THES 10 B2 |2, (LM ER AR 55 520 6 &5 1 TS 10 Z12H
ET HEE ET DKE
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JEARD KR 29, 505, 448, 413 1 JEARD KR 24, 491, 063, 257 [
3. HEHMOKRBICBITD 1 BN OMEEDFE 3. HEFHEHMOKRBIZEY D 1 BALYE 70 OMEED
#H
1 1Y% 7= D) WG e 352.4 1 1172 0 W EA 335.2H
(10 [ Y4 7= v HE PERH) (3,524 ) (10 {4 7= v HUE FERH) (3,352 )
(PR L ORI e R EICBE T 5 1350
HMEIHIIHD THA,
(Gmhpe Sz B89 A1)
S FPE i ORI A (2 B9 5 F I
%9 %510 BArP R R R
2019 4E 2 H 10 HETE 2019 4 8 A 10 HEITE
1. EESTRRERGT RAE. Wl R OVERR 1. S IR ERET AR, Rl & O 4R

BRI EOSRREMITFRI & LT TRl CREM L
TWhH7ew, BfExtRE LA &Rl & OEF TS 4
oo
. o R E ik
[ i 7E
(EEREFFHHAR D FHEICE T D) (S L T
B ET,
URAE P A R A 5 72
FUNRT L TEBNZHOW T, (ZofoER) o 2
T UNT ¢ TEEIBRICER L TR 7,
)b« B — RO SRR O EEE
I HORBITEHIR TR S DT, IREMAEITR
fliLEELLTWD Z b, BHIEBMNEELZ R & L TP
UES

P A e B R oo Al pE SRR & L C ORIl TR
fliLTWB7=8, FHEEMEx ARG FEE L Rl & oI
HYFEHA,
2. Wi OB E )k
[ 7
(EEREFFHHAR D FHEICE I 2R (S L T
B ET,
URAE P A R ATG 5 22
FURT 4 TEBNZHOW T, (ZofoERE) o 2
TUNT ¢ THEIBRICER L TR 7,
)b - B — RO SR L O EEE
I GO BITEHIR TR S Do), IREMAEITR
fli LEELLTWD Z b, BHIEBMEELZ RIS L TP
VS

(ZDfoER)
1 TAROBE)
%9 H 55 10 ] rp IR R
B 20184F 2 H 11 A B 20194F 2 H 11 A
% 20194 2 A 10 A % 20194 8 H 10 A
B T AR 62, 281, 730, 000 FHA & e A%E 46, 256, 420, 000 [
A BN R E o AKH 10, 498, 670, 000 FI|HA H B INER E o AKH 3, 210, 900, 000 [

1 AR A 26, 523, 980, 000 1

1 AR A 12, 104, 120, 000 4

2 T VAT ¢ THGIBR

T U NT ¢ TG OFKFESE RE & OFEHE L
%59 #1(2019 4= 2 A 10 ABILE) 55 10 IR RS R (2019 47 8 A 10 HBI(E)
O g% (M) 2REEE (1)
5% 1 4 e () FHmHELE (1) 5% 148 el (F9) PEMERE (F)
e el
s s |
Gl Z)i Gl
e 16, 764, 379, 428 —| 16,749,510, 387 A14,869, 041 12,850, 497, 604 13, 025, 757, 146} 175, 259, 542
i s LS D s |
2T RIS |
i 8,479, 163, 465 - 8, 568, 034, 800 88, 871, 335 6,893, 193, 994 - 6, 771, 107, 200 A122, 086, 794
* R 8,479, 163, 465 - 8, 568, 034, 800 88, 871, 335 6,893, 193, 994 - 6, 771, 107, 200 A122, 086, 794
&t - — — 74, 002, 294 — — — 53, 172, 748
() WO EFHIE
1 5eis |

SME S EE [>T

(1699) 2020 4F- 2 A AEREFE
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SEOFHIZIBWTIE, FHRBIZEY 5 2EITO A OFER HEGIFTORE T D IERAEE RS CHi L Tk
n %9,

2 BTG
DEHEBICBWTCATEZ DS OMENRER SN T DEIAERIZOVWTIHUTO L IIZFHMEL TE Y £,

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

@FHHE BIZB WY B OMEE YR GOMERREE SN TORWEGEEIE, UTFOFECI-TEY £7,

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 £,

CFEBICUEA ZB A OMBER SN ER SN TR WEAICE, Y%A IR HIEWER STV D XIE
FRYHGOMEZHWTE Y £7,

2) B S BE LRSS O MMEA R S TORWAEITOWTIE, FHE A OMREEE S O P E CRHE L Tk v
1;_‘0

KEFLHGI Ty VRFPEH SN TS HDIE TSN EE A,
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