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NEXT FUNDS Russia RTS Linked Exchange Traded Fund

1324 Listed Exchange:TSE

RTS Index 100 units
Stocks

Nomura Asset Management Co., Ltd.

Trading unit:

http://www.nomura—am.co.jp
Hiroyasu Koike, President & CEO
Satoshi Nagasaka, Head of Support Dial Team, Investment Trust Marketing Dept.

Scheduled date of submission of semi—annual securities report: March 30, 2022

I 772 ROEMRRN

Fund Management

1. 2022 4F 1 A R oEARE (20214 7 H 9 H~20224 1 H 8 H)
Management Status for Half-Year ended January 2022 (July 9, 2021 - January 8, 2022)

(1) BENR (B 7 AR
Assets (fractions of less than JPY mil. shall be rounded down)
N ey B4 - WA - TOMOERE - .
i . g aEr (i
FERGEE CEEER) &8 (Mg rE)
Primary Invested Assets Cash/Depo§1ts/pth§# Assets Total (Net Assets)
(excluding liabilities)
&HA i dza A RE i3 Aaa il i3 Aaa
Amount ratio Amount ratio Amount ratio
"M % BAH % BAaH %
JPY mil. % JPY mil. % JPY mil. %
2022 & 1 A i 1,495 (98.6) 21 (1. 4) 1,516 (100.0)
HY ended Jan. 2022
2021 £ 7 A Hj 1,483 (98.5) 22 (1.5) 1,505 (100.0)

FY ended Jul. 2021
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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
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
@ O+@-©)
Tn Tn T T
‘000 units ‘000 units ‘000 units ‘000 units
2022 4 1 A H R 8, 663 0 0 8, 663
HY ended Jan. 2022
(3) FE¥EqAE
Net Asset Value
100 1124 V) HEAEATZE
e i ST 3/ qjiaﬁffﬁ-ﬁ;ﬁﬁa‘ﬂf (RTFHEHIAR)
A FEATHE B 450 X 100)
Total Assets| Liabilities | Net Assets .
(@) (@) @ (@D-0)) Net Asset Value per 100 units
((®/No. of Issued Units at End of Semi-annual
Period (Previous Fiscal Period)) X 100)
BAoH BHAH BHAH =
JPY mil. JPY mil. JPY mil. JPY|
2022 & 1 A R 1, 524 8 1,516 17,501
HY ended Jan. 2022
2021 4E 7 A #j 1,572 67 1, 505 17, 378
FY ended Jul. 2021
2. KEFHOER

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 FTHEMEEEY% Semi—annual Financial Statements

(1) [PRIEE 3] Semi—annual Balance Sheet

(HAL : M) (Unit : JPY)

%13 #l
(2021 % 7 H 8 HHME)
13th Fiscal Year
As of July 8, 2021

% 14 FIPEERRR
(20224 1 H 8 HEBI(E)
14th Semi-annual Period
As of January 8, 2022

4%H Amount

4%H Amount

EREDTR

Assets

)& PE

Current assets

THA
Deposits

13, 105, 504

9, 438, 859

a—)b e m—
Call loans

7,932, 608

10, 840, 471

=
Stocks

1,483, 437, 782

1, 495, 020, 632

R P i R At D

Revaluation of derivatives

10, 616

AR

Accounts receivable — other

59, 987, 907

AL 4 4

Accrued dividends receivable

8, 448, 82

9,633, 85

TRENE PE AR

Total current assets

1,572,912, 623

1,524, 944, 428

g Ol

Total assets

1,572,912, 623

1,524, 944, 428

i=U{OF
Liabilities

ENAE
Current liabilities

R P i Al B

Revaluation of derivatives

9, 632

AN A 53 Bt 4
Unpaid dividends

59, 865, 13

ARALSZREAE

Trustee fees payable

380, 222

444, 019

RANZFEE W

Investment trust management fees payable

6, 843, 832

7,992, 279

RALFI B,

Accrued interest expenses

Z DAL E

Other accrued expenses

272,938

314, 197

mEhAE A
Total current liabilities

67,371, 759

8, 750, 497

afies

Total liabilities

67,371, 759

8, 750, 497

LS E DER

Net assets
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TEAGE
Principal and other

JoA

Principal

1,992, 616, 500

1,992, 616, 500

T4
Surplus

PR ARSI PRI EE (A)

Balance at end of period

A\487, 075, 636

A4T6, 422, 569

(3 B VB FE N 48)
(Reserve for distribution)

72,738

72,738

AT 1, 505, 540, 864 1,516, 193, 931
Total principal and other ' ' ' , y ’
ot v INZ
?Efifgglz+assets 1, 505, 540, 864 1,516, 193, 931
AfEMEESE

Total liabilities and net assets

1,572,912, 623

1,524, 944, 428

(2) [P RHEISE OFEE 455 E]  Semi—annual Statement of Income and Retained Earnings

(B47 0 ) (Unit : JPY)

5% 13 HH R E A IR

H 20204 7H 9H

£ 20214 1 H 8H
13th Semi-annual Period

From July 9, 2020

to January 8, 2021

5% 14 #H R E A IR

H 20214 7H 9H

£ 20224 1H 8H
14th Semi-annual Period

From July 9, 2021

to January 8, 2022

4%H Amount

4%H Amount

R

Operating revenue

S UL 4

Dividend income

41, 113, 523

38, 786, 491

Z BUFILE.
Interest income

711

301

HAMRESR7E E E A%
Profit and loss on buying and selling of
securities and other

171, 354, 733

90, 593, 429

PR AR

Foreign exchange gains or losses

A\37, 148, 957

74, 336, 449

I 7

Total operating revenue

175, 320, 010

22,529, 812

CES -G

Operating expenses

KALFILE,

Interest expenses

1, 586

1, 801

S REA

Trustee fees

308, 355

444, 019

ZREAE W

Investment trust management fees

5, 550, 361

7,992, 279

O E A

Other expenses

3,019, 962

3, 438, 646

HEEM AR

Total operating expenses

8, 880, 264

11, 876, 749

HHEMEUTEEREL (D)
Operating profit (loss)

166, 439, 746

10, 653, 067]

REH R TR (A)

166, 439, 746

10, 653, 067]

(1324) 2022 4 7 A ¥ FRRHEERE
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Ordinary profit (loss)

FRRIRRIEE ST MR (A)

166, 439, 746 10, 653, 067
Profit (loss) ’ ’ ’ ’

— RN AE O R TR AR R 0O Sy B AR ST — R
FNTHE S PR SO SRE (D)
Distribution of profit loss from partial
redemptions

BERRe UL E REE (A)

889, 782, 371 487, 075, 636
Surplus (deficit) at beginning of period £889, ’ A48T, ’

TR BN ST R AR D4

Increase in surplus or decrease in deficit

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

Syl
Dividends

PRERA eI R EE (D)

Balance at end of period AT23, 342, 625 A\476, 422, 569

(3) [ERE*]
(R EHNIAR D FIEICB ¥ H1ER)

1. T PE O RTAMG A 1E S ONFFAf 74 [RRsC

JF R & U TRl TR L TR0 £

BFA R A L & 72 > T, HisB RS 0 & 2 A iR I DUV T E D& AR S GEHAE A

RS D IRNEEITIE, EEO B OREAAS) Tl L Tk v 7,

R T AL

G BBV CPRIZE DO H OXRE SRS OIME TR L TR0 £,

2 SMERERE - AROATEE~OWRFFLUEICR T DIMERERE - AMOMIEL, JFAIL LT, baEICET 255
RILYE IR B OXTEZEETCEBSOMEIC L > TEHREL T Y £7,

3. B - AR OFE EAAE BV TREEA

A& LTRSS D RISV T, MEER Y @RI TR S &MLt L TR0 %

E

BEEFEARRESRIZ OV TR, SRR LTS B %D B2V T, HRLINAE 5

flesEz it L TRV £7,

A fiRE SR 78 B SRR

FOE HIEAE TR L L TR Y £

FOE HIEAETEF L L TR Y £

4 . R s ORI (2B 2 FIEO M@ R S ORHE O FEIZ I WU —EDRHERFEFELZTRA L T o7, R 20
SR RAMEICL -T2 hE, SHEN R 2L b0 £,

£, TIAT 4 TRENCET 2RO EIL, HETHLT UAT 0 THGICHT

4 BB ELITHE LOMETATH Y | UHSHAKLT VAT 1 7T

FIOHE) A7 DRE SR THOTEHY £HA,

5. FDfth WMoy ROPMEHESRIL, 2021 7H 9 H»5H 2024 1 H 8 HETLAeo
TBh ET,
(PP PRI B3 % 1ERD)
%13 # %14 B FHE IR
2021 4F 7 H 8 HEITE 20224 1 H 8 HEE
1. FHEHRORBICIBIT D ZAHE DRI 1. WREFHAEHEORBIZBIT 22O
8, 663, 550 I 8, 663, 550 I
2. BEEFUEHREBRRIE S5 K065 1HE 10 5 |2, BEEEMPEFHEHI 55 520 6 55 1 THE 10 BT
ET D ET HH
TEARD KR 487, 075, 636 [ JEARDKIE 476, 422, 569 [
3. FHEHIMOKRBIZBT D 1 B4 0 OMEEOHH 3. WHFHEHBOEKRBIZRIT D 1 HEAY 70 OMEED
#
1 AY47= 0 fliE PERHE 173.78 [ 1 [¥Y7= 0 HiiE PEAR 175. 01 [

_5_
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| (100 12472 ) $8 PEAE) (17, 378 )| (100 11247 ) H%E FERE) (17,501 1)
(FRHES . OIS & 5 B I BT 2 1)
MUFEID D A,
(e fh s it (2 B89 5 TERTD)
R b O REAI I B 5 I
513 1 B 14 P RIRH RN ROR
2021 4F 7 A 8 AHUE 2022 4F 1 ] 8 AHIE
1. SRR AL W O L. PRI A LA, WA O

BRI EOSRREITFRI & LT TRl TR L
TWAB 7, BERTIBER L4E & Wl & OEFITH Y 1
oo
2. WHli OB E 71k

BE

(EERSF IR 2 FHEICBET 2 ERE) ICREHEH LT

B ET,

URAE P i R AT 5 2

FURT 4 TEBNZHOWTIE, (ZofoERE) o 2
TUNT ¢ THEIBRICER L T 7,

a—)b - 1 — O SEENE R O EE RS

IR HORBITEMIR CRE S DT, IREMAEITRE
fli &AL TG Z e h, YaLIEHIRE 2 Fefl & LT3
UES

P A e B R oo Al pE SRR & L C ORIl TR
LTS 7z, iR R RAR & Rl & 0 2481
HYFEHA,
2. WHli OB E Tk

BE

(EERSF IR 2 FHEICBT 2 ERE) ICREHEH LT

B ET,

URAE P A R AT 5 2

FURT 4 TEENZHOW T, (Z0foER) @ 2
T UNT ¢ TEGIBRICER L T 7,

a—)b - 1 — O SEENE R O EE RS

I HORBITEHIR CRE S DT, IREMAEITRE
fli&SEEIL TG Z e h, YaLIEHIE 2 Fefl & LT3
UES

(ZofhoER)
1 JTARDBE)
%513 1] 5 14 391 b R R R
H 20204 7H 9H H 20214 7H 9H
20214 7TH 8 A £ 20224 1 H 8H
U AR 1,992, 616, 500 [ & T AKE 1,992, 616, 500 1]
B INER E e AR 0 M HP B INER & Je AR 0 M
o B AR 0 P —FB K oA 0 [
2 T UNT 4 TEGIRE&R
T UNT ¢ TG OTRKFEE . Wil X OFHmHE AR
%513 11 (2021 45 7 H 8 A BITE) 5514 HIPREHRII R (2022 45 1 H 8 A BITE)
o LS () RS ()
54 4| () I () 5t 4| M (FD AR (1)
i el
5 Es | LS O B |
FRETAIES]
B - - - - 527, 482 — 527,515 33
kb — - - - 527, 482 — 527,515 33
Tkt 61,912, 480) — 61,922, 112 N9, 632 527, 482 - 516, 899 10, 583
* v 61,912, 480) — 61,922, 112 N9, 632 — - - -
N—T N - — — — 527, 482 - 516, 899 10, 583
ot 61,912, 480 - 61,922, 112 N9, 632 - — — 10, 616
() B FE ik
1 2 TRIES |

DA HZ 3\ OB M B O I R Sh Ty

OFHREBIZBWTABR TROZIER (LLT 143
3 YEABTRITLREMETRME L Tl £,

VBAEIZOWTFUL TO X D IZFHMEL TR Y £,
EVWET) OXMBER G OMIENRER I N TV EGE

@FHAR RIZIB W TERL H OB LM GOMER R SN THRWEEIE, UTOHECE > T £,

cFMEBICME A B 2 D BB EYHE AR SN TV DEAITIE. ik IR BV R > OXI#E R LY
HGOMEZ S LIZFHRELZL— 2N TR 7,

_6_
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CFEBICUEA B OMBER SN ER SN TR WEAICE, Y%A IR HIEWVER STV D XIE
FRYHGOMEZHWTE Y £7,

2) FHE P BE SE WG O MMEA TR SN TORWAEIZONTIE, FHE A OB RS O fE TRHE L Tk v &
R

KEFLHGI Ty VRFHPEH SN T HDIE TSV EE A,
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