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NEXT FUNDS Solactive Japan ESG Core Index Exchange Traded Fund
2850

Solactive Japan ESG Core Index
Stocks

10 units

Nomura Asset Management Co., Ltd. URL http://www.nomura—am.co.jp
Hiroyasu Koike, President & CEO

Satoshi Nagasaka, Head of Support Dial Team

20224 9 H 28 A
20224 8 H 16 H

Scheduled date of submission of securities report: September 28, 2022

Date of commencing dividend payment: August 16, 2022

I 772 ROEMRRN

Fund Management

1. 202247 AHIOERRGL (20224 4 A 7 H~20224 7H 8 H)

Management Status for Year ended July 2022 (from April 7, 2022 to July 8, 2022)

(1) BPENR (B 7 AR O
Assets (fractions of less than JPY mil. shall be rounded down)
\ e Blé - 18-S - OO EE - .
o0 . p CIG
FERGEE R ) BFF (Mg )
Primary Invested Assets Cash/Depo.slts/.Oth.er. A.ssets Total (Net Assets)
(excluding liabilities)
BHE TR L &HA AL KA AL
Amount ratio Amount ratio Amount ratio
"M % BAH % BAaH %
JPY mil. % JPY mil. % JPY mil. %
2022 £ 7 A #j 54,691 (99.9) 28 0.1) 54,719 (100.0)
FY ended Jul. 2022
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(2) BT - IR

Creation and Exchange

(F AR EE )

(fractions of less than one thousand units shall be rounded down)
AFH R IR ERElILER
FATH A e M 05 FATHE O
No. of Issued Units R A No. of Units No. of Issued Units
. No. of Units Created .
at End of Previous (@) Exchanged at End of Fiscal
Fiscal Period (®) Period
(@) (O+@—-0©)
T T T T
‘000 units ‘000 units ‘000 units ‘000 units
2022 4E£ 7 A #j 0 28, 268 0 28, 268
FY ended Jul. 2022
(3) FEHEMmAE
Net Asset Value
100 1124 V) HEAEfTZE
B E Atk HIE PE (®/ 4 FFEHIFARIITIE 05K X 100)
Total Assets| Liabilities [ Net Assets Net Asset Value per 100 units
(@) (©@) @ODO—-®)) ((®/No. of Issued Units at End of Fiscal
Period) X 100)
BAoH BHAH BHAH =
JPY mil. JPY mil. JPY mil. JPY|
2022 4E£ 7 A #j 54, 781 62 54, 719 193, 570
FY ended Jul. 2022
(4) syl
Dividend Payment
100 F124 v 5>E4
Dividend per 100 units
=
JPY|
2022 4 7 A HA 150
FY ended Jul. 2022
2. REtFHEOLERE

Change in Accounting Policies

O SFEEFEOWIEIC ) AT
Changes accompanying revision to accounting standards, etc. No
@ OLstozEE IS

PN

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

(1) [EfExIZ] Balance Sheet

(HAL : M) (Unit : JPY)

%1
(2022 4£ 7 H 8 HIILE)
1st Fiscal Year
As of July 8, 2022

4%H Amount

EREDTR

Assets

)& PE

Current assets

a—)b e =
Call loans

26, 361, 320

=
Stocks

54,691, 176, 710

AL 2 4

Accrued dividends receivable

64, 173, 433

TRENE PE AR

Total current assets

54,781, 711, 463

i it

Total assets

54,781,711, 463

AIEDHS
Liabilities

VB A
Current liabilities

AREA AR 53 B4
Unpaid dividends

42, 402, 900

ARALSZREAE B

Trustee fees payable

2, 385, 803

AALZEREAE B

Investment trust management fees payable

11,928,971

ARALFILE

Accrued interest expenses

Z DAL

Other accrued expenses

5, 470, 985

mEAE AT
Total current liabilities

62, 188, 663

AfEAFE
Total liabilities

62, 188, 663

L PE D

Net assets

TEALE

Principal and other

JoA

Principal

56, 537, 200, 000

Tl 4
Surplus

HWIRRI AT MR KRESA (A)
Surplus (deficit) at end of period

A1, 817,677, 200

(2850) 2022 4F 7 A hEEE
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(7 Bl e RN 4)

(Reserve for distribution)

1,393,074

RS AR
Total principal and other

54,719, 522, 800

HIEETE & 7

Total net assets

54,719, 522, 80

AL A 7

Total liabilities and net assets

54,781, 711, 463

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

(HAL : M) (Unit : JPY)

o514
H 20224 48 7H
£ 20224 7TH 8H
1st Fiscal Year
From April 7, 2022
to July 8, 2022

&%H Amount

(ZE L&

Operating revenue

S HUEL 2 4

Dividend income

64, 173, 433

e Tl A e =R A
Profit and loss on buying and selling of
securities and other

A407, 115, 364

Z ORI LE

85
Other revenue
ap e A2
Siaserl A342, 941, 844
Total operating revenue
¥ A
Operating expenses
1] &L
FHF 1. 528
Interest expenses
Pt
SR A 2. 385, 803
Trustee fees
Zat 11,928, 971
Investment trust management fees
T oL 6, 061, 245
Other expenses
s A2
Sl 20, 377, 544

Total operating expenses

R ST EER K (D)
Operating profit (loss)

A\363, 319, 390

R SUTREF K (A)

Ordinary profit (loss) £.363, 319, 39
N7z ,(\ I 3 \// »,/\ =3
DHAMRLS ST S ML (A) /363,319, 39

Profit (loss)

—EBATHRI AL S S HMIR S SEE O /3 Bl L — 28
BUTLE S MR RSO B (A)
Distribution of profit loss from partial
exchange

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

PR NS 3 R AR D H
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Increase in surplus or decrease in deficit

PR IR T R AR N AR

. . . .. 1,411, 954, 910
Decrease in surplus or increase in deficit

YHNEIME LIS O RIR R B UI A
PAIEE

. . . .. 1,411, 954, 91
Decrease in surplus or increase in deficit
from additional subscriptions for period
S =
Sy 4
42, 402, 900
Dividends ’ ’

AR RS SUTHR KA (A)

1,817,677, 200
Surplus (deficit) at end of period Al ’ ’

(3) [#Eizk]

(R R D HEH I 575D

1. VE G PE ORI E L O 1 Bkt

JERI & LTI CREM LT 0 £,

BEIEEAI I & 72 > Tik, TGS O & 5 B MEEARIZ D\ T T O &S GHE B
IZIRASARTE DO 72 WAL, BT D H ORI TR L TR0 £,

2. B - WA OFE BAETE S HUBL 2 &
RIS L TR S % D BB W T, MECE Y &I THE Y &AL L TR £
ik
BEAEFEARRESRIZ OV TR, SRR LTS B D B2V T, HRLINAE5)
flesEz it L TRV £7,

A iRE SR 78 B SRR
FOE HIEMETE L L TR Y £,
3. Ak pE i DRI S5 2 B3 5 IO A A S S ORI O FHE IR W T —E ORISR FZ A L T\ 5720, R2 51

JeRHA ERIEICL S T25E, YHMMENERDZ 2 H 0 ET,
4. F 0 Y77 » FOFEHMIT. BrEROBREICL Y, 20224 4 4 7D 2022 4 7

H 8HETERL-TEBY ET,

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

(e R B9 5 TERD)

%13
20224 7 H 8 HEE
1. EFEHMOKRBICEIT DZREDORE
28, 268, 600 [
2. HEGFEMEEG R 55 2 6 55 1 THE 10 BICKET 2%
TEARD KAE 1,817, 677,200 [
3. HEHMORAIZBT D 1 BALS Y OMEFEDOKE
1 Y4720 i FERAE 1,935. 70 [
(100 1272 v Hl% pERE) (193, 570 )
(HE L ORISR R FICE T 21
%13
H 20224 4H 7TH
= 20224 7T H 8 H
1.y Ed& o FHFm iR
THH
SR EAY i A 64, 171,993 1
53 B (R R N 4 B 0H
R e TR C=A+B 64, 171,993 M
iR D 20, 376, 019 [
N 25 55 Firl W] REE E=C-D 43,795,974 1]
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N 28 3 Bic 4 F 42,402,900 1
Rl 4 (53 Bl M FE N 4) G=E-F 1,393,074 M
- 1 28, 268, 600 M
100 1172 0 4yl 4 I1=F/HX 100 150 [
2. Z DM
ZOMBHD S B 4,337,788 [k, HEHEEIZ OV TOBIEFEHEICTH D £,
3. BANTE
2016 4= 1 A 29 HO BARIITIZCE D [~A T AR & EA - BHeRER ] OBEARE%., ENEY RS
TIFREID KEMET L TEBD 9, ZORBICLD, FIRICHY T 252 Y 7 7> RREEOICAET 5
B ZERBEDO~ A FTAFZIIHZHAE L LTERLTREY £9°,

(e fh s it (2 B89 5 TERT)
(1) 4P o OIRI B4 5 S1

% 13
H 20224 44 7H
% 20224 7H 8 H

1. A fhpE S ek 2 BURHL T $

LT 7 R, BEEEAOEREENCETIERE 2LEAEICED DIEFRERELTHY ., BRI ET 5 EM
DEARFTEIHE, BMFEFREZEDOEBPEICH L TREE L GEHTAZ L2 EMELTEY £,

0. SRR OPNE L N DERRERICIRS U R

M7 7 v RBMRE T 2E8/pEm0BEIL. ARk, 2—0 - n—VEOSREELDSRELZ TH 7,

W77 v RBMERT D AMREROFEMIL. (ZOMOER) O 2 AMERERICTEHEL T £,

N, HRMEEN Y X7 EOHG U A7 AFHY AT ROFREME Y A 21285 &N TEY £,

3. SRPE S IZER D U A 7 B HER

RtV TIEL, ML L7 RE Y RV EFHICET A ZERERIT. N7+ =~ AOBERCEH Y 27 OFREIT
o TR FI,

OmitE ) A7 OEH

M5 V) A7 1B L Cid, BRERL S ORI E ERE, o - R L, BE I > T ANEOER 1T/ > TE Y £9,
ORHY A7 OE

EAY A7 LT, BITERSSIE IO M BRI BT 2 IR - AT 2 W s, ke L. Ao REICE U
ARG DB AT > TR £9,

OFEIE Y 2 7 DFHR

GREMPE Y 2 7 2B L i, BEUSIE U CHSEREMEO R AR L, BE BCMALREOFH AT /> TR0 £9,
(2) &Pz fh ORI B3 5 FIR

w1
2022 4F 7 H 8 HEIE

1. BRI IR AR, Wefli 2 OZE%H
B R L ooamps i TR & U T~ TRl CTRAE L TV 2 70, S IREREE LA & el & 02T H Y $8
Ae
2. Wi OREHIE
R
(R TENAR D FHITHET D) (SR L TR £,
a—)b - m— O R DS
T OF BIREHIHE TR SN D700 IREMAIIRME & TP L TV D 2 &b, YIRS MiAHZ Rl & LTk Y
£,

(BEhE S 5 & OHG1IZ B4 5 7ERD)

F1
H 20224 4H 7H
F 20224 7T H 8 H
MAlAS = DML LI IR D A IERMMRS 2 IR LT, — ORI & B 2 BE Y HE L OB I TRbiu Ty
7=, MHEEIT TS WEE AL
(ZF o)
1 RO,

%14
H 20224 41 7H
= 20224 7TH 8H
1 B T AKA —H
_6_
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HA R IBINER & ST ANAE 56, 537, 200, 000 [
H 1 — R A T AR 0 M
2 FHAREAEFR
72 H BRENGES
%14
H 20224 44 7H
FEIH ¥ 20224 7TH 8H
HRICE TNz (M)

ik A\235, 247, 275

&t A\235, 247, 275
3 T UNRT ¢ THGIEfR
FUMFEHIIH Y FHA,

(4) [KEmHE]

B AMEESR MR
(1) ¥R (2022 45 7 A 8 A BIfE)

(BN )
ERRi |
e W #AR R e
i X
kX HAH KR 5, 300 11, 960. 00 63, 388, 000,
KFANT AT 3% 58, 500 3, 209. 00 187, 726, 500
TH e TIN—THR—=ITF (TR 81, 700 4, 457. 00 364, 136, 900
XV UR—AT 4 TR 129, 800 2, 175. 50 282, 379, 900
UES 82, 800 3, 431. 00 284, 086, 800
G 15, 400, 1, 419. 00 21, 852, 600
L 131, 500 747. 60 98, 309, 400
FFR—INT T A 77, 000 563. 00 43,351, 000
JBAL R 113, 700 1, 055. 50 120, 010, 350
AREfLT 10, 700, 6, 510. 00 69, 657, 000
HABER—ILT 4 v TR 15, 900 2, 184. 00 34, 725, 600
=k 15, 600 2, 835. 00 44, 226, 000,
TET 81, 400 5, 708. 00 464, 631, 200
ELTANDR—NT 4 TR 84, 300 7, 622. 00 642, 534, 600
A 60, 900 5, 552. 00 338, 116, 800
L= - Fp— A 60, 600 4, 798. 00 290, 758, 800
iy o 79, 000 3, 130. 00 247, 270, 000
SR T3 488, 700 3, 884. 00 1, 898, 110, 800
T AT 5 AR 604, 000 2,122. 00 1, 281, 688, 000
b 0y 25 U 92, 800 7, 063. 00 655, 446, 400
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H AT 5 17,900 8, 310. 00 148, 749, 000,
rh o R 190, 400, 3, 657. 00 696, 292, 800
T — 84, 500 6, 096. 00 515, 112, 000
/NP R L T 122, 900 3, 756. 00 461, 612, 400
o — = 4k 579, 900 3, 443. 00 1, 996, 595, 700
KGR—LVT 4 T A 114, 000 4, 879. 00 556, 206, 000
TYFRA R 106, 500 4,966. 00 528, 879, 000
SMC 13, 100, 62, 240. 00 815, 344, 000
IS R 220, 800 2, 936. 00 648, 268, 800
Vv 319, 300 2, 095. 00 668, 933, 500
2AF T 65, 000 22, 040. 00 1, 432, 600, 000]
—EETE 68, 400 5, 014. 00 342, 957, 600
H Sz 8UERT 196, 000 6, 490. 00 1, 272, 040, 000
— 2= 465, 500 1, 454. 50 677, 069, 750
22 ) || EE 57, 000 4, 545. 00 259, 065, 000
A AEE 119, 700 8, 997. 00 1, 076, 940, 900
=0 43, 600 7,001. 00 305, 243, 600
(g 44, 000 17, 890. 00 787, 160, 000
NEPAZL Y hu=s R 232, 500 1, 231. 00 286, 207, 500
P =y s R—AT 4 TR 432, 800 1, 125. 00 486, 900, 000
V=== 223, 400 11, 145. 00 2, 489, 793, 000
TDK 83, 400 4, 050. 00 337, 770, 000
T RAT A B 43,100 7, 280. 00 313, 768, 000
F—T R 45, 800 49, 630. 00 2, 273, 054, 000
VAA YT A 47,100 8, 839. 00 416, 316, 900
L——F w7 16, 200 17, 480. 00 283, 176, 000
Tyt 44, 600 21, 905. 00 976, 963, 000
T 68, 900 6, 929. 00 477, 408, 100
o LT 141, 800 7,616. 00 1, 079, 948, 800
A 230, 300 3, 100. 00 713, 930, 000
Tl s hay 34, 500 43, 550. 00 1, 502, 475, 000
S B Bk 34, 400 8, 110. 00 278, 984, 000
T — 71, 200 7, 280. 00 518, 336, 000
ha & AfHE 1, 627, 900 2, 111. 00 3, 436, 496, 900
ENEEZ5 e 233, 700 3, 250. 00 759, 525, 000
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v 14, 200 23, 450. 00 332, 990, 000
7L 224, 400 4,167. 00 935, 074, 800
R 66, 200 4, 450. 00 294, 590, 000
AU R 394, 700 2, 705. 50 1, 067, 860, 850
HOY A 126, 400 12, 200. 00 1, 542, 080, 000
BT v 74, 200 2, 388. 00 177, 189, 600
BT D AR—IVT 4 TR 39, 600 9, 947. 00 393, 901, 200
TR 26, 100 57, 960. 00 1,512, 756, 000]
T H AR & $kiE 76, 300 6, 594. 00 503, 122, 200
R i 38, 600 14, 860. 00 573, 596, 000
Wi AR— LT 4 T A 21, 400 1, 286. 00 27, 520, 400
EA% 100, 800 2, 940. 00 296, 352, 000
HAE(S R 195, 100 3, 830. 00 747, 233, 000
KDD I 135, 400 4,293. 00 581, 272, 200
VT NG T N—T 92, 800 5, 400. 00 501, 120, 000
T &T A R—NT 4 TR 126, 300 5, 325. 00 672, 547, 500
Eabe 123, 100 2, 624. 50 323, 075, 950
Ty—ANITAV T 9, 800 68, 260. 00 668, 948, 000
“#UF J 74 F vy Z— 1, 058, 400 724. 60 766, 916, 640
-

DERF—=NT 4T A 205, 200 503. 70 103, 359, 240
“HEKRNTAN - R—NT 4 7 28, 600 4,198. 00 120, 062, 800
A

THEHT 58, 700 733. 00 43,027, 100
S BN T AT N T N—T 15, 000 2, 375. 00 35, 625, 000
HFTNET 4Ty T N—T 214, 900 1, 559. 00 335, 029, 100
KFNGES: 7 V— T ARtk 126, 800 617. 60 78, 311, 680
P ff AR — LT g T A 267, 700 506. 00 135, 456, 200
SOMPOFR—LT 4 v T % 28, 300 5, 923. 00 167, 620, 900
MS&ADA a7 T AT N— 39, 900 4, 257. 00 169, 854, 300
7=V

R — VT T A 87, 300 2, 403. 00 209, 781, 900
K F 2 — 3, 300 4, 460. 00 14, 718, 000
AABGIFT 7 v—"7 47, 900, 2, 091. 00 100, 158, 900
ta—UvZ 43, 700 1, 039. 00 45, 404, 300
A AR PER— LT (T A 10, 400 3, 185. 00 33, 124, 000
TN R T 6, 800 5, 550. 00 37, 740, 000
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HARBER—ILT (7 A 53, 300 695. 00 37, 043, 500
=B 77, 500 2, 848. 00 220, 720, 000
= ZEHFT 109, 700, 1,943. 50 213, 201, 950
A RE)FE 27, 000 3,441. 00 92, 907, 000
A FE— 8, 400 1, 645. 00 13, 818, 000
HAM&E&AT v Z—HR—LTF 4 25, 600 1, 670. 00 42, 752, 000

A
TR Y — 134, 300 4,136. 00 555, 464, 800
FVZ BT R 33, 400 18, 125. 00 605, 375, 000
VI —bR—TF 4 TR 387, 600 4, 242. 00 1, 644, 199, 200
REa=EN 53, 800 8, 657. 00 465, 746, 600
INFHEEIAEL - 99 54,691, 176, 710
R B SR ¢ 99. 9% 100. 0%
At 54,691, 176, 710

(D HRITE X0 MHARROME PEI KT DR RO/ DGO G RHEBICHT DR TH Y 7,

(@) BRALS DA filiEES: (2022 4 7 A 8 HELE)
A EEIH Y A,

2 TUNRT 4 TG RORETRIIG | OZRIVEETE K Ol DR L3
FMEHIIH Y W A,

_10_
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