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I 77> ROEMRN
Fund Management
1. 2022 4F 9 AHAOEMARD (20224 3 H 8 H~20224F 9 A 7 H)

Management Status for Period ended September 2022 (from March 8, 2022 to September 7, 2022)

(1) BEHENR (B MR
Assets (fractions of less than JPY mil. shall be rounded down)
s H4 - JEHSE - B . ,
G A aa ()

Cash/Deposits/Other Assets

Pri I ted Asset
rimary invested Assets (excluding liabilities)

Total (Net Assets)

B R Rl R x| HERk
Amount ratio Amount ratio Amount ratio
[Epaas| % Epals % Epals! %
JPY mil. % JPY mil. % JPY mil. %
2022 4E£ 9 A #j 4,418 (84.4) 817 (15.6) 5,235 (100.0)
FY ended Sep. 2022
2022 £ 3 A #j 2,187  (99.2) 17 (0.8) 2,204 (100.0)

FY ended Mar. 2022
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(2) FRIE - R 50 (T AR G0 )
Creation and Redemption (fractions of less than one thousand units shall be rounded down)
AR E BRI R YK E IR
FATH N e O R K FATH N4
No. of Issued Units w A No. of Units No. of Issued Units
. No. of Units Created .
at End of Previous @) Redeemed at End of Fiscal
Fiscal Period ®) Period
@ @+0-0)
TH TH Tr Tr
‘000 units ‘000 units ‘000 units ‘000 units
2022 £ 9 A #j 440 856 344 952
FY ended Sep. 2022
2022 4E 3 A #j 0 560 120 440
FY ended Mar. 2022
(3) FEHEMmAE
Net Asset Value
10 1124 0 JEHEAT4A
g e Alk AL (/R EMMARRITIE 00 X 10)
Total Assets| Liabilities | Net Assets Net Asset Value per 10 units
(@) (©@) (GIOED))) ((®/No. of Issued Units at End of Fiscal
Period) X 10)
BHAH BHAH BHAH =
JPY mil. JPY mil. JPY mil. JPY]
2022 £ 9 A #j 5, 546 310 5, 235 54, 999
FY ended Sep. 2022
2022 4E 3 A #j 2,209 4 2,204 50, 102
FY ended Mar. 2022
(4) syl
Dividend Payment
10 124 Y 434
Dividend per 10 units
=
JPY]
2022 429 A HA 160
FY ended Sep. 2022
2022 43 A %
FY ended Mar. 2022
2. KEFHOER
Change in Accounting Policies
O SFHEHEZEOWREICHEIER i
Changes accompanying revision to accounting standards, etc No
@ OUsoER i
Changes other than those in D No
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I M3%pE3% Financial Statements

(1) [=fExtFEE] Balance Sheet
(HA7 : ) (Unit : JPY)

AT B
(2022 4 3 H 7 BHEBI(E) (2022 4= 9 H 7 HEBI(E)
Prior period Present period
As of March 7, 2022 As of September 7, 2022

&% Amount &% Amount

EREDTS

Assets

BN & PE

Current assets

T4

. 1, 923, 887 22,831, 295
Deposits

a—)b - ma—

Call loans 2, 160, 332 8, 434, 365

[EIfTRES

2, 187, 468, 725 4, 418, 593, 392
Government bonds

JRZAE P i A B

Revaluation of derivatives 3,84 62, 675

ERION

. 6, 020, 688 1, 065, 046, 563
Accounts receivable — other

ARIH B

. 2,752, 261 11,914, 869
Accrued interest

EIEN &if!

. 2,951, 614 5, 542, 673
Prepaid expenses

Z DAL L

Other accrued revenue 7] 80, 408

FEALFEREAL S

. . 5, 936, 239 13, 878, 283
Margin deposits

TRENE PE AR

2,209, 217, 5864 5, 546, 384, 523
Total current assets

v

2,209, 217, 586 5, 546, 384, 523
Total assets

i=U{OF
Liabilities

ENAE
Current liabilities

R P i Al B

Revaluation of derivatives 36, 28 .

KA

. 293, 495, 101
Accounts payable — other ’ ’

ER e

Unpaid dividends 4, 048, 00 15,232, 00

RANSZFEE S

Trustee fees payable 106, 501 282, 306

RANZFEE W

447, 263 1, 185, 650
Investment trust management fees payable

RALFI B,

Accrued interest expenses
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Z OAILE

Other accrued expenses

79, 833

285, 891

mEAEEFT
Total current liabilities

4,717, 877

310, 480, 956

Al et

Total liabilities

4,717, 877

310, 480, 956

LS E DER

Net assets

TEAGE
Principal and other

JoA

Principal

2, 200, 000, 00

4, 760, 000, 00

4
Surplus

WIRRI R SOIWRREE (A)
Surplus (deficit) at end of period

4, 499, 709

475, 903, 567

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

10, 040

7, 858

AL 2, 204, 499, 709 5, 235, 903, 567
Total principal and other
Gt VR SE NS
?Efi§§;1z+assets 2, 204, 499, 709 5, 235, 903, 567
AEMEESF

Total liabilities and net assets

2,209, 217, 584

5, 546, 384, 523

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

(HAL : M) (Unit : JPY)

GUE:]

H 2021410 H 27 H
£ 20224 3H 7TH
Prior period
From October 27, 2021
to March 7, 2022

EL.

H 20224 38 8H
£ 20224 9H 7TH
Present period
From March 8, 2022
to September 7, 2022

&%H Amount

&%H Amount

R

Operating revenue

S IALE,

Interest income

5,370, 773

26,723,136

GRS 7E E AT
Profit and loss on buying and selling of
securities and other

5, 056, 071

A382,514, 49

JRAERE an 15 | SR AR

Profit and loss on dealing of derivatives

A1, 000, 905

A1, 883, 524

R AR

Foreign exchange gains or losses

9, 036, 303

720, 001, 854

T ORI L

Other revenue

161, 117

HENIEAE

Total operating revenue

18, 462, 242

362, 488, 093

HEEM

Operating expenses

SRR,

Interest expenses

4, 143

3,795

SEREAE

106, 501

453, 854
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Trustee fees

ZREAE W

447, 263 1, 906, 112
Investment trust management fees

DA

754, 826 450, 274
Other expenses

HEEMGE

. 1, 312, 733 2,814, 035
Total operating expenses

HENEUTEHFEEREK (L)

17, 149, 509 359, 674, 058
Operating profit (loss) oY T

R SUTREF K (A)

Ordinary profit (loss) 17, 149, 509 359, 674, 058

YRR AR ST IR R (A)

Profit (loss) 17, 149, 509 359, 674, 058

—ERARANTAL D 2 BRI 28 KA 0 43 Bl AR XS — S5 17
HRNTLE S YR RS OB (A)
Distribution of profit loss from partial
redemptions

e R eI E KB (D)

n 4, 499, 709
Surplus (deficit) at beginning of period T

Tl IR S 3 R AR i D4R

T 191, 816, 80
Increase in surplus or decrease in deficit

MHHBAME FEIT Y © RIS SPEINEE U KRB
DHE

Increase in surplus or decrease in deficit
from additional subscriptions for period

. 191, 816, 80

T AR RS 3 R AR e IR

. . . .. 8, 601, 800 56, 014, 600
Decrease in surplus or increase in deficit

U — AR © ISR IR ST R AR
piIE:E

Decrease in surplus or increase in deficit
from partial redemptions

4,370, 00 56, 014, 60

MHLBAMEFEIT R © RIS ST R IB B
IESS

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

4,231, 80 .

SyBod:

4, 048, 000 24,072, 400
Dividends ’ ’ ’ ’

BRI A& SUTIR X B8 (A)

Surplus (deficit) at end of period 4,499,709 475,903, 567

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

1. 3B PE ORI SETE R ORI 15 |ERRES

JFH & U TRl TR L TR YD £,

AT AT AMT &0 7= > Tid, Ak R o9~ 2 iR TR L TR 0 £,
SIS |

FHEEIZHEY O 2EEO B OFT D BEIFTORR S 2 R SUT R AR S TR
LTHEYET,

R T AV

FHE HICRB W TP OZIE R OXBEESERSEOME TG L TR0 £,

2 SMERERE - AROAITEE~OWIZFEMEICR T DIMEREE - AFOMIEIL, JHAIL LT, bAEICET 25 E

B E e IR B O R R TCEHMGOMEIC L > TRHE L TR0 £7,
3. B - AR OFE EAAE A fiRE SR 78 B SRR

FE HIEHETE L L TR Y £,

JRAE RS 1| SR AR

FOE HIEHETE L L TR Y £,
_5_
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PR =it Ry

HIE HEETH EL TR £,

4 . A S O RHAE 1 BE S B HIEOME R S OB OB EICR D TE—EDORHERMEEZ A L T\ b7, B 51
SR ERIEICL ST 5E, YHMMENERZ 2 H D ET,

Fo, TUAT 4 THBICEAT 2SI, HETHLT UAT ¢ TEEICRIT

24 BB E T35 R EOBETLARTH Y | S A KRN T U T 4 7TH

BIOMHI A7 ODREZERTHLOTES Y £HA,

5.F 0t UHMBH R ORESFIL, 202242 3 H 8 HMH 20224 9 A THETLE - T

B ET,

(HELRF EORAY BT 5 ER)
FAHFHIIDH Y FEA,

(e R B9 5 TERD)

AT ELY]
2022 4 3 J 7 HEIE 2022 4E 9 H 7 ABUE
1. FEHEOEK BT 5% IEHEOREL 1. FEHEOXRBIZET 5% ORI
440, 000 1 952, 000 M
2. FEHMOKRBIZBIT D 1 AN T2 0 OHEREDFE 2. FEEHBORRBIZBIT S 1 ALY OMEEDOHE
1 A4 72 i e 5,010.2 M1 1 A4 720 i pERA 5,499.9 1
(10 Y472 v Wi ERR) (50, 102 F4) (10 1472 v i PERR) (54,999 )
(R M ORI @Rt HEFICB T 5 16D
AT ELY
H 2021410 H 27 H H 20224 3 H 8 H
£ 20224 3H 7TH £ 2022 9H 7TH
1. 53 Ee O R 1. OB
2021 4F 10 H 27 B/ 20224 3 H THET 20224 3 H 8 HA 5 20224F 6 H THE T
HE HE
EpEEE | A 5, 366, 630 [ Epi[EEIEsY il A 9,929,218 [
53 B i F Sz 4 B 0/ (53 B HE i P S 4 B 10,040 [
EEI e Ry C=A+B 5, 366, 630 [ IR ] C=A+B 9, 939, 258 [
e g D 1,308, 590 1 e g D 1,089, 139 [
15 %5 53 mT REAE E=C-D 4,058, 040 [ IS 225 53 i vl REAE E=C-D 8, 850, 119 14
N 4% 53 B 4 F 4,048, 000 [ U 55 4 i 4 F 8, 840, 400 [
R (5 B AR A N7 ) G=E-F 10,040 1 U1 4 (5 i HEA 5T ) G=E-F 9,719 H
Mk H 440, 000 [ SE~3 H 556, 000 1
10 A4 7= 0 Srfidd: T=F/HX 10 92 M 10 124720 4y 4 I=F/HX 10 159 1
20224 6 4 8 A5 20224 9 THET
HH
EP LR A 16,951,240 [
oy B ER R 7 4 B 9,719
IR A= C=A+B 16, 960, 959 [
e gt D 1,721,101 [
IS 225 53 i vl REAE E=C-D 15, 239, 858
U 55 4 i 4 F 15,232,000 [
U1 4 (5 i HEA 57 42) G=E-F 7,858 H
S8 H 952,000 11
10 14720 43l I=F/HX 10 160 [4
2. F Ot 2. F O
ZOMEH DS B 673,249 ML, LRIHELIEMATHY F ZOMERD S L 83,847 L, LBHRLIBEHTHY £
R R
3. BMNER
2016 FE 1 H 29 RO AAFUTIZE 2 [~ A F A&FIHt
B - BRGRIRE) OBEAFREERE, ENEHSR
TS TITRIEID AKHEMET L TR £, ZOREIT
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X, FIEICHY T 24824 7 7 o RAEEICAE
THEAITITZHAE DO~ A F AT HFE LS L
THRRLTED E7,

(&mtpa sl B3 5 7ER)
(1) P di DIRPLUZ B3 5 91

(EE:]
H 2021 410 A 27 A
= 20224F 3 H TH

By
H 20224 3 H 8 H
F 20224F 9 H TH

1. A EhpE S L3 2 Uk T 6

M7 7 R, WERREOEREEANIETIEES 258
ATHIZED DA BEEFEFETH Y | (Rt ET 2 EH
DOIARTFEHPE N, B IFESS O AEFE M3 L THE & L
THEHTHZEEZENELTEBY 7,

0. SRR S ONE L NE DERRERICIRD U R

L7 7 RBMREET DE/ELOFEIX. AW, 7 U
T4 THB, 3= 0= EOEREENR CERER TH
nDET,

M7 7 v RPMRET DA MRER O,
2 AMMFEARRICTEH L TEY £,
INBiX, @FEEY R HEEEY R 772 oY A
7 ERY A7 ROFEMEY 27 1IC& 58N TEBY £,
M7 7 RiX, BrtMEICRT 2 EEOENIENICE T
DT EEHME LT, EREMEBIZITo T £9, 4
TV NT ¢ TEGNE, R T DIES AR EIR D MR A
Y A7 EFLTEBY £,

M7y Rk, BrEMEICE T 2 BEONEMN/2EHICE T
LZEEHAME LT, BETREBIZ2{ToTEBY £9, %%
TV NT ¢ TEGNE, MR LT D ABEIR DM EE Y =
sEFELTBY E7,

3. SRPE S IZER D U A 7 B HER

AT B W TIE, ML LB Y R FHICE T A EE
DERT, NT A= ADOEEKER Y A7 OFHELT
o TR ET,

Ofith U A7 OEB

M ) A7 ICB LTk, R EORNEZ HRE, 5087 -4
2 L, BEFHHIZIH > TV ENEOEHET/2>TEY E
ED
O Y A7 OEH

GV A2 7L T, BITERSIE oMk B84
BIEHUE - 30T 2 R, ke L. A EOFE RIS U
IR EDEB AT > THB Y £7,
OFEIE Y 2 7 DR

GRENE U 2 7 1B LTI, MBS U CHi I R &
e L, B | stk A LR EDOEBRZ T/ > THB 0 7,

(£ DHDERE) D

L. RS S 2 BT #
Al 2

0. SRS ONE L NE DERRERICIRDS U 22

L7 7 RBMREET DE/MELOFEIX. AR, T U
T4 TEB, 3= 0= EOEREEN CERER TH
nDET,

M7 7 v RPMEET DA MRER O,
2 AMMFEARRICTEH L TEY £,
INBiE, @FEEY R HBEEEY R 772 oY A
7 ERY A7 ROFEMEY 27 1IC& 58N TBY £,
M7 7 RiX, Bt EICRT 2 EEOENIENICE T
LZZEEBEMELT, BETHORSI2ITo TR0 £3, M
TV NT ¢ TEGNE, MR T D ABEIR DM EE Y =
sEFELTBY £,

(£ DHDERE) D

3. SRk CAR D U R 7 B FRRTH
[RIZE

(2) Axfhps ah ORFLSE (B9 5 HIH

Al
20224 3 H 7 HEUE

4
2022 4E 9 H 7 HEUE

1. BB B4E, Wil M O 240
BRI EOSRREMITFRI & LT TRl CREM L
TS, BERIBRGE LEE Rl OEFIIH Y T
oo
. Wil ORE STk
[ i 7E
(EHEREFHTEHIR D BT T 5 7ER) I[CR# LT
BOET,
URZAE P S AT B
FURT 4 TEBNZHOW T, (ZofoEzE) o 3
FUNRT ¢ TEGIBRICEEE L TR 7,
a— )b« 10— O BENE M OB E S

1. BRI ISR AR, Wefli o OZE%0
A

2. Wi OREHIE
A
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IO BITFEHK CHRE SN DT, IREMARITR
i &ERILTWD Z &b, YakiRHGEE 2 FEi & LTl

UESE

(BEE Y E & OS2 B d 5 ERD)
B 2021 410 H 27 A H 20224 3 H 8 H
I 20224F 3 H TH I 20224F 9H TH

MRS € DML S FEIG AR D N IEflikk 2 B LT, —#% (A
DERGI S & 570 2 PR S8 & OB 13T b Tnan
72, EFHITIIEVWEE A,

(FofhoER)
1 TARDKE)
M 2021410 A 27 A H 20224 3 H 8H
F 20224F 38 7TH F 20224F 9 A 7H
1 e AR — M & e A EE 2, 200, 000, 000 [
1 P B INER & TeANKE 2, 800, 000, 000 F[HA B INER E TEAKE 4, 280, 000, 000 [
) — A ST AR 600, 000, 000 P+ — R AFHI ST AER 1, 720, 000, 000 9
2 FHAREAEF%R
e E B H ML
B 2021 4 10 H 27 A H 20224 3 H 8 H
R 7 20224E 3 H T H 7 20224E 9 H T H
HRICE TNz (M) HRICE EN iz (M)
[E & RS 3, 720, 718 A91, 369, 961
& 3,720, 718 A\91, 369, 961

3 T UNT ¢ 7 H | BR
T UNRT ¢ TG ORKIFE, Wil X ORI

Hi (2022 4= 3 A 7 ABILE) 21 (2022 45 9 A 7 AHILE)
o Bo%ass (1) BokEE (1)
FE
5% 14 e (1) FEAEE L () 5% 14 el (19) FHmEL (1)
e el
izl
&SRS |
jr§<: 147, 872, 588 — 147, 836, 643 A\35, 945 — - - -
i s LS D s |
2T RIS |
jr§<: 92, 008, 000 — 92,011, 840 3, 840 — - - -
K Rov 92, 008, 000 — 92, 011, 840 3, 840) — — — —
Foft 5, 750, 535 — 5, 750, 870 A\335 780, 002, 910 — 779, 940, 235 62, 675
PN 5, 750, 535 — 5, 750, 870 A\335 780, 002, 910 — 779, 940, 235 62, 675
Gt - — — A\32, 440) 780, 002, 910 — 779, 940, 235 62, 675
() WO EFHIE
1 5eis |

SME S EE [>T

SEOFHIZIB W TIE, FHRBIZEY 5 2ETO A OFER HEGIFTORE T D IERAMEE RS CHI L Tk
h %9,

2 2T RIES |
D) FHE BIZB W TRIBE S OMEAFER SN TV DM OV I TO L S ITFHEL Tk Y £7,
_8_
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QAR R ICBOWTHBETHOZER LT NEEE) LV ET) OXMBELEMIASGOMERER SN TV 5E
3. HEAETRITEEMETIME L Tk £,

@FFE BT W THH A OMBE MRS OMENRRER SN TORWEEIE, UTOHEICE>TEY £7,

cFMEBICYE A B 2 DR EYHSE AEE SN TV DEAITIE. Y% AICR BIEWEITE S OXI#E R LY
MG OMEZEZ & LR L — b2 AW TR Y £7,

CEMERICYE A AR Z DR RRER SN TR WIEAIZIE, UEAICR b ITWIRER S TS 5
BHFAG OMEE VTR Y £,

2) FHE P BE SE ARG O MMEA TR SN TORWAERIZONTIE, FHE A OB RS O fE TRH L Tk v
1;_‘0

KRBT~y VRFHPERIN TWE LOIX TS NERA,

(4) [Ff)mWIAnE]

B 1 HALREAAME
() BE= (2022 42 9 A 7 HEAE)
FOUMEIHITIH Y FH A,

) RALIAN OB mEES (2022 429 H 7 HBI(E)

e g #AR FRIHRAR FEATAE ik
EfERES K R US TREASURY N/B 940, 000. 00, 844, 825. 00,
US TREASURY N/B 3, 430, 000. 00 2, 831, 357. 63
US TREASURY N/B 1, 560, 000. 00 1, 369, 021. 83
US TREASURY N/B 150, 000. 00 178, 804. 68
US TREASURY N/B 2, 370, 000. 00 1, 932, 290. 62
US TREASURY N/B 3, 400, 000. 00 2, 756, 125. 00
US TREASURY N/B 220, 000. 00 252, 089. 04
US TREASURY N/B 3, 320, 000. 00 2, 787, 243. 58
US TREASURY N/B 3, 690, 000. 00 3, 216, 353. 81
US TREASURY N/B 3, 950, 000. 00 3, 315, 531. 25
US TREASURY N/B 4, 050, 000. 00 3, 420, 984. 36
US TREASURY N/B 3, 800, 000. 00 3, 350, 234. 27
US TREASURY N/B 3, 520, 000. 00 3, 382, 774. 88
US TREASURY N/B 1, 300, 000. 00 1, 235, 710. 84
INF GEIT%L - 14 35, 700, 000. 00 30, 873, 346. 79
(4, 418, 593, 392)
RE A REATT L 25 - 84, 4% 100. 0%
& 4, 418, 593, 392
(4, 418, 593, 392)

(E DAMERAMRES OV TE, BEREEO/NGHIO () IiE, AE#RFEE G M) THY £9,

(I 2) Bt @M O () NIE, AERAMIERIHRL2 DT, NETHY £,

(7 3) HeRITAE XV MRl ORI PEIC RS DR RO/ DEHIO B RHEBICHT DR TH Y 7,
_9_



NEXT FUNDS 7 /b—2b3—7KEEE (7— 104F) A2 T v 7 A (BB~ PR L) @B ESRAE (2647) 2022 429 AH REHERE
NEXT FUNDS Bloomberg US Treasury Bond (7-10 year) Index (Unhedged) Exchange Traded Fund (2647) Earnings Report for Fiscal Period ended September 2022

2 TUNT 4 TEEI R OERET RGOS EALE K O ORI &
MBEHRICBITAERFEE LTEHRLTWAZ0EKELTEY £9,

_10_



	（１）【貸借対照表】 Balance Sheet
	（２）【損益及び剰余金計算書】 Statement of Income and Retained Earnings
	（３）【注記表】
	（４）【附属明細表】

