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NEXT FUNDS S&P US Equity and Bond Balance Conservative Index (Yen-Hedged) Exchange Traded

Fund

2863

S&P Balanced Equity and Bond — Conservative JPY Hedged Index (TTM)
Mother fund, Stocks, Public and corporate bonds
10 units

Nomura Asset Management Co., Ltd.

Hiroyasu Koike, President & CEO

Satoshi Nagasaka, Head of Support Dial Team

URL http://www.nomura—am.co.jp

20234 2 H 28 A
20234 1 H 13 H

Scheduled date of submission of securities report: February 28, 2023
Date of commencing dividend payment: January 13, 2023

I 772 ROEMRRN

Fund Management

1. 20224 12 ABIOERRD (20224 9 A 14 H~20224 12 H 7 H)

Management Status for Period ended December 2022 (from September 14, 2022 to December 7, 2022)

(1) BPENR (B 7 AR O
Assets (fractions of less than JPY mil. shall be rounded down)
\ e Blé - 18-S - OO EE - .
S0 . p CEIG
FERGEE R 2) aFF (i)
Primary Invested Assets Cash/Depo.slts/.Oth.er. A.ssets Total (Net Assets)
(excluding liabilities)
SR TR L &HA AL KA AL
Amount ratio Amount ratio Amount ratio
"M % BAH % BAaH %
JPY mil. % JPY mil. % JPY mil. %
2022 4E 12 A Hj 467  (99.6) 1 (0. 4) 469 (100.0)
FY ended Dec. 2022
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(2) BRIE - MR FERL

Creation and Redemption

(F R RGBS )

(fractions of less than one thousand units shall be rounded down)
AR E AR R E IR R
FATH A K iR L FATHE O
No. of Issued Units R ) No. of Units No. of Issued Units
. No. of Units Created .
at End of Previous @) Redeemed at End of Fiscal
Fiscal Period ®) Period
(@) O+@—-©)
T T T T
‘000 units ‘000 units ‘000 units ‘000 units
2022 4E 12 A i 0 292 55 237
FY ended Dec. 2022
(3) FE¥EAAE
Net Asset Value
100 1124 V) HEAEATZE
B E Atk HIE PE ((®/ AR EMBIARFEATH 130 X 100)
Total Assets| Liabilities [ Net Assets Net Asset Value per 100 units
(@) (@) (OIORO))) ((®/No. of Issued Units at End of Fiscal
Period) X 100)
BHAH BHAH BHAH =
JPY mil. JPY mil. JPY mil. JPY|
2022 4E 12 A H#A 470) 0 469 197, 435
FY ended Dec. 2022
(4) Syl
Dividend Payment
100 F124 v 5B
Dividend per 100 units
=
JPY|
2022 4E 12 A H#A 160
FY ended Dec. 2022
2. KEHFHOERE

Change in Accounting Policies

O SFHEEFEOWIRICH I LR

Changes accompanying revision to accounting standards, etc. No
@ OUsOER s

PN

Changes other than those in D No
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I M3%pE3% Financial Statements

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

B
(2022 4£ 12 H 7 ABIALE)
Present period
As of December 7, 2022

&%H Amount

EREDTS

Assets

BN & PE

Current assets

a—J)b e @—

Call loans 2,615, 195

BB R FER AR

.. L. 467, 641, 697]
Parents trust beneficiary securities

B PE A EE

470, 256, 892
Total current assets

pE A E

470, 256, 892
Total assets

i=U{OF
Liabilities

VB A
Current liabilities

ER I IEH i

Unpaid dividends 380, 528

KA FEE

Trustee fees payable 33, 354

RANZFEE W

222, 339
Investment trust management fees payable

RALFI B,

Accrued interest expenses

Z DAL

61, 022
Other accrued expenses

Eh AR A F

Total current liabilities 697, 247

et

Total liabilities 697, 247

LS E DER

Net assets

TEALE

Principal and other

JoA

475, 660, 00
Principal ’ ’

a4
Surplus

HIRF A SOIHIR RS (A)

6, 100, 355
Surplus (deficit) at end of period 46, ’

(53 Bl (R A L4

14, 431
(Reserve for distribution)
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AR At

469, 559, 645
Total principal and other ’ ’
MUE PES R 469, 559, 645
Total net assets ’ ’
S MIE A
AL EA R 470, 256, 892

Total liabilities and net assets

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

(HAL : M) (Unit : JPY)

EL.

H 20224 9H 14 H
£ 20224128 7TH
Present period
From September 14, 2022
to December 7, 2022

A£%H Amount

R

Operating revenue

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

2,619, 670

I 7

Total operating revenue

2,619, 670

CES -G

Operating expenses

KALFILE,

Interest expenses

243

S REA

Trustee fees

33, 354

ZeRLA

Investment trust management fees

222, 339

O hE A

Other expenses

643, 802

HEEMGE

Total operating expenses

899, 738

EEMEXTEEREL (L)
Operating profit (loss)

1,719, 932

REFRE IR EEL (A)
Ordinary profit (loss)

1,719, 932

MRS OIS HIRE L (A)
Profit (loss)

1,719, 932

— BRI AE O Y MR AR R 0O Sy Bl AR U — R
FNTHE S SRRSO RE (D)
Distribution of profit loss from partial
redemptions

WiERae e ki8e (D)
Surplus (deficit) at beginning of period

Rl IEIER T R B
Increase in surplus or decrease in deficit

2,424, 950)

M — AR O RIS SIEINEE U R BB
D

Increase in surplus or decrease in deficit
from partial redemptions

2,424, 95

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

9, 864, 709
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LHLEAMEFEICAE O RIA A F IR 44
PAIEE

. . . .. 9, 864, 709
Decrease in surplus or increase in deficit
from additional subscriptions for period
S =
Sy 4
380, 528
Dividends ’
154 ¥ 84
HIRR R4 SUIHIRREE (L) A6, 100, 355

Surplus (deficit) at end of period

(3) [EiEx]
(EERREF T ENTAR 2 FHICEAT 5 115D

1. B PEORPA A AE Je OFFM T 15 (BRI (R T AR
SLYERFECRIAI L TR0 £
2.8 - IR OFE EAAE A fiRE SR 78 B SRR

FE HIEMETE L L TR Y £,

3. Ak pE i DRI SE \Z B9 2 O A A S S ORI O FHE I B W T —EDORTHRF M EFZ A L T\ 5720, 7251

JeiHA ERIEICL ST 5E, YMMENERZ 2 EH D ET,
4. Z0fh VHMBRERORFEYIFRIZ, 20224 9 H 14 A5 20228 12 H THETL7Z2-T
B £,

(HERF EORAY BT 5 ER)
FAHFHIIDH Y FEA,

(e R B9 5 TERD)

2022 4E 12 H 7 HELE

1. FrEMIMORRAIZRIT 5% EHE ORI

237,830 A
2. HEGFEMEEG R 55 20 6 55 1 THE 10 BICHET 2%
JEARD KR 6, 100, 355 F4
3. FFEHIBORBICBIT D 1 BALY 72 OME PEDKE
1 072 0 g pE%E 1,974. 35 [
(100 1 2% 7= v Sl pERE) (197, 435 9)
(A K OFIRe iR EICBE T 5 3ER)
H 20224 9 H 14 H
2022412 4 7T H
1. 40 EiEfs
20224 9 H 14 HH) 6 2022412 4 THET
THH
R EAY A A243 1
7 7 v ROBLY SIS AR B 1,294,697 M
OB N 4 C 0
B 4 S5 N 4% A R HAR D=A+B+C 1, 294, 454 [
A E 899, 495 H
N 2553 B AT e R F=D-E 394, 959 1
N 2553 Pl 4 G 380, 528 1
R e (5 B MR SZ42) H=F-G 14, 431 [
F#% 1 237,830 A
100 [1%47= v 4rEd4 J=G/1X100 160
2. = O

ZOMEHAD S B 591,093 Hix, FFIBRIBHATHY £,
3. BN
_5_




NEXT FUNDS S&PXKEWE-EZN\TARTARFEE (B~ Vdh) #E i E5#AE (2863) 2022 45 12 A ik

5 A

LS

&

NEXT FUNDS S&P US Equity and Bond Balance Conservative Index (Yen-Hedged) Exchange Traded Fund (2863) Earnings Report for Fiscal Period ended December 2022

2016 4F 1 H 29 RO RAHUTICE 2 [~ T A&HIfT = B8 - HREREMN ] OFAFRERE., [ENEIeH Y
TIEHE D KHENME T LT £, ZORBIZLY, FIEICHSE T 28257 7 FARENICAET LS
BIIFZBRE D~ A T AEITIME L LTRRLTEY £,

(e fh P it (2 B89 5 ERTD)
(1) P di DIRPLUZ B3 5 971

1
H 20224 9 A 14 H
I 2022412 H 7 H

1. A fahpE S ek 3 2 BURH T 6

W77 Rt BEEIEAOEREENCETIERE 2LEAEICED DIEFRERELTHY ., BRI ET 5 EM
DEARFTEIHE, BMFEFREZEDOEBPEIICH L TREE L GEHTAZ L2 EMELTEY £,

0. SRR ONE L N DERRERICIRD U R

M7 7 v RBMRE T 2E8/pEm OB, ARk, 2—0 - n—EOSREELOSRELE THY 7,

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

Ik, RMEEN Y 27 &FEENY R BEEEY A7 EOHE Y 27 FRY A7 KOFEEEY 27186 S
TR £7,

3. ARG THICER D U R 7 BRI

TR BWTIE, ML L& Y RV EHICET A REREHR T, X7+ =~ AOBELER Y 27 OEFHEIT
o T FEF,

Ofith U A7 OEB

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

ER U A7 IZBA LT, FBITIRCEGE e O MBI B~ 2 IH L - /00T & HIRE, fikfe L. A SIS U7
ANHIRSEDOEB AT/ > TR £7,

OFEIE Y 2 7 DFHR

GREME Y 2 7 1B L i, SEUDE U CHEREMEO R AR L, BEI&CMALREOFEHE1T/R>TBY 7,
(2) &fat s fh ORI (2 BE 7~ 5 FIH

EE]
2022 4E 12 B 7 HBI(E

1. BRI IRERE A, Wefli 2 OE%E

Bt R Lo@mpEm TR & UTT N CRHME TG L T\ D72, SRR LA L Rl & 02 ITH ) 8
2. Rl O REHIE

BB ERER ARRESR

(EZERRF TR D FHICH T H7ER) ISRl L TRV 7.,
a—)b - m— O R O
T OF BITEHIE TRE S D700 IREMAUIRN &P L T D 2 &b, SRz Z ki & L TkY
EXN

(BEhE S 5 & OHG1IZRE4 5 7ERD)

E\,

H 20224 9 H 14 H
202212 H 7H
TGS O YIS AR D RN EAR i 2 2 LT, —BROBGI &M & B 2 BE Y FE & ORENIITRbiu T
P, BMEIEIZ TS W EE A,
(ZF o)
1 RO,

1

H 20224 9 A 14 H

T 20224FE12H 7TH
A T AKA —H
H B INER & T AKE 585, 660, 000 [
1) o — S R ST AR 110, 000, 000 [
2 FHAREAEFR
e E HIEMRES

2]

FHIH H 20224 9 H 14 H

_6_
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X 202212 H TH

BRI T ENFHE R ()

PR (R FE AR AR 2,997, 529
&t 2, 997, 529
3 T URT ¢ 7 HGI B
FUFHITIH Y EH A,
(4) [KtEBIAmER]
%1 AMmEERIMR
(D0 (2022 4F 12 A 7 A BUE)
HUEIHIIH Y FH A
(2) BRI DA RESS (2022 4 12 A 7 A BILE)
(B2 )
Gt SNy i) JF AR A% eSS
R RER % | A AR S&P 500 #HEHEAEF~y A 116, 066, 801 115, 115, 053
FIEs ~Y—77 K
CKEE 7 — 1 O R FRE i~ 356, 375, 500 352, 526, 644
~ P77 R
/NG EZA G 472, 442, 301 467, 641, 697
ARG EL 2R+ 99. 6% 100. 0%
G 467, 641, 697,

(E D EEEFEZAREIR . BERESS M OBBREREZ REIR IS I 1) D JR R O KUE 3,

(HE 2) lE3RI3/E & 0 AR DM IR 2 HeR, RO/ NEHIll o0 & 3L
2 T UNT 4 TG R ORET RG] OFKIE L Ol O R PR
HLHIETH Y A,

-
[

AESE RN L TRY £75,
KT HHRTHY £,
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