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A AFESR A i T E H 2023 4 8 H 31 H
Syl SCHABR AR H 2023 4F 7 H 14 H

Scheduled date of submission of securities report: August 31, 2023
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[ 77 FOEMRI
Fund Management

1. 20234F 6 AHMIOEHALRI (2022412 B 8 H~20234F 6 4 7 H)

Management Status for Period ended June 2023 (from December 8, 2022 to June 7, 2023)

(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

(excluding liabilities) Total (Net Assets)

Primary Invested Assets

B R Rl R x| HERk
Amount ratio Amount ratio Amount ratio
[Epaas| % Epals % Epals! %
JPY mil. % JPY mil. % JPY mil. %
2023 4E 6 A #] 427 (99. 6) 1 (0. 4) 429 (100.0)
FY ended Jun. 2023
2022 4E 12 A i 467  (99.6) 1 (0. 4) 469 (100.0)

FY ended Dec. 2022




NEXT FUNDS S&PKERA-EFHNTUARTASEE (BB~ Vd0) SEH E5 A5 (2863) 2023 456 A

NEXT FUNDS S&P US Equity and Bond Balance Conservative Index (Yen-Hedged) Exchange Traded Fund (2863) Earnings Report for Fiscal Period ended June 2023

(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
2023 £ 6 A #j 237 57 75 219
FY ended Jun. 2023
2022 4E 12 A H#A 0 292 55 237
FY ended Dec. 2022
(3) FEHEMmAE
Net Asset Value
100 1134 V) FEHAEqIAH
g e Alk AL (/B FrEHIRMAFATHE O£ X 100)
Total Assets| Liabilities | Net Assets Net Asset Value per 100 units
(@) (©@) (GIOED))) ((®/No. of Issued Units at End of Fiscal
Period) X 100)
BAoH BHAH BHAH =
JPY mil. JPY mil. JPY mil. JPY]
2023 £ 6 A #j 431 2 429 195, 368
FY ended Jun. 2023
2022 4E 12 A H#A 470 0 469 197, 435
FY ended Dec. 2022
(4) syl
Dividend Payment
100 F124 v 5>E4
Dividend per 100 units
=
JPY]
2023 4 6 A A 730
FY ended Jun. 2023
2022 4E 12 A H#A 160
FY ended Dec. 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 12 A 7 HETE) (20234 6 H 7 HEHIIE)
Prior period Present period
As of December 7, 2022 As of June 7, 2023

&%H Amount &%H Amount

EREDTS

Assets

BN & PE

Current assets

a—J)b e @—

Call loans 2,615, 199 2,577, 414

BB R FER AR

.. L. 467, 641, 697 4217, 670, 854
Parents trust beneficiary securities

ERION

Accounts receivable — other ] 1,300,009

B PE A

470, 256, 892 431, 548, 268
Total current assets

pE A E

470, 256, 892 431, 548, 268
Total assets

AIEDHS
Liabilities

VB A
Current liabilities

ER I IEH i

Unpaid dividends 380, 528 1,604, 759

RANSZ FEE B

33, 354 37, 061
Trustee fees payable ’ ’

RANZFEE W

222, 339 247, 051
Investment trust management fees payable

ARALFILE.

Accrued interest expenses

Z DAL

Other accrued expenses 61,022 182, 684

Eh AR A F

Total current liabilities 697, 247 2,071, 559

afias

Total liabilities 697, 247 2,071, 559

L PE D

Net assets

TEALE

Principal and other

JoA

L. 475, 660, 00 439, 660, 00
Principal

a4
Surplus

HIRF A SOIHIR RS (A)

6, 100, 355 10, 183, 291
Surplus (deficit) at end of period 46, ’ A0, ’
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(53 Bl (R AR L4

14, 431 8,077
(Reserve for distribution) ’ ’
TCART AR 469, 559, 645 429, 476, 709
Total principal and other ’ ’ ’ ’
G S A2
?Efif§;1:+assets 469, 559, 645 429, 476, 709
B TE D 2
AT E At 470, 256, 892 431, 548, 268

Total liabilities and net assets

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

(HAL : M) (Unit : JPY)

GUE:]

H 20224 9H 14 H
£ 2022412 H 7H
Prior period
From September 14, 2022
to December 7, 2022

EL.

H 2022412 H 8H
£ 20234 6 H 7H
Present period
From December 8, 2022
to June 7, 2023

&%H Amount

&%H Amount

(ZE L&

Operating revenue

S IALE,

Interest income

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

2,619, 67

A179, 954

HENIEAF

Total operating revenue

2,619, 670

A179, 953

CES -G

Operating expenses

KALFILE,

Interest expenses

243

343

SEREAE

Trustee fees

33, 354

74,993

ZREAE W

Investment trust management fees

222, 339

499, 874

O hE A

Other expenses

643, 802

162, 574

HEEM AR

Total operating expenses

899, 738

737, 788

RIS AT EFERL (A)
Operating profit (loss)

1,719, 932

A917, 74]

BEE RIS TR FE L (A)
Ordinary profit (loss)

1,719, 932

A917, 74]

MIRRIR S UL IR L (D)
Profit (loss)

1,719, 932

A917, 74]

—ERARANTAL D 24 BRI 28 KA 0 43 Bl AR XS — 517
HRNTLE S Y HIHE RS O S B (A)
Distribution of profit loss from partial
redemptions

HE RS IIHE REBE (A)
Surplus (deficit) at beginning of period

A6, 100, 355

TR IR S 3 R AR D4R

Increase in surplus or decrease in deficit

2,424, 950)

3, 164, 250

L ERARERI A O RIS SUI A A

2,424, 95

3,164, 25
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DHE
Increase in surplus or decrease in deficit
from partial redemptions

T IR D RS R AR e IR

. . . .. 9, 864, 709 3, 250, 14
Decrease in surplus or increase in deficit

LHLEAMEREICAE O IR A BT KRB 44
NnE

. . . .. 9, 864, 709 3, 250, 140
Decrease in surplus or increase in deficit

from additional subscriptions for period

SyBod:

Dividends 380, 528 3,079, 305

IR RS SUTHR KA (A)

Surplus (deficit) at end of period £6, 100, 355 A10, 183, 291

(3) [mEie#]

(B2 T #HIAR D FIEIC§ HER)

1. G REORMEYE L ORI 75 BB (R REARRES:

SLYEMAR TR L TR Y 9,

2. B - AR OFE BEETE A liRES7C B S5 R AR

FKIE A EETE EL TR £,

3. Ak pE i DI S5 2 B9 5 O A A S S ORIl O E I B W T —EDORTHRF M FZ A L T\ 5720, R2 51

JeRHA ERIEICL S5 E, YMENERDZ 2L H D ET,
4. Z0fh VHMBERORFEYIFRIZ, 2022412 H 8 H5 20234 6 H THETER-T
B0 £,

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

(BRI B3 5 1E5D)

AT 4 1
2022 4F 12 H 7 AFAE 20234 6 H 7 AEUE
1. HEHRMORBIZET 22 RHEORE 1. HEHRBORBIZET 22 MEORE
237,830 O 219,830 [
2. REETCMAEFEHII 55 520 6 55 L T 10 FIHL |2, REEFEMESRBINGE 55 500 6 55 1 THE 10 FI2H
ETDHH T HH
JEARD KB 6, 100, 355 [ JLARDKIE 10, 183,291 M
3. FEHIMORBIZEBIT D | Y7 ) OREEDH 3. FEEHIMORBIZEIT D 1 BALY 720 OREEDOH
1 172 v g pERR 1,974. 35 [ 1 172 0 g pERR 1,953. 68 [
(100 024 7= v i pE%H) (197, 435 1) (100 14 7= v Wl ERH) (195, 368 [1)
(A4S K ORISR 1R I B 5 1ERD)
AT Ep
H 20224 9 H 14 H B 20224£12 A 8 H
E 20224128 7T H ZE 20234 6 H 7T H
1. 5El& O R FaBR 1. Bl A O FiEE
20224 9 A 14 B2 5 20224212 1 THET 2022412 8 H2vH 20234 3 THET
A A
AR Y AR AR A A243 Epi[EEIEaY il A A137 1
L7 7 o R OB IS AE B 1,294, 697 Y Bl 7 7 > R OB Y SIS AR B 1, 840, 046 14
53 B A Ff 7 4 c 0 [ 3 Bl MG B ST 4 c 14,431 [
i 4 SN 4 A A D=A+B+C 1,294, 454 [ i 4 52U 2 A A HAE D=A+B+C 1,854,340 [
¥ E 899, 495 [ i E 379, 083 [
U3 45 53 B F] HEAE F=D-E 394,959 1 Ay RN I=F F=D-E 1,475,257 [
U 3% 3 B 4 G 380, 528 Ay TR G 1,474,546 1
IR (S B YRR SZ.4) H=F-G 14,431 M URIYI A (S B HEGI RS2 4) H=F-G 711 H
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2. =DM A
ZOMEHD H B 591, 093 i EFIcfR 5 E M. 50,512 1
IERIGHERIZ DWW T OEEFERBICTH Y 9,

3. IBINE R
2016 4 1 A 29 HO ARERITIC L D T~ A T A&FIT
X B - BHREREETN OB ARRE, [E N
i CIFRIEI Y KHERNME T L TR 9, ZOREIC
L0, FLEICHY T 252 Y 7 7 > RREEMICAM
T AGEIIZERI B DO~ A T AEFITZHFE L L
THRARLTEY 7,

HE I 237,830 [ S8 I 237,830 [

100 [12472 0 53 Hd 4 J=G6/1x100 160 4 100 [1472 0 Syhid 4 J=6/TX 100 620 14
20234 3 H 8 HAH 20234 6 H THET

HH

Epi[EEIEsY il A 205 1
7 7 > R OB S SIS 48 B 1,970, 692 H
(53 B HE i P S 4 ¢ 7111
IR ] D=A+B+C 1,971, 198 H
et E 358, 362 4
N 4% 23 B wT REAR F=D-E 1,612, 836 [
IS 2 53 i 4 G 1,604, 759 1
U B 4 (3 L MG RS 42) H=F-G 8,077 [
A%k 1 219,830 A
100 1272 V) 43Ed 4 J=G/1Xx100 730 [

2. =D A
ZO/EHD 5 B 31,838 ML IR D, 113,562 [
I BRI OV T ORGEHE B CTH Y 77,

(e fh s it (2 B89 5 TERTD)
(1) 4P o OIRIU B4 5 S1

GIEY!
H 20224 9 H 14 A
E 2022412 H TH

=i
H 2022412 8 H
% 20234 6 H TH

1. A fahpE S ek 3 2 BURH T 6

BTy v Rt BEREACEEENCET HEEE 2 45
4IHIZED DIEFREREETH Y, BENFICHET 5EH
DEARFFEHZAE, FAMGESREOSBREPG HICG L TRE L L
CTEMATHZLEHMELTEBY £1,

0. BPES OB KR OF DOEMRENIRD ) 27

BT 7y RPRET2EREROFEEIL, Ak, 2—
Vs B EROSBEEL OEEEE THY 7,

W77 v RMRAET DA MAEEOFEMIL, (FOMOHEFD) O
2 HFEARRICERE L TR Y £,

INBIE, BMEENY 2 SRIEENY R BEEE R
I EOTHBI A7 fFHY A7 FOFEPEY A 7285 &
MTHY £,

3. SRPESIZER D U A 7 B HER

AT B W TIE, ML LB Y R FHICE T A EE
SERT, RT A= AOEBERCER Y 27 OERETT
o T FF,

Ofith U A7 OEB

Hith U A7 I LTI, BERSSEORILE W, o8-t
2 L, BEFHHIZIH > TV ENEOEHET/2>TEY E
ED
O Y A7 OEH

(EHY A 7B LT, BITIRCBE e o Mgk & B4
DIEHUE - 30T 2 R, Mkt L, A EOFE RIS U
IR EDEB AT > THB Y £9,
OFEIE Y 2 7 DR

GRENE U A 7 (B LTI, MBI Ui ok &
e L, B | stk A LR EDOEBRZ T/ > THB 0 7,

L. B RRRE di (XT3 D MG T 8
A

0. BRPEN OB KR OF OEMRENIRD ) 27

Al

3. Bk AR D U R 7 B FRRTH
[RIZE
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(2) 4P o O WFAM S5 12 P9~ 5 FIH

EIE: ]
2022 4F 12 A 7 HEIE

X4
2023 £ 6 ] 7 HELE

1. BB B4E, Wil M O 240
B RER EoSElpg IR & LTS TR TR L
TS, BERIBER L4E & Wl & OEFITH Y 8
oo
. Wil OB E Sk
bR Y R e | 2

(EERSF IR 2 FHEICBT 2 1ERE) ICREHEH LT
BOET,
=)L o 10— O L EENE N A B E S

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

1. BRI IRERET A, Wefli o OE%E
Y

2. Wi OREHIE
Al 2

(BEhE S5 & OHG1IZ B4 5 1ERD)

GIEY!
H 20224 9 H 14 A
E 2022412 H TH

=4
H 2022412 8 H
% 20234 6 H TH

it 2 O Y EEG AR D ARl 2 R LT, —&
DG |5 L 570 2 Bl S L OIS 134T 72 b T
e, HYFHIISVERA,

Al

(ZF o oERT)
1 RO,

GIEY!
H 20224 9 H 14 A
E 20224F 12 TH

=i
H 2022412 8 H
20234 6H TH

—H
585, 660, 000 [
110, 000, 000

B e ARE
01 B INER AE ST AR
1] AR AR ST AR

B e ARE
01 B INER AE ST AR

1] AR AR ST AR

475, 660, 000 M
114, 000, 000 M
150, 000, 000

2 AmEESBEAR

5cE H WA MRES:
(EE:] 2 1
H 20224 9 H 14 A H 20224124 8H
HEH = 2022412 H T H E 20234 6 H T H
BRI E EN- iM% (M) HIRICE EN- iM% (M)
R A et e A | e 2,997, 529 9, 007, 044
&t 2,997, 529 9,007, 044
3 T UNRT ¢ THGIEfR
FUMEEIIH D FH A,
(4) [pHERzE]
B 1 HLREAAME
(D #EA (2023 426 A 7 HELE)
FUMFEHIIH Y FHA,
Q) RIS O FAMFES: (2023 46 A 7 HEBLTE)
(HEAZ: )
Tt W 4R Eiak ot FTMAR ez
BlBEEE= 28 |H AN S&P 500 L~y M 102, 009, 711 108, 130, 293
RIS ~Y¥—7 7K
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CREME 7 — 1 O Ffefa e~y Ul 331, 198, 758 319, 540, 561
~ W=7 7K

N2 SIAREL ;2 433, 208, 469 427, 670, 854
LB EE =R 99. 6% 100. 0%
& 427, 670, 854

(TE D BEEFEZARAESS, RERESR M OB B EREZ AR ISR D SR ORI, Rz R R L TEY £,
(TE 2) Hes03 2 K0 ARl ORI PEIS XD s, ROF/NEHIO BRI SIS T DR TH Y £,

2 T UNT 4 TG RO TAIIRG | OTRFEAE e OREl DR
HUBEHIIH D A,
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