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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.]p
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Scheduled date of submission of securities report: February 27, 2024
Date of commencing dividend payment: January 15, 2024

I 77> ROEMRN

Fund Management

1. 20234F 12 AH#AOEM RN (20234 6 4 8 H~20234 12 A4 7 H)

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

(1) BFENR (B 7 RGO
Assets (fractions of less than JPY mil. shall be rounded down)
\ . Bl - 1A - TOMOEPE . .
FELEE . 2 K it (Wi
TR e &8 (Mg rE)
Primary Invested Assets Cash/Depo'Slts/'Oth'er. A_SSE)tS Total (Net Assets)
(excluding liabilities)
Rl iidndsa x| Rk x| HERk
Amount ratio Amount ratio Amount ratio
[Epaas| % Epals % Epals! %
JPY mil. % JPY mil. % JPY mil. %
2023 4E 12 A H#A 403 (99. 4) 2 (0. 6) 405 (100.0)
FY ended Dec. 2023
2023 ££ 6 A #j 427 (99. 6) 1 (0. 4) 429 (100.0)
FY ended Jun. 2023
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(2) BRIE - I FERT (T BRSO T)

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 £E 12 A i 219 0 5 214
FY ended Dec. 2023
2023 4E 6 A #j 237 57 75 219
FY ended Jun. 2023
(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)
BHAH BHAH BHAH =
JPY mil. JPY mil. JPY mil. JPY]
2023 £E 12 A Hj 408 2 405 188, 976
FY ended Dec. 2023
2023 4E 6 A #] 431 2 429 195, 368
FY ended Jun. 2023
(4) syl
Dividend Payment
100 F124 v 5>E4
Dividend per 100 units
=
JPY]
2023 4E 12 A Hj 850
FY ended Dec. 2023
2023 4E 6 A HA 730
FY ended Jun. 2023
2. XEHAFHOERE
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
(20234 6 H 7 HEIIE) (2023 4 12 A 7 HEE)
Prior period Present period
As of June 7, 2023 As of December 7, 2023

&%H Amount &%H Amount

EREDTS

Assets

BN & PE

Current assets

a—J)b e @—

Call loans 2,577,414 2,526, 141

BB R FER AR

.. L. 427,670, 854 403, 610, 597
Parents trust beneficiary securities

ERION

Accounts receivable — other 1,300,009 2, 200, 000

B PE A

431, 548, 268 408, 336, 738
Total current assets

pE A E

431, 548, 268 408, 336, 738
Total assets

AIEDHS
Liabilities

VB A
Current liabilities

ER I IEH i

Unpaid dividends 1, 604, 759 1, 826, 055

RANSZ FEE B

37, 061 32, 588
Trustee fees payable ’ ’

RANZFEE W

247, 051 217, 227
Investment trust management fees payable

ARALFILE.

Accrued interest expenses

Z DAL

Other accrued expenses

182, 684 282, 897

Eh AR A F

Total current liabilities 2,071, 559 2, 358, 768

afias

Total liabilities 2,071, 559 2, 358, 768

L PE D

Net assets

TEALE

Principal and other

JoA

L. 439, 660, 00 429, 660, 00
Principal

a4
Surplus

HIRF A SOIHIR RS (A)

10, 183, 291 23,682, 030
Surplus (deficit) at end of period A0, ’ £23, ’
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(53 Bl (R AR L4

8,077 10, 145
(Reserve for distribution) ’ ’
TCART AR 429, 476, 709 405, 977, 970
Total principal and other ’ ’ ’ ’
G S A2
?Efif§;1:+assets 429, 476, 709 405, 977, 970
B TE D 2
AT E At 431, 548, 268 408, 336, 738

Total liabilities and net assets

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

(HAL : M) (Unit : JPY)

GUE:]

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

EL.

H 20234 6 3 8 H
£ 2023412 H 7H
Present period
From June 8, 2023
to December 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

A179, 954

A9, 543, 929

HENIEAF

Total operating revenue

A179, 953

A9, 543, 929

CES -G

Operating expenses

KALFILE,

Interest expenses

343

567

SEREAE

Trustee fees

74,993

67, 431

ZREAE W

Investment trust management fees

499, 879

449, 474

O hE A

Other expenses

162, 574

134, 494

HEEM AR

Total operating expenses

737, 788

651, 966

RIS AT EFERL (A)
Operating profit (loss)

A917, 74]

A10, 195, 895

REFIRE IR EBEL (D)
Ordinary profit (loss)

A917, 74]

A10, 195, 895

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

A917, 74]

A10, 195, 895

—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

A10, 183, 291

TR IR S 3 R AR D4R

Increase in surplus or decrease in deficit

3, 164, 250

306, 300

L ERARERI A O RIS SUI A A

3,164, 25

306, 30
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DHE
Increase in surplus or decrease in deficit
from partial redemptions

T IR D RS R AR e IR

. . . . 3, 250, 14 =
Decrease in surplus or increase in deficit

BB FEITFE 5 RSSO FE T R IE a1
IESS

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

3, 250, 140 .

SyBod:

Dividends 3,079, 309 3,609, 144

IR RS SUTHR KA (A)

Surplus (deficit) at end of period A10, 183, 291 £23,682, 03

(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 VHMBERORFEYIRIL, 20234 6 H 8 H/DH 2023412 A THETEZR-T
B0 £,

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

(BRI B3 5 1E5D)

AT 4 1
2023 4F 6 H 7 AEE 2023 4E 12 H 7 AHIE
1. HEHRMORBIZET 22 RHEORE 1. HEHRBORBIZET 22 MEORE
219,830 O 214,830 O
2. REETCMAEFEHII 55 520 6 55 L T 10 FIHL |2, REEFEMESRBINGE 55 500 6 55 1 THE 10 FI2H
ETDHH T HH
TEARD KB 10, 183, 291 [ TEARD KB 23, 682, 030 [
3. FEHIMORBIZEBIT D | Y7 ) OREEDH 3. FEEHIMORBIZEIT D 1 BALY 720 OREEDOH
1 172 v g pERR 1, 953. 68 [ 1 172 0 g pERR 1,889.76 [
(100 024 7= v i pE%H) (195, 368 1) (100 14 7= v Wl ERH) (188, 976 [1)
(A4S K ORISR 1R I B 5 1ERD)
AT Ep
H 2022412 A 8 H H 20234 6 H 8H
ZE 20234 6 H 7T H E 2023412 7 H
1. Sy Bl R 1. e R
20224E 12 4 8 H/H 20234E 3 THET 20234F 6 H 8 HA 5 20234FE 9H 7THET
A A
AR Y AR AR A A137 14 24 S AR AR A A360 [
7 7 o R ORI S 4E B 1, 840, 046 1 517 7 o B OB S AL A B 2,119, 813 1
)y B UG R ST 4 c 14,431 [ 73 BC Y R S 4 c 8,077 M
i 4 SN 4 A A D=A+B+C 1, 854, 340 1 i 4 52U 2 A A HAE D=A+B+C 2,127,530 1
¥ E 379, 083 4 i E 336, 724 1
U3 45 53 B F] HEAE F=D-E 1,475,257 Ay RN I=F F=D-E 1, 790, 806
U 3% 3 B 4 G 1,474,546 [ Ay TR G 1,783,089 M
IR (53 Bl YE(R R ST 4) H=F-G 711 14 R 4 (53 Bl MG R ST 4) H=F-G 7,717 H




NEXT FUNDS S&PXKEWEX-EZNTARTRFEE (B~ Vdh) #E i E5#AE (2863) 2023 45 12 A ik

o

85l

&

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

Mk I 237,830 [ S8 I 214,830 11
100 [12472 0 53 Hd 4 J=G6/1x100 620 14 100 [1472 0 Syhid 4 J=6/TX 100 830 14
20234E 3 8 HA b 20234E 6  THET 20234F 9 8 HAH 2023412 THET
HH HH
EpIRE ) A N205 1 ERREE eS| A A207 1
37 7 o R O S A B 1,970, 692 14 47 7 o ROt % U B 2,143, 365 [4
3 Bl Y AR A c 711 1 (3 e (AR N4 c 7,717 H
IREE e e ] D=A+B+C 1,971, 198 [ IR ] D=A+B+C 2, 150, 875 [
354 E 358, 362 1 et 2 E 314, 675 14
X 4% 53 B 7T REH F=D-E 1,612,836 [ U 2k 53 i 7] REAH F=D-E 1, 836, 200 [
IS 2 53 i 4 G 1, 604, 759 1 IS 2 53 i 4 G 1,826, 055 H
R IR 4 (B MER RS ) H=F-G 8,077 [ U B 4 (3 L MG RS 42) H=F-G 10, 145 [
B~ I 219,830 M %% 1 214,830 [
100 472 0 S3fid4: J=G/1x100 730 4 100 1272 V) 43Ed 4 J=G/1% 100 850 M
2. Z O H 2. 2O

Z OB S B 113,562 L, RIEHUIT OV T O pLEfE ZOMEHAD S B 102, 111 [i%, SRIEHIC OV T OPFERE
AETHY £, HETHY 9,

(4B fh s it (2 B89 5 TERTD)
(1) P di DIRPLUZ B3 5 971

(EE:]
H 2022412 H 8 H
= 20234F 6 H TH

By
H 20234 6 H 8 H
I 2023412 7H

1. ARl s b3 2 BT #

BTy R, BEEFEAUEEENCET AR 2 548
ATHIZED HAEFHREFELTH Y, FEroakiciiEd 2EH
DEARFFEHZAE, FAMGESRE OSBRI L TRE L L
TEHATIZEEZEMELTEY £,

2. BT S ONE K N OEFFENRD ) AL

BT 7y RPRET2EREROFEEIL, Ak, 2—
L 0 —EOSEBERELOESEELR TH 7,

BT 7 RPRAET 2 HEMEEOFMIL, (FOMOER) O
2 AMFESFRRICFEH L TB Y £,

I, HRIMEENY R U SFIEENY R ABEENY A
7 EOHHZY AT ERY A7 ROWREIEY A 71285 &
<k 7,

3. SRS IZfR D U R 7 BRG]

Lt tIcB WL, M L7 RE Y 27 EHICET RS
SERT, NT A AOBERER Y A7 OFEBREIT
o TR FI,

OmitE ) A7 OEH

M ) A7 ICB L ik, R EORIZ HRE, /08T -4
e L., BEFTHIZIR > T B DEDEH AT/ >TRY F
B
ORHY A7 OE

ER U A7 IZB L Tk, FBITIERSCEGE e O MBI IZ B9
DGR - o AT & i IRe, ke L. A E OB HEIIS U
FHAHITRZE D E R 21T > TEB Y £9,
OWREIMEY 2 7 DB

TRENE Y 2 7 (2B LTl SEICE U CTHigiahitEokin &
1R L. BB EOMALLREOEREZ{T/2>TEBY 197,

L. RS S 2 B #
Al 2

2. SR DONE R OE OERPEMIRD Y A7
Al

3. ARl AR D U A 7 BRI
[l A

(2) 4P o O WFAM S5 12 P9~ 5 FIH

EIE: ]
2023 £ 6 ] 7 HELE

EE
2023 4F 12 A 7 HEIE

1. BRI IR A, Wefli 2 OE%H
B IR Lo ephpg i 3REAI L LTI~ TRl TR L
TWhHT7zsh, SEXREEE LA & Rl & 02T H Y £

1. BRI ISR AR, Wefli o OE%8
Y

_6_




NEXT FUNDS S&PXKEWEX-E S NTUARTRFEE (B~ Vdh) #E R E5#AE (2863) 2023 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 2023

Ao
2. WHli OB E Tk 2. Wi DB E Ik
B EE 2 IREA [/ £
(RS THHIAR D FIEICE T A7) ICRE#E LT
B0 ET,
=)L« 0 — RO SRR OV B
INHOREITEFCIRE SN S T2, IRELEEILRE
fliEVTELLTND Z &b, YHEBMMEELZ B s LTh
nEJ,
(B & OB T 5 1ERD)
EIE: ] X4
H 2022412 A 8 H H 20234 6 H 8H
% 20234 6 H 7 H = 20234F12H 7H
IR RS 7 Ot 24 B E S AR D AN IEARis 2 R LT, — K |[FIE
OB Gt & #7302 2 B Y 38 & OB 72 b TR0
720, SNEHIISWERA,
(ZF o)
1 RO,
(EE:] 2 1
H 20224£ 12 4 8 H H 20234E 6 7 8 H
% 20234 6 H 7 H = 20234F12H 7H
1 By T AKA 475, 660, 000 M & T A%E 439, 660, 000 [
1 R B INER E e AEE 114, 000, 000 M| EINER & e AKH 0 M
(1) o — S R e AR 150, 000, 000 FH[HA H — b i o AEH 10, 000, 000 14
2 HAMFEHEITR
SeE H WA MRES:
EIE: ] EE
\ H 2022412 A 8 H H 20234 6 H 8H
M 2= 20234 6 H T H = 20234 12 0 T H
HIICE ENiMnZERE (M) HBISICE ENiHnzEEE (M)
R A et e A | e 9, 007, 044 2, 891, 685
a7 9,007, 044 2, 891, 685
3 T URT ¢ THGIER
FUMFEHIIH Y FHA,
(4) [MHERzE]
B 1 HALREAAME
(D #EA (2023 4F 12 A 7 HELE)
FUMFEHIIH Y FHA,
@) ¥R LS OB MMAES: (2023 4 12 A 7 HELE)
(B )
FRAH i 2} IR IH R EE AR 5
BlBEEE= 28 |H AN S&P 500 L~y M 91, 372, 728 100, 263, 294
FIEs ~Y—77 K
CREE 7 — 1 O EfEEa B~y VB 328, 297, 947 303, 347, 303
~YP—7 7K
/NG B - 2 419, 670, 675 403, 610, 597,
HH AR EE =R - 99. 4% 100. 0%
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& 403, 610, 597
(E D BEEFEZARESR, GRS M OB EEREZ MR D B BEORIEL, FERREFR L TEY £7,
(TE 2) Hes03 e K0 ARl ORI PEIS XD s, ROB/NEHIO BRI RIS T DR TH Y £,

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