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NEXT FUNDS S&P US Equity and Bond Balance Conservative Index (Yen—Hedged) Exchange Traded
Fund name:

Fund
Code: 2863
Underlying index: S&P Balanced Equity and Bond — Conservative JPY Hedged Index (TTM)
Primary invested assets: Mother fund, Stocks, Public and corporate bonds
Trading unit: 10 units
Management co.: Nomura Asset Management Co., Ltd. URL https://www.nomura—am.co.jp
Representative: Hiroyasu Koike, President & CEO
Contact person: Satoshi Nagasaka, Head of Support Dial Team
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Scheduled date of submission of securities report: August 28, 2024
Date of commencing dividend payment: July 16, 2024

[ 77 FOEMRI
Fund Management

1. 2024 4F 6 A MIOE AP (2023412 B 8 H~20244F 6 A 7 H)

Management Status for Period ended June 2024 (from December 8, 2023 to June 7, 2024)

(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. %
2024 4E 6 A #] 406 (99.5) 2 (0.5) 408 (100.0)
FY ended Jun. 2024
2023 4E 12 A Hj 403 (99.4) 2 (0.6) 405 (100.0)

FY ended Dec. 2023
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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
2024 £ 6 A #j 214 0 0 214
FY ended Jun. 2024
2023 4E 12 A H#A 219 0 5 214
FY ended Dec. 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|
2024 £ 6 A #j 411 2 408] 190, 194
FY ended Jun. 2024
2023 4E 12 A H#A 408] 2 405 188, 976
FY ended Dec. 2023
(4) syl
Dividend Payment
100 F124 v 5>E4
Dividend per 100 units
=
JPY|
2024 £ 6 A HA 1, 070]
FY ended Jun. 2024
2023 4E 12 A H#A 850)
FY ended Dec. 2023
2. XEHAFHOERE

Change in Accounting Policies

O LHEEEOBEIH S EE *

PN

Changes accompanying revision to

@ QLS OEE

accounting standards, etc. No

Fii 3

PN

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

(1) [=fExtFEE] Balance Sheet

(HAL : M) (Unit : JPY)

AT
(2023 4£ 12 H 7 ABI(E)
Prior period
As of December 7, 2023

B
(2024 % 6 H 7 HHILE)
Present period
As of June 7, 2024

&%H Amount

&%H Amount

EREDTS

Assets

BN & PE

Current assets

a—)b e 1 —
Call loans

2,526, 141

2, 405, 582

BB R FER AR

Parents trust beneficiary securities

403, 610, 597

406, 575, 910

ERION

Accounts receivable — other

2, 200, 000

2, 323, 688

AR

Accrued interest

B PE A EE

Total current assets

408, 336, 738

411, 305, 189

i it

Total assets

408, 336, 738

411, 305, 189

AIEDHS
Liabilities

VB A
Current liabilities

ARFA AR 53 B4
Unpaid dividends

1, 826, 055

2,298, 681]

RANSZ FEE

Trustee fees payable

32,588

33, 667

AALZEREAE

Investment trust management fees payable

217, 227

224, 431

ARALFILE.

Accrued interest expenses

Z DAL

Other accrued expenses

282, 897

155, 630

mEAE AT
Total current liabilities

2, 358, 768

2,712, 409

AfEAFE
Total liabilities

2, 358, 768

2,712, 409

L PE D

Net assets

TEALE

Principal and other

JoA

Principal

429, 660, 000

429, 660, 000

a4
Surplus
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HIRFI R SOIHWIR KRS (A)

23,682, 030 21,067, 224
Surplus (deficit) at end of period £23, ’ A2l ’
(S B YR FE ST 4) 10. 145 .
(Reserve for distribution) ’
TCARF AR 405, 977, 970 408, 592, 776
Total principal and other ’ ’ ’ ’
G S A2
?Efif§;1:+assets 405, 977, 970 408, 592, 776
A TEA 2
QAT At 408, 336, 738 411, 305, 185

Total liabilities and net assets

(2) [HERORIREFHEE]

Statement of Income and Retained Earnings

(HAL : M) (Unit : JPY)

GUE:

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

EL.

H 2023412 H 8H
£ 2024% 6 H 7TH
Present period
From December 8, 2023
to June 7, 2024

&%H Amount

&%H Amount

(ZE L&

Operating revenue

S HALE,

Interest income

399

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

A9, 543, 929

7,547, 29

I 7

Total operating revenue

A9, 543, 929

7,547, 689

CES -G

Operating expenses

SRR,

Interest expenses

567

58

SEREAE

Trustee fees

67, 431

67, 458

ZREAE W

Investment trust management fees

449, 474

449, 651

O E A

Other expenses

134, 494

140, 599

HEENGE

Total operating expenses

651, 966

657, 766

RIS AT EFEHRL (A)
Operating profit (loss)

A10, 195, 895

6, 889, 923

REFIRE IR EBEL (D)
Ordinary profit (loss)

A10, 195, 895

6, 889, 923

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

A10, 195, 895

6, 889, 923

—ERARANTAL D 2 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

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

A10, 183, 291

A\23, 682, 030

TR A VBRSO B el D AR

306, 30
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Increase in surplus or decrease in deficit

WA —SRARAIT AL 5 RS SR T KRBT
DER

Increase in surplus or decrease in deficit
from partial redemptions

306, 300 .

PR IR T R AR N AR

Decrease in surplus or increase in deficit

Sy
Dividends

3, 609, 144 4,275, 117

WIRRI e IR kB4 (D)
Surplus (deficit) at end of period

AN23, 682,03 A21, 067, 224

(3) [#Eizk]
(225t AR 2 FHHEICE 4 575D

1. RGOS YE L USR5 BB (R REARRE:

SLYEMAR CRMI L TR YD 9,

. A it D IR A (2 B T 2 FIEH O A @k s i OIRHIE O FE IRV T —EDRHRRMFEZ M L TV D72, B2 50
RN R D Z &bV FT,

2. B - IS DFF bR AT 7 B SR IS
R HECE LT £,
3
2R T Y N ey o P
4 . FDfh,

BV ET.

VMBS R OREHIRIE, 20234 12 8 HAH 2024 4F 6  THETER-T

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

(&R IR RS 3 5 TERD)

Al
2023 4F 12 H 7 AHLE

2024 4 6 H 7 HEUE

1. FEHEOXKBIZBT 5% HEORRER 1. FEHMOERBIZET 5% EHEORE
214, 830 M 214,830 1
2. WEEFEMAEFEHRIE 5 506 5 1 THE 10 58 |2, REEFEMEHEBIRAIGE 55 40 6 55 1 T 10 ZI12H
ET D4 ET D4
FEARD K 23, 682, 030 M JLARDRIE 21,067,224 M
3. FREHIRIOKRBICHIT D 1 ALY T2 OMEFEOH 3. FREMIMORBICKIT D 1 BN 72 OMEEDFE
1 B4 720 Wi rERR 1,889.76 [ 1 04720 Wi rERR 1,901.94 [
(100 ¥4 7= v HliE EAH) (188,976 M) (100 H M7= v Hli'& pEAH) (190, 194 M)
(4% B ORI a5t EEIT B 2 15D
AT W4
B 20234F 6 A 8 H B 2023412 H 8 H
B 2023412 TH B 20244 6 A TH
1. ol O RiBkE 1. oo FiEkE
20234 6 H 8 H22H 20234 9 H THET 20234E 12 H 8 HE 20244 3 H THET
HH HH
I 2 Y AR AR A A360 1 EP LR A NATH
[Bl7 7 > B OB I AR AH B 2,119,813 M (87 7 > R OB Y SINAR AR B 2,308,817 [
3 B HE G FE N7 4 ¢ 8,077 M 73 i HEfi Fl N7 4 c 10,145 1
IR E e ] D=A+B+C 2,127,530 14 R E AT e D=A+B+C 2,318, 915 [4
et E 336, 724 [ iy E 331, 228 [
IS 42 5y i mT AE A F=D-E 1, 790, 806 1 IS 2 i P HEA F=D-E 1,987, 687
N 45 53 B 4 G 1,783,089 [ U 55 4 i 4 G 1,976, 436
R (4 B AR A N 4) H=F-G 7,717 H U1 4 (5 i HEA 57 42) H=F-G 11,251 1
% I 214, 830 11 B~ 1 214,830 11
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100 4720 S3fid4: J=G/1x100 830 4 |1oo 2472 0 4Bl 4 J=G/1% 100 920 M
20234 9 H 8 H/INDH 2023412 H THET 20244 3 H 8 HMMH 20244F 6 H THET
HH HH
A Y I S A A A207 1 BT EAT A 388 1
[Bl7 7 > B OB Y IR AH B 2, 143, 365 [ [~ 7 » R OB Y SIS ER B , 614, 105 [
53 B i F Sz 4 ¢ 7,717 H (53 B T P S 4 ¢ 11,251 4
IR e ] D=A+B+C 2, 150, 875 14 Fic 24 S 2 R AR D=A+B+C , 625, 744 14
et E 314, 675 [ iy E 326, 480 [
15 %5 53 P REAE F=D-E 1, 836, 200 14 IS 225 53 i vl REAE F=D-E , 299, 264 4
N 4% 53 B 4 G 1,826, 055 [ U 55 5 i 4 G , 298, 681 [
R (4 B AR A N7 4) H=F-G 10, 145 1 U1 4 (5 i M 57 42) H=F-G 583 1
H% I 214,830 [ SE~3 I 214,830 1
100 [12472 0 53 Hd 4 J=G6/1x100 850 F4 100 [12472 0 Syhid 4 J=G/TX 100 1,070 4
2. F Ot 2. F oM

ZOMF O S B 102, 111 L, RISV T O pfEfE ZOMEHAD 5B 106, 179 [i%, SRR OV T OPFERE
AEFCH Y £, JABCTHY £7,

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

GIEY!
H 20234 6 4 8 H
E 2023412 H TH

4]

H 2023412 H 8 H
% 20244 6H 7TH

1. A fEhpE S ek 2 BURHL T §

BTy v Rid, BEREACEEENCET D EEE 2 &5
4IHIZED DIEFHREEETH Y, BENFICHET 5 EH
DEARFFEHZAE, FAMGESRE OSBRI L TRE L L
CTEMATHZLEHMELTEBY £1,

0. GRhEE S ONE M E OERREGSICRD U R

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

W77 v RMRAT DA MAEEOFEMIL, (FOMOHERD) O
2 HFEARRICERE L TR £,

INBIE, BMEENY 2 SRIEENY R BEEE R
I EOTHI A7 AfFHY A7 FOFEPEY A 71285 &
MTHY £,

3. BRPE S IZER D U A 7 B HERE

AT B W TIE, ML LG Y 27 FHICE T A KR
DERT, NT = AOEEKCER Y A7 OFHELT
o TEY ET,

Ofith U A7 OEB

Hith U A7 1B L Cid, BERSSEORILE W, o8-t
2 L, EFHHIZIH > TV ENEOEHEZT/2>TEY E
ED
O Y A7 OEH

(EHY A 7B LT, BITRCBE e ki &2 B4
BIEHUE - 30T 2 R, ke L. A E OB RIS U
IR EDEB AT > TRB Y £9,
OFEIE Y 2 7 DFHR

GRENE U A 7 (B LTI, MBI Ui ok &
e L, B | stk AL REDOEBR AT/ > THB 0 7,

L. B RRRE di (XT3 D MG T 8

A7

0. BPE OB KR OF OEMRENIRD ) 27

Al

3. SRk CAR D U R 7 B FRRTH

A2

(2) Axfhps i ORFLSE B9 5 HIH

Al
2023 4F 12 H 7 AHLE

21

2024 4 6 H 7 HEUE

1. EERIRERE AR, el e OZE%R

B R oo Gxihpg it 3RHI & LT~ TRl TR L
TS, SEMRERE LA & el & OEFIH Y £
Ao

1. EERIREREE LR, el o OZE%R
A
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2. Wl OFE Ik 2. Wl OFE Ik

B BGOSR
(EHEREFHTEHIAR D BT T 5 7ER) ICR#E LT
BYET,
=)L« 01— D L BEME N OV B E S
I HOR EITEYIF T SN AT, IREMEAEILRE
fliLEELLTWD Z &b, YBHIEBMMAELZ RS LTH
DEJ,

A7

(BEhE S 5 & OMG1IZRE4 5 7ERD)

(EE:]
H 20234 6 H 8 H
I 2023412 7H

B3y
H 2023412 H 8 H
F 20244F 6 A TH

MRS € DM S FEIG AR D N IE Ml 2 B LT, —i#% (A4

DG 5l & 57 2 Bl 5 L OERGITAT b T
72, EFHITIIEVWEE A,

(FofhoER)
1 TARDKE)
(GE:] 4 1
H 20234 6H 8H H 2023412 A 8 H
F 20234F12H 7TH F 20244F 6 A 7H
3 e A% 439, 660, 000 M| & A% 429, 660, 000
] B INER E e AKE 0 [ B gk & T A%E 0 M
HI 1 — R AR ST AR 10, 000, 000 |- —EBAFF JE AR 0M
2 FHALREAEFR
72 H BRENGES
EIE:] EE
\ H 20234 6 H 8 H H 20234£ 12 4 8 H
A = 2023412 H 7 H = 20244 6 H TH
HISICE ENiMnzERE () HBISICE ENiMnzERE (M)
R A K (=t RO A | 722 2,891, 685 A1,631, 735
At 2,891, 685 A1,631, 735
3 T URT ¢ THGIER
FUMFEHIIH Y FHA,
(4) [MtEBMIZ]
%1 HmEARIHME
(DR (2024 £ 6 A 7 HIBIE)
FUEEIIH D T AL
(2) BRSO MRES: (2024 4F- 6 A 7 HELTE)
(B M)
e} W IR BTk o] FTMAR e
BB E 702 4% [HAH S&P 500 ¥EELE~y VR 81, 028, 330, 102, 055, 181
FIEs: ~Y—77 K
CREE 7 — 1 O Ffa i~y V8 337, 194, 917 304, 520, 729
~—7 7K
/NG B - 2 418, 223, 247 406, 575, 910
HH AR EE =R - 99. 5% 100. 0%
&t 406, 575, 910
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(E D BEEFEZARESR, RGN OB EE RO AR ST D B HEORIEL, FERREFR L TEY £7,
(7 2) BRITAE X0 MR ORI PEIC R DR RO/ DGO GRS T DR TH Y 7,

F2 T UNT 4 TG R ORET RG] OFREE L Ol ORILER
HMUFHIH Y EEA.
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