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Fund name: NEXT FUNDS Nifty 50 Linked Exchange Traded Fund

Code: 1678

Underlying index: Nifty 50 Index

Primary invested assets: 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: October 30, 2024
Date of commencing dividend payment: September 18, 2024

I 77> ROEMRM
Fund Management

1. 2024 4 8 AHIOEMRNL (20234 8 A 11 H~2024 4 8 A 10 H)

Management Status for Year ended August 2024 (from August 11, 2023 to August 10, 2024)

(1) BPENR (B 7 AR O
Assets (fractions of less than JPY mil. shall be rounded down)
s B4 - 7S - % - .
R e e L A ()

Cash/Deposits/Other Assets

(excluding liabilities) Total (Net Assets)

Primary Invested Assets

BHE TR L &HA MR L el MR L
Amount ratio Amount ratio Amount ratio
"M % BAH % BAoH %
JPY mil. % JPY mil. % JPY mil. %
2024 £ 8 A #j 56,194 (72.1) 21,705 (27.9) 77,900 (100.0)
FY ended Aug. 2024
2023 4E 8 A #j 0 (0.0) 38,286 (100.0) 38,286 (100.0)

FY ended Aug. 2023
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(2) WE - FER IR (T AR EHEO)
Creation and Redemption (fractions of less than one thousand units shall be rounded down)
AFH R IR EREUlILER
FATH N s A %R FATH N4
No. of Issued Units N fnz its Created No. of Units No. of Issued Units
at End of Previous o0 ?é)f cate Redeemed at End of Fiscal
Fiscal Period (®) Period
@ (OREOR®)
T T Th Th
‘000 units ‘000 units ‘000 units ‘000 units
2024 £ 8 A #j 126, 590 92, 700 1, 000, 218, 290
FY ended Aug. 2024
2023 £ 8 A #j 54, 790 71, 800 0 126, 590
FY ended Aug. 2023
(3) FE¥EqAE
Net Asset Value
100 1134 V) HEHAEfIAR
Mg e Alk AL (/S FHEMIRMARFATHE 0 E0 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)
Epals Epals Epals !
JPY mil. JPY mil. JPY mil. JPY]
2024 £ 8 A #j 85, 781 7, 881 77, 900 35, 687
FY ended Aug. 2024
2023 £ 8 A #j 39, 152 865 38, 286 30, 244
FY ended Aug. 2023
(4) i
Dividend Payment
100 F124 v 5B
Dividend per 100 units
!
JPY|
2024 4 8 A HA 570]
FY ended Aug. 2024
2023 4£ 8 A 0
FY ended Aug. 2023
2. KEFHOER

Change in Accounting Policies

O KFHEEFEOBEIC E I AR

PN

Changes accompanying revision to accounting standards, etc

@ QLS OEE

No
i

PN

Changes other than those in D No
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I M%sE3% Financial Statements

(1) [EfExIZ] Balance Sheet
(HA7 : ) (Unit : JPY)

%14 ) %5 15 H]
(2023 4= 8 H 10 HHITE) (2024 4= 8 H 10 HHITE)
14th Fiscal Year 15th Fiscal Year
As of August 10, 2023 As of August 10, 2024

£4E Amount &% Amount

EREDTR

Assets

)& PE

Current assets

A4

. 50) 7,390, 712, 668
Deposits

a—)b - ma—

Call loans 9, 275, 830, 389 479, 548, 504

[EIfTRES

Government bonds 7] 56, 194, 336, 976

R P i R At D

Revaluation of derivatives 642, 637, 589 ]

BLSE IS [ E
Securities purchased under resale 21, 380, 000, 000 1
agreements

AR

= 6, 250
Accrued interest

ZANFREREML

. . 7, 853, 555, 454 21, 716, 845, 154
Margin deposits

B PE A EE

39, 152, 023, 478 85, 781, 449, 554
Total current assets

HREAFT

39, 152, 023, 478 85, 781, 449, 554
Total assets

AIEDHS
Liabilities

VB A
Current liabilities

R P i R At D

. . . 727, 279, 155 1, 907, 905, 267
Revaluation of derivatives

KA

1 4, 363, 099, 886
Accounts payable — other ’ ’ ’

ER I EH i

= 1, 244, 253, 000
Unpaid dividends , , ,

ARALSZREAE B

6, 954, 854 18, 385, 413
Trustee fees payable ’ ’ ’ ’

AALZEREAE B

125, 187, 374 330, 937, 361
Investment trust management fees payable

ARALFILE.

. 16, 650 =
Accrued interest expenses

Z DAL

6, 399, 436 16, 794, 194
Other accrued expenses

mENAE AT 865, 837, 469 7,881, 375, 121
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Total current liabilities

AfEAFE
Total liabilities

865, 837, 469

7,881, 375, 121

LS E DER

Net assets

TR
Principal and other

JoA

Principal

12,279, 230, 000

21,174, 130, 000

T4
Surplus

HWIRRI A OIMARKRESE (A)
Surplus (deficit) at end of period

26, 006, 956, 009

56, 725,944, 433

(53 Bl (R AR L 4)

(Reserve for distribution) | O
— Az
;zjifgglzicipal and other 58, 286, 186, 009 900, 0T A
S REAS
ﬁ{;fﬁifassets 38, 286, 186, 009 77,900, 074, 433
AfEMEESE

Total liabilities and net assets

39, 152, 023, 47§

85, 781, 449, 554

Sm

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

(B47 0 ) (Unit : JPY)

%14
H 20224 8 411 H
£ 20234 8 H 10 H
14th Fiscal Year
From August 11, 2022
to August 10, 2023

515
H 20234 8 H11H
£ 20244 8H10H
15th Fiscal Year
From August 11, 2023
to August 10, 2024

4%H Amount

4%H Amount

R

Operating revenue

= BUFILE.
Interest income

A13,274, 097

2,004, 224, 203

AT FESR 70 B H 4%
Profit and loss on buying and selling of
securities and other

A3, 476, 856

URAERS dh G | S R A

Profit and loss on dealing of derivatives

1,017, 647, 926

5,922, 952, 311

4 R
Z%;a%%fﬁﬁé . 2,322, 311, 300 A131, 983, 466
Foreign exchange gains or losses
T O 149, 324, 399 600, 858, 739
Other revenue
p o A2
H ORI AR 3, 476, 009, 529 8, 392, 574, 931
Total operating revenue

BN

Operating expenses

1E
LA 1, 894, 377 340, 894
Interest expenses
=2 .
St 11, 749, 279 29, 935, 609
Trustee fees
ZeA A 211, 486, 885 538, 840, 849

Investment trust management fees

(1678) 2024 4F 8 A hEHEE
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Z O

20, 397, 074 36, 643, 155
Other expenses

HEEM G

. 245, 527, 615 605, 760, 507
Total operating expenses

HENEUTEHFEEREK (L)

. . 3, 230, 481, 913 7, 786, 814, 424
Operating profit (loss)

R SUTREFHK (A)

Ordinary profit (loss) 3,230, 481, 913 7,786, 814, 424

LIRS SO IR (A)

Profit (loss) 3,230, 481, 913 7,786, 814, 424

— BRI 5 S WIS AR O 4y Bl BE L — R
FUTLE O Y MRS O ST (D)
Distribution of profit loss from partial
redemptions

BERRe UL E REE (A)

9, 210, 032, 094 26, 006, 956, 009
Surplus (deficit) at beginning of period ’

TR N ST R AR D3

. . .. 13, 566, 442, 00 24, 444, 467, 00
Increase in surplus or decrease in deficit

LHLEAMEREICAE 9 RIS INE ST KB SR
VHR

. . .. 13, 566, 442, 000 24, 444, 467, 000
Increase in surplus or decrease in deficit

from additional subscriptions for period

PR IR RS T R AR IR

. . . . N 268, 040, 00
Decrease in surplus or increase in deficit

YA —SRARAIT AL 5 RSSO B T R IR A0
pIEE

Decrease in surplus or increase in deficit
from partial redemptions

. 268, 040, 000

SyBoa:

Dividends N 1, 244, 253, 00

IR RS SUTHR KA (A)

Surplus (deficit) at end of period 26,006, 956, 009 56,725, 944, 433

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

1. JE T PE O RAM e e OVFFAR 778 |EMERESS

JF R & U TRl TR L TR0 £

Al REAT (&0 72 » TUEL A& I Rt ORI 2 MRS TR L TR Y £,
s

FHRHICHEY O DEMEO H O F72 2 G IFTOFEE S 2 15 FARB U3 F AR S5 CRHI
LTEY ET,

TR |

FHE BB W TTFRIAEOSZIE B OB SRS OMECTRME L Tk ) £,

2 SMEREEPE - ABOAFEE~OWIETEMEICR T DSMEREE - AOMIEL, JFAIL LT, bREICET 2515

RILYE IR B OXtEZEETCEBSOMEIC L > TRHREL T Y £7,
3. HH - AR OFF EEETE A iRES7C B S5 R AR

FOE A FEETE EL TR D £,

VRESGERTY VG 5ok

FIE A FETE EL TR £,

R AR

FOE HIEHETE L L TR Y £,

4 . AFRE S ORI (2 B8 2 FHEOME R S ORI O FEIZIB W T EDRHRFFEL A L T 272, #e 2Hj
AR TRERIFICL -7 hE, YHENR R 2L bH Y T,

£l TIAT 4 TRENCET 2RO E L, HSETHT UAT 0 THGICHT

4 BB ELITHE LOMETATH Y | UHSHAKLT VAT 1 7T

lOHE) 27 DRE S ZRTHOTEHY £HA,

_5_
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5. ZF D e B |

DET,
G A
BT77 D

AHEIRIE, EREROROBEIZ LY |
BH 10 HETEAR->TEY T,

BUEHGDORFHLEIZSW TR, TE@hpsEinc By 223 k1) ofEICL>TH

2023 £ 8 H 11 A2 D 2024 4F

(HERRF EORAY (BT 5 ER)
FAHFHIIH Y FEA,

(BRI B3 5 1ERD)

o514 1
2023 €€ 8 J] 10 H Bl

o515 1
2024 €£ 8 J] 10 H EifE

1. FHEHMOEK BB 5% HEORRER 1. FEMMOERBIZET 52 EHEORE
126, 590, 000 1 218, 290, 000 1
2. HEMMOKRICHIT S LMY OMEEOE (2. FHEMMOKRICHT S LG ) OMEEOH
1 B4 72 0 Wi rERR 302. 44 [ 1 B4 720 Wi rERR 356. 87 [
(100 ¥4 7= v Wl ERH) (30, 244 ) (100 H M7= V) #li'& pEAH) (35, 687 H)
(4% B Ol a5t EEIT B 2 15D
%14 8 %5 15 1
B 20224 8 H 11 H B 20234 8 H 11 H
= 20234 8 A 10 H = 20244 8 A 10 H
1. 5Eed 3R 1. e 4ozt
HE HE

I 2 Y AR AR A 134, 155,925 [ EP LR A 2,604, 742, 048 14

)y Bl MGt R ST 4 B 640, 950, 559 [ oy B YER R 74 B AT50, 427, 872 [

IR E e ] C=A+B 506, 794, 634 [ R E AT e C=A+B 1,854, 314, 176 1

ey D 243, 633, 238 [ iy D 605, 419, 613 [

15 % 53 mT EAE E=C-D 0H IS 225 53 i vl REAE E=C-D 1,248, 894, 563 [1

N 45 53 B 4 F 0 U 55 4 i 4 F 1, 244, 253, 000 [

R (4 B AR A N 4) G=E-F AT50,427,872 1 U1 4 (5 i M 5T 42) G=E-F 4,641,563 M

Mk H 126, 590, 000 [ S8 H 218, 290, 000 H

100 472 0 S3fid4: 1=F/Hx 100 0 [ 100 1272 V) 43Ed 4 1=F/HX 100 570 [

(GmhpE S B3 2 D)
(1) S fps o ORI B3 5 S5

%14 #
H 20224 8 H 11 H
% 20234 8 H 10 H

% 15 #
H 20234 8 H 11 H
% 20244 8 H 10 H

1. A EhpE S 3 2 Uk T 6

M7 72 R, WERREOEREEANIETIEES 258
ATHIZED DA BEEFEFETH Y | (Rt ET 2 EH
DIEARFFEHPE N, BIFESS O AEFE M3 L THE & L
CTEMATHZLEHMELTEBY £1,

0. P T ONE M E OERREGSICRD U A

L7 7 RBMEET HE8mMELOREIX. T VN7 0 T

gl a—b - B = EOEBEHROEBETB TH Y 7,
INBIE, BMEENY 2 SRIEENY R BEEE R
I EOTHI A7 fFHY A7 FOFEPEY A 71285 &
TR 7,

M7 7 RiX, FrtMEICRT 2 EEOENIENICE T
22 EHEME LT, BTG 217> T 0 £7,

MET U ART ¢ TWBIE, M5 & T DM AR D Mg
EEY A7 EFLTRBY 7,

M7 7 RiX, BrtMEICRT 2 EEOENIENICE T
HZEHEHEME LT, BEEMEBIZ{ToTEY £9, %%
T U NT ¢ TEGNE, MR LT MR/ DM EE Y =

L. RS S 2 BT #
Al 2

0. GREE T ONE M E OERREGIICRD U R

L7 7 RBMREET DE/MELOFEIX. AW, 7 U
T4 7B, 3= 0= EOEREEN CERER TH
DET,

BT 7 v RBRE T 2GRS ORI,
2 HFEARRICERE L TR Y £,
INBIE, BRMEENY 2 SRIEENY R BEEE R
I EOTHBI A7 AFHY A7 FOFEPEY A 71285 &
TR 7,

M7 7 RiX, FrtMEICRT 2 EEOENIENICE T
HZEHEAME LT, HMEEEWEG| 217> TR £,
T VAT ¢ THENE, kG & T DRSS 4R D Al
Y A7 EFLTRBY E£7,

(£ DO O

_6_
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7EFLTEY ET,

L7 7 v NiE, EREMEICET 2EEDNET Y AR —T
— DI, WNAZFEMPEI R T 2 BB ROZIEEIT )
ZLEZAMELT, HBETRNEGIZRMALTEY £9,

3. ARG THICER D U R 7 B ERAH

BRESLICB T, ML L7=BE Y A7 BHICET 2 E8
DEBRT, RT 4= AOBERCER Y 27 OERETT
o TR FI,

Ofith U A7 OEB

Hith U A7 I LTI, BERSSEORILE W, o8-t
B L., BB > T DB NEDEREZ1T/2>TEY £
B
O Y A7 OEH

(EHY A 7B LT, BITIRCBE e o Mgk &2 B4
DIE MR - T & W R, AkBE L. SO REICR LR
AR DB A (T2 > TR £77,
OFEIE Y 2 7 DR

GRENE U A 7 (B LTI, MBI U CHS R ok A

L7 7 v NiE, FREMEICET 2EEOREMICET
5T EEAME LT, BmEEMIEIZIToTEY £4, YiX
T VT 4 TEGNE, AR LT DEEFITR DS ALE) Y A
7EFLTEBY ET,

L7 7 v NiE, EREMEICET D2EEONET T AR —T
—OFEE, WNAZFEM PRI R T 2 BB R OZ LT )
ZLEZAMELT, HBETRNEGIZRMALTEY £9,

3. GRLFE SR D U R 7 B

Al

R L, G EOMA R REOF 2T > TRV £9,

(2) Axfhps i ORFLSE B9 5 HIH

%14 1)
2023 4E 8 H 10 HEHIE

%15 1)
2024 4E 8 J 10 HEHIE

1. BfEXRIIRFEET BRA, R & OVZERA

EERTHEZR E o MI3RR] & U~ TR CREG L
TWNDH7w, B R B4E & il & OZEFITH 0 £
oo
2. WHloOBEHIE

URAE P S AT ATG B

FUNRT 4 TWBNZHOW T, (FofoiEid) o 3
TUNRT 4 THRBIBRICEE L TBY £7.

a—)b s 0O SR EHE K DNV SR E TS

I HOR EIZEIF T SN AT, IREMEEILRE

&AL TS Z LD, YELREMAE 2RI & L TR
nET,

1. EERIRERET AR, Wefli o OZE%R
A

. B O B E 1A
I {2 R
(EEREHFEHAR D FEICH T 2R ([CiE#H LT

B ET,
URAE P S AT ATE B

FUNRT 4 TWBNZHOW T, (FofoiEid) o 3
T URT 4 TEBIBRICEHE L TBY £7.
a—)b 0D SRS K DNV SR E TS

I HOR EITEYIF T SN AT, IREMAEILRE
fliLEELLTND Z b, YBHIEBMMAELZ RS LTH
D £,

(B 5 & OGR4 5 7ERD)

14 4
H 20224 8 A 11 H
X 20234 8 4 10 H

%5 15 4
H 20234 8 A 11 H
X 20244 8 410 H

i Sk 7 O S 3% IS [ ITAR D A TE ik 2 R LT, —# [FE
DOEBI M & B 2B Y EE L 0BG T2Rbiu Ty
720, BUEHITIIISWERA,
(ZDfDERD)
1 EARDOKE
14 41 515 Hi

H 20224 8 H 11 H H 20234 8 A 11 H

T 20234 8 H 10 H T 20244 8 H 10 H
B TR 5, 314, 630, 000 M & T AKH 12, 279, 230, 000 [
HA R IBINER & ST ANAE 6, 964, 600, 000 M[HH 1B INER E JLAEH 8,991, 900, 000 [

P — B AR S AR 0H

1) o — S R ST AR 97, 000, 000 [

2 AftEESBIR
72 A H YA MRES:

TE¥H o5 14 1]

55 15 1
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H 20224 8 A 11 H H 20234 8 A 11 H
= 20234 8 H 10 H B 20244 8 H 10 H
PIRICE ENTFHG 2R (1) PR ICE ENT A2 (1)
EfERES 0 A3, 425, 312
At 0 A3, 425, 312

3 T UNT ¢ 7 H | BR
T UNRT ¢ TG OBRKIFE, Wl X O

o5 14 11 (2023 4F 8 A 10 HBLAE) 55 15 11 (2024 4 8 A 10 HBLTE)
O 2% (M) 2REEE (1)
5% 1 4 el () FHmHELE (1) 5% 148 el (F9) PEMERE (F)
e el
s s |
R FEEE RS |
¢ 38, 661, 330, 541 —| 38,299,712, 666 A361,617,875 79, 046, 497, 485 —| 77,458,225,179] A1, 588, 272, 306
S|
¢ 38, 407, 955, 039 —| 38,043,002, 906 A364,952, 133 77,801, 008, 862 —| 77,481,383, 731 A319, 625, 131
45 | LA o B |
PR TAIE |
¢ 31, 629, 206, 106 —| 32,271,134, 544 641, 928, 438 - — — —
* Ko 31, 629, 206, 106 —| 32,271, 134, 544 641, 928, 438 — - — -
Fek — — — — 1,283, 871, 180 — 1, 283, 879, 010 A7, 830
K R — — — - 1,283,871, 180 - 1, 283, 879, 010j A7, 830
et — - - A\84, 641, 570 - — —| A1,907,905, 267
(FE) Rl O B E 71
1 ey |

SMESEELE 12D\ T

S OFEIZIB W TIE, FHEBIZEY 5 2B HOER DG FTORER T 5 IR R I RS CHAE L Tk
nET,

2 2T RIS
DFHR BIZB W TR S OMENFER SN TV DHEIZOWTIILLTO L S ICFHEL T Y £7,

OFHEBIZBWTABRTHOZIER (LT T4EA] EWNET) OXMEREMHGOMERER IN TV IHE
L UEAB TR LREMETRME L Tl £,

@FFE BTV THH A OMBE MRS OMENRREER SN TORWEEIE, UTOHEICE>TEY £7,

cFMEBICYE A B 2 D BB LS A EE SN TV DEAITE. ik AICR BV EITE S OXIE R LY
HGOMEZ S LIZFHRE LV — 2T 7,

cFRBICYEH EB A D MBR VSN ER SN TORWEAIZE, Y%A IR BITWHER STV 5 X1#
FRMRGOMEZ VT 7,

2) FHE P BE SE MRS O MMEDA TR SN TORWAEIZONTIE, FHR A OMBIE RS O fME TRHE L Tk v &
R

K EFLIWGI Ty VRFHPHEH SN TN HDIE TSV EE A,

(4) [F)mBIAnER]

%1 AGREAAME
(1) Bk (2024 4£ 8 A 10 HEIAE)
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i

ZUFEHITIH Y EH A,

k=]

(2) BRALU DA AMFESS (2024 4F 8 A 10 HHI(E)

Y meE 2] FRIHAAH FHAhER ik
[ REZR Pk Fov US TREASURY BILL 46, 000, 000. 00 45,879, 231. 60
US TREASURY BILL 41, 000, 000. 00 40, 808, 882. 60
US TREASURY BILL 45, 000, 000. 00 44, 699, 035. 50
US TREASURY BILL 41, 000, 000. 00 40, 648, 064. 20
US TREASURY BILL 50, 000, 000. 00 49, 526, 780. 00
US TREASURY BILL 40, 000, 000. 00 39, 581, 828. 00
US TREASURY BILL 48, 000, 000. 00 47, 450, 188. 80
US TREASURY BILL 43, 000, 000. 00 42, 427, 713. 00
US TREASURY BILL 30, 000, 000. 00 29, 544, 015. 00
VNG BT 384, 000, 000. 00 380, 565, 738. 70
(56, 194, 336, 976)
AR SR - 72, 1% 100. 0%
&t 56, 194, 336, 976
(56, 194, 336, 976)

(7 DAMERA MRS OV T, @EFEEO/NHRO () NIk, FERELHE HEA: M) Tho 7,
(F 2) AEFFMO () NIE, AMEREMRERICHRDL HOT, NETHY £,

(7 3) HeRI3 /2 X 0 AR O FEIS K3~ D HeR . RO/ NEHIO GRS T DR TH Y 77,
F2 T UNT 4 TIE| RO TR OZAEE K ORHIE ORI

MHEHFNCRBIT DELFEE LCRE LTV 20EK L TRY 7,
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