NEXT FUNDS #v-«Va—r R TERIOFE I (A ~yTH0) B FIGEE (2846) 2024 4F 8 A#] B[S

2024 4 8 H 1]

NEXT FUNDS DJIA (Yen—-Hedged) Exchange Traded Fund (2846) Earnings Report for Fiscal Year ended August 2024

NEXT FUNDS

(2024 4F 2 H 11 H~20244F 8 H 10 H) PEEE

Earnings Report for Fiscal Year ended August 2024 (February 11, 2024 — August 10, 2024)

Tyr R4
a—RNES
)RR
5 HLAL
(=gt
REZA
R&E T ETE

Fund name:

Code:

Underlying index:
Primary invested assets:
Trading unit:
Management co.:
Representative:
Contact person:

A AGRES e E A H T E H
SyBie A BR A B

202449 H 18 H
September 18, 2024

R T HRE
Listed Exchange TSE
NEXT FUNDS #7-Va— X T3ERS0FEFEEIMAM (L~ dH0) Eih Rl Fig(E
(2846 )
F0 e Va— A TIERR 30 FFEARRAN (TTM, FAEET, o)
R
10 &
FAT o b 2D A MRS
CEO R EAHEZATE N IS
PR—=I AL ER &

URL https://www.nomura—am.co.jp

TEL 0120-753104

NEXT FUNDS DJIA (Yen—-Hedged) Exchange Traded Fund
2846

DJIA JPY Hedged Index (T-1 TTM)

Stocks

10 units

Nomura Asset Management Co., Ltd.
Hiroyasu Koike, President & CEO

Satoshi Nagasaka, Head of Support Dial Team

URL https://www.nomura—am.co.jp

2024 4710 H 30 H
20244 9 H 18 A

Scheduled date of submission of securities report: October 30, 2024
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I 77> ROEMRN

Fund Management

1. 2024 4F 8 AMIOEARPL (2024 4F 2 A 11 H~2024 4F 8 A 10 H)

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

(1) BEHENR (B T HRHEHEO)
Assets (fractions of less than JPY mil. shall be rounded down)
. s Blé - 18E - ZTOMOEE - .
/é{ ; . Y h &5 ;,\ i%
FERGEE R &8 (Mg rE)
Primary Invested Assets Cash/Depo'sms/'Oth'er. A,SSE)tS Total (Net Assets)
(excluding liabilities)
&HA i dza A RE i3 Aaa il i3 Aaa
Amount ratio Amount ratio Amount ratio
"M % BAH % BAaH %
JPY mil. % JPY mil. % JPY mil. %
2024 4F 8 A Hj 11,196 (95.8) 491 (4.2) 11,687 (100.0)
FY ended Aug. 2024
2024 4F 2 A Hj 11,712  (99.5) 60 (0.5) 11,772 (100.0)
FY ended Feb. 2024
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(2) B - MR FA

Creation and Redemption

(F B AR 9045 0)

(fractions of less than one thousand units shall be rounded down)
HIREGEHIEES SRR
FATH N p O A D4R FATH 4K
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
@ O+@-©)
TH TH TR TR
‘000 units ‘000 units ‘000 units ‘000 units
2024 £ 8 A #j 5, 650 2,170, 2, 150 5,670
FY ended Aug. 2024
2024 4E 2 A #j 5, 950 2, 880, 3,180 5, 650
FY ended Feb. 2024
(3) FEHEMmAE
Net Asset Value
100 1134 V) HEHAEqIAR
g e Aflk Al (/S FHEMIRMAFATHE 0 F0 X 100)
Total Assets| Liabilities [ Net Assets Net Asset Value per 100 units
(©)) (@) (GLOEIO)))] ((@/No. of Issued Units at End of Fiscal
Period) X 100)
BHAH BHAH BHAH =
JPY mil. JPY mil. JPY mil. JPY|
2024 £ 8 A #j 11, 790 102 11, 687 206, 134
FY ended Aug. 2024
2024 4E 2 A #j 12, 056 283 11,772 208, 364
FY ended Feb. 2024
(4) Syl
Dividend Payment
100 F124 v 5B
Dividend per 100 units
=
JPY|
2024 4E 8 AHA 1, 340
FY ended Aug. 2024
2024 4E 2 AHA 1, 590
FY ended Feb. 2024
2. XEHAFHOERE
Change in Accounting Policies
O SFHEEZEOWEICHEIER i
Changes accompanying revision to accounting standards, etc. No
@ OUsoER i
Changes other than those in @ No
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I M#E3% Financial Statements

(1) [=fExtFER] Balance Sheet

(HAL : M) (Unit : JPY)

%54 1
(2024 4F 2 H 10 BHEIA(E)
4th Fiscal Year
As of February 10, 2024

% 5
(2024 4F 8 H 10 HEIfE)
5th Fiscal Year
As of August 10, 2024

&%H Amount

&%H Amount

EREDTR

Assets

BN & PE

Current assets

THA
Deposits

22,429, 937

51, 228, 725

a—)b e 1 —
Call loans

171, 856, 569

96, 554, 310

=
Stocks

11,703, 163, 128

11, 180, 148, 367

FBEAZFO AR AL
Security investment trust beneficiary
securities

9, 209, 350

16, 078, 331

R P i R At D

Revaluation of derivatives

427, 659

367, 392, 449

ARIUA A

Accounts receivable — other

2,664, 251

1, 304, 408

AL 4 4

Accrued dividends receivable

9, 511, 095

5, 103, 362

ARILFE

Accrued interest

1, 258

AT REREIL

Margin deposits

137, 152, 489

72,514, 064

B PE A

Total current assets

12, 056, 414, 470

11, 790, 325, 274

pE A E

Total assets

12,056, 414, 47

11, 790, 325, 274

i=U{OF
Liabilities

VB A
Current liabilities

R P i R At D

Revaluation of derivatives

171, 816, 628

3, 654, 837

ARAA AR 53 B4
Unpaid dividends

89, 835, 00

75,978, 00

KA FEE

Trustee fees payable

2, 095, 380)

2, 155, 109

AALZEREAE B

Investment trust management fees payable

16, 953, 483

17, 436, 770

ARALFILE

Accrued interest expenses

28

Z DAL

3, 164, 344

3, 302, 634
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Other accrued expenses

mEhAE A
Total current liabilities

283, 864, 863

102, 527, 35

AfEAFE
Total liabilities

283, 864, 863

102, 527, 35

I PE D

Net assets

TEALE

Principal and other

JoA

Principal

11, 300, 000, 000

11, 340, 000, 000

T4
Surplus

BRI R SUTIR K EE (L)

Surplus (deficit) at end of period 472, 549, 607 347,797, 924
(G Bl M R ST 4) 150, 90 5 016
(Reserve for distribution) J ,
e A2
;zfif?;liicipal and other 11,772, 549, 607 11, 687, 797, 924
B PEAS
fi;fiilm 11, 772, 549, 607 11, 687, 797, 924
BEME ESRT

Total liabilities and net assets

12,056, 414, 47

11, 790, 325, 274

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

(BAZ : M) (Unit : JPY)

% 4
H 20234 8 H11H
T 20244 2H 10H
4th Fiscal Year
From August 11, 2023
to February 10, 2024

% 5
H 20244 2H 11 H
£ 20244 8H 10 H
5th Fiscal Year
From February 11, 2024
to August 10, 2024

4%H Amount

4%H Amount

(ZE L&

Operating revenue

S UL 4

Dividend income

111, 374, 119

98, 054, 526

Z BUFILE.
Interest income

316, 847

435, 831

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

1,073, 424, 175

200, 313, 791

URAERS dh G | S R A

Profit and loss on dealing of derivatives

510, 107

A9, 760, 784

PR AR

Foreign exchange gains or losses

/385,992, 930

A310, 715, 906

Z DML LE

Other revenue

1,690, 719

1,824, 679

HENIEAF

Total operating revenue

801, 323, 037]

A19, 847, 863

CES -G

Operating expenses

KALFILE,

Interest expenses

27, 254

857

(2846) 2024 4F- 8 A hEEE
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SEREAE

Trustee fees

2, 095, 380)

2, 155, 109

ZREAE W

Investment trust management fees

16, 953, 483

17, 436, 770

Z O

Other expenses

4,472, 577

4, 879, 284

HEENGE

Total operating expenses

23, 548, 694

24,472, 020

SRR ST EER K (D)
Operating profit (loss)

77,774, 343

A44, 319, 883

REFIRE IR EBEL (D)
Ordinary profit (loss)

777,774, 343

A44, 319, 883

WIS ST G WIME R (A)
Profit (loss)

777,774, 343

A44, 319, 883

— BRI D S WIS AR O 43 Bl BH L — R
FUTHE O YIRS O S (D)
Distribution of profit loss from partial
redemptions

HERRe I E REBE (A)
Surplus (deficit) at beginning of period

A\286, 394, 436

472, 549, 607

TR N ST R AR D3

Increase in surplus or decrease in deficit

92,117,10

206, 974, 30

WA —SRARAIT AL 5 RS SR T KRBT
DER

Increase in surplus or decrease in deficit
from partial redemptions

92,117, 100

BHEAMEFEIZFE 5 RIS S HMEE T KB AT
DHE

Increase in surplus or decrease in deficit
from additional subscriptions for period

206, 974, 300

TR AR D RS 3 R AR e IR

Decrease in surplus or increase in deficit

21,112, 40

211, 428, 10

] — AR © IR IR ST R AR
piIE:E

Decrease in surplus or increase in deficit
from partial redemptions

211, 428, 100

MHLBAME FEIT R © RIS U RIB B
piIE:E

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

21,112, 40

Syl
Dividends

89, 835, 000

75,978, 000

HIRFISRA ST R KREE (A)
Surplus (deficit) at end of period

472, 549, 607

347,797, 924

(3) [mEit#]
(EHE /25 HFHHR 2 FHICEET 25

1. T PE O RPAM AL HE Je OFFA 715 [jRaC

S AliAg O 22 WA

JF R & U TRl CRAE L TR0 £
BFT R A L & 72 > T, HisB RS o & 2 A fiff
RS D IRNEEITIE, EEO B OREAAS) Tl L Tk v 7,
BB AR RS AR RESS

JFH & U TRl TR L TR YD £,
BFAT R A L & 72 > T, disB iR o & 5 A fiff
RS D IRNERITIE, EEO B OREARS) Tl L Tk v 7,
REFRC DWW TR EMA TRl L TR 0 £

R OW T F DA GHE A

R OW T F DA GHE A
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SIS |

FHRRICHNY 9 DIEEO B OF72 2 WEIFT O 5K T 2 155 B U R AR CREM
LTEY ET,

R TR |

G BBV TPRIZE DO H OXRE SRS OIME TR L TR0 £,
2 SVMERERE - AROATEE~OWEFLUEICR T DAMERERE - AROMIEL, JFAIL LT, bArEICET 255

T L e IR B OXTER EETEEMG OMEIC L > CEHE L TH Y £7,
3. H - IR OFE EAAE BV TREEA
AL LTRSS D RICRB W T, MEER Y AT TR S &MLt L TR0 %
j—

BEBEEREZARAERT DWW T, TS LTS Bled% B BIZBW T, Hais o

BleRaE st EL TR0 £,

R A= =k

EHREECTHELTEBY £97,

URAE R b BS | SR A

EHREECTHLELTEBY £97,

PR = Sicti=Eny

EHIREECTH EL TR £9,

4 . P S OO BTG 25 2 B4 2 SR IE O M R RS G D B O B IV TUE— E DRTHRS S AR L TV A T2, B HH]
SR ERIEICL ST 5E, YMMENERDZ 2 H D ET,

F7o, TUAT 4 TEBICET 22 0EE L, HETHLT U AT ¢ 7B

24 BB E T35 R LOBETLARTH Y | S A KRN T U T 4 7T

BIOWBI A7 OREZEZRTHLOTIIHY /A,

5. Z DA BTy ROFEHRMIT, FERROBEIZEY, 2024 4 2 A 11 B2 D 2024 47

8 H10 HETLR>THEY T,

(HERRF EORAY (BT 5 ER)
FHFHIIDH Y T EA,

(e R B9 5 TERD)

5 4 3] 5 5 1
2024 4£ 2 A 10 HBIE 2024 4£ 8 A 10 HBIE
1. FHEHMOEK BB 5% HEORRER 1. FEMMOERBIZET 52 EHEORE
5, 650, 000 1 5, 670, 000 1
2. FHEHMOKBICBIT D 1 AN 720 OHE REDFE 2. FHEHBOKRAIZKIT S 1 ALY OMEEDOHE
1 A7 i pERR 2, 083. 64 [ 1 Y72 i pERR 2, 061. 34 [
(100 ¥4 7= v HliE EAH) (208, 364 M) (100 H M7= v Hli'& pEAH) (206, 134 1)
(2 M ORI @Rt HEFIC B9 2 15D
54 4 %54
B 20234 8 H 11 H B 20244 2 A 11 H
& 2024 4F 2 A 10 H & 2024 4F 8 A 10 H
1. 53 Ee O IR 1. OB
HH HH
I 2 Y AR AR A 113,354, 431 M EP LR A 100, 314, 179 H
5 B i Fi N7 4 B 152,909 [M oy B YER R 74 B 150, 900 [
IR E e ] C=A+B 113, 507, 340 14 R E AT e C=A+B 100, 465, 079 14
ety D 23, 521, 440 1 % 2 D 24, 471,163 H
N £ 43 i v REAH E=C-D 89, 985, 900 [ U 2k 53 i 7] REAH E=C-D 75,993,916 [
IS 2 53 i 4 F 89, 835, 000 I IS 22 53 i 4 F 75,978, 000 [
R IR 4 (S B MER RS 4) G=E-F 150, 900 M U R 4 (3 L MG RS 42) G=E-F 15,916 [
B~ H 5, 650, 000 [ %% H 5,670, 000 [
100 1247 0 4yfd 4 1=F/HX 100 1,590 [ 100 272 V) 4yEd 4 1=F/HX 100 1,340 19
2. FOftEH 2. Ot M
ZOMBEHD 5B 3,469, 525 ML, KEFEHUIT OV T O ZOMBHD S5 3,572,837 ML, HEHRIIT OV T OMEHE
BEHETHY 9, ERETHY £7,

(GRhpE S B3 2 1EED)
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(1) S fps o ORI B4 5 S1

o 4 3 5 5 1
M 20234 8 A 11 H M 20244 2 A 11 H
% 20244 2 A 10 A % 20244 8 H10 A
L Ak i (%9 2 B 7t L Ak i (259 2 B 7t

L7 7 Rid, BEEIEEOEEEANCET 2 IEEE 2 4558 [FA
4IHIZED DIEFREREETH Y, BENFICHET 5EH
DOIEARFFEHIPE N, BIFESS O AEFE MK L THE & L
CTEMATHZLEHMELTEBY £1,

0. GRhPE S ONE M E OERREGSICRD U RS 0. GRPE S ONE M N OERRESICRD U A
W77 v ROMERT D E8RBELORE X, AR, TV N FEE

T4 7B, 3= 0= EOEREEN CERER TH
DET,

M7y v RMRAET DA MAEEOFEMIL, (FOMOHEFD) O
2 AFEARRICERE L TR Y £,

INHIE, BRMAEBNY R ABREENY XV e EOTHY R
7 ERY R ROWREMEY 22712868 THBY £,
M7 7 v N, FREMEICR T 2 BEOFENRERICE T
HZEHEAME LT, HMEEEWEG| 217> TR £,
BT VAT 0 THENE, k5 & T DRSS AR D Al
EENY A7 #HLTEY 7,

M7 7 RiX, BrtMEICRT 2 EEOENIENICE T
LZEEHAME LT, BETNEBIZ2IToTEBY £9, %%
T U NT ¢ TEBIE, W ET D ABREILRAMIEAEE Y 2
JEHFELTEY £,

3. ARG THICER D U R 7 B ERAH 3. AP THICER D U R 7 BRI
LRt SticBW T, M L7 BRE U A7 EHICBT 2 EE [FE

DEBRT, N7 AOBERCER Y 27 OEEETT
o TR FI,

Ofith U A7 OEB

Hith U A7 1B L Cid, BERSSEORILE W, o8-t
B L., BB > TV DB NEDEREZ1T/2>TEY £
B
O Y A7 OEH

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

GRENE U A 7 (B LTI, MBI U CHS R ok A
e L, B &CHMALREDEHZIT/R>CTBY 7,
(2) &Pz fh ORI B3 5 FIR

5 4 1 5 5 1
2024 4 2 A 10 ABUE 2024 4F 8 H 10 ABIE
1. BRI IREREE AR, e B 024 1. BRI IREREE A, e B OE%

FERIRE Lo R IRAlE LT~ TRl TR L | R
TV, SENBERE LA & el & OEFIH Y £

Moo

2. Wl ORE Ik 2. Wil OFE %

B A4
(BERFIT#HIR L FHICET H1ER) ISR LT

BYET,

BB RREEARRESR
(EERFIT#HIR L FHICET H1ER) ISR LT

BYET,

URZE RS i AT D

FUNRT 4 TWEBNZHOWTIE, (FofoiEid) o 3
FUNRT 4 THEIBERICERH L TR £,

)b - b= RO ST K AR

IS OR BIZEHFTIRE SN S T2, IREEMAEILR
fili LA T AD T D, YBHIEBIMEEAZ RS LTE
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| v,
(B & OB T 5 1ERD)
%44

H 20234 8 A 11 H

X 20244 210 H
TS = DMLY LIS TR DA TERMER 2 R L T, —f%
OB & 272 2 B 2 & OB AT 2t TR
7280, MFHIIISWERE AL

% 5 4
H 20244 2 A 11 H
X 20244 8 410 H

A7

(ZDfhDERD)
1 EARDOKE
%4 %5 5
H 20234 8 H 11 H H 20244 2 A 11 H
T 20244 2 A 10 H T 20244 8 H 10 H
B TR 11, 900, 000, 000 M & ST A%HE 11, 300, 000, 000 [
HA R IBINER & ST ANKE 5, 760, 000, 000 F[HH 18 INER & JLAEH 4, 340, 000, 000 [

P — B AR S AR
2 AftEESBIR
728 B BAlRES

6, 360, 000, 000 F[HA 1 — A ST AKH 4, 300, 000, 000 [

%4 %5
B 20234 8 H 11 H B 20244 2 H 11 H
FHA 20244 2 A 10 H % 20244 8 H 10 H
BIRICE ENFMnZEE (M) HIRICE ENFMnZEEE (M)
ik 1, 005, 075, 961 137, 053, 059
P B G R AR SR 154, 777 206, 624
& 1, 005, 230, 738 137, 259, 683
3 T UANT ¢ THHEIRE%R
T U NT ¢ TG OFKFESE RE & OFEHE L
%4 11 (2024 4% 2 H 10 AHAE) %55 #1(2024 4% 8 H 10 AHAE)
p— SRS (1) LS (1)
He 4| W (F) AR (M) 54| (D) FAEAE (1)
i i
el
BRAE S S |
e 231, 786, 453 — 232, 214, 108] 4217, 655] 120, 604, 258 — 116, 949, 673 A3, 654, 585
[T H3 | LSk 0 e
BEETHIEG
Foat 11, 580, 746, 123| — 11, 752, 562, 751 A171, 816, 628] 12, 016, 104, 196 — 11, 648, 711, 999 367, 392, 197
k Fov 11, 580, 746, 123| — 11, 752, 562, 751 A171, 816, 628] 12, 016, 104, 196 — 11, 648, 711, 999 367, 392, 197
&t - — — A171, 388, 973 — — — 363, 737, 612

(1) Refili D 5 E J7 1%

1 5eis|

SMESEEE [>T

e DI BT,

h %9,

2 BT RIS

FHEBIZHEY 9 HEEO B O FT WA OFE T D IE M B TR MEABS TR L Tk

D) FHE BIZB W TRIBE S OMEAFER SN TWDIMITHOWTIUTO L S ITFHEL Tk Y £7,

QR R IZBOWTHETHOZER CLF NEEE) LW ET) OXMBELEMISGOMERER SN TV 5EE
3 BRSBTS EMETIME L TR £,
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@FHE BTV THH A OMBE MRS OMENRRER SN TORWEEIE, UTOHEICE>TEY £,
cFMEBICYEE B 2 DRSS AR SN TV DEAICIE, ik IR BV EITE > OXIE R LY

HGOMEZ S LIFHRE LIV — 2T 7,

CFRBICYEH B D MBR VSN ER SN TORWEAIZE, Y%A IR DITWER STV 5 X1#

BHFAG OMEE VTR Y £,

2) I B SRR SRS OER R S TOZRWAMEIZ DWW T,

R

¥ ERIB| T~y VRHPER I N TWA LOIX TS NWERA,

(4) [Ff)mlIAnE]

B 1 HALREAAME
(1) Bk (2024 4£ 8 A 10 HEIAE)

B H OBEARS OPE TR L TR Y £

¥

ERRi |
Fl¥E W #AR R i
i X
k= K R CHEVRON CORP 12, 610 144. 49 1, 822, 018. 90
DOW INC 12,610 52. 67 664, 168. 70
BOEING CO 12,610 168. 87 2, 129, 450. 70
3M CORP 12, 610, 125. 13 1,577, 889. 30
HONEYWELL INTERNATIONAL INC 12,610 199. 82 2,519, 730. 20
CATERPILLAR INC DEL 12, 610, 336. 16 4, 238, 977. 60
NIKE INC-B 12,610 74.19 935, 535. 90
MCDONALD’ S CORP 12, 610, 271.19 3, 419, 705. 90
AMAZON. COM INC 12,610 165. 80 2, 090, 738. 00
HOME DEPOT 12, 610, 348. 34 4, 392, 567. 40)
[WALMART INC 12, 610, 67. 66 853, 192. 60
COCA COLA CO 12,610 68.73 866, 685. 30
PROCTER & GAMBLE CO 12, 610, 170. 87 2, 154, 670. 70
UNITEDHEALTH GROUP INC 12,610 566. 24 7, 140, 286. 40
AMGEN INC 12, 610, 324. 69 4, 094, 340. 90
JOHNSON & JOHNSON 12,610 160. 22 2, 020, 374. 20
MERCK & CO INC 12, 610, 113.92 1, 436, 531. 20
JPMORGAN CHASE & CO 12,610 204. 06 2,573, 196. 60
VISA INC-CLASS A SHARES 12,610 259. 83 3, 276, 456. 30
TRAVELERS COS INC/THE 12,610 211. 68 2, 669, 284. 80
INTERNATIONAL BUSINESS MACHINES 12,610 192. 61 2, 428, 812. 10
MICROSOFT CORP 12, 610, 402. 69 5, 077, 920. 90
SALESFORCE INC 12,610 249. 12 3, 141, 403. 20
CISCO SYSTEMS 12, 610, 45.83 577, 916. 30
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APPLE INC 12, 610 213.31 2, 689, 839. 10

INTEL CORP 12, 610, 20. 49 258, 378. 90

VERIZON COMMUNICATIONS 12, 610 40. 52 510, 957. 20

AMERICAN EXPRESS CO 12, 610, 233. 54 2, 944, 939. 40

GOLDMAN SACHS GROUP 12, 610, 485. 77 6, 125, 559. 70

DISNEY (WALT) CO 12, 610, 85. 96 1, 083, 955. 60
/NEHERIR AL ;30 75, 715, 484. 00

(11, 180, 148, 367)

R AR SR < 95. 7% 100. 0%

&5t 11, 180, 148, 367

(11, 180, 148, 367)

(L DAMERAMGRESR OV TIE, E@EREEO/NGHO () Wik, FIEHRER B ThY £7,
(E 2) Bt @M O () WIE, AERAMIERIHRL DT, NETHY £,
(TE 3) He13 /e K 0 AR O PEIS XD s, ROB/PNEHIO BRI RIS T DR TH Y £,

2) kLA O A MhEES: (2024 42 8 A 10 A EAE)

e W #AR i %! FEATAE ik

PG FES AR AL P RV SPDR DOW JONES INDUSTRIAL AVERAGE 276 108, 887. 52
% ETF TR
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