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NEXT FUNDS Bloomberg US Treasury Bond (7-10 year) Index (Yen-Hedged) Exchange Traded Fund
2648

Bloomberg U.S. Treasury 7-10 Year Index TTM JPY Currency Hedged

Public and corporate bonds

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
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2024410 H 16 H

Scheduled date of submission of securities report: November 27, 2024
Date of commencing dividend payment: October 16, 2024

I 77> ROEMRN

Fund Management

1. 20244FE 9 AMOFEALRM (20244 3 H 8 H~20244E 98 7 H)

Management Status for Period ended September 2024 (from March 8, 2024 to September 7, 2024)

(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. %
2024 4E 9 A #j 30,854 (96.9) 979 (3.1) 31,833 (100.0)
FY ended Sep. 2024
2024 £ 3 A #j 30,815 (98.3) 526 (1.7) 31,342 (100.0)
FY ended Mar. 2024




NEXT FUNDS 7/b—A_"—2KEHEE (7T 10F) A>T v I A (BB~ Vbh) @ LRI (2648) 2024 429 A REHERE
NEXT FUNDS Bloomberg US Treasury Bond (7-10 year) Index (Yen-Hedged) Exchange Traded Fund (2648) Earnings Report for Fiscal Period ended September 2024

(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 £ 9 A #j 8, 256 7, 296 7,202 8, 350
FY ended Sep. 2024
2024 4E 3 A #] 6, 492 5, 080 3,316 8, 256
FY ended Mar. 2024
(3) FEHEMmAE
Net Asset Value
10 1124 0 JEHEAT4A
g e Alk AL (/R EMMARRITIE 00 X 10)
Total Assets| Liabilities [ Net Assets Net Asset Value per 10 units
(@) (@) (GIOED))) ((®/No. of Issued Units at End of Fiscal
Period) X 10)
BHAH BHAH BHAH =
JPY mil. JPY mil. JPY mil. JPY|
2024 £ 9 A #j 34, 996 3,162 31, 833 38, 124
FY ended Sep. 2024
2024 4E 3 A #] 32, 089 746 31, 342 37, 964
FY ended Mar. 2024
(4) syl
Dividend Payment
10 124 Y 434
Dividend per 10 units
=
JPY|
2024 42 9 A HA 329
FY ended Sep. 2024
2024 4E 3 AHA 214
FY ended Mar. 2024
2. XEHAFHOERE

Change in Accounting Policies

O LHEEEOBEIH S EE *

PN

Changes accompanying revision to accounting standards, etc

No
@ OLsSDER

Fii 3

PN

Changes other than those in D No
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I M3%E3% Financial Statements

(1) [=fExtFEE] Balance Sheet

(HAL : M) (Unit : JPY)

AT
(2024 % 3 H 7 BHLE)
Prior period
As of March 7, 2024

B
(2024 % 9 H 7 BHILE)
Present period
As of September 7, 2024

&%H Amount

&%H Amount

EREDTS

Assets

BN & PE

Current assets

TEA®
Deposits

127, 428, 018

2,924,519, 250

a—)b e B—
Call loans

45, 220, 460

11,777, 464

[EIfTRES

Government bonds

30, 815, 995, 143

30, 854, 064, 232

JRZAE P i A B

Revaluation of derivatives

231, 161, 99

630, 137, 844

ERION

Accounts receivable — other

644, 640, 271

338, 014, 025

ARIH B

Accrued interest

131, 966, 081

159, 488, 744

EIEN &if!

Prepaid expenses

58, 622, 489

43, 065, 04

Z DAL L

Other accrued revenue

2, 096, 861,

1, 151, 593

FEALFEREAL S

Margin deposits

31, 983, 806

33,925, 695

TRENE PE AR

Total current assets

32,089, 115, 119

34,996, 143, 889

prE A E

Total assets

32,089, 115, 119

34,996, 143, 889

i=U{OF
Liabilities

ENAE
Current liabilities

ER

Accounts payable — other

559, 262, 426

2,871, 817, 753

AL LS 53 B 4
Unpaid dividends

176, 678, 40

274,715, 00

KA FEE B

Trustee fees payable

1,753, 201

2,525, 242

RANZFEE W

Investment trust management fees payable

7,363, 427

10, 605, 999

RALFI B,

Accrued interest expenses

15

Z DAL E

Other accrued expenses

1, 141, 655

2,857, 125
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mEhAE A
Total current liabilities

746, 199, 124

3,162,521, 118

At st

Total liabilities

746, 199, 124

3,162,521, 118

LS E DER

Net assets

TEAGE
Principal and other

JoA

Principal

41, 280, 000, 00

41, 750, 000, 00

4
Surplus

WIRRI R OIWRREE (A)
Surplus (deficit) at end of period

A9, 937, 084, 005

A9, 916, 377, 229

(53 Bl (R AR N2 4)

(Reserve for distribution) 98T, 899 0
— Az
;zjzfgglzicipal and other 21,942,915, 995 ol 838, 022, T
GV AN
?Eifa;fassets 31,342, 915, 995 31, 833, 622, 771
AEMEESE

Total liabilities and net assets

32,089, 115, 119

34,996, 143, 889

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

(B47 0 ) (Unit : JPY)

GUE:]

H 20234 9H 8H
£ 20244 3H 7TH
Prior period
From September 8, 2023
to March 7, 2024

H 20244 3H 8H
£ 20244 9H TH
Present period
From March 8, 2024
to September 7, 2024

4%H Amount

4%H Amount

R

Operating revenue

Z BUFILE.
Interest income

364, 977, 815

581, 999, 759

HAMRESR e E E A%
Profit and loss on buying and selling of
securities and other

587, 659, 211

1, 219, 455, 53§

JRAERS an 15 | SR AR

Profit and loss on dealing of derivatives

14, 263, 981

13, 769, 633

R AR

Foreign exchange gains or losses

A\816, 189, 449

937, 606, 840

T ORI L

Other revenue

2,270, 274

2, 775, 544

HENIEAF

Total operating revenue

152, 981, 834

880, 393, 636

CES -G

Operating expenses

SRR,

Interest expenses

63, 091

1,42

SEREAE

Trustee fees

3, 565, 363

5,003, 192

RREAE W

14,974, 473

21,013, 364
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Investment trust management fees

O hE A

4,473, 412 4,532, 084
Other expenses

HEEMGE

R 23,076, 339 30, 550, 060
Total operating expenses

EEMEUTEERL (D)

129, 905, 495 849, 843, 574
Operating profit (loss) A T

R SUTREF K (A)

129, 905, 495 849, 843, 574
Ordinary profit (loss) A T

YRR AR ST IR R (A)

Profit (loss) 129, 905, 495 849, 843, 576

— BRI AE O Y MR AR R 0O Sy Bl AR U — R
RN O Y HIMEHE LS O 0EE (D)
Distribution of profit loss from partial
redemptions

e R eI E KB (D)

7, 580, 433, 900) 9, 937, 084, 005
Surplus (deficit) at beginning of period AT, ’ ’ 49, ’ ’

T IR S 3 R AR D4R

Increase in surplus or decrease in deficit

3, 998, 873, 600 9, 214, 224, 400

M — AR O RIS SIEINEE U R BB
DHE

Increase in surplus or decrease in deficit
from partial redemptions

3,998, 873, 60 9, 214, 224, 40

TR AR R S 3 R AR e IR

. . . .. 6, 141, 334, 200 9, 488, 851, 800
Decrease in surplus or increase in deficit

MHLBAME FEIT R © RIS SR ST R IB e
piIE:E

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

6, 141, 334, 20 9, 488, 851, 80

SyBod:

344, 095, 000 554, 509, 400
Dividends ’ ’ ’ ’

BRI A& SUTHIR KB e (D)

Surplus (deficit) at end of period 4.9, 937, 084, 009 49,916, 377, 229

(3) [ERc#]
(it HEHTAR D F I 515D

1. 3B PE ORGSR ORI 715 |ERRES

JFH & U TRl TR L TR YD £,

AT RTATG &0 7= > Tid, Ak IR o9~ 2 iR TR L TR 0 £,
TR |

G ICRB W TP OZIE R OXBE RGO TG L Tk Y £,

2 SMEREEPE - AOAFEE~OBRIZTEMEICR T 2SMEREE - ABOMBEL, FAIL LT, bREICET 25

RILYE IR B OXTEZ EETCEBSOMEIC L > TRHREL T Y £7,
3. HH - AR OFF EEETE A liRES7C B S5 R AR

I R RETH ELTEBY £,

URAE RIS | RS

I R RETH ELTEBY £,

PR =it Ry

HIE HEETH EL TR £,

4 . A S O RHAE 1 BE S B HIEOME R S OB OB EICE D TE—EDORHERMEEZ A L T\ b7, B 51
SR ERIEICL S5 E, YMENERDZ 2 H D ET,

F7o. TUANAT 4 TEBICEAT 28NS, HETHLT I AT 4 TEEICBIT

24 BB E T3R5 R LOBETLARTH Y . S A KRN T U T 1 7TH

BIOMHI A7 ODREZERTHLOTES Y £HA,

5.F 0t UHMBH R ORESFIL, 2024 42 3 H 8 HMH 20244 9 A THETLE - T

B0 ET,

_5_
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(HEARRE O RV IZBET 215D
U FEHIIH Y FHA,

(BRI B3 5 1EED)

EIE: ]
2024 € 3 J] 7 HELE

X4
2024 €2 9 ] 7 HELE

1. FEMMOEKBICBT 52 ASHEOREL 1. FEEHORBIZET 5 ZEHEORE
8, 256, 000 1 8, 350, 000 [
2. HEEFEMPEGEHNEE 55 50 6 %5 1 THEE 10 528 (2. HKEEFEMPEGEHINES 55 52 6 &5 1 JHE 10 28
ET D% ET D
JLARD KR 9, 937, 084, 005 [ JLARD KB 9,916, 377,229 M
3. FEHMOKBICBIT D 1 BN 72 0 OHIEREDFE 3. FEHMOKRRAIZBIT S 1 BALY 720 OMEEDOHE
1 B 4720 Wi rERR 3, 796. 4 [ 1 B4 720 Wi rERR 3,812.4 [
(10 1472 v Wi ERR) (37,964 1) (10 1472 v i PERR) (38, 124 H)
(R M ORI @Rt HEFICB 9 2 15D
AT ELY
H 20234 9 H 8 H H 20244 3 H 8 H
% 20247 3H 7TH % 2024 9H 7TH
1. Zfics O ER R 1. Srfid4: OFHEE R
20234 9 A 8 HAH 2023412 H THE T 20244 3 H 8 HA 5 20244 6 H THE T
HH HH
EpIEENE | A 178,673, 180 [ Epi[EEIEsY il A 294, 828, 897 [
53 B i P Sz 4 B 311,102 1 3 B R 74 B 387, 854 14
EEI e Ea ] C=A+B 178, 984, 282 [ IR ] C=A+B 295, 216, 751 [
e D 11, 242, 587 [ B34 D 15, 305, 599
N £ 3 i w] REAH E=C-D 167, 741, 695 [ U 2k 53 i 7] REAH E=C-D 279,911, 152 [
N 45 53 B 4 F 167, 416, 600 [ U 55 4 i 4 F 279, 794, 400 [
R (4 B AR A N7 4) G=E-F 325,095 1 U1 4 (5 i M 5T ) G=E-F 116,752 14
Mk H 6, 778,000 B~ H 9, 582, 000 [
10 A4 720 55Hd 4 T=F/HX 10 247 14 10 02472 0 55hidd: 1=F/HX 10 292 1
2023412 H 8 HD 5 20244 3 H THE T 20244 6 4 8 HA 5 20244 9 H THE T
HH HH
EpEENE ] A 188, 511, 820 [ Epi[EEIEsY A 289, 944, 988 [
53 B i F Sz 4 B 325,095 1 3 B R 7 4 B 116,752 14
Fic 2 N s o R4 C=A+B 188, 836, 915 1 R E AT e C=A+B 290, 061, 740
e g D 11, 770, 661 1 e gt D 15, 243, 041
15 %5 53 mTREAE E=C-D 177, 066, 254 [ IS 225 53 i vl REAE E=C-D 274, 818, 699 1
N 45 53 B 4 F 176, 678, 400 [ U 55 4 i 4 F 274,715,000 [
R (4 B AR A N 4) G=E-F 387,854 1 U1 4 (5 i M 5T ) G=E-F 103,699 [
Mk H 8, 256, 000 1 B~ H 8, 350, 000 H
10 A4 7= Y Srficd: T=F/HX 10 214 14 10 [1247= 0 434 I=F/HX 10 329 14
(&Fhps Sh 2 B4 2 1 50)
(1) 4B P bt OAR VLI B 2 FIH
AT 4 1

H 20234 9 H 8 H
% 20244 3H TH

H 20244 3 H 8 H
% 20244 9H 7TH

1. AR FRRE it (63 2 HGHL T

Y77y NE, AR OEREIENCET DR 2 K50
ATAIZED DREFHEEFETH Y | FFERIKITHET 2 EH]
DEATTEHNIHE, AMFESRSF O-SRPH I L TRE L L
THEMTHZEE2AME LTEY £7,

L. RS S 2 BT #
A
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2. BRSO K O ORI RICERD U 22 2. BRSO K O OGRS RICERD U 22
BT 7 FRMRAT 5 e/iEmofEIx, Ak, 7Y RE
T4 TWEl, A= s n— U EOSBREHER NERET ThH
DET,
Y77 v AT D AMRESROFEMIZ, (ZOfMOTERL) O
2 FAREABIRICEER L TR £,
b, GHEB Y 27 BELEEY 27 28 EOTEY A
7GRV A EOMEMEY A7 IS 63 TBY 7,
M7 7 v Nk, [EREMPEICRT 2 BPEO R LRI TS
5T EEAME LT, B THRGIZIToTEY £9, Y%
T VT 4 TGN, MR LT DB DAMHEEE) U A
JHEFLTEY ET,
3. BRPEHAITAR D U R 7 B EAH 3. PR D U R 7 B EAH
ZAt BN TR, ML L7ekE Y 27 BB 5 &8 [FL
DERT, NI U ADBERCEM Y X7 OEREAT
RoTBY ET,
Ofids Y 27 O
i ) 2 7B L Tid, EERDF ORI EZ H R, -1
B L., HEFEHIIR > TV O EDEREZITR>TEY £
9
ORHYIY A7 &M
(EH Y A7 2B L TiE, BATHRSCIS e O MR E B
DG HUNAE o Hr 2 W IR, Ak L. AT OE RIS Uz
FLAFBIIREDOE R EITR> TR £7,
OFcEiE ) 27 OFH
TREME ) 2 Z71ZBI LT, AT CTHigmEirE R 2
fERE L. TG EMALLREDER LT TEY £,

(2) =i i ORFLSE (B9 5 HIH

(EE:] B3y
2024 4F 3 H 7 REIALE 2024 4 9 H 7 HEUE
1. ‘SERTERERGE REA, R OVERE 1. EfERHIRFEET LAE, FEl & OE4E

FERIRE LR RAlE LT~ TRl TRl L | R
TV, SENBERE LA & el & OEFIH Y £

Ae

2. Wi OREHIE 2. Wi OREHIE

[EfTRE S A
(EERFIT#HIR L FHICET 51ER) ISR LT

BYET,

URZE RS b AT D

FURT L TEBNZHOW T, (ZofoEzE) @ 3
TUNRT 4 THBIBHRICTEHE L TR 7,

)b« B — RO SRR O EEE

NSO B IEE CIRE SN D T2, IREMARIXE
fliLEELLTWD Z b, BHIEBMEELZ RIS LTH

Dijﬁo
(BEhE S 5 & OHG1IZRE4 5 7ERD)
HITH 4]
H 20234 9 H 8 H H 20244 3 H 8 H
E 20244 3 TH E 20244 91 TH

MRS € DM S FEIG AR D N IEflikk 2 B LT, —#% (A4
DG 5l & 570 2 Bl 5 L OERGIIAT b T
), BUFHIIISWER A,

(Z Do)

1 TAROBH)

AT 4 1
B 20234 9 H 8 H B 20244 3 H 8 H
T 20244 38 7TH T 20244 98 7TH
LUNERT N | 32, 460, 000, 000 [ JTA%H 41, 280, 000, 000 [
A BN R E T AR 25, 400, 000, 000 FI[HA B INEE & e AKA 36, 480, 000, 000 [
] A T AKE 16, 580, 000, 000 P - — B AR e AKE 36, 010, 000, 000 1
_7_
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2 AmEESBEAR

7e B H B A RES:
AT ELY]
H 20234 9H 8H H 20244 3H 8H
TAH % 20244 3H TH % 20244 9 H TH
PIRIZE ENT A2 (1) PIRIZE ENT A 2EE (1)

EfERES 126, 392, 045 1, 215, 937, 767

A5t 126, 392, 045 1,215, 937, 767
3 T UNAT ¢ THHIBER

T UNT ¢ TG ORKFEE . WEAT K& OFHAMmHE 4%

AT (2024 4F 3 H 7 HHLTE)

(2024 42 9 A 7 ABITE)

HVES ()
6 | M D | AR (D)
[ [

FAH

R ()

APffifRLE (F1)

7 55 H 5 | LIS O B |

FETRII|
TR 31, 116, 757, 553 —| 30, 885, 595, 563 231,161, 990[ 31, 630, 531, 93§ —| 31,000, 394, 094 630, 137, 844
b NS 31, 116, 757, 553 —| 30, 885, 595, 563 231,161, 990[ 31, 630, 531, 93§ —| 31,000, 394, 094 630, 137, 844
et 31, 116, 757, 553 —| 30,885, 595, 563| 231, 161,990[ 31,630, 531, 938 —| 31,000, 394, 094 630, 137, 844
() MO RE 1
1 2R THIRS

DFHRE BIZB W TR S OMEPER SN TV DHEIZOWTIILLTO L S ICFHEL TH Y £7,
OHFERICBWCABRTHNOZIER (LLF I43%A) LW ET) OXEREDHEGOMEREEIN TV DHEHE

L YEAB TR LREMETRME L Tl £,

@FF HIZR VT Y% A OMBEE WG OMENER SN TORVERIE, UTOHECL->TBY £7,
cFMEBICYE A B 2 DR EYHE AR SN TV DEAITIE. Y% AICR BTV > OXIE R LY

HRGOMEZ S LIZFHRE LIV — 2T 7,

- R RIS A 2B 2 2 (RS S DRER SN TORWEAITIE,
FRYHGOMEZHWTE Y £7,

B HITH b ITWIER STV D Xl

2) FHE P BE SE MRS O MMEA TR SN TORWAEIZONTIE, FHE A OMBE RS O fME TR L Tk v

R
KEFLHGI Ty VRFHPEH SN TS HDIE TSV EE A,

(4) [KEmHE]

B 1 HALREAAME
()RR (2024 42 9 A 7 HEAE)

FAHFHIIDH Y FEA,

(2) BRALIS O A fiRES (2024 4 9 A 7 A HILE)

FEFE B A Fr TR AR R 5
[EERES: K RL US TREASURY N/B 17, 330, 000. 00 14, 858, 443. 91

US TREASURY N/B 17, 690, 000. 00

15, 654, 266. 64

US TREASURY N/B 19, 390, 000. 00

18, 381, 113. 09

US TREASURY N/B 15, 950, 000. 00

14,951, 877.71
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US TREASURY N/B 14, 870, 000. 00, 15, 349, 208. 03

US TREASURY N/B 15, 310, 000. 00 15, 104, 271. 87,

US TREASURY N/B 19, 840, 000. 00, 19, 369, 960. 63

US TREASURY N/B 21, 230, 000. 00 21, 494, 958. 89

US TREASURY N/B 22, 130, 000. 00 23, 476, 384. 76

US TREASURY N/B 24, 410, 000. 00 24, 942, 059. 88

US TREASURY N/B 24, 310, 000. 00 25, 574, 878. 45

US TREASURY N/B 6, 170, 000. 00| 6, 243, 750. 62

VNG EAtE ;12 218, 630, 000. 00 215, 401, 174. 48
(30, 854, 064, 232)

A AR L SR 2 96. 9% 100. 0%

&t 30, 854, 064, 232
(30, 854, 064, 232)

(FE DAMERAMHRERIC OV T, @R O/NHO () i, HERESE (B M) TH Y 4,
(FE 2) BEt @O O) NI, SAMERAMRERICRS O T, WETHY £,

(7 3) Fesidfe £ 0 MRl OB PE IR 5 bR RO/ NEHI O BRSBTS T 2 R TH Y 4,
B2 T UNT 4 TG R OBET RG] OFKIE L Ol O R PR

MEBERICBIT DERFHE L TR L TOWDHIEDEIL TR 9.
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