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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
A AFESR A i T E H 2025 4F 2 H 26 H
Syl SCHABR AR H 2025 4F 1 H 15 H

Scheduled date of submission of securities report: February 26, 2025
Date of commencing dividend payment: January 15, 2025

[ 77 FOEMRI
Fund Management

1. 2024 4F 12 AH#AOER RN (20244 6 4 8 H~2024 412 A4 7 H)

Management Status for Period ended December 2024 (from June 8, 2024 to December 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 12 A H#A 411  (99.5) 2 (0.5) 413 (100.0)
FY ended Dec. 2024
2024 £ 6 A #j 406 (99.5) 2 (0.5) 408 (100.0)

FY ended Jun. 2024
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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 4£ 12 A Hi 214 0 0 214
FY ended Dec. 2024
2024 4E 6 A #] 214 0 0 214
FY ended Jun. 2024
(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 4£ 12 A Hi 417) 3 413 192, 677
FY ended Dec. 2024
2024 4E 6 A #] 411 2 408] 190, 194
FY ended Jun. 2024
(4) syl
Dividend Payment
100 F124 v 5>E4
Dividend per 100 units
=
JPY|
2024 4£ 12 A Hi 1, 190]
FY ended Dec. 2024
2024 4E 6 A HA 1, 070]
FY ended Jun. 2024
2. BEFHOLE
Change in Accounting Policies
O SFHEHEZEOWREICHEIER i

Changes accompanying revision to

@ QLS OEE

Changes other than those in D

PN

accounting standards, etc.

Fii 3

PN

No

No

5

&
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I M3%pE3% Financial Statements

(1) [=fExtFEE] Balance Sheet
(HA7 : ) (Unit : JPY)

AT B
(20244 6 H 7 HEIIE) (2024 4 12 A 7 HETE)
Prior period Present period
As of June 7, 2024 As of December 7, 2024

&%H Amount &%H Amount

EREDTS

Assets

BN & PE

Current assets

a—J)b e @—

Call loans 2, 405, 582 2,570, 317

BB R FER AR

.. L. 406, 575, 910 411, 906, 685
Parents trust beneficiary securities

ERION

Accounts receivable — other 2, 323, 688 2, 529, 468

AR

5 32
Accrued interest

B PE A EE

411, 305, 185 417, 006, 502
Total current assets

i it

411, 305, 185 417, 006, 502
Total assets

AIEDHS
Liabilities

VB A
Current liabilities

ER I EH i

2, 298, 681 2, 556, 477
Unpaid dividends ’ ’ , ,

RANSZ FEE

33, 667 34, 111
Trustee fees payable ’ ’

AALZEREAE

224, 431 227, 368
Investment trust management fees payable

Z DAL

155, 630 259, 685
Other accrued expenses

Eh AR A F

Total current liabilities 2,712, 409 3,077, 641

afias

Total liabilities 2,712, 409 3,077, 641

L PE D

Net assets

TEALE

Principal and other

JoA

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

a4
Surplus

HIRF A SOIHIR RS (A)

21,067, 224 15, 731, 139
Surplus (deficit) at end of period A2l ’ Alb, ’
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(53 Bl (R AR L4

583 7,612
(Reserve for distribution) ’
TCART AR 408, 592, 776 413, 928, 861
Total principal and other ’ ’ ’ ’
G S A2
?Efif§;1:+assets 408, 592, 776 413, 928, 861
B TE D 2
AT E At 411, 305, 185 417, 006, 502

Total liabilities and net assets

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

(HAL : M) (Unit : JPY)

GUE:]

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

EL.

H 20244 6 3 8 H
£ 202412 H 7H
Present period
From June 8, 2024
to December 7, 2024

&%H Amount

&%H Amount

(ZE L&

Operating revenue

S IALE,

Interest income

399

2,669

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

7,547, 29

10, 856, 52§

HENIEAF

Total operating revenue

7,547, 689

10, 859, 194

CES -G

Operating expenses

KALFILE,

Interest expenses

58

SEREAE

Trustee fees

67, 458

68, 471

ZREAE W

Investment trust management fees

449, 651

456, 424

O hE A

Other expenses

140, 599

143, 059

HEEM AR

Total operating expenses

657, 766

667, 953

RIS AT EFERL (A)
Operating profit (loss)

6, 889, 923

10, 191, 243

REFIRE IR EBEL (D)
Ordinary profit (loss)

6, 889, 923

10, 191, 243

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

6, 889, 923

10, 191, 243

—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

A\23, 682, 030

A21,067, 224

TR IR S 3 R AR D4R

Increase in surplus or decrease in deficit

TR AR DR 3 R R e IR
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Decrease in surplus or increase in deficit

INFT LS

51§E§ans 4, 275, 117 4, 855, 15§
e SRR A

PR S XA OGS () A21, 067, 224 A15,731, 139

Surplus (deficit) at end of period

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

1. R EEORMIEYE L ORI 75 BB (R REARRES:

2. F - IR OFE EAAE A iRE SR 78 B SRR

JE
4. Z DAt
B0 FET,

SLYEMAR TR L TR Y 9,

FE HIEMETE L L TR Y £,
3. Ak pE i DRI SE Z B3 5 IO A S S ORIl O E I B W T —EDORTHRF M EFZ A L T\ 5720, R72 51
TS EFIZ Lo 2 h

YHMAN R D 2L bhH Y ET,

VM REROREHMIE, 20244 6 H 8 A5 20244 12 H THETLE - T

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

(PR IR IR RS 3 5 TERD)

Al
2024 4 6 H 7 HEUE

4
2024 4F 12 H 7 AHLE

1. FrEMIMORRAIZRIT 5% EHE ORI

BeE IR O R BB D Z 35 DSk

214, 830 M 214,830 1
2. PSIRTOMPER BRI 55 4200 6 45 1 AT 10 BICHL (2. BOE(EFEMPERBAIAIL 55 40> 6 4 1 A 10 BICH
ETDHR ET D4
TEARD K 21,067,224 M JLARDRIE 15,731, 139 1
3. FREHIRIOKRBICHIT D 1 B Y72 OMEFEOH 3. FREMIMORBICKIT D 1 BN 720 OMEEDFE
1 B4 720 Wi rERR 1,901. 94 [ 1 B4 720 Wi rERR 1,926.77 [
(100 124 7= 0 i pE%H) (190, 194 ) (100 124 7= 0 i pE%H) (192, 677 1)
(4% B ORIt EEIT BT 2 15D
B 2023412 H 8 H B 20244F 6 A 8 H
B 20244 6 A TH B 2024412 H 7T H
1. ol OBk 1. ofidd: O FiEkE
20234F 12 H 8 A5 20244 3 H THET 20244F 6 4 8 H) 5 20244 9 THET
HH HH
4 300 24 N AR A A AATH EE[REE e A 923 [
[Bl7 7 > B OB I AR AH B 2,308,817 M (87 7 > R OB Y SINAR AR B 2,651,894 [
53 B i F Sz 4 ¢ 10, 145 1 (53 B HE i P S 4 ¢ 583 1
IR E D=A+B+C 2,318,915 [ i 24 SN A R HEE D=A+B+C 2,653, 400 H
et E 331,228 [ iy E 333,590 [
IS 42 5y i mT AE A F=D-E 1,987, 687 [ IS 2y i P HEA F=D-E 2,319, 810 14
N 45 53 B 4 G 1,976,436 [ U 55 4 i 4 G 2,298, 681 4
R (4 B AR A N 4) H=F-G 11,251 U1 4 (5 i HEA 57 42) H=F-G 21,129 1
% I 214, 830 11 B~ 1 214,830 1
100 112472 0 43 H 4 J=6/T X100 920 H 100 112472 D) 434 J=6/1%100 1,070
2024 4% 3 A 8 HMH 20244 6 H THET 20244 9 H 8 HA 5 2024412 A THET
HH HH
I 2 Y AR AR A 388 1 EP LR A 1,745 14
P87 7 > B OB Y I AR AH B 2,614, 105 M (87 7 > N OB SINAR AR B 2, 875,578 [
53 B i F Sz 4 ¢ 11,251 (53 B T P S 4 ¢ 21,129 1
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EEI e Ry D=A+B+C 2, 625, 744 1 IR | D=A+B+C 2, 898, 452 1
2 E 326,480 it 2 E 334, 363 14
N £k 3 i v REAH F=D-E 2,299, 264 [M U 2k 53 i 7] REAH F=D-E 2, 564, 089 [
IS 2 53 i 4 G 2,298,681 IS 2 53 i 4 G 2,556, 477 [4
R IR 4 (3 B MERR RS ) H=F-G 583 [ U R 4 (3 L MG RS ST 42) H=F-G 7,612 [
mE~4 I 214,830 [ %% 1 214,830 O
100 [12472 0 53 Hd 4 J=G6/1x100 1,070 1 100 [12472 0 Syhid 4 J=G/TX 100 1,190 4
2. Z O H 2. 2O

Z OB S B 106, 179 L, SRIEEUT VT O pELEfE ZOMEAD S B 103, 678 FIIL, SRIERIC OV T DR
AETHY £, HETHY 9,

(e fh P it (2 B89~ 5 TERTD)
(1) P di DIRPLU B3 5 91

(GE:]
H 2023412 H 8 H
F 20244F 6 5 TH

B3y
H 20244 6 H 8 H
I 20244128 7 H

L. Rl S 3 2 BUL A #

BTy R, BEEFEAUEEENCET 2R 2 548
ATHZED HAEFHREFELETH Y, FErtakiciied 2EH
DEARFFEHZAE, FAMGESRE OSBRI L TRE L L
TERATIZEEZEMELTEY £,

2. BT S OWNE K T OEFFENCRD ) A2

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

BTy RPRET 2 HEMEEOFMIL, (FOMOER) O
2 AMFESFRRICEEH L TB Y 17,

TN, HRIMEENY XU SFIEENY R AFAEEY A
7R EOHHZY AT ERY A7 ROREEY A7 1285 &
<k 7,

3. SRS IZFR D U R 7 BRI

Lt tIcBWTIE, M LG Y 27 EHICET RS
SERIT, NT A AOBERER Y A7 OFREIT
o TR FI,

OmitE ) A7 OEH

M) A7 1CB LTIk, ERERL S ORI E HRE, 00T - 41
e L., BETHIZIR > T EDEDEHEZIT/>TRY F
B
ORHY A7 OE

ER U A7 IZBA L Tk, FBITERSCEGE e O M BRI 12 B9
DGR - oW & i IRE . ke L. A E OB HEIIS U
FHAHITRZEDE R Z 1T/ >TEB Y £9,
OWREINEY 2 7 DB

TRENE Y 2 7 (2B LTl SEICE UCTHigiahitE ok &
1R L. BB EOMALLREOEREZ{T/2>TEBY 97,

L. ABRRRE i (XT3 D MG T 8
Al 2

2. SR DN R OE OERPEMIRD Y A7

Al

3. ARl AR D U A 7 BRI
[FIAE

(2) & FhpE i ORI EE I B3 5 F IR

EIE: ]
2024 € 6 J 7 HELE

EE
2024 4F 12 A 7 HEILE

1. EERIRERE AR, el e OZE%R

B R Lo ephpg i 3REAI L LTI~ TRl TR L
TWhHTIzsh, SEXREEE LA & Rl & 02T H Y £
Moo
2. el RE HIE

BBLEERER A RESS

(EERF MR 2 FRICET 2R ISR L <

BYET,

T—)b » v —EO SR L O AT

IS OF RIFEHF TRE SN D720, MREAEERE
fili LEPLL TN D 2 &0, HZIREMifEZ Ml & LTk

1. EERIRERET AR, el e OZE%R
Y

2. el RE HIE
Al 2
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DET,

(B 5 & OMG1IZRE4 5 7ERD)

(EE:]
H 2023412 H 8 H
T 20244F 6 A TH

By
H 20244 6 A 8 H
= 20244128 7 H

it 2 O Y EEG AR D ARl 2R LT, —&
DG 5 L 570 2 Bl S L OIS 134T 72 bhu T
7. EFHII ISV EE A,

Al

(ZF o oERT)
1 TARDKE)
(EE:] X 1
H 2023412 A 8 H H 20244 6 H 8H
% 2024 4E 6 A 7 H T 20244FE12H 7TH
1 T AKH 429, 660, 000 F|H] & e A%E 429, 660, 000 [
1 o B INRR & T ANEH 0 F[HA R B INER & e AKHE 0H
(1) o — S R e AR 0 P F — R A ST AER 0H
2 FHALREAEFR
e B BHRH ML
EIE:] EE
\ H 2023412 A 8 H H 20244 68 8H
A 20244 6 H TH = 2024412 H 7T H
HISICE ENiHMnzERE (M) HBISICE ENiMnzERE (M)
BLBEE R O AR RE SR A1, 631, 735 A3, 291, 790
&7 Al,631,735 A3, 291, 790
3 T URT ¢ THGIER
FUMFEHIIH Y FHA,
(4) [MHERzE]
B 1 HALREAAME
(D& (2024 5 12 H 7 A BIAE)
FUMFEHIIH Y FHA,
(2) R LIS O FMRES: (2024 45 12 A 7 A BI(E)
(B )
FRAH W 2} IR IHREE AR 5
BB E 702 4% [HAH S&P 500 ¥EELE~y VR 74, 555, 113 104, 242, 958
FIEs ~Y—77 K
CREE 7 — 1 O Efea B~y VB 341, 052, 796 307, 663, 727
~—7 7K
/NG B - 2 415, 607, 909 411, 906, 685
HH AR EE =R - 99. 5% 100. 0%
&t 411, 906, 685
(B 1) BEEEZ LS, BEERL OB EEEZ IR D A HREEOMIT, fEAKE2ERLTEBY £7,

(7 2) BRITAE X0 AR ORI PEIC R DR RO/ NGO GRS T DR TH Y 7,
2 T UNT 4 TG RO T ARG OTRFEAE e OWEl DR

FUFHIIDH Y A,
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