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Corporate bonds
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Nomura Asset Management Co., Ltd.
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Fund Management

1. 2022 4F 2 H o FARPL (2021 45 8 A 11 H~20224F 2 A 10 A)
Management Status for Half-Year ended February 2022 (August 11, 2021 - February 10, 2022)

(1) BEFENR (B 7 AR
Assets (fractions of less than JPY mil. shall be rounded down)
N ey B4 - WA - TOMOERE - .
i . g aEr (i
FERGEE CEEER) &8 (Mg rE)
Primary Invested Assets Cash/Depo§1ts/pth§? Assets 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. %
2022 & 2 A i 0 (0.0) 16,104 (100.0) 16,104 (100.0)
HY ended Feb. 2022
2021 4F 8 A Hj 0 (0.0) 9,335 (100.0) 9,335 (100.0)

FY ended Aug. 2021
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(F PR EE )

(fractions of less than one thousand units shall be rounded down)

(2) BE - MRFFER

Creation and Redemption

AFH R IR Y EEH R IR
FATH N s A %R FATH N4
No. of Issued Units R A No. of Units No. of Issued Units
. No. of Units Created .
at End of Previous (@) Redeemed at End of Semi-annual
Fiscal Period (®) Period
@ (OREOR®)
Tn Tn T T
‘000 units ‘000 units ‘000 units ‘000 units
2022 4F 2 A H A 43, 490 24, 000, 0] 67, 490
HY ended Feb. 2022
(3) FE¥EqAE
Net Asset Value
100 1124 V) HEAEATZE
e i ST 3/ Eljia?ﬁfﬁ-ﬁ;ﬁﬁa‘ﬂf (RTFHEHIAR)
A FEATHE B 450 X 100)
Total Assets| Liabilities | Net Assets .
(@) (@) @ (@D-0)) Net Asset Value per 100 units
((®/No. of Issued Units at End of Semi-annual
Period (Previous Fiscal Period)) X 100)
BAoH BHAH BHAH =
JPY mil. JPY mil. JPY mil. JPY]
2022 & 2 A 16, 241 136 16, 104 23, 863]
HY ended Feb. 2022
2021 4E 8 A #j 9, 382 47| 9, 335 21, 465]
FY ended Aug. 2021
2. KEFHOER
Change in Accounting Policies
O SFHEEEOWEICHEIER i
Changes accompanying revision to accounting standards, etc. No
@ OUsOER i
Changes other than those in @ No
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I FTHEMEEEY% Semi—annual Financial Statements

(1) [PREEEREZE] Semi—annual Balance Sheet

(HAL : M) (Unit : JPY)

%12 #
(2021 4F 8 H 10 HEIAfE)
12th Fiscal Year
As of August 10, 2021

55 13 Wirh M IR
(2022 4F 2 H 10 HEfE)
13th Semi-annual Period
As of February 10, 2022

4%H Amount

4%H Amount

EREDTR

Assets

)& PE

Current assets

THA
Deposits

38

41

a—)b e m—
Call loans

2,002, 355, 120

3, 396, 060, 548

R P i A B

Revaluation of derivatives

297, 835, 705

333, 965, 685

BLSEI S [ E
Securities purchased under resale
agreements

5, 290, 000, 000

9, 490, 000, 000

FEALRFEREAL S

Margin deposits

1,792, 591, 881

3,021, 329, 642

B PE A EE

Total current assets

9, 382, 782, 744

16, 241, 355, 919

pEE

Total assets

9, 382, 782, 744

16, 241, 355, 919

=UOF
Liabilities

ENAE
Current liabilities

R P i At D

Revaluation of derivatives

1, 220, 696

58,617, 739

RANSZ FEE

Trustee fees payable

2,322, 952

3, 794, 224

RANZFEE W

Investment trust management fees payable

41, 813, 183

68, 296, 096

RALFI B,

Accrued interest expenses

1, 774

2, 030

Z DAL E

Other accrued expenses

2,092, 442

5, 839, 341

mEAE AT
Total current liabilities

47, 451, 047

136, 549, 430

afias

Total liabilities

47, 451, 047)

136, 549, 430

LS E DER

Net assets

TEAGE
Principal and other

JLA

4,218, 530, 000

6, 546, 530, 000

(1678) 2022 4= 8 A HRRIREEE



NEXT FUNDS AR Nifty SO0MEE FI5EAE
NEXT FUNDS Nifty 50 Linked Exchange Traded Fund (1678) Semi—annual Earnings Report for Fiscal Year ending August 2022

Principal

a4
Surplus

PR ARSI PRI EE (A)

Balance at end of period

5,116, 801, 697

9, 558, 276, 489

RS AR
Total principal and other

9, 335, 331, 697]

16, 104, 806, 489

HIEETE & 2

Total net assets

9, 335, 331, 697]

16, 104, 806, 489

AEMEESF
Total liabilities and net assets

9, 382, 782, 744

16, 241, 355, 919

(2) [PRHHELE R ORI &R HEE]

Semi—annual Statement of Income and Retained Earnings

(HAL : M) (Unit : JPY)

5 12 IR AR

H 20204 8 H 11 H

B 20214 2H 10H
12th Semi—annual Period

From August 11, 2020

to February 10, 2021

55 13 IR E R

H 20214 8H 11 H

B 20224 2H 10H
13th Semi—annual Period

From August 11, 2021

to February 10, 2022

&%H Amount

&%H Amount

(ZE L&

Operating revenue

S HALE,

Interest income

A1, 866, 989

A3, 680, 301

URAERS dh G | S R A

Profit and loss on dealing of derivatives

2, 1564, 524, 969

461, 809, 379

PR AR

Foreign exchange gains or losses

A\37,220, 808

582, 204, 212

HENIEAE

Total operating revenue

2,115, 437, 172

1, 040, 333, 290

CES -G

Operating expenses

KALFILE,

Interest expenses

172, 935

369, 439

S REA

Trustee fees

1,813, 985

3, 794, 224

ZERe

Investment trust management fees

32,651, 612

68, 296, 096

O E A

Other expenses

2,079, 499

4,118, 739

HEE MR

Total operating expenses

36, 718, 031

76, 578, 498

HHEMEUTEEREL (D)
Operating profit (loss)

2,078,719, 141

963, 754, 792

REFIE IR EEL (A)
Ordinary profit (loss)

2,078,719, 141

963, 754, 792

R RER) 2 ST R R S (A)
Profit (loss)

2,078,719, 141

963, 754, 792

— IR AE O R IR AR R 0O Sy B AR ST — R
FNTHE S PR RSO SRE (D)
Distribution of profit loss from partial
redemptions

BERRe I E REE (A)

1,908, 673, 222

5,116, 801, 697

(1678) 2022 4= 8 A HRRIREEE
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Surplus (deficit) at beginning of period

TR N3 R AR R D3

Increase in surplus or decrease in

177, 620, 000 3,477,720, 000

deficit

FFEAME FEIC A O IR B U AR A

VHR

Increase in surplus or decrease

from additional subscriptions for period

177,620, 00 3,477,720, 00

in deficit

PR IR T R AR N AR

Decrease in surplus or increase in

340, 300, 000
deficit ’ ’

FPRE IR © RIS S I X
pIIEE

Decrease in surplus or increase
from partial redemptions

ERAH A

340, 300, 00
in deficit

Sy
Dividends

PRRIR S SUTTHXES (A)

Balance at end of period

3,824,712, 363 9, 558, 276, 489

(3) [hEERE]

(BB R FHTEHIAR 5 FIHIZB H1ER)

1. JE T PE O RFAMh AL 1E Je ONFFAT 7 45

pi=1
=]

NI RE -
T A
CH RO

LB OAFRIEE ~ D HA

=

g1 LA

. AR pE S O R4 (2 BE 9 2 SHIHE O
JERREA

. F D,

eS|

AP 5 AETDADELAWBIFTORET HTER
LTEBYET,

4T I H |

FHHEBICBO T TRAEOZE B OMBEE LW OME T L T £,
[EREMPEICR T D AVEEE E - Ao MR, JFKAlE LT, bREIZET 55HA
IR B OXEEREEREHBOMEIC L > THELTBY 7,

DR PG AL IS | SR AR

EHIREECTH EL TR £9,

PRt Py

EHREECTHLELTEBY £97,

RS ORI O R EICB W T —EORREHSEHRA L T D2, R DH]
REUFICL ST GE, YHMENE RV ET,

T, TIUAT 4 TRBNCET 20 E L, HETHLT I AT o TBENZE T
24 BB E T3 R LOBETLARTH Y . S A KRN T U T 1 7T
SIOMGBIY A7 OREZEZRTHLOTIEIHY FH A,

IS E]

BUEIE | O FHLEZ W TIE, TEhpa o B+ 2 255 (hERFIEER
2 FAE204E3 A 10 B) OBEICE>TEY £,

G

W77 ROPEEFEIABIL. 202146 8 H 11 H 5 20224E 2 A 10 HETE 2o

A B S e AR 55 R

TEVET

(&R RSB 5 1ERD)

i 12 # %13 M EE R IR
2021 4F 8 H 10 A BILE 2022 4 2 H 10 B BILE
1. FHHEEBOKRBIZRBIT D ZISHEDOREL 1. FRFHEMMORBIZRIT 2% HEORE
43, 490, 000 0 67, 490, 000 [I
2. HEUBOKRBICBIT S 1 EALY 72D OFEEDSE 2. PHEFEHMEOKRBIZET S 1 BALY 720 OMEED
#H

1 0%7= 0 i pE%E 214.65 M 1 0700 Wi pEAR 238.63 M
(100 [ 7= v W& PEXE) (21, 465 M) (100 [ 7= v W& PERE) (23,863 M)

(PR AS M ORI AR R E B 2 1D

HMEHIIH Y A,
(G@tpa dn B3 5 7ERD)
AR PR i O AT A5 (2 B 9 % I
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o512 1
2021 €€ 8 J] 10 H EifE

ERREELE SN
2022 € 2 J1 10 H BifE

1. BBt B4E, Wil M O 240

B RER EoSEpg IR & LTS TR TR L
TS, BERTBER L4E & Wl & OEFITH Y 1
oo
2. Wl DB EHE

URAE P A R ATG 5 2

FURT 4 TEBNZHOWTIE, (ZofoER) o 2
T UNT ¢ TEEIBRICER L TR 7,

=)L o 10— O EENE N A B E S

I HOR EIZEIF T SN AT, IREMEEILRE
fli&SEIL TG Z e h, YakIEHTAE 2 Fefl & LT3
UES

1. WS IRERE LEE, Wil & O 248
S R % oo AxmhpE s 3R & L C TRl CRE
LTS 7z, iR G RAR & Rl & o0 2481
HYFEHA,
2. Wl DB EHE

URAE P A R AT 5 22

FURT 4 TEBNZHOWTIE, (Z0foER) o 2
T UNT ¢ THEIBRICER L TR 7,

=)L o 10— O L EENE N A B E S

I HOR EIZEYIF T SN AT, IREMEAEILRE
fli&EEIL TG Z e h, YakIEHTAE 2 Fefl & LT3
UES

(1) o — S R ST AR 485, 000, 000 1

(ZDfD7ERD)
1 JEAROKH)
%12 # 55 13 B R R IR
H 20204E 8 H 11 H H 20214 8 H 11 H
F 20214FE 8 H 10 H I 20224F 2 H 10 H
LUNERT N | 4,121, 530, 000 A& oAKE 4,218, 530, 000 [
1) B INER E ST ANER 582, 000, 000 H|HIHHBINER & e A%E 2, 328, 000, 000 H4

9 P — BB AR S AR 0H

2 T VAT ¢ THGIBR

T UNRT ¢ TG OFFIEE, Wl e O AR

%512 #1(2021 4= 8 A 10 A BLTE) 513 IR MR RIS (2022 45 2 H 10 A BIfE)
i Bo%ass (1) BokEE (1)
5% 1 4 e (1) PR () 5 1 4 el (19) FEMERE (1)
i H
aiezi el
L SfitEp ez Gl
U 9, 112, 821, 944 — 9, 323, 678, 960 210, 857, 016 15, 838, 891, 858 — 16, 045, 279, 755 206, 387, 897
il Z) Gl
U 9, 228, 663, 415 — 9, 315, 430, 213 86, 766, 798 16, 086, 430, 441 — 16, 039, 790, 823 /A\46,639, 618
i85S | LIS D ELS |
2T RIS |
B 7,552,917, 945 — 7,551,909, 140) A1, 008, 805 13, 323, 631, 058] — 13, 439, 230, 728 115, 599, 670
>k Rov 7,552,917, 945 — 7,551,909, 140) A1, 008, 805 13, 323, 631, 058] — 13, 439, 230, 728 115, 599, 670
At - — — 296, 615, 009 — - - 275, 347, 949
() FHtioREHIE
1 Se s |
SESEHEE 2O T
T OFIIZIB T, FHEBIZEDY 5 2EITO B OEZDEEIFTOIFK T 2 5 EME TR A% CRHME L Tk
DET,
2 AR THRIES

DFHE BIZB W TR S OMEPFER SN TV DHEIZOWTIILLTO L S ICFHE L TH Y £7,

OFHHREBIZBWTABRTROZIER (LLT 143 ]
L YEAB TR LREMETRME L Tl £,

EVWET) OXEE LG OMERER SN T D 5E

@FHH RIZB W THRL H OMBE LM GOMER R SN THRWERIE, UTOHECE>TEY £,

cFMEBICUE A B 2 DRSS AR SN TV DEAITIE. Y% A ICR BV EITE > OXIE R Y
HGOMEZ S LIZFHRELZL— 2N TR 7,

_6_
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CFEBICUEA B OMBER SN ER SN TR WEAICE, Y%A IR HIEWVER STV D XIE
FRYHGOMEZHWTE Y £7,

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

KEFLHGI Ty VRFHPEH SN T HDIE TSV EE A,
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