NEXT FUNDS 7 /b—2b—7KEEE (7— 104F) A2 T v 7 A (BB~ PR L) @B ESHRAE (2647) 2023 429 A# REHEE
NEXT FUNDS Bloomberg US Treasury Bond (7-10 year) Index (Unhedged) Exchange Traded Fund (2647) Earnings Report for Fiscal Period ended September 2023

NEXT FUNDS

2023 4£ 9 HH# (20234 3 H 8 H~20234 9 H 7 H) REHEE
Earnings Report for Fiscal Period ended September 2023 (March 8, 2023 — September 7, 2023)

2023410 H 18 H
October 18, 2023

G BRI
Listed Exchange TSE
NEXT FUNDS 71— =7 KEEE (7T—10F) AT w7 A (R~ P72 L) gl Fig#%

77 R4 -
17
a—RF (12647 )
B SRR TN =R EEE (T-10 ) AT v 7 X TIM (2 ~y P72, FI_—2)
FEREEE N SR
78 B AL 10 A
FEAAE B AT 7 2y b 2 D A MER S URL http://www.nomura—am.co.jp
REFEA CEO FeR & Btttz NN
HiEER e ghees YR—=I AL FES T TEL 0120-753104
Fund name: NEXT FUNDS Bloomberg US Treasury Bond (7-10 year) Index (Unhedged) Exchange Traded Fund
Code: 2647
Underlying index: Bloomberg U.S. Treasury 7-10 Year Index TTM JPY Currency Unhedged
Primary invested assets: Public and corporate bonds
Trading unit: 10 units
Management co.: Nomura Asset Management Co., Ltd. URL http://www.nomura—am.co.]p
Representative: Hiroyasu Koike, President & CEO
Contact person: Satoshi Nagasaka, Head of Support Dial Team
A AFESR A i T E H 2023 4 11 H 30 H
Syl SCHABR AR H 2023 410 H 16 H

Scheduled date of submission of securities report: November 30, 2023
Date of commencing dividend payment: October 16, 2023

I 77> ROEMRN
Fund Management
1. 20234F 9 AHOEMAKRD (20234 3 H 8 H~20234 9 A 7 H)

Management Status for Period ended September 2023 (from March 8, 2023 to September 7, 2023)

(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

Pri I ted Asset
rimary invested Assets (excluding liabilities)

Total (Net Assets)

B R Rl R x| HERk
Amount ratio Amount ratio Amount ratio
[Epaas| % Epals % Epals! %
JPY mil. % JPY mil. % JPY mil. %
2023 4£ 9 A #j 6,814 (98.9) 72 (1.1) 6,887 (100.0)
FY ended Sep. 2023
2023 £ 3 A #j 4,174  (99.0) 42 (1.0) 4,217 (100.0)

FY ended Mar. 2023
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(2) BRI - R FA (F B AR 9045 0)

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
2023 £ 9 A #j 840 812 370 1, 282
FY ended Sep. 2023
2023 4E 3 A #j 952 1,012 1, 124 840
FY ended Mar. 2023
(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|
2023 £ 9 A #j 6, 921 33 6, 887 53, 726
FY ended Sep. 2023
2023 4E 3 A #j 4, 237, 20) 4, 217, 50, 206
FY ended Mar. 2023
(4) syl
Dividend Payment
10 124 Y 434
Dividend per 10 units
=
JPY|
2023 429 A HA 244
FY ended Sep. 2023
2023 4E 3 AHA 223
FY ended Mar. 2023
2. XEHAFHOERE

Change in Accounting Policies

O SHEBEOWEICHEIAT B

Changes accompanying revision to accounting standards, etc. No
@ OLADEHE i3

Changes other than those in D No
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I M3%pE3% Financial Statements

(1) [=fExtFEE] Balance Sheet

(HAL : M) (Unit : JPY)

AT
(2023 4 3 H 7 BHLE)
Prior period
As of March 7, 2023

B
(2023 % 9 H 7 BHILE)
Present period
As of September 7, 2023

&%H Amount

&%H Amount

EREDTS

Assets

BN & PE

Current assets

T4

. 7,129, 995
Deposits

23,193, 706

a—)b - ma—

Call loans 7, 555, 950

13,739, 715

[EIfTRES

Government bonds 4,174, 663, 291

6, 814, 764, 582

ERION

Accounts receivable — other 21,580, 859

24,534, 925

AR

. 14, 002, 785
Accrued interest

24,122, 629

IEN &t

. 3, 834, 069
Prepaid expenses

12,994, 533

Z DAL L

Other accrued revenue 329,916

140, 91

FEALFEREAL S

8, 688, 515
Margin deposits ’ ’

7, 832, 686

RENE PE AR

4, 237, 785, 380
Total current assets

6,921, 323, 684

i it

4, 237, 785, 380
Total assets

6, 921, 323, 684

Al
Liabilities

ENAE
Current liabilities

R P i A B

Revaluation of derivatives 56, 640

128, 892

ARALLLS 53 Bl

Unpaid dividends 18,732, 00

31, 280, 80

RANSZ FEE

283, 45
Trustee fees payable ’

366, 278

RANZFEE W

1, 190, 453
Investment trust management fees payable

1, 538, 319

RALFI B,

. 2 26
Accrued interest expenses

Z DAL E

183, 347
Other accrued expenses

394, 908

E AR AF

Total current liabilities 20, 445, 892

33,709, 223
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AlEaF
- 20, 445, 892 33,709, 223
Total liabilities ’ ’ ’ ’
I PE OO
Net assets
TR
Principal and other
7E%K . 4, 200, 000, 000 6, 410, 000, 000
Principal
Tl 4
Surplus
|44 - 84
WIARR R AR (A) 17, 339, 489 477, 614, 463
Surplus (deficit) at end of period
S Y T T
(Jjﬁﬂ4gﬂ@$§1L§i) - 17, 802 85, 101
(Reserve for distribution)
— Az
7Ej:§§[3?+ . 4,217, 339, 488 6, 887, 614, 463
Total principal and other
G R S NS
WA PERT 4,217, 339, 488 6, 887, 614, 463
Total net assets
CUEMGTE LS
/‘kifgégéﬁfj?+_ 4, 237, 785, 380 6, 921, 323, 686
Total liabilities and net assets

Sm

(2) [BEKOFEISEHHEE] Statement of Income and Retained Earnings
(BA7 : 1) (Unit : JPY)

i 4 1
H 20224 9H 8H H 20234 34 8H
E 20234 3H TH E 20234 9H 7TH
Prior period Present period
From September 8, 2022 From March 8, 2023
to March 7, 2023 to September 7, 2023
&% Amount &% Amount
= 1
Operating revenue
ZIUHLE.
SR 38, 454, 084 57, 383, 522

Interest income

FAMRESR 78 E AR
Profit and loss on buying and selling of /158, 734, 228 A\126, 915, 980
securities and other

URAERS dh G | S R A

1, 278, 285 278, 807
Profit and loss on dealing of derivatives Al ’ A28,
PETIY
E%EE?E$E%£ . A187, 926, 110 441, 226, 263
Foreign exchange gains or losses
T O 415, 244 457, 488
Other revenue
s o A2
E§§§HYEE[3D+, A\ 309, 069, 293 371, 872, 486
Total operating revenue
R
Operating expenses
1E
LA 33,424 22,08
Interest expenses
=2
S REH N 575, 962 667, 503
Trustee fees
ZeA A 2,418,972 2, 803, 425
Investment trust management fees
= DOfE A 920, 628 697, 903
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Other expenses

HEEMAE

. 3, 948, 986 4, 190, 911
Total operating expenses

EEMEUTEERL (D)

. . A313,018, 279 367, 681, 575
Operating profit (loss)

PRI ST HRL (A)

313,018, 279 367, 681, 575
Ordinary profit (loss) A313, 018, T

YRR AR ST IR R (A)

313,018, 279 367, 681, 575
Profit (loss) A313, ’ ’ ’

— IR AE O Y MR AR R 00 Sy Bl AR ST — R
RN O Y HIMEHE S O 0EE (D)
Distribution of profit loss from partial
redemptions

WERARe ST E REE (D)

475, 903, 567 17, 339, 488
Surplus (deficit) at beginning of period ’ ’ ’ ’

T IR S 3 R AR i D4R

. . . 327, 248, 800 232, 143, 000
Increase in surplus or decrease in deficit

MHHBHME FEIT O © RIS SFEINEE U KRB
DHE

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

327, 248, 80 232, 143, 00

TR AR D RS 3 R AR e IR

. . . .. 437, 884, 200 85, 966, 800
Decrease in surplus or increase in deficit

4 —EBAEAIIT P D RIR SR B U RIE I
IES

Decrease in surplus or increase in deficit
from partial redemptions

437, 884, 20 85, 966, 80

SyBod:

34, 910, 400 53, 582, 800
Dividends ’ ’ ’ ’

BRI A& SUTHIR KB e (D)

17, 339, 488 477,614, 463
Surplus (deficit) at end of period ’ ’ ’ ’

(3) [mEit#]

(BB TEI/R D FHICEET 5 135D)

1. A PE O TEM S R OGRS

ORI & L CRE R L T 0 £,

WA & 72 > I, RSOt 2 MAESS CRTMl L T35 0 £,

4 B T

SHEL RSB\ TP RIA R O B ORI e O fhE TR LT 0 £,
2 SMSHEGERE - B OARIRIB I ~OWEFERBEIT BT 2 AMSREIE - A MIREIE. FRIE LT, baEICHIT 28 E

T E e IR B O R R TCEHMGOMEIC L > TRHE L TR0 £7,
3. B - AR OFE EAAE A iRESR 78 B SRR

I R RETH ELTEBY £,

URAE RIS | RS

I R RETH ELTEBY £,

PE=sacei= kA

HWIE HEETH EL TR £,

4 . A S O RHAE 2 BE 4 B I OMA R S OB OB EICE D TE—EDORHERMEEZ A L T b7, B 51
SR ERIEICL S T25E . YMMENERDZ 2 H D ET,

F7o. TUANAT 4 TEBINCEAT 2 ST, HETHLT U AT ¢ TEENICBIT

54 BRRRZNEEIEEE FOBETATH Y . YESHEB RN T VAT 4 THY

BIOMHI A7 ODREZERTHLOTES Y £HA,

5.F 0t U MBH R ORESFIL, 20234 3 H 8 HMH 20234 9 A THETLE - T

B0 ET,

(HEARRE O RV IZBET 215D
U FEHIIH Y FHA,
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(e R B9 5 TERD)

Al
20234 3 H 7 HEUE

4
2023 4E 9 H 7 HEE

1. FEHEOEKBIZBT 5% IEHEOREL 1. FEHBORBIZET 5% EHEORE
840, 000 M 1, 282, 000 [
2. FEHMOKBIZBIT D 1 AN 720 OME REDOFE 2. FEEHBOKRRBIZBIT S 1 BALY 720 OMEEDOHE
1 A4 72 i e 5,020.6 M1 1 A4 720 i pERE 5,372.6 1
(10 11472 v i ERR) (50, 206 ) (10 1472 v i PERR) (53, 726 1)
(R M ORI @Rt HEF BT 2 15D
AT ELY
H 20224 9H 8 H H 20234 3 H 8 H
20234 37 7TH 20234 9 7TH
1. 3 Ee O R 1. OB
20224F 9 4 8 AMH 20224F 12 A TRET 20234 3 H 8 HAH 20234 6 H THET
HH HH
EpEEE | A 18, 106, 575 [ Epi[EE eyl A 24, 254, 734 [
53 B i F Sz 4 B 7,858 1 (53 B T P S 4 B 17,802 1
EEI e Ry C=A+B 18,114,433 [ IR ] C=A+B 24, 272, 536 [
e D 1,854,519 [ et 2 D 1,892,270 H
15 %5 53 P REAE E=C-D 16, 259, 914 [ IS 225 53 i vl REAE E=C-D 22, 380, 266 1
N 4% 53 B 4 F 16, 178, 400 [ U 55 5 i 4 F 22,302, 000 [
R (4 B AR A N7 4) G=E-F 81,514 1 U1 4 (5 i M 57 42) G=E-F 78, 266 [1]
Mk H 856, 000 [ SE~3 H 826, 000 1
10 A4 720 55Hd 4 T=F/HX 10 189 4 10 02472 0 55hidd: 1=F/HX 10 270 14
2022412 4 8 BA*5 20234 3 4 THET 20234 6 H 8 A5 20234 9 THET
HE HE
EpEENE | A 20, 729, 331 [ Epi[EEIEsY il A 33, 564, 196
5 B i i N7 4 B 81,514 1 oy B YER R 7 4 B 78, 266 1
IR E e ] C=A+B 20, 810, 845 H4 R EAE AT e C=A+B 33, 642, 462 11
ey D 2,061, 043 [ iy D 2,276, 561 [
15 %5 53 mT REAE E=C-D 18, 749, 802 1 IS 225 53 i vl REAE E=C-D 31, 365, 901 [
N 4% 53 B 4 F 18, 732, 000 [ U 55 4 i 4 F 31, 280, 800 [
R (4 B AR A N7 4) G=E-F 17,802 1 U1 4 (5 i M 5T ) G=E-F 85, 101 [
Mk H 840, 000 [ SE~3 H 1, 282, 000 [
10 H 4 7= 9 Srfds: I=F/HX 10 223 [ 10 14720 53l I=F/HX 10 244 1
2. F Ot 2. F O
ZOMEH DS B 432,605 ML, LRIHELIEMATHY F ZOMERD S B 195,026 i, EHIHRLIEMATHY F
R R
(&Fhps Sh 2 B4 % 1 50)
(1) 4B P bt ARV B4 2 43K

GIEY!
H 20224 9 8 H
20234 3H TH

=i
H 20234 3 8 H
20234 9H TH

1. AR pE S 63 2 B 5

BTy Rid, BEREACEEEANCET HEEE 2 45
4IHIZED DIEFREREETH Y, BENFICHET 5EH
DOIARFFEHPE N, BIFESS O AEFE M3 L THE & L
CTEMATHZLEHMELTEBY £1,

0. GRhEE T ONE M E OERREGICRD U R

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

L. RS S 2 B #
A

0. BPES OB KR OF OEMRENIRD ) 27
[RIZE
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BT 7 v RBRE T 2GRS ORI,
2 AMFEARRICERE L TR Y £,
INBiE, @FEB D R BEER) A7 R EDOTHE D A
7 ERY R ROWEMEY 22712868 THBY £,
M7 7 v N, EREMEICR T 2BEOFENRERICE T
LZEEHAME LT, BETREBIZ2IToTEBY £9, %%
T U NT ¢ TEBIE, W ET D ABEILRAMIEEE Y 2
JEHFELTEY £,

3. ARG THICER D U R 7 B ERAH

ZEEAAIC BT, MY LB Y R 7 EHICET 5 EE
DEBRT, RT A AOBERER Y 27 OEETT
o TR FI,

Ofith U A7 OEB

Hith U A7 I LTI, BERSSEORILE W, o8-t
e L., BETHIZIR > T B DEDEH AT/ >TRY F
ED
O Y A7 OEH

EHY A 7B LT, BITIRCBE e Mgk & B4
DIEMIEE - T & W R, AkBE L. SO REICR LR
IR EDEBEI TR > TRB Y £9,
OFEIE Y 2 7 DFHR

GRENE U A 7 (B LTI, MBI Ui ok &
e L, B &CHMALREDEHZIT/R>CTBY 7,

(£ DO O

3. ARl AR D U A 7 BRI
[FIAE

(2) =P ah ORFLSE B9 5 HIH

Al
20234 3 H 7 HEE

4
2023 4E 9 H 7 HEE

1. EERIRERE AR, el e OZE%R

B R oo Gxihpg bt 3R & LT~ TRl TR L
TV, SENBERE LA & el & OEFIH Y £
v

1. EERIRERET AR, el e OZE%R
A

2. WHli OB E Tk 2. BHlOREEHIE
[EfEFEA: [FZE
(BEERSFHEHR D FHICHE T 23R ICie# LT
B ET,
URAE P LAY E
FUNRT L TEENCHOWTIE, (FofoEs) @ 3
T UNT ¢ TEEIBRICER L TR 7,
O—)b « B— RO EERENE N OV
I HOR EIZEYIF T SN AT, IREMEEILRE
i TP TND 2 Enn, YEEBMAL RIS LTH
DET,
(BhE Y HE L oW 2R3 5 ERD)
(EE:] By
H 20224 9H 8 H H 20234 3 H 8 H
I 20234F 3 H TH I 20234FE 9H TH
TSRS = O S 5L EB R D AN IER iR 2R L ¢, —i% [FAE
OB SGfE & B D BELFEE L ORGHIITRbI TV RN
720, BUEEHIIIWERA,
(FOMoIER)
1 TARDKE)
(EE:] By
H 20224 9H 8 H H 20234 3 H 8 H
I 20234F 3 H TH I 20234FE 9H TH
) e A KE 4, 760, 000, 000 FI[HA & T A%H 4, 200, 000, 000 [
B IR E ST ARKA 5, 060, 000, 000 A B INER E TEAKE 4, 060, 000, 000 M

1 — B AR A 5, 620, 000, 000 1]

91— B AR S A 1, 850, 000, 000 1

2 AftEESBIR
72 A H YA MRES:
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H 20224 9H 8 H H 20234 3 H 8 H

FiZH % 20234 3H 7H
HRICE TNz (M)

20234 9H TH
IR E R (1)

ESHEEE S 128, 060, 830 A231, 540, 795
&t A 128, 060, 830 A231, 540, 795
3 T UNRT ¢ THGIEMR
T VNT ¢ TSI OZFKFEE . Wil & ORI S
i (2023 45 3 H 7 A BIFE) W3 (2023 4F 9 H 7 ABITE)
p— SRS (1) LS (1)
R RG AR (H) 5 | R () AL (1)
@ i
(535 LISk O Bt |
BEETHIE
Foft 21, 721, 120 — 21,777, 760] /\56, 640 33, 891, 880 — 34, 020, 772 A\ 128, 892
* kv 21,721, 120 - 21,777,760 /A\b6, 640 33, 891, 880 — 34, 020, 772 /\128, 892
aat 21,721, 120 — 21,777,760 /A6, 640 33, 891, 880 — 34, 020, 772 /\128, 892
(1) Bl %EE H ik
1 2RI

D) G BIZB W TRIBE S OMEAFER SN TV DM OV I TO L S IZFHEL Tk v £7,

OFHFEBIZBWTABRTHOZIER (LLF T4EA] EWNET) OXMEREMHGOMENRER IN TV IHE
L YEABTRITLREMETRME L Tl £,

@FHAR RIZIB W THRL H OB LG OMER R SN THRWERIE, UTOHECE>TEY £,

cFMEBICYEH B A DB MRS B HER SN TV DEAITIE, Bk BICR bW ER > OX#EE Y
HRGOMEZ S LIZFHRE LV — 2T £7,

- B RIS A 2B 2 2 (B SEWS DRER SN TORWEAITIE,
FRYHGOMEZHWTE Y £7,

2) B S BE LRGSO MMEA R SN TORWAEITOWTIE, FHE A OMEE S O E CRHME L Tk v
R

KEFLHGI Ty VRFHPEH SN TS HDIE TSN EE A,

B HITH b ITWIER STV D

(4) [KEmHE]

W1 AMEESRIM R
(1) ¥R (2023 42 9 A 7 A BIfE)
U FEHIIH Y FHA,

(2) BRALIS O A fiRES (2023 4 9 H 7 A HIE)

A B Fatr ZR R Bl (ke
[E {ERES: DK L US TREASURY N/B 3, 660, 000. 00 2,891, 113. 78
US TREASURY N/B 320, 000. 00 340, 912. 48
US TREASURY N/B 4, 140, 000. 00 3,317, 498. 33
US TREASURY N/B 4, 370, 000. 00 3, 609, 688. 16
US TREASURY N/B 4, 940, 000. 00 3,931, 738. 09
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US TREASURY N/B 4, 650, 000. 00 3,713, 823. 87

US TREASURY N/B 4, 620, 000. 00 3, 825, 215. 39

US TREASURY N/B 4, 460, 000. 00 3, 993, 093. 75

US TREASURY N/B 5, 150, 000. 00 4, 551, 312. 50|

US TREASURY N/B 5, 100, 000. 00 5,021, 109. 11

US TREASURY N/B 4, 490, 000. 00 4, 208, 673. 21

US TREASURY N/B 5, 100, 000. 00 4,727, 859. 12

US TREASURY N/B 2, 000, 000. 00 1, 932, 343. 60

VNG EAE ;13 53, 000, 000. 00, 46, 064, 381. 39
(6, 814, 764, 582)

A AR L SR 2 98. 9% 100. 0%

ot 6, 814, 764, 582
(6, 814, 764, 582)

(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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