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1699

NOMURA Crude Oil Long Index
Corporate bonds

10 units

Nomura Asset Management Co., Ltd.
Junko Nakagawa, President & CEO
Jun Yamanaka, Head of Support Dial Team, Investment Trust Marketing Dept.

TEL 0120-753104

URL http://www.nomura—am.co.]p

20214 4 H 28 H

Scheduled date of submission of securities report: April 28, 2021

Date of commencing dividend payment: —

I 772 ROEMRRN

Fund Management

1. 2021 4F 2 AMIOFEARP (2020 4F 2 A 11 H~20214F 2 A 10 H)

Management Status for Year ended February 2021 (from February 11, 2020 to February 10, 2021)

(1) EPENR

(& 77 A G145 C)

Assets (fractions of less than JPY mil. shall be rounded down)
. s Blé - 18E - ZTOMOEE - .
TEEBEEE A N AEF Giig
B G R ) &8 (Mg rE)
Cash/D its/Other A t
Primary Invested Assets ash/ epo'sl S/, 'er. 'sse S Total (Net Assets)
(excluding liabilities)
&HA i dza A FE i3 Aaa el i3 Aaa
Amount ratio Amount ratio Amount ratio
"M % BAH % BAaH %
JPY mil. % JPY mil. % JPY mil. %
2021 4F 2 A Hj 5,230 (8.3) 57,731 (91.7) 62,962 (100.0)
FY ended Feb. 2021
2020 4F 2 A Hj 4,336  (34.8) 8,112 (65.2) 12, 448 (100.0)
FY ended Feb. 2020
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(2) BE - MRFFER

(F PR EE )

Creation and Redemption

(fractions of less than one thousand units shall be rounded down)
AFH R IR EREUlILER
FATHE 08K s A %R FATH N4
No. of Issued Units N fu); its Created No. of Units No. of Issued Units
at End of Previous o0 rzl@)s cate Redeemed at End of Fiscal
Fiscal Period (®) Period
@ O+@-©)
Tn Tn T T
‘000 units ‘000 units ‘000 units ‘000 units
2021 £ 2 A #j 36, 970 999, 130 592, 170 443, 930
FY ended Feb. 2021
2020 2£ 2 A #j 47, 540 7, 360 17,930 36, 970
FY ended Feb. 2020
(3) FE¥EqAE
Net Asset Value
10 1124 0 JEHEATAA
Mg e Alk AL (/4 FHEMMARFATIE D) X 10)
Total Assets| Liabilities | Net Assets Net Asset Value per 10 units
(@) (@) (OIORO))) ((®/No. of Issued Units at End of Fiscal
Period) X 10)
Epals Epals Epals !
JPY mil. JPY mil. JPY mil. JPY|
2021 £ 2 A #j 63, 786 824 62, 962 1, 418
FY ended Feb. 2021
2020 ££ 2 A #j 13, 540 1, 092 12, 448 3, 367
FY ended Feb. 2020
(4) i
Dividend Payment
10 124 Y 434
Dividend per 10 units
!
JPY|
2021 42 2 A HA 0
FY ended Feb. 2021
2020 £E 2 A A 0
FY ended Feb. 2020
2. BEFHOLE

Change in Accounting Policies

O SFHEEFEOWIRICH I LR

Changes accompanying revision to accounting standards, etc

No
@ OLsSDER

Fii 3

Changes other than those in D No
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I M%sE3% Financial Statements

(1) [=fExtFEE] Balance Sheet

(HAL : M) (Unit : JPY)

%10 #]
(2020 4F 2 H 10 HEfE)
10th Fiscal Year
As of February 10, 2020

%11
(2021 4F 2 H 10 BHEIfE)
11th Fiscal Year
As of February 10, 2021

4%H Amount

4%H Amount

EREDTR

Assets

)& PE

Current assets

THA
Deposits

1, 323, 862

83, 840, 605

a—)b e m—
Call loans

5, 858, 746, 637

33, 035, 606, 65§

[EIfTRES

Government bonds

4, 336, 254, 851

5,230, 941, 412

R P i R At D

Derivative evaluation account

74, 866, 866

9, 958, 203, 119

FEALFEREIL S

Customers’ margin

3,269, 707, 228

15, 478, 058, 134

RENE PE AR

Total current assets

13, 540, 899, 444

63, 786, 649, 924

i it

Total assets

13, 540, 899, 444

63, 786, 649, 924

AIEDHS
Liabilities

ENAE
Current liabilities

R P i A B

Derivative evaluation account

1, 053, 026, 596

AEDFRA 4
Redemption payable

637, 200, 000

AL FEH R
Trustee fee payable

3, 856, 442

18, 269, 069

AALZEREAE B

Investment trust management fee payable

34,707, 922

164, 421, 56

RALFI B,

Accrued interest expenses

2,121

9, 584

Z DAL E

Other accrued expenses

859, 613

4, 235, 521

mEhAE A
Total current liabilities

1,092, 452, 694

824, 135, 734

AfEAFE
Total liabilities

1,092, 452, 694

824, 135, 734

LS E DER

Net assets

TEAGE
Principal and other
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JoA

Principal

35,971, 810, 000

431, 943, 890, 000

T4
Surplus

HWIRRI AT MR REAE (A)
Surplus (deficit) at end of period

A\23,523, 363, 25

A\368, 981, 375, 81

TEAEEF 12, 448, 446, 75 62,962,514, 19
Total principal and other ’ ’ ’ : ’ ’
HIEFELE
S e P 0T i
AfEEESE

Total liabilities and net assets

13, 540, 899, 444

63, 786, 649, 924

(2) [HEEKXOFESREFRE] Statement of

Income and Retained Earnings

(BAZ : ) (Unit : JPY)

%10 #1 7111
H 20194 2 H 11 H H 20204 2 A 11 H
£ 20204 2 A 10H £ 20214 2 H10H
10th Fiscal Year 11th Fiscal Year
From February 11, 2019 From February 11, 2020
to February 10, 2020 to February 10, 2021
£%E Amount £%E Amount
=E JIE
Operating revenue
= IROH] 2.
SR . 102, 880, 697 20, 106, 655
Interest income
FAMRES 78 E AT
Profit and loss on buying and selling of A2,649,972 27, 600, 388
securities and other
M =] AR
UREE PRI |5 i . o A33,229, 427 A2, 225,579, 301
Profit and loss on dealing of derivatives
2y R 4R
?%£3%§{~ﬁ§ . 241,977, 683 A2,461, 170, 55
Foreign exchange gains or losses
T OIS 18, 479, 693 3, 161, 261
Other revenue
ap e A2
£§§§HX%§[3D+_ 327, 458, 674 A4, 635, 881, 547
Total operating revenue
R
Operating expenses
18
LA 3, 753, 000 10, 580, 542
Interest expenses
=2 .
St 7, 998, 339 34,492, 443
Trustee fee
Zeat i 71,984, 949 310, 431, 861
Investment trust management fee
T O 1, 718, 223 29, 402, 167
Other expenses
ap Az
ES%Q%gFﬁ[jD+_ 85, 454, 511 384,907, 013
Total operating expenses
R O
R X IIEIER (L) 242, 004, 163 A5, 020, 788, 56
Operating profit (loss)
R SR 4
R IEFER (L) 242, 004, 163 A5, 020, 788, 56()
Ordinary profit (loss)
L HAMUR 2 SO S IR (A) 242, 004, 163 A5, 020, 788, 560)

(1699) 2021 4F 2 HH PhEEE



NEXT FUNDS NOMURAJGMA YTy 7 AME FE1E (1699) 2021 4F 2 HH# REEE
NEXT FUNDS NOMURA Crude Oil Long Index Linked Exchange Traded Fund (1699) Earnings Report for Fiscal Year ended February 2021

Profit (loss)
—HRFRANAE 5 X4 BRI 2 S KE O 4y BLAE S — 5 i
KT D MR R 2B D D BE (A) . .
Distribution of profit loss from partial
redemptions
| A R N
AERFEXFHERAS (L) . A\29, 505, 448, 413 A23,523, 363, 25
Surplus (deficit) at beginning of period
I/EA H LK
FIRERMBEI KA SRDE . 10, 315, 931, 000 511, 923, 595, 000}
Increase in surplus or decrease in deficit
Y —ERARANZ AL D TS AR T R B4
Y
i . . .. 10, 315, 931, 00 511, 923, 595, 00
Increase in surplus or decrease in deficit
from partial redemptions
R | B4t A
FIRSBOEXLE RIS o 4, 575, 850, 00 852, 360, 819, 00
Decrease in surplus or increase in deficit
BHIBANEFRIZE D RIS &R0 B T R E 41
]
M . . . .. 4, 575, 850, 000 852, 360, 819, 000
Decrease in surplus or increase in deficit
from additional subscriptions for period
S ] ]
Dividends
154 84
SRR R IR ® (A) 23,523, 363, 250 A368, 981, 375, 810
Surplus (deficit) at end of period

(3) [#Eizk]
(R R D HEH I 575D

1. 3B PE ORI SETE R ORI 15 |ERRES

JFH & U TRl TR L TR YD £,

AT AT AMT L &0 7= > T, Ak IR o9~ 2 A% TR L TR 0 £,
SIS |

FHRHIZHEY O DEIEO H O F72 2 G IFTOFEE S 2 15 FARB ST F AR S5 CRH
LTHYET,

TR |

FHE FICRB W T PRI OZIE R OXBESEREOME TG L Tk Y £,

2 SMERERE - AROATEE~OWEFLUEICR T DAMERERE - AROMHEL, JFHAlL LT, bArEICET 255

RILYE IR B OXtEZEECEBSOMEIC L > TEHREL T Y £7,
3. B - AR OFE EAAE A iRE SR 78 B SRR

EHBREECTH EL TR £9,

DR R AL IS | SR AR

EHREECTHELTEBY £97,

EHREECTH ELTRBY £97,

4. & AhPE S ORI B9 A FE O MRS M ORI IE, TR IS REEOIE A, TR 3 22 WA A B
SERE FIZEE SN E TN TR Y £9, YEMEOREIZE W UL EDRIHES

HEEZRHAL TS, BARDAMRFEHICL o ThmE, Y MEN R &

LdHYET,

F7o, TUANAT 4 TEBINCEAT 28NS, HETHLT U AT 4 TEEICRIT

24 BB E T3 R LOBETLARTH Y | S A KRN T U T 1 7TH

BIOWBI A7 OREZEZRTHLOTIIHY /A,

5. 0fth Y77y ROFEMRIT, FEROBEICE Y, 2020 42 2 A 11 B2vD 2021 4F

2H10HETLER->TEY T,

(e R B9 5 TERD)

510 ) 11 H
2020 4F 2 H 10 HEL{E 2021 4% 2 H 10 HEI{E
1. FEHBOKRBICET DZRMEOREK 1. EFHEHBEORBIZET D2ISHEDRRE
36, 970, 000 [ 443, 930, 000 [
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2. WEEFEMAEFERAIE 5 506 5 1 THE 10 5ICHL |2, REEFEMEHEBIRIGE 55 50 6 545 1 T 10 ZI12H
ET D ET D%
FEARD K 23, 523, 363, 250 4 JLARDRIE 368, 981, 375, 810 4
3. FHREHIMOKBICET D 1 ALY T2 0 ORE E DO 3. FHEHMEOKRRAICBIT S 1 BALY 72 ORI EDHE
1 04720 Wi ERR 336.7 1 1 B 4720 Wi pERR 141.8 M
(10 H1Y47= v i ERR) (3,367 1) (10 172 v i PERR) (1,418 M)
(4% B ORI a5t EEIT B 2 15D
%510 %11
B 20194 2 A 11 H B 20204 2 A 11 H
X 2020 4F 2 H 10 H X 20214 2 H 10 H
1. ol O RiBkE 1. oo FiEkE
HH HH
LI 2 Y AR AR A 117, 607, 390 M EP LR A 12,687,374 [
)y Bl MGt R ST 4 B A215, 153,978 [ oy B E R 4 B A179, 248, 099
P 24 5 2 A 4 C=A+B A\97, 546, 588 H i 24 S5 2 A C=A+B A166, 560, 725
(g D 81,701,511 B34 D 374, 326, 471 4
2 50 i FTREAR E=C-D 0 N 4% 23 B wT REAR E=C-D 0
N 2k 3 i < F 0H I A 4 B 4 F oM
R4 (B HEG RSN 4) G=E-F A179, 248, 099 [1 VR4 (S BOYER RSN 4) G=E-F 540, 887, 196 [1]
BP~4 i 36,970, 000 M mE 4 H 443,930, 000 K
10 H 4 7= 9 Srfids: 1=F/HX 10 oM 10 14720 43l I=F/HX 10 0M

(GmhpE S B3 2 1EED)
(1) S fps o OARIZ B3 5 S5

%10 #
H 20194 2 A 11 H
X 20204 2 A4 10 H

%11
H 20204 2 A 11 H
X 20214 2 10H

1. A EhpE S 3 2 Uk T 6

BTy Rid, BEREACEEENCET HEEE 2 45
ATHIZED DA BEEFEFETH Y | (Rt ET 2 EH
DIEARFFEHIPE N, BIFESS O AEpE M3 L THE & L
THEHTHZEZENELTEBY 7,

0. BRPE S ONE R NE DLFRE MR Y 2

L7 7 RBMRET DE/MELOFEIX. AW, 7 U
T4 7B, 3= 0= EOEREEN CERER TH
DET,

M7 7 v RPMEET D AEMREROZFEMT, (ZofhoE) o
2 AFEARRICERE L TR Y £,

TIHIE, RIS OB ) R 7 | SFEB) Y 2
7 BEEHY A7 EONEI A7 R A7 ROWE)
MEY 2712363 TEY £,

M7 7 RiX, FrtMEICRT 2 EEOENIENICE T
LHZEEAME LT, BERIEHEBI 27> TR 9, 4
%7 U NT ¢ TEENE, REE T A REMEITR DA LB Y
A7 EHLTEY £7,

L7 7 R, BREICRTAEREONET I AR —TU %
— DO, WO EEMECET 2 EBEEEDOZIEEIT O
ZEEHEMELT, ABTHBGIEFALTEY 7,

3. BRPE S ICER D U A 7 B ER

AT B W TIE, ML LB Y 27 FHICET A EE
DEBRT, RT 4 AOBERCER Y X7 OEETT
RoTEYET,

OmitE ) A7 OEH

Hith U A7 IR LTI, BERSSEORILE W, o8-t
B L., BB > T DA NEDEREZ1T/2>TEY £

7.

L. RS S 2 B #
A

2. SRS ONE R N OSFREMIZRD Y 27
A7

3. ARk CAR D U R 7 B FRRTH
[RIZE

(1699) 2021 4F 2 A # rE4E(E
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ORHY A7 OE

EH U 227 1ZB LTI, BATERSCEE e MBIk & 2B 3
DIEHINEE - 00T & W s, Mk L, S0 HEIDL U
FHEARIRE D BB Z1T/2 > TBY £,

OFEME ) A7 OE

WRENMEY 2 712 L Cid, SEIZE UTHigmaEhitokin %
fEdE U, G| &0 A L REDFIE AT/ > TR £,

(2) 4P o O BFAM 5512 P9~ 5 FIH

%510 ]
2020 €€ 2 J] 10 H BifE

%11
2021 €€ 2 J1 10 HBifE

1. BBt B4E, Wil M O 240
BRI EOSRREMITFRI & LT TRl CREM L
TWA T, SfExHREGH EFR LML OEBITH Y =8
oo
. Wil OB E STk
[ 7
(EEREFFHIAR D FHEICE T D) (S L T
B ET,
URAE P A R ATG 5 22
FURT 4 TEBNZHOWTIE, (ZofoEzE) @ 3
FUNRT ¢ TEGIBRICEEE L TR £,
=)L« 01— DTN N O RS
I HOR EIZEYIF T SN AT, IREMEEILRE
&AL TS Z LD, YELIREMAEZ FHL & L TR
UES

1. BRI A, Wefli 2 OE%8
A4

2. Wi OREHIE
A4

(BhE S 5 & OHGIZRE4 5 ERD)

%10 #
H 20194 2 A 11 H
X 20204 2 A 10 H

%11
H 20204 2 A 11 H
X 20214 2 10H

AR € DML S FEIG AR D N IEZ ik 2 B2 LT, —fi%
DG 5 & 570 2 Bl 5 L OIS 134T 72 b T
e, HYFHIISVERA,

A7

(Z DA odTERD)
1 TADBEH)

%10 #
H 20194 2 A 11 H
X 20204 2 A 10 H

%11
H 20204 2 A 11 H
X 20214 2 A 10H

B e A
O OB IR E TTAVER
1] ER AR T AR

46, 256, 420, 000 [
7,161, 280, 000 4
17, 445, 890, 000 [

B oA
O OB IR E TTAVER

35,971, 810, 000 [
972, 153, 490, 000

H R AR ST AR 576, 181, 410, 000 [

2 AftEESBIR

7¢ 5 H A RESR
%510 31 %11 9
B 20194 2 A 11 A B 20204E 2 A 11 A
A % 20204E 2 A 10 H % 2021 4E 2 A 10 H
B ICE ENT A ERE (1) BIRICE ENT A ERE (1)

EfERES 1,651, 415 303, 019

et 1,651, 415 303, 019
3 T URT ¢ 7 HGI B

T VNRT ¢ TSI ORI GEE | el o OFHIE S
%510 1 (2020 4= 2 A 10 A BI7E) 55 11 11 (2021 4 2 A 10 HBLTE)
- R (1) RS (1)
5 14| W () AL () G ARG (1)
I @
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i s |
P it e HLS |
e 14, 051, 331, 663 —| 12,998,335, 157 A1, 052,996,506 53,228, 634, 742 —| 62,954,664, 427 9, 726, 029, 685
45 | LA o His |
2T RIS |
jr§<: 6, 377, 130, 024 — 6, 451, 966, 800 74,836,776 32, 853, 059, 570) —| 33,081,817, 000 228, 757, 430
* Ko 6, 377, 130, 024 - 6, 451, 966, 800 74,836,776 32, 853, 059, 570 —| 33,081,817, 000 228, 757, 430}
Fek — - — — 641, 537, 000] — 638, 121, 000} 3, 416, 000)
* Rov — — — — 641, 537, 000 — 638, 121, 000 3, 416, 000
Gt — — — 978, 159, 730 — — — 9,958, 203, 115
() FHtioREHIE
1 ey |

SESEHEE 2o T

S OFMEIC IV T, FHERBICEY 5 DB O HOFEZ MBI OIHER T D IERME B SUTRAMARS TG L Tk
h %9,

2 2T RIILG
DFHRE BIZB W TR S OMEIER SN TV DHEIZOWTIILLTO L S ICFHEL T Y £7,

OFHHEBIZBWTABRTHOZIER (LLF T4EA] EWNET) OXMEREMHGOMERER SN TV IHE
F BRSBTS METIME L T £,

@FHE BTV THH A OMBE MRS OMENRRER SN TORWEEIE, UTOHEICE>TEY £,

cFMEBICY A B 2 DR EYHE AEE SN TV DEEITIE,. ik IR BTV S OXI#E R LY
HRGOMEZ S LIZFHRE LV — 2T 7,

CEERICYE A AR Z DR LA RRER SN TR WVIEAIZIE, UEAICR b ITWIR S TS 5
BHFAG OMEE AW TR Y £,

2) FHE P BE SE ARG O MMEDA TR SN TORWAEIZONTIE, FHE A OMBIE RS O fE TRH L Tk v &
R

KRBT~y VRFHPER SN TWE LOIX TS NERA,

(4) [P BIAnE]

%1 AGREAAME
() #E= (2021 4 2 A 10 HEAE)
HOMFIEIIH D FH A,

(2) BRALU DA AfFESS (2021 4F 2 A 10 A HE)

A B & IR IR AR i

e} B 24} FTHARER LAMAE e

[EERES: K RL US TREASURY BILL 50, 000, 000. 00 49,999, 440. 00|
/NG (AT 50, 000, 000. 00 49, 999, 440. 00

(5,230,941, 412)

AT LE 2R+ 8. 3% 100. 0%

ozt 5,230, 941, 412

(5,230,941, 412)

(E DAMERAMRES OV TE, BEREEO/NGHIO () IiE, AE#RFEE G M) THY £,

_8_
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(F 2) AEF@FMO () NIE, AMEREMRERICHRDL HOT, NETHY £,

(7 3) HeR I3 /E KX 0 AR O IS K3~ D HeR, RO/ NEHI O GRS FIC T DR TH Y 77,
F2 T UNRT 4 TG R ORET RIS OZKEE K ORHl ORI

MHHFNCRBIT DERFEE LCRE LTV 720EK L TRY 7,
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