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I 77> ROEMRM
Fund Management

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

(1) BENR (B 7 AR
Assets (fractions of less than JPY mil. shall be rounded down)
\ s B - FHE - F DD St s
Lo AR At ()

Cash/Deposits/Other Assets

(excluding liabilities) Total (Net Assets)

Primary Invested Assets

BHE FERK L BHH HER L el MR L
Amount ratio Amount ratio Amount ratio
"M % BAH % BAoH %
JPY mil. % JPY mil. % JPY mil. %
2021 4F 8 A H A 0 (0.0) 44,029 (100.0) 44,029 (100.0)
HY ended Aug. 2021
2021 4E 2 A #j 5,230 (8.3) 57,731 (91.7) 62,962 (100.0)

FY ended Feb. 2021




NEXT FUNDS NOMURAJRIA 7 v A dE R EIGEAE (1699) 2022 4F 2 A FEREFE
NEXT FUNDS NOMURA Crude Oil Long Index Linked Exchange Traded Fund (1699) Semi-annual Earnings Report for Fiscal Year ending February 2022

(2) BE - MRFFER (F PR EE )

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

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®)
T T Th Th
‘000 units ‘000 units ‘000 units ‘000 units
2021 4F 8 A H A 443, 930 9, 000 207, 300 245, 630
HY ended Aug. 2021
(3) FE¥EqAE
Net Asset Value
10 A4 Y FLAELER
e i ST 3/ qjﬁaﬁ/ifﬁ-ﬁﬁfaﬁf (RTFHEHIAR)
A FEATIE 4K) X 10)
Total Assets| Liabilities | Net Assets Net Asset Value per 10 units
@ @ ©@0-2) ((®/No. of Issued Units at End of Semi-annual
Period (Previous Fiscal Period)) X 10)
BHAH BHAH BHAH =
JPY mil. JPY mil. JPY mil. JPY]
2021 & 8 A i 46, 156 2,126 44, 029 1, 793]
HY ended Aug. 2021
2021 4E 2 A #j 63, 786 824 62, 962 1,418
FY ended Feb. 2021
2. XEHAFHOERE
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 TR EEFEYL Semi—annual Financial Statements

(1) [PRIEE 3] Semi—annual Balance Sheet
(HA7 : ) (Unit : JPY)

%114 55 12 Wih MR IR
(2021 4= 2 H 10 BHITE) (2021 4= 8 H 10 HHITE)
11th Fiscal Year 12th Semi-annual Period

As of February 10, 2021 As of August 10, 2021

£4E Amount &% Amount

EREDTR

Assets

)& PE

Current assets

A4

. 83, 840, 605 157, 494
Deposits

a—)b - ma—

33, 035, 606, 658 34, 474, 783, 023
Call loans

[EIfTRES

Government bonds 5,230,941, 412 ]

R P i R At D

. . . 9, 958, 203, 115 588, 385, 976
Revaluation of derivatives

FEALFEREIL S

. . 15, 478, 058, 134 11, 093, 188, 085
Margin deposits

RENE PE AR

63, 786, 649, 924 46, 156, 514, 57§
Total current assets

i it

63, 786, 649, 924 46, 156, 514, 578
Total assets

AIEDHS
Liabilities

ENAE
Current liabilities

R P i A B

Revaluation of derivatives ] 1,797, 411, 248

ARALFRA

Redemption payable 637, 200, 000 181, 500, 000

ARALSZREAE

Trustee fees payable 18, 269, 069 14, 460, 077

AALZEREAE B

164, 421, 56 130, 140, 633
Investment trust management fees payable

RALFI B,

. 9, 584 30, b45
Accrued interest expenses

Z DAL E

4,235, 521 3, 310, 394
Other accrued expenses

E AR AF

Total current liabilities 824,135, 734 2, 126, 852, 897

AfEAF

Total liabilities 824, 135, 734 2, 126, 852, 891

LS E DER

Net assets

TEAGE
Principal and other
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JoA

Principal

431, 943, 890, 000

238, 997, 990, 000

T4
Surplus

PR ARSI PRI EE (A)

Balance at end of period

A\368, 981, 375, 81

A\194, 968, 328, 319

TEASE B A 62, 962, 514, 19 44,029, 661, 681
Total principal and other ’ ’ ’ : ’ ’
HIEFELE
iﬂi{;%;§+assets 62,962, 514, 19 44,029, 661, 681
AfEEESE

Total liabilities and net assets

63, 786, 649, 924

46, 156, 514, 578

(2) [P RHEIS L OFEE 455 E]  Semi—annual Statement of Income and Retained Earnings

(BAZ : ) (Unit : JPY)

55 11 #H R E A IR
H 20204 2 H 11 H
£ 20204 8 H 10 H
11th Semi—annual Period
From February 11, 2020
to August 10, 2020

5% 12 HH R E A IR
H 20214 2H11H
£ 20214 8H 10H
12th Semi-annual Period
From February 11, 2021
to August 10, 2021

4%H Amount

4%H Amount

(ZE L&

Operating revenue

= BUFILE.
Interest income

15, 481, 343

369, 537

AT FESR 70 B H 4%
Profit and loss on buying and selling of
securities and other

29, 007, 164

A\319, 387

URAERS dh G | S R A

Profit and loss on dealing of derivatives

A18, 694, 264, 20

10, 794, 448, 777

2y R 4R

F%Eaégi“iﬁ . A1, 927,078, 641 3, 109, 213, 029
Foreign exchange gains or losses
T OIS 3, 149, 316 2,613,019
Other revenue
ap e A2
F%§§H15£[3D+_ A20,573, 705,018 13, 906, 324, 975
Total operating revenue

=B

Operating expenses

1E

LA 4, 464, 744 4, 580, 742
Interest expenses
2.2 .
St 16, 223, 374 14, 460, 077
Trustee fees
Zeat i 146, 010, 301 130, 140, 633
Investment trust management fees
T O 17,871, 301 9, 256, 032
Other expenses
ap Az
Sealierl 184, 569, 72 158, 437, 484

Total operating expenses

HHEMEUTEEREL (D)
Operating profit (loss)

A20, 758, 274, 738

13, 747, 887, 491

REFIE IR EEL (A)
Ordinary profit (loss)

A\20, 758, 274, 738

13, 747, 887, 491

T RIRIR S SO IR G (A)

A\20, 758, 274, 738

13, 747, 887, 491

(1699) 2022 4£ 2 A FRERREE
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Profit (loss)

—EBAERI A O T AR 4 AR 0D 3 BRI — B

FUTHE D H MRS OB (A)

Distribution of profit loss from partial

redemptions

BERRe I E REE (A)

Surplus (deficit) at beginning of period

AN\23,523, 363, 25 A\368, 981, 375, 81

TR BN ST R AR D3

Increase in surplus or decrease in

. 225, 448, 429, 000 167, 454, 970, 000
deficit

H RIS A D Rl S INEE X
DER

Increase in surplus or decrease
from partial redemptions

I RAR AR

. .. 225, 448, 429, 00 167, 454, 970, 00
in deficit

PR IR T AR N AR

Decrease in surplus or increase in

. 808, 829, 739, 00 7,189, 810, 00
deficit

FRRHBANEREIZAE O IR SR EH X
PAIEE

Decrease in surplus or increase

from additional subscriptions for period

ERAH A4

. .. 808, 829, 739, 000 7, 189, 810, 000
in deficit

Sy
Dividends

PRRIR S SUTTHXES (A)

Balance at end of period

A627, 662, 947, 988 A 194,968, 328, 319

(3) [hEERE]

(BB R FHTEHNIAR 5 FIHIZB H1ER)

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

2. NEREE - AEOABE~OH
RILYE
3. B - AR OFE EAAE

4 . IR ORI 2 B9 2 FHIHO 1
SR

5. F DAt

[E {75

FHI & U CREMECREME L TR 0 £,

Al & 72 > TiE, M ER ORI 2 MAES TR L TR Y £,

S LS|

FHEBIZEY 5 AEITOHOET AWBIFTORET A 1K FE B U FE AR TR
LTk ET,

PR S N)NG]

FHE HICB W TP OZIE R OXMBER RGO METITM L TBY £7,
(EREMEEIC BT D AMVEEVEE - Ao MER L, FAEIE LT, bREICKIT 53R
IR H OXRAE B R EARS OMEIC L > TEHE L TBY 17,

Al RE: 7 B A R AR

HIE HEETEH EL TR £,

URAE PE SR IS | SRR AR

I R RHETH ELTEBY £,

PE=acei= kA

I R RETH ELTEBY £,

kR ORI IX, TSl IS 22D < MEADIED, TGRS 23 72 W G121 A 2
FIZEE SN E T TR Y £9, HEMEOREICE O TX—EDRIHES:
HEEZRAL T D7, RARDAMREEEFICL o GE. BEMENRRR L &
LdHYET,

F7o, TUANAT 4 TEBINCEAT 28NS, HETHLT U AT 4 TEEICRIT
24 BB E TG R LOBETLARTH Y . U A KN T U T 1 7TH
BIOMHI A7 ODREZERTHLOTES Y £HA,

W77 ROPREFHREDMIZ. 20214 2 H 11 H225 20214 8 H 10 HE TE /o

TEY £,

(PSRRI B4 5 1ERD)

5511 4] 55 12 P IR RO
2021 4F 2 H 10 A BIfE 2021 4F 8 H 10 A BIfE
1. FHRHIEOKBICRT 5 ZEHEOREK 1. PREFEBE ORISR 52 HE O
443,930, 000 [ 245, 630, 000 [
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2. HEGFEMEEGRHRIG 55 0 6 55 1 THE 10 52K |2, EEFEMEFFEHRAIE 55 520 6 55 1 THE 10 512
ET HEE T HH
TEARDKIE 368, 981, 375, 810 4 JEARDKIE 194, 968, 328, 319 M
3. HEMMoOXRBICBIT S 1 BN OMEPEDKE 3. HHFHEHHEOKRAICEIT S 1 BALY 72 OREED
#H
1 114720 fli rEAA 141.8 4 1 FY 720 i EE 179.3 H
(10 0¥ 7= v HiE PER) (1,418 ) (10 0¥ 7= v HiE PER) (1,793 F)
(PR R ORISR EICET 5735
FUMHIEIIH Y TH A,
(&mRhpH IR 5 R
£ P S O IRFAM A (2 B3 2 S
%11 5512 R R R
2021 4F 2 H 10 HHILE 2021 4F 8 H 10 A BILE
1. BfExtRFRE LR, Rl K OG5 1. B IRERRE LR, R R R

B IRE EoSRtipa i ITFERl & LT3 TRl CREM L
TWA T, BB B4 & Bl & oI H » £
oo
. Bl OB E I
Bl S

(BEREH TR FHEICH T H1ER) ([CiE#H LT
B0 ET,
URAE P S AT ATE 5

FUNRT 4 TWBNZHOW T, (FofoiEid) o 2
FUNRT ¢ THEIBERICE#H L TR £,
)b - b= RO ST R NS

I HOR EIZEYIF T SN AT, IREMEAEILRE
&AL TS Z LD, YELIREMAEZ FHE & L TR
D £,

PR IR o SRR & LTS TR CRT
LT D72®, HRIEERT IR FEE & Rl & 0 Z&%1%
HYFEHEA,
2. WHlOREE %

TR A= P S AT A

FUNRT 4 TWBNZHOW T, (FofoiEid) o 2
FUNRT 4 THEIBERICE#H L TR £,
a—)b 0 — D SRS K DNV SR E TS

I HOR EIZEYIF T SN AT, IREMEEILRE
&AL TND Z LD, YELIREMAEZ FHL & L TR
nET,

(ZF o oERT)
1 RO,

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

%512 Wi R AR
H 20214 2 A 11 H
X 20214 8 410 H

B oA
01 B INER AE ST AR
1] ER AR T AR

35,971, 810, 000 [
972, 153, 490, 000 [
576, 181, 410, 000

B oA
01 B INER AE ST AR

431, 943, 890, 000 [
8, 757, 000, 000 M

91— R T AR 201, 702, 900, 000 [

2 TUNT 4 THGIFER

T UNRT 4 TG DOERKIFE,

Il Bz OREATT R ik

5511 1 (2021 4= 2 A 10 A BFE)

12 Wb R E IR OR (2021 4 8 A 10 HHIE)

LS (M)

s (M)

7 5 H5 | LIS O B |

AR
54| (D) FEmELE () 5 14| (D) FHFLE (1)
i el
LEIE]l
P B RS |
U 53, 228, 634, 742 —| 62,954,664,427]  9,726,029,685 45,493, 725, 975 —| 44,024, 260,503 A1,469, 465, 472

FETRII|
8 32, 853, 059, 570 —| 33,081, 817, 000 228, 757,430[ 34, 140, 765, 600] —| 34,401, 205, 800 260, 440, 200j
b NS 32, 853, 059, 570 —| 33,081, 817, 000 228, 757,430[ 34, 140, 765, 600] —| 34,401, 205, 800 260, 440, 200j
T 641, 537, 000j - 638, 121, 000 3, 416, 000 - — — —
K R 641, 537, 000j - 638, 121, 000 3, 416, 000 - — — —

_6_
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Gt 7| 7| — 9, 958, 203, 115 7| 7| —| A1,209, 025, 272
(1F) Wil o FiE 7 ik
1 5EmEs |

SMESHILG T HUT

SEOFHIZIBWTIE, FHRBIZEY 5 2ETO A OFE HEGIFTORE T D IE R E U EHEMS CHMi L Tk
h %9,

2 2RI |
DFHE BIZB W TR S OMENER SN TV DHEIZOVWTIILLTO L ) ICFHEL T Y £7,

OFFRE A ICBWTHBETHOZER LT NEEE) LW ET) OXMBELEMIASGOMERER SN TV 5EE
F BRSBTS EME TR L T £,

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

cFMEBICY A B 2 DRSS A EE SN TV DEAITIE. ik AICR BTV S OXI#E R LY
MG OMEZEZ & LR L L — b2 AW TR Y £,

CFRBICYEH B D MBR PSP ER SN TORWEAIZE, Y%A IR BITWER STV L X1#
FHRMRGOMEEZ VT Y 7,

2) FHE P BE SE WG O MMEA TR SN TORWAEIZONTIE, FHE A OMBIE RS O fME TRHE L Tk v
1;_‘0

KRG TNy VRFHPHEH SN TN HDIE TSV EE A,
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