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Primary invested assets: Corporate bonds
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I 77> ROERRM
Fund Management

1. 2022 4F 2 AMIOFE AP (2021 45 2 A 11 H~2022 4 2 A 10 H)

Management Status for Year ended February 2022 (from February 11, 2021 to February 10, 2022)

(1) BENR (B 7 AR O)
Assets (fractions of less than JPY mil. shall be rounded down)
s e - 1EE - & . .
Ly A At ()

Cash/Deposits/Other Assets

(excluding liabilities) Total (Net Assets)

Primary Invested Assets

BHE R L SR MR L SHH MR L
Amount ratio Amount ratio Amount ratio
"M % BAH % BAoH %
JPY mil. % JPY mil. % JPY mil. %
2022 4£ 2 A #j 0 (0.0) 39,739 (100.0) 39,739 (100.0)
FY ended Feb. 2022
2021 4E 2 A #j 5,230 (8.3) 57,731 (91.7) 62,962 (100.0)

FY ended Feb. 2021
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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
2022 4£ 2 A #j 443, 930 13, 200 304, 540 152, 590
FY ended Feb. 2022
2021 £ 2 A #j 36, 970 999, 130 592, 170 443, 930
FY ended Feb. 2021
(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|
2022 4£ 2 A #j 40, 167 428 39, 739 2, 604
FY ended Feb. 2022
2021 4£ 2 A #j 63, 786 824 62, 962 1, 418
FY ended Feb. 2021
(4) i
Dividend Payment
10 124 Y 434
Dividend per 10 units
!
JPY|
2022 £ 2 A HA 0
FY ended Feb. 2022
2021 42 2 A HA 0
FY ended Feb. 2021
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



NEXT FUNDS NOMURAJGGHA T w7 A B R34
NEXT FUNDS NOMURA Crude Oil Long Index Linked Exchange Traded Fund (1699) Earnings Report for Fiscal Year ended February 2022

I M%sE3% Financial Statements

(1) [EfExIZ] Balance Sheet

(HAL : M) (Unit : JPY)

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

%12 #
(2022 4F 2 H 10 HEIfE)
12th Fiscal Year
As of February 10, 2022

4%H Amount

4%H Amount

EREDTR

Assets

)& PE

Current assets

THA
Deposits

83, 840, 605

2,081, 152, 850

a—)b e m—
Call loans

33, 035, 606, 65§

26, 167, 344, 899

[EIfTRES

Government bonds

5,230, 941, 412

R P i R At D

Revaluation of derivatives

9, 958, 203, 119

5, 945, 645, 159

FEALFEREIL S

Margin deposits

15, 478, 058, 134

5,973, 406, 655

RENE PE AR

Total current assets

63, 786, 649, 924

40, 167, 549, 563

i it

Total assets

63, 786, 649, 924

40, 167, 549, 563

AIEDHS
Liabilities

ENAE
Current liabilities

R P i A B

Revaluation of derivatives

177, 630

AEDFRA 4
Redemption payable

637, 200, 000

309, 240, 000

ARALSZREAE

Trustee fees payable

18, 269, 069

11, 609, 844

AALZEREAE B

Investment trust management fees payable

164, 421, 56

104, 488, 594

RALFI B,

Accrued interest expenses

9, 584

15, 643

Z DAL E

Other accrued expenses

4, 235, 521

2,643, 321

mEhAE A
Total current liabilities

824, 135, 734

428, 175, 032

AfEAFE
Total liabilities

824, 135, 734

428, 175, 032

LS E DER

Net assets

TEAGE
Principal and other

(1699) 2022 4F 2 HH hEEE
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JoA

Principal

431, 943, 890, 000

148, 470, 070, 000

T4
Surplus

HWIRRI A IR RESA (A)
Surplus (deficit) at end of period

A\368, 981, 375, 81

A108, 730, 695, 469

TEASE B A 62, 962, 514, 19 39,739, 374, 531
Total principal and other ’ ’ ’ : ’ ’
HIEFELE
¥E£;f§;l§+assets 62,962, 514, 19 39,739, 374, 531
P PE AR

Total liabilities and net assets

63, 786, 649, 924

40, 167, 549, 563

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

(BAZ : ) (Unit : JPY)

%11
H 20204 2 H 11 H
T 20214 2H 10H
11th Fiscal Year
From February 11, 2020
to February 10, 2021

%12 4
H 20214 2H11H
B 20224 2H 10H
12th Fiscal Year
From February 11, 2021
to February 10, 2022

4%H Amount

4%H Amount

(ZE L&

Operating revenue

= BUFILE.
Interest income

20, 106, 655

377, 337

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

27,600, 388

334, 58]

URAERS dh G | S R A

Profit and loss on dealing of derivatives

A2, 225,579,301

24,672, 964, 364

2y R 4R

F%Eaégi“iﬁ . A2,461, 170, 55 4, 744, 085, 479
Foreign exchange gains or losses
T OIS 3, 161, 261 2,613,019
Other revenue
ap e A2
F%§§H15£[3D+_ A4, 635, 881, 547 29, 419, 705, 622
Total operating revenue

=B

Operating expenses

1E

LA 10, 580, 542 8,413,773
Interest expenses
2.2 .
St 34,492, 443 26, 069, 921
Trustee fees
Zeat i 310, 431, 861 234, 629, 227
Investment trust management fees
T O 29, 402, 167 15, 792, 36
Other expenses
ap Az
Sealierl 384,907, 013 284, 905, 281

Total operating expenses

HHEMEUTEEREL (D)
Operating profit (loss)

A5, 020, 788, 56

29, 134, 800, 341

REFIE IR EEL (A)
Ordinary profit (loss)

A5, 020, 788, 560

29, 134, 800, 341

LIRS SO IR (A)

A5, 020, 788, 560

29, 134, 800, 341

(1699) 2022 4F 2 HH hEEE
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Profit (loss)
—HRFRANAE 5 X4 BRI 2 S KE O 4y BLAE S — 5 i
KITHE S M I RO SRR (A) | |
Distribution of profit loss from partial
redemptions
| A o R Vs
AERFEXFHERAS (L) . A\23,523, 363, 25 A368, 981, 375, 81
Surplus (deficit) at beginning of period
I/EA H L%
FIREMMBEI KA SRDE . 511, 923, 595, 000} 241, 508, 580, 000}
Increase in surplus or decrease in deficit
Y —ERARANZ AL D TS AR T R B4
Y
i . . .. 511, 923, 595, 00 241, 508, 580, 00
Increase in surplus or decrease in deficit
from partial redemptions
|54 R %8 4 B
RRERDEXIRACHNE o 852, 360, 819, 00 10, 392, 700, 00
Decrease in surplus or increase in deficit
BHLEAE FEITFE 5 RSSO FE T R IE a1
il
M . . . .. 852, 360, 819, 000 10, 392, 700, 000
Decrease in surplus or increase in deficit
from additional subscriptions for period
Syt ] ]
Dividends
154 84
SRR R IR ® (A) A\368, 981, 375, 810 A108, 730, 695, 469
Surplus (deficit) at end of period

(3) [#Eizk]

(R 2R T #HIAR D FIEIC§ HER)

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

2. SMERERE - REOABE~DH
RILYE
3. HH - AR OFF EEETE

4 . IR ORI 2 B9 2 FHIHO 1
SR

5. F DAt

ERfEIS

I & U CHRMIECRHME L Tl 0 9,

BRIREAGC > 72 > TiE, AR At IR A9 5 M%ES TR L TR Y £9,

e LS|

FHRBIZEY 5 DENTO B OFE D WBIFTORFE T 5 IR B X iR (A0 5 CREA
LTk ET,

rE= S g olirGl!

FHE HIZEBW T TRNAREOZIEH OXMBER WG OMETIM L Tk £9,
EREMEIC R T AAMEREE - Al oMBBEIX, FAlE LT, bAEICEBIT A
AR B O XA EE S EABOMEIC L > CEE L TBY 7,
R A= =k

EHREECTH LELTRBY £97,

DR R AL IS | SR AR

EHREECTH EL TR £9,

PR = Sicti=Eny

EHREECTH EL TR £9,

RS ORI O R EICB W T —EORREHSEERA L T Do, R DH]
REUFICL ST GE, YHMENE R Z bV ET,

F7o, TUANAT 4 THBINCEAT 28NS, HETHLT I AT ¢ TEENICBIT
5% BB E T E FOBETATH Y, YHEHEARNT U AT ¢ 7TH
SIOMGBIY A7 OREZEZRTHLOTIEIHY FHA,

Y77y ORI, FEOROBEICE D, 2021 4£ 2 A 11 B2vD 2022 4F

2HI0BETER->TEY 7,

(HERRF EORAY (BT 5 ER)
FAHFHIIH Y EEA,

(e R B9 5 TERD)

11 512 #
2021 4% 2 H 10 B BIE 2022 4 2 H 10 B BILE
1. FEHBOKRBICET DZRMEOREK 1. FHEHRBORBIZBIT 22 HEORE
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443, 930, 000 H

152, 590, 000 H

2. WEEFEMAEFERAIE 5 50 6 5 1 THE 10 5ICHL |2, REEFEMEHEBIRAIGE 55 40 6 545 1 T 10 ZI12H
ETDHR ET D4
FEARD K 368, 981, 375, 810 JLARD KRB 108, 730, 695, 469 [
3. HEMMOKAICHT S 1N OMBEOE (3. FHEHIHOKAICHT B 1Y ) OMEIEOR
1 1247 0 g rege 141.8 [ 1 F1272 0 il pEAE 260. 4 1
(10 1Y 7= v HiE pEAR) (1,418 1) (10 1Y 7= v HiE pEAR) (2,604 M)
(4% B Ol a5t EEIT B 2 15D
1L %12 ¥
B 20204F 2 H 11 H B 20214F 2 H 11 H
£ 20214 2 A 10 H £ 20224 2 410 H
1. ol OBk 1. ofid O FiEkE
HH HH
EpEENE ] A 12, 687, 374 1 Epi[EEIEsY A A5, 423, 417 [
53 B i F Sz 4 B 179, 248, 099 (53 B T P S 4 B 540, 887, 196
EEI e Ea ] C=A+B 166, 560, 725 1 IR e C=A+B NA\546, 310, 613 [
2 D 374,326, 471 14 % 2 D 276, 491, 508 1
N 2% 53 i mT REAH E=C-D 0 [ N4 4 i AT REH E=C-D oM
N 25 3 i 4 F 0 U 22k 70 i 4 F 0
A (4 PR AR N7 4) G=E-F 540, 887, 196 1 U1 4 (5 i HEA 5T 42) G=E-F N\822,802, 121 1
H% H 443, 930, 000 [ SE~3 H 152, 590, 000 1
10 A4 7= 0 Srfidd: T=F/HX 10 0 [ 10 [1247= 0 534 T=F/HX 10 0H

(e fh s it (2 B89 5 TERTD)
(1) 4P o ORI B4 5 S1

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

%12 #
H 20214 2 H 11 H
% 20224 2 A 10 H

1. A fhpE S ek 2 BURH T §

BTy Rt BEREACEEEANCET HEEE 2 45
4IHITED DIEFRERETETH Y, BENFICHET 5 EH
DEARFFEHZAE, FAMGESRE OSBRI L TRE L L
CTEMATHZLEHMELTEBY £1,

0. P T ONE M E OERREGSICRD U A

W77 RBMRET 2 EHMELOFEIL, AMaEs, 7 U
T4 TWB, 3= s = EOEREER CERIEB TH
DET,

M7 7 v RPMEET D AEMREROFEMT, (ZofhoEi) o
2 AFEARRICERE L TR Y £,

IIHIE, RIS OB ) R 7 SRIEE Y 2
7. AREEBHY A7 EONGY A7 FHY A7 ROVE)
MY 2713683 TEBY £,

M7 7 RiX, FrtMEICRT 2 EEOENIENICE T
HZEHEAME LT, BELIEHEBI 217> TRBY 9, 4
T U ST ¢ TWBIE, MR ETDREMEIRDMIEEE Y
A7 EFLTEYET,

BT 7o i, BitHEICE T 2B EOHET 7 AKR—T ¥
— DO, WO EEMECET 2 EBEEEDOZIEEIT O
ZEEHEMELT, ABETHBGIEFALTEY 7,

3. ARG T ICER D U R 7 B ERAH

HRESHICB W TE, M L72BE Y A7 BHICET 2 E8
DEBRT, RT 4 AOBERCER Y X7 OEETT
o TR FI,

OmitE ) A7 OEH

M ) A7 ICB Uik, EER D EORIE HRE, /08T -

L. B RRRE di (XT3 D MG T 8
A

0. GREE T ONE M E OERREGICRD U RS

BT 7y FPRETHEREROFEEIX, 7V T 4 TH
Bl a— b - a—VEOSBEHEL GEBREE THY 7,
TIHIE, RIS OB ) R 7 | SRIEE) Y 2
7. BEEHY A7 EOMYLY A7 FRY A7 ROWE)
MY 2713 b E&3NTEBY £,

M7 7 v N, EREMEICR T 2 BEOFENRERICE T
HZEHEAME LT, LB 217> TRBY 9, 4
T U ST ¢ TWBIE, MR ETDEMEIRDMIEEE Y
A7 EFLTEY £7,

BT 7o Rix, BitHEICET 2B EOHET 7 AKR—T ¥
—DOFEE, WICEAMEICET I EREEOZEEIT O
TEEHEMNELT, ABTHBGIEFALTEY 7,

3. ARl AR D U A 7 B BRI
[l A
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R L., &> TV D DEOEI AT/ > TR0 £
7.
OfEHY A7 OE
(U A7 1B LTI, BATIRCIRG S DB IR S (2 B3
DRI - oA 22 s, Al L. S0 HEIDS T
LIRS DOE AT > T £9°,
OFEhE Y 2 7 OE
PRENE U A 7 IZBE LTIk, BT U Cilis stk o R &
R L, B ECHALLREEDE 21T >TEBY £7,

(2) Axfhps ah ORFLSE (B9 5 HIH

114 512 4
2021 4F 2 A 10 ABUE 2022 4F 2 A 10 ABUE
1. BRI IREREE A, R B 0724 1. BRI IREREE A, R B OE%

FERIRE Lo R IRAlE LT~ TRl TR L | R
TWh7zs, S REKEE LA L Rl & OZEFITH V F

oo
2. RHlOREHE 2. WHlORE N IE

I {2 R URAE P S AT ATG B

(EELRF IR 2 FHICE T ) ICii#k LT T UNRT 0 TEHNZOW T, (FofioiE) @ 3

BYET, FURT ¢ THWEIBERICEERE LB £,

URA= P S R AT )b - b= RO ST R AR

FUNRT 4 TWBNZHOW T, (FofoiEid) o 3 L OB ITEHM CRE SN DT, IREMAEILR
TUNRT 4 THRBIBRICEE L TBY £7. flEEERLL TN Z D, SIEHMAL L& LTH
a—)b s 0D SR EHE K Ve SR E TS v ET.

IS OF BIFEHH TRE SN D720, MREAEEIXRE
fili LITEIL TV D Z &b, YRLIRFEERE 2 e & LTl

UES
(BhE Y HE L oW 23 5 ERD)
511 HA 512 B
H 20204 2 H 11 H H 20214 2 H 11 H
% 20214E 2 A 10 H I 20224E 2 A 10 H

MGl € DM S FEIG AR D N IEflikk 2 B LT, —#% (A4
DERGI S & 570 2 PR 58 & OB 3T b Tnn
7. EFHITIIE VW EE A,

(ZF o oERT)
1 TAROKE)
511 HA 512 B
H 20204 2 H 11 H H 20214 2 H 11 H
F 20214F 2 10H F 20224F 2 10 H
A e A% 35,971, 810, 000 M| & JeA%HE 431, 943, 890, 000 [
HA R IBINER & ST ANAE 972, 153, 490, 000 [ HF BN E JTEAKA 12, 843, 600, 000 1
(1) o — S R ST AR 576, 181, 410, 000 I Hr — A T AKE 296, 317, 420, 000 H
2 FHAREAEFR
72 H BB NGES
11 512 #
\ H 20204 2 H 11 H H 20214 2 H 11 H
EE 7 20214 2 H 10 A 7 20224F 2 H 10 0
HBRIZE ENFHGZE (1) HBEICE TR (1)
ESEEIE S 303, 019 0
At 303, 019 0

3 T UNT ¢ THG | BIR
T UNT 4 TG ORKFEFE . Refih o OFHAT RS
55 11 12021 4F 2 A 10 A ELAE) #1231 (2022 4 2 A 10 AEE)
s (M) | el (1) AR () ks (1) REfli () AR (F)

e
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(1699) 2022 4F 2 HH hEEE

b 14 PRCRE:E
it i
s s |
Gl Z)i Gl
B 53, 228, 634, 742 —| 62,954,664,427] 9,726,029, 685 33,956,371, 496 —|  39,326,702,245 5,370,330, 749
45 | LA o His |
B TAIE |
B 32, 853, 059, 570) —| 33,081,817, 000 228, 757, 430] 26, 066, 129, 140 —| 26,641, 443, 550 575, 314, 410)
k Fov 32, 853, 059, 570 - 33, 081, 817, 000] 228, 757, 430) 26, 066, 129, 140] — 26, 641, 443, 550 575, 314, 410|
Pnsess 641, 537, 000 — 638, 121, 000] 3, 416, 000} 739, 695, 000] — 739, 872, 630 A177, 630
P% 641, 537, 000) - 638, 121, 000) 3,416, 000 739, 695, 000) - 739, 872, 630) A177,630)
At — - —| 9,958,203, 115 - - —| 5,945, 467,529
() FHtioREHIE
1 Sed s |
SMESEIB Iz DT
T OFIIZIB N TIL, FHEBIZEDY 5 2ETO B OEZDEEIFTOIRFK T 2 5 EME TR EFaE CRHME L Tk
DET,
2 AR THRIES

D FHR BIZB W TR S OMEPER SN TV DHEIZOWTIILLTO L S ICFHE L TH Y £7,

OFHHEBIZBWTABRTHOZIER (LLTF T4EA] EWNET) OXMERLEMHGOMERER IN TV IHE
L YEAB TR LREMETRME L Tl £,

@FHHR RIZIB W TURL H OMBE LM GOMER R SN THRWEEIE, UTOHECE>TEY £,

cFMEBICYE A B 2 D BB LS AR SN TV DEAITIE. Y% A ICR BTV S OXIE R L%
HGOMEZ S LIZFHRE LIV — 2T 7,

- FHE B ICYHH Bl 2 D REE G N RER S TR WIS,
BB OMMEEZ VTR Y £3,

2) FHE B IS BE SRS OME R S TOZRWAMEIZ OV T,
R

KEFLHGI Ty VRFHPEH ST HDIE TSV EE A,

B HITH b ITWIER STV D Tl

B H OBEARS OPE TR L TR Y £

(4) [KEmHE]

%1 AGREAAME
(D) #E= (2022 £ 2 A 10 HEAE)
FOUEIHITH Y FH A,

(2) BRALIS DA AMiFE S (2022 4 2 A 10 A BE)
LI LD Y E A,

2 T UNT 4 TG R OBET RG] OFKIE L Ol O R PR
MEBSRERICIST HIERISHE LCRB L T D720 BiE L TR Y £7
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