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I 77> ROEMRM
Fund Management

1. 2024 4% 8 H P ORI (2024 4F 2 A 11 H~2024 4% 8 A 10 A)
Management Status for Half-Year ended August 2024 (February 11, 2024 - August 10, 2024)

(1) BENR (B 7 AR
Assets (fractions of less than JPY mil. shall be rounded down)
B4 - WA - TOMOERE A

N s
LR R (R R TR)

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. %
2024 4F 8 A H A 0 (0.0) 18,319 (100.0) 18,319 (100.0)
HY ended Aug. 2024
2024 4E 2 A #] 0 (0.0) 26,835 (100.0) 26,835 (100.0)

FY ended Feb. 2024




(2) BE - MRFFER

Creation and Redemption
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(fractions of less than
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(F PR EE )

one thousand units shall be rounded down)
AFH R IR Y EEH R IR
FATHE 08K s A %R FATH N
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
@ O+@-©)
T T Th Th
‘000 units ‘000 units ‘000 units ‘000 units
2024 4F 8 A H A 68, 100] 11, 790 34, 740 45, 150
HY ended Aug. 2024
(3) FE¥EqAE
Net Asset Value
10 A4 Y FLAELER
e i ST W)é$ﬁiﬁ%@fwﬁﬁ%f)
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)
BAoH BAoH BHAH =
JPY mil. JPY mil. JPY mil. JPY|
2024 & 8 A 19, 706 1, 386 18, 319 4, 057
HY ended Aug. 2024
2024 4E 2 A #] 27, 069 234 26, 835 3,941
FY ended Feb. 2024
2. KEFHOER

Change in Accounting Policies

O KFHEEFEOSIEICE ) EE

Changes accompanying revision to accounting standards, etc.

@ QLS OEH

Changes other than those in @

Fii 3

PN

No
i

PN

No
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I FTHEMEEEY% Semi—annual Financial Statements

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

%14 55 15 Wih M IR
(2024 4= 2 H 10 HHITE) (2024 4= 8 H 10 HHITE)
14th Fiscal Year 15th Semi—-annual Period

As of February 10, 2024 As of August 10, 2024

£4E Amount &% Amount

EREDTR

Assets

)& PE

Current assets

A4

. 1, 498, 894, 255 1, 395, 384, 942
Deposits

a—)b - ma—

Call loans 18, 010, 632, 508 1,537, 156, 521

R P i A B

. . . 759, 258, 593 10, 089, 391,
Revaluation of derivatives

BLSEI S [ E
Securities purchased under resale 1 11, 390, 000, 000
agreements

ARILHLE.

= 79, 328
Accrued interest

ZANFREREML

. . 6, 801, 123, 950 5, 373, 448, 665
Margin deposits

B & PE A EE

27, 069, 909, 306 19, 706, 158, 847
Total current assets

piE A E

27, 069, 909, 306 19, 706, 158, 847
Total assets

Al
Liabilities

VB A
Current liabilities

R P i At D

. . . 169, 042, 17 1, 318, 611, 255
Revaluation of derivatives

KA FEE B

Trustee fees payable 6, 407, 627 6,671, 129

RANZFEE W

57, 668, 553 60, 040, 094
Investment trust management fees payable

RALFI B,

. 3, 128 =
Accrued interest expenses

Z DAL

1, 433, 361 1, 491, 059
Other accrued expenses

Eh AR A F

Total current liabilities 234, 554, 839 1,386, 813, 534

At et

Total liabilities 234, 554, 839 1, 386, 813, 534

LS E DER

Net assets

TEARAE
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Principal and other

JoA

Principal

66, 261, 300, 000

43, 930, 950, 000

Tl 4
Surplus

PR ARSI PRI EE (A)

Balance at end of period

A\39, 425,945, 533

A25,611, 604, 687

TAAEAZ
ﬁif;;‘mipal nd other 26, 835, 354, 467) 18, 319, 345, 313
MAITRA A=
?Eil’%;fassets 26, 835, 354, 467) 18, 319, 345, 313
AR PE ARt

Total liabilities and net assets

27,069, 909, 306

19, 706, 158, 847

(2) [PRHHELE R ORIR & HE]

Semi—annual Statement of Income and Retained Earnings

(HAL : M) (Unit : JPY)

5514 Wl A I
H 20234 2H 11 H
B 20234 8H 10 H
14th Semi-annual Period
From February 11, 2023
to August 10, 2023

55 15 Wl A
H 20244 2H 11 H
B 20244 8H 10 H
15th Semi—annual Period
From February 11, 2024
to August 10, 2024

&%H Amount

&%H Amount

(ZE L&

Operating revenue

S HALE,

Interest income

56, 380, 744

54, 029, 152

URAERS dh G | S R A

Profit and loss on dealing of derivatives

1,862, 742, 193

1, 150, 133, 185

RS AE 2
2% ?_‘E?Eﬁ% _ 2, 543, 724, 493 553, 385, 039
Foreign exchange gains or losses
F DML 72, 940, 580 69, 418, 652
Other revenue
p o A2
H ORI AR 4,535, 788, 010) 1, 826, 966, 028
Total operating revenue
BN
Operating expenses
18
LA 3,129, 271 118, 556
Interest expenses
=2
% FEA RN 6, 827, 789 6,671, 126
Trustee fees
Ze Rt RN 61, 450, 032 60, 040, 094
Investment trust management fees
Z oA 1, 299, 94 1, 370, 406
Other expenses
ZE S ikeniy 72,707, 032 68, 200, 182

Total operating expenses

R T EERKL (D)
Operating profit (loss)

4,463, 080, 974

1, 758, 765, 846

REFIRE IR EBEL (D)
Ordinary profit (loss)

4,463, 080, 974

1, 758, 765, 846

R RIAIRIZE SO AR R (A)
Profit (loss)

4,463, 080, 97§

1, 758, 765, 846

—EBAERINCAE O TR G A BH D Sy Bl AR U —FB AR

(1699) 2025 4E 2 A FRERREE
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FNTHE S PR RSO SRE (D)
Distribution of profit loss from partial
redemptions

BERAe ST E REE (A)

Surplus (deficit) at beginning of period £153, 726, 960, 754 439, 425, 945, 533

TR N ST R AR D3

. . .. 26, 299, 240, 00 18, 479, 330, 00
Increase in surplus or decrease in deficit

BRI A D R S INEE UL R HR 4
DA

Increase in surplus or decrease in deficit
from partial redemptions

26, 299, 240, 000 18, 479, 330, 000

PR IR T R AR INAR

. . . .. 10, 989, 911, 00 6, 423, 755, 00
Decrease in surplus or increase in deficit

PRLEAMEFEIAE O RIR D FEUI R 4
PAIEE

. . . .. 10, 989, 911, 000 6, 423, 755, 000
Decrease in surplus or increase in deficit

from additional subscriptions for period

Sy
Dividends

PRRIR ST R XES (A)

) /33,954, 550, 776 A25,611, 604, 687
Balance at end of period

(3) [hEEREE]
(R 2T #HNIAR D FIEICB ¥ HER)

1. JE AT PE O REAM A E S OFFAf 715 [PE IS |

FHR A O DEEO B OF7 2 WG OFE T 2 1G5 B U AR TREM
LTHYET,

R T AV

FHE HICB W T PRI OZIE R OXBE RGO TG L Tk £9,

2 SVERERE - AROATEE~OHFFLUEICR T DAMERERE - AROMHEL, JFAlL LT, bAEICET 255

B E e IR B O E R TCEHMSOMEIC L > TRHAE L TR0 £7,
3. B - AR OFE EAAE JRAE RS o 1 | SR AR
FE HIEMETE L L TR Y £,
R AR

FOE HIEMETE L L TR Y £,

4 . R s ORI (2B 2 FIEO M@ R S ORHE O FEIC I W TUI—EDRHRRFEFE LR L T D72, R 20
SR RAMEICL -T2, SHMEN R 2L b0 £,

£ TIAT 4 TRENCET 2RO E L, HSETHLT UAT 0 THGICHT

4 BB ELITHE LOMETCATH Y | YESHAKLT VAT 1 7T

FIOHGE) A7 DRE SR THOTEHY £HA,

5. ZF D e B |
B E S| ORFHLEIZ DWW TIE, T&RREmICBT 2251 E%E ] OBREIZL > TE
v ET,
G A
W77y ROPRFESIEIL, 20244 2 A 11 225 20244 8 A 10 HET L oo
TBh ET,
(PR R A R
14 4 %15 W EFHE MR
2024 4% 2 A 10 HBL{E 2024 4% 8 H 10 HEL{E
1. FEHBOKRBICET DZRMEORE 1. RIFHEMEORBIZBIT 2 Z5MEORIK
68, 100, 000 1 45, 150, 000 I
2. BEEFUEHREBRRIE S5 K065 1HE 10 5 |2, BEEEMPEFHEHIN 55 520 6 55 1 THE 10 BT
ET D ET HH
TEARD KR 39, 425, 945, 533 [ JEARDKIE 25,611, 604, 687 [
3. FHEWMOKRBIZRBITS 1 ALY 70 OMEEDRHE 3. WHEFHEHROKRBICBITS 1 BALYS 720 OMEED
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NEXT FUNDS NOMURA Crude Oil Long Index Linked Exchange Tra

sl
1 114720 fli rEAA 394.1H 1 Y720 fliE EE 405. 7 H
(10 [ 7= v HlE PERE) (3,941 M) (10 [ 47= v HE PERR) (4,057 M)
(PR X ORISR EICRET 575
HUEH IO EH A,
(Fhps S 2 B9 2 5D
AP S O RPN A (2 B3 2 S
514 #i 55 15 BRI E I AR
2024 4F 2 H 10 AHILE 2024 4F 8 H 10 A BILE
1. BfExtRFRE LR, Rl K OERE 1. B IREREE LR, R R A

B RR EoSEpg IR & LTS TR TR L
TS, BERTBER L4E & Wl & OEFITH Y 1
oo
2. WHliDFE Ik

URAE P A R AT 5 22

FURT L TEBNZHOWTIE, (ZofoERE) o 2
FUNRT ¢ TEGIBRICEERE L TR £,

)b« B — RO SRR SRR

I GO BITEIR CRE S DT, IREMAEITRE
&AL TS Z LD, YELIREMMAEZ FHE & L TR
UES

AR R % oo AxmhpE st 3R & L C TRl CRE
LTS 7z, iR G RAR & Rl & o0 2481
HYFERA,
2. WHliDHE Ik
URAE P A R ATG 5 22
FURT 4 TEENZHOWTIE, (ZofoERE) @ 2
FUNRT ¢ TEGIBRICEERE L TR £,
)b« B — RO SRR O EEE
I GO BITEIR CRE S Do), IREMAEITRE
i EEBILTND Z LoD, YELREMMAEZ FHE & L TR
UES

(Z D odTERD)
1 TAROBH)

%14 #
H 20234 2 H 11 H
% 20244 2 A 10 H

%5 15 i MR
H 20244 2 H 11 H
% 20244 8 H 10 H

B e AR
01 B NGRS AE ST AR
1] AR AR T AR

80, 739, 540, 000 [
38, 890, 810, 000 [
53, 369, 050, 000

B e A
01 B INER AE ST AR
1] R AR T AR

66, 261, 300, 000 [
11,471, 670, 000 [
33, 802, 020, 000

2 T VAT ¢ THGIBR

T UNT 4 TG OBRKFETFE . Reflh o OFHAT RS
5 14 11(2024 4E 2 H 10 A ELE) %5 15 HIFPRIFHEIRI AR (2024 4 8 H 10 A BL7E)
K s (M) ks (1)
50 4| I AL (F) 51 1 4 REfli (F9) AHlEEE ()
i@ i@
REEZLIE]
P e L |
j=§<: 26, 755,613, 737 - 26, 812, 949, 520 57, 335, 783 21, 143, 665, 749 — 20, 462, 746, 425 680, 919, 324
TS5 IS | LS D H |
ZRETRIE
=¢3 17,919, 063, 150 —| 18,451,943, 790 532, 880, 640 15, 406, 442, 540) —| 14,778,840,0000 627,602, 540
P 17,919, 063, 150 —| 18,451,943, 790 532, 880, 640 15, 406, 442, 540) —| 14,778,840,0000 627,602, 540
At - — — 590, 216, 423 - - —| A1,308,521,864
() B FE ik
1 JeEs |
SHESEHEG Iz DT
THOFMIZTE N T, FHEBICHY 5 AEEOHOEZ2BEIFTORET HIEFME X I I HA&ME CRMEi L Tk
0ET,
2 2T ARG
D EE BIZB W THER DG OMERE R IN TOBAEICOWVTUILL FO L S IZFHE L THY £,

_6_
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OFHEBIZBWTABRTHOZIER (LI THEZA] EOWET) OXBEEYHSGOMENRERE SN TV DEE
L YEAB TR LREMETRME L Tl £,

@FHE BIZIBWTHH A OMBE MRS OMENRRER SN TORWEEIE, UTOHEICE->TEY £,

cFMEBICY A B 2 DRSS A EE SN TV DEAITIE. ik AICR BTV S OXI#E R LY
RGOMEZ b LIZFHRE LIV — 2N TR 7,

CFEBICUEA ZB I DHBER SN ER SN TV RWEAICE, Y%A IR HIEWER STV D XIE
FHRMRGOMEEZ VT Y 7,

2) FHE P BE SE MR O MMEDA TR SN TORWAEIZONTIE, 7R A OMBE RS O fME TR L Tk v
R

K TG Ty VRFHPEH SN TN HDIE TSV EE A,
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