EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

2024 5 30

03-6387-5000

1/69



2023 11 29

2/69

EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

0120-753104( )
9 5

http://www_nomura-am.co.jp/

0120-753104( )
9 5

http://www_nomura-am.co.jp/

3/69



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

(2024 4 )m

17,180

1959 12
1997 10

2000 11

1-13-1 5,150,693 100

4/69



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

REVAVEE I SEER

ERURSMEE
SRS TIAR
DE—4—, T, o9
HFEHE DAL,
U DEDE A
FE, £ %

Hoa - A0EE
SGER) AT AERS
hEZS—

SGER T - ATERES
METE O SEE 5

mEETERKMELSS

5/69



EDINETOOOO
O00OO00000000000000(E12460)
OooooooooooooooooooOn

B URODFERBBIHEE coiossmt 20243054 : A

P FOERMRTE RS LT R S ISR e 7L FEAENRNES S A & OREREOHTER
=l I EOTFEREE (Gl — e REn ) | 155 NMiwimal T 50 WY O B St Sl U BB ]
25,000 %
20, 000 6O BO
15,000 [
10,000 — —— | Ah 40
5,000 20 20
0 M o o
- -0
40 40
- - - : - &0 B0

019EAF 2020473F MQISSH 2EMF J023OH 2024805 St HXA REES HEDE SR GEEn s

FATN | RN | BT
19.7] 421] sa8] 627 D EEE
297 2114] 2124] s194] as5S| 6] i

500 w07 179 g4 -~os| a3 5.9

« SRS FENERENE. BESoaRSeEDE L s + R TORETSANY 20 % POl sl o st A,
HELTHRLESODTT, 2019E48%%10,000& L TER . zmaeﬁﬁmﬁzuaﬁﬁmmmﬁmmri jEid e ]

fELTHOET, « /)il - qllfjitmnl_.-FEm‘n*.

« EEmEEGL, 2019 A S 20048 HOSMEMOE AELC Y -mlEi..ﬂmum Icmbm

e lElomERERELEGOTT, L i F SHENOMEETT.
aREEETNEREL BINoYREETERRUEE0EMMILTHBLTSD, Mtlrﬁ!ﬁmuﬂ.

SRR S AN

o] - WlpelEm (TOPIN) (M)

CRMlIE : MSCI-KOKUSAINE (RS2, Pi-2)

ORI : MSCIT ¥ — 3524 « ¥—4r ey b - 127992, ([AAH. FR—2)

CHAEMA : NOMURA-BPIER

DR : FTSERSEE - =y 22 (< Ak AvSiL -Ji—2)
CRREEN : PR - Lt IR P A F o PR -5 iy - G0 TSP B (FR—3)

RN AR 7 S ADEROEFERICOLTE

oﬂ:ﬂ (TOPIX) (ESEAR) - - - BRYAAHTOPX (IWiindEEn (ToPx) -:E.mnr ELLVET.) iERRER P REES (TOPD) (&

ihd) (CESEEE I, Bl Hmumgu XEFOMmman (LF [ PX)] SLU0ET,) OMrE TED, N,
ERROLE, JMGSRENEEn (TOPD) (REAS) L-ta!dtmw AR e EEnEED (TOP) (RS0 cfSme i
BEMTATATOMME ] PXFALET. | P iz RiESEER (Torx) HWIM mumﬂm "
FEALGER A, KL )P XICEDEN RIENRERENIEOTRES, . M RS B I SN I L
THI P XGREERALEDA,

OMSC e IE&HH: M-, MSOT Y-S0 + F—dri |« fL 7002 P—2) - - - MECT-KOKUSATEE [
P AN—A), MSCIT RS-« 4 b (7o 2 [BMAN,. —-2) 3. errr. BRI H T SEVE.
fim-ErA— R RSO MM LT Y. FEMS0 mm:rmirm&ﬂun Ex

CNOMURA-BPIIHN - + + NOMURA-BPIH@TSDMRAENE. B s 73 —2vl)— SR JLF-#WH%}.E LT, b, B
DT == IS —F AN T 1 2 S, NOMURA-BEPIEROINE. = . EWE. n E TAEDTRRL.
NOMURA-BPIE®ERL TITDN S8 Py b T30 2 2 FEaElaOEmEs,. o — oML —UmEERL A,

GFFEElﬁmfr:&':mz (M<K, AwSRtl - BA—2) -fFrSEEtMI-f.-r#{?A (W< HE ~yIRL - AS—Z) i FTSE Fixed
Income LLCE SDEEZTN. EFEWEORROESHLES & MNROMNEEN TR FESL SRS 7y AT, EHJ:FISE Fised Incorme
LLCDSMME TH 0, R8I T 23 3 A TOMBIFTSE Fixed Income LLCHELTLEY,

QIFENT S = A b - o+ of T DA -IT 200 - = - FO— - T I —A) = = = DIFEIL . - B
FermiwF s A oo DA - T30 » F—ryy - 0= UL  TAI—5F71F (AS—2)] (CCTiE [RR) &SUET) |-.:|~'..11:.:an
LML, EROLULEEN, BLTNCHESSCS SN, MESLTOMMINIGOTED. SNRAORNERM. #ShaomRo
HEu L e d—5at, fualscmET 36 mmmmrmnm&. T, mme?HH
AEFICHS I SEOTEHENERA. CCLRETLSTHERE, 7. SOiOwEISET LG0T ¥7F. PHorgan Chase & Co. BiF
imm {H‘Eblﬂm ﬂ%@ﬁﬁfﬂ?ﬁtﬂﬂﬁbig& ltﬂbﬂllﬂmﬂm:llznﬁu. tfﬁf_gﬁ !-Emit:‘:r;

— LT Ftti, FRBCETHSRI DR RERC a3 — ETRA.

1'#.#.#5 SEHoED, RREToEN, EFRaY—4ry h#wﬂ«i‘i-:r*'lfau.tﬁm ﬁ‘.‘_. lﬁéﬁ’. gl..-—-l:f-}b « X—E13.
Sa—, FEIAAY =, xmt{:ﬁuﬁ?ﬂﬁﬁ 1:1 - ot =t » ( -
uaﬁm LLC (CoThk NPMSLLC) EWTEEY) (TR 3. TEEM. s (coTig
WH FEET) COUTOmE. SRR Er A, R w.um::mmmﬂrmm
tn:lmillhhﬁ‘aﬂlhtmhmvamhufhtﬂﬂe:'ral‘lﬂﬁm:mt BBt o — oS Al W
R TE IO TREDTEEA, w;&—mﬁhﬂtrﬂs&z?rnﬂ FL—F 1 AT SRR E e R
LIETrA. mumam:uanm;:ﬂmaﬂuww ., - T SMECOL CRE T 250 TS
Etﬂﬁ... nmm,ﬂ—m&m , EOMERE T TEEUN T — RN,

SIPCDRATY. H’Hﬂl‘nﬂﬂt:.l”‘bfw Chase Bank, NA, IPSI, 1P Morgan Securities PLE., FRiieomEsismne
muha-rmiamﬂ

(WA : Bt EPREESTIRAR. FTSE Fixed Income LLC )

6/69



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

| |
20.315 ( ( )
15.315 5 )
« ) ( )
«c ) ( ) 20.315 (
15.315 5 ) 20.315
2
1
1 2015 12 31
2
NISA
NISA
NISA
NISA
NISA
)

15.315 (  15.315 )

7169



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

-

b

C ) n
[ 1
C )
C ) ( C )
[ 1
C ) ( )
| |
| |
(
)
b
D5 & T8 BiEORE BN E RS o R
AFEHEOBAT LI TR EO R sxgoux || 2 2 A
F& R T 2B AT e DEE AL R
W ESES P T, i
@ | | 2
il &
%i% i [iTES
1
i )
r
B 9
TFEETEH-TSBECE. TOTE o@Esofis : :
RIS OERRTERES (BRES) % S ARCB IR
Biew, wEeibe mREEE BRI BL Egﬁigﬁﬂﬂ
e EERL SRS Ee by = Al =
T, Wb, EnErntlEe (50 e & o g
i) BB 1B, SESRE o 2 — Bm_
S F DERIEAD S REHRS G 0B N
SES) EPRRL Y. TOEDDE . i
EQERIREE LV ET., L
b

2024 3

8/69



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

(B2EMW) 77> FOBEHNR
(54t 2 9%)

| BERE (0+0) OHFAEERAOLE | OTOMMBOLE
ph T ! 0.76 0.66 | 0.10
(2022FF9H7H~-2023F9R6H)

« EENEORYCHE-TIR. EEEROEA - BRI o EBACEE (FRlS LT, BEFEERN,. STHSIETFERN
BUSEIHNSIRER <. SMRSoh SE0OIERERESTS0.) EEERNhOTESEEODICERMPOTE
BIEEM (10%ED) BEBRLENTRLTVLET.

+ FERREECEEL TUSIAOYEDONBEBEEC AL CHEUOEEECLOEH LSS0 T Y,

+ SR EELT, BETFNE. SNSETFRESLUElISFDsIRESHED A

*&HEL. FREBNUTETY.

* YU —JF L RS oIt BAE&HET.

« TOMBAICE, AEREEORESICETIAA. EEEASICEL S I FOERCHESIER. EIEEEONEC
EY o TtOiCERBS I S ENET.

« FEEOMERATRELESOTY, COd,. ChoO@ls<EToeithh. ERCRELCHBAOLFEL IR
HNET,

* BB DR LTI Steth— LA CEEL TV EEREERT IR S EL,

2024 3 29

1,119,157,649 99.98
— 112,203 0.01
1,119,269,852 100.00;
1,087,529,939 10.03
1,062,313,067 9.80
183,301,012 1.69
485,207,393 4.47
230,282,737 2.12
15,902,189 0.14
22,233,472 0.20
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1,065,314,354 9.82
1,017,698,615 9.38
1,042,268,248 9.61
1,064,593,252 9.82
853,379,324 7.87
10,541,430,955 97.25
— 296,984,163 2.74
10,838,415,118 100.00;
)
1 626,277,364 1.6853  1,055,465,242) 1.7870|  1,119,157,64999.98
()
99.98
99.98
) )
1 NOTA DO TESOURQ 600,000 3,047.21 182,834,082 3,077.02 184,621,545 10| 2027/1/1) 1.70
NACIONAL
2 LETRA TESOURO 7,600,000 2,408.35 183,034,689 2,402.48 182,587,149 —{ 2026/7/1] 1.68
NACIONAL
3 NOTA DO TESOURQ 550,000 3,007.40 165,417,007, 3,024.82 166,365,418 10| 2029/1/1) 1.53
NACIONAL
4 CHINA 7,200,000 2,120.32 152,663,655 2,123.68 152,905,091  2.69) 2026/8/12| 1.41
(GOVERNMENT BOND)
5 REPUBLIC OF 20,900,000 726.29 151,795,097, 710.95 148,588,592 8 2030/1/31f 1.37
ISOUTH AFRICA
6 LETRA TESOURO 5,500,000 2,525.92 138,925,650 2,519.93 138,596,518 —{ 2026/1/1] 1.27]
NACIONAL
7 POLAND 3,200,000 4,137.12 132,387,994 4,109.16 131,493,368 7.5 2028/7/25| 1.21
(GOVERNMENT BOND)
8 NOTA DO TESOURQ 391,000 3,049.63 119,248,319 3,088.67 120,767,333 10| 2025/1/1) 1.11
NACIONAL
9 MEX BONOS 13,100,000 839.29 109,947,857, 843.89 110,550,753  5.75 2026/3/5| 1.0l
DESARR FIX RT
10 REPUBLIC OF 13,000,000 830.99 108,029,994 821.09 106,742,006  10.5| 2026/12/21) 0.98
SOUTH AFRICA
11 MEX BONOS 12,100,000 858.78 103,912,944 847.85 102,590,292 8.5/2038/11/18 0.94
DESARR FIX RT
12 MEX BONOS 11,300,000 885.07 100,013,855 882.82 99,759,390 8.5 2029/5/31| 0.92
DESARR FIX RT
13 REPUBLIC OF 15,500,000 662.69 102,717,043 638.00 98,890,232 8.875 2035/2/28| 0.91
SOUTH AFRICA
14 POLAND 3,400,000 2,906.40) 98,817,729 2,908.49 98,888,903  1.75 2032/4/25| 0.91
(GOVERNMENT BOND)
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15 REPUBLIC OF 17,800,000 577.51 102,798,062 55442 98,687,846 8.75 2048/2/28( 0.91
SOUTH AFRICA

16 ICHINA 4,500,000] 2,169.08 97,608,837 2,183.22 98,245,331 3.02] 2031/5/27 0.90
GOVERNMENT BOND)

17 LETRA TESOURO 3,600,000 2,648.75 95,355,111 2,651.45 95,452,292 — 2025/7/1 0.88]
INACIONAL

18 MEX BONOS 11,300, 000] 840.62 94,990,497 838.61 94,763,848 7.75 2031/5/29| 0.87
DESARR FIX RT

19 REPUBLIC OF 13,800, 000] 685. 66} 94,621,335 667.24 92,079,796 8.25 2032/3/31f 0.84
SOUTH AFRICA

20 POLAND 2,700,000 3,349.07 90,425,124 3,356.89 90,636,156 0.25/2026/10/25( 0.83
GOVERNMENT BOND)

21 MEX BONOS 10,300,000 815.44 83,990,600 819.98| 84,458,247 5.5 2027/3/4] 0.77
DESARR FIX RT

22 POLAND 2,300,000 3,613.96 83,121,304 3,624.74 83,369,092 0.75 2025/4/25| 0.76
GOVERNMENT BOND)

23 MEX BONOS 10,600,000 792.42 83,996,763 786.47| 83,366,669 8 2047/11/7) 0.76|
DESARR FIX RT

24 CZECH REPUBLIC 11,900,000] 701.25 83,449,712 690. 24 82,138,871 5 2030/9/30[ 0.75

25 POLAND 2,300,000 3,350.57 77,063,263 3,344.89 76,932,689 2.75/2029/10/25( 0.70
GOVERNMENT BOND)

26 [THAILAND 16,900, 000] 441.82 74,667,774 445 .47 75,285,529 3.39] 2037/6/17| 0.69
GOVERNMENT BOND)

27 NOTA DO TESOUR(Q 250,000 2,942 .54 73,569,209 2,943.18 73,579,578 10] 2033/1/1 0.67
INACIONAL

28 ITHAILAND 17,400,000] 420.90] 73,238,158 421.41] 73,325,877 2.65 2028/6/17| 0.67|
GOVERNMENT BOND)

29 MALAYSIAN 2,200,000 3,230.39 71,068,638 3,229.75 71,054,621 3.885( 2029/8/15[ 0.65)
GOVERNMENT

30 [TITULOS DE 1,940,000, 000 3.53] 68,517,348 3.50] 68,017,662 5.75 2027/11/3| 0.62
ITESORERIA

97.25
97.25
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2024 3 1
1 ()
4 (2014 9 8 ) 373 373 1.3451 1.3451
5 (2015 9 7 ) 438 438 1.1573 1.1573
6 (2016 9 6 ) 529 529 1.1411 1.1411
7 (2017 9 6 ) 727 727, 1.3020 1.3020]
8 (2018 9 6 ) 809 809 1.1606 1.1606
9 (2019 9 6 ) 1,155 1,155 1.2722 1.2722
10 (2020 9 7 ) 1,212 1,212 1.2598 1.2598
11 (2021 9 6 ) 1,084 1,084 1.3416 1.3416
12 (2022 9 6 ) 1,055 1,055 1.3664 1.3664
13 (2023 9 6 ) 1,096 1,096 1.5676 1.5676
2023 3 1,034 — 1.4034 —
4 1,035 — 1.4217 —]
5 1,016 — 1.4649 —
6 1,086 — 1.5568 —
7 1,110 — 1.5587 —
8 1,105 — 1.5802 —
9 1,077, — 1.5424 —]
10 1,064 — 1.5435 —
11 1,094 — 1.6083] —
12 1,060 — 1.5916] —
2024 1 1,097 — 1.6284 —
2 1,114 — 1.6550] —
3 1,119 — 1.6580] —
1

4 2013 9 7 2014 9 8 0.0000

5 2014 9 9 2005 9 7 0.0000

6 2015 9 8 2006 9 6 0.0000

7 2016 9 7 2017 9 6 0.0000

8 2017 9 7 2018 9 6 0.0000

9 2018 9 7 2019 9 6 0.0000

10 2019 9 7 2020 9 7 0.0000

11 2020 9 8 2021 9 6 0.0000

12 2021 9 7 2022 9 6 0.0000

13 2022 9 7 2023 9 6 0.0000
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4 2013 9 7 2014 9 8 13.8

5 2014 9 9 2005 9 7 14.0

6 2015 9 8 2016 9 6 1.4

7 2016 9 7 2017 9 6 141

8 2017 9 7 2018 9 6 10.9

9 2018 9 7 2019 9 6 9.6

10 2019 9 7 2020 9 7 1.0

11 2020 9 8 2021 9 6 6.5

12 2021 9 7 2022 9 6 1.8

13 2022 9 7 2023 9 6 147

14 2023 9 7 2024 3 6 5.7

100
2

4 2013 9 7 2014 9 8 184,885,634 184,522,379 277,756,626
5 2014 9 9 2005 9 7 243,451,334 142,514,947 378,693,013
6 2015 9 8 2016 9 6 182,784,749 97,625,147 463,852,615
7 2016 9 7 2017 9 6 234,456,510 139,301,449 559,007,676
8 2017 9 7 2018 9 6 322,812,947 184,229,687 697,590,936
9 2018 9 7 2019 9 6 457,661,859 247,216,840 908,035,955
10 2019 9 7 2020 9 7 417,663,365 363,432,211 962,267,109
11 2020 9 8 2021 9 6 167,923,142 321,960,894 808,229,357
12 2021 9 7 2022 9 6 116,166,301 152,217,158 772,178,500
13 2022 9 7 2023 9 6 137,143,893 210,095,240 699,227,153
14 2023 9 7 2024 3 6 80,880,291 106,464,840 673,642,604
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() ( 52 38 )
( ) 38 3 57 2
12 133 “)( )
() 193 14 (023 9 7 2024 3 6
) EY
13 14
(2023 9 6 ) (2024 3 6 )
3,714,705 5,040,421
1,096,013,293 1,115,936,341
40,038 2,224,759
1,099,768,036 1,123,201,521
1,099,768,036 1,123,201,521
119,241 3,571,177
234,289 238,023
3,279,962 3,332,252
6 1
11,653 11,837
3,645,151 7,153,290
3,645,151 7,153,290
699,227,153 673,642,604
396,895,732 442,405,627
187,252,858 160,571,085
1,096,122,885 1,116,048,231
1,096,122,885 1,116,048,231
1,099,768,036 1,123,201,521
13 14
2022 9 7 2023 9 7
2023 3 6 2024 3 6
18,737,005 63,381,520
18,737,005 63,381,520
356 251
226,003 238,023
3,164,048 3,332,252
11,241 11,837
3,401,648 3,582,363
15,335,357 59,799,157
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13 14
202 9 7 2023 9 7
2023 3 6 2024 3 6
15,335,357 59,799,157
15,335,357 59,799,157
183,046 2,877,632
282,963,712 396,895,732
21,191,062 48,689,763
21,191,062 48,689,763
24,080,338 60,101,393
24,080,338 60,101,393
295,226,747 442,405,627
2023 9 7 2024 3 6
13 14
2023 9 6 2024 3 6
699,227,153 673,642,604
1 1
1 1.5676 1 1.6567
(10,000 ) (15,676 ) (10,000 ) (16,567 )
13 14
2023 9 6 2024 3 6
13 14
2022 9 7 2023 9 7
2023 9 6 2024 3 6
772,178,500 699,227,153
137,143,893 80,880,291
210,095,240 106,464,840
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(024 3 6 )

221,377,188
42,051,145
10,322,913,877
188,156,935
136,432,767
17,459,165
10,928,391,077

10,928,391,077

69,095
259,326,921
9,258,936
14

758,900

269,413,866
269,413,866

5,971,342,512

4,687,634,699
10,658,977,211
10,658,977,211
10,928,391,077

2024 3 6

1 1.7850
(10,000 ) (17,850 )

2024 3 6
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2024 3 6

2023 9 7
5,499,890,927
1,475,781,800
1,004,330,215
5,971,342,512

9,532,338
10,510,473
15,841,841
24,827,990
20,311,845
32,735,845

6,519,290

625,174,421
20,336,109
579,221,899

5,871,430

1,994,425

1,447,062

1,025,965

906,479
1,898,388
687,731
5,508,364
145,321,153

3,550,784

2,689,306,972
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