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FTSE Fixed Income LLC FTSE Fixed Income
LLC FTSE Fixed Income LLC
JP GBI-EM
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J.P. Morgan Securities
LLC
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1,937,057,288 99.16
— 16,473,537 0.84
1,953,530,825 100.00
)
2,016,717,635| 0.9534  1,922,738,594 0.9605  1,937,057,288/99.16
()
99.16
99.16
1 ()

(2020 3 17 ) 2,509 2,509 1.0183 1.0183
(2021 3 17 ) 2,247 2,247 0.9756 0.9756
(2022 3 17 ) 1,989 1,989 0.9459 0.9459
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4 (2023 3 17 ) 1,985 1,985 0.8931 0.8931
5 (2024 3 18 ) 1,955 1,955 0.8583 0.8583
2023 3 1,987 — 0.8890 —
4 1,976 — 0.8852 —
5 1,968 — 0.8772 —
6 1,930, — 0.8663 —
7 1,919 — 0.8604 —
8 1,910 — 0.8591 —
9 1,872 — 0.8431 —
10 1,849 — 0.8344 ]
11 1,904 — 0.8552 —
12 1,988 — 0.8736 —
2024 1 1,950, — 0.8605 —
2 1,935 — 0.8557| —
3 1,953 — 0.8646 —
1
1 2019 3 29 2020 3 17 0.0000
2 2020 3 18 2021 3 17 0.0000
3 2021 3 18 2022 3 17 0.0000
4 2022 3 18 2023 3 17 0.0000
5 2023 3 18 2024 3 18 0.0000;
1 2019 3 29 2020 3 17 1.83
2 2020 3 18 2021 3 17 4.19
3 2021 3 18 2022 3 17 3.04
4 2022 3 18 2023 3 17 5.58
5 2023 3 18 2024 3 18 3.90,
)
100
1 2019 3 29 2020 3 17 2,597,832,411 133,640,129
2 2020 3 18 2021 3 17 467,919,489 628,400,127
3 2021 3 18 2022 3 17 394,596,705 595,368,168
4 2022 3 18 2023 3 17 452,936,913 332,548,956
5 2023 3 18 2024 3 18 481,139,497, 426,050,263
()1
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134,650,713 3.07

532,985,952 12.15

776,903,822 17.70

1,427,132,588 32.52

2,871,673,075 65.44

— 1,516,470,722 34.56

4,388,143,797 100.00

— 2,884,665,312 65.74

) ()

AUSTRALIAN 9,000,000 8,040.65 723,659,346 8,302.98 747,268,355 1.75012032/11/21|17.03
(GOVERNMENT

KINGDOM OF DENMARK 31,500,000 1,739.99 548,098,376 1,851.52 583,231,748  0.0002031/11/15|13.29

NORWEGIAN 33,000,000 1,218.35 402,057,954 1,255.58 414,344,614 2.125( 2032/5/18 | 9.44
(GOVERNMENT

AUSTRALIAN 2,900,000 8,215.21 238,241,267 8,430.83 244,494,344 1.500| 2031/6/21 | 5.57
(GOVERNMENT

IAUSTRALIAN 3,000,000 7,853.75 235,612,521 8,013.67 240,410,391  1.000/2031/11/21| 5.48
(GOVERNMENT

KINGDOM OF DENMARK 8,900,000 2,183.34 194,317,593 2,176.09 193,672,074  2.250/2033/11/15| 4.41)

IAUSTRALIAN 1,700,000] 9,963.81 169,384,861 10,283.22 174,814,880 4.500| 2033/4/21 | 3.98
(GOVERNMENT

NORWEGIAN 8,900,000 1,300.88 115,778,391 1,333.04 118,641,338  3.000| 2033/8/15 | 2.70)
(GOVERNMENT

US TREASURY N/B 700,000 14,179.54 99,256,825 14,342.53 100,397,775  3.500| 2033/2/15 | 2.29

US TREASURY N/B 230,000 14,854.83 34,166,121 14,892.58 34,252,938 4.000| 2034/2/15 [ 0.78

AUSTRALIAN 250,000 7,780.32 19,450,823 8,057.84 20,144,618  1.250| 2032/5/21 | 0.46
(GOVERNMENT

)
65.44
65.44
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36,176,000.00 780,147,047 785,587,093 17.90]

14,675,000.00, 1,412,682,922] 1,436,121,821 32.73

22179



EDINETOOOO
O00OO00000000000000(E12430)
Oooooooooooobooooooad

2024F3A2000E

(A} (e (201 953A200)~202453A298)

12000
— BORET )

- T

;mm P

B.OOO |-een - A —

7.000

-
9.000 |-~ V\Lf"vw&:;:
(A
a0

o
2018EIR  2020F3R F021%F3A 2022FAR  023HEIA  2024%F3A

HeEH 86464
REEM - 19.5318M0

IR AP TR O AR (T R D 1 50
HrODETY.

<{ABERERHE>

_g‘:&":ﬂ,}? 49.7%
= 27.1%

?,ﬂl.lil- 4.7%

n‘?'f—‘??mHHI
CH*FTY, WY —IrAOHE RSN
HETT,

<HE A EF B0 OSEW> (882 SEHREL 1 1 84D
LR (| B oA F WEER | & ®
1 | AUSTRALIAN GOVERNMENT ER 1.750% F—2ARSUPEI B.EEE 17.03%
2 | KINGDOM OF DENMARK =l 0% FR—DoO—F 7645 13.29%
3 | NORWEGIAN GOVERNMENT BE | 2128% AT —50—3 B.14% 9.44%
4 | AUSTRALIAN GOVERNMENT mE 1.5% F=ARSUFEIL 7.234% B.57%
‘B | AUSTRALIAN GOVERNMENT miE 19 F—=ARSUFEIL 7.685 5.48%
B | KINGDOM OF DENMARK 0] 2.25% Fu¥—o50—% 9,644 4.41%
7 | AUSTRALIAN GOVERNMENT =i 4.5% F=ASUPEIL 2.07% 3.98%
B8 | NOARWEGIAN GOVERNMENT ] 5% Ao —50-3 B.356F 2.70%
8 | US TREASURY N/B EHE 35% FAUBEIL B.808E 2.20%
10 | US TREASURY N/B = 4% PAUAEIL 5.88F 0.78%

. 0E%  o2%

02%

&40

P I I S1.0% |
£11.6%

2015 204168  2017TE 20188 20108 20208

2021% 20228 2023 2024%

87 FOFREETE. ﬂﬁtm M}EHEIH"MJ:LIIIILI&WL

BN IPUHCRAYF TR BOER
w20 EE, ﬂ!ﬂ&&msmeﬂﬁ:n.
s2024Ed, PO24AFEIAXRETLNERTY.,

¥ IFUFOEREAZH<ETHEEOENTHD. FROFARFENRT HEOTIZHOERE Au.

23/79



10

11

2024 11 5

2024 11 5

16

30

30

24179

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

www . nikkoam.com/
0120-25-1404

< B EEERE MO >
(=) FHEMEDREE= 7 FI3EA
Ahoh T oEMRESESEETE 53
Bl LS HLEED FEEMEE= (o) SEHEDEENS
(b) BEGRE (77 FMERICEE
& HERALEDIAR) EERLELD
[b) BiE{E
""""" HEREME=- s
StEH R EERO ST
& - okl
(=) {SEEBTE
MEEEE e
HE AR 2 28
(a)—(b)
L

25/79



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

www . nikkoam.com/
0120-25-1404

18

2019 3 29

10

26/79



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

<EBEABOEIRN>

%
2 FETEHE

& B | g | |mecmeEn )| 2 i

% iE & Oammellkn [ | B

7 22| %8 -

1H ] 17 Eﬁ

X0 2L |

% g | |

% : T

HEeaEs )| &

ir

www . nikkoam. com/

www . nikkoam.com/

10

27179



59

2024

133

3

18

PwC Japan

28/79

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

38
12

2023 3 18



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

2023 3 17 2024 3 18
17,779,547 19,187,302
1,973,979,591 1,940,445,971
1,991,759,138 1,959,633,273
1,991,759,138 1,959,633,273
3,010,811 809,331
205,557 208,249
1,624,350 1,645,665
3 -
1,352,077 1,346,089
6,192,798 4,009,334
6,192,798 4,009,334
2,223,328,138 2,278,417,372
237,761,798 322,793,433
51,011,340 58,005,508
1,985,566,340 1,955,623,939
1,985,566,340 1,955,623,939
1,991,759,138 1,959,633,273

29/79



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

18 18

17 18
16 23
105,478,958 72,549,782
105,478,942 72,549,759
4,449 4,536
421,916 425,338
3,334,062 3,361,172
1,395,301 1,389,458
5,155,728 5,180,504
110,634,670 77,730,263
110,634,670 77,730,263
110,634,670 77,730,263
15,887,913 12,370,023
113,863,055 237,761,798
19,413,293 46,545,121
19,413,293 46,545,121
48,565,279 66,216,516
48,565,279 66,216,516
237,761,798 322,793,433
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4 5
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2,102,940,181 2,223,328,138
452,936,913 481,139,497
332,548,956 426,050,263
2,223,328,138 2,278,417,372
237,761,798 322,793,433
4 5
2022 3 18 2023 3 18
2023 3 17 2024 3 18
A 10,724,270 A 15,863,336
B 0 B 0
C 20,269,537 C 31,210,944
D 40,287,070 D 42,142,172
E + + o+ 71,280,877 E + o+ + 89,216,452
F 1 ) 320 F ¢ ) 391
G 0 G 0
H 1 ) 0 H (1 ) 0
4 5
2022 3 18 2023 3 18
2023 3 17 2024 3 18
4 5
2023 3 17 2024 3 18
@ @
@ @
©)) ©))
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4 2023 3 17

97,573,440
97,573,440,
5 2024 3 18
66,449,068
66,449,068
4 5
2023 3 17 2024 3 18
0.8931 |1 0.8583
) (8,931 )Hi(1 ) (8,583 )
@
@
2,035,290,509 1,940,445,971
2,035,290,509 1,940,445,971
)
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2023 3 17 2024 3 18
110,903 2,709,365
1,647,432,016 1,520,342,737
3,237,813,169 2,867,242,613
101,623,499 941,971
16,586,677 21,393,584
2,525,734 1,298,318
5,006,091,998 4,413,928,588
5,006,091,998 4,413,928,588
3,363,002 15,472,252
_ 24,784,759
335 41
3,363,337 40,257,052
3,363,337 40,257,052
5,055,311,220 4,587,276,030
52,582,559 213,604,494
5,002,728,661 4,373,671,536
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