EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

2024 8 26

03-6387-5000

1/66



2024 2 26

2/66

EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

0120-753104 ( )
9 5

http://www._nomura-am.co.jp/

0120-753104 ( )
9 5

https://www._nomura-am.co.jp/

0120-753104 ( )
9 5

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

0120-753104 ( )

3/66



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

9 5

https://www.nomura-am.co.jp/

0120-753104 ( )
9 5

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

0120-753104 ( )
9 5

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

4/66



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

https://www_toushin.or.jp/

2023 1 19

@

&)

@
@

®

@
&)
® ( ).

O) (¢)) A3)

%) . @ @

(LMMF( )..MRF  MMF MRF
MMF
(2MRF( )...MRF MRF
(3)ETF... 12 480 ) 12 1 2
32 26 9 4 2

@

&)

5/66



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

(2024 7 )u
17,180
1959 12
1997 10
2000 11
1-13-1 5,150,693 100
PINCO A N USD
( )
1 2 1
2
( )

PIMCO A N USD

6/66



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

UFRJ
2
1
2
3
4 2 14
2

2

1

2

3

4

)
PIMCO A N USD
PIMCO M
65%
0 8

15%

7/66



EDINETOOOO
00000000000 DO00O0O((EL2460)
OoooodooodoorndoooOooon

50%

20%

2024 8 26

PIMCO

PIMCO

8/66



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

14

€))

@

®

15
16

10 20

9/66



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

nRes +— EXEFEAS

:

> L 5

:

EREEEAS
BREMOREOLARURT oA OENR,
EW. 58w

[ 1 |

HRELEAS
REOMGRRIZOLTO N\ ( RHEEMENE \

(5~10 & W
REGEES~OHES PGS fedeor 8 55
IEht-4ABENSICo®
I 1 AMERURSEONE
ﬁﬂ?ﬁﬁﬁﬁﬁﬁhﬁ?
(b
AR B ORE L Bt nE R
—-id 2 - E
CEEEMMICHIE. &% Eiﬂ‘;ﬂq}.fnﬂmumﬁ.iﬁl)

; -

[ avIS547LA
| MRS
(30=~40 HHE M)

BRELSE - F—L

Z7y FEMMGICEY, SANEEARL. ERELE
WoHTSRBRUBBESRABOREER . / o
272 FOBM - BREROEHONES 5% - WANOBFRRD

\ .

l Ef. W%

HR7049 rOS - BEWICMTEAS
ERAT+—TLAROHE. FECFOER

10/66



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

N USD
15%

37 6

11/66



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

NDF

NDF

NDF

NDF

12/66



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

ULV EEICHTSERS

M IOx—7 L A0EHE
SERN A - ATERES
MEZH—

BRI T AERS
METF . FFE 5

BRSO
B DET AR
DEI—4—. B 29
HFEHSDIEAUAS. #
BN SENT A,
o

HEEEREELRE

13/66



EDINETOOOO
O00OO00000000000000(E12460)
OooooooooooooooooooOn

& UXOVDERBIIEEEE coisa7m+ 20245655 : A

27 2 FHOERMEEES LU REERGNE NSO E YEAHEENEAROS A MOREBEOHE

=T L FOTERES (BN SRR - ERAE STy R EEtE DR (D7 E) sl O Fi

o

o 8
g ANoNEZEE
£ A B HNageE

J019EETH 20208ER 02166H 202286H 203E6E 0MMELR Lt OEE EREe WL GOSN OREm G

B | R | W
421 0.8 62.7 4 153 218
u| Ly08] ~124] Liod] A58 Lay] L88
17 127] 195 10| 212 4.9 8.7

«MESEDRBRENE. REMoNRSERNTRLEEOE « FTORE DS AN 2w Lol &R D T A
ALRLTAHBLEGOTT. SEARE®E 10,0004 LTHENLE « 2019 7RG 204E0RMSEN (X277 > FE2021F11H8

L, ErAolYSAL0ERLTEDET. mE2024F6H) OERERICEHSUFORTEORAHE - B
« SERAMAEI, 202151180 S2024E63mE BRiCHES1 il - PIEEF BT LEEOTT.
FNCRBEFREETLLEOTT. » I A L e S S R o T,

+ 407 L PSR e e omEE Ty,
#NEGAHENEREEE. RIS EFERLEEDLHELTHRLTED, SRoBRHfiNsRGSeSre0=7.

Gm:r-\sc:u:?— xg - b -f,rnaz (R, AS—2)

OEEE® : NOMURA-BPT

Oﬁlﬂ:ﬁ&!!ﬂlﬂ Fadid MLEE AvDRL - R-2

ORI PR - i b - B B A T v A -IF— ..f..-"'.:’ T - S0=I0L - Fr =227 1 E (FAA—2)

m{CEARE S S A RO IR OnTe

OB } ﬁéﬁg:tlﬂl é‘.‘ﬂﬂ P X &Fill &Qﬂ: mjilﬂ H.H'Fhf F:'L‘-&‘g }\ET ) ﬂm Ilﬂ]llﬂi{.g
L 1. 1 X 2L -

. I M AR (TOPIX I (AEA) l‘l!‘&!‘ﬂ'{mﬂ AT\ RPN T (TOPIX IEEEJ}]' Eﬁ“m

ll:lfﬁf&'cmlzj PXHWLEY. ] Pxiz WIEGEER (0P (EUdid) ooy Gnnomne, SETahEcde., N

%E?li:ﬁt!h m.t- II._LPHLJ:’:JI-H. RENGESSNSbOTIHECS, FAROETE. RRRURREELERCER TS0 SINEEL

CIMSCT-KOKLUSATIRE EEHE-H M=), MSCITH — S0 s F—4r |-« L7907 (B4, MA—) « - MSCT-KOKUSAITED (B,
& SR, MEOTY -2 s e b o TR | F—2) X, MSCIUEIRLEHRTY. Hﬁll-_ﬂ‘l“ﬁ'lﬂ Py
-0 — RSO LY, MO um%rmmw. TSR ERL

CNOMLIRA-BPIEHA + « + NOMURA-BPIMOSTIRMENE. BHD 5 ¥ 2 —Zpl)—  UD—F RO DLF M 'ﬂ LT, 58, BH
I4Fa—Spll— US—FRTILYILF + MBS0, NOMURA-BPIMAGERE, T G, AATERETIEOTEEC.
NOMURA-BPIEREML THONSBNP Ty FT354 0 MRS HOPRES, T-EACEL—UR{ERRL A,

OFTSERAEN- 7o 22 (B<BE, Ay L - FS—2A]- - - FISEETREN- -7 22 (ROHE Ao 280 - PIN—-2) 1. FTSE fixed
Income LLCEC £DEEEN. HHFEREORRDESNLEE SISO EER TR FHLCASL 7y SATY. FlMIIFTSE Fxed Income
LLCOMMME Ta50, Iy 239X TOMMEFTSE Fed Income LLCIFRLTLGEY,

CIPENA S« AT b A - A T — TGt o« Tt - #I:I—.Jm- O i I e i e f =) v e« DIPEILAL - L
Eerfi s A oraA =T F—50 « F—try - 0= UL - TA 2T 7 F (A=) [CCTR t-&:rjaﬂ ED Tk
B hmE. EROL-ULEAN, BLENCREYSC S8, MESLT EN&EOTED, ]S TN

ﬂ]t#t!..r:!:r:l—..fs..-* LM T S S Mmmﬁﬂ}tﬂﬂfﬂh . ﬂ“ﬂHMHﬂH?FJH

Iﬂﬁﬂl«% DA, CoCmEnSTEEEg, T EOAACINN I LSO ER TSNET I H'blr?il'lﬂm&m RIF
F. IPM 3 mﬂnmmtamrmﬂﬂm AFNSMMIL LERPENSCSHEDEY. BED/IT -
?PRMUF—}WEWTMUWM ERNCS ENSRITORMERC LT, IPMOEOERRYT T « ta— ERH e
TS5 3> &R0, BREASLD. ELizv—try bA—JRIToRDTSCLLBD. F. RITRONEL, JL—2A k- T-F1>
oo PRI, BRERECG S TOSARREBOET,

P Margan Securities LLC (=2 T PMSLLC] SRUET) (BRZACA—1) @ SRCHTAES, SMBRTEENS (CoTR (7
DI ] ST g) ot TR, NS E SRRERE R A, HOML (BB, W, BT EADINENE 1T,
E M5 S 1R SRR BN B 27 e RS - T NSNS LT, BRAA (5D T, L
TR D GO T B A, BN —BTOS7 He N CORE, 7542, bo— 71 IRy SREE 2R e
VE A, “uﬂrgﬁtﬂx&ﬂ CEoTRBENTLS 71, EORSRLTME. 310G (TR T SMI L CHIEY S6DTID
MELLENA wrsg"égc;mlri m Mnrq:uug:: Bai A, 3PS, Plﬁﬂ; MC., 30

[2 1P , LR N Securities . FlidEomEat NN

l’ﬁ‘.ﬂtﬁi‘-‘.ﬁ:m SEWTT,

(AT : Bt EPREESTIRAR. FTSE Fixed Income LLC )

14/66



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

C )
C )
15.315 ( ( 15.315 )
| |
| |
[ |
prS SEHFFBHES
o o]
o i
Bz k3 i
M| | = £
| 1] ffi
xO il i
@D
gsuxonz {[ 4 FASRS (95
] E + AELES (WS
e g 5 B (HEH)
MEl | x| [x
xg #* e SRED
i i% FEEOERTE
@ # &
®»

2024 6

15/66



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

(B2EWE) 77> FOBENR

(HH4ir : %)
= _ ORR% 7> K ORRK T 7 K
EERE @77 EOER 077 ROE
(D+0+3+@) | BERAOLE | olmAors PEHERRAO| OEHERRAEE
e RO
ek 1.11 | 1.10 0.00 — 0.01

(2022£F12A7H~2023812868)

+ EENEOoRYCH o Tid, B OEA - BiRichhomBECRR (SRS L T, BEERY,. SESEEEN
BURMIIHDRSIRER <. ARRSOH I SEORARREEST.) EfrfAPoTO2SEORCIFRAPOTE
BAEW (10W7=0) ERCEETRLTLET,

* P FOBRIGSHHERRSECOE L TLWS1AON T DolRIAMIC S TRHOERMELICED BB LSO T T,

* JroFOERE. BRELT. BRFEE, SRASHEFIRELUSEISnSIRESHERA.

* IGRE T 7> FOBRE, 98% D7 > FOMmRE RSB LEE0TT,

+ SHEI, FEBHOCETY,

#*IHEIFFER. 7P FHA &S IANTOSINRELISS (W—J7 > FER<.) TY.

* JroFORAR. ¥H-JF7 2 PSS o RAESH. XD 7 F R BT SHE A

* J7 o FOTOtAICE, SREASICELS D7 FOEEICERSRBSfaEnET.,

* Jr o EFORRASRES I 7 > FORRIL. EancEmsyRuSESFENET,

«IHEE D P FOMBESER CL TR BRED 7 FOBAERRALNAOHEN N SEIRSFENET,

+IREE D 7 FORRAR. SHERESEERESCEUT. SIS D S 3EEEE&ICERLTINET,

* FEOHIRRFTHHELEEOTY, CORsh, CNSOERH<ETEEETHD, ERICRELERAOHES 18
HOET,

« BAOREHBRC ORE LTI EEStbh— L= R0 TUOSIETERREEE Tl S,

2024 6 28

1,699,288,956 97.79

4,993 0.00

— 38,226,968 2.20
1,737,520,917, 100.00

24,014,250 54.42

— 20,105,819 45.57
44,120,069 100.00;

)

16/66



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooodooodooddoononoonon

1 PIMCO 165,188 9,340|  1,542,953,914 10,287 1,699,288,956(97.79
A N USD
2 4,974 1.0039 4,993 1.0039 4,993 0.00
()
97.79
0.00
97.79
) ()
1 24,000,000 100.05 24,014,250 100.05] 24,014,250  0.601| 2024/7/31|54.42
)
54.42
54.42
2024 6 1
1 ()
1 (2021 12 6 ) 417 418 1.0966 1.0976
2 (2022 12 6 ) 1,098 1,099 1.2092 1.2102
3 (2023 12 6 ) 1,402 1,404 1.3751 1.3761
2023 6 1,251 — 1.3141 —

17/66



EDINETOOOO
00000000000 DO00O0O((EL2460)
OoooodooodooddoononoOonod

7 1,213 — 1.2946 —
8 1,287 — 1.3391] —
9 1,331 — 1.3526 —
10 1,337 — 1.3318 —
11 1,443 —] 1.3738 —
12 1,388 — 1.3503 —
2024 1 1,473 —] 1.4212) —]
2 1,491 — 1.4449 —
3 1,519 — 1.4676 —
4 1,553 — 1.4986) —
5 1,650 — 1.5148 —
6 1,737 — 1.5665 —
1
1 2020 11 27 2021 12 6 0.0010
2 2021 12 7 2022 12 6 0.0010
3 2022 12 7 2023 12 6 0.0010
1 2020 11 27 2021 12 6 9.8
2 2021 12 7 2022 12 6 10.4
3 2022 12 7 2023 12 6 13.8
4 2023 12 7 2024 6 6 10.8
100

2 1
1 2020 11 27 2021 12 6 492,500,236 111,524,746, 380,975,490
2 2021 12 7 2022 12 6 777,288,181 249,678,500 908,585,171
3 2022 12 7 2023 12 6 598,833,094 487,098,087 1,020,320,178
2023 12 7 2024 6 6 284,490,008 213,525,579 1,091,284,607,

18/66



EDINETOOOO
O00OO00000000000000(E12460)
OooooooooooooooooooOn

) IEAHEIR o2amen2samn)
-4

W BEXElER - MEEOHE cr wen & DEOHERE

| A (R, 15CI45/=0) (frbh) wees SEREASER (00) | (1AOBED. W)
25.000 — — : . 20234128 10 M
2.000 20224F12H° 10 H

S 20214128 10 [

1,000 = o=

i - =

], MRS 30 M

W EELEEORR

EWALIEFHBIRRIET (6)

| GNMA 11 TBA 4.0% JUL 30YR JMBO
| GNMA [T TBA 4.5% AUG 30YR JMBO HERF RSO ABGTS 1.6
| GNMA 11 TBA 3.5% AUG 30YR IMBO WEBET ST O — BRI a5
| GNMA [ TBA 2.0% AUG 30YR JMBO SHEIRRRH S0 — BRI 3.2
| GNMA 11 TBA 5.0% JUL 30YR JMBO HER AT O — BRI 28
GNMA T MULTPL SGL 30YR #MAS169M HENFFET0— AR 1.9
| FNMA TBA 3.5% AUG 30YR SHEHR RO — _ABGT S 1.8
| GNMA II TBA 5.0% AUG 30YR JMBOD AR B0 — ABRET 1.5
| FNMA THA 5.5% AUIG 30YR BT T 0 — BRI 1.4
| GNMA 1 MULTPL SGL 30YR. #MATI88M HEFRETO— ADRITS 1.4

W FRINBBOHER w2

(%)
20

15
10

20158 I016E I01TE D1EE 2010E ZOR0E 2071 202FEF PO 20248

« 2 L FOERN R RS RO B L TR,

* AP L FICALFT—-JRB0DED A

- 20204E 138 (20208118278) SERETOREEE.
- 20245F IR A S M RAREMTREERE F TONEE.

877 L FOEAERES L FTAROERTSD, HEOCENRRFNFETSEOTREDFESL. e J7 2 FOEMTRE, B
BREESWR—- L - THRLTVSESI B0 ET.

19/66



€Y)

@

®

*

®

©)

Q)

©))

0120-753104(
9

16

20/66

EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

28 8 3



€Y)

@

®

*

®

©)

Q)

2024 11 5

http://www.nomura-am.co.jp/

3

30

EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

21/66

28 8 3



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

©))

0120-753104( )
9 5

https://www.nomura-am.co.jp/

€Y)

@

®

*

®

©)

Q)

22/66



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

®
©)
0120-753104( )
9 5
http://www.nomura-am.co.jp/
@
@

2024 11 5

23/66



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

®

*

®

©)

Q)

©))

©))

0120-753104(
9

https://www._.nomura-am.co.jp/

5

24166



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

1
(
1 2
( )
(
0120-753104 ( )
9 5

http://www.nomura-am.co.jp/

25/66



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

(
1 2
( )
1
2 (
0120-753104 ( )
9 5
https://www_nomura-am.co. jp/
)
() 30
)
)
) () )
2
)y ()
)y () 32

26/66



(

)

(

(

(

(

(

)

)

)

)

)

(

(

(

)

(

)

)

(

)

)

(

16

)

(

)

27/66

EDINETOOOO

00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

(

)



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

https://www.nomura-am.co.jp/

)

18 1

28/66



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

() ( 52 38
( ) 38 3 57 2
12 133 )( )
() 193 (2023 12 7 2024 6 6
) EY
4
(2023 12 6 ) (2024 6 6 )
62,146,070 50,228,272
1,370,848,944 1,627,952,642
4,993 4,993
25,984,710 3,053,390
- 112
1,458,984,717 1,681,239,409
1,458,984,717 1,681,239,409
1,020,320 -
47,805,961 10,229,199
214,342 245,524
6,930,298 7,938,702
30 -
21,374 24,488
55,992,325 18,437,913
55,992,325 18,437,913
1,020,320,178 1,091,284,607
382,672,214 571,516,889
165,597,145 134,616,851
1,402,992,392 1,662,801,496
1,402,992,392 1,662,801,496
1,458,984,717 1,681,239,409
3 4
2022 12 7 2023 12 7
2023 6 6 2024 6 6

39,720,700 46,590,800
14 4,850
16,566,228 115,537,816
56,286,942 162,133,466
4,058 919
184,949 245,524

29/66



EDINETOOOO
00000000000 DO00O0O((EL2460)
OoooodooogooddoooOoonon

4
2022 12 7 2023 12 7
2023 6 6 2024 6 6
5,980,035 7,938,702
18,440 24,488
6,187,482 8,209,633
50,099,460 153,923,833
50,099,460 153,923,833
50,099,460 153,923,833
271,432 12,889,645
190,032,065 382,672,214
58,281,296 128,816,249
58,281,296 128,816,249
50,771,364 81,005,762
50,771,364 81,005,762
247,370,025 571,516,889
(
2023 12 7 2024 6 6
3 4
2023 12 6 2024 6
1,020,320,178 1,091,284,607
1 1
1 1.3751 1 1.5237
(10,000 ) (13,751 ) (10,000 ) (15,237 )
3 4
2022 12 7 2023 12 7
2023 6 6 2024 6 6
2,770,908 3,700,109
3 4
2023 12 6 2024 6




EDINETOOOO
00000000000 DO00O0O((EL2460)
OOo0oooooooooooooooood

3 4
2022 12 7 2023 12 7
2023 12 6 2024 6 6

908,585,171 1,020,320,178
598,833,094 284,490,008
487,098,087 213,525,579

(2024 6 6 )

20,041,570
24,022,896
49,815
4,742
44,119,023

44,119,023

43,947,918

171,105
44,119,023

44,119,023
44,119,023

31/66



EDINETOOOO
00000000000 DO00O0O((EL2460)
OoooodooodooddoononoOonod

2024 6 6

1 1.0039
(10,000 ) (10,039 )

2024 6 6

2024 6 6

2023 12 7
43,150,830
2,889,022
2,091,934
43,947,918

9,938
997,887
998,495

996,337
1,003,293
997,000

100,755
99,898
99,927

9,978
997,001

9,985

9,978
994
994
994
994

9,935

9,935

9,937

9,937

9,955

9,955

37,538,906

9,936

4,974

2024 6 28

32/66



1,741,752,238

4,231,321

1,737,520,917

1,109,176,086

1.5665

2024 6 28

44,120,069

44,120,069

43,947,918

1.0039

33/66

EDINETOOOO

00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

o
2024 7 17,180
20,000,000
5,150,693

@
@

34/66



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

(b)

-

Lt di S

EXSEAS

kA J

BEE=M .

v

BERBEEAS
RRBMONE T 0L ARURFT IO AOER. BN, HDS

F
h

TR sl | ———
| SHAE. Ky J— BRTOXS FOWEIEE.
I BRIOEAONME, 8.
HEH
wriEm .
BEAOERTRED ?
WE 5. DE - BES pmﬁim“,'\
» % AREELHAORBELN
, yﬁ]f ﬁﬁﬁfﬁﬂﬂﬁ?ﬁﬁf
FL—F 12 R BRAELEHE B D
3 [ " AEATLE B, 0
| i o s HECASC RBEXRED
ik, BE
ERBSEAS~OABES
HEOEMNHEES
AVISATLA
PO, |
e o e &% - WRAOAFRRO
TSz AL ERE X IREE

l l

BRIOYY bOSH - BESCMT SEAS
EEA I —TLAROSN. BELS FORE

2024 6 28 ( )

35/66



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

36/66

( )
971 55,848,124
163 616,421
14 7,020,396
440 834,665
1,588 64,319,605
( )
( 38 59
2 ( 19 8
52 )
193 2 1 (2023 4 1 2024 3
EY
(2023 3 31 ) (2024 3 31 )
( ) ( )
1,865 7,405
42,108 44,745
21,900 -
11 7
775 852
1,775 1,023
26,116 31,788
3,780 5,989
1,001 757
2,083 -
84 169
15 18
101,486 92,719
1,335 945
906 595
428 350
5,563 5,658
5,562 5,658




EDINETOOOO

00000000000 DO00O0O((EL2460)
OOooooooooooooooooOoood

0 0
16,336 17,314
1,793 1,813
10,025 9,535
520 519
10 10
1,553 1,875
2,340 2,651
92 908
23,235 23,918
124,722 116,638

(2023 3 31 )

(2024 3 31 )

( ) ( )

- 13,700

124 123

17,378 11,404
0 1
57 39
8,409 10,312
8,911 1,052

9,682 12,507

1,024 8,095

500 1,590

22 15

3,635 4,543

46 24

32,414 52,005

2,940 2,759

595 602

1,123 1,123

4,659 4,484

37,074 56,490

87,419 59,820

17,180 17,180

13,729 13,729
11,729 11,729
2,000 2,000

56,509 28,910
685 685
55,823 28,225
24,606 -
31,217 28,225

229 327

229 327

87,648 60,147

124,722 116,638

37/66



EDINETOOOO

00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

( 2022 4 1 ( 2023 4 1
2023 3 31 ) 2024 3 31 )
( ) ( )
113,491 124,722
18,198 21,188
331 291
132,021 146,202
38,684 43,258
1,187 1,054
0 0
29,050 33,107
6,045 6,797
23,004 26,310
1,363 1,377
3,302 3,670
89 92
903 820
83 85
2,225 2,671
73,587 82,468
11,316 13,068
226 259
7,752 7,985
3,337 4,822
78 87
115 117
283 323
963 990
1,232 1,235
829 893
2,409 2,292
12,439 12,483
29,669 31,491
28,763 32,242
( 2022 4 1 ( 2023 4 1
2023 3 31 ) 2024 3 31 )
( ) ( )

38/66




EDINETOOOO
00000000000 DO00O0O((EL2460)
OOooooooooooooooooOoood

7,645 7,054
45 48
49 146
637 625
8,377 7,875
- 123
1,736 782
10 14
8 47
1,755 967
35,385 39,149
10 -
46 28
57 28
16 5
- 490
52 31
69 527
35,374 38,651
8,890 10,821
419 354
26,064 28,183
( 2022 4 2023 3 31 )
( )
17,180 11,729 | 2,000 13,729 685 24,606 30,030 55,322 | 86,232
24,877 24,877
24,877
26,064 26,064 | 26,064

39/66




EDINETOOOO
00000000000 DO00O0O((EL2460)
O00oodooodooddoononooOon

1,186 1,186 1,186
17,180 11,729 | 2,000 13,729 685 24,606 31,217 56,509 87,419
( )
174 174 86,407
24,877
26,064
54 54 54
54 54 1,240
229 229 87,648
( 2023 4 1 2024 3 31 )
( )
17,180 11,729 | 2,000 | 13,729 685 24,606 31,217 56,509 87,419

55,782 55,782 55,782

28,183 28,183 28,183

24,606 24,606 - -

24,606 2,991 27,598 27,598

40/66



EDINETOOOO
00000000000 DO00O0O((EL2460)
O00oodooodooddoononoonon

17,180 | 11,729 | 2,000 | 13,729 685 - 28,225 28,910 | 59,820

( )

229 229 87,648

55,782

28,183

97 97 97

97 97 27,500

327 327 60,147
@
@

(
)
@
1998 4 1
( ) 2016 4 1

6

6 15

4 15
@

( )

41/66



@

&)
®

©)

EDINETOOOO
00000000000 DO00O0O((EL2460)
OOo0oooooooooooooooood

42/66



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

(2023 3 31 )

(2024 3 31 )

1,350 1,939
901 1,214
657 733
1,559 1,948
( 2022 4 ( 2023 4
2023 3 31 ) 2024 3 31 )
7,634 7,050
0 -
0 0
52 30
52 31
( 2022 4 2023 3 31 )
5,150,693 5,150,693

2022 5 18



24,877

4,830
2022 3 31
2022 6 30

)
2023 5 23

55,782
10,830

2023 3 31
2023 6 30

( 2023 4 2024 3 31 )

EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

5,150,693

5,150,693

2023 5 23
55,782
10,830
2023 3 31

2023 6 30

()
2024 5 16

28,174
5,470

2024 3 31
2024 6 28

2022 4 2023 3 31

44/66



2023 3 31

EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

€ 42,108 42,108 -
42,108 42,108 -

@ 46 46 -
46 46 -

45/66



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

( )
10,261
1,557
11,819
( )
1 5
10
5 10
1,865 - - -
42,108 - - -
26,116 - - -
3,780 - - -
21,900 - - -
1,001
96,772 - - -
3
( )
1 2 3
- 42,108 - 42,108
- 42,108 - 42,108
- 46 - 46
- 46 - 46

46/66



2023 4

2024 3 31

2024 3 31

EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

)

44,745

44,745 -

44,745

44,745 -

47/66



EDINETOOOO

00000000000 DO00O0O((EL2460)
OOo0oodooodoonooooOoood

@) 24 24 -
24 24 -
( )
9,710
1,638
11,348
490
( )
1 5
10
5 10
7,405 - - -
44,745 - - -
31,788 - - -
5,989 - - -
757 - - -
90,685 - - -
3
1
2
3
(
1 2 3
- 44,745 - 44,745
- 44,745 - 44,745
- 24 - 24
- 24 - 24

48/66



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

2022 4 2023 3 31
(2023 3 31 )
(2023 3 31 )
(2023 3 31 )
9,919
106
(2023 3 31 )

21,900 21,900 -
21,900 21,900 -
21,900 21,900 -
235 1,557
2022 4 1 2023 3 31
( ) ( ) ( )
66 - 16
66 - 16
2023 4 2024 3 31

49/66



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

(2024 3 31 )
(2024 3 31 )
(2024 3 31 )
9,428
106
(2024 3 31 )
174 1,638
2023 4 1 2024 3 31
( ) ( ) ( )
36 - 5
36 - 5
2022 4 2023 3 31
( ) ( ) ( ) ( )
952 - 46 46
2023 4 2024 3 31
( ) ( ) ( )

730 - 24 24

50/66



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

(

2022 4 1

2023 3 31 )

@

@

®

*

®)

21,967
853
188

1,476
1,133
83

20,314

19,687
462
716
819
874

19,378

17,386
19,378

1,991
2,927

935
398
53

1,387

2,940
1,553

1,387

853
188
462
127

52

653

34%
27%
11%

%
21%

100%

51/66




EDINETOOOO
00000000000 DO00O0O((EL2460)
OOooooooooooooooooOoood

(©)
1.4%

1.1%
2.35%

202

( 2023 4 1 2024 3 31 )

@
20,314
802
275
1,024
1,150
11
19,205

@
19,378
455
1,415
848
850
21,247

®

16,431
21,247
4,815
2,774
2,041
2,923

883

2,759
1,875
883

52/66



©)

®)

(©)

EDINETOOOO
00000000000 DO00O0O((EL2460)
OOooooooooooooooooOoood

802
275
455
86
52

655

31%
32%
9%
%
21%

100%

206

1.8%
1.3%
2.35%

(2023 3 31 )

(2024 3 31 )

53/66



EDINETOOOO
00000000000 DO00O0O((EL2460)
OO00oodooodooddoononOonon

1,138 1,422

911 855

1,010 1,162

227 360

11 11

331 323

184 186

505 505

78 79

348 348

85 116

44 50

4,878 5,422

1,696 1,848

3,181 3,573

171 109

84 85

102 146

481 581

840 922

2,340 2,651
31.0 31.0

«c )

0.3 0.2
6.4 5.4
2.1 1.2
0.6 0.3
0.7 0.5
0.8 0.2
26.3 27.0

42 2021 8 12

0.0

54/66



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOo0oodoooooooooooOoood

2022 4 1
2023 3 31

2023 4 1
2024 3 31

1,123

1,123

1,123

1,123

2022 4

2023 3 31

(

2022 4 1
2023 3 31

113,491
17,245
952

331

132,021

2023 4

2024 3 31

(

2023 4 1
2024 3 31

124,707
19,131
2,071
291

146,202

(

17.

2022 4

2023 3 31 )

55/66



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

90%
90%
10%
( 2023 4 2024 3 31 )
90%
90%
10%
( 2022 4 2023 3 31 )
C ) C ) C )

56/66



EDINETOOOO

00000000000 DO00O0O((EL2460)
OO00oodooodooddoononoonod

5,736 1,001
2,500
100 6,489
( )
44 11
( ) ( ) ( )
10,000
27,180 5,773
( ) *
1
)
(*
( 2023 4 2024 3 31 )
( ) ) ( )
141,800
13,700
594,493 100 128,100
( )
123 19

57/66



EDINETOOOO
00000000000 DO00O0O((EL2460)
O00oodooodooddoononoood

C C ) C
2,856 757
2,500
100 3,081
«C )
48 9
C C ) C
10,000
30,272 7,148
«C ) .
1
)
( 2022 4 1 ( 2023 4 1
2023 3 31 ) 2024 3 31 )
17,016 74 11,677 62
5,060 34 5,471 85

58/66



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

1 1
26,064 28,183
26,064 28,183
5,150,693 5,150,693
@
@ (b) ©
324,279
)
2024 6
®
@ (b) ©
10,000
2024 6
®
@ (b) ©
13,411,674.44
2024 3
(2023_9 5.0 )
@
®

59/66



®

(2024 3 5.0
€Y)

@

®

60/66

EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood



EY

DC PIMCO

DC PIMCO

61/66

EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

(

1
2 XBRL

62/66



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

63/66



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

64/66



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

65/66



EDINETOOOO
00000000000 DO00O0O((EL2460)
OoooodooodooioooooOon

(

)

XBRL

66/66



	表紙
	本文
	１有価証券届出書の訂正届出書の提出理由
	２訂正の内容
	第一部証券情報
	第二部ファンド情報
	第１ファンドの状況
	第２管理及び運営
	第３ファンドの経理状況

	第三部委託会社等の情報
	第１委託会社等の概況
	第２その他の関係法人の概況


	監査報告書

