EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

2024 11 25

03-6387-5000

1/59



2024 5 23

2/59

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 ( )

3/59



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/

4/59



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

@

&)

5/59



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

(2024 10 )m

17,180

1959 12
1997 10

2000 11

1-13-1 5,150,693 100

6/59



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

7/59



EDINETOOOO
O00OO00000000000000(E12460)
OooooooooooooooooooOn

‘ UZ‘D‘@E‘WI:EH (2019%10H %~ 202495 % : H)

v FOEMBEES LU EEEIG TR S i 27 FEHENLEREOS A SORBEOHER
T GRS (G e N R ) - BRAE (Eo7LFleata B (E27LE) e O Fia
25,000 100 1
20,000 a0 @n
15,000 &1 &0
10,000 40 a0
5,000 2z
o o ]
=20 =20
~40 40
1 i i L - @0 -fl
2019108 2000890 2071598 202249 20235596 RO4fERE Lt OEE ZAEE GNEN SR GORmm e
B4R | RA | e | DA | R |
421 5.8 627 17 153 218
;u.n| sas| ~12a] Aio4] A58 A& AsA
143 1] 209 mna] fas 5.2 5.8

«MESELRRRENL REMoESEENRLEEDE « S TORE DS 20 2~ o & AR D ED A,
HRLTHELESODTT. 2019 FE108£%10,000&LTHE * 2019 10A MG 20 24598 SO & [ & C S0 S 1 Elo

MELTHOET. REEORAE - Bl - PTEErETLEEDTT.,
« SEREMAEEI. 201 96E108 N 5202450 msERnR BiC « DI (TG L S a0 ET,
SIS FNCREEEET L SOT, « Wor L R EERAERENOREETT.

sEAEEHENRNENE. RSRodESeMELctosA U THELTED. ERoRREN-RESBRSIB0ET.

Gm:rqsc:u:?— ,rg.?—hrk ﬂr.a-:az (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.fﬁ T - S0=I0L - Fr =227 1 E (FAA—2)

mCELRE Y S AR OEFEEICOLTe

Glﬁﬂllﬂ t‘rﬂ’gl (B - - IEIEMTDFM {rm {Torx) mﬁ!ﬁ-‘“r FI;IL'&‘; }w ﬁlﬂ (ToPix) (&2
(S AR L. A ) P X ESETR TR ) P XSO X ELLET, ﬂm TR,
. B M WAEESIET (TOPIX) [I!ﬁmj l‘ltatﬂ'{ﬂlﬂ AN RO D (TOPIX IE!HAJ:-} Eﬁﬁllma:ﬁ
ll:ltﬁt&‘cmlzj PXRILET. ) PXa WIRGEERN (TOPIX) () Oty cniomm, B adehodL., n
%Eﬂ,\?t&. m'. \it'u !{. PXICEDS FENEETINSLOTRES, FESOET. FNRUEEELERCRER T SO0 SIS L

OMSCI-KOKUSATER (BUd, MA—2R), MSCITT -S4 F—4ru |- - 25902 ([BYe, MA—2) « « MSCI-KOMUSAED (BN,
&, FBA—AL FEE!I?—*‘:-"J ?—‘.‘H‘F T e !E%&ﬁﬂ F—2) &, MSCIOEIRLERTY. BENCH T3, e
-0 — RSO LY, MO rm:ﬁﬂm VSN ERLTLVET.

CNOMLURA-BPIEHA + « « NOMURA-BPIM@TSEIEMENLE. BE Iy Fa—-2rll— UH—FRIHILF s MR CMRLE T, 55, I
DiFa—Spll—« UD—FRTILYILT « MEESHE. NOMURA-BPIEAGTERE. 281, ait. ARt ecE T2 60T e <.
NOMURA-BPIE@RE ML TIFDNSBN Py T2 2 Fa s oRmEn, *i—t:z.r:uunmnumm,

OFTSEHFEN-I -7 20X (B<B®E. ~ow 8L - —2A) « - FISEETEN-T -7 v 22 (RCEE. ~oZ8EL - FN—2) (3. FTSE Fixed
Income LLCIE SO EN, HFEEORMOES S E & N0 EEN TR FLE NS Ty AT Y. EHEAFTSE Fired Income
LLCEFIE T30, Bl CM T 29 T OM#2FTSE Faed hmmLLE:FHL.'{LHI'F

CIPENA S« AT b A - A T — TGt o« Tt - -‘:-'I:I—J'Ul- 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 tntr.iaT:I EMTOok
B hmE. EROL-ULEAN, BLENCREYSC S8, MESLT EN&EOTED, ]S TN

BRI —L3, BUENCNE taﬂawmmmtauﬂm #1’. IEIII!’HLHH%H:F F—JH

Iml«-ﬁ ﬁm:gaumem CoLmRnShms, 72, TOlONEEErLaDiINg H'hlr?nrl
F. IPM ﬂETaEﬂJI‘rﬂﬂitﬂu. AFTNSMMIL L..ltl.!i!‘ﬂﬁh B ET. #Eﬂ'}lt'}x—

FLARMREOUS—LEFRTSEOTRED ESA, SRRCSENSNTRORMERCDUT. IPMEEOERNYD 2 « Sa— RSN
rrﬂﬂba}& -.:?".I. AWET-R0, EEET 2 bAl—RFob0TEs &N, £ RIFEOARL, TL—Rd% k- T—21
..-— ?HH trm:._ta—.mmﬂrmuu: ¥

P Morgan mmﬁm: (o DPMSLLC] AFET] (MESALY—1) 2. SR aiEs. SMilET el (CoTte 17
I:PS"{?H EHUETY) [COULTOEE. SRFEERERELE A, TRRLRRERER. LGS O R R S LT,
ErRMTWICR SRS ER N2 AR BT NEEN S TEMSONEIC OUT. BRI Y — - INEREL R, dUEae
EETMETEEOTREDEA. BRI Y- B0 W TORE. T—57T1 227, BT A imTSREELISrmEER
LETA. uqugattwL.t:maﬂrtwrﬁ EOIEE T, :m::mrmhmwtﬂﬁ[rﬁamuﬁ
Dih!h. ) = ._E_'EHI'EHE'l mluiﬂt‘mﬂﬁ»‘? e,

mﬁm . IPMorganiaIP Morgan Chase Bank, 1 Nhrpnsuum S SO ERa T IR

lﬁ‘lntﬁam:m SEWRTT,

(AT : Bt EPREESTIRAR. FTSE Fixed Income LLC )

8/59



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

C )
( )
15.315 ( ( 15.315 )
| |
| |
| |
i g
DL 278 Bk 0 BE HENE ko ER|
RREAEOBAELE TR EOER sxmous || o £ 3B 1 B
FE EE - T B AT 5 B 2 s it [
RS B D ET, i
@ | | 2
Rl =
O .
LN y
(@i E s E S EE S e ER 7
AMFETER TV SIEECER. TOTEH sxsois ; .
BESOERTRERES RRSES) % v Witk
Eicl, wElehs mRERS (BRI B il
e EERLAEN SRR LD = fil ]
TE, B, SRERRRELES (L e i B ,
SEE) BRI 184, SEERE e . e L
b7 ERIRRD S AR (R D = £
SERe) ERRRLAEN, Fodnse o flii
EoERREE LTS, LU
L% b

9/59



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

2024 9

(B2EMWR) 27 FOBENR

(i : %)
| BERE (0+2) | OEAERRAOLE | QTOMBOILE
2FF 1.51 1.51 0.00
(2023%2H28H~2024F2A27H)

« EENEORSCHE> T feEmhoEE - FRChh - RACRE (FRlS LT, BEFERH,. SHSTEFRN
BUSEISNEI#HER <. RSO SEOEERSESD.) SRS SEH O C Rt Rl
BAEEE (10%7E0) #FUEMTRLTLEY.,

* ISR LR L TSI AOY Do BRI BT EUEERC O HLESDTY,

+ S, FHsLT, BEFHE, SNSEFENHS LUEMIESHDEIRESHEDT A,

+ZHEEQ, FERBNUSETY.

« FHF—Jr RS S TREESAET,

« TOMACR. EREEASCELS 7 FOERICHRSEArSENEY.,

 FIROEESETHHLIEEOTY, CORS, CNSO@iiib<ETraedEvhn,. ENCRELCEAOHES I8
RoET,

+ BMOEHERCORELTIE. SsSibh—LAA—SCEEL TS ERRSEE T T E S,

2024 9 30

6,533,684,475 99.81]

— 12,178,821, 0.18
6,545,863, 296 100.00;

197,566,997,400] 97.66]

— 4,723,051,537 2.33
202,290,048,937, 100.00

(D]

1 1,677,109,830] 3.7131 6,227,441,429 3.8958 6,533,684,47599.81f

10/59



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

99.81
99.81

)
1 2,777,000 2,561.000 7,111,897,000 3,781.00( 10,499,837,000( 5.19
2 1,100,000] 4,780.48( 5,258,530,152 7,095.00 7,804,500,000] 3.85
3 1,800,000] 4,387.40 7,897,327,455 4,190.00f 7,542,000,000] 3.72
4 2,400,000 2,476.19]  5,942,863,588 2,935.50 7,045,200,000( 3.48]
5 720,000 7,011.16 5,048,042,382 8,705.00f 6,267,600,000( 3.09
6 1,282,000] 3,162.45(  4,054,262,865 4,818.00f 6,176,676,000 3.0
7 730,000f 8,861.49(  6,468,888,011 8,427.00f 6,151,710,000( 3.04
8 4,000,000 1,535.64  6,142,570,096 1,453.50 5,814,000,000( 2.87|
9 824,200] 6,920.000 5,703,464,000 6,741.00 5,555,932,200] 2.74
10 1,140,000] 4,469.44[  5,095,169,622 4,806.00f 5,478,840,000] 2.70
11 1,440,000] 3,193.76(  4,599,026,688 3,608.00f 5,195,520,000] 2. 56|
12 1,532,000 3,671.45 5,624,675,464 3,362.00] 5,150,584,000] 2.54
13 4,974,000 1,112.93  5,535,753,921 1,005.00 4,998,870,000] 2.47]
14 1,550,000] 4,015.00(  6,223,250,000f 3,212.00f 4,978,600,000( 2.46
15 33,590,000 161.43  5,422,692,909 146.80f 4,931,012,000( 2.43
16 1,557,000] 2,824.60 4,397,915,929 3,045.00f 4,741,065,000( 2.34
17 1,200,000] 3,539.21f  4,247,063,482 3,899.00f 4,678,800,000( 2.31f
18 1,380,000] 3,432.45(  4,736,788,495 3,178.00f 4,385,640,000( 2. 16|
19 490,000] 8,423.38(  4,127,458,626 7,636.00 3,741,640,000( 1.84
20 740,000 2,829.44  2,093,790,712 5,024.00f 3,717,760,000] 1.83
21 251,000 11,286.17)  2,832,829,117 14,545.00] 3,650,795,000] 1.80]
22 2,320,200] 1,776.50  4,121,835,300 1,507.50 3,497,701,500 1.72
23 1,290,000] 2,728.84  3,520,212,292 2,675.50 3,451,395,000 1.70
24 936,500 3,385.00( 3,170,052,500f 3,682.00f 3,448,193,000( 1.70f
25 640, 000f 4,498.15(  2,878,820,454 4,880.00f 3,123,200,000] 1.54
26 382,500 6,546.19  2,503,919,282 8,083.00f 3,091,747,500/ 1.52
27 768,000 3,703.61f 2,844,377,951 3,680.00f 2,826,240,000] 1.39
28 495,000] 6,770.000  3,351,150,000 5,690.00f 2,816,550,000( 1.39
29 391,400 5,220.46 2,043,289,630] 6,547.00 2,562,495,800( 1.26f
30 1,565, 600] 1,657.00  2,594,199,200 1,592.50 2,493,218,000( 1.23
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1 ()
14 (2015 2 27 ) 5,263 5,263 1.5902 1.5902
15 (2016 2 29 ) 4,454 4,456 1.3448 1.3453
16 (2017 2 27 ) 5,117 5,118 1.6133 1.6138
17 (2018 2 27 ) 6,376 6,378 2.0049 2.0054
18 (2019 2 27 ) 5,843 5,845 1.8286) 1.8291
19 (2020 2 27 ) 5,179 5,181 1.7904 1.7909
20 (2021 3 1 ) 5,817 5,818 2.2308 2.2313
21 (2022 2 28 ) 4,718 4,720 2.2363 2.2368
22 (2023 2 27 ) 4,568 4,569 2.4169 2.4174
23 (2024 2 27 ) 6,202 6,203 3.3901 3.3906
2023 9 5,415 — 2.8888 —
10 5,127 — 2.7335 —
11 5,450, — 2.9321] —
12 5,409 — 2.8966) —
2024 1 5,816 — 3.1528 —
2 6,194 — 3.3880, —
3 6,576 — 3.5815 —
4 6,494 — 3.5201 —
5 6,697 — 3.6304 —
6 6,771 — 3.6583 —
7 6,712 — 3.6325 —
8 6,558 — 3.5258 —
9 6,545 — 3.5389 —
1

14 2014 2 28 2015 2 27 0.0000

15 2015 2 28 2016 2 29 0.0005

16 2016 3 1 2017 2 27 0.0005

17 2017 2 28 2018 2 27 0.0005

18 2018 2 28 2019 2 27 0.0005

19 2019 2 28 2020 2 27 0.0005

20 2020 2 28 2021 3 1 0.0005

21 2021 3 2 2022 2 28 0.0005

22 2022 3 1 2023 2 27 0.0005

23 2023 2 28 2024 2 27 0.0005
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14 2014 2 28 2015 2 27 24.7

15 2015 2 28 2016 2 29 15.4

16 2016 3 1 2017 2 27 20.0

17 2017 2 28 2018 2 27 24.3

18 2018 2 28 2019 2 27 8.8

19 2019 2 28 2020 2 27 2.1

20 2020 2 28 2021 3 1 24.6

21 2021 3 2 2022 2 28 0.3

22 2022 3 1 2023 2 27 8.1

23 2023 2 28 2024 2 27 40.3

24 2024 2 28 2024 8 27 1.9

100
2

14 2014 2 28 2015 2 27 793,029,415 1,069,953,291 3,309,730,369
15 2015 2 28 2016 2 29 782,437,076 779,784,470 3,312,382,975
16 2016 3 1 2017 2 27 437,289,912 577,797,849 3,171,875,038
17 2017 2 28 2018 2 27 675,044,661 666,419,045 3,180,500, 654
18 2018 2 28 2019 2 27 580,070,384 564,927,494 3,195,643,544
19 2019 2 28 2020 2 27 383,424,645 685,920,445 2,893,147,744
20 2020 2 28 2021 3 1 475,553,463 760,926,229 2,607,774,978
21 2021 3 2 2022 2 28 324,817,915 822,447,762 2,110,145,131
22 2022 3 1 2023 2 27 172,444,999 392,423,348 1,890,166,782
23 2023 2 28 2024 2 27 279,110,411 339,568,827 1,829,708, 366
24 2024 2 28 2024 8 27 221,845,266 192,611,577 1,858,942,055
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() ( 52 38 )
( ) 38 3 57 2
12 133 7 )( )
() 193 2 1 24 (2024 2 28 2024 8 27
EY
23 24
(2024 2 27 ) (2024 8 27 )

62,098,620 57,251,053

6,190,380,566 6,409,028,075

= 1,200,000

- 371

6,252,479,186 6,467,479,499

6,252,479,186 6,467,479,499

914,854 i

7,187,896 6,556,041

2,732,335 2,565,538

38,708,050 36,354,685

4 _

91,016 106,583

49,634,155 45,582,847

49,634,155 45,582,847

1,829,708, 366 1,858,942,055

4,373,136,665 4,562,954,597

2,779,314,887 2,503,716,488

6,202,845,031 6,421,896,652

6,202,845,031 6,421,896,652

6,252,479,186 6,467,479,499

23 24
2023 2 28 2024 2 28
2023 8 27 2024 8 27

2 21,377

750,763,005 161,347,509

750,763,007 161,368,886

6,925 101

2,399,198 2,565,538

33,988,604 36,354,685

79,910 106,583
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23 24
2023 2 28 2024 2 28
2023 8 27 2024 8 27
36,474,637 39,026,907
714,288,370 122,341,979
714,288,370 122,341,979
714,288,370 122,341,979
35,389,937 22,411,821
2,678,217,908 4,373,136,665
242,122,193 551,595,847
242,122,193 551,505,847
239,985, 268 461,708,073
239,985, 268 461,708,073
3,359,253, 266 4,562,954,597
2024 2 28 2024 8 27
23 24
2024 2 27 2024 27
1,829,708, 366 1,858,942,055
1 1
1 3.3901 1 3.4546
(10,000 ) (33,901 ) (10,000 ) (34,546 )
23 24
2024 2 27 2024 27
23 24
2023 2 2024 2 28
2024 2 2024 8 27
1,890,166,782 1,829,708, 366
279,110,411 221,845,266
339,568,827 192,611,577

24/59




EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

(024 8 27 )

532,131
2,166,677,335
195,081,525,250
1,042,905,036
342,482,400
14,057

198,634,136,209
198,634,136,209

1,027,472,546
7,400,000
1,034,872,546

1,034,872,546

52,007,305,102

145,591,958,561
197,599,263,663
197,599, 263,663
198,634,136,209
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