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FTSE Fixed Income

FTSE Fixed Income LLC

J.P. Morgan Securities
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2.2
0.3
1.012 0.92
0.6 0.605 0.55
0.4 0.6 0.33 0.30
0.2 0.4 0.165 0.15
0.1 0.2 0.066 0.06
0.1 0.66
0.6
x
0.92 0.42 0.40 0.10
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x
0.6 0.550 0.200 0.300 0.050
0.4 0.6 0.300 0.100 0.150 0.050
0.2 0.4 0.150 0.050 0.075 0.025
0.1 0.2 0.060 0.020 0.030 0.010
0.1
0.6
NISA
NISA
20.315 15.315
20.315 15.315
20.315 15.315
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100.00
100.00

19,507,709,481
19,507,709,481

200.34

39,081,480,000]

)

)

732 39,355,461,450] 39,081,480,000] 200.34

)

1 )

0.3069

0.3079

22

(2017

111 )

14,684

14,732
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23 (2018 1 11 ) 12,906 12,934 0.4641 0.4651
24 (2019 1 11 ) 12,602 12,602 0.3411 0.3411
25 (2020 1 14 ) 9,727 9,747 0.4839 0.4849
26 (2021 1 12 ) 9,781 9,796 0.6470 0.6480
27 (2022 1 11 ) 10,137 10,137 0.6403 0.6403
28 (2023 1 11 ) 9,523 9,523 0.5622 0.5622
29 (2024 1 11 ) 11,756 11,768 1.0076] 1.0086
30 (2025 1 14 ) 12,672 12,683 1.1289 1.1299
31 (2026 1 13 ) 19,677 19,705 2.1218 2.1248
2025 1 13,369 — 1.1948 —
2 12,119 — 1.0447, —
3 11,661 — 0.9739 —
4 12,408 — 0.9717 —
5 12,983 — 1.0765] —
6 13,800 — 1.2251] —
7 13,031 — 1.2644 —
8 13,295 — 1.3539 —
9 14,378 — 1.5167| —
10 19,064 — 2.0481] —
11 17,754 — 1.8694 —
12 17,663 — 1.8726] —
2026 1 19,507 — 2.0895 —
1
22 2016 1 13 2017 1 11 0.0010
23 2017 1 12 2018 1 11 0.0010
24 2018 1 12 2019 1 11 0.0000]
25 2019 1 12 2020 1 14 0.0010
26 2020 1 15 2021 1 12 0.0010
27 2021 1 13 2022 1 11 0.0000]
28 2022 1 12 2023 1 11 0.0000]
29 2023 1 12 2024 1 11 0.0010
30 2024 1 12 2025 1 14 0.0010
31 2025 1 15 2026 1 13 0.0030
22 2016 1 13 2017 1 11 23.65
23 2017 1 12 2018 1 11 51.55
24 2018 1 12 2019 1 11 26.50,
25 2019 1 12 2020 1 14 42.16
26 2020 1 15 2021 1 12 33.91
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27 2021 1 13 2022 1 11 1.04
28 2022 1 12 2023 1 11 12.20
29 2023 1 12 2024 1 11 79.40
30 2024 1 12 2025 1 14 12.14
31 2025 1 15 2026 1 13 88.22
)

100
22 2016 1 13 2017 1 11 48,119,074,103 61,045,319,042
23 2017 1 12 2018 1 11 30,525,882,833 50,557,288,610]
24 2018 1 12 2009 1 11 42,280,551,695 33,148,940,012
25 2019 1 12 2020 1 14 17,508,959, 960 34,348,483,388
26 2020 1 15 2021 1 12 29,749,532,243 34,734,390,041
27 2021 1 13 2022 1 11 15,620,278,994 14,905,666,610
28 2022 1 12 2023 1 11 15,017,913,361 13,910,061,180
29 2023 1 12 2024 1 11 8,781,080,594 14,053,944,090
30 2024 1 12 2025 1 14 8,391,893,161 8,833,432,850]
31 2025 1 15 2026 1 13 5,974,284,780, 7,926,384,172

2026 1 30
— 2,309,582,516 100.00;
2,309,582,516 100.00;
2,269,075,000 98.25
)
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)
36 1,935,088, 900 1,922,040,000 83.22
65 348,218,000 347,035,000 15.03
)
1 )
22 (2017 1 11 ) 2,001 2,001 0.4462 0.4462
23 (2018 1 11 ) 3,603 3,603 0.3504 0.3504
24 (2019 1 11 ) 2,755 2,755 0.3816 0.3816
25 (2020 1 14 ) 4,457 4,457, 0.3071 0.3071
26 (2021 1 12 ) 4,909 4,909 0.2391] 0.2391
27 (2022 1 11 ) 4,373 4,373 0.2254 0.2254
28 (2023 1 11 ) 3,683 3,683 0.2237, 0.2237
29 (2024 1 11 ) 3,762 3,762 0.1585 0.1585
30 (2025 1 14 ) 2,861 2,861 0.1318 0.1318
31 (2026 1 13 ) 2,300, 2,300 0.0878 0.0878
2025 1 2,743 — 0.1279 —
2 2,758 — 0.1363 —
3 2,753 — 0.1404 —
4 2,385 — 0.1356 —
5 2,389 — 0.1285 —
6 2,362 — 0.1201] —
7 2,487 — 0.1177 —
8 2,791 — 0.1134 —
9 2,810, — 0.1068 —
10 2,568 — 0.0908 —
11 2,496 — 0.0944 —
12 2,433 — 0.0939 —
2026 1 2,309 — 0.0883 —
1
22 2016 1 13 2017 1 11 0.0000]
23 2017 1 12 2018 1 11 0.0000]
24 2018 1 12 2019 1 11 0.0000]
25 2019 1 12 2020 1 14 0.0000]
26 2020 1 15 2021 1 12 0.0000]
27 2021 1 13 2022 1 11 0.0000]
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28 2022 1 12 2023 1 11 0.0000;
29 2023 1 12 2024 1 11 0.0000;
30 2024 1 12 2025 1 14 0.0000;
31 2025 1 15 2026 1 13 0.0000]
22 2016 1 13 2017 1 11 19.82
23 2017 1 12 2018 1 11 21.47
24 2018 1 12 2009 1 11 8.90
25 2019 1 12 2020 1 14 19.52
26 2020 1 15 2021 1 12 22.14
27 2021 1 13 2022 1 11 5.73
28 2022 1 12 2023 1 11 0.75
29 2023 1 12 2024 1 11 29.15
30 2024 1 12 2025 1 14 16.85
31 2025 1 15 2026 1 13 33.38
)
100
22 2016 1 13 2017 1 11 8,570,379,442 6,706,920,633
23 2017 1 12 2018 1 11 12,627,545,529 6,830,845,979
24 2018 1 12 2019 1 11 10,687,075,523 13,749,945,497
25 2019 1 12 2020 1 14 17,473,932,868 10,181,379,445
26 2020 1 15 2021 1 12 38,850,952,439 32,827,272,508
27 2021 1 13 2022 1 11 17,649,234,248 18,781,744,487
28 2022 1 12 2023 1 11 16,119,268,192 19,054,820,422
29 2023 1 12 2024 1 11 21,780,773,661 14,509,898,359
30 2024 1 12 2025 1 14 19,652,104,441 21,684,153,896
31 2025 1 15 2026 1 13 29,804,117,010] 25,315,326,144
2026 1 30

1,499,733,974 75.84

— 477,781,643 24.16

1,977,515,617 100.00;
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¢ (H
300,000,000 100.22| 300,679,764 100.22| 300,679,764 2.360] 2026/3/19 |15.20|
300,000,000 99.85 299,578, 788] 99.85 299,578,788] 0.010[ 2026/4/13 |15.15
300,000,000 99.78 299,341,824 99.78 299,341,824 0.080] 2026/5/25 |15.14|
200,000,000 100.23| 200,470,990 100.23| 200,470,990 2.400| 2026/3/20 (10.14|
200,000,000 99.97 199,957,690 99.97 199,957,690 0.235[ 2026/2/25 |10.11]]
100,000,000 99.86) 99,869, 268 99.86) 99,869, 268 0.010] 2026/4/20 | 5.05|
100,000,000 99.83 99,835, 650 99.83 99,835, 650 0.080[ 2026/4/28 | 5.05
(
75.84
75.84
1 )
21 (017 1 11 ) 3,959 3,959 1.0078 1.0078
22 (018 1 11 ) 3,902 3,902 1.0075 1.0075
23 (019 1 11 ) 2,451 2,451 1.0075 1.0075
24 (2020 1 14 ) 3,334 3,334 1.0074 1.0074
25 021 1 12 ) 3,141 3,141 1.0072 1.0072
26 (02 1 11 ) 2,357 2,357 1.0073 1.0073
27 (023 1 11 ) 2,001 2,001 1.0054 1.0054
28 (024 1 11 ) 2,211 2,211 1.0073 1.0073
29 (2025 1 14 ) 2,034 2,034 1.0073 1.0073
30 (2026 1 13 ) 2,121 2,121 1.0085 1.0085
2025 1 2,078 ] 1.0073 ]
2 1,830 ] 1.0073 ]
3 1,586 — 1.0073 ]
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4 1,393 — 1.0073 —

5 1,781 —] 1.0073 —

6 2,099 — 1.0074 —

7 2,429 — 1.0076 —

8 2,320 — 1.0077 —

9 2,280 — 1.0079 —

10 2,245 — 1.0081 —

11 2,065 — 1.0082 —

12 2,082 — 1.0085 —

2026 1 1,977 — 1.0086 —

1

21 2016 1 13 2017 1 11 0.0000

22 2017 1 12 2018 1 11 0.0000

23 2018 1 12 2019 1 11 0.0000

24 2019 1 12 2020 1 14 0.0000

25 2020 1 15 2021 1 12 0.0000

26 2021 1 13 2022 1 11 0.0000)

27 2022 1 12 2023 1 11 0.0000

28 2023 1 12 2024 1 11 0.0000

29 2024 1 12 2025 1 14 0.0000

30 2025 1 15 2026 1 13 0.0000]

21 2016 1 13 2017 1 11 0.03

22 2017 1 12 2018 1 11 0.03

23 2018 1 12 2019 1 11 0.00

24 2019 1 12 2020 1 14 0.01

25 2020 1 15 2021 1 12 0.02

26 2021 1 13 2022 1 11 0.01

27 2022 1 12 2023 1 11 0.19

28 2023 1 12 2024 1 11 0.19

29 2024 1 12 2025 1 14 0.00

30 2025 1 15 2026 1 13 0.12

)

100

21 2016 1 13 2017 1 11 8,546,935,116 7,574,568,996

22 2017 1 12 2018 1 11 8,507,242,477 8,562,728,707
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23 2018 12 2019 11 8,740,103,999 10,179,950,731
24 2019 12 2020 14 7,373,036,106 6,497,001,533
25 2020 15 2021 12 9,153,540,742 9,344,120,056
26 2021 13 2022 11 5,969,905, 385 6,748,914,754
27 2022 12 2023 11 5,958,116,562 6,217,701,692
28 2023 12 2024 11 5,980,230,425 5,865,568,117
29 2024 12 2025 14 5,982,245,813 6,157,556,479
30 2025 15 2026 13 5,414,769,617 5,331,175,474

34/105



EDINETOOOO
OO000DO000DO000DO000DO0dnEL2430)
Ooooooooooooooooooaod

~

EAEE(N\1/I—-2x147)

20265 1 A30ENRE

ERMA-EEDOERS
(M) -
26,000 (20168 A%--2026E 1 B¥x)
pay b LA R R R R SRR RN LN ER ]
20,000 | 1 RN (W) o : BAER 20,8950
SR -ovveerieen. 1950780
JEI00 [ rmmwees smmmms s s - ————— 4
S ERENCFNETRE(EEEN FREDTHOHEDOW
i
10,000 T #=ONEREAESENI.2016% | HEORSERSELSSLT
A ER{ELTLET.
000 b e WNNT ey *OEEERARRERISFNC0EE ) O E SEERD S
EEALC S s (R ENLaLEsDE L THAELE R
i e TR OB

0 0
2016x1R 2018F1A 2020F1A 2AR2EIR 20MF1[  2026F1R

FECOMR (B51hl, 15 0O=HED)

2022% 14 | 2023518 | 2024518 | 2025518 | 2026514 | EE=RY
O oM 10 10M 20[M 5B80M
TRLREORR
<HEEMmLE> <M BN

HARE st ] " AENER ik
B 200.3% 5135 CIEINBERIEE % RSB | 20265 12H218(|54.89%
il yiNan | 54.9%
REFOM 45.1%

HHAREE_ N TLLENTT.

FRIREEOHE
%)
100
5. %
T
JH. A .= _ A m R
LN -
J | JB2%
AE0
2MTE 2018 2010% 2020 21 222k 203 2A24r 2025y 2026w

P AR . SRS (RSl R R LSO LTHBLTENET.
W ETPAECE. SUOFI—EBNER .
202681, 20265 | HEETODERETT .

# 7P /R OBARA H<FTREOEMTH. FRODBRRENRITDOOTIRHOF LA,
# 7P /ROBBERISRIR. SERHOT—L—ITRRLTVET

35/105



EARES (V=AMLY RA—=T)

EDINETOOOO

OO000DO000DO000DO000DO0dnEL2430)
Ooooooooooooooooooad

202651 A30HIRE

BAMS-HREOHE

) (201691 AE-2026% 1 AR

10,000

7.500

5,000

2,500

— EFER TN

BASEN .

0 0
20161l 2018%1H 220%1F 20202FIf 20MEIR 200%¥1IR

FEOHER (Bisla. 1 5 0ONED)

SERENEFARNRA(EEEN) PSSR0 1D 008

T¥.

20225148 | 2023%F 178 | 2024418 | 2025#18 | 2026518 | BEFRE
0N oM OoH oM oM 700M
FTEGCREORR
<HERRTE> <M ) BB
AR b o] HM e
Bt -9B.2% ¥ 135 [OE WL EENEER | 2026E12H218|5581%
| Snan 98.5% 0 N R T SR T
MR 55.8%
mEFOM 44 2%
ENREER_RTLHUETT
FRAINSEDHE
(%)
40
Eﬂ_
£.4%
27T%
u 1 - 1 ! i i i iy i I i I i I L
! ..,;m B 0%
S0 F
A10.4% ATREN A5 ARy AZIAB% AR
007E D2018F 2010 N20F 20MHE 200 023F NMEFE NXE %Y

PO REE L. S (RS R B L TR BL OB Y
ST P ATCR. SF T DR .

#2026, 20268 | =X TNREETY.

DEARRENRTSOOTEEDFERA.

7 :—ru

Il‘! ___.:I_l_ :L-I'I

36/105

&7,



EDINETOOOO
OO000DO000DO000DO000DO0dnEL2430)
Ooooooooooooooooooad

EARB(BEMN VR -IR—R—FTAUH) 2026% 1 B30EMIE

ERMS-HREOHR
'H: i
(oA (2016%1 A% ~2026% | AF)
— EEEE AN
FR R S B --ocvcveieeeneanaaa 10,0860
FURITRRER <o coovvvsennsnss 19778M
17 4 ] e A e L oy e F SR
= S co ¥ anan gl +ERENLFURTRT(EENN) SREO1 5 ONEDOE
my  C7
LT T T TS T P S RRTT Pt 50

g_m L i 'l L ﬂ
216X 201BF1R 2020¢1F 2022¥1R 20M=1F 2026*1H

SEDHER (BisFl. 1 7 0OKKD)
2022148 | 2023518 | 20245148 | 2026%18 | 2026518 | EEERH

of oM oM OM Or 50/

FTEGCHEORR
<RENmLE> <M _Hiaie>

EAEE P23 £ ] RSN =
L 75.8% FEEOIWHELR L #(20F) #rlEs| 2026853H198|15.20%
FDith 24.2% SilesEEcEREmLBLHE(5E) s#rBEs| 20265£4H13H|15.158%
EMAEEE HTILETT TgeeEET  ELRNLBLHR #rRES®| 202655H258|15.14%
SRR CmEERiERCEsY | meEMRTANLA(20F) #ARES| 2026%3A208(10.14%

o FRo7ENEOORENLAWLH #HRES| 2026FE28258(10.11%

ENAEEHTLEETT

FRNEFEOHE
9%
0.30
0.19%
0.12%
0.01% . 001% . 0.02% 0.01%

0,00 s 1 -

»

0.20%

.0.30

2017% 2018% 2019% 2020% 2021%F 2022% 2023% 2024% 20258  2026%
#7PANDER S, SRS (RS ERE e DAL THELTEDEY

&SP AR Fy—oaEnET k.

# 2026513, 20264 | AAE CORBETY

# 77 /FOBRAERZH<FTRAEORATHD. FROEBRREVRTIOOTIEHOFEA

37/105



10

16

38/105

EDINETOOOO
OO000DO000DO000DO000DO0dnEL2430)
Ooooooooooooooooooad



0.3

EDINETOOOO
OO000DO000DO000DO000DO0dnEL2430)
Ooooooooooooooooooad

Www .. amova-am. com
0120-25-1404

39/105



EDINETOOOO
OO000DO000DO000DO000DO0dnEL2430)
Ooooooooooooooooooad

< BEEHERRE DO N>
Ca) SEEBTEDQME=7 7 FITEA
AhehThoRMaS Sy ETE s
BEAY L fmL A HEEMEE= (a) EHEMEQCMENS
[b) AEREE (77 FOERICEE
2 HERALEDIZ ) EERLEED
[b) RAEREE
________ EEME=- [ EEREE
STEH S EEEO 8T
T - T
(=) {SEEBIE
M -
e 2 15
(2)—(b)
s

WWw . amova-am. com
0120-25-1404

40/105



EDINETOOOO
OO000DO000DO000DO000DO0dnEL2430)
Ooooooooooooooooooad

2030 1 11 1995 1 17
2030 1 11 1996 12 2
12 11

10
20

41/105



EDINETOOOO
0000000000 DO00D00O00O0O(EL2430)
Ooooooooooooooooooad

<RLEE EFOERGEERITI RS0 FREQHIN

T 7
€ |B| |E| |ER
EE TR E = i * g
—Hm—LT T [> = [> = [j R
= (REEDE < 2 = 1 7] *
& % i, 2 5 B i
£m m 1 T
o =
: |G|z
1 &l T
ERSISHER | B w
(1mALED Eé BRE BN S
8 A i
“amh—ia ol
(SEHEOH <~ 2) ]
%
5

WWw.amova-am.com

10

42/105



59
133

2026 1 13

59
133

2026 1 13

193

193

2 1
PwC Japan

2 1
PwC Japan

43/105

EDINETOOOO
OO000DO000DO000DO000DO0dnEL2430)
Ooooooooooooooooooad

38
12
31 2025 1 15
38
12
30 2025 1 15



EDINETOOOO
0000000000 DO00D00O00O0O(EL2430)
Ooooooooooooooooooad

30 31

2025 1 14 2026 1 13
4,337,141,409 6,463,981,615
- 2,173,892,830
7,487,250,000 9,996,917,122
28,128 130,894
39,650,000 -
1,455,212,780 2,215,409,809
13,319,282,317 20,850,332,270

13,319,282,317

20,850,332,270

539,816,850 i
- 980,306,600

4,635,500 -
11,226,049 27,821,849
21,567,040 83,846,473
7,503,339 8,778,299
61,527,830 71,982,495
300,075 351,076
646,576,683 1,173,086,792
646,576,683 1,173,086,792
11,226,049,312 9,273,949,920

1,446,656,322
2,339,346,978

10,403,295,558
9,616,964,069

12,672,705,634 19,677,245,478
12,672,705,634 19,677,245,478
13,319,282,317 20,850,332,270
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30 31

2024 1 12 2025 1 15

2025 1 14 2026 1 13
13,552,831 60,378,003
1,967,843,810 10,115,824,260
1,981,396,641 10,176,202,263
65,950 -
15,159,935 15,590,811
124,312,478 127,845,616
606,278 623,520
140,144,641 144,059,947
1,841,252,000 10,032,142,316
1,841,252,000 10,032,142,316
1,841,252,000 10,032,142,316
1,252,205,985 1,518,093,267
88,800,881 1,446,656,322
1,223,165,876 1,377,868,266
1,223,165,876 1,377,868,266
443,130,401 907,456,230
443,130,401 907,456,230
11,226,049 27,821,849
1,446,656 ,322 10,403,295,558
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1 12 1 11
2025 1 15 2026 1 13
30 31
2025 1 14 2026 1 13
11,667,589,001 11,226,049,312
8,391,893,161 5,974,284,780
8,833,432,850 7,926,384,172
11,226,049,312 9,273,949,920
30
2024 1 12 2025 15
2025 1 14 2026 13
A 10,110,596 | A 47,260,144
B 578,142,352 | B 8,466,788,905
c 11,206,569,803 | C 10,078,521,642
D 1,762,320,079 | D 1,130,736,869
E + o+ o+ 13,557,142,830 | E + o+ 19,723,307,560
F 12,076 | F 1 21,267
G 11,226,049 | G 27,821,849
H 10 | H 1 30
30 31
2024 1 12 2025 1 15
2025 1 14 2026 1 13
30 31
2025 1 14 2026 1 13
@ @
@) 2
(©) €)
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