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J.P. Morgan Emerging Market Bond Index (EMBI) Plus

Mother fund, Public and corporate bonds
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Nomura Asset Management Co., Ltd. URL http://www.nomura—am.co.]p

Hiroyasu Koike, President & CEO
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Scheduled date of submission of securities report: November 30, 2022
Date of commencing dividend payment: October 14, 2022

I 77> ROEMRN

Fund Management

1. 20224FE 9 A#OEALRM (20224 3 4 8 H~20224E 98 7 H)

Management Status for Year ended September 2022 (from March 8, 2022 to September 7, 2022)

(1) BEPENR

(777 P AR B4 C)

Assets (fractions of less than JPY mil. shall be rounded down)
N e W4 - THE - T DOMOEFE - .
vy * 3 AL (4
FEHGEE e ) &5t (Wigre)
Primary Invested Assets Cash/Depo'sms/'Oth'er. A_SSE)tS Total (Net Assets)
(excluding liabilities)
&HA i dza A FE i3 Aaa el i3 Aaa
Amount ratio Amount ratio Amount ratio
"M % BAH % BAaH %
JPY mil. % JPY mil. % JPY mil. %
2022 £ 9 A Hj 2,574  (99.6) 10 (0.4) 2,585 (100.0)
FY ended Sep. 2022
2022 4F 3 A Hj 2,078 (99.8) 4 (0.2) 2,082 (100.0)
FY ended Mar. 2022
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(2) BRIE - I FERT

(T AR G0 )
Creation and Redemption (fractions of less than one thousand units shall be rounded down)
HIREGEHIEES SRR
FATH N e O R K FATH N4
No. of Issued Units w A No. of Units No. of Issued Units
. No. of Units Created .
at End of Previous @) Redeemed at End of Fiscal
Fiscal Period (®) Period
@ (@+@-©)
TH TH Tr Tr
‘000 units ‘000 units ‘000 units ‘000 units
2022 £ 9 A #j 2, 380 390 0] 2,770
FY ended Sep. 2022
2022 4E 3 A #j 1, 320 1, 120 60 2, 380
FY ended Mar. 2022
(3) FEHEMmAE
Net Asset Value
100 1134 V) FEHAEqIAH
g e Alk AL (@ 4FFEHIFIARFATIE 150 X 100)
Total Assets| Liabilities [ Net Assets Net Asset Value per 100 units
(@) (@) (@@O—®@))| (((@/No. of Issued Units at End of Fiscal
Period) X 100)
BHAH BHAH BHAH =
JPY mil. JPY mil. JPY mil. JPY]
2022 £ 9 A #j 2,644 59 2, 585 93, 326
FY ended Sep. 2022
2022 4E 3 A #j 2,123 40 2,082 87,511
FY ended Mar. 2022
(4) syl
Dividend Payment
100 F124 v 5>E4
Dividend per 100 units
=
JPY]
2022 429 A HA 2, 040
FY ended Sep. 2022
2022 4E 3 AHA 1,610
FY ended Mar. 2022
2. XEHAFHOERE
Change in Accounting Policies
O SFHEHEZEOWREICHEIER i
Changes accompanying revision to accounting standards, etc. No
@ OUsoER s

PN

Changes other than those in D No
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I M3%pE3% Financial Statements

(1) [=fExtFEE] Balance Sheet
(HA7 : ) (Unit : JPY)

i 8 H# %59 #
(2022 4 3 H 7 HEBI(E) (2022 4= 9 H 7 HEBI(E)
8th Fiscal Year 9th Fiscal Year
As of March 7, 2022 As of September 7, 2022

&%H Amount &%H Amount

EREDTS

Assets

BN & PE

Current assets

a—J)b e @—

Call loans 2, 398, 857 3, 034, 180

BB R FER AR

.. .. 2,078, 036, 022 2,574,913, 985
Parents trust beneficiary securities

ERION

Accounts receivable — other 42,894, 522 66,530,779

B PE A

2,123, 329, 401 2, 644, 478, 944
Total current assets

pE A E

2,123, 329, 401 2, 644, 478, 944
Total assets

AIEDHS
Liabilities

VB A
Current liabilities

ER I IEH i

Unpaid dividends 38,318, 00 56, 508, 00

RANSZ FEE B

184, 698 261, 353
Trustee fees payable ’ ’

RANZFEE W

1, 569, 838 2,221,473
Investment trust management fees payable

ARALFILE.

Accrued interest expenses

Z DAL

497, 727 347,174
Other accrued expenses

Eh AR A F

Total current liabilities 40,570, 263 59, 338, 002

afias

Total liabilities 40, 570, 263 59, 338, 002

L PE D

Net assets

TEALE

Principal and other

JoA

L. 2, 380, 000, 00 2,770, 000, 00
Principal

a4
Surplus

HIRF A SOIHIR RS (A)

297, 240, 862 184, 859, 058
Surplus (deficit) at end of period £297, ’ Al84, ’
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(53 Bl (R AR L4

228, 180
(Reserve for distribution)

115, 691

TEAL AR 2, 082, 759, 138 2, 585, 140, 942
Total principal and other ’ ’ ’ : ’ ’
YtV AN
?Efif§;1:+assets B0 TR I e
AEMEESF

2,123, 329, 401 2,644, 478, 944

Total liabilities and net assets

(2) [BEKORES4HHE] Statement of Income and Retained Earnings
(H47 2 M) (Unit @ JPY)

%5 8 ] %59 ]

H 20214 98 8H H 20224 38 8H
£ 20224 3H 7TH £ 20224 9H TH
8th Fiscal Year 9th Fiscal Year
From September 8, 2021 From March 8, 2022

to March 7, 2022 to September 7, 2022

&%H Amount &%H Amount

R SUES

Operating revenue

ARES: 78 H S R AR

Profit and loss on buying and selling of 304, 359, 135 203, 899, 623
securities and other
s e A2
E§§€HYEEEJD+, A\304, 359, 135 203, 899, 623
Total operating revenue
R
Operating expenses
1E
LA 549 219
Interest expenses
P
SEREH 184, 698 261, 353
Trustee fees
ZeA A 1, 569, 838 2,221,473
Investment trust management fees
T O 716, 32 859, 774
Other expenses
s Az
ES%Q%gFﬁ[jD+, 2,471, 405 3, 342, 819
Total operating expenses
O O
FORRlE LEIAR (A) 306, 830, 540 200, 556, 804
Operating profit (loss)
(\ e, | N (\ Al LEn
fiﬁ?*Ji§:ZLif§ﬁ%h39% () A\ 306, 830, 540 200, 556, 804
Ordinary profit (loss)
A7z l/\ I > \// ;’\ =
LR 2 S S BRI (A) 306, 830, 540 200, 556, 804

Profit (loss)

— IR AE O Y MR AR R 0O Sy Bl AR U T — R
RN O Y WM SO 0EE (D)
Distribution of profit loss from partial
redemptions

e R eSO E KB (D)

55, 245, 978 297, 240, 862
Surplus (deficit) at beginning of period ’ ’ A291, ’
T A A NN I R B a0 V%R
. . .. 5, 232, 600 =
Increase in surplus or decrease in deficit
W — IR AE D R AHINEE TR 8 A8
DHE
5, 232, 60 .

Increase in surplus or decrease in deficit
from partial redemptions
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I/EA\‘D DA 4 B
RREROEIIRASNE - 12, 570, 900 31, 667, 000
Decrease in surplus or increase in deficit

HHLEMEFEIAE 5 RIS S FE IR A1

PIE Sz

. . . .. 12,570, 90 31, 667, 00

Decrease in surplus or increase in deficit

from additional subscriptions for period
INTEALs
ﬁﬁajz 38, 318, 000 56, 508, 000
Dividends

1454 I 84

FARREXIIRT AL (L) A\297, 240, 862 A 184, 859, 058
Surplus (deficit) at end of period

(3) [mEie#]

(BB RF T EHNIAR 2 F R 2 1R
1. B PEORFAM A AE Je ORI T 15 (BRI (R T AR
SLYEFECRIAI L TR0 £
2. B - IR OFE EAAE A iRE SR 78 B SRR
FE HIEHETE L L TR Y £,
3. xRk i D AT 55 2 B 2 SR O AR RS i D AT DB E I B W T —E ORTHRRMF 2R L T\ 5720, B2 5 1]

e PERM I L o e, YRMENRRRL 2LV £,
4.0 W77 ROFEIMIZ, GEiERROBREICE Y, 20224 3 5 8 HMD 2022 4F 9

H TRETER-TEBVET,

(HERF EORAY BT 5 ER)
FAHFHIIDH Y FEA,

(e R B9 5 TERD)

% 8 1 %9
2022 4F 3 H 7 HIE 2022 4F 9 A 7 HEILE
1. FHEAEHMOKRBIZE T 2ZBHEOREK 1. FHEHMEOKRBIZET 22 EHEORE
2, 380, 000 [ 2,770, 000 [
2. HERGFEMEEGRHRIG 55 £ 6 55 1 THE 10 52K |2, EEFEMEFEHRAIE 55 520 6 55 1 T 10 512
ET DH E DHR
JLARD KA 297, 240, 862 M JLARDRIE 184, 859, 058 H
3. BEHMOKRBICEIT S 1 BALYS 2D OFMEEDRE 3. BEHMOKRBICBIT S 1 BALY 720 OREEDOFE
1 0700 Wi pEAR 875.11 H 1 FY 720 fliE EE 933. 26 M
(100 [ 2472 V) HlE PEXR) (87,511 M) (100 [ 2472 V) HlE PEXR) (93, 326 1)
(AL KX ORIR @R FICBE T 5 1ER)
%5 8 %59
B 20214F 9 H 8 H B 20224F 37 8 H
£ 20224E 3H TH 20224 9H 7TH
1. Ee4 ot FaRR 1. /yfic 4Ot FiRTE
HH HH
EpEEE ] A A549 Epi[EEIEsY A A219 [
E A AN T S gAY ) B 40, 889, 797 1 [ 7 7 o N OB S 45 %E B 59, 738, 330 4
oy B UG R ST 4 c 127,788 [ 73 BC Y Rt S 4 c 228, 180 [
i 24 S 4 A AR D=A+B+C 41,017,036 1 i 4 52U 2 A A HAE D=A+B+C 59,966, 291 M
ok 2 E 2,470,856 1 %4 E 3, 342,600 M
U3 35 53 P F] HEAE F=D-E 38, 546, 180 Ay RN I=F F=D-E 56, 623, 691 M
U 3% 3 B 4 G 38,318,000 M N 2 43 e 4 G 56, 508, 000 4
IR A (53 BT 42) H=F-G 228, 180 [ R A (3 B (AR 4) H=F-G 115,691 [
B I 2,380, 000 1 [mEq I 2,770,000 1
100 4720 S3fid4: J=G/1x 100 1,610 [4 100 11472 b 53l 4 J=G/1X 100 2,040 [
2. T DA 2. F DA M

_5_
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ZOMEHD H B 512,687 ML, *EBHEEITOV T O pEFEfS
AElcH £9,

ZOMEHD 5B 747, 708 HIE, BRI OV T O pEFEfE

MAETHD 4,

(Gmhps S B3 2 1EED)
(1) S fps o ORI B3 5 S5

o 8 1
M 20214F 9 A 8 H
E 20224 34 TH

9 1
M 20224 3 A 8 H
E 20224 94 TH

1. A EhpE S 3 2 Uk T 6

BTy Rid, BEREACEEENCET D EEE 2 &5
4IHIZED DIEFREREETH Y., BENFICHET 5EH
DOIEARTFEHIPE N, BIFESES O AEpE M3 L THE & L
CTEMATHZLEHMELTEBY £1,

0. GRhEE T ONE M E OERREGSICRD U RS

Y77 RBMREET 2 EmMELOFEIX. AMMREE, 2—
Lo o —VEOEHREEROCEHREBETHY T,

W77 v RMRAET DA M OFEMIL, (FOMOHEFD) O
2 AMMFEARRICTEH L TEY £,

INBiE, @FEBD R BEERD A7 R EDOTHE D A
7 ERY A7 ROFEMEY 27 1IC& 58N TEBY £,
3. ARG THICER D U R 7 BRI

AT B W TIE, ML LB Y 27 FHICE T A EE
DERT, NT A= ADOEELER Y A7 OFHELT
o TR FI,

OmitE ) A7 OEH

M ) A7 ICB LTk, BRI EORIEZ HRE, /08T -4
B L., BB > T DB NEDER 21T/ > TEY £
B
ORHY A7 OE

GV A2 7L Tt BITIERSIE e Mgk &84
DIEMIEE - T & W R, AkBE L. SO REICR LR
HAAHIIRE DB Z (T2 > TR £77,
OFEME ) A7 OE

TRENE U 2 7B LTI, MBI U CH I E ORI &
R L, RS &CMALREOEHZIT/R>CTBY 7,

L. RS S 2 BT #
A

2. BT it D N2 e TN D4 P il
A

BBV A7

3. ARl AR D U A 7 BRI
[RIZE

(2) 4P di O WFAM S5 12 P9~ 5 FIH

% 8
2022 € 3 J] 7 HELE

%9
2022 €2 9 ] 7 HELE

1. BRI IR A, Wefli 2 OZE%0
B IR Lo ephpg i 3REAI L LTI~ TRl TR L
TWhH7zsh, SEXREEE LA & Rl & 02T H Y £
Ae
. Wi OB Ty ik
BBLEERER A RESS

(EERF 7N 2 FRICET 2R ICRi# L <
BYET,
a—)b « v —EO SR L O AT

IS OF BIFEIE TR SN DTz, IREAEEIXRE
fli LT LTWD Z &2 D, HisREMifEZ Ml & LTk
¥,

1. BRI IRERET AR, Wefli 2 OZE%H
Y

2. Wi OREHIE
Al 2

(BhE S 5 & OHG1IZ B4 5 1ERD)

5 8 14
M 20214F 9 A 8 H
E 20224E 38 TH

9 1
M 20224 3 A 8 H
E 20224 94 TH

i it 2 O Y EEG AR D ARl 2R LT, —&
DG 5 & 570 2 Bl S L OS5 134T 72 b T/
e, HYFHIISVERA,

Al

(ZF o)
1 RO,
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% 8 %9 4
H 20214 9H 8 H H 20224 3 H 8 H
20224 3 A 7H  20224F 9 A TH
LUNE TN 1, 320, 000, 000 [\ & JCA%EE 2, 380, 000, 000 [
1] Hh B INER E o ANKE 1, 120, 000, 000 [ - B INER E TEANER 390, 000, 000 [
(1) o — S R e AR 60, 000, 000 F[HA 1 — S A o AKH 0 M
2 HAMFEHEITR
SeE H WA MRES:
7% 8 5% 9 #
\ H 20214 98 8H H 20224 3H 8H
R = 20224E 3 H T H = 20224 9 H T H
HBFIZE TRz (1) HRICE TRz (1)
R A et R A | e A\297, 435, 384 200, 162, 633
a7 A297, 435, 384 200, 162, 633
3 T UNRT ¢ TEGIEfR
FUMEEIIH D FH A
(4) [MHERzE]
B 1 HALREAAME
(D#EA (2022 429 A 7 HELE)
FUMFEHIIH Y FHA,
Q) RIS O FAMGES: (2022 429 A 7 HEBITE)
(B )
FEFE B 2} Fr TR AR AR 5
BlBEEE= 28 |B AN R ELEE R~ —7 7 R 1, 301, 447, 554 2,574, 913, 985
RIE
/NE B7R S 1 1, 301, 447, 554 2,574,913, 985
LB EE =R 99. 6% 100. 0%
ot 2,574, 913, 985

(TE D BEEFEZARAESS, RERESR M OB B EREZ AR ISR D SR ORI, Rz R R L TEY £,
(TE 2) Hes03 2 K0 ARl ORI PEIS XD s, ROF/NEHIO BRI SIS T DR TH Y £,

2 TUNRT 4 TG RORETRIIG | OZRIVEETE K Ol DR L3
FMEHIIH Y W A,
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