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

Mother fund, Public and corporate bonds

10 units

Nomura Asset Management Co., Ltd. URL http://www.nomura—am.co.]p

Hiroyasu Koike, President & CEO

Satoshi Nagasaka, Head of Support Dial Team
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Scheduled date of submission of securities report: November 30, 2023
Date of commencing dividend payment: October 16, 2023

I 77> ROEMRN

Fund Management

1. 202349 A#OEALRM (20234 3 H 8 H~20234E 98 7 H)

Management Status for Year ended September 2023 (from March 8, 2023 to September 7, 2023)

(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. %
2023 £ 9 A Hj 2,675  (99.7) 7 (0.3) 2,682 (100.0)
FY ended Sep. 2023
2023 4F 3 A Hj 2,434  (99.7) 7 (0.3) 2,441 (100.0)
FY ended Mar. 2023
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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
2023 £ 9 A #j 2, 750 200 140 2, 810
FY ended Sep. 2023
2023 4E 3 A #j 2,770 200 220 2, 750
FY ended Mar. 2023
(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]
2023 £ 9 A #j 2,752 69 2, 682 95, 479,
FY ended Sep. 2023
2023 4E 3 A #j 2,503 61 2,441 88, 790
FY ended Mar. 2023
(4) syl
Dividend Payment
100 F124 v 5>E4
Dividend per 100 units
=
JPY]
2023 429 A HA 2, 350
FY ended Sep. 2023
2023 4E 3 AHA 2, 140
FY ended Mar. 2023
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)

%10 #] 511 H]
(2023 4 3 H 7 HEBI(E) (2023 4= 9 H 7 HEBI(E)
10th Fiscal Year 11th Fiscal Year
As of March 7, 2023 As of September 7, 2023

&%H Amount &%H Amount

EREDTS

Assets

BN & PE

Current assets

a—J)b e @—

Call loans 3,043,013 3, 673, 470

BB R FER AR

.. .. 2,434, 333, 925 2,675, 660, 544
Parents trust beneficiary securities

ERION

Accounts receivable — other 66,075, 883 73,103, 480

B PE A

2, 503, 452, 821 2,752, 437, 494
Total current assets

pE A E

2, 503, 452, 821 2,752, 437, 494
Total assets

AIEDHS
Liabilities

VB A
Current liabilities

ER I IEH i

Unpaid dividends 58, 850, 00 66, 035, 00

RANSZ FEE B

268, 005 283, 912
Trustee fees payable ’ ’

RANZFEE W

2,278, 053 2,413, 204
Investment trust management fees payable

ARALFILE.

Accrued interest expenses

Z DAL

329, 559 748, 857
Other accrued expenses

Eh AR A F

Total current liabilities 61,725,617 69,480, 979

afias

Total liabilities 61,725,617 69, 480, 979

L PE D

Net assets

TEALE

Principal and other

JoA

L. 2, 750, 000, 00 2, 810, 000, 00
Principal

a4
Surplus

HIRF A SOIHIR RS (A)

308, 272, 796, 127, 043, 485
Surplus (deficit) at end of period 4308, ’ Al ’
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(3 B VB FE N 48)
(Reserve for distribution)

260, 255

70, 380

TEAE A 2, 441, 727, 204 2, 682, 956, 519
Total principal and other ’ ’ ’ : ’ ’
YtV AN
?Ei?ﬂg;:+assets 2, 441, 727, 204 2, 682, 956, 519
AEMEESF

Total liabilities and net assets

2,503, 452, 821

2,752, 437, 494

(2) [BEKORES4HHE] Statement of Income and Retained Earnings

(HAL : M) (Unit : JPY)

H

55 10 #
20224 9 H 8 H
£ 20234 3H 7TH
10th Fiscal Year
From September 8, 2022
to March 7, 2023

5511
H 20234 3 8 8 H
£ 20234 9H 7TH
11th Fiscal Year
From March 8, 2023
to September 7, 2023

&%H Amount

&%H Amount

R SUES

Operating revenue

ARES: 78 H S R AR

Profit and loss on buying and selling of 61, 040, 803 250, 724, 23
securities and other
s e A2
E%;%qyﬁé[jp+' A\61, 040, 803 250, 724, 230
Total operating revenue
R
Operating expenses
1E
LA 2, 355 1,76
Interest expenses
P
SEREH 268, 005 283,912
Trustee fees
ZeA A 2,278, 053 2,413, 204
Investment trust management fees
T O 872, 622 916, 043
Other expenses
s Az
ES%Q%gFﬁ[jD+, 3,421, 035 3,614,919
Total operating expenses
O O
FORRlE LEIAR (A) 64, 461, 838 247, 109, 311
Operating profit (loss)
(\ e, | N (\ Al LEn
é%ﬁ?*Jiﬁ)Zlif%ﬁ%ﬁaﬁ% () /64, 461, 838 247,109, 311
Ordinary profit (loss)
A7z l/\ I > \// ;’\ =
LR 2 S S BRI (A) 64, 461, 838 947, 109, 311

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

HERIAS I E REE (A)
Surplus (deficit) at beginning of period

A\ 184, 859, 058

A\308, 272, 796

T IR S 3 R AR i D4R

. . .. 20, 073, 300 19, 253, 200
Increase in surplus or decrease in deficit
24— BRI D TR HINER UL KRB 43
D
20, 073, 30 19, 253, 20

Increase in surplus or decrease in deficit
from partial redemptions
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|54 R %E 4 B
RREROEIIRASNE - 20, 175, 200 19, 098, 200
Decrease in surplus or increase in deficit

HHLEMEFEIAE 5 RIS S FE IR A1

PIE Sz

. . . .. 20, 175, 20 19, 098, 20

Decrease in surplus or increase in deficit

from additional subscriptions for period
=N
]jﬁﬂj‘z 58, 850, 000 66, 035, 000
Dividends

1454 i 84

FARREXIIRT AL (L) A308, 272, 796 A127, 043, 485
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 A RS D REAT D R E I B W T —E ORTHRR M S Z R L T\ 5720, B2 5 1]

JEFEA PERM I L o e, YRMENRRRL 2LV £,
4.0 W77 ROFEIMIZ, GEiEREROBREICEY, 202345 3 5 8 HMD 2023 4F 9

H TRETER-TEBVET,

(HERF EORAY BT 5 ER)
FAHFHIIDH Y FEA,

(e R B9 5 TERD)

%10 # %11
2023 4E 3 J 7 HEIE 2023 4 9 H 7 HEIE
1. FHEHIMOEK BB 5% EHEORRER 1. FEMMOERBIZET 52 EHEORE
2,750, 000 H 2, 810, 000 H
2. PREEFEMBERSBAIG 55 %0 6 4 1A 10 B |2, HREEFUMIERSIRAIS 55 400 6 %5 1A 10 SICH
ETDHR ET D4
TEARD K 308, 272, 796 M JLARDRIE 127, 043, 485 1
3. FRHIMOKBICBIT D 1 BN 72 0 OHE REDFE 3. FEHMOKRAIZKIT S 1 ALY OMEEDOHE
1 0700 Wi pEAR 887.90 H 1 FY 720 fliE EE 954. 79 H
(100 1124 7= v i PEAH) (88, 790 1) (100 1124 7= v i FEAH) (95, 479 )
(AL KX ORIR @R FICBE T 5 1ER)
%510 #1 %11
H 20224 9 A 8 H H 20234 3 A 8 H
B 20234 3H TH £ 20234E 9H TH
1. ol O RiBkE 1. oo FiEkE
HH HH
EpEEE ] A N2, 355 [ Epi[EEIEsY A A1, 760 [
L7 7 o R OB IS AE B 62, 415,599 Bl 7 7 > R OB Y SIS AR B 69, 460, 044
5 B i Fi N7 4 ¢ 115,691 M oy B YERG R 7 4 c 260, 255 [
i 24 5 2 A 4 D=A+B+C 62, 528, 935 [ i 24 S5 2 B A D=A+B+C 69, 718, 539
ey E 3,418, 680 [ g E 3,613, 159 [
IS 42 5y i mT AE A F=D-E 59, 110, 255 [ IS 2y i P HEA F=D-E 66, 105, 380
DI 32 53 i 46 G 58, 850, 000 [ IS 2 i 42 G 66, 035, 000
R4 (B HE R RSN &) H=F-G 260, 255 [1 VR4 (5 BOYE RSN 4) H=F-G 70, 380 1
BP~4 T 2, 750, 000 H mE 4 1 2,810,000 H
100 1247 0 4yfd 4 J=G/1x100 2,140 1 100 11472 b 53l 4 J=G/1x100 2,350 [
2. T DA 2. F DA M

_5_
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ZOMEHD H 5 704, 893 FiZ, *EHEEIT OV T O pEFE S
AElcH £9,

ZOMEHD 5B 784, 218 HIZ, BRI OV T O pEFEfE

MAETHD 4,

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

55 10 1
M 20224 9 A 8 H
% 20234E 38 TH

5511
M 20234 3 H 8 H
% 20234 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

%510
2023 € 3 /] 7 HELE

%11
2023 € 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)

55 10 1
M 20224 9 A 8 H
% 20234E 38 TH

5511
M 20234 3 H 8 H
% 20234 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,

URAVT I RTTA (R~ VL) VR EG AT (2519) 2023 459 A REEE
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5510 HA 511 HA
H 20224 9H 8 H H 20234 3 H 8 H
x 20234 3 A 7H F 20234F 9 H TH
LUNE TN 2, 770, 000, 000 M|EA 1 JTA%H 2, 750, 000, 000 [
1] Hh B INER E o ANKE 200, 000, 000 M HF B INER E TTAEH 200, 000, 000 M
1) — AR AR ST A A 220, 000, 000 M) iF —FR AR A TTASEA 140, 000, 000 M
2 HAMFEHEITR
SeE H WA MRES:
510 ) 11 H
\ H 20224 9H 8H H 20234 3 H 8H
R 2= 20234 3 H T H 2= 20234 9 H T H
HBFIZE TRz (1) HRICE TRz (1)
R A et R A | e NA53,734, 715 247,161, 989
a7 A53, 734,715 247,161, 989
3 T URT ¢ THGIER
FUMEEIIH D FH A
(4) [MHERzE]
B 1 HALREAAME
(D#EA (2023 429 A 7 HELE)
FUMFEHIIH Y FHA,
Q) RIS O FAMFES: (2023 429 A 7 HEBITE)
(B )
FEFE B 2} F AR AR 5
BlBEEE= 28 |B AN R ELEE R~ —7 7 R 1, 257, 182, 044 2, 675, 660, 544
RIE
/NE B7R S 1 1, 257, 182, 044 2, 675, 660, 544
LB EE =R 99, 7% 100. 0%
ot 2, 675, 660, 544

(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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