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J.P. Morgan Emerging Market Bond Index (EMBI) Plus
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Nomura Asset Management Co., Ltd.
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Scheduled date of submission of securities report: May 29, 2024
Date of commencing dividend payment: April 15, 2024

I 77> ROEMRN

Fund Management

1. 20244F 3 AOFEALRN (20234 9 4 8 H~20244E 3 8 7 H)

Management Status for Year ended March 2024 (from September 8, 2023 to March 7, 2024)
(1) BFENR (B 7 RGO
Assets (fractions of less than JPY mil. shall be rounded down)
N N Bl - 1HA - TOMOEPE . .
+ &Y PR . b GFF (i
TR e ) &8l (Mg rE)
Primary Invested Assets Cash/Depo'sms/'Oth'er. A_SSE)tS Total (Net Assets)
(excluding liabilities)
BHE TR L &HA AL KA AL
Amount ratio Amount ratio Amount ratio
"M % BAH % BAaH %
JPY mil. % JPY mil. % JPY mil. %
2024 4E 3 A #] 2,841 (99.8) 6 (0.2) 2,847 (100.0)
FY ended Mar. 2024
2023 4£ 9 A #j 2,675  (99.7) 7 (0.3) 2,682 (100.0)
FY ended Sep. 2023
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(2) FRIE - R 50 (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
@ @+0-0)
TH TH Tr Tr
‘000 units ‘000 units ‘000 units ‘000 units
2024 £ 3 A #j 2, 810, 100 120, 2, 790
FY ended Mar. 2024
2023 4E£ 9 A #j 2, 750 200 140, 2, 810
FY ended Sep. 2023
(3) FEHEMmAE
Net Asset Value
100 1134 V) FEHAEqIAH
g e Alk AL (/S FHEMIRMAFATHE 0 E0 X 100)
Total Assets| Liabilities [ Net Assets Net Asset Value per 100 units
(@) (@) (GIOED))) ((®/No. of Issued Units at End of Fiscal
Period) X 100)
BHAH BHAH BHAH =
JPY mil. JPY mil. JPY mil. JPY|
2024 £ 3 A #j 2, 923 75 2, 847 102, 065
FY ended Mar. 2024
2023 4E£ 9 A #j 2,752 69 2, 682 95, 479
FY ended Sep. 2023
(4) syl
Dividend Payment
100 F124 v 5>E4
Dividend per 100 units
=
JPY|
2024 4 3 A 2, 580
FY ended Mar. 2024
2023 4£ 9 AHA 2, 350
FY ended Sep. 2023
2. XEHAFHOERE

Change in Accounting Policies

O KFHEEFEOLIEICE ) EE

Changes accompanying revision to accounting standards, etc.

@ QLS OEE

Changes other than those in D

Fii 3

PN

Fii 3

PN

No

No
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I M3%pE3% Financial Statements

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

%11 %12 #
(2023 4= 9 H 7 HEBI(E) (2024 4 3 H 7 HEBI(E)
11th Fiscal Year 12th Fiscal Year
As of September 7, 2023 As of March 7, 2024

&%H Amount &%H Amount

EREDTS

Assets

BN & PE

Current assets

a—J)b e @—

Call loans 3,673,470 3,915, 849

BB R FER AR

.. .. 2,675, 660, 544 2,841, 198, 965
Parents trust beneficiary securities

ERION

Accounts receivable — other 73,103, 480 78, 165,769

B PE A

2,752, 437, 494 2,923, 280, 58
Total current assets

pE A E

2,752, 437, 494 2,923, 280, 58
Total assets

AIEDHS
Liabilities

VB A
Current liabilities

ER I IEH i

Unpaid dividends 66, 035, 00 71,982, 00

RANSZ FEE B

283, 912 302, 829
Trustee fees payable ’ ’

RANZFEE W

2,413, 204 2,573,990
Investment trust management fees payable

ARALFILE.

Accrued interest expenses

Z DAL

748, 857 797, 536
Other accrued expenses

Eh AR A F

Total current liabilities 69,480, 979 75,656, 359

afias

Total liabilities 69, 480, 979 75, 656, 356

L PE D

Net assets

TEALE

Principal and other

JoA

L. 2, 810, 000, 00 2, 790, 000, 00
Principal

a4
Surplus

HIRF A SOIHIR RS (A)

127, 043, 485 57,624, 224
Surplus (deficit) at end of period Al ’ ’ ’
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(3 B VB FE N 48)
(Reserve for distribution)

70, 380

117, 709

TEAE A 2, 682, 956, 515 2,847, 624, 224
Total principal and other ’ ’ ’ : ’ ’
YtV AN
?Ei?ﬂg;:+assets 2, 682, 956, 515 2,847, 624, 224
AEMEESF

Total liabilities and net assets

2,752, 437, 494

2,923, 280, 580

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

(HAL : M) (Unit : JPY)

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

55 12
H 20234 98 8 H
£ 20244 3H TH
12th Fiscal Year
From September 8, 2023
to March 7, 2024

&%H Amount

&%H Amount

R SUES

Operating revenue

ARES: 78 H S R AR

Profit and loss on buying and selling of 250, 724, 23 261, 652, 699
securities and other
s e A2
E§§€HYEE[3D+, 250, 724, 230 261, 652, 699
Total operating revenue
R
Operating expenses
18
LA 1,76 2, 847
Interest expenses
P
SEREH 283,912 302, 829
Trustee fees
ZeA A 2,413, 204 2,573,99
Investment trust management fees
T O 916, 043 1, 031, 324
Other expenses
s Az
ES%Q%gFﬁ[jD+, 3,614,919 3,910, 99
Total operating expenses
O O
ORI L ESRR (A) 247, 109, 311 957, 741, 709
Operating profit (loss)
(\ e, | N (\ Al LEn
éﬁﬁ?*Jiﬁ)Zlif%ﬁ%%iﬁ% () 247,109, 311 257, 741, 709
Ordinary profit (loss)
A7z l/\ I > \// ;’\ =
LR 2 S S BRI (A) 247, 109, 311 957, 741, 709

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\308, 272, 796

A127, 043, 485

T IR S 3 R AR i D4R

. . .. 19, 253, 200 2, 469, 600
Increase in surplus or decrease in deficit
24— BRI D TR HINER UL KRB 43
D
19, 253, 20 2, 469, 60

Increase in surplus or decrease in deficit
from partial redemptions
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|54 R %E 4 B
%Jﬂ>ji&i,iﬁﬁllbiﬁﬁiéjtiébﬂﬁﬁ . o 19, 098, 200 3. 561, 600
Decrease in surplus or increase in deficit

MHLBAME FEIT R © RIS ST RIB B

pIEE

. . . .. 19, 098, 20 3,561, 60

Decrease in surplus or increase in deficit

from additional subscriptions for period
INET L
]?ﬁgji 66, 035, 000 71, 982, 000
Dividends

144 84

FARREXIIRT AL (L) A127, 043, 485 57, 624, 224
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 ROFHEBMIZ, GFiEEROBEICEIY, 20234 9 5 8 HM D 2024 4% 3

H TRETER-TEBVET,

(HERF EORAY BT 5 ER)
FAHFHIIDH Y FEA,

(e R B9 5 TERD)

%11 %12
2023 4E 9 J 7 HEI/E 2024 4E 3 H 7 ABUE
1. FHEHIMOEK BB 5% EHEORRER 1. FEMMOERBIZET 52 EHEORE
2,810, 000 H 2,790, 000 H
2. REHETERIBERFSLBIAILS 55 400 6 45 1 A 10 AL
ETDHR
JEARD K 127, 043, 485 [
3. BHEHIMOKRICHIT S 1 BARS 2 ) OMEEORE (2. HEHIMOKAICHT B LAY ) ORI EOH
1 B4 720 Wi rERR 954. 79 M 1 B4 720 Wi rERR 1, 020. 65 [
(100 ¥4 7= v Wl EAH) (95,479 1) (100 H M7= V) Hli'& pEAH) (102, 065 )
(4% B Ot EEIZ B 2 15D
118 %12
B 20234F 3 H 8 H B 20234F 9 A 8 H
 20234E 9H TH 20244 3H TH
1. ol O RiBkE 1. oo FiEkE
HH HH
EpEEE ] A A1, 760 [ Epi[EEIEaY il A A2, 847 [
BL7 7 > RO S F AR B 69, 460, 044 F4 BL7 7 o BRSNS AR B 75, 940, 319 H
53 B i F Sz 4 ¢ 260, 255 1 (53 B HE i P S 4 ¢ 70, 380 HJ
EEI e Ea ] D=A+B+C 69, 718, 539 [ IR ] D=A+B+C 76, 007, 852 [
e E 3,613,159 [ % 2 E 3,908, 143 14
N £ 43 i v REAH F=D-E 66, 105, 380 [ U 2k 53 i 7] REAH F=D-E 72,099, 709 [
IS 2 53 i 4 G 66, 035, 000 [ IS 2 i 4 G 71, 982, 000 [
R IR 4 (B MER RS 4) H=F-G 70,380 [ VR4 (5 BOYER RSN 4) H=F-G 117,709 19
B~ I 2,810,000 A mE 4 1 2,790, 000 [
100 12472 0 4y 4 J=G/1x100 2,350 [ 100 112472 b 534 J=G/1x100 2,580 [
2. T O 2. Ot M
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ZOMEHD H 5 784, 218 M, *EHEEIZ OV T O pEFE R
AElcH £9,

ZOMEHD 5B 844, 633 FI, BRI OV T O pEFEfE

MAETHD 4,

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

5511
M 20234 3 H 8 H
% 20234 94 TH

5512 1
M 20234 9 A 8 H
E 20244 34 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
DIE MR - 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

%11
2023 € 9 ] 7 HELE

%12 #
2024 € 3 J] 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)

5511
M 20234 3 H 8 H
% 20234 94 TH

5512 1
M 20234F 9 A 8 H
E 20244 34 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 RTFTA (R~ VI L) VR S RAE (2519) 2024 4E 3 A REEE
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114
H 20234 3 H 8 H
= 20234F 9 H TH

12 4
H 20234 9 H 8 H
F 20244F 3 H TH

LUNE TN 2, 750, 000, 000 F[HA 1 ST A%H
1] B NGRS E TeAEH
(1) o — S R e AR

200, 000, 000 ] 138 INER & JTAEE
140, 000, 000 F[HA 1 — S i) e AEH

2, 810, 000, 000 M
100, 000, 000 M
120, 000, 000 M

2 AmEESBEAR

SeE H WA MRES:
11 12 B
\ H 20234 3B 8H H 20234 9H 8H
R 2= 20234 9 H T H 2024 4E 3 H T H
HISICE ENiMnzERE () HBIICE ENiMnZERE (M)
R A et R A | e 247, 161, 989 251, 488, 448
a7 247,161, 989 251, 488, 448
3 T UNRT ¢ TEGIEfR
FUMEEIIH D FH A
(4) [MHERzE]
B 1 HALREAAME
(D#EA (2024 4~ 3 A 7 HELE)
FUMFEHIIH Y FHA,
Q) RIS O FAMGES: (2024 4 3 A 7 HEBITE)
(B )
FRAH W 2} JR AR AR 5
BlBEEE= 28 |B AN R ELEE R~ —7 7 R 1, 216, 683, 353 2,841, 198, 965
RIE
/NE B7R S 1 1, 216, 683, 353 2,841, 198, 965
LB EE =R 99. 8% 100. 0%
oat 2,841, 198, 965

(I D EEEFEZARIESR, RERES M OB R R RO ARRE R C 3 1 D SR AR RO EE I,

AEFBEFRRL TR £,

(T 2) I3 /e & 0 MARHIE O S PEIC /9 2 FoR, RO/ NEHRIO BB T 2 R TH Y £
2 T UNT 4 TG R OBET RG] OFKIE L Ol O R PR

FHFHIIDH Y FEA,
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