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マルチセクター | 日本円

FTSE日本BIG債券インデックス（JPBIG）は、日本の債券市場で発行される円建て投資適格債券のパフォーマンスを測定するものです。これには、日本国内
外の機関投資家が投資できる日本で発行される固定利付き債が含まれます。JPBIGは、日本国債（JGB）、政府関連債、モーゲージ証券、社債を含みます。
本インデックスは幅広いアセット・クラスから構成されており、サブ・インデックスはこれらの様々なアセット・クラス、残存年限、格付けを組み合わせて
構成されます。

lseg.com/ftse-russell
出所：FTSE Russell。2026年5月31日現在。過去のパフォーマンスは将来の結果を保証するものではありません。
インデックス開始日より前に表示されるリターンは仮定の過去データです。
重要な法的開示事項については巻末をご参照ください。
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インデックス・プロファイル

セクター
銘柄数 額面総額* 時価総額* ウェイト

(%)
平均クーポン

(%)
平均残存年限

(年)
最終利回り

(%)
実効デュ

レーション
OAS
(bps)

JPBIG 538 588,163.80 486,120.99 100.00 1.26 13.07 2.57 10.00 1
AAA 108 10,151.64 7,637.27 1.57 0.50 12.13 3.15 9.51 1
AA 17 1,695.40 1,657.68 0.34 1.60 4.03 2.16 3.74 47
A 404 575,650.46 476,162.11 97.95 1.27 13.13 2.56 10.04 1
BBB 9 666.30 663.93 0.14 1.99 2.62 2.32 2.52 85

1-3 年 122 78,679.53 78,330.10 16.11 0.96 1.82 1.34 1.79 2
3-5 年 89 74,350.62 73,179.69 15.05 1.24 4.03 1.76 3.91 2
5-7 年 33 32,817.13 31,263.85 6.43 1.15 5.91 2.06 5.70 0
7-10 年 44 95,673.02 88,605.11 18.23 1.43 8.60 2.46 8.11 -1
10年超 250 306,643.50 214,742.25 44.17 1.30 20.31 3.41 16.48 1

政府債 375 573,412.86 474,037.90 97.51 1.27 13.16 2.56 10.07 1
日本国債 281 566,452.66 467,419.51 96.15 1.27 13.26 2.57 10.15 0
外国政府債 8 662.20 655.53 0.13 1.85 3.28 2.23 3.04 68
政府関連債 86 6,298.00 5,962.86 1.23 1.13 5.78 2.04 4.77 21

担保付証券 108 10,151.64 7,637.27 1.57 0.50 12.13 3.15 9.51 1
社債 55 4,599.30 4,445.82 0.91 1.19 3.64 2.10 3.43 47

金融 32 2,960.20 2,861.10 0.59 0.97 2.98 2.01 2.83 50
産業 16 1,279.10 1,237.53 0.25 1.68 5.25 2.30 4.89 39
公益 7 360.00 347.19 0.07 1.26 3.33 2.15 3.20 56

* 単位は 10 億円

修正デュレーションの推移  利回りの推移 
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出所：FTSE Russell。 2026年5月31日現在。過去のパフォーマンスは将来の結果を保証するものではありません。
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過去のインデックス値 (通貨別) 過去のインデックス値 (アセットクラス別、日本円ベース)

年率リターン (%)

JPY USD EUR GBP

ヘッジなし ヘッジなし ヘッジあり ヘッジなし ヘッジあり ヘッジなし ヘッジあり
年初来* -3.89 -5.36 -2.62 -4.76 -3.33 -5.57 -2.57
1 年 -7.67 -16.31 -4.17 -18.58 -6.15 -16.27 -4.24
3 年 -6.42 -10.40 -1.76 -13.06 -3.57 -12.87 -1.94
5 年 -4.67 -11.56 -0.98 -10.73 -2.73 -10.62 -1.28

* 年率換算はしていません

組入基準と計算の前提

クーポンの種類： 固定利付き、固定–変動債、およびゼロ・クーポン債
通貨： 日本円
最低残存期間： 1年

ただし、固定- 変動債は変換日の1 年前に除外される
最低残存金額： 日本国債：5,000億円；20年超債4,500 億円(日銀および財務省保有分を除く)

社債、国際機関債、政府系機関債、地方政府債、担保付証券：500 億円
最低格付け： S&P のBBB– 格、あるいはムーディーズのBaa3 格
構成銘柄： 組入対象：サムライ債、FILP債、プロボンド、住宅金融支援機構（JHFA）の月次MBS。

組入対象外：私募債、転換債、インフレ連動債、変動利付債、固定利付永久債、住宅金融公庫MBS、住宅金融支援機
構のS種MBSおよびT種MBS、個人向け日本国債。

ウェイト： 時価総額

リバランス： 毎月末営業日（月末最終営業日の価格付け、暦上月末日を受渡し日とする）
キャッシュフローの再投資： 月次のインデックス・トータルリターン計算において、月中に発生した利子と元本償還によるキャッシュフローの再

投資は行いません。
価格付け： 国債：リフィニティブ・ビッド午後3時00分（東京）

JHFA MBS：リフィニティブ・ビッド午後10時00分（東京）
国債およびRMBS以外：リフィニティブ・ビッド午後6時00分（東京）

計算の頻度： 日次
受渡日： 月次：暦上の月末

日次：当日受渡し、ただし、月の最終営業日だけは暦上の月末とする
基準日： 2005年12月31日
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© 2026 London Stock Exchange Group plc and its applicable group undertakings (“LSEG”). LSEG includes (1) FTSE International Limited (“FTSE”), (2) Frank Russell Company (“Russell”), (3) FTSE Global Debt Capital Markets Inc. “FTSE Canada”, (4)
FTSE Fixed Income LLC (“FTSE FI”), (5) FTSE (Beijing) Consulting Limited (“WOFE”), (6) FTSE EU SAS ("FTSE EU"). All rights reserved.

FTSE Russell® is a trading name of FTSE, Russell, FTSE Canada, FTSE FI, WOFE, FTSE EU and other LSEG entities providing LSEG Benchmark and Index services. “FTSE®”, “Russell®”, “FTSE Russell®”, “FTSE4Good®”, “ICB®”, “Refinitiv” , “WMR™”
“FR™” and all other trademarks and service marks used herein (whether registered or unregistered) are trademarks and/or service marks owned or licensed by the applicable member of LSEG or their respective licensors. FTSE International Limited is
authorised as a Benchmark Administrator and regulated in the United Kingdom (UK) by the Financial Conduct Authority ("FCA") according to the UK Benchmark Regulation, FCA Reference Number 796803. FTSE EU SAS is authorised as Benchmark
Administrator and regulated in the European Union (EU) by the Autorité des Marches Financiers (“AMF”) according to the EU Benchmark Regulation.

All information is provided for information purposes only. All information and data contained in this publication is obtained by LSEG, from sources believed by it to be accurate and reliable. Because of the possibility of human and mechanical inaccuracy as
well as other factors, however, such information and data is provided "as is" without warranty of any kind. No member of LSEG nor their respective directors, officers, employees, partners or licensors make any claim, prediction, warranty or representation
whatsoever, expressly or impliedly, either as to the accuracy, timeliness, completeness, merchantability of any information or LSEG Products, or of results to be obtained from the use of LSEG products, including but not limited to indices, rates, data and
analytics, or the fitness or suitability of the LSEG products for any particular purpose to which they might be put. The user of the information assumes the entire risk of any use it may make or permit to be made of the information.

No responsibility or liability can be accepted by any member of LSEG nor their respective directors, officers, employees, partners or licensors for (a) any loss or damage in whole or in part caused by, resulting from, or relating to any inaccuracy (negligent or
otherwise) or other circumstance involved in procuring, collecting, compiling, interpreting, analysing, editing, transcribing, transmitting, communicating or delivering any such information or data or from use of this document or links to this document or (b)
any direct, indirect, special, consequential or incidental damages whatsoever, even if any member of LSEG is advised in advance of the possibility of such damages, resulting from the use of, or inability to use, such information.

No member of LSEG nor their respective directors, officers, employees, partners or licensors provide investment advice and nothing in this document should be taken as constituting financial or investment advice. No member of LSEG nor their respective
directors, officers, employees, partners or licensors make any representation regarding the advisability of investing in any asset or whether such investment creates any legal or compliance risks for the investor. A decision to invest in any such asset should
not be made in reliance on any information herein. Indices and rates cannot be invested in directly. Inclusion of an asset in an index or rate is not a recommendation to buy, sell or hold that asset nor confirmation that any particular investor may lawfully buy,
sell or hold the asset or an index or rate containing the asset. The general information contained in this publication should not be acted upon without obtaining specific legal, tax, and investment advice from a licensed professional.

Past performance is no guarantee of future results. Charts and graphs are provided for illustrative purposes only. Index and/or rate returns shown may not represent the results of the actual trading of investable assets. Certain returns shown may reflect
back-tested  performance.  All  performance  presented  prior  to  the  index  or  rate  inception  date  is  back-tested  performance.  Back-tested  performance  is  not  actual  performance,  but  is  hypothetical.  The  back-test  calculations  are  based  on  the  same
methodology that was in effect when the index or rate was officially launched. However, back-tested data may reflect the application of the index or rate methodology with the benefit of hindsight, and the historic calculations of an index or rate may change
from month to month based on revisions to the underlying economic data used in the calculation of the index or rate.

This document may contain forward-looking assessments. These are based upon a number of assumptions concerning future conditions that ultimately may prove to be inaccurate. Such forward-looking assessments are subject to risks and uncertainties
and may be affected by various factors that may cause actual results to differ materially. No member of LSEG nor their licensors assume any duty to and do not undertake to update forward-looking assessments.

No part of this information may be reproduced, stored in a retrieval system or transmitted in any form or by any means, electronic, mechanical, photocopying, recording or otherwise, without prior written permission of the applicable member of LSEG. Use
and distribution of LSEG data requires a licence from LSEG and/or its licensors.

The information contained in this report should not be considered “research” as defined in recital 28 of the Commission Delegated Directive (EU) 2017/593 of 7 April 2016 supplementing Directive 2014/65/EU of the European Parliament and of the Council
(“MiFID II”) and is provided for no fee.  
出所：FTSE Russell。 2026年5月31日現在。過去のパフォーマンスは将来の結果を保証するものではありません。
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ベンダーコード
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