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2024年3月 のインデックス・プロファイル‐プライシング： 2024年2月29日

発行体 利率
(%)

年限
(YYYYMMDD)

ウェイト
(%)

JGB #1 40YRS BND 2.400 20480320 0.1934
JGB #10 40YRS BND 0.900 20570320 0.4158
JGB #100 20YRS BND 2.200 20280320 0.3908
JGB #101 20YRS BND 2.400 20280320 0.1810
JGB #102 20YRS BND 2.400 20280620 0.2681
JGB #103 20YRS BND 2.300 20280620 0.1861
JGB #104 20YRS BND 2.100 20280620 0.1615
JGB #105 20YRS BND 2.100 20280920 0.2876
JGB #106 20YRS BND 2.200 20280920 0.1557
JGB #107 20YRS BND 2.100 20281220 0.1842
JGB #108 20YRS BND 1.900 20281220 0.2409
JGB #109 20YRS BND 1.900 20290320 0.2399
JGB #11 30YRS BND 1.700 20330620 0.1353
JGB #11 40YRS BND 0.800 20580320 0.3846
JGB #110 20YRS BND 2.100 20290320 0.3251
JGB #111 20YRS BND 2.200 20290620 0.2037
JGB #112 20YRS BND 2.100 20290620 0.3489
JGB #113 20YRS BND 2.100 20290920 0.3152
JGB #114 20YRS BND 2.100 20291220 0.2548
JGB #115 20YRS BND 2.200 20291220 0.1736
JGB #116 20YRS BND 2.200 20300320 0.2317
JGB #117 20YRS BND 2.100 20300320 0.4165
JGB #118 20YRS BND 2.000 20300620 0.2269
JGB #119 20YRS BND 1.800 20300620 0.1868
JGB #12 30YRS BND 2.100 20330920 0.1161
JGB #12 40YRS BND 0.500 20590320 0.4126
JGB #120 20YRS BND 1.600 20300620 0.2160
JGB #121 20YRS BND 1.900 20300920 0.2870
JGB #122 20YRS BND 1.800 20300920 0.1644
JGB #123 20YRS BND 2.100 20301220 0.5047
JGB #124 20YRS BND 2.000 20301220 0.2151
JGB #125 20YRS BND 2.200 20310320 0.3032
JGB #126 20YRS BND 2.000 20310320 0.2418
JGB #127 20YRS BND 1.900 20310320 0.1939
JGB #128 20YRS BND 1.900 20310620 0.3594
JGB #129 20YRS BND 1.800 20310620 0.1679
JGB #13 30YRS BND 2.000 20331220 0.1833
JGB #13 40YRS BND 0.500 20600320 0.5949
JGB #130 20YRS BND 1.800 20310920 0.4365
JGB #131 20YRS BND 1.700 20310920 0.2277
JGB #132 20YRS BND 1.700 20311220 0.3105
JGB #133 20YRS BND 1.800 20311220 0.3861
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2024年3月 のインデックス・プロファイル‐プライシング： 2024年2月29日

発行体 利率
(%)

年限
(YYYYMMDD)

ウェイト
(%)

JGB #134 20YRS BND 1.800 20320320 0.3562
JGB #135 20YRS BND 1.700 20320320 0.1915
JGB #136 20YRS BND 1.600 20320320 0.2039
JGB #137 20YRS BND 1.700 20320620 0.1783
JGB #138 20YRS BND 1.500 20320620 0.1846
JGB #139 20YRS BND 1.600 20320620 0.2177
JGB #14 30YRS BND 2.400 20340320 0.2275
JGB #14 40YRS BND 0.700 20610320 0.6320
JGB #140 20YRS BND 1.700 20320920 0.5866
JGB #141 20YRS BND 1.700 20321220 0.4110
JGB #142 20YRS BND 1.800 20321220 0.2002
JGB #143 20YRS BND 1.600 20330320 0.2817
JGB #143 5YRS BND 0.100 20250320 0.3185
JGB #144 20YRS BND 1.500 20330320 0.1823
JGB #144 5YRS BND 0.100 20250620 0.4837
JGB #145 20YRS BND 1.700 20330620 0.3696
JGB #145 5YRS BND 0.100 20250920 0.3508
JGB #146 20YRS BND 1.700 20330920 0.3792
JGB #146 5YRS BND 0.100 20251220 0.4046
JGB #147 20YRS BND 1.600 20331220 0.3602
JGB #147 5YRS BND 0.005 20260320 0.3996
JGB #148 20YRS BND 1.500 20340320 0.4691
JGB #148 5YRS BND 0.005 20260620 0.3484
JGB #149 20YRS BND 1.500 20340620 0.4541
JGB #149 5YRS BND 0.005 20260920 0.4850
JGB #15 30YRS BND 2.500 20340620 0.2971
JGB #15 40YRS BND 1.000 20620320 0.6601
JGB #150 20YRS BND 1.400 20340920 0.5481
JGB #150 5YRS BND 0.005 20261220 0.4981
JGB #151 20YRS BND 1.200 20341220 0.4797
JGB #151 5YRS BND 0.005 20270320 0.4360
JGB #152 20YRS BND 1.200 20350320 0.4952
JGB #152 5YRS BND 0.100 20270320 0.2640
JGB #153 20YRS BND 1.300 20350620 0.4251
JGB #153 5YRS BND 0.005 20270620 0.6649
JGB #154 20YRS BND 1.200 20350920 0.4891
JGB #154 5YRS BND 0.100 20270920 0.5526
JGB #155 20YRS BND 1.000 20351220 0.5133
JGB #155 5YRS BND 0.300 20271220 0.2073
JGB #156 20YRS BND 0.400 20360320 0.3310
JGB #156 5YRS BND 0.200 20271220 0.2468
JGB #157 20YRS BND 0.200 20360620 0.3508
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2024年3月 のインデックス・プロファイル‐プライシング： 2024年2月29日

発行体 利率
(%)

年限
(YYYYMMDD)

ウェイト
(%)

JGB #157 5YRS BND 0.200 20280320 0.3227
JGB #158 20YRS BND 0.500 20360920 0.4970
JGB #158 5YRS BND 0.100 20280320 0.5234
JGB #159 20YRS BND 0.600 20361220 0.4647
JGB #159 5YRS BND 0.100 20280620 0.3651
JGB #16 30YRS BND 2.500 20340920 0.2025
JGB #16 40YRS BND 1.300 20630320 0.6428
JGB #160 20YRS BND 0.700 20370320 0.4562
JGB #160 5YRS BND 0.200 20280620 0.2216
JGB #161 20YRS BND 0.600 20370620 0.3850
JGB #161 5YRS BND 0.300 20280620 0.3130
JGB #162 20YRS BND 0.600 20370920 0.5098
JGB #162 5YRS BND 0.300 20280920 0.2893
JGB #163 20YRS BND 0.600 20371220 0.4482
JGB #163 5YRS BND 0.400 20280920 0.5536
JGB #164 20YRS BND 0.500 20380320 0.5029
JGB #164 5YRS BND 0.200 20281220 0.4040
JGB #165 20YRS BND 0.500 20380620 0.5804
JGB #165 5YRS BND 0.300 20281220 0.5565
JGB #166 20YRS BND 0.700 20380920 0.4487
JGB #167 20YRS BND 0.500 20381220 0.5039
JGB #168 20YRS BND 0.400 20390320 0.4732
JGB #169 20YRS BND 0.300 20390620 0.5248
JGB #17 30YRS BND 2.400 20341220 0.2102
JGB #170 20YRS BND 0.300 20390920 0.4444
JGB #171 20YRS BND 0.300 20391220 0.5817
JGB #172 20YRS BND 0.400 20400320 0.5507
JGB #173 20YRS BND 0.400 20400620 0.6836
JGB #174 20YRS BND 0.400 20400920 0.7032
JGB #175 20YRS BND 0.500 20401220 0.7019
JGB #176 20YRS BND 0.500 20410320 0.6120
JGB #177 20YRS BND 0.400 20410620 0.7290
JGB #178 20YRS BND 0.500 20410920 0.7313
JGB #179 20YRS BND 0.500 20411220 0.7870
JGB #18 30YRS BND 2.300 20350320 0.2896
JGB #180 20YRS BND 0.800 20420320 0.7587
JGB #181 20YRS BND 0.900 20420620 0.7578
JGB #182 20YRS BND 1.100 20420920 0.6858
JGB #183 20YRS BND 1.400 20421220 0.6692
JGB #184 20YRS BND 1.100 20430320 0.6135
JGB #185 20YRS BND 1.100 20430620 0.7342
JGB #186 20YRS BND 1.500 20430920 0.8069
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2024年3月 のインデックス・プロファイル‐プライシング： 2024年2月29日

発行体 利率
(%)

年限
(YYYYMMDD)

ウェイト
(%)

JGB #187 20YRS BND 1.300 20431220 0.4470
JGB #19 30YRS BND 2.300 20350620 0.1967
JGB #2 40YRS BND 2.200 20490320 0.3419
JGB #20 30YRS BND 2.500 20350920 0.2071
JGB #21 30YRS BND 2.300 20351220 0.2265
JGB #22 30YRS BND 2.500 20360320 0.2913
JGB #23 30YRS BND 2.500 20360620 0.2826
JGB #24 30YRS BND 2.500 20360920 0.1857
JGB #25 30YRS BND 2.300 20361220 0.2373
JGB #26 30YRS BND 2.400 20370320 0.4857
JGB #27 30YRS BND 2.500 20370920 0.4314
JGB #28 30YRS BND 2.500 20380320 0.6046
JGB #29 30YRS BND 2.400 20380920 0.5620
JGB #3 40YRS BND 2.200 20500320 0.3066
JGB #30 30YRS BND 2.300 20390320 0.6751
JGB #31 30YRS BND 2.200 20390920 0.6058
JGB #32 30YRS BND 2.300 20400320 0.7439
JGB #33 30YRS BND 2.000 20400920 0.8183
JGB #338 10YRS BND 0.400 20250320 0.2372
JGB #339 10YRS BND 0.400 20250620 0.2280
JGB #34 30YRS BND 2.200 20410320 0.7485
JGB #340 10YRS BND 0.400 20250920 0.1962
JGB #341 10YRS BND 0.300 20251220 0.1841
JGB #342 10YRS BND 0.100 20260320 0.2006
JGB #343 10YRS BND 0.100 20260620 0.1766
JGB #344 10YRS BND 0.100 20260920 0.2961
JGB #345 10YRS BND 0.100 20261220 0.3304
JGB #346 10YRS BND 0.100 20270320 0.3261
JGB #347 10YRS BND 0.100 20270620 0.2463
JGB #348 10YRS BND 0.100 20270920 0.2934
JGB #349 10YRS BND 0.100 20271220 0.2864
JGB #35 30YRS BND 2.000 20410920 0.8323
JGB #350 10YRS BND 0.100 20280320 0.3240
JGB #351 10YRS BND 0.100 20280620 0.2469
JGB #352 10YRS BND 0.100 20280920 0.2167
JGB #353 10YRS BND 0.100 20281220 0.1870
JGB #354 10YRS BND 0.100 20290320 0.1619
JGB #355 10YRS BND 0.100 20290620 0.1679
JGB #356 10YRS BND 0.100 20290920 0.2069
JGB #357 10YRS BND 0.100 20291220 0.1587
JGB #358 10YRS BND 0.100 20300320 0.2206
JGB #359 10YRS BND 0.100 20300620 0.2365
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2024年3月 のインデックス・プロファイル‐プライシング： 2024年2月29日

発行体 利率
(%)

年限
(YYYYMMDD)

ウェイト
(%)

JGB #36 30YRS BND 2.000 20420320 0.7761
JGB #360 10YRS BND 0.100 20300920 0.2267
JGB #361 10YRS BND 0.100 20301220 0.2217
JGB #362 10YRS BND 0.100 20310320 0.2767
JGB #363 10YRS BND 0.100 20310620 0.3431
JGB #364 10YRS BND 0.100 20310920 0.3168
JGB #365 10YRS BND 0.100 20311220 0.2979
JGB #367 10YRS BND 0.200 20320620 0.1905
JGB #368 10YRS BND 0.200 20320920 0.1323
JGB #369 10YRS BND 0.500 20321220 0.2125
JGB #37 30YRS BND 1.900 20420920 0.9395
JGB #370 10YRS BND 0.500 20330320 0.4117
JGB #371 10YRS BND 0.400 20330620 0.8601
JGB #372 10YRS BND 0.800 20330920 0.8983
JGB #373 10YRS BND 0.600 20331220 1.0427
JGB #38 30YRS BND 1.800 20430320 0.5218
JGB #39 30YRS BND 1.900 20430620 0.4556
JGB #4 40YRS BND 2.200 20510320 0.4431
JGB #40 30YRS BND 1.800 20430920 0.3466
JGB #41 30YRS BND 1.700 20431220 0.3421
JGB #42 30YRS BND 1.700 20440320 0.4053
JGB #43 30YRS BND 1.700 20440620 0.2821
JGB #44 30YRS BND 1.700 20440920 0.3163
JGB #446 2YRS BND 0.005 20250301 0.4321
JGB #447 2YRS BND 0.005 20250401 0.3252
JGB #448 2YRS BND 0.005 20250501 0.3837
JGB #449 2YRS BND 0.005 20250601 0.3561
JGB #45 30YRS BND 1.500 20441220 0.2193
JGB #450 2YRS BND 0.005 20250701 0.2433
JGB #451 2YRS BND 0.005 20250801 0.5468
JGB #452 2YRS BND 0.005 20250901 0.4892
JGB #453 2YRS BND 0.005 20251001 0.3039
JGB #454 2YRS BND 0.100 20251101 0.5204
JGB #455 2YRS BND 0.005 20251201 0.5748
JGB #456 2YRS BND 0.100 20260101 0.5056
JGB #457 2YRS BND 0.100 20260201 0.6946
JGB #46 30YRS BND 1.500 20450320 0.3664
JGB #47 30YRS BND 1.600 20450620 0.1890
JGB #48 30YRS BND 1.400 20450920 0.1524
JGB #49 30YRS BND 1.400 20451220 0.2021
JGB #5 40YRS BND 2.000 20520320 0.4527
JGB #50 30YRS BND 0.800 20460320 0.2961
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2024年3月 のインデックス・プロファイル‐プライシング： 2024年2月29日

発行体 利率
(%)

年限
(YYYYMMDD)

ウェイト
(%)

JGB #51 30YRS BND 0.300 20460620 0.2357
JGB #52 30YRS BND 0.500 20460920 0.3177
JGB #53 30YRS BND 0.600 20461220 0.2461
JGB #54 30YRS BND 0.800 20470320 0.2511
JGB #55 30YRS BND 0.800 20470620 0.2644
JGB #56 30YRS BND 0.800 20470920 0.2883
JGB #57 30YRS BND 0.800 20471220 0.3152
JGB #58 30YRS BND 0.800 20480320 0.2972
JGB #59 30YRS BND 0.700 20480620 0.4050
JGB #6 40YRS BND 1.900 20530320 0.3067
JGB #60 30YRS BND 0.900 20480920 0.2330
JGB #61 30YRS BND 0.700 20481220 0.3255
JGB #62 30YRS BND 0.500 20490320 0.3076
JGB #63 30YRS BND 0.400 20490620 0.3102
JGB #64 30YRS BND 0.400 20490920 0.2906
JGB #65 30YRS BND 0.400 20491220 0.3918
JGB #66 30YRS BND 0.400 20500320 0.3609
JGB #67 30YRS BND 0.600 20500620 0.4430
JGB #68 30YRS BND 0.600 20500920 0.4750
JGB #69 30YRS BND 0.700 20501220 0.5178
JGB #7 30YRS BND 2.300 20320520 0.1376
JGB #7 40YRS BND 1.700 20540320 0.2603
JGB #70 30YRS BND 0.700 20510320 0.4826
JGB #71 30YRS BND 0.700 20510620 0.4736
JGB #72 30YRS BND 0.700 20510920 0.4974
JGB #73 30YRS BND 0.700 20511220 0.5262
JGB #74 30YRS BND 1.000 20520320 0.5187
JGB #75 20YRS BND 2.100 20250320 0.1139
JGB #75 30YRS BND 1.300 20520620 0.5702
JGB #76 20YRS BND 1.900 20250320 0.1618
JGB #76 30YRS BND 1.400 20520920 0.5439
JGB #77 30YRS BND 1.600 20521220 0.5050
JGB #78 20YRS BND 1.900 20250620 0.1370
JGB #78 30YRS BND 1.400 20530320 0.5770
JGB #79 30YRS BND 1.200 20530620 0.5540
JGB #8 30YRS BND 1.800 20321122 0.1386
JGB #8 40YRS BND 1.400 20550320 0.2354
JGB #80 30YRS BND 1.800 20530920 0.5839
JGB #81 20YRS BND 2.000 20250920 0.1469
JGB #81 30YRS BND 1.600 20531220 0.4029
JGB #82 20YRS BND 2.100 20250920 0.1296
JGB #83 20YRS BND 2.100 20251220 0.1392



FTSE Russell Factsheet | FTSE日本国債インデックス | 2024年2月29日

インデックスの構成銘柄 (CONTINUED)

 

7

2024年3月 のインデックス・プロファイル‐プライシング： 2024年2月29日

発行体 利率
(%)

年限
(YYYYMMDD)

ウェイト
(%)

JGB #84 20YRS BND 2.000 20251220 0.1952
JGB #85 20YRS BND 2.100 20260320 0.1974
JGB #86 20YRS BND 2.300 20260320 0.1486
JGB #87 20YRS BND 2.200 20260320 0.1405
JGB #88 20YRS BND 2.300 20260620 0.2294
JGB #89 20YRS BND 2.200 20260620 0.1194
JGB #9 40YRS BND 0.400 20560320 0.3783
JGB #90 20YRS BND 2.200 20260920 0.2739
JGB #92 20YRS BND 2.100 20261220 0.3876
JGB #93 20YRS BND 2.000 20270320 0.1743
JGB #94 20YRS BND 2.100 20270320 0.2926
JGB #95 20YRS BND 2.300 20270620 0.2263
JGB #96 20YRS BND 2.100 20270620 0.1371
JGB #97 20YRS BND 2.200 20270920 0.2057
JGB #98 20YRS BND 2.100 20270920 0.1750
JGB #99 20YRS BND 2.100 20271220 0.4436
JGB #GX1 10YRS BND 0.700 20331220 0.1801

出所: FTSE Russell and Refinitiv
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© 2024 London Stock Exchange Group plc and its applicable group undertakings (the “LSE Group”). The LSE Group includes (1) FTSE International Limited (“FTSE”), (2) Frank Russell
Company (“Russell”), (3) FTSE Global Debt Capital Markets Inc. and FTSE Global Debt Capital Markets Limited (together, “FTSE Canada”), (4) MTSNext Limited (“MTSNext”), (5) Mergent,
Inc. (“Mergent”), (6) FTSE Fixed Income LLC (“FTSE FI”), (7) The Yield Book Inc. (“YB”), and (8) Beyond Ratings S.A.S. (“BR”). All rights reserved.

The FTSE Fixed Income Indices are calculated by or on behalf of FTSE Fixed Income LLC or its affiliate, agent or partner. FTSE International Limited is authorized and regulated by the
Financial Conduct Authority as a benchmark administrator.
FTSE Russell® is a trading name of FTSE, Russell, FTSE Canada, MTSNext, Mergent, FTSE FI, YB, and BR. “FTSE®”, “Russell®”, “FTSE Russell®”, “MTS®”, “FTSE4Good®”, “ICB®”,
“Mergent®”  ,  “WorldBIG®”,  “USBIG®”,  “EuroBIG®”,  “AusBIG®”,  “The  Yield  Book®”,  Beyond  Ratings®”,  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 the LSE Group or their respective licensors and are owned, or used under license, by
FTSE, Russell, MTSNext, FTSE Canada, Mergent, FTSE FI,YB, or BR.

All information is provided for information purposes only. All information and data contained in this publication is obtained by the LSE Group, from sources believed by it to be accurate and
reliable. Because of the possibility of human and mechanical error as well as other factors, however, such information and data is provided "as is" without warranty of any kind. No member
of the LSE Group 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 of results to be obtained from the use of the FTSE Russell Indices or the fitness or suitability of the FTSE
Russell Indices for any particular purpose to which they might be put. Any representation of historical data accessible through FTSE Russell Indices is provided for information purposes only
and is not a reliable indicator of future performance.

No responsibility or liability can be accepted by any member of the LSE Group 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  error  (negligent  or  otherwise)  or  other  circumstance  involved  in  procuring,  collecting,  compiling,  interpreting,  analyzing,  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 the LSE Group is advised in advance of the possibility of such damages, resulting from the use of, or inability to use, such information.
No  member  of  the  LSE Group  nor  their  respective  directors,  officers,  employees,  partners  or  licensors  provide  investment  advice  and  nothing  contained  in  this  document  or  accessible
through FTSE Russell Indices, including statistical data and industry reports, should be taken as constituting financial or investment advice or a financial promotion.

Past performance is no guarantee of future results. Charts and graphs are provided for illustrative purposes only. Index 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  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  was  officially  launched.
However,  back-tested data may reflect  the application of  the index methodology with the benefit  of  hindsight,  and the historic  calculations of  an index may change from month to month
based on revisions to the underlying economic data used in the calculation of the index.

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 the LSE Group. Use and distribution of the LSE Group data requires a license from FTSE, Russell, FTSE Canada, MTSNext, Mergent,
FTSE FI, YB, BR, and/or their respective licensors.


