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4,311,464,436 51.87
1,006,785,845 12.11
300,386,060 3.61
399,880,670 4.81
— 2,292,831,524 27.58
8,311,348,535 100.00
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17,495 7,281 127,381,459 7,253 126,891, 235/98.03
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99.42
99.42

) )
1 900,000,000} 99.99 899,984,764 99.99 899,984,764 — 2014/5/7|10.82
2 600,000, 000f 99.99 599,983,007 99.99 599,983,007] — 2014/5/12| 7.21
3 500,000, 000f 100. 00} 500,031,100} 100.00f 500,031, 100f 0.1) 2014/5/15| 6.01
4 397,300, 000f 100.014 397,358,676] 100.014 397,358,676 0.1} 2014/10/15| 4.78
5 395,000, 000f 100.01 395,070,964 100.014 395,070,964 0.1) 2014/11/15| 4.75
6 304,000, 000f 100.00} 304,029,476] 100. 00} 304,029,476| 0.1) 2014/7/15| 3.65
7 213,000, 000f 100.02, 213,051,908] 100.02 213,051,908} 0.1} 2014/12/15| 2.56
8 185,000, 000} 100.08 185,162,300j 100.08} 185,162,300 0.7) 2014/6/20| 2.22
9 150,000, 000} 100.014 150,018,150 100.014 150,018, 150f 0.1) 2014/8/15| 1.80
10 132,200, 000f 100. 24} 132,525,900 100. 24 132,525,900 0.7| 2014/9/20| 1.59
11 115,100, 000f 100. 20} 115,341,132 100. 20} 115,341,132 0.6] 2014/9/20| 1.38
12 105,000, 000} 100. 98] 106,038,496 100. 98} 106,038,496} 1.3 2015/2/24) 1.27
13 100,000, 000] 100.96 100,965,584 100.96} 100,965,584 1.4 2015/1/27) 1.21]
14 100,000, 000f 100.79] 100,795,128 100.79 100,795,128} 1.5(2014/11/28] 1.21]
15 100,000, 000} 100. 28] 100,285,608 100. 28} 100,285,608} 1] 2014/8/27] 1.20
16 100,000, 000] 100.20 100,202, 160} 100.20) 100,202, 160] 1.6| 2014/6/20] 1.20
17 100,000,000} 100.19] 100,193,296 100.19 100,193, 296} 0.96| 2014/7/25| 1.20
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18 100,000,000} 100.10; 100,100,004} 100. 10} 100,100,004  1.235 2014/6/3] 1.20
19 100,000, 000f 100.09; 100,097,578 100.09 100,097,578 1.5 2014/5/26] 1.20
20 100,000, 000f 100.09] 100,092,760 100.09 100,092,760f 1.128 2014/6/3] 1.20
21 100,000,000} 100.01 100,016,270 100.014 100,016,270f 0.1} 2015/1/15| 1.20
22 100,000, 000f 100.01 100,010,656 100.014 100,010, 656} 0.1) 2014/9/15| 1.20
23 100,000, 000} — 99,988,823 — 99,988,823 — — 1.20
24 100,000, 000] — 99,972,832 — 99,972,832 — —{ 1.20]
25 100,000, 000} — 99,969,401 — 99,969,401 — — 1.20]
26 100,000, 000f — 99,949,614 — 99,949,614 — — 1.20
27 70,000,000 100.97 70,681,378 100.97| 70,681,378 1.4 2015/1/28] 0.85
28 70,000, 000] 100. 56} 70,392,379 100. 56f 70,392,379 1.5 2014/9/24] 0.84
29 70,000,000] 100.07} 70,050,400 100.07] 70,050,400] 1.15 2014/5/27| 0.84
30 63,000,000] 100. 55 63,346,750 100.55 63,346,750 1.8 2014/8/29| 0.76
()

51.87

1211

3.61

4.81

72.41
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26 1

()
1 (2004 7 20 ) 3,564 3,577, 1.0000; 1.0039
2 (2005 7 19 ) 3,419 3,422 0.9969 0.9978
3 (2006 7 19 ) 2,534 2,536 0.9956 0.9965
4 (2007 7 19 ) 1,203 1,210 0.9954 1.0017,
5 (2008 7 22 ) 579 585 0.8681] 0.8782
6 (2009 7 21 ) 332 337 0.7161] 0.7277,
7 (2010 7 20 ) 281 284 0.7541 0.7625
8 (2011 7 19 ) 257, 260, 0.7497, 0.7564
9 (2012 7 19 ) 156 158 0.7497, 0.7552
10 (2013 7 19 ) 134 135 0.7477, 0.7532
2013 4 138 — 0.7597 —
5 137 — 0.7595 —
6 136 — 0.7535 —
7 134 — 0.7476 —
8 134 — 0.7477 —
9 134 — 0.7478 —
10 132 — 0.7488 —
11 131 — 0.7451 —
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12 131 0.7431 —

2014 1 130, 0.7460 —

2 130, 0.7437 —

3 130, 0.7429 —

4 129 0.7427 —

1
1 2003 7 23 2004 7 20 0.0038590
2 2004 7 21 2005 7 19 0.0009000
3 2005 7 20 2006 7 19 0.0009000
4 2006 7 20 2007 7 19 0.0063000
5 2007 7 20 2008 7 22 0.0101000
6 2008 7 23 2009 7 21 0.0116000
7 2009 7 22 2010 7 20 0.0084000
8 2010 7 21 2011 7 19 0.0067000
9 2011 7 20 2012 7 19 0.0055000
10 2012 7 20 2013 7 19 0.0055000
1 2003 7 23 2004 7 20 0.4
2 2004 7 21 2005 7 19 0.2
3 2005 7 20 2006 7 19 0.0
4 2006 7 20 2007 7 19 0.6
5 2007 7 20 2008 7 22 11.8
6 2008 7 23 2009 7 21 16.2
2009 7 22 2010 7 20 6.5
8 2010 7 21 2011 7 19 0.3
9 2011 7 20 2012 7 19 0.7
10 2012 7 20 2013 7 19 0.5
11 2013 7 20 2014 1 19 0.3
100
2
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1 2003 7 23 2004 7 20 5,577,325,927 2,013,186,699 3,564,139,228
2 2004 7 21 2005 7 19 1,311,227,569 1,444,943,793 3,430,423,004
3 2005 7 20 2006 7 19 215,314,712 1,100,537,679 2,545,200,037,
4 2006 7 20 2007 7 19 34,222,594 1,370,730,893 1,208,691,738
5 2007 7 20 2008 7 22 8,219,005 549,825,892 667,084,851
6 2008 7 23 2009 7 21 10,327,797, 213,322,283 464,090,365
7 2009 7 22 2010 7 20 5,399,911 96,307,586 373,182,690
8 2010 7 21 2011 7 19 3,519,857 32,945,091 343,757,456
9 2011 7 20 2012 7 19 2,584,939 137,065,423 209,276,972
10 2012 7 20 2013 7 19 1,248,729 31,178,805 179,346,896
11 2013 7 20 2014 1 19 1,046,616 4,042,960 176,350,552

35/116



EDINETOOOO
O00OO00000000000000(E12460)
Oooooooooooobooooooad

D, EREM cousanans)
EAGEE - WRED S P | S0 T S———

R R (TICREY) (EW

(M I A EER N (A
12,000 8 000
4 450 IR 5 A
13,000 4 woto mmﬂ 5 A
- -‘\-q_’ A4 asm TR 67 [
o 00 0ETH 4 A
G | e 2000875 LICH)
o 4 150 m MH
.00 1 B
1 =a

‘ﬂ’;" f* J’,ﬁ é‘l_ﬁ fﬁ fﬁ #’,1’- #“,ﬁ & 31' ﬁ,ﬁ 4#,1-

O R R G e ()

L i} Lo WE ARLE
1 FEOLD J0YR 4% MLB 110K 2013 MBS 58
2 FNMA 30YR 2012 PRODUCTION MES 51
3 FHLMG 3807 FM MBS 45
4 FOOLD 30YR 4% LLB B5K 2013 MBS 38
5 SARMD5-19XS 2A1 MBS a0
6 FHLMG3/1 1R TSY ARM s 24
7 FHMADG-42 DF MBS 23
8 GNMAZ 30YR TBAREG C) MBS 21
8 FNMA J0YR 3% M 100- 105 LTY 2013 MBS 20
10 FNMA 30YR 2011 PRODUCTION MES 19

HREER, TSy o0ud-fhb-070F TARICETERRMURREESZ->TEYVET,
EE. REELODsDERTT.

EMIREROK S .

(6}

20055 006F 2007 ZOOESE 20004 2010MF XS HIZE NNME 0I14ME

FrLFDEMEERIRSINMAREEERERLTRY.
AR ENSCERARMFELREFTOHRESR,

r A FRERENIHETAROENMTRY. AEQEREREARTILOTRAEVELA. 077 FOERERE. k. EREd+
=LA—LTRRELTLORE M HYET.

36/116



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

2
(
0120-753104 ( )
9 5
http://www._nomura-am.co.jp/
1 1 ( 1 1) 1 1
1 1
1
( )

37/116



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

0120-753104 ( )
9 5
http://www.nomura-am.co.jp/
1 15

38/116



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

)
)
( )
1 2
)
1
2
0120-753104 (
9 5
http://www._nomura-am.co.jp/

30 7 19 ( 15 7 23 )

39/116



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

@

(b)
) @ (a)
) )

€Y )

) > ) @ )

)

(D
)
)

40/116



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

©

)

)

O]

http://www.nomura-am.co. jp/

®

()
() (d) ()
@
() 3

) 30

41/116



10

42/116

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad



(

(

)

)

133 )(

193

43/116

10

(

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

38 59 )(
( 12

24 7 20 25 7 19



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

9 10
24 19 ) 25 19 )
10,750,240 9,174,124
147,521,023 126,055,953
100,029 100,127
27 19
158,371,319 135,330,223
158,371,319 135,330,223
1,151,023 986,407
17,994 14,264
296,883 235,307
1,728 1,365
1,467,628 1,237,343
1,467,628 1,237,343
209,276,972 179,346,896
52,373,281 45,254,016
973,382 880,547
156,903,691 134,092,880
156,903,691 134,092,880
158,371,319 135,330,223

44/116



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

9 10

23 7 20 24 7 20

24 7 19 25 7 19
1,958,333 1,558,170
7,108 7,529
829,070 268,069
1,136,371 1,297,630
44,320 30,020
731,210 495,026
4,312 2,919
779,842 527,965
356,529 769,665
356,529 769,665
356,529 769,665
812,770 154,458
86,056,523 52,373,281
34,311,977 7,803,022
34,311,977 7,803,022
647,011 312,557
647,011 312,557
1,151,023 986,407
52,373,281 45,254,016
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24 7 20 25
7 19
9 10
24 7 19 25 7 19
1.
209,276,972 179,346,896
55 6 10 2. 5 6 1 10
52,373,281 45,254,016
1 1
1 0.7497 1 0.7477
(10,000 ) (7,497 ) (10,000 ) (7,477 )
9 10
23 7 20 24 7 20
24 7 19 25 7 19
127,829 85,105
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A 1,185,599 A 1,037,734
B 0 B 0
c 27,657 c 28,649
D 938,806 D 829,220
E=A+B+C+D 2,152,062 E=A+B+C+D 1,895,603
F 209,276,972 F 179,346,896
10,000 G=E/Fx 10,000 102 82 10,000 G=E/Fx 10,000 105 67
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