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2019 3 29

12,807,498,503 99.99

— 363,884 0.00;
12,807,862,387 100.00;

2,049,507,576 100.01

— 205,702 0.01
2,049,301,874 100.00

11,357,710,387 32.23

598,846,214 1.69

1,292,774,523 3.66

1,323,081,128 3.75

7,324,834,353 20.78

3,055,429,298 8.67

2,181,736,134 6.19

455,959,752 1.29

1,734,487,367 4.92

13,525,910 0.03

954,126,875 2.70

288,786,666 0.81

520,616,018, 1.47

347,776,874 0.98

31,449,691,499 89.25

— 3,787,614,526) 10.74
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35,237,306,025 100.00]
355,133,315 1.00]
187,430,144 0.53
552,730,200 1.56
()
6,567,611,150 1.9201 12,611,062,393 1.9501  12,807,498,503(99.99
)
99.99
99.99
()
1,050,975,630 1.8828| 1,978,776,017 1.9501  2,049,507,576{100.01]
)
100.01
100.01
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) )
1 US TREASURY N/B 18,000,000 10,989.30] 1,978,075,745 11,057.81]  1,990,406,090] 1] 2019/6/30] 5.64]
2 US TREASURY N/B 14,500,000 10,829.32 1,570,252,662 11,251.61) 1,631,483,631 2.5 2024/5/15( 4.62
3 US TREASURY N/B 13,500, 000j 10,975.911  1,481,749,017 10,991.47]  1,483,849,589 1.25| 2020/1/31 4.21]
4 US TREASURY N/B 13,400,000 10,984.06] 1,471,864,404 10,991.91)  1,472,916,114] 1.125/2019/12/31 4.17]
5 BUONI 11,000,000 12,536.96] 1,379,066,040) 12,550.29(  1,380,532,111 1.05| 2019/12/71f 3.91
[POLIENNALI DEL
[TES
6 US TREASURY N/B 12,000,000 11,165.33] 1,339,839,981 11,303.20| 1,356,384,461] 3.125 2021/5/15 3.84
7 BUONI 10,400,000 12,999.39] 1,351,936,872 12,922.72] 1,343,963,537| 4.5 2020/2/1) 3.81]
[POLIENNALI DEL
ITES
8 BUONI 8,500,000 11,876.86 1,009,533,888 12,272.89] 1,043,196,228 2.05 2027/8/1 2.96
[POLIENNALI DEL
ITES
9 BONOS Y OBLIG 7,300,000 12,748.42 930,635,093 13,136.09 958,935,125 1.5( 2027/4/30( 2.72
DEL ESTADO
10 US TREASURY N/B 7,500,000 11,252.76 843,957,555 11,534.28 865,071,626 3(2044/11/15| 2.45
11 US TREASURY N/B 7,000,000 10,931.64 765,215,352 10,995.81f 769,706,959 112019/11/30] 2.18
12 US TREASURY N/B 5,300,000 11,602.79 614,947,884 12,782.05 677,449,128 3.625 2043/8/15| 1.92
13 BUONI 4,300,000 13,850.37| 595,566,102 14,638.24 629,444,379 5 2025/3/1] 1.78
[POLIENNALI DEL
ITES
14 FRANCE 3,700,000 17,232.77 637,612,494 17,002.44 629,090,280 8.5 2023/4/25( 1.78
IGOVERNMENT
0.A.T
15 FRANCE (GOVT 4,500,000 12,682.74 570,723,53]] 12,967.77] 583,549,973 0.5| 2025/5/25| 1.65)
OF)
16 US TREASURY N/B 5,000,000 10,744.95 537,247,956 11,509.14 575,457,123 3| 2048/2/15| 1.63
17 BUONI 4,000,000 13,857.30) 554,292,000 14,338.10f 573,524,064 5.5 2022/11/1) 1.62
[POLIENNALI DEL
ITES
18 MEX BONOS 95,000,000 578.67| 549,740,341 591.70] 562,123,027, 8.5 2029/5/31) 1.59
DESARR FIX RT
19 MEX BONOS 90,000,000 556.45 500,809,413} 557.86) 502,075,206 7.5 2027/6/3) 1.42
DESARR FIX RT
20 FRANCE 3,700,000 13,183.30] 487,782,316] 13,056.62 483,095,248 2.5[2020/10/25 1.37
GOVERNMENT
0.A.T
21 BUONI 4,000,000 12,065.62 482,625,158 12,049.93 481,997,376 0.65(2023/10/15( 1. 36}
[POLIENNALI DEL
ITES
22 BUONI 3,800,000 11,612.72 441,283,694 12,484.64 474,416,654 2| 2025/12/1] 1.34
[POLIENNALI DEL
ITES
23 BONOS Y OBLIG 3,500,000 12,928.82 452,509,041 13,348.47| 467,196,534 1.6( 2025/4/30( 1.32
DEL ESTADO
24 BUNDESREPUB. 3,500,000 12,399.28 433,975,137| 12,733.76| 445,681,908 0f 2026/8/15| 1.26
DEUTSCHLAND
25 BUNDESREPUB. 2,300,000 16,698.51] 384,065,813 18,430.91 423,911,137 2.5 2044/7/74) 1.20
DEUTSCHLAND
26 FRANCE 2,000,000 19,747.74) 394,954,848 21,129.11 422,582,256 4.5 2041/4/25| 1.19
IGOVERNMENT
0.A.T
27 JAUSTRALIAN 5,000,000 7,561.23 378,061,800] 8,198.22 409,911,000 2.25 2028/5/21] 1.16
IGOVERNMENT
28 FRANCE 2,000,000 16,924.90] 338,498,178 18,333.91 366,678,234 3.25( 2045/5/25( 1.04
IGOVERNMENT
0.A.T
29 BELGIUM KINGDOM 2,500,000 14,133.82 353,345,580 14,293. 26| 357,331,500 2.6| 2024/6/22 1.01
30 REPUBLIC OF 50,000,000 693.90] 346,953, 756 695. 55 347,776,874 8 2030/1/31) 0.98
SOUTH AFRICA
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)
89.25|
89.25|
)

T-NOTE (2 ) 15 3,185,507.85 353,559,516 3,199,687.5 355,133,315 1.00]
(2019 06 )
T-NOTE (10 ) 40 4,989,375.2 553,770,753 4,980,000 552,730,200  1.56
(2019 06 )
GILT (2019 10 1,273,500 184,632,030 1,292,800 187,430,144  0.53
s )
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2019 3 1
1 ()

1 (2011 8 17 ) 864 864 1.0408 1.0413
2 (2012 8 17 ) 681 681 1.0795 1.0805]
3 (2013 8 19 ) 1,809 1,810 1.0681 1.0691
4 (2014 8 18 ) 3,722 3,726 1.1506 1.1516
5 (2015 8 17 ) 8,141 8,147 1.1995 1.2005]
6 (2016 8 17 ) 8,040 8,046 1.2661 1.2671
7 (2017 8 17 ) 6,261 6,266 1.2214 1.2224
8 (2018 8 17 ) 5,427 5,431 1.2047 1.2057
2018 3 6,090 — 1.2135 —
4 6,046 — 1.2050 —
5 5,741 — 1.2026 —
6 5,680 — 1.2076 —
7 5,524 — 1.2028 —
8 5,403 — 1.1986 —
9 5,225 — 1.1973 —
10 4,782 — 1.1935 —
11 4,792 — 1.1965) —
12 5,041 — 1.2115 —
2019 1 5,015 — 1.2178 —
2 5,001 — 1.2163 —
3 12,807 — 1.2347, —

2019 3 1

1 ()

1 (2011 8 17 ) 362 362, 0.9826 0.9826
2 (2012 8 17 ) 295 295 0.9905 0.9905
3 (2013 8 19 ) 263 263 1.2423 1.2433
4 (2014 8 18 ) 359 359 1.4203 1.4213
5 (2015 8 17 ) 2,538 2,540 1.6315 1.6325
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(2016 8 17 ) 2,458 2,460 1.3956 1.3966

(2017 8 17 ) 2,314 2,315 1.5180 1.5190]

(2018 8 17 ) 2,435 2,436 1.4962 1.4972

2018 3 2,404 — 1.5012 —

4 2,438 — 1.5227, —

5 2,324 — 1.4826) —]

6 2,347 — 1.5055] —

7 2,327 — 1.5180, —

8 2,459 — 1.5102 —

9 2,522 — 1.5430, —

10 2,403 — 1.5148 —

11 2,223 — 1.5280, —

12 2,161 — 1.5161] —

2019 1 2,096 — 1.5077 —

2 2,007 — 1.5287| —

3 2,049 — 1.5452 —

1
1 2010 7 30 2011 8 17 0.0005
2 2011 8 18 2012 8 17 0.0010
3 2012 8 18 2013 8 19 0.0010
4 2013 8 20 2014 8 18 0.0010
5 2014 8 19 2015 8 17 0.0010
6 2015 8 18 2016 8 17 0.0010
7 2016 8 18 2017 8 17 0.0010
8 2017 8 18 2018 8 17 0.0010
1

2010 7 30 2011 8 17 0.0000
2 2011 8 18 2012 8 17 0.0000
3 2012 8 18 2013 8 19 0.0010
4 2013 8 20 2014 8 18 0.0010
5 2014 8 19 2015 8 17 0.0010
6 2015 8 18 2016 8 17 0.0010
7 2016 8 18 2017 8 17 0.0010
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8 2017 8 18 2018 8 17 0.0010
1 2010 7 30 2011 8 17 4.1
2 2011 8 18 2012 8 17 .8
3 2012 8 18 2013 8 19 1.0
4 2013 8 20 2014 8 18 7.8
5 2014 8 19 2015 8 17 4.3
6 2015 8 18 2016 8 17 5.6
7 2016 8 18 2017 8 17 3.5
8 2017 8 18 2018 8 17 1.3
2018 8 18 2019 2 17 1.2
100
2 1
1 2010 7 30 2011 8 17 1.7
2 2011 8 18 2012 8 17 0.8
3 2012 8 18 2013 8 19 25.5
4 2013 8 20 2014 8 18 14.4
5 2014 8 19 2015 8 17 14.9
6 2015 8 18 2016 8 17 14.4
7 2016 8 18 2017 8 17 8.8
8 2017 8 18 2018 8 17 1.4
2018 8 18 2019 2 17 1.3
100
2 1
2010 7 30 2011 8 17 2,559,667,825 1,729,370,425 830,297,400
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2 2011 8 18 2012 8 17 24,270,102 223,670,819 630,896,683
3 2012 8 18 2013 8 19 1,115,483,015 52,670,225 1,693,709,473
4 2013 8 20 2014 8 18 2,075,635,302 533,635,290 3,235,709,485
5 2014 8 19 2015 8 17 4,563,072,482 1,011,647,569 6,787,134,398
6 2015 8 18 2016 8 17 1,041,409,320f 1,477,991,481 6,350,552,237
7 2016 8 18 2017 8 17 341,396,523 1,565,437,695 5,126,511,065]
8 2017 8 18 2018 8 17 763,324,787  1,384,903,146 4,504,932,706

2018 8 18 2019 2 17 212,370,280 720,336,830 3,996,966,156
1 2010 7 30 2011 8 17 487,853,955 119,049,401 368,804,554
2 2011 8 18 2012 8 17 32,795,831 103,052,043 298,548,342
3 2012 8 18 2013 8 19 177,721,044 264,560,870 211,708,516
4 2013 8 20 2014 8 18 106,840,178 65,381,923 253,166,771
5 2014 8 19 2015 8 17 1,811,674,980 508,703,167 1,556,138,584
6 2015 8 18 2016 8 17 676,704,701 470,898,301 1,761,944,984
7 2016 8 18 2017 8 17 143,095,260 380,463,096 1,524,577,148
8 2017 8 18 2018 8 17 332,762,403 229,898,828 1,627,440,723

2018 8 18 2019 2 17 14,918,307 329,258,009 1,313,101,021
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http://www.nomura-am.co.jp/

0120-753104 ( )
9 5

http://ww._nomura-am.co.jp/
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() ( 52 38 )
( ) 38 3 57 2
12 133 )( )
() 193 2 1 9 (2018 8 18 2019 2 17
EY
9
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