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26 11 28

292,666,884 100.00;
— 18,989 0.00;
292,647,895 100.00;
352,463,953 4.14
108,905,731 1.28
459,501,975 5.40
159,461,760 1.87
811,955,200 9.54
787,269,760 9.25
1,103,389,120 12.96
737,795,840 8.67
908,999, 766 10.68
83,286,630 0.97
1,344,107,580 15.79
6,857,137,315 80.59
1,006,052, 377, 11.82
21,170,833 0.24
63,798,570 0.74
155,596,950 1.82
1,246,618,730 1465
202,257,243 2.37
— 201,968,612 2.37,
8,507,981,900 100.00
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()
1 231,925,576 1.1448] 265,508, 400f 1.2619 292,666 ,884(100.00f
100.00]
100.00;
) ()
1 BUONI 5,000,000 16,150.78] 807,539, 200] 16,239.10] 811,955,200 4.75 2017/6/1f 9.54
POLIENNALI DEL
ITES
2 BELGIUM KINGDOM 4,000,000 18,191.27| 727,650,816 18,444.89 737,795,840 4.25 2021/9/28| 8.67
3 UK TREASURY 2,500,000 20,379.85 509,496,394 20,980.06 524,501,520 3.75 2020/9/7| 6.16}
4 BONOS Y OBLIG 3,000,000 16,493.61] 494,808,384 16,541.60 496,248,000 4.1 2018/7/30] 5.83}
DEL ESTADO
5 SINGAPORE 5,000,000 9,909.46) 495,473,188 9,884.93 494,246,713 3.25 2020/9/1 5.80
GOVERNMENT
6 FRANCE 3,000,000 14,770.04 443,101,440 15,224.89 456,746,880, 112018/11/25| 5.36
GOVERNMENT
0.A.T
7 UK TREASURY 2,000,000 18,183.05f 363,661,197 19,224.91 384,498, 246 2.25 2023/9/7| 4.51
8 SINGAPORE 4,000,000 9,552.87 382,115,100 9,566.50 382,660,200 2.5 2019/6/1f 4.49
GOVERNMENT
9 FRANCE 2,000,000 16,016.53] 320,330,752 16,526.14 330,522,880 2.25[2022/10/25| 3.88
GOVERNMENT
0.A.T
10 BONOS Y OBLIG 2,000,000 15,330.14] 306,602,880 15,291.13 305,822,720 2.1 2017/4/30| 3.59
DEL ESTADO
11 BONOS Y OBLIG 2,000,000 15,037.95) 300,759,040 15,065.92 301,318,400 1.4] 2020/1/31] 3.54
DEL ESTADO
12 SINGAPORE 3,000,000 9,574.68] 287,240,445 9,466.11 283,983,472 2.375 2017/4/1f 3.33
GOVERNMENT
13 MEX BONOS 30,000,000 945 .16 283,550,456 944714 283,414,185 7.752017/12/14] 3.33
DESARR FIX RT
14 KFW 2,000,000 13,678.86 273,577,363 13,525.27 270,505,511 4.875 2019/6/17| 3.17
15 KOMMUNALBANKEN 2,000,000] 11,963. 69 239,273,874 12,096.11 241,922,226( 2.125 2019/3/15| 2.84
IAS
16 JJAPAN BANK FOR 2,000,000 11,830.09] 236,601,876 11,863.78 237,275,787 1.125 2017/7/19| 2.78
INTL COOP
17 US TREASURY N/B 2,000,000 10,971.74] 219,434,880 11,431.36] 228,627,262 1.625/2022/11/15( 2.68
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18 SWEDISH EXPORT 1,816,000 11,796.04 214,216,151 11,934.37 216,728,207 1.875 2019/6/17| 2.54
CREDIT
19 CENTRAL NIPPON 1,700,000 11,844.29 201,353,093 11,897.48 202,257,243 2.17] 2019/8/5| 2.37]
EXPRESSWY
20 S INGAPORE 2,000,000 9,198.56| 183,971,250 9,160.85 183,217,195 1.125 2016/4/1] 2.15
GOVERNMENT
21 MEX BONOS 20,000,000 882.49 176,498,452 880.43} 176,087,790, 5[ 2017/6/15| 2.06
DESARR FIX RT
22 BUNDESREPUB. 1,000,000 14,851.00] 148,510, 080f 15,946.17] 159,461,760, 1.5( 2022/9/4] 1.87
DEUTSCHLAND
23 QUEENSLAND 1,500,000 10,583.11] 158,746,655 10,373.13 155,596,950, 6[2015/10/21 1.82
[TREASURY CORP
24 US TREASURY N/B 1,000,000] 12,120.88] 121,208,841 12,383. 66 123,836,691 2.75[2023/11/15| 1.45
25 CANADIAN 1,000,000 11,131.42 111,314,255 10,890.57 108,905,731 4 2016/6/1] 1.28|
GOVERNMENT
26 SWEDISH 5,000,000 1,665.65 83,282,660 1,665.73 83,286,630 3| 2016/7/12] 0.97|
GOVERNMENT
27 JJAPAN FIN ORG 428,000] 14,615.92 62,556,178 14,906.20] 63,798,570] 0.875 2021/9/22( 0.74
MUNICIPAL
28 IJJAPAN FIN ORG 330,000 11,810.23 38,973,762 12,006.25 39,620,646 2.125 2019/3/6( 0.46)
MUNICIPAL
29 JJAPAN BANK FOR 200,000 10,501.72 21,003,456 10,585.41] 21,170,833 2.3 2018/3/19| 0.24
INTL COOP
80.59
1465
2.37
97.62
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26 11 1
1 )
2 (2012 4 26 ) 717, 720 10,268.0000 10,308.0000
3 (2012 10 26 ) 545 547, 10,288.0000 10,328.0000
4 (2013 4 26 ) 484 486 10,453.0000 10,493.0000
5 (2013 10 28 ) 452 453 10,175.0000 10,215.0000
6 (2014 4 28 ) 416 418 10,214.0000 10,254.0000;
7 (2014 10 27 ) 293 294 10,370.0000 10,410.0000j
2013 11 451 — 10,207.0000 —
12 433 — 10,110.0000 —
2014 1 423 — 10,195.0000 —
2 420 — 10,238.0000 —
3 417 — 10,230.0000 —
4 416 — 10,205.0000 —
5 416 — 10,278.0000 —
6 411 — 10,284.0000 —
7 407 — 10,305.0000 —
8 400 — 10,368.0000 —
9 297, — 10,379.0000 —
10 291 — 10,365.0000 —
11 292 — 10,475.0000 —
1

2 2011 10 27 2012 4 26 40.0000

3 2012 4 27 2012 10 26 40.0000

4 2012 10 27 2013 4 26 40.0000

5 2013 4 27 2013 10 28 40.0000

6 2013 10 29 2014 4 28 40.0000

7 2014 4 29 2014 10 27 40.0000
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2 2011 10 27 2012 4 26 1.4
3 2012 4 27 2012 10 26 0.6
4 2012 10 27 2013 4 26 2.0
5 2013 4 27 2013 10 28 2.3
6 2013 10 29 2014 4 28 0.8
7 2014 4 29 2014 10 27 1.9
100
2 1
2 2011 10 27 2012 4 26 — 8,580 69,888
3 2012 4 27 2012 10 26 — 16,889 52,999
4 2012 10 27 2013 4 26 — 6,620 46,379
5 2013 4 27 2013 10 28 — 1,950 44,429
6 2013 10 29 2014 4 28 — 3,641 40,788
7 2014 4 29 2014 10 27 — 12,500 28,288
23 4 11 23 4 26
23 4 27
C )
0120-753104 ( )
9 5

http://ww._nomura-am.co.jp/
1 1 1 1
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6 7
26 4 28 ) ( 26 10 27 )

177,838 146,318

416,375,724 293,213,020

3,000,000 2,080,000

419,553,562 295,439,338

419,553,562 295,439,338

1,631,520 1,131,520

65,629 47,257

1,246,748 897,805

4,478 4,038

2,948,375 2,080,620

2,948,375 2,080,620

407,880,000 282,880,000

8,725,187 10,478,718

416,605,187 293,358,718

416,605,187 293,358,718

419,553,562 295,439,338
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6 7
25 10 29 26 4 29
26 4 28 26 10 27
27 2
4,607,557 8,617,296
4,607,584 8,617,298
68,166 61,550
1,295,041 1,169,459
4,478 4,038
1,367,685 1,235,047
3,239,899 7,382,251
3,239,899 7,382,251
3,239,899 7,382,251
7,779,815 8,725,187
663,007 4,497,200
663,007 4,497,200
1,631,520 1,131,520
8,725,187 10,478,718
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26 4 29 26
10 27
6 7
26 4 28 26 10 27

40,788 28,288

1 . 1
10,214 1 10,370

6 7

25 10 29 26 4 29
26 4 28 26 10 27

A 27 A 2
B 5,759,517 B 5,299,854
C=A+B 5,759,544 C=A+B 5,299,856
D 1,367,685 D 1,235,047
E=C-D 4,391,859 E=C-D 4,064,809
F 40,788 F 28,288
G 42,502 G 38,029
H=Ex F/G 4,214,746 H=Ex F/G 3,023,621
1=H/Fx 1 103 1 1=H/Fx 1 106
J 40 1 J 40
K=Fx J/1 1,631,520 K=Fx J/1 1,131,520
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6 7
25 10 29 26 4 29
26 4 28 26 10 27
6 7
25 10 29 26 4 29
26 4 28 26 10 27
23 4 27 23 4 27
809,680,000 809,680,000
444,290,000 407,880,000
50.37 34.93
6 7
25 10 29 26 4 29
26 4 28 26 10 27
2,413,323 1,641,379
2,413,323 1,641,379
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1
@ ( 26 10 27 )
©) ( 26 10 27 )
293,213,020
293,213,020
100.0% 100.0%
293,213,020
(QD)

(

26 10 27 )

197,299,543
210,401,846
6,365,613,267
1,430,898,452
185,296,280
62,779,338
8,217,518

8,460,506,244

37/86



( 26 10 27 )

8,460,506,244

47,718,000
2,590,000

50,308,000

50,308,000

6,735,692,888

1,674,505,356

8,410,198,244

8,410,198,244

8,460,506,244
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26 4 29
26 10 27
1.
2.
3.
O
O
[©]
)
26 10 27
26 10 27
26 4 29
6,449,154,252
557,923,813
271,385,177

6,735,692,888
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234,833,430
69,291,098
39,402,484
53,451,340
40,572,665
43,398,577

151,076,238

6,103,667,056

1
@ ( 26 10 27 )
@ ( 26 10 27 )

US TREASURY N/B 2,000,000.00 1,930,312.40
US TREASURY N/B 1,000,000.00 1,045,312.50
2 3,000,000.00 2,975,624.90
(321,188,951)

3.8% 4.0%

CANADIAN GOVERNMENT 1,000,000.00 1,047,610.00
1 1,000,000.00 1,047,610.00
(100,706,749)

1.2% 1.3%

MEX BONOS DESARR FIX RT 20,000,000.00 20,484,000.00
MEX BONOS DESARR FIX RT 30,000,000.00 32,965,500.00
2 50,000,000.00 53,449,500.00
(424,923,525)

5. 1% 5.3%

BELGIUM KINGDOM 2,500,000.00 2,730,875.00
BELGIUM KINGDOM 4,000,000.00 4,974,000.00
BONOS Y OBLIG DEL ESTADO 2,000,000.00 2,074,700.00
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BONOS Y OBLIG DEL ESTADO 3,000,000.00 3,368,700.00
BONOS Y OBLIG DEL ESTADO 2,000,000.00 2,033,700.00
BUNDESREPUB. DEUTSCHLAND 1,000,000.00 1,070,100.00)
BUONI POLIENNALI DEL TES 5,000,000.00 5,506,500.00
FRANCE GOVERNMENT 0.A.T 3,000,000.00 3,097,500.00
FRANCE GOVERNMENT 0.A.T 2,000,000.00 2,208,500.00
9 24,500,000.00 27,064,575.00
(3,706,222,900)

44..1% 46.5%

UK TREASURY 2,500,000.00 2,788,000.00
UK TREASURY 2,000,000.00 2,022,600.00
2 4,500,000.00 4,810,600.00
(836,226,598)

9.9% 10.5%

SWEDISH GOVERNMENT 5,000,000.00 5,254,000.00
1 5,000,000.00 5,254,000.00
(78,232,060)

0.9% 1.0%

SINGAPORE GOVERNMENT 2,000,000.00 2,021,200.00
SINGAPORE GOVERNMENT 3,000,000.00 3,138,000.00
SINGAPORE GOVERNMENT 5,000,000.00 5,441,750.00
3 10,000,000.00 10,600, 950.00)
(898,112,484)

10.7% 11.3%

6,365,613, 267

(6,365,613,267)

JAPAN BANK FOR INTL COOP 2,000,000.00 2,010,700.00
JAPAN FIN ORG MUNICIPAL 330,000.00 335,494.50
KFW 2,000,000.00 2,298,376.00
KOMMUNALBANKEN AS 2,000,000.00 2,048,600.00
SWEDISH EXPORT CREDIT 1,816,000.00 1,835,189.67
5 8,146,000.00 8,528,360.17
(920,551,196)

10.9% 11.5%

JAPAN BANK FOR INTL COOP 200,000.00 203,486.00

41/86
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1 200,000.00 203,486.00
(19,561,109)
0.2% 0.2
CAISSE D*AMORT DETTE SOC 2,000,000.00 2,078,500.00
JAPAN FIN ORG MUNICIPAL 428,000.00 428,984.40)
2 2,428,000.00 2,507,484.40
(343,374,913)
4.1% 4.3%
QUEENSLAND TREASURY CORP 1,500,000.00 1,548,600.00)
1 1,500,000.00 1,548,600.00)
(147,411,234)
1.8% 1.8%
1,430,898, 452
(1,430,898,452)
CENTRAL NIPPON EXPRESSWY 1,700,000.00 1,716,660.00
1 1,700,000.00 1,716,660.00
(185,296,280)
2.2% 2.3%
185,296, 280)
(185,296, 280)
7,981,807,999
(7,981,807,999)
(QD) @) «C =)
2 @)
3
26 10 27
1
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