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®) 28 1

27 11 30

234,053,173 99.98
— 33,822 0.01
234,086,995 100.00;
343,167,000 1.59
3,955,962,462 18.33
93,387,146 0.43
1,056,480,607 4.89
1,080,322, 358, 5.00
1,387,566,486 6.43
2,306,659,903 10.69
1,535,649,168, 7.11
1,055,348,970, 4.89
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964,330,443 4.46

1,286,630,913 5.96

656,637,235 3.04

15,722,142,691 72.86

509,393,194 2.36

2,028,666,278 9.40,

491,711,925 2.27

56,308,123 0.26

399,794,095 1.85

2,976,480,421] 13.79

207,522,862 0.96

— 2,160,365,414 10.01]

21,575,904,582 100.00

)

182,398,047, 1.1448 208,809,285 1.2832 234,053,173/99.98

()
99.98
99.98

) ()

EiBTREASURY 8,000,000 12,512.76(  1,001,021,381 12,507.96/  1,000,637,532] 1.875(2017/10/31| 4.63

EiBTREASURY 7,000,000 12,335.25 863,467,778 12,305.50 861,385,542 1) 2017/9/15) 3.99

BELGIUM 5,000,000 16,363.21 818,160,877 16,522.03 826,101,740  4.25 2022/9/28| 3.82)

K INGDOM

BONOS Y OBLIG 5,000,000 16,198.67 809,933,628 16,350.35 817,517,970 5.5 2021/4/30] 3.78
DEL ESTADO

FRANCE 5,200,000 15,599.31 811,164,631 15,601.83 811,295,420  3.75| 2021/4/25| 3.7§)
oaT
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6 US TREASURY 6,500,000f 12,441.68 808,709,729 12,390.42 805,377,736 1.625 2019/6/30 3.73
N/B
7 US TREASURY 6,500,000f 12,337.57 801,942,635 12,289.19 798,797,742 1.125 2018/6/15( 3.70
N/B
8 UK TREASURY 4,000,000 18,641.09 745,643,704 18,629.83 745,193,280 1.5( 2021/1/22| 3.45
9 BONOS Y OBLIG 5,500,000 13,387.48 736,311,669 13,543.97] 744,918,752 1.4] 2020/1/31] 3.45
DEL ESTADO
10 SWEDISH 35,000,000 1,700.74 595,262,035 1,686.82 590,389,415 3.5 2022/6/1 2.73
GOVERNMENT
11 FRANCE 3,500, 000f 16,380.11 573,303,957 16,464.88 576,271,066 3.5 2026/4/25| 2.67
GOVERNMENT
0.A.T
12 BONOS Y OBLIG 4,000,000 14,514.12 580,564,899 14,376.43 575,057,208, 4.1 2018/7/30| 2.66)
DEL ESTADO
13 BELGIUM 3,500,000 14,994.34] 524,802,219 15,202.45 532,085,890, 2.6 2024/6/22 2.46
KINGDOM
14 BRITISH 5,000,000 10,219.80] 510,990, 340| 10,187.86f 509,393,194 4.1/ 2019/12/18 2.36)
COLUMBIA PROV
OF
15 JJAPAN FIN ORG 4,000, 000f 12,618.64] 504,745,985 12,501.84 500,073,912 2.5 2018/9/12 2.31
MUNICIPAL
16 JJAPAN BANK FOR 4,000,000 12,392.04 495,681,869 12,351.77] 494,070,962 1.75 2018/7/31 2.28
INTL COOP
17 US TREASURY 4,000,000 12,297.35 491,894,100 12,244.09 489,763,910, 0.625 2017/6/30| 2. 26|
N/B
18 POLAND 15,000,000 3,284.61 492,692,130 3,251.43 487,715,456 5.25[2017/10/25| 2.26
GOVERNMENT
BOND
19 POLAND 15,000, 000j 3,194.63 479,194,903 3,196.05 479,408,065 3.25 2019/7/25| 2.22
GOVERNMENT
BOND
20 [CANADA HOUSING 5,000,000 9,464.46 473,223,344 9,459.41 472,970,922 2(2019/12/15| 2.19
[TRUST
21 BUONI 3,000,000 15,063.48 451,904,472 15,193. 36} 455,800,872 4 2020/9/1) 2.11
POLIENNALI DEL
ITES
22 KFW 4,000,000f 10,071.23 402,849,392 9,994.85 399,794,095 5.5 2022/2/9| 1.85
23 BUONI 2,500,000 14,665.76) 366,644,097 15,182.97| 379,574,300 3.75 2021/5/1f 1.75
POLIENNALI DEL
ITES
24 POLAND 10,000,000 3,178.56 317,856,565 3,195.07] 319,507,392 3.75 2018/4/25| 1.48
GOVERNMENT
BOND
25 UK TREASURY 1,500, 000f 20,859.86] 312,897,923 20,677.04 310,155,690, 3.75 2020/9/7| 1.43
26 S INGAPORE 3,500,000 8,803.26 308,114,134 8,744.86 306,070,275 2| 2020/7/1 1.41
GOVERNMENT
27 SWEDISH 20,000,000 1,506.02 301,204,456 1,511.24 302,248,850 1.5(2023/11/13] 1.40
GOVERNMENT
28 MEX BONOS 40,000,000 754 .45 301,782,698 752.12 300,849,560 5[ 2017/6/15 1.39
DESARR FIX RT
29 MEX BONOS 40,000,000 743.42 297,371,028 743.05 297,221,070, 4.75 2018/6/14 1.37]
DESARR FIX RT
30 KFW 2,000,000 14,026.20] 280,524,074 13,690.92 273,818,593 4.875 2019/6/17| 1.26
72.86
2.36
13.79
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0.96
89.98
27 11 1
1 )

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 10,410.0000
8 (2015 4 27 ) 270 271 10,519.0000 10,559.0000
9 (2015 10 26 ) 233 234 10,482.0000 10,522.0000
2014 11 292 — 10,475.0000 —
12 282 — 10,477.0000 —
2015 1 278 — 10,574.0000 —
2 277 — 10,552.0000 —
3 278 — 10,562.0000 —
4 269 — 10,488.0000 —
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5 259 10,467.0000 —
6 249 10,401.0000 —
7 251 10,467.0000 —
8 245 10,454.0000 —
9 244 10,496.0000 —
10 233 10,478.0000 —
11 234 10,502.0000 —
1
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
8 2014 10 28 2015 4 27 40.0000
9 2015 4 28 2015 10 26 40.0000
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
8 2014 10 28 2015 4 27 1.8
9 2015 4 28 2015 10 26 0.0
100
2
2012 10 27 2013 4 26 6,620 46,379
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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
8 2014 10 28 2015 4 27 — 2,550 25,738
9 2015 4 28 2015 10 26 — 3,449 22,289
23 4 11 23 4 26
23 4 27
« )
0120-753104 ( )
9 5

http://ww._nomura-am.co.jp/
1 1 1 1

0120-753104 ( )
9 5
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8 9

27 4 27 ) ( 27 10 26 )
355,188 127,277
270,486,951 233,451,260
1,800,000 1,700,000
272,642,139 235,278,537
272,642,139 235,278,537
1,029,520 891,560
43,749 37,717
831,095 716,446
2,982 2,640
1,907,346 1,648,363
1,907,346 1,648,363
257,380,000 222,890,000
13,354,793 10,740,174
270,734,793 233,630,174
270,734,793 233,630,174
272,642,139 235,278,537
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8 9
26 10 28 27 4 28
27 4 27 27 10 26
2 3
6,113,931 664,309
6,113,933 664,312
45,538 40,635
865,168 771,939
2,982 2,640
913,688 815,214
5,200,245 150,902
5,200,245 150,902
5,200,245 150,902
10,478,718 13,354,793
1,294,650 1,572,157
1,294,650 1,572,157
1,029,520 891,560
13,354,793 10,740,174

34/88



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

27 4 28 27
10 26
8 9
27 4 27 27 10 26
25,738 22,289
1 . 1
10,519 1 10,482
8 9
26 10 28 27 4 28
271 4 27 27 10 26
A 2 A 3
B 3,640,333 B 2,794,396
C=A+B 3,640,335 C=A+B 2,794,399
D 913,688 D 815,214
E=C-D 2,726,647 E=C-D 1,979,185
F 25,738 F 22,289
6 26,996 G 24,213
H=Ex F/G 2,599,586 H=Ex F/G 1,821,916
I1=H/Fx 1 101 1 1=H/Fx 1 81
J 40 1 J 40
K=Fx J/1 1,029,520 K=Fx J/1 891,560
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8 9
26 10 28 27 4 28
21 4 27 27 10 26
8 9
26 10 28 27 4 28
21 4 27 27 10 26
23 4 27 23 4 27
809,680,000 809,680,000
282,880,000 257,380,000
31.78 27.52
8 9
26 10 28 27 4 28
21 4 27 27 10 26
3,321,950 3,055,684
3,321,950 3,055,684
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1
@ ( 27 10 2 )
©) ( 27 10 26 )
233,451,260
233,451,260
99.9% 100.0%
233,451,260
(QD)

(

27 10 26 )

207,359,844
1,710,547,960
11,291,849,411
307,339,332
2,004,826,226
207,419,929
91,568,924
158,665,553
81,250,222

38/88



( 27 10 26 )

50,540,410

16,111,367,811

16,111,367,811

55,544,728
732,007,293
2,650,000

790,202,021
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11,970,244,983

3,350,920,807

15,321,165,790
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21 4 28
27 10 26
1.
2.
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27 4 28
6,261,665,694
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62,230,756
11,970,244,983

182,398,047
67,067,235
37,627,373
52,688,327
31,186,619
31,060,579

3,642,903,220
2,220,610,939
5,704,702,644

1
@ ( 27 10 26 )

©) ( 27 10 26 )

200,000,000 217,250,000

1 200,000,000 217,250,000

1.4% 1.6%

US TREASURY N/B 4,000,000.00 4,004,531.20

US TREASURY N/B 6,500,000.00 6,542,402.10

US TREASURY N/B 4,500,000.00 4,573,125.00

US TREASURY N/B 1,500,000.00 1,496,132.70)

4

16,500,000.00;

16,616,191.00

(2,012,885,377)

0.6%

13.1% 14.6%
CANADIAN GOVERNMENT 1,000,000.00] 1,020,890.00;
1 1,000,000.00] 1,020,890.00;

(93,819,791)

0.7%
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MEX BONOS DESARR FIX RT 40,000,000.00 40,822,440.00
MEX BONOS DESARR FIX RT 30,000,000.00) 32,397,300.00
2 70,000,000.00) 73,219,740.00
(535,968,496)

3.5% 3.9%

BELGIUM KINGDOM 3,500,000.00 4,435,200.00
BELGIUM KINGDOM 2,000,000.00 2,332,000.00
BELGIUM KINGDOM 1,000,000.00 1,364,721.00
BONOS Y OBLIG DEL ESTADO 3,000,000.00 3,321,375.00
BONOS Y OBLIG DEL ESTADO 3,700,000.00 3,839,919.20
BONOS Y OBLIG DEL ESTADO 4,000,000.00 5,009,704.00)
BUONI POLIENNALI DEL TES 500,000.00 581,550.00
BUONI POLIENNALI DEL TES 2,500,000.00 2,900, 250.00)
FRANCE GOVERNMENT O.A.T 5,200,000.00 6,233,500.00
FRANCE GOVERNMENT 0.A.T 2,500,000.00) 3,152,500.00)
10 27,900,000.00 33,170,719.20
(4,426,964,184)

28.9% 32.1%

UK TREASURY 1,500,000.00 1,683,900.00
UK TREASURY 4,000,000.00 4,038,000.00
2 5,500,000.00 5,721,900.00)
(1,061,641,326)

6.9% 7.7

SWEDISH GOVERNMENT 5,000,000.00) 5,125,480.00)
SWEDISH GOVERNMENT 35,000,000.00) 42,208,250.00
2 40,000,000.00 47,333,730.00
(674,032,315)

4.4% 4.9%

POLAND GOVERNMENT BOND 15,000,000.00) 16,064, 250.00)
POLAND GOVERNMENT BOND 10,000,000.00) 10,489,000.00)
2 25,000,000.00) 26,553,250.00)
(833,506,517)

5. 4% 6.0%

AUSTRALIAN GOVERNMENT 3,000,000.00 3,630,903.00)
1 3,000,000.00 3,630,903.00)

42/88
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2.1% 2.3
SINGAPORE GOVERNMENT 2,000,000.00) 2,000,400.00)
SINGAPORE GOVERNMENT 2,000,000.00) 2,036,200.00)
SINGAPORE GOVERNMENT 3,500,000.00 3,539,147.50)
SINGAPORE GOVERNMENT 5,000,000.00 5,330,000.00)
4 12,500,000.00) 12,905,747.50
(1,117,895,848)

7.3% 8. 1%
11,291,849,411

(11,074,599,411)
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