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®) 28 5

221,906,671 100.04
— 95,912 0.04
221,810,759 100.00;
4,080,617,196 12.18
837,578,519 2.50
1,448,058,174 4.32
6,147,852,033 18.35]
486,700,928 1.45
2,069,181,481 6.17
1,953,013,543 5.83
2,706,679,803 8.08
2,810,165,149 8.39
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1,820,978,390 5.43

292,568,157 0.87

24,653,393,373 73.60

336,291,978 1.00

1,126,453, 446 3.36

1,462,745,424 4.36

3,995,240,980, 11.92

456,307,546 1.36

53,788,376 0.16

369,259,133 1.10

4,874,596,039 14.55

1,601,058,267 4.78

— 901,819,278 2.69

33,493,612,377 100.00

)

172,274,413 1.1448 197,219,749 1.2881 221,906, 671/100.04)

()
100.04
100.04

) ()

SWEDISH 140,000,000 1,609.13  2,252,782,664 1,598.80| 2,238,320,280| 3.5 2022/6/1| 6.68
(GOVERNMENT

EiBTREASURY 13,000,000 11,136.03  1,447,684,624 11,122.60|  1,445,938,187 1) 2017/9/15) 4.31

UK TREASURY 8,000,000 17,402.90|  1,392,232,035 17,445.24f  1,395,619,774]  2.25| 2023/9/7| 4.1§]

UK TREASURY 8,000,000 16,400.48  1,312,038,832 16,388.25(  1,311,060,029) 1 2017/9/7) 3.91

POLAND 45,000,000 2,783.41  1,252,537,477 2,774.47  1,248,514,184 2| 202174725 3.72
gngRNMENT
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6 BUONI 9,000,000 12,423.73( 1,118,136,037] 12,434.36 1,119,093,088] 0.25 2018/5/15( 3.34
POLIENNALI DEL
ITES

7 BUONI 8,000,000] 13,514.63  1,081,170,870) 13,453.12)  1,076,249,600) 3.5 2018/12/1) 3.21
POLIENNALI DEL
ITES

8 US TREASURY 9,300,000 11,069.59( 1,029,472,167 11,081.43 1,030,573,242 0.5 2017/2/28| 3.07
N/B

9 BUONI 7,500,000 12,444.97 933,373,261 12,458.97 934,423,050 0.3/2018/10/15( 2.78]
POLIENNALI DEL
ITES

10 IJJAPAN FIN ORG 8,000,000 11,326.53 906,122,419 11,258.19 900,655, 296] 2.5 2018/9/12| 2.68
MUNICIPAL

11 BUONI 6,500,000 13,253.11] 861,452,239 13,244.15 860,869,847 2.5 2019/5/1 2.57
POLIENNALI DEL
ITES

12 US TREASURY 7,000,000 11,391.31] 797,392,344 11,321.08 792,475,661 1.75 2019/9/30( 2.36
N/B

13 BELGIUM 5,000,000 15,749.30 787,465,026 15,756.71] 787,835,976 4.25( 2022/9/28( 2.35
KINGDOM

14 MEX BONOS 130,000,000 605.50f 787,150,855 600.77, 781,008,575 4.75 2018/6/14 2.33
DESARR FIX RT

15 BUONI 5,000,000 15,387.56 769,378,121 15,433.99 771,699,650 5 2022/3/1) 2.30
POLIENNALI DEL
ITES

16 [CANADA 8,000,000 9,429.91 754,393,241 9,406.52 752,522,361 2.75 2022/6/1 2.24]
GOVERNMENT

17 BRITISH 8,000,000 9,470.69 757,655,376 9,377.78 750,222,880 4.112019/12/18{ 2.23
COLUMBIA PROV
OF

18 BELGIUM 5,000,000] 14,671.56) 733,578,355 14,720.53 736,026,625 2.6 2024/6/22) 2.19
KINGDOM

19 SWEDISH EXPORT 6,000,000 11,040.74 662,444,928 11,128.94 667,736,766 1.75 2021/3/10[ 1.99
CREDIT

20 BONOS Y OBLIG 5,000,000 13,378.93 668,946,500] 13,334.96 666,748,003 2.75 2019/4/30[ 1.99
DEL ESTADO

21 BONOS Y OBLIG 4,500, 000f 14,171.15 637,702,001 14,165.46 637,446,045 4 2020/4/30] 1.90f
DEL ESTADO

22 BONOS Y OBLIG 4,000,000 15,341.25 613,650, 220f 15,421.05f 616,842,368 5.5 2021/4/30 1.84
DEL ESTADO

23 US TREASURY 5,000,000 11,723.64] 586,182,345 11,686.83 584,341,781 2.625 2020/8/15 1.74]
N/B

24 BUONI 4,500,000] 12,538.68] 564,240,917 12,611.06 567,497,858 0.7 2020/5/1 1.69
POLIENNALI DEL
ITES

25 CENTRAL NIPPON 5,000,000 11,084.01 554,200, 770f 11,100.21] 555,010,632 2.241) 2021/2/16| 1.65
EXPRESSWY

26 SWEDISH 35,000,000 1,442.69 504,942,399 1,442.5] 504,879,415 1.5/ 2023/11/13( 1.50]
GOVERNMENT

27 FRANCE 3,500,000 13,862.22 485,177,870 13,905.74 486,700,928 1.75|2024/11/25) 1.45
GOVERNMENT
0.A.T

28 CENTRAL NIPPON 4,200,000y 11,093.99 465,947,999 11,085.12 465,575,241]  2.293| 2021/4/23( 1.39
EXPRESSWY

29 KFW 4,100,000y 11,090.78 454,722,092 11,124.61] 456,109,397] 1.625( 2021/3/15( 1. 36}

30 JJAPAN BANK FOR 4,000,000 11,190.47 447,618,937 11,155.23 446,209,555 1.75 2018/7/31] 1.33
INTL COOP

73.60

23/78



EDINETOOOO
00000000000 DO00O0O((EL2460)
ooooooooooooooooodaod

4.36

14 .55

4.78

97.30

28 1
1 )

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
10 (2016 4 26 ) 223 224 10,437.0000 10,477.0000
2015 5 259 — 10,467.0000 —
6 249 — 10,401.0000 —
7 251 — 10,467.0000 —
8 245 — 10,454.0000 —
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9 244 10,496.0000 —
10 233 10,478.0000 —
11 234 10,502.0000 —
12 228 10,419.0000 —
2016 1 229 10,504.0000 —
2 229 10,486.0000 —
3 225 10,525.0000 —
4 223 10,434.0000 —
5 221 10,468.0000 —
1
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
10 2015 10 27 2016 4 26 40.0000
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
10 2015 10 27 2016 4 26 0.0
100
2
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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
10 2015 10 27 2016 4 26 — 900 21,389
23 4 11 23 4 26
23 4 27
« )
0120-753104 ( )
9 5

http://www.nomura-am.co.jp/
1 1 1 1
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9 10
( 27 10 26 ) ( 28 4 26 )
127,277 123,120
233,451,260 223,105,058
1,700,000 1,600,000
235,278,537 224,828,178
235,278,537 224,828,178
891,560 855,560
37,717 36,311
716,446 689,955
2,640 2,409
1,648,363 1,584,235
1,648,363 1,584,235
222,890,000 213,890,000
10,740,174 9,353,943
233,630,174 223,243,943
233,630,174 223,243,943
235,278,537 224,828,178
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9 10
27 4 28 27 10 27
27 10 26 28 4 26
3 1
664,309 653,798
664,312 653,799
40,635 37,109
771,939 705,152
2,640 2,409
815,214 744,670
150,902 90,871
150,902 90,871
150,902 90,871
13,354,793 10,740,174
1,572,157 439,800
1,572,157 439,800
891,560 855,560
10,740,174 9,353,943
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27 10 27 28
4 26
9 10
27 10 26 28 4 26

22,289 21,389

1 ; 1
10,482 1 10,437

9 10

21 4 28 27 10 27
27 10 26 28 4 26

A 3 A 1
B 2,794,396 B 2,516,082
C=A+B 2,794,399 C=A+B 2,516,083
D 815,214 D 744,670
E=C-D 1,979,185 E=C-D 1,771,413
F 22,289 F 21,389
G 24,213 G 21,939
H=Ex F/G 1,821,916 H=Ex F/G 1,727,004
I=H/Fx 1 81 1 I=H/Fx 1 80
J 40 1 J 40
K=Fx J/1 891,560 K=Fx J/1 855,560
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9 10
271 4 28 27 10 27
27 10 26 28 4 26
9 10
27 4 28 27 10 27
27 10 26 28 4 26
23 4 27 23 4 27
809,680,000 809,680,000
257,380,000 222,890,000
27.52 26.41
9 10
27 4 28 27 10 27
27 10 26 28 4 26
3,055,684 532,376
3,055,684 532,376
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1
@ 28 4 26
©) ( 28 26 )
223,105,058
223,105,058
99.9% 100. 0%
223,105,058
D

28 4 26 )

156,382,394
1,227,677,806
21,345,557,516
1,495,673,180
4,591,929,881
1,209,442,288
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179,367,737

32,717,531,641
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425,448,459
2,421,769,722
2,130,000
2,486

2,849,350,667

2,849,350,667

23,270,361,757

6,597,819,217
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28

4 26

27 10 27
11,970,244,983
13,084,150,453

1,784,033,679
23,270,361, 757

173,825,523
66,598,338
33,812,020
52,298,311
30,952,664
28,332,261

12,079,930,711
4,828,474,084
5,976,137,845

@

@

28

4

26

28

US TREASURY N/B

9,300,000.

00

9,296,730.12

US TREASURY N/B

6,000,000.

00

6,022,734.00

US TREASURY N/B

10,000,000.

00

10,214,843.00

US TREASURY N/B

10,000,000.

00

10,552,343.00

US TREASURY N/B

2,000,000.

00

2,046,718.60

5

14 2%

37,300,000.

00

38,133,368.72
(4,231,659,926)

14.8%

CANADIAN GOVERNMENT

1,000,000.

00

1,003,250.00

1

41/78
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0.3% 0.3
MEX BONOS DESARR FIX RT 40,000,000.00 40,465,400.00
MEX BONOS DESARR FIX RT 30,000,000.00 31,752,180.00
MEX BONOS DESARR FIX RT 100,000,000.00) 100,547,700.00
MEX BONOS DESARR FIX RT 20,000,000.00 21,905,320.00
MEX BONOS DESARR FIX RT 35,000,000.00 35,049,105.00)
5 225,000,000.00) 229,719,705.00
(1,451,828,535)

4.9% 5.1%

BELGIUM KINGDOM 5,000,000.00 6,365,000.00)
BELGIUM KINGDOM 3,000,000.00 3,460,866.00)
BELGIUM KINGDOM 5,000, 000.00 5,922,500.00)
BONOS Y OBLIG DEL ESTADO 5,000,000.00 5,392,115.00
BONOS Y OBLIG DEL ESTADO 3,000,000.00 3,432,234.00
BONOS Y OBLIG DEL ESTADO 6,000,000.00 7,464,900.00
BUONI POLIENNALI DEL TES 9,000,000.00 9,045,000.00)
BUONI POLIENNALI DEL TES 7,500,000.00 7,547,250.00
BUONI POLIENNALI DEL TES 8,000,000.00 8,714,400.00
BUONI POLIENNALI DEL TES 4,500,000.00 4,568,850.00
BUONI POLIENNALI DEL TES 3,000,000.00 3,467,400.00)
BUONI POLIENNALI DEL TES 4,000,000.00 4,971,600.00
FRANCE GOVERNMENT 0.A.T 3,000,000.00 3,355,275.00)
13 66,000,000.00) 73,707,390.00)
(9,213,423,750)

30.8% 32.1%

UK TREASURY 2,000,000.00 2,049,200.00)
UK TREASURY 12,000,000.00) 12,754,800.00
2 14,000,000.00 14,804,000.00)
(2,380,483,200)

8.0% 8.3

SWEDISH GOVERNMENT 5,000,000.00 5,037,430.00)
SWEDISH GOVERNMENT 120,000,000.00 143,346,000.00
SWEDISH GOVERNMENT 35,000,000.00 37,631,440.00
3 160,000,000.00 186,014,870.00
(2,535,382,678)

8.5% 8.9%
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POLAND GOVERNMENT BOND 5,500,000.00 5,694,150.00)
POLAND GOVERNMENT BOND 15,000,000 00) 14,691,225.00)
POLAND GOVERNMENT BOND 20,000,000.00) 19,735,020.00)
3 40,500,000.00 40,120,395.00
(1,137,814,402)

3.8% 4.0%

AUSTRALIAN GOVERNMENT 3,000,000.00 3,587,973.00)
1 3,000,000.00 3,587,973.00)
(307,130,488)

1.0% 1.1%
21,345,557,516

(21,345,557,516)

TOKYO METROPOLITAN GOVT 3,000,000.00 3,034,440.00
1 3,000,000.00 3,034,440.00
(336,731,806)

1.1% 1.2

BRITISH COLUMBIA PROV OF 8,000,000.00 8,822,880.00)
BRITISH COLUMBIA PROV OF 4,000,000.00 4,414,600.00
2 12,000,000.00) 13,237,480.00)
(1,158,941,374)

3.9% 4.0%

1,495,673,180)

(1,495,673,180)

JAPAN BANK FOR INTL COOP 2,000,000.00) 2,001,786.00)
JAPAN BANK FOR INTL COOP 4,000,000.00 4,014,784.00
JAPAN FIN ORG MUNICIPAL 8,000,000.00 8,122,800.00)
JAPAN FIN ORG MUNICIPAL 330,000.00) 333,239.28
JAPAN FIN ORG MUNICIPAL 2,500,000.00) 2,501,555.00)
KFW 2,000,000.00) 2,216,402.00)
KFW 4,100,000.00 4,090,295.30
KOMMUNALBANKEN AS 2,000,000.00 2,045,140.00)
SWEDISH EXPORT CREDIT 1,816,000.00 1,842,312.02
SWEDISH EXPORT CREDIT 6,000,000.00 5,997,252.00)
10 32,746,000.00 33,165,565.60

12.3%

(3,680,382,814)

12._8%
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CANADA HOUSING TRUST 5,000,000.00 5,152,450.00
JAPAN BANK FOR INTL COOP 200,000.00 202,964.40
2 5,200,000.00 5,355,414.40

(468,866,530)

1.6% 1.6%
JAPAN FIN ORG MUNICIPAL 428,000.00; 432,742 .66)
1 428,000.00] 432,742 .66

(54,092,832)

0.2% 0.2%
KFW 4,000,000.00] 4,539,576.00
1 4,000,000.00] 4,539,576.00

(388,587,705)

1.3% 1.4%

4,591,929,881

(4,591,929, 881)

CENTRAL NIPPON EXPRESSWY 1,700,000.00 1,709,372.10
CENTRAL NIPPON EXPRESSWY 5,000,000.00 5,009,610.00
CENTRAL NIPPON EXPRESSWY 4,200,000.00] 4,179,840.00]

3 10,900,000.00 10,898,822.10

(1,209,442,288)

4.0% 4.2%

1,209,442,288

(1,209,442 ,288)

28,642,602,865

(28,642,602,865)

D @) «C =)
2 O
3

28 4 26

851,349,600 852,187,000] 837,400]
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10,014,702,000

1,750,000,000f
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9,188,229,000|

2,410,800,000f

2,616,960,000f

1,189,440,000f

427,300,000

837,400

411,075,459

159,368, 040f

38,617,419

13,806,250

126,837,980

47,118,370
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