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100,553,324 100.00;
546,152,198 6.89
100,236,787 1.26)
423,437,360 5.34
144,174,344 1.82
981,931,845 12.40
733,208,972 9.26
908,344,010 11.47
965,258,574 12.19
449,908, 306 5.68
79,129,137 0.99
864,708,068 10.92
6,196,489,601 78.26
861,539,306 10.88
19,242,178 0.24
289,690,295 3.65
149,438,400 1.88
1,319,910,179 16.67
— 401,036,363 5.06
7,917,436,143 100.00
)
81,705,885 1.1539 94,280,421 1.2309 100,571,773]100.01
)
100.01
100.01
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) ()

1 BUONI 5,000,000 15,175.37 758,768,660 15,360.70] 768,035,430 4.75 2017/6/1] 9.70
POLIENNALI DEL
[TES

2 BELGIUM KINGDOM 3,500,000 15,168.45 530,896,020 15,175.37| 531,138,062 3.5 2017/6/28] 6.70]

3 BONOS Y OBLIG 3,000,000 15,497.49 464,924,916 15,499.71 464,991,305 4.1 2018/7/30| 5.87
DEL ESTADO

4 BONOS Y OBLIG 3,000,000 14,630.29 438,908,805 14,778.42 443,352,705 2.75 2019/4/30] 5.59
DEL ESTADO

5 SINGAPORE 5,000,000 8,853.61 442,680,888 8,865.38] 443,269,370) 3.25 2020/9/1] 5.59
GOVERNMENT

6 BELGIUM KINGDOM 3,000,000 14,485.62 434,568,636 14,470.68 434,120,512 2.75 2016/3/28] 5.48

7 FRANCE 3,000,000 13,878.02 416,340,762 14,175.39 425,261,757 1]2018/11/25| 5.37
GOVERNMENT
0.A.T

8 FRANCE 2,000,000 15,409.53 308,190,641 15,397.36 307,947,215 5(2016/10/25| 3.88
GOVERNMENT
0.A.T

9 US TREASURY N/B 3,000,000 10,137.18] 304,115,633 10,230.23] 306,906, 970) 2.25 2021/4/30] 3.87

10 CAISSE D"AMORT 2,000,000 14,581.33 291,626,635 14,484 .51 289,690,295 3| 2016/2/25| 3.65)
DETTE SOC

11 UK TREASURY 1,500,000 18,970.31] 284,554,661 18,844.29 282,664,362 3.75 2020/9/7] 3.57

12 MEX BONOS 30,000, 000] 862.45) 258,735,655 873.41] 262,024, 740] 7.75(2017/12/14] 3.30)
DESARR FIX RT

13 SINGAPORE 3,000,000 8,554.50] 256,635,188] 8,564 .65 256,939,576 2.375 2017/4/1] 3.24]
GOVERNMENT

14 US TREASURY N/B 2,500,000 9,406 . 20) 235,155,200 9,569.80 239,245,228] 1.625|2022/11/15] 3.02

15 KFW 2,000,000 11,727.05 234,541,161 11,656.02 233,120,499 4.875 2019/6/17| 2.94

16 BUONI 1,500,000} 14,167.09 212,506,399 14,259.76] 213,896,415 2.25 2016/5/15] 2.70
POLIENNALI DEL
[TES

17 KOMMUNALBANKEN 2,000,000 10,256.61 205,132,368] 10,331.11 206,622,360 2.125| 2019/3/15| 2.60]
IAS

18 JAPAN BANK FOR 2,000,000 10,142.08] 202,841,632 10,164.88 203,297,752 1.125| 2017/7/19| 2.56]
INTL COOP

19 SWEDISH EXPORT 1,816,000 10,112.88 183,650,081 10,173.02 184,742,166| 1.875| 2019/6/17| 2.33]
CREDIT

20 UK TREASURY 1,000,000 16,557.11] 165,571,159 16,724.39 167,243,944 2.25| 2023/9/7] 2.11]

21 SINGAPORE 2,000,000 8,218.46) 164,369, 250f 8,224.95 164,499,122 1.125 2016/4/1 2.07
GOVERNMENT

22 MEX BONOS 20,000,000 805. 26 161,052,263} 807.06 161,412,620 5 2017/6/15 2.03
DESARR FIX RT

23 QUEENSLAND 1,500,000 10,035.61] 150,534, 263] 9,962.56 149,438,400 6] 2015/10/21f 1.88
[TREASURY CORP

24 BUNDESREPUB. 1,000,000 13,954.09 139,540,959 14,417.43 144,174,344 1.5 2022/9/4] 1.82
DEUTSCHLAND

25 [CANADIAN 1,000,000 10,150.93 101,509,373 10,023.67| 100,236,787 4 2016/6/1] 1.26
GOVERNMENT

26 SWEDISH 5,000,000 1,578.59 78,929,724 1,582.58 79,129,137 3| 2016/7/12] 0.99
GOVERNMENT

27 JAPAN FIN ORG 330,000] 10,125.05) 33,412,675 10,229.25 33,756,529 2.125 2019/3/6| 0.42)
MUNICIPAL

28 JAPAN BANK FOR 200,000y 9,576.70] 19,153,411 9,621.08 19,242,178 2.3 2018/3/19| 0.24
INTL COOP
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)

78.26

16.67

94.93

1
1 )

(2011 11 28 ) 181 182 10,063.0000; 10,113.0000
2 (2012 5 28 ) 162 162 10,181.0000; 10,221.0000
3 (2012 11 26 ) 117 117 10,275.0000; 10,315.0000
4 (2013 5 27 ) 116 116 10,299.0000; 10,339.0000
5 (2013 11 26 ) 100 101 10,116.0000 10,156.0000
6 (2014 5 26 ) 101 101 10,175.0000 10,215.0000
2013 6 108 — 10,089.0000 —
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7 108 10,113.0000 —
8 107 10,036.0000 —
9 101 10,094.0000 —
10 101 10,152.0000; —
11 100y 10,130.0000; —
12 99 10,034.0000; —
2014 1 100; 10,117.0000; —
2 101 10,161.0000; —
3 101 10,153.0000; —
4 101 10,168.0000 —
5 100 10,200.0000 —
6 100 10,206.0000 —
1
1 2011 5 26 2011 11 28 50.0000
2 2011 11 29 2012 5 28 40.0000
3 2012 5 29 2012 11 26 40.0000
4 2012 11 27 2013 5 27 40.0000
5 2013 5 28 2013 11 26 40.0000
6 2013 11 27 2014 5 26 40.0000
1 2011 5 26 2011 11 28 1.1
2 2011 11 29 2012 5 28 1.6
3 2012 5 29 2012 11 26 1.3
4 2012 11 27 2013 5 27 0.6
5 2013 5 28 2013 11 26 1.4
6 2013 11 27 2014 5 26 1.0
100
2
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1 2011 5 26 2011 11 28 18,412 400 18,012
2 2011 11 29 2012 5 28 — 2,100 15,912
3 2012 5 29 2012 11 26 — 4,495 11,417,
4 2012 11 27 2013 5 27 — 150 11,267,
5 2013 5 28 2013 11 26 — 1,314 9,953
6 2013 11 27 2014 5 26 — — 9,953
23 5 16 23 5 25
23 5 26
« )
0120-753104 ( )
9 5

http://www.nomura-am.co.jp/
1 1 1 1

25/75



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

0120-753104 ( )
9 5

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

26/75



0120-753104 ( )
9 5

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

29 5 25 ( 23 5 26 )
5 27 11 26 11 27 5 26
( )
29 5 25
@
1 10
®
) )
( )
2
) ) (
)
) )
3

() ) )

27175

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

10



©

)

(e)

(

(

)

)

(

) )

)
16 2

) (
)
)
3
)y ()
)y ()

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

(

)

28/75

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(D



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

Q)
)
(D
)
@
® ) (D )
Q)
1.
2.
Q)
3
1
26 12 1
° 2
14 1
(@)

29/75



EDINETOOOO
00000000000 DO00O0O((EL2460)
ooooodoooddoodonooodd

18 1

30/75



10

31/75

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad



(

(

)

)

133 )(

193

32/75

(

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

38 59 )(
( 12
25 11 27 26 5 26



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

5 6

( 25 11 26 ) ( 26 5 26 )
49,058 49,816
100,638,536 101,233,007
718,000 710,000
101,405,594 101,992,823
101,405,594 101,992,823
398,120 398,120
15,909 15,896
302,164 301,873
1,049 983
717,242 716,872
717,242 716,872
99,530,000 99,530,000
1,158,352 1,745,951
100,688, 352 101,275,951
100,688, 352 101,275,951
101,405,594 101,992,823

33/75



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

5 6
25 5 28 25 11 27
25 11 26 26 5 26
1,402,858 1,304,471
1,402,858 1,304,471
16,748 15,896
318,132 301,873
1,049 983
335,929 318,752
1,738,787 985,719
1,738,787 985,719
1,738,787 985,719
3,365,637 1,158,352
70,378 -
70,378 -
398,120 398,120
1,158,352 1,745,951
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25 11 27 26
5 26
5 6
25 11 26 26 5 26

9,953 9,953

1 . 1
10,116 1 10,175

5 6

25 5 28 25 11 27
25 11 26 26 5 26

A 0 A 0
B 1,443,431 B 1,334,796
C=A+B 1,443,431 C=A+B 1,334,796
D 335,929 D 318,752
E=C-D 1,107,502 E=C-D 1,016,044
F 9,953 F 9,953
6 10,580 G 9,953
H=Ex F/G 1,041,868 H=Ex F/G 1,016,044
I=H/F 104 1 1=H/F 102
J 40 1 J 40
K=Fx J 398,120 K=Fx J 398,120
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5 6
25 5 28 25 11 27
25 11 26 26 5 26
5 6
25 5 28 25 11 27
25 11 26 26 5 26
23 5 26 23 5 26
184,120,000 184,120,000
112,670,000 99,530,000
5405 54.05
5 6
25 5 28 25 11 27
25 11 26 26 5 26
1,902,844 1,263,044
1,902,844 1,263,044
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1
@ 26 26
©) ( 26 26 )
101,233,007
101,233,007
100.0% 100.0%
101,233,007
(D)

654,042,674
89,515,211
5,964,284,127
1,140,489,802
8,128,037
62,584,903
17,847,566

38/75



26

5

26 )

7,936,892,320

7,936,892,320

18,992,448
710,000

19,702,448

19,702,448

6,455,656,608

1,461,533,264

7,917,189,872

7,917,189,872

7,936,892,320

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

26

5 26

1
(10,000

1.2264
(12,264 )

€))

39/75



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

25 11 27
26 5 26
1.
2.
3.
O
O
[©]
)
26 5 26
26 5 26
25 11 27
8,165,496,405
185,089,453

1,894,929,250
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6,455,656,608

338,941,649
82,544,853
40,516,098
55,495,257
44,555,115
44,120,538

173,508,296

5,675,974,802

€3]

@

26

26

26

US TREASURY N/B 3,000,000.00 3,034,687.50
US TREASURY N/B 3,500,000.00 3,303,125.00
US TREASURY N/B 2,000,000.00 1,938,125.00
3 8,500,000.00 8,275,937.50
(843,980, 106)

10.7% 11.9%

CANADIAN GOVERNMENT 1,000,000.00 1,058,640.00)
1 1,000,000.00 1,058,640.00)
(99,311,018)

1.3% 1.4%

MEX BONOS DESARR FIX RT 30,000, 000.00 33,148,500.00
1 30,000, 000.00 33,148,500.00
(262,536,120)

3.3% 3.7%

BELGIUM KINGDOM 3,500,000.00 3,835,300.00
BONOS Y OBLIG DEL ESTADO 3,000,000.00 3,151,050.00
BUNDESREPUB. DEUTSCHLAND 2,000,000.00 2,308,200.00
BUNDESREPUB. DEUTSCHLAND 1,000,000.00 1,031,000.00)
BUONI POLIENNALI DEL TES 1,000,000.00 1,000,270.00
BUONI POLIENNALI DEL TES 1,500,000.00 1,539,300.00)
BUONI POLIENNALI DEL TES 5,000,000.00 5,514,000.00
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FRANCE GOVERNMENT 0.A.T 3,000,000.00 3,055,950.00
8 20,000,000.00 21,435,070.00
(2,976,902,521)

37.6% 41.9%

UK TREASURY 3,000,000.00 3,212,400.00
UK TREASURY 2,500,000.00 2,472,500.00
UK TREASURY 1,500,000.00 1,645,650.00)
3 7,000,000.00 7,330,550.00
(1,258,215,602)

15.9% 17.7%

SWEDISH GOVERNMENT 5,000,000.00 5,258,000.00
1 5,000,000.00 5,258,000.00
(80,605, 140)

1.0% 1.1%

SINGAPORE GOVERNMENT 5,000,000.00 5,443,000.00
1 5,000,000.00 5,443,000.00
(442,733,620)

5.6% 6.2

5,964,284,127

(5,964,284,127)

JAPAN BANK FOR INTL COOP 2,000,000.00 2,009,500.00
JAPAN FIN ORG MUNICIPAL 330,000.00 333,547.50
KFW 2,000,000.00 2,310,002.00
KOMMUNALBANKEN AS 2,000,000.00 2,041,500.00
4 6,330,000.00 6,694,549.50
(682,710,158)

8.6% 9.6%

JAPAN BANK FOR INTL COOP 200,000.00 202,124.00
1 200,000.00 202,124.00
(18,961,252)

0.2% 0.3%

CAISSE D*AMORT DETTE SOC 2,000,000.00 2,096,700.00
1 2,000,000.00 2,096,700.00
(291,189,696)

3.7% 4.1%

QUEENSLAND TREASURY CORP 1,500,000.00 1,567,350.00
1 1,500,000.00 1,567,350.00
(147,628,696)

1.9% 2.1%

1,140, 489,802

(1,140,489,802)

7,104,773,929
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(7,104,773,929)|
D o) ( )
C 2 o)
C 3
26 5 26
1
7,183,561,589 7,194,426 ,000) 10,864,411
1,744 ,940,000) 1,753,712,000) 8,772,000
139,800,000 140,595,000 795,000
189,036,552 189,600,000 563,448
3,200,765,037] 3,193,320, 000 7,445,037
1,210,550,000) 1,218,147,000) 7,597,000
92,280,000 91,920,000 360,000
160,140,000 159,817,000 323,000
446,050,000 447,315,000 1,265,000
7,183,561,589 7,194,426,000) 10,864,411
i)
2)
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26 6 30
100,615,896
62,572
100,553,324
9,852
10,206
26 6 30

14,970,719,798

7,053,283,655

7,917,436,143
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