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26 12 30

86,854,260 100.01
— 11,734 0.01
86,842,526 100.00;
311,998,462 3.66
107,988,677 1.26
167,468,660 1.96
160,241,490 1.88
804,284,790 9.45
787,037,032 9.25
1,248,213,066 14.67
734,751,560 8.63
919,514,292 10.81
80,567,332 0.94
1,336,081, 257, 15.71
6,658,146,618 78.29
1,019,468, 645 11.98
21,043,605 0.24
63,622,275 0.74
151,194,519 1.77
1,255,329,044 1476
204,566,117, 2.40
— 386,397,718 4.54
8,504,439,497 100.00
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()
1 68,773,664 1.1539 79,357,931 1.2629 86,854,260(100.01f
100.01
100.01
) ()
1 BUONI 5,000,000 16,078.36) 803,918,440 16,085.69 804,284,790 4.75 2017/6/1 9.45
POLIENNALI DEL
ITES
2 BELGIUM KINGDOM 4,000,000 18,109.70] 724,388,251 18,368.78 734,751,560 4.25 2021/9/28| 8.63
3 UK TREASURY 2,500,000 20,522.50 513,062,567 21,164.31 529,107,870 3.75 2020/9/7| 6.22
4 BONOS Y OBLIG 3,000,000 16,419.66 492,589,814 16,413.21] 492,396,381 4.1 2018/7/30] 5.78
DEL ESTADO
5 SINGAPORE 5,000,000 9,942.18] 497,109,312 9,780.39 489,019, 750, 3.25 2020/9/1 5.75
GOVERNMENT
6 BONOS Y OBLIG 3,000,000 15,235.42 457,062,656 15,186.67 455,600,187 2.1 2017/4/30| 5.35
DEL ESTADO
7 FRANCE 3,000,000 14,703.82 441,114,708 15,184.47 455,534,244 112018/11/25| 5.35
GOVERNMENT
0.A.T
8 UK TREASURY 2,000,000] 18,310.33 366,206,610 19,520.32 390,406,422 2.25 2023/9/7| 4.59
9 S INGAPORE 4,000,000 9,584.42 383,376,900 9,504.21 380,168,420 2.5 2019/6/1 4.47|
GOVERNMENT
10 FRANCE 2,000,000 15,944.72 318,894,487 16,575.13 331,502,788 2.25[2022/10/25| 3.89
GOVERNMENT
0.A.T
11 BONOS Y OBLIG 2,000,000 14,970.52 299,410,528 15,010.82 300,216,498 1.4 2020/1/31] 3.53
DEL ESTADO
12 SINGAPORE 3,000,000 9,606.29 288,188,955 9,447 .24 283,417,252 2.375 2017/4/1f 3.33
GOVERNMENT
13 KFW 2,000,000 13,947.28 278,945,708 13,693.52 273,870,553 4.875 2019/6/17| 3.22
14 KOMMUNALBANKEN 2,000,000] 12,198.45 243,969, 090) 12,258.12 245,162,535 2.125 2019/3/15| 2.88
IAS
15 JJAPAN BANK FOR 2,000,000] 12,062.23 241,244,660 12,029.68 240,593,690 1.125( 2017/7/19| 2.82
INTL COOP
16 SWEDISH EXPORT 1,816,000 12,027.5]] 218,419,665 12,100.55 219,746,093 1.875 2019/6/17 2.58
CREDIT
17 CENTRAL NIPPON 1,700,000 12,076.71] 205,304,199 12,033.30] 204,566,117, 2.17)  2019/8/5| 2.40]
EXPRESSWY

22/86



EDINETOOOO

00000000000 DO00O0O((EL2460)
ooooodoooddoodnoodd

18 SINGAPORE 2,000,000 9,228.93] 184,578,750 9,173.79 183,475,835 1.125] 2016/4/1 2.15
GOVERNMENT
19 MEX BONOS 20,000,000 841.30] 168,260,485 837.34 167,468,660 5 2017/6/15| 1.96f
DESARR FIX RT
20 BUNDESREPUB. 1,000,000 14,784.42 147,844,206 16,024.14 160,241,490, 1.5( 2022/9/4] 1.88
DEUTSCHLAND
21 QUEENSLAND 1,500,000 10,305.68] 154,585,289 10,079.63 151,194,519 6[2015/10/21f 1.77
ITREASURY CORP
22 US TREASURY N/B 1,000,000 12,358.72 123,587,295 12,646.44 126,464,484 2.75/2023/11/15| 1.48
23 US TREASURY N/B 1,000,000 11,187.04 111,870,400 11,654.26 116,542,653 1.625|2022/11/15 1.37]
24 [CANADIAN 1,000,000] 11,068. 40| 110,684,093 10,798. 86| 107,988,677 4 2016/6/1] 1.26
GOVERNMENT
25 SWEDISH 5,000,000] 1,616.35 80,817,745 1,611.34 80,567,332 3| 2016/7/12 0.94
GOVERNMENT
26 US TREASURY N/B 500, 000f 13,887. 26| 69,436,328 13,798. 26| 68,991,325 3.5/ 2039/2/15( 0.81
27 IJJAPAN FIN ORG 428,000] 14,550.39 62,275,695 14,865.01] 63,622,275 0.875 2021/9/22( 0.74
MUNICIPAL
28 IJJAPAN FIN ORG 330, 000f 12,041.98] 39,738,536 12,150.23 40,095,774 2.125 2019/3/6] 0.47]
MUNICIPAL
29 JJAPAN BANK FOR 200,000 10,442.27, 20,884,554 10,521.80] 21,043,605 2.3 2018/3/19| 0.24
INTL COOP
78.29
14.76
2.40
95.45
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26 12 1
1 )
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 10,215.0000j
7 (2014 11 26 ) 86 87 10,379.0000 10,419.0000j
2013 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 —
7 98 — 10,227.0000 —
8 96 — 10,289.0000 —
9 86 — 10,300.0000 —
10 86 — 10,326.0000 —
11 86 — 10,395.0000 —
12 86 — 10,398.0000 —
1

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

7 2014 5 27 2014 11 26 40.0000
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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

7 2014 5 27 2014 11 26 2.4

100
2 1
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
7 2014 5 27 2014 11 26 — 1,601 8,352
23 5 16 23 5 25
23 5 26
« )
0120-753104 ( )
9 5

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

25/86



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

0120-753104 ( )
9 5

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

26/86



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(
)
( )
1

1 2

1 ( )
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
@
10
1 10

27/86



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(b)

) )

)
)
©

(d)

16 2 )

28/86



) )
)
) ) )

) ) )

©)

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

®
)

(D

)
@

W)

(H

29/86

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad



10

30/86

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad



(

(

)

)

133 )(

193

31/86

(

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

38 59 )(
( 12

26 5 27 26 11 26



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

6 7

26 5 26 ) ( 26 11 26 )
49,816 6,210
101,233,007 86,641,061
710,000 650,000
101,992,823 87,297,271
101,992,823 87,297,271
398,120 334,080
15,896 14,024
301,873 266,354
983 951
716,872 615,409
716,872 615,409
99,530,000 83,520,000
1,745,951 3,161,862
101,275,951 86,681,862
101,275,951 86,681,862
101,992,823 87,297,271
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6 7
25 11 27 26 5 27
26 5 26 26 11 26
1,304,471 2,478,054
1,304,471 2,478,054
15,896 15,269
301,873 290,057
983 951
318,752 306,277
985,719 2,171,777
985,719 2,171,777
985,719 2,171,777
1,158,352 1,745,951
- 421,786
- 421,786
398,120 334,080
1,745,951 3,161,862
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26 5 27 26
11 26
6 7
26 5 26 26 11 26
9,953 8,352
1 . 1
10,175 1 10,379
6 7
25 11 27 26 5 27
26 5 26 26 11 26
A 0 A 0
B 1,334,796 B 1,312,153
C=A+B 1,334,79% C=A+B 1,312,153
D 318,752 D 306,277
E=C-D 1,016,044 E=C-D 1,005,876
F 9,953 F 8,352
G 9,953 6 9,235
H=Ex F/G 1,016,044 H=Ex F/G 909,699
I=H/Fx 1 102 1 1=H/Fx 1 108
J 40 1 J 40
K=Fx J/1 398,120 K=Fx J/1 334,080
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6 7
25 11 27 26 5 27
26 5 26 26 11 26
6 7
25 11 27 26 5 27
26 5 26 26 11 26
23 5 26 23 5 26
184,120,000 184,120,000
99,530,000 99,530,000
5405 45.36
6 7
25 11 27 26 5 27
26 5 26 26 11 26
1,263,044 1,298,629
1,263,044 1,298,629
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1
@ ( 26 11 26 )
©) ( 26 11 26 )
86,641,061
86,641,061
100. 0% 100.0%
86,641,061
(QD)

(

26 11 26 )

175,775,294
36,027,583
6,838,394,471
1,241,729,753
201,089,919
2,484,000
68,143,311
6,972,598
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8,570,616,929

76,180,230
650,000

76,830,230
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6,742,159,617

1,751,627,082

8,493,786,699
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26 5 27
26 11 26
1.
2.
3.
O
O
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26 11 26
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26 5 27
6,455,656,608
560,306,683
273,803,674
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6,742,159,617

231,925,576
68,773,664
39,402,484
53,451,340
38,957,569
43,398,577

162,583,351

6,103,667,056

1
@ ( 26 11 26 )
@ ( 26 11 26 )

US TREASURY N/B 2,000,000.00] 1,931,328.00;
US TREASURY N/B 1,000,000.00; 1,046,484 .30,
2 3,000,000.00] 2,977,812.30

(350,696,954)

4.1% 4.2%
CANADIAN GOVERNMENT 1,000,000.00; 1,044,920.00;
1 1,000,000.00; 1,044,920.00;

(109,267,284)

1.3% 1.3%

MEX BONOS DESARR FIX RT 20,000,000.00; 20,537,000.00;
MEX BONOS DESARR FIX RT 30,000,000.00; 33,033,000.00
2 50,000,000.00; 53,570,000.00

(461,773,400)

5.4% 5.6%
BELGIUM KINGDOM 4,000,000.00; 5,001,800.00
BONOS Y OBLIG DEL ESTADO 2,000,000.00 2,078,500.00
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BONOS Y OBLIG DEL ESTADO 3,000,000.00) 3,373,650.00
BONOS Y OBLIG DEL ESTADO 2,000,000.00) 2,049,100.00
BUNDESREPUB. DEUTSCHLAND 1,000,000.00) 1,080, 200.00
BUONI POLIENNALI DEL TES 5,000,000.00) 5,520,500.00)
FRANCE GOVERNMENT 0.A.T 3,000,000.00) 3,102,300.00
FRANCE GOVERNMENT O.A.T 2,000,000.00) 2,238,800.00)
8 22,000,000.00) 24,444,850.00)
(3,591,192,913)

42.3% 43.3%

UK TREASURY 2,500,000.00) 2,815,250.00)
UK TREASURY 2,000,000.00 2,057,200.00
2 4,500,000.00 4,872,450.00
(901,841,770)

10.6% 10.9%

SWEDISH GOVERNMENT 5,000,000.00) 5,245,250.00)
1 5,000,000.00) 5,245,250.00)
(83,189,665)

1.0% 1.0%

SINGAPORE GOVERNMENT 2,000,000.00) 2,017,600.00
SINGAPORE GOVERNMENT 3,000,000.00) 3,127,200.00
SINGAPORE GOVERNMENT 4,000,000.00 4,209,600.00
SINGAPORE GOVERNMENT 5,000,000.00) 5,432,500.00)
4 14,000,000.00) 14,786,900.00)
(1,340,432,485)

15.8% 16.2%

6,838,394,471

(6,838,394,471)

JAPAN BANK FOR INTL COOP 2,000,000.00 2,005,400.00
JAPAN FIN ORG MUNICIPAL 330,000.00 334,290.00
KFW 2,000,000.00 2,288,674.00
KOMMUNALBANKEN AS 2,000,000.00 2,042,000.00
SWEDISH EXPORT CREDIT 1,816,000.00 1,831,897.26
5 8,146,000.00) 8,502,261.26

11.8%

(1,001,311,308)

12._1%
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UAPAN BANK FOR INTL COOP 200,000.00) 202,926.00)
1 200,000.00 202,926.00)
(21,219,971)

0.2% 0.3%

UAPAN FIN ORG MUNICIPAL 428,000.00) 433,029.00)
1 428,000.00) 433,029.00)

0.7%

(63,616,290)

0.8%

QUEENSLAND TREASURY CORP

1,500, 000.00;

1,544,700.00;

1

1.8%

1,500, 000.00;

1,544,700.00)
(155,582,184)

1.9%

1,241,729,753

(1,241,729,753)

CENTRAL NIPPON EXPRESSWY

1,700,000.00

1,707,480.00

1 1,700,000.00 1,707,480.00
(201,089,919)
2.4% 2.4%
201,089,919
(201,089,919)
8,281,214,143
(8,281,214,143)
D @) )
C 2 o)
« 3
26 11 26
1
7,922,406,770) 7,996,103,000) 73,696,230
932,400,000] 942,000,000 9,600,000
144,620,000 146,300,000 1,680,000
471,350,000 473,000,000 1,650,000

42/86
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893,760,000f
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