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®) 29 2

59,986,607 99.89

— 63,165 0.10
60,049,772 100.00;
644,981,449 2.09
4,675,244,143 15.15
945,151,539 3.06
2,087,160,248] 6.76
2,213,293,920] 7.17
532,151,812 1.72
1,726,181,184 5.59
1,990,521,935 6.45
14,814,686,230 48.03
648,275,250 2.10
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5,216,157,132 16.91
17,199,380 0.05
51,956,116 0.16
426,624,615 1.38
5,711,937,243 18.51
1,938,124,332 6.28
— 7,729,430,964 25.06
30,842,454,019 100.00
()
46,758,600] 1.1610] 54,286,735 1.2829 59,986,607/99.89
)
99.89
99.89
() ¢
BUONI 10,000, 000 14,676.18] 1,467,618,300 14,561 . 96| 1,456,196, 220] 5.5 2022/9/1] 4.72]
POLIENNALI DEL
TES
BUONI 9,000,000 14,237 .14} 1,281,343,212 14,132 .44 1,271,919,996 51 2022/3/1] 4.12]
POLIENNALI DEL
TES
BELGIUM KINGDOM 8,500,000 13,855.22] 1,177,693,785 13,974.20] 1,187,807,085 2.6 2024/6/22| 3.85)
ISWED I SH 80,000,000 1,469.52] 1,175,619, 200 1,478.82 1,183,059, 200 3.5 2022/6/1| 3.83]
GOVERNMENT
POLAND 40,000,000 2,678.16) 1,071,264,520| 2,677.33 1,070,933,440 1.5 2020/4/25| 3.47|
GOVERNMENT BOND
BELGIUM KINGDOM 7,500,000 13,571.35) 1,017,851,888| 13,673.15 1,025,486,835 2.25 2023/6/22| 3.32]
POLAND 35,000,000 2,630.98 920,843,840 2,627.39 919,588,495 1.75| 2021/7/25| 2.98]
GOVERNMENT BOND
IJAPAN FIN ORG 8,000,000 11,342.33 907,386,682 11,344.02 907,521,754 2.5 2018/9/12] 2.94
IMUNICIPAL
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9 BUONI 7,000,000 12,698.73 888,911,478 12,661.25 886,287,969 4.5 2018/8/1 2.87
POLIENNALI DEL
ITES
10 BK NEDERLANDSE 7,000,000] 11,287.96) 790,157,693 11,297.98 790,858,942  2.375 2022/2/1f 2.56
GEMEENTEN
11 FRANCE 5,000,000] 13,334.42 666,721,087 13,342.86f 667,143, 466] 2.25|2022/10/25| 2.16]
GOVERNMENT
0.A.T
12 SWEDISH EXPORT 6,000,000 11,094.22) 665,653,725 11,095.39 665,723,963 1.75 2021/3/10] 2.15
CREDIT
13 ICANADA 7,000,000 9,217.94 645,256,115 9,214.02 644,981,449 2.75 2022/6/1] 2.09
GOVERNMENT
14 BONOS Y OBLIG 5,000,000 12,661.42) 633,071,163 12,639.24 631,962,270 2.75 2019/4/30( 2.04
DEL ESTADO
15 BONOS Y OBLIG 4,000,000 15,120.19] 604,807,703 15,133.10] 605,324,076 5.4] 2023/1/31f 1.96|
DEL ESTADO
16 BONOS Y OBLIG 4,000,000 14,467.96| 578,718,720 14,556.58 582,263,372 4.412023/10/31) 1.88
DEL ESTADO
17 BUONI 4,000,000 14,102. 66| 564,106,549 14,030.47| 561,219,142 4.5 2023/5/1) 1.81
POLIENNALI DEL
ITES
18 LJAPAN FIN ORG 5,000,000 11,176.89 558,844,642 11,169.15 558,457,998 1.375 2018/4/18 1.8]]
MUNICIPAL
19 CENTRAL NIPPON 5,000,000 11,061.48 553,074,253 11,068.40 553,420,375 2.241) 2021/2/16| 1.79
EXPRESSWY
20 SWEDISH 40,000,000} 1,345.5]] 538,207,616 1,357.80 543,121,984 1.5(2023/11/13] 1.76
GOVERNMENT
21 UK TREASURY 3,500,000] 15,015.59 525,545,789 15,204.33 532,151,812 2| 2025/9/7) 1.72
22 BUONI 4,000,000 12,513.12] 500,525,064 12,490.52 499,620,816 2.5 2019/5/1 1.6
POLIENNALI DEL
ITES
23 CENTRAL NIPPON 4,200,000f 11,059.02 464,478,840 11,059.02 464,478,840, 2.293| 2021/4/23( 1.50)
EXPRESSWY
24 KFW 4,100,000 11,091.50f 454,751,698 11,100. 56} 455,123,202 1.625 2021/3/15| 1.47
25 JAPAN BANK FOR 4,000,000 11,265.69 450,627,656 11,270.59 450,823,961 1.75( 2018/7/31] 1.46|
INTL COOP
26 LANDWIRTSCH. 5,000,000 8,548.03] 427,401,945 8,532.49 426,624,615 2.7 2022/9/5| 1.38
RENTENBANK
27 CENTRAL NIPPON 3,500,000 11,117.20] 389,102,079 11,145.56 390,094,858 2.362| 2021/5/28| 1.26
EXPRESSWY
28 CENTRAL NIPPON 3,000,000 11,255.99 337,679,999 11,303.05 339,091,502 2.849| 2022/3/3] 1.09
EXPRESSWY
29 [TOKYO 3,000,000 11,230.77] 336,923,259 11,236.47] 337,094,125 2.125 2019/5/20[ 1.09
METROPOL I TAN
GOVT
30 CAISSE DES 2,800,000 11,133.5]] 311,738,342 11,137.53 311,850,857 1.25( 2019/5/17 1.01
DEPOTS ET CON
48.03
2.10
18.51
6.28
74.93
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29 1
1 )

6 (2014 7 28 ) 66 66 10,185.0000 10,225.0000j
7 (2015 1 26 ) 67 68 10,456.0000 10,496.0000j
8 (2015 7 27 ) 66 67 10,336.0000 10,376.0000j
9 (2016 1 26 ) 67 67 10,355.0000 10,395.0000j
10 (2016 7 26 ) 67 67 10,410.0000 10,450.0000j
11 (2017 1 26 ) 59 60 10,185.0000 10,225.0000j
2016 2 67 — 10,362.0000 —
3 67 — 10,400.0000 —
4 67 — 10,349.0000 —
5 67 — 10,384.0000 —
6 67 — 10,452.0000 —
7 67 — 10,417.0000 —
8 67 — 10,419.0000 —
9 67 — 10,407.0000 —
10 67 — 10,361.0000 —
11 60 — 10,276.0000 —
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12 60 10,286.0000 —
2017 1 59 10,178.0000 —
2 60 10,213.0000 —
1

6 2014 1 28 2014 7 28 40.0000

7 2014 7 29 2015 1 26 40.0000

8 2015 1 27 2015 7 27 40.0000

9 2015 7 28 2016 1 26 40.0000

10 2016 1 27 2016 7 26 40.0000

11 2016 7 27 2017 1 26 40.0000

6 2014 1 28 2014 7 28 1.6

7 2014 7 29 2015 1 26 3.1

8 2015 1 27 2015 7 27 0.8

9 2015 7 28 2016 1 26 0.6

10 2016 1 27 2016 7 26 0.9

11 2016 7 27 2017 1 26 1.8

100
2

6 2014 1 28 2014 7 28 251 6,480,
7 2014 7 29 2015 1 26 — 6,480,
8 2015 1 27 2015 7 27 — 6,480,
9 2015 7 28 2016 1 26 — 6,480,
10 2016 1 27 2016 7 26 — 6,480,
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11 2016 7 27 2017 1 26 — 600] 5,880
23 7 19 23 7 27
23 7 28
«c )
0120-753104 ( )
9 5

http://www_nomura-am.co.jp/
1 1 1 1

0120-753104 ( )
9 5

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

26/88



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

0120-753104 ( )
9 5

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

27/88



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

29 7 26 ( 23 7 28 )
1 27 7 26 7 27 1 26
( )
29 7 26
@
10
1 10
®
) )
( )
2
c)y ) (
)
c)y ) 3

) )

28/88



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

@
)
©
)
)
(
16 2 )
) ) C )
)
2
) ) (
)
) ) 3
)

(e)

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

®
()

(D

29/88



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

)

@
18 1
Q)
1.
2.
Q)
3
1
[ [ |
(
)
5
[ [
5
[ | [
(
) (
) 5
[ [ |
10
« )
[ | ( ) [ |
1
[ | ( ) [ |

30/88



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

31/88



(

(

)

)

133 )(

193

32/88

11

(

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

38 59 )(
( 12

28 7 27 29 1 26



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

10 11

28 7 26 ) ( 29 1 26 )
70,718 492,362
67,422,186 59,830,210
440,000 B
67,932,904 60,322,572
67,932,904 60,322,572
259,200 235,200
10,861 9,912
206,066 188,298
614 602
476,741 434,012
476,741 434,012
64,800,000 58,800,000
2,656,163 1,088,560
67,456,163 59,888,560
67,456,163 59,888,560
67,932,904 60,322,572
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10 11
28 1 27 28 7 27
28 7 26 29 1 26
831,441 911,976
831,441 911,976
- 2
10,861 10,503
206,066 199,520
614 602
217,541 210,627
613,900 1,122,603
613,900 1,122,603
613,900 1,122,603
2,301,463 2,656,163
- 209,800
- 209,800
259,200 235,200
2,656,163 1,088,560
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28 7 27 29
1 26
10 11
28 7 26 29 1 26
6,480 5,880
1 . 1
10,410 10,185
10 11
28 1 27 28 7 27
28 7 26 29 1 26
A 0 A 2
B 709,819 B 672,106
C=A+B 709,819 C=A+B 672,104
D 217,541 D 210,625
E=C-D 492,278 E=C-D 461,479
F 6,480 F 5,880
6 6,480 G 6,280
H=Ex F/G 492,278 H=Ex F/G 432,085
I=H/Fx 1 75 I1=H/Fx 1 73
J 40 J 40
K=Fx J/1 259,200 K=Fx J/1 235,200
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10 11
28 1 27 28 7 27
28 7 26 29 1 26
10 11
28 1 27 28 7 27
28 7 26 29 1 26
23 7 28 23 7 28
1,272,810,000 1,272,810,000
64,800,000 64,800,000
5.09 4.61
10 11
28 1 27 28 7 27
28 7 26 29 1 26
785,213 1,590,451
785,213 1,590,451
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1
@ 29 26 )
©) ( 29 26 )
46,789,873 59,830,210
46,789,873 59,830,210
99.9% 100. 0%
59,830,210
(QD)
2
29 1 26 )
53,067,637

6,042,932,582
16,554,104,268
649,977,728
5,949,143,429
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584,004,340
176,937,272
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133,817,680
794,621,096
310,000
8,304
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6,714,564,954

30,808,526,040
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29 1 26

28 7 27
27,548,479,041
9,431,679,036
12,886,196,991
24,093,961,086

143,341,760
47,721,680
21,377,973
46,789,873
15,287,683
26,563,046

8,846,534,422
10,048,384,123
4,897,960,526

@

)

29

550,000,000

573,738,000

1.9%

550,000,000

573,738,000

2.3%

US TREASURY N/B

5,000,000.00

4,873,046.50]

US TREASURY N/B

5,000,000.00

4,814,843.50]

2

3.6%

10,000,000.00;

9,687,890.00
(1,096,184,753)

4.4%

CANADA GOVERNMENT

14,000,000.00;

15,046,080.00;

1

41/88

14,000,000.00;

15,046,080.00;
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4.2% 5.3%

BELGIUM KINGDOM 5,500,000.00j 6,380,000.00
BONOS Y OBLIG DEL ESTADO 5,000,000.00 5,331,655.00
BONOS Y OBLIG DEL ESTADO 2,000,000.00 2,258,840.00
BUONI POLIENNALI DEL TES 4,000,000.00j 4,022,240.00]
BUONI POLIENNALI DEL TES 7,000,000.00 7,490,910.00
BUONI POLIENNALI DEL TES 8,000,000.00j 8,529,280.00
BUONI POLIENNALI DEL TES 4,000,000.00j 4,219,200.00]
BUONI POLIENNALI DEL TES 9,000,000.00] 10,856,700.00
FRANCE (GOVT OF) 1,000,000.00 1,094,590.00
FRANCE (GOVT OF) 3,500,000.00] 3,378,172.00
FRANCE GOVERNMENT O.A.T 5,000,000.00j 5,610,855.00
FRANCE GOVERNMENT O.A.T 8,500,000.00] 8,649,600.00
FRANCE GOVERNMENT O.A.T 1,000,000.00 1,239,900.00
13 63,500,000.00; 69,061,942.00]

(8,408,982,057)

27.3% 34.1%

UK TREASURY 2,000,000.00 2,583,800.00
UK TREASURY 3,500,000.00 3,694,250.00
2 5,500,000.00 6,278,050.00

(897,698,369)

2.9% 3.6%
SWEDISH GOVERNMENT 80,000,000.00 94,660,000.00
1 80,000,000.00; 94,660,000.00

(1,216,381,000)

3.9% 4.9%

POLAND GOVERNMENT BOND 40,000,000.00 38,780,000.00
POLAND GOVERNMENT BOND 55,000,000.00; 52,404,000.00;
2 95,000,000.00; 91,184,000.00;

(2,551,328,320)

8.3% 10.3%
IAUSTRALIAN GOVERNMENT 5,000,000.00 5,898,315.00
1 5,000,000.00 5,898,315.00

(505,898,477)

1.6% 2.0%
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16,554,104,268

(15,980,366,268)

LAND NORDRHE IN-WESTFALEN 2,800,000.00) 2,756,180.00)
TOKYO METROPOLITAN GOVT 3,000,000.00 2,988,210.00)
2 5,800,000.00 5,744,390.00)
(649,977,728)

2.1% 2.6

649,977,728

(649,977,728)

BK NEDERLANDSE GEMEENTEN 7,000,000.00 6,984,250.00)
CAISSE DES DEPOTS ET CON 2,800,000.00 2,764,666.80)
JAPAN BANK FOR INTL COOP 2,000,000.00 1,997,200.00)
JAPAN BANK FOR INTL COOP 4,000,000.00 4,000, 688.00
JAPAN FIN ORG MUNICIPAL 5,000,000.00 4,964,485.00
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