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®) 2019 7
2019 7 31

4,721,999,917 87.50,
212,712,772 3.94
271,832,927 5.03
5,206,545,616 96.48
— 189,699,170 3.51
5,396,244,786 100.00;
) )
ALPHABET  INC 3,500,000 11,992.76 419,746,936 11,169.69 390,939,307 3.625 2021/5/19| 7.24
NXP BV/NXP 3,400,000 11,355.05 386,071,795 11,123.25 378,190,530 4.125 2021/6/1] 7.00)

FUNDING LLC
GAP INC/THE 3,300,000 11,507.14 379,735,910 11,314.21) 373,368,952  5.95 2021/4/12| 6.91
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4 INTL LEASE 3,100,000 12,896.50 399,791,723 11,692.56 362,469,539 8.25|2020/12/15| 6.71
FINANCE CORP
5 JJEFFERIES GROUP| 3,065,000 12,447.79 381,525,048 11,597.52 355,464,084 6.875 2021/4/15| 6.58]
LLC
6 GM FINANCIAL 3,200,000 11,412.00] 365,184,239 11,105.27] 355,368,915 4.2 2021/3/1) 6.58
7 BARCLAYS PLC 3,100,000 11,114.95 344,563,711 10,940.76] 339,163,716 3.25 2021/1/12| 6.28
8 ESTERN GAS 2,850,000 11,874.39 338,419,032 11,218.48] 319,726,876 5.375 2021/6/1) 5.92
PARTNERS
9 JAVIATION 2,550,000] 12,766.28 325,540,303 11,595.68 295,690, 050) 6.75 2021/4/6| 5.47]
CAPITAL GROUP
10 FIRST HORIZON 2,600,000] 11,067.39 287,752,278 10,978.61f 285,443,995 3.5 2020/12/15] 5.28
NATIONAL
11 FIRSTGROUP PLC 1,850, 000f 17,327 .66 320,561,728 14,693.67| 271,832,927| 8.75 2021/4/8( 5.03
12 CRED SUIS GP 2,300,000 11,107.35 255,469,133 11,026.52 253,609, 960] 3.450 2021/4/16( 4.69)
FUN LTD
13 BEST BUY CO INC| 2,000,000 11,906.94 238,138,880 11,307.15) 226,143,090 5.5( 2021/3/15( 4.19]
14 ORIGIN ENERGY 1,700,000] 12,752.82 216,798,002 12,512.5]] 212,712,772 2.5/ 2020/10/23( 3.94
FINANCE LT
15 EROX 1,700,000] 11,393.07] 193,682, 306 11,189.92 190,228,640 4.5 2021/5/15] 3.524
CORPORATION
16 MACQUARIE GROUP 1,412,000 11,719.68 165,481,948 11,431.98 161,419,676 6.25 2021/1/14{ 2.99
LTD
17 ENERGY TRANSFER 1,150,000 11,543.00 132,744,500 11,224.79 129,085, 150f 4.65 2021/6/1) 2.39
PARTNERS
18 EXPEDIA INC 1,050,000 12,024.27 126,254,889 11,253.40 118,160,762 5.95 2020/8/15| 2.18
19 HP INC 900, 000f 11,763.53 105,871,853 11,214.04 100,926,411 4.3 2021/6/1| 1.87|
20 GE CAPITAL INTL| 800,000 11,237.72 89,901,773 10,825.03] 86,600,264 2.34212020/11/15| 1.60
FUNDING
96.48
96.48
2019 7 1
1 )
1 (2016 12 28 ) 11,085 11,091 0.9918 0.9923
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2 (2017 6 28 ) 10,121 10,141 1.0142 1.0162
3 (2017 12 28 ) 8,606 8,623 1.0151 1.0171
4 (2018 6 28 ) 7,212 7,212 0.9975 0.9975
5 (2018 12 28 ) 6,003 6,003 0.9899 0.9899
6 (2019 6 28 ) 5,639 5,639 1.0119 1.0119
2018 7 6,803 — 0.9980 —
8 6,624 — 0.9994 —
9 6,427 — 0.9999 —
10 6,303 — 0.9955 —
11 6,131 — 0.9913 —
12 6,003 — 0.9899 —
2019 1 5,951 — 0.9960 —
2 5,918 — 1.0001] —
3 5,877 — 1.0061] —
4 5,831 — 1.0069 —
5 5,779 — 1.0066] —
6 5,639 — 1.0119 —
7 5,396 — 1.0128 —
1

1 2016 8 10 2016 12 28 0.0005

2 2016 12 29 2017 6 28 0.0020

3 2017 6 29 2017 12 28 0.0020

4 2017 12 29 2018 6 28 0.0000

5 2018 6 29 2018 12 28 0.0000

6 2018 12 29 2019 6 28 0.0000

1 2016 8 10 2016 12 28 0.8

2 2016 12 29 2017 6 28 2.5

3 2017 6 29 2017 12 28 0.3

4 2017 12 29 2018 6 28 1.7

5 2018 6 29 2018 12 28 0.8

6 2018 12 29 2019 6 28 2.2

100
2
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1 2016 8 10 2016 12 28 11,294,996,062 117,691,383 11,177,304,679
2 2016 12 29 2017 6 28 —| 1,197,683,600  9,979,621,079
3 2017 6 29 2017 12 28 — 1,501,452,714 8,478,168, 365
4 2017 12 29 2018 6 28 — 1,247,854,942 7,230,313,423
5 2018 6 29 2018 12 28 — 1,165,735,242 6,064,578,181
6 2018 12 29 2019 6 28 —| 491,537,462  5,573,040,719
2016 6 15 2016 8 9
2016 8 10
« )
0120-753104( )
9 5

http://www.nomura-am.co.jp/
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5 6
(2018 12 28 ) (2019 6 28 )
22,897,699 49,724,430
486,032,519 172,899,210
5,363,589, 908 5,286,762,622
78,771,274 91,030,373
57,856,774 51,394,560
3,763,948 -
1,063,183 -
6,013,975,305 5,651,811,195
6,013,975,305 5,651,811,195
- 2,192,321
983,261 903,640
9,832,150 9,035,967
1,014 318
70,310 63,238
10,886,735 12,195,484
10,886,735 12,195,484
6,064,578,181 5,573,040,719
61,489,611 66,574,992
6,003,088,570 5,639,615,711
6,003,088,570 5,639,615,711
6,013,975,305 5,651,811,195
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5 6

2018 6 29 2018 12 29

2018 12 28 2019 6 28
150,587,664 130,099,913
114,109,716 89,654,475
74,450,528 80,665,378
1,063,183 773,071
36,909,397 139,862,081
82,369 123,452
1,055,593 949,482
10,555,857 9,494,748
400,969 284,367
12,094,788 10,852,049
49,004,185 129,010,032
49,004,185 129,010,032
49,004,185 129,010,032
18,234,524 61,489,611
5,749,098 -
5,749,098 -
- 945,429
- 945,429
61,489,611 66,574,992

30/67



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

2018 12 29 2019 6
28
5 6
2018 12 28 28
6,064,578,181 5,573,040,719
55 1 10
61,489,611
1 1
1 0.9899 1 1.0119
(10,000 ) (9,899 ) (10,000 ) (10,119 )
5 6
2018 6 29 2018 12 29
2018 12 28 6 28
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NOMURA ASSET MANAGEMENT U.K. NOMURA ASSET MANAGEMENT U.K.
LIMITED( U.K. ) LIMITED( U.K. )
3,254,690 2,929,501
A 151,568,478 A 130,749,532
B 0 B 0
C=A+B 151,568,478 C=A+B 130,749,532
D 12,012,419 D 10,728,597
E=C-D 139,556,059 E=C-D 120,020,935
F 6,064,578,181 F 5,573,040,719
G 6,525,072,727 G 5,806,920,825
H=Ex F/G 129,707,156 H=Ex F/G 115,186,960
10,000 1=H/Fx 10,000 213 10,000 1=H/Fx 10,000 206
10,000 J 0 10,000 J 0
K=Fx J/10,000 0 K=Fx J/10,000 0
€y
5 6
2018 6 29 2018 12 29
2018 12 28 2019 6 28
1. 1.
2. 2.
( )
3. 3.
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5 6
2018 6 29 2018 12 29
2018 12 28 2019 6 28
2016 8 10 2016 8 10
11,294,996,062 11,294,996,062
7,230,313,423 6,064,578,181
53.69 49.34
5 6
2018 6 29 2018 12 29
2018 12 28 2019 6 28
21,541,570 89,654,475
21,541,570 89,654,475
5 (2018 12 28 ) 6 (2019 6 28 )
1

5,353,570,844 5,274,799,570 78,771,274 5,275,330,283] 5,184,299,910| 91,030,373
4,820,174,886 4,754,535,400] 65,639,486 4,755,056,197] 4,675,486,500] 79,569, 697|
221,251,400f 219,837,000f 1,414,400 212,799,619 211,995,570 804,049
312,144,558 300,427,170f 11,717,388 307,474,467 296,817,840 10,656,627
5,353,570,844 5,274,799,570 78,771,274 5,275,330,283] 5,184,299,910| 91,030,373

D
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2)
1
(1) (2019 6 28 )
@ (2019 6 28 )
ALPHABET INC 3,500,000.00 3,605,883.05
AVIATION CAPITAL GROUP 2,550,000.00 2,724,243.03
BARCLAYS PLC 3,100,000.00] 3,123,634.40
BEST BUY CO INC 2,500,000.00] 2,609,040.00]
CRED SUIS GP FUN LTD 2,300,000.00] 2,336,508.36
ENERGY TRANSFER PARTNERS 1,550,000.00] 1,606,588.17
EXPEDIA INC 1,050,000.00] 1,088,038.77
FIRST HORIZON NATIONAL 2,600,000.00] 2,630,765.54
GAP INC/THE 3,300,000.00] 3,447,326.19
GE CAPITAL INTL FUNDING 800,000.00] 796,108.56]
GM FINANCIAL 3,200,000.00; 3,267,294.72
HP INC 900,000.00] 931,362.75]
INTL LEASE FINANCE CORP 3,100,000.00] 3,345,752.50
JEFFERIES GROUP LLC 3,065,000.00] 3,278,415.33
MACQUARIE GROUP LTD 1,412,000.00 1,489,022.34
NXP BV/NXP FUNDING LLC 3,400,000.00; 3,477,520.00]
ESTERN GAS PARTNERS 2,850,000.00 2,945,110.48
XEROX CORPORATION 1,700,000.00] 1,747,600.00;
18 42,877,000.00 44,450,214.19
(4,791,288,587)
85.0% 90.6%
ORIGIN ENERGY FINANCE LT 1,700,000.00 1,757,512.19
1 1,700,000.00] 1,757,512.19
(215,277,668)
3.8% 4.1%
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FIRSTGROUP PLC 1,850,000.00 2,051,668.50
1 1,850,000.00 2,051,668.50
(280,196,367)
5.0% 5.3%
5,286,762,622
(5,286,762,622)
(QD) @) )
2 @)
3
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2019 7 31

10,635,677,206

5,239,432,420

5,396,244,786

5,327,848,662

1.0128

€))

@

®

4

®
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1,025 28,005,123
178 1,004,188
14 5,223,933
426 1,725,132
1,643 35,958,375
( )
( 38 59
6 52
193 2 1 (2018 4 1
31 EY
2018 7 1
EY
(2018 3 31 ) (2019 3 31 )
( ) ( )
(
919 1,562
47,936 45,493
22,600 19,900
0 -
26 27
464 500
24,059 25,246
6,764 5,933
181 269
15 15
102,937 98,917
874 714
348 320
525 393
7,157 6,438
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7,156 6,437
0 0
13,825 18,608
1,184 1,562
9,033 12,631
36 -
54 235
36 22
2,350 2,001
3,074 2,694
168 168
0 -
- 707
23,969 25,761
126,906 124,679
(2018 3 31 ) (2019 3 31 )
( ) ( )
133 145
17,853 16,709
1 0
31 25
7,884 7.724
7,930 7,422
2,005 1,535
12,441 11,704
2,241 1,560
33 29
4,626 3,792
37,329 33,942
2,938 3,219
548 558
3,486 3,777
40,816 37,720
86,078 86,924
17,180 17,180
13,729 13,729
11,729 11,729
2,000 2,000
55,168 56,014
685 685
54,483 55,329
24,606 24,606
29,876 30,723
11 33
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11 33
86,090 86,958
126,906 124,679
( 2017 4 1 2018 4 1
2018 3 31 ) 2019 3 31 )
( ) ( )
115,907 119,196
26,200 21,440
338 355
142,447 140,992
45,252 42,675
1,079 1,210
0 0
30,516 30,082
5,830 5,998
24,685 24,083
1,376 1,311
5,464 5,435
125 92
966 970
79 86
4,293 4,286
83,689 80,715
11,716 11,113
425 379
6,856 7,067
4,433 3,666
132 107
482 514
1,107 1,048
1,221 1,223
1,110 1,474
2,706 2,835
9,131 10,115
27,609 28,433
31,148 31,843
( 2017 4 1 ( 2018 4 1
2018 3 31 ) 2019 3 31 )
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( ) ( )
4,031 6,538
4 0
362 424
4,398 6,964
2 1
312 489
13 43
46 34
31 17
405 585
35,141 38,222
20 20
- 29
75 85
95 135
2 938
- 161
58 310
- 707
60 2,118
35,176 36,239
10,775 10,196
439 370
24,840 25,672
( 2017 4 2018 3 31 )
( )
17,180 11,729 | 2,000 | 13,729 685 | 24,606 30,635 55,927 86,837
25,598 25,598 25,598
24,840 24,840 24,840
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758 758 758
17,180 11,729 | 2,000 13,729 685 24,606 29,876 55,168 86,078
( )
41 41 86,878
25,598
24,840
29 29 29
29 29 788
11 11 86,090
( 2018 4 1 2019 3 31 )
( )
17,180 11,729 | 2,000 13,729 685 24,606 29,876 55,168 86,078
24,826 24,826 24,826
25,672 25,672 25,672
846 846 846
17,180 11,729 | 2,000 13,729 685 24,606 30,723 56,014 86,924
( )

45/67



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

11 11 86,090
24,826
25,672
21 21 21
21 21 868
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