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| |
(%) 2020 1
2020 1 31

4,178,160,138 86.82
208,442,318 4.33
285,612,845 5.93
4,672,215,301 97.09
— 139,740,161 2.90
4,811,955, 462 100.00]
() )
JALPHABET INC 3,500,000 12,039.13 421,369,669 11,192.67| 391,743,705 3.625 2021/5/19| 8.14
NXP BV/NXP 3,400, 000] 11,398.95 387,564,341 11,194.89 380,626,524 4.125 2021/6/1] 7.91f

FUNDING LLC
GAP INC/THE 3,300,000 11,551.63] 381,203,961 11,280.19 372,246,388 5.95( 2021/4/12| 7.73
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4 GM FINANCIAL 3,200,000 11,456.12 366,596,028 11,130.93 356,189,820 4.2 2021/3/1) 7.40)
5 JJEFFERIES GROUP| 3,065,000] 12,495.92 383,000,016} 11,533.34 353,496,915 6.875 2021/4/15| 7.34
LLC
6 INTL LEASE 2,900,000 12,945.42) 375,417,238 11,502.69] 333,578,268 8.25|2020/12/15| 6.93
FINANCE CORP
7 ESTERN GAS 2,850,000 11,920.25 339,727,353 11,243.11] 320,428,726] 5.375 2021/6/1] 6.65)
PARTNERS
8 JAVIATION 2,550,000 12,815.64 326,798,835 11,481.11] 292,768,317 6.75 2021/4/6| 6.08
CAPITAL GROUP
9 FIRST HORIZON 2,600,000 11,110.18 288,864,722 11,035.95 286,934, 740f 3.5[2020/12/15| 5. 96}
NATIONAL
10 FIRSTGROUP PLC 1,850,000 18,758.83 347,038,373 15,438.53 285,612,845 8.75 2021/4/8| 5.93
11 BEST BUY CO INC 2,000,000 11,952.97| 239,059,520 11,241.49 224,829,807 5.5 2021/3/15| 4.67|
12 ORIGIN ENERGY 1,700,000 12,659.16 215,205,873 12,261.3]] 208,442,318 2.5(2020/10/23| 4.33]
FINANCE LT
13 BARCLAYS PLC 1,600,000] 11,157.92 178,526,858 11,038.56] 176,616,999 3.250 2021/1/12| 3.67|
14 MACQUARIE GROUP 1,412,000] 11,764.99 166,121,698 11,352.39 160,295,811 6.25 2021/1/14{ 3.33
LTD
15 CRED SUIS GP 1,000, 000] 11,150.29 111,502,944 11,112.80] 111,128,072 3.45 2021/4/16| 2.30
FUN LTD
16 EXPEDIA INC 850,000 12,070.76 102,601,467 11,137.35 94,667,512 5.95 2020/8/15| 1.96
17 XEROX 800, 000f 11,437.12 91,496,977 11,171.45 89,371,616 4.5 2021/5/15| 1.85
CORPORATION
18 GE CAPITAL INTL| 800, 000f 11,281.16f 90,249,332 10,938. 46| 87,507,729 2.342]2020/11/15( 1.81]
FUNDING
19 ENERGY TRANSFER 700, 000f 11,587.62 81,113,375 11,196.69 78,376,850 4.65 2021/6/1] 1.62
PARTNERS
20 HP INC 600,000 11,809.01] 70,854,101 11,225.38 67,352,339 4.3 2021/6/1) 1.39
97.09
97.09
2020 1 1
1 )
2 (2017 6 28 ) 10,121 10,141 1.0142 1.0162
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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
7 (2019 12 30 ) 4,841 4,841 1.0171 1.0171
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 —
8 5,314 — 1.0138] —
9 5,175 — 1.0135 —
10 5,061 — 1.0154 —
11 4,967, — 1.0151] —
12 4,841 — 1.0171 —
2020 1 4,811 — 1.0177, —
1

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

7 2019 6 29 2019 12 30 0.0000

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

7 2019 6 29 2019 12 30 0.5

100
2
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2 016 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
7 2019 6 29 2019 12 30 — 812,415,781 4,760,624,938
2016 6 15 2016 8 9
2016 8 10
« )
0120-753104( )
9 5

http://www.nomura-am.co.jp/
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6 7

(2019 6 28 ) (2019 12 30 )
49,724,430 18,617,209
172,899,210 142,526,882
5,286,762,622 4,702,508,997
91,030,373 -
51,394,560 56,922,745
- 729,605
5,651,811,195 4,921,305,438
5,651,811,195 4,921,305,438
- 70,575,045
2,192,321 -
903,640 801,227
9,035,967 8,011,820
318 180
63,238 57,432
12,195,484 79,445,704
12,195,484 79,445,704
5,573,040,719 4,760,624,938
66,574,992 81,234,796
5,639,615,711 4,841,859,734
5,639,615,711 4,841,859,734
5,651,811,195 4,921,305,438
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6 7
2018 12 29 6 29
6 28 2019 12 30

130,099,913 127,905,997
89,654,475 38,119,036
80,665,378 56,380,215
773,071 729,605
139,862,081 34,136,351
123,452 31,518

949,482 862,433
9,494,748 8,624,290
284,367 273,573
10,852,049 9,791,814
129,010,032 24,344,537
129,010,032 24,344,537
129,010,032 24,344,537
61,489,611 66,574,992
945,429 9,684,733

945,429 9,684,733
66,574,992 81,234,796
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2019 6 29 2019 12
30
6 7
2019 6 28 2019 12 30
5,573,040,719 4,760,624,938
1 1
1 1.0119 1 1.0171
(10,000 ) (10,119 ) (10,000 ) (10,171 )
6 7
2018 12 29 6 29
2019 6 28 2019 12 30
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NOMURA ASSET MANAGEMENT U.K. NOMURA ASSET MANAGEMENT U.K.
LIMITED( U.K. ) LIMITED( U.K. )
2,929,501 2,636,502
A 130,749,532 A 128,604,084
B 0 B 0
C=A+B 130,749,532 C=A+B 128,604,084
D 10,728,597 D 9,760,296
E=C-D 120,020,935 E=C-D 118,843,788
F 5,573,040,719 F 4,760,624,938
G 5,806,920,825 G 5,052,757,663
H=Ex F/G 115,186,960 H=Ex F/G 111,972,657
10,000 1=H/Fx 10,000 206 10,000 1=H/Fx 10,000 235
10,000 J 0 10,000 J 0
K=Fx J/10,000 0 K=Fx J/10,000 0
€y
6 7
2018 12 29 2019 6 29
2019 6 28 2019 12 30
1. 1.
2. 2.
( )
3. 3.
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6 7
2018 12 29 2019 6 29
2019 6 28 2019 12 30
2016 8 10 2016 8 10
11,294,996,062 11,294,996,062
6,064,578,181 5,573,040,719
49.34 42.14
6 7
2018 12 29 2019 6 29
2019 6 28 2019 12 30
89,654,475 21,224,555
89,654,475 21,224,555
6 (2019 6 28 ) 7 (2019 12 30 )
1 1
5,275,330,283 5,184,299,910) 91,030,373  4,555,017,475 4,625,592,520 70,575,045
4,755,056,197 4,675,486,500 79,569,607  4,055,891,027] 4,114,453,300 58,562,273
212,799,619 211,995,570 804,049 207,663,050 212,116,740 4,453,690
307,474,467 296,817,840 10,656,627 291,463,398 299,022,480 7,559,082
5,275,330, 283 5,184,299,910) 91,030,373|  4,555,017,475 4,625,592,520 70,575,045
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2)
1
(1) (2019 12 30 )
e} (2019 12 30 )
ALPHABET INC 3,500, 000.00 3,588,164.30
AVIATION CAPITAL GROUP 2,550,000.00] 2,687,464 .38
BARCLAYS PLC 1,600,000.00 1,616,926.40
BEST BUY CO INC 2,000,000.00 2,064,273.80
CRED SUIS GP FUN LTD 1,000,000.00 1,016,685.40
ENERGY TRANSFER PARTNERS 700,000.00; 721,648.55
EXPEDIA INC 850,000.00) 869,879.88
FIRST HORIZON NATIONAL 2,600,000.00] 2,631,174.78]
GAP INC/THE 3,300,000.00 3,428,478.24
GE CAPITAL INTL FUNDING 800,000. 00 800,544 .80
GM FINANCIAL 3,200,000.00 3,274,442 .88
HP INC 600,000.00) 617,691.36
INTL LEASE FINANCE CORP 2,900,000.00] 3,067,036.23
JEFFERIES GROUP LLC 3,065,000.00 3,243,190.82
MACQUARIE GROUP LTD 1,412,000.00] 1,470,515.53
NXP BV/NXP FUNDING LLC 3,400,000.00 3,486,301.18
ESTERN GAS PARTNERS 2,850,000.00 2,943,254.85
XEROX CORPORAT ION 800,000.00) 821,584.00
18 37,127,000.00) 38,349,257.38
(4,201,544,638)
86.8% 89. 4%
ORIGIN ENERGY FINANCE LT 1,700,000.00] 1,737,417.00
1 1,700,000.00 1,737,417.00
(212,903,079)
4. 4% 4._5%
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FIRSTGROUP PLC 1,850,000.00 2,007,675.50
1 1,850,000.00 2,007,675.50
(288,061,280)
5.9% 6.1%
4,702,508,997
(4,702,508,997)
(QD) @) )
2 @)
3
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2020 1 31

9,441,351,605

4,629,396,143

4,811,955,462

4,728,150,510
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1,001 30,220,515
181 921,877
14 5,779,652
445 1,714,679
1,641 38,636,722
( )
( 38 59
) ( 19 8
52
( 52
38 ) 38 57
( 19 8 6 52 )
193 2 1 (2018 4 1 2019 3
31 ) (2019 4 1 2019 9 30 )
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
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874 714
348 320
525 393
7,157 6,438
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
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54,483 55,329
24,606 24,606
29,876 30,723

11 33

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
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( 2017 4 1 ( 2018 4 1
2018 3 31 ) 2019 3 31 )
( ) ( )
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
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25,598 25,598 25,598

24,840 24,840 24,840

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
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11 11 86,090
24,826
25,672
21 21 21
21 21 868
33 33 86,958
@
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@
1998 4 1
( ) 2016 4 1
38 50
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@
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