EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

2023 12 15

03-6387-5000

1/81



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

aDn

0120-753104 ( )
9 5

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

2/81



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

0.33 0.3
1 1 ( 1 1)
1 1
1 1
1
2023 12 16 2024 12 20
( )
0120-753104 ( )
9 5
http://www.nomura-am.co.jp/
( )

3/81



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

0120-753104 ( )
9 5

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

4/81



3 6 9 12

2,000

21

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

5/81



EDINETOOOO
00000000000 DO00O0O((EL2460)
ooooodooodnoooooodd

1 ]
2
| [ |
6 I
I
12
I
I
http://www.toushin.or_jp/
2023 1 19
€H)
@
€H)
@
(©))
€H)
@
(©) ( ).
® €)) ©)
® €Y ®

6/81



EDINETCI I
OOoOooooooooooonon(e12460)
O000oOoOddooooooooOoOaOon
(LMMF( )..MRF  MMF MRF
MMF
(2MRF( )...NRF MRF
(3)ETF... 12 480 ) 12 1 2
32 26 9 4 2

@

@

@
@
®

@ ..
@ .. (
(©)
®

) .. @ @
@D @

@

&)

@

@

®) .

4 C ).

G) 12 ( ). 12 ¢ )
®) ..

™

@

@
®
©)

®

7/81



(©)

Q)

©)

)] (

(10)

@

@

@

&)

1) 225

(2)TOPIX

®

@

@

®

*

1998

))

30

€Y

8/81

®

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

MAOERIZETS
WEOEIEREY BE RERSICETIEH

(BMOMEL, —HARKIC
BT O8E. —fifN®- I
ﬁHEﬁ'ﬂﬂmiﬂnL‘tz

[(Z7FOEAGHEEICET
SHRO —'EEQEEIT‘C (]

NOMURA ASSET MANAGEMENT U.K. LIMITED
( U.K. )

(2023 10 )m

17,180

1959 12
1997 10

2000 11

1-13-1 5,150,693 100

9/81



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

[1]
AA A
(
)
2023 10
[2]
(
)
80
[3]

PLAN - DO - SEE - PLAN

10/81



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

[%?%Ei]‘ilﬂ) o7 AR

[ AR TS %*Eu:w MR ]

(E% BE)
PLAN = =
-t 71 TBROEE |
——
[ 8T B2 I | /" Bixmx T
— e Za=F1yug
o 4 ([ AtoazoszmE
——
[ EAiTa-—v205H |
SEE = —
7 URIwRILE |
[4]FTSE ( ) 100
FTSE 1- 3
[5] U.K.
UK. ( )
( )
( )
NOMURA ASSET MANAGEMENT U.K. LIMITED
( U.K. )
( 1 )

11/81



10

11
12

19

12/81

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

341 3 1 7 8
1 18 )
14
1 14
2 2
2 1
1



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

AT FiEab- w7400
U.K.UZF=FIEaEARARm

&€ AAHE - RiTEOSHN AR

HHAER - THBEESE
ICkAIFFOUAER -5

WS Pk IRITA VL
VE.UiFoFE3FEHF—A

8.5 P TE3U AR U FoF BHFAtaF727A D
1225 7 7F P oA H RS M S B S, /@Eﬁm HIFEHF— L
ESG)0ERAOHEICE THERO—3

EHELIT. N, E

AT FlEalk- A R _
[ LE[.U:‘%--::FI::&. ] [ FL—T S EICES ]

HEAOEEY

AF-HELHORT EF-BESOHEE

13/81



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

L

BELWS [

BERBEEEAS
ERUMOEEIO+FARURF IO ANEM.
EWN. mRw

| [ |

ARELEAS
[uﬂm MEFRRIZDNT u::J B /” ﬁﬁsﬁgﬂﬂlﬁl )
hEEEHF~OHES

FRESCHAORE LN
Izhi- ZMMENS -o®
HOER UR SN S

1 S oMES V-l 20

[ BEELHE-ET5E ] HEI-LS RBRED

Iz 5> HAORFTMTHA ik, B
L man R, e s HESR~GABERHA
1 K _/
| ( auF5472R )
ERENE - F—L - 8000 0
Fr>FARRBEICEY ., ERNEEFRL. EMESE | (30~40 B
HEHERRUBMESEABDORIZEMS. e
272 FOEM - RARROEMORE S e AR ASED
ER. A%
! - J

ERTOH FOSH - REWHICMT SRS

AR T+ =T A0S, WilG EOEN

14/81



(

)

10

21 (

®

23

®

15/81

®

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad



(

(

)

)

@

16/81

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

@

@



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

( 24 )

( 21 )

( ® )

( ® )

10

( 26 )

)

50

50
)y )

17/81



10

10

20

28

27

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

® )

18/81



37

19/81

80

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

RS OEECHILEERS

SEFR R OmEE

SRR ET AR
DE—4—, FE T

JEEHSOEAU 20 F
BT L EDT = A
FE e

Mg =7 A0ES
SRR I — T AERS
ME=45—

SGER) AT AERS
MEBF O SEE 5

mEETERKMELSS

20/81



EDINETOOOO
O00OO00000000000000(E12460)
OooOooooOoooooooooboood

B URODFERBHEEE coisvi184-20235108% : A

P FERENTNEDOSASOREROLER

I 7 FOERTEES LU R & ST B

=T FRERREE (G — e e

R (TR R el (DR R O En

25,000 % o
0,000 60 &0
15,000 80 &0
19,000 40 a0
5,000 o 30
o o e
- 30
40 40
: . ; ; -60 60
MBELIF 2019108 2020F10F 20718105 0228108 202EI0A B0l HAR RAEE WNEGE S4EN AAER WRER

EEEEDETIELT)

A (%) 421 59.8 62.7 5.4 79 5

el (%) hs.ll 160 2124] s194] Lss| L61] saa

JEOE (%) 732 152 63 208 X 3.9]

«ARESEDAR RSN BEHoMESREEMRLEED S
HRLTHEBLEGOTT. 20185118%%10,0008 LT
SLLTHENET,

+ ENIMEER. 2018F11 B0 62023F 10805 FlOSHE
TSI FlOREErF BT L GO TY.

+ ttﬂ?ﬁl-ﬂ::{b‘ WP Rl & A o ER A

= 201811 B s 202 3108 nSEMeESH £ iohir S 150
RERORW - Bl - TESEETLEEDTT,

o RS ICHG L e Sl SRR DE T,

«Lor s FESERERAEsEnOmEETY.

#NELETABRENL BAMOYREETENRLCEOSHAILTIIELTSD, EROSREN i SmaErB0ET.

D FTSERRENL 772 (M<EE AuSiEL - Bri—2)

Hiidh) CHRSMERUTRL Gatai ) P X e aRan ) P

RN, MRS W (TOPIX]) (BRiddy
BEMy &y~ Todmiliz) px LET. ) PXit. Wi
TH] P XEREERLEDSA.
CMSCI-KOEUSATIES (EELhaar,
B, FBA=2). MSOTF 220« J—orei b f 2F w03 llﬂ!:a.a
RO - oRHaMSOT Rl ET, & (2, TR

-mummﬁﬁ

TNy sl
Income LLCE EOEESM. BREEEOERCESNESEE &

T#HD. [ERCNY S TOMMIEFTSE Foed Income LL

HEtEhomNLE. EROL-ULEES. EL%I"I.IL‘I S .
A T =S, ll-'lmli
ARENCMRTSEOTEEDEPA. E"Lllﬂ
FARMREDUS— L EFERT SO TREDEE A, RiCH

. PRS-, EEERTCU>TUVSTEEEEDET.

LERA. BRRARTISSLNISHOMELCL > TSR TVETH.

lﬁ!l-l"lﬁm-.mg:i%“l' ¥.

CHENmE KOKUSAHER (R, pys—2)
CRFNE - MECIT Y — 054 - §—Frw b« Fo 57993 (B0, Frt—2)
: NOMURA-BPIEHR
IPELA « D R E s of 2 9 O - IF S5 F—r s « S0 UL - T =271 E (Fi—20
B{UENLRE S ACEROEFERICOUTe
CNERRER (TOPD) (KL0H) . - - ENDRATOPX (IWIfsaEn (Topx)
¥ sEhmn it o B
= afﬂrmdm J':uu RO S (TOPIX) (ASEad) Llﬁllm.ﬂi
TSN T RO, SEY
FERLERL, BRI, ) PXICEDRM, muﬂehamm-: t-m:h ERRUERRAERCEER TS YNNI SN L
Fri—A), MSCITF—td « 7 ‘J".ﬁ'i"'ﬂ*;(fﬂ?ﬁz (BEiAA, F3ri—) e « MSCI-KOKUSATRS (RS
=R T AL E
Wit BHZSF1—2ph—- Uv—ﬂ:l.zmwf;—#ulﬁmr:muﬂ. S, IR
AT 31— UﬁJﬂ-i-&:&;ﬂJh—#;Mﬂm HQMUMBFIII{DEI'E AW, ARSEAETAGOTRES,
OFTSERFEE-A ~ T2 (BHE, AoSLL - Hf{--.‘.;!- --Frss.utml-rnw:r;t :I:<.a s SR« FS—2) (2. FTSE Fixed
LLCTAT IR
CIPEIA e » A - i | - A T O T = - F=trw s
R ATy IR - TS0 - F—brwy SO UL - T2 27 A F (=2)) (= ru Ima) ALy CouToo
ELTOMMMENSGOTED, RNMACEN NN, 5

TOMOMNGEENN G EDSRZ ST, PMorgan Chase B Co. BLF
TOFEE (LF. 1pM) Iﬁ%ﬂ#ﬂ'ﬂiﬁﬂi‘ﬂi“‘f Em‘!‘lﬂﬂlﬁ-ﬁ- qEN ﬂ.ﬂ!ﬂhﬁll&’l’ﬂuﬁﬂ‘ﬁﬂﬂ BRI~

'EFH'"E«EIJEH'JIEE. MM ET2ED, E!tl!?—'?'z FA=—SORITSREOTECESED. F RITEDERAL jl.-—-l#.ﬂ‘ b s #s e’

um:- Momgan Securities LLC (Z2T [IPMSLLE) ERUET) (TEmMAAY— & “hlfm SMEREL NS (ST T
D59 -1 EBUFET] I_'Jl.‘lfm Hﬂﬂfﬂl'ﬁinh ST EMERER. WL WO e THER DR IC DL T,
E-RMiORIC BTSN SELLEENEEN S T SMmOBEIC DT, !IIHLJ‘J‘— E—toEE W, oL

uﬂtﬂﬂ‘btﬂ!imﬂﬁﬂh s e - SECOVTORE., =572, FL—F 1 AR T SRRE

TOFEEE T, TR

DA, IIIIM‘E?—H‘EE#EMITH'J mm:mrmm—rznu
IPMSLL . PMorgani IR Morgan Chase Bank

{RUSIA] ) BLILYET,) mm o &
IHF MIPX) EVLET,) CRNMETS

(FPECH L. W

A) I MSCONIRLCIERT Y. BIENICH T SN, S0
TEENEALTLET,

—EAH LA,
THINFRLEAS 7Ty PATT. REMIFTSE Fixed Income

LTLEY,
=L s FA =T 7 F (=) - = = (IR = ATl

SR
SEOTEEDELA, EEF Fa S R (3T R T

2T, IPMVECERRDO Y - 23— FRAEEY

MHmLmﬁthfaﬁmtu&
L NA, IPS1, 1R Morgan Securities PLC.. E1-d20MEa 10N

0.33 (

) 0.3 )

(AT : Bt et TSR, FTSE Fixed Income LLC A1)

21/81



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

0.737 (
0.67 ) C )

0.32 0.30 0.05

NOMURA ASSET MANAGEMENT U.K. LIMITED(
UK. ) ( ) 0.03

0.1 1

22/81



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

20.315 ( ( )
15.315 5 )
« ) 20.315 (  15.315
5 ) 20.315
1
1 2015 12 31
2
NISA 2024 1 1
NISA 2024 1 1 NISA
NISA
NISA
NISA

2024 1 1

23/81



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

2024 1 1
2023 10

15.315 ( 15.315 )

24/81



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

rd !
DR 275 518 OB HENR E O ER
AR HEOBEEAIEREO IR exwons || 49 Y | sEnmasis
FE EE- T 3BEIC RS EREDLE A LE L
MBS LTS, W L[ =
T fic
{El=* pes S
Bl s =5
) 25 {[iEE
N
N, r
(@RI A RS i 0 (ER
FAEFE- TV HIEE0T. TOTFE =xs o : :
2EOEITALES CRRISES) u |\ Brry - EasEsiR
B, wBehsmEiREe (BRIl Be ﬂﬁgﬁﬂgﬂ%
Blg) HiRRtL B SRNE Sy = il g
T, Wb TnEhanfiEs (58 Rili 2 b )
SEiE) BB 18e, wheRE e % e PO, L
B iERF D AR RS (458 D P 5
sEE) EEFRUAEN., FoiE0sn 5 il
EnERIRAR L T, ED
\ v
) 2023 10
2023 10 31
100,090, 336 2.98
1,793,806,489 53.49
108,306,510 3.22
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78,617,959 2.34
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3,079,980,570 91.85
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1 US TREASURY N/B 4,200,000y 13,608.32 571,549,857 13,694.76 575,180,115 0.25 2025/8/31{17.15

2 US TREASURY N/B 2,000,000 14,901.35 298,027,161 14,924.71] 298,494,353 5 2025/8/31] 8.90]

3 US TREASURY N/B 2,100,000 14,097.15 296,040,305 14,149.13 297,131,825 2.25/2025/11/15( 8.86)

4 BUNDESOBL IGATION 1,600, 000f 15,565.02 249,040,352 15,662.28 250,596,489 2.412028/10/19| 7.47|

5 BONOS Y OBLIG 1,500, 000f 15,451.78 231,776,795 15,518.77| 232,781,589 2.15/2025/10/31f 6.94
DEL ESTADO

6 US TREASURY N/B 1,500, 000f 13,428.40) 201,426,036) 13,253.82 198,807,401 3.375 2033/5/15 5.92

7 US TREASURY N/B 1,300,000] 14,583.06 189,579,843 14,448.73 187,833,608, 41 2028/6/30 5.60

8 US TREASURY N/B 1,200, 000f 14,833.61 178,003,328 14,859.89 178,318,699 4.75( 2025/7/31f 5.3

9 [CHINA GOVERNMENT] 6,000,000 2,063.73 123,823,962 2,060.08 123,605,165 2.69| 2026/8/12 3.68]
BOND

10 MEX BONOS DESARR 15,000, 000] 739.22 110,883,966 722.04 108,306,510 7.75 2031/5/29 3.22
FIX RT

11 BONOS Y OBLIG 700, 000] 15,113.63 105,795,440 15,192.17| 106,345,197 0l 2025/1/31] 3.17]
DEL ESTADO

12 100,000,000 100.09] 100,090,336 100.09, 100,090,336 0.6[2023/12/20] 2.98

13 BONOS Y OBLIG 640,000) 12,496.06 79,974,793 12,421.49 79,497,544 0.7] 2032/4/30| 2.37|
DEL ESTADO

14 UK TREASURY 400,000f 17,000.48 68,001,944 17,067.34 68,269,395 0.625 2025/6/7| 2.03

15 US TREASURY N/B 400, 000] 14,472.56] 57,890,272 14,510.12 58,040,488 2.125( 2024/9/30( 1.73

16 [CHINA GOVERNMENT] 2,400,000 2,041.39 48,993,408 2,035.11 48,842,764 2.67| 2033/5/25( 1.45
BOND

17 NEW ZEALAND 600,000] 7,691.71 46,150,292 7,447.07 44,682,427 3.5 2033/4/14] 1.33
GOVERNMENT

18 NEW ZEALAND 400,000f 8,437.74 33,750,995 8,483.88 33,935,532 0.5 2024/5/15( 1.01f
GOVERNMENT

19 INORWEG IAN 2,500,000 1,251.86 31,296,714 1,230.97 30,774,260, 3 2033/8/15 0.91
GOVERNMENT

20 JAUSTRALIAN 280, 000] 9,438.84 26,428,779 9,438.46 26,427,713 2.75 2024/4/21] 0.78
GOVERNMENT

21 MALAYSIAN 530,000 3,135.97 16,620,651 3,111.72 16,492,121 3.733 2028/6/15| 0.49
GOVERNMENT

22 BONOS Y OBLIG 100,000 15,459.19 15,459,196 15,527.03 15,527,039 0f 2024/5/31f 0.46
DEL ESTADO

91.85
91.85
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2023 10 1
1 )

32 (2014 3 24 ) 6,953 6,982 0.8514 0.8549
33 (2014 9 22 ) 7,005 7,034 0.8514 0.8549
34 (2015 3 23 ) 6,745 6,772 0.8592 0.8627,
35 (2015 9 24 ) 6,367 6,394 0.8484 0.8519
36 (2016 3 22 ) 6,107 6,132 0.8423 0.8458
37 (2016 9 21 ) 5,956 5,967, 0.8382 0.8397,
38 (2017 3 21 ) 5,711 5,717, 0.8320 0.8330
39 (2017 9 21 ) 5,440 5,447 0.8240Q 0.8250
40 (2018 3 22 ) 5,163 5,170 0.8125 0.8135
41 (2018 9 21 ) 4,958 4,964 0.8113 0.8123
42 (2019 3 22 ) 4,810 4,816 0.8144 0.8154
43 (2019 9 24 ) 4,734 4,740 0.8159 0.8169
44 (2020 3 23 ) 4,572 4,577 0.8058 0.8068
45 (2020 9 23 ) 4,184 4,189 0.8104 0.8114
46 (2021 3 22 ) 4,128 4,133 0.8068 0.8078
47 (2021 9 21 ) 3,938 3,943 0.7991 0.8001
48 (2022 3 22 ) 3,763 3,767 0.7868 0.7878
49 (2022 9 21 ) 3,609 3,610 0.7706 0.7716
50 (2023 3 22 ) 3,547 3,552 0.7682 0.7692
51 (2023 9 21 ) 3,391 3,396 0.7497 0.7507
2022 10 3,591 — 0.7685 —

11 3,589 — 0.7708 —

12 3,574 — 0.7690 —

2023 1 3,576 — 0.7706 —

2 3,547 — 0.7662 —

3 3,552 — 0.7693 —

4 3,540 — 0.7694 ]

5 3,519 — 0.7656 —

6 3,477 — 0.7624 —

7 3,465 — 0.7611 —

8 3,437 — 0.7580 —

9 3,377 — 0.7459 —

10 3,353 — 0.7447 —

1
32 2013 9 25 2014 3 24 0.0070
33 2014 3 25 2014 9 22 0.0070
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34 2014 9 23 2015 3 23 0.0070
35 2015 3 24 2015 9 24 0.0070
36 2015 9 25 2016 3 22 0.0070
37 2016 3 23 2016 9 21 0.0030
38 2016 9 22 2017 3 21 0.0025
39 2017 3 22 2017 9 21 0.0020
40 2017 9 22 2018 3 22 0.0020
41 2018 3 23 2018 9 21 0.0020
42 2018 9 22 2019 3 22 0.0020
43 2019 3 23 2019 9 24 0.0020
44 2019 9 25 2020 3 23 0.0020
45 2020 3 24 2020 9 23 0.0020
46 2020 9 24 2021 3 22 0.0020
47 2021 3 23 2021 9 21 0.0020
48 2021 9 22 2022 3 22 0.0020
49 2022 3 23 2022 9 21 0.0020
50 2022 9 22 2023 3 22 0.0020
51 2023 3 23 2023 9 21 0.0020
32 2013 9 25 2014 3 24 0.5
33 2014 3 25 2014 9 22 0.8
34 2014 9 23 2015 3 23 1.7
35 2015 3 24 2015 9 24 0.4
36 2015 9 25 2016 3 22 0.1
37 2016 3 23 2016 9 21 0.1
38 2016 9 22 2017 3 21 0.4
39 2017 3 22 2017 9 21 0.7
40 2017 9 22 2018 3 22 1.2
41 2018 3 23 2018 9 21 0.1
42 2018 9 22 2019 3 22 0.6
43 2019 3 23 2019 9 24 0.4
44 2019 9 25 2020 3 23 1.0
45 2020 3 24 2020 9 23 0.8
46 2020 9 24 2021 3 22 0.2
47 2021 3 23 2021 9 21 0.7
48 2021 9 22 2022 3 22 1.3
49 2022 3 23 2022 9 21 1.8
50 2022 9 22 2023 3 22 0.1
51 2023 3 23 2023 9 21 2.1
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100
1
32 2013 9 25 2014 3 24 427,124,690, 1,557,993,838 8,167,254,690]
33 2014 3 25 2014 9 22 587,519,498 526,142,437 8,228,631,751
34 2014 9 23 2015 3 23 254,376,904 632,067,998 7,850,940,657
35 2015 3 24 2015 9 24 252,974,978 598,170,889 7,505,744,746
36 2015 9 25 2016 3 22 194,654,373 449,148,234 7,251,250,885
37 2016 3 23 2016 9 21 188,659,309 333,635,321 7,106,274,873
38 2016 9 22 2017 3 21 210,848,860 452,487,698 6,864,636,035
39 2017 3 22 2017 9 21 140,592,232 403,084,181 6,602,144,086
40 2017 9 22 2018 3 22 133,937,479 380,447,088 6,355,634,477,
41 2018 3 23 2018 9 21 121,324,782 365,520,728 6,111,438,531
42 2018 9 22 2019 3 22 104,861,524 309,474,262 5,906,825,793
43 2019 3 23 2019 9 24 107,796,985 211,724,993 5,802,897,785
44 2019 9 25 2020 3 23 102,220,268 231,553,271 5,673,564,782
45 2020 3 24 2020 9 23 92,695,020 603,438,108 5,162,821,694
46 2020 9 24 2021 3 22 174,879,122 220,150,938 5,117,549,878
47 2021 3 23 2021 9 21 80,106,362 269,323,005 4,928,333,235
48 2021 9 22 2022 3 22 75,188,612 220,773,194 4,782,748,653
49 2022 3 23 2022 9 21 68,717,488 172,528,641 4,678,937,500
50 2022 9 22 2023 3 22 71,102,731 132,152,789 4,617,887,442
51 2023 3 23 2023 9 21 65,764,301 159,301,077, 4,524,350,666
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1 |US TREASURY N/B FiUuh 17.2 T 91.9
2 |US TREASURY N/B FHAUh 8.9
3 |US TREASURY N/B FAAUH B.9
4 | BUNDESOBLIGATION o 7.5
- 5 |BONOS Y OBLIG DEL ESTADOD ArA 6.9
6 |US TREASURY N/B Fauh 59
¥ US TREASURY N/B PR 5.6
B |US TREASURY N/B Faun 53
8 |CHINA GOVERNMENT BOND thE] a7
10 |MEX BONOS DESARR FIX RT b= = | 32
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(2023 3 22 ) (023 9 21 )
374,946,960 67,990,675
432,306,709 468,917,702

2,931,543,725 2,903,377,471
) 117,246

67,528,401 1,371,948
6,972,185 9,887,429
4,791,840 10,049,467
799,324 328,557
3,818,889, 144 3,462,040,495
3,818,889,144 3,462,040,495
9,035,431 10,255,419
250,411,159 47,975,621
4,617,887 4,524,350
768,606 885,672
488,950 478,649
6,062,953 5,935,259

258 768

19,524 19,120
271,404,768 70,074,858
271,404,768 70,074,858
4,617,887,442 4,524,350, 666
1,070,403,066 1,132,385,029
195,625,534 190,647,873
3,547,484,376 3,391,965, 637
3,547,484,376 3,391,965,637

3,818,889,144

3,462,040,495
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202 9 22 2023 3 23

2023 3 22 2023 9 21
13,234,592 23,497,181
15,290,721 23,820,470
17,361,339 62,055,646
548,218 585,917
11,712,192 61,793,018
68,777 86,103
981,606 962,914
12,171,833 11,940,123
313,512 320,237
13,535,728 13,309,377
1,823,536 75,102,395
1,823,536 75,102,395
1,823,536 75,102,395
162,838 442,454
1,073,540, 231 1,070,403,066
30,456,673 37,269,573
30,456,673 37,269,573
16,392,228 15,509,537
16,392,228 15,509,537
9,266,582 9,082,058
1,070,403,066 1,132,385,029
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2023 3 23 2023 9 21
2023 3 22 2023 9 21
4,617,887,442 4,524,350,666
5 6 1 10 ] 5 6 1 10
1,070,403,066 1,132,385,029
1 ; 1
1 0.7682 1 0.7497
(10,000 ) (7,682 ) (10,000 ) (7,497 )
2022 9 22 2023 3 23
2023 3 22 2023 9 21
NOMURA ASSET MANAGEMENT U.K. NOMURA ASSET MANAGEMENT U.K.
LIMITED( U.K. ) LIMITED( U.K. )
534,822 523,952
2022 9 22 2022 12 21 2023 3 23 2023 6 21
A 1,190,870 A 3,784,811
B 0 B 0
C 805,756,385 C 792,857,452
D 206,026,822 D 191,784,164
E=A+B+C+D 1,012,974,077 E=A+B+C+D 988,426,427
F 4,648,695,704 F 4,557,708,236
10,000 G=E/Fx 10,000 2,179 10,000 G=E/Fx 10,000 2,168
10,000 H 10 10,000 H 10
1=Fx H/10,000 4,648,695 1=Fx H/10,000 4,557,708
2022 12 22 2023 3 22 2023 6 22 2023 9 21
A 494,940 A 6,900,139
B 0 B 0
C 801,943,111 C 788,460,220
D 199,748,481 D 188,272,084
E=A+B+C+D 1,002,186,532 E=A+B+C+D 983,632,443
F 4,617,887,442 F 4,524,350,666
10,000 G=E/Fx 10,000 2,170 10,000 G=E/Fx 10,000 2,174
10,000 H 10 10,000 H 10
1=Fx H/10,000 4,617,887 1=Fx H/10,000 4,524,350
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1. 1.
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o
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2023 3 22 2023 9 21
2022 9 22 2023 3 23
2023 3 22 2023 9 21
2022 9 22 2023 3 23
2023 3 22 2023 9 21
4,678,937,500 4,617,887,442
71,102,731 65,764,301
132,152,789 159,301,077
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6,376,893 21,159,341
6,376,893 21,159,341
(2023 3 22 ) (2023 9 21 )
1 1
1,674,161,683 1,683,197,114 9,035,431 2,569,590,986 2,579,729,159 10,138,173
1,157,149,840 1,161,232,160] 4,082,320 1,907,479,742 1,916,086,634 8,606,892
72,035,400 72,216,150 180, 750 38,198,440 38,363,080 164,640|
178,187,503] 181,005, 340 2,817,837 117,903,060 118,457,820 554,760
21,066,525 21,356,730 290,205 67,647,514 67,603,396 44,118]
11,233,411 11,300, 100] 66,689 120,151,680 120,078,552 73,128
35,145,292 35,822,080 676,788
1,490,916} 1,513,540 22,624 35,532,913 35,707,665 174,752
68,657,472 68,771,898 114,426 30,323,264 30,398,912 75,648
46,125,529 46,313,573 188,044
8,840,754 8,888,076 47,322 9,713,889 9,734,427 20,538
120,354,570 121,091, 040) 736,470 196,514,955 196,985,100 470,145
1,674,161,683 1,683,197,114 9,035,431 2,569,590, 986 2,579,729,159 10,138,173
D
2)
1
1 (023 9 21 )
) (2023 9 21 )

100,000,000 100,017,050

300,000, 000] 300,512,400

2 400,000,000 400,529,450

11.8% 13.8%

US TREASURY N/B 700,000.00 676,763.99

US TREASURY N/B 1,200,000.00] 1,190,578.08

US TREASURY N/B 4,200,000.00 3,822,820.26
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US TREASURY N/B 2,100,000.00 1,980,070.26
US TREASURY N/B 1,300,000.00 1,268,007.78
US TREASURY N/B 1,000,000.00 922,109.30
US TREASURY N/B 1,100,000. 00, 648,484.32
7 11,600,000.00) 10,508,833.99
(1,559,826,229)

46.0% 53. 7%

MEX BONOS DESARR FIX RT 15,000,000.00) 13,399, 875.00
1 15,000,000.00) 13,399, 875.00
(116,184,956)

3.4% 4.0%

BONOS Y OBLIG DEL ESTADO 100,000.00 97,436.00
BONOS Y OBLIG DEL ESTADO 700,000.00 666,806.00
BONOS Y OBLIG DEL ESTADO 1,500,000.00) 1,460,839.50
BONOS Y OBLIG DEL ESTADO 640,000.00 504,064.00
4 2,940,000.00 2,729,145.50
(430,577, 285)

12.7% 14.8%

UK TREASURY 400,000.00) 374,171.60
1 400,000.00) 374,171.60
(68,391,085)

2.0% 2.4%

NORWEGIAN GOVERNMENT 2,500,000.00) 2,332,095.00)
1 2,500,000.00) 2,332,095.00)
(32,019,664)

0.9% 1.1%

AUSTRALIAN GOVERNMENT 280,000.00 277,642.40
1 280,000.00 277,642.40
(26,473,202)

0.8% 0.9%

NEW ZEALAND GOVERNMENT 400,000.00) 387,008.32
NEW ZEALAND GOVERNMENT 600,000.00 529,185.78
2 1,000,000.00) 916,194.10
(80,451,003)

2.4% 2.8

MALAYSIAN GOVERNMENT 530,000.00 529,032.00
1 530,000.00 529,032.00
(16,725,187)

0.5% 0.6%

CHINA GOVERNMENT BOND 6,000,000.00 6,057,034.80
CHINA GOVERNMENT BOND 2,400,000.00) 2,396,586.00)
2 8,400,000.00 8,453,620.80)
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5.1% 5. 9%
2,903,377,471
(2,502,848,021)
1) @)
2) (@)
3)
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182 672,336
14 6,751,050
472 989,018
1,679 53,626,829
( )
( 38 59
52
193 2 (2022 4 1
31 EY
(2022 3 31 ) (2023 3 31 )
( ) ( )
(
2,006 1,865
35,894 42,108
29,300 21,900
11 11
454 775
694 1,775
27,176 26,116
4,002 3,780
1,835 1,001
- 2,083
57 84
15 15
101,417 101,486
1,744 1,335
1,219 906
525 428
5,210 5,563
5,209 5,562
0 0
16,067 16,336
2,201 1,793
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9,214 10,025
443 520
13 10
1,297 1,553
2,784 2,340
112 92

23,023 23,235

124,440 124,722

(2022 3 31 )

(2023 3 31 )

( ) ( )

120 124

17,615 17,879
0 0
17 57
8,357 8,409
8,149 8,911
1,089 500

9,512 9,682

1,319 1,024

22 22

4,416 3,635

121 46

33,127 32,414

3,194 2,940

588 595

1,123 1,123

4,905 4,659

38,033 37,074

86,232 87,419

17,180 17,180

13,729 13,729
11,729 11,729
2,000 2,000

55,322 56,509
685 685
54,637 55,823
24,606 24,606
30,030 31,217

174 229

174 229

86,407 87,648

124,440 124,722
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( 2021 4 1 ( 2022 4 1
2022 3 31 ) 2023 3 31 )
( ) ( )
115,733 113,491
17,671 18,198
530 331
133,935 132,021
39,087 38,684
804 1,187
0 0
26,650 29,050
4,867 6,045
21,783 23,004
1,384 1,363
3,094 3,302
72 89
918 903
79 83
2,023 2,225
71,021 73,587
12,033 11,316
229 226
7,375 7,752
4,427 3,337
47 78
73 115
65 283
1,049 963
1,432 1,232
1,212 829
2,525 2,409
11,116 12,439
29,556 29,669
33,357 28,763
( 2021 4 1 ( 2022 4 1
2022 3 31 ) 2023 3 31 )
( ) ( )
3,530 7,645
10 45
- 49
1,268 637
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4,809 8,377
1,387 1,736
12 10
23 -
266 8
1,689 1,755
36,477 35,385
26 10
53 46
9 -
141 -
230 57
0 16
727 -
374 52
0 -
54 -
1,158 69
35,549 35,374
10,474 8,890
171 419
24,904 26,064
( 2021 4 2022 3 31 )
( )
17,180 | 11,729 |2,000 | 13,729 685 | 24,606 31,305 | 56,686 | 87,596
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24,904 24,904 24,904
1,364 1,364 1,364
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57 57 87,654

26,268

24,904

116 116 116

116 116 1,247

174 174 86,407

2022 4 1 2023 3 31 )

( )
17,180 11,729 | 2,000 13,729 685 24,606 30,030 55,322 86,232

24,877 24,877 24,877

26,064 26,064 26,064

1,186 1,186 1,186

17,180 11,729 | 2,000 | 13,729 685 24,606 31,217 56,509 87,419

174 174 86,407

24,877
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5,150,693

2021 5 14
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2022 5 18

( 2022 4
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26,268

5,100
2021 3 31
2021 6 30

24,877

4,830
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2022 6 30

5,150,693
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