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33,223,025,657 99.02

— 326,959,104 0.97

33,549,984,761 100.00;

(D] ()

US TREASURY 23,820,000 15,588.55  3,713,193,897 15,480.48]  3,687,452,353 4.5(2033/11/15{10.99
N/B

US TREASURY 22,750,000 14,843.49  3,376,895,220 14,742.36|  3,353,887,974 3.875 2033/8/15| 9.99
N/B

US TREASURY 21,150,000 15,129.01)  3,199,786,515 15,040.15|  3,180,993,398  4.125/2032/11/15 9.48
N/B

US TREASURY 21,300,000 14,431.42  3,073,892,758 14,342.54  3,054,962,820) 3.5 2033/2/15| 9.10)
N/B

US TREASURY 21,230,000 13,825.15  2,935,080,258 13,749.92|  2,919,108,148 2.875 2032/5/15| 8.70)
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US TREASURY 20,500,000 14,278.50,  2,927,094,367 14,186.70|  2,908,273,939 3.375 2033/5/15 8.66)
N/B

US TREASURY 21,240,000 13,656.43  2,900,626,636 13,582.54]  2,884,931,795  2.75 2032/8/15| 8.59
N/B

US TREASURY 21,490,000 12,847.33  2,760,891,890 12,791.48]  2,748,889,740| 1.875 2032/2/15| 8.19
N/B

US TREASURY 18,320,000 12,385.11  2,268,953,787 12,336.66] 2,260,076,332  1.25 2031/8/15| 6.73
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US TREASURY 17,800,000 12,421.62]  2,211,049,751 12,370.37|  2,201,926,600] 1.375/2031/11/15| 6.56)
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US TREASURY 16,335,000 12,830.50,  2,095,862,736 12,763.98]  2,084,996,312] 1.625 2031/5/15 6.21]
N/B

US TREASURY 13,010,000 14,979.34  1,948,812,655 14,892.59]  1,937,526,246) 4 2034/2/15( 5.77
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1 )
1 (2022 3 7 ) 2,884 2,891 4,938.6000 4,951.0000 4,957
2 (2022 9 7 ) 12,236 12,265 4,290.6000 4,300.5000 4,292
3 (2023 3 7 ) 15,018 15,077 4,007.2000 4,022.8000] —
4 (2023 9 7 ) 24,879 25,004 3,832.3000 3,851.6000 3,837
5 (024 3 7 ) 31,342 31,519, 3,796.4000, 3,817.8000 3,791
2023 3 15,522 — 4,139.3000 — —
4 17,614 — 4,146.6000 — 4,152
5 20,074 — 4,081.8000 — 4,091
6 19,887 — 3,996.6000 — 4,001
7 22,312 — 3,960.2000 — 3,950
8 25,142 — 3,906.5000 — 3,906
9 27,235 — 3,748.3000 — 3,746
10 26,603 — 3,666.5000 — —
11 26,195 — 3,822.0000 — 3,820
12 23,211 — 3,909.0000 — 3,911
2024 1 25,610 — 3,848.9000 — 3,856
2 31,330 — 3,772.9000 — 3,772
3 33,549 — 3,767.1000 — 3,832
1

1 2021 10 27 2022 3 7 12.4000

2 2022 3 8 2022 9 7 20.0000

3 2022 9 8 2023 3 7 31.7000

4 2023 3 8 2023 9 7 37.5000

5 2023 9 8 2024 3 7 46.1000

1 2021 10 27 2022 3 7 1.0

2 2022 3 8 2022 9 7 12.7

3 2022 9 8 2023 3 7 5.9

4 2023 3 8 2023 9 7 3.4

5 2023 9 8 2024 3 7 0.3

21/88



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

100
1 2021 10 27 2022 3 7 788,000 204,000 584,000
2 2022 3 8 2022 9 7 3,914,000 1,646,000 2,852,000
3 2022 9 8 2023 3 7 1,536,000 640,000 3,748,000
4 2023 3 8 2023 9 7 3,330,000 586,000 6,492,000
5 2023 9 8 2024 3 7 5,080,000 3,316,000 8,256,000

22/88



EDINETOOOO
O00OO00000000000000(E12460)
OooOooooOoooooooooboood

) SBREIE o2aa3m20mmm)

- ¥
W BEHEE - MEEOHE or . oon N DD
w— EGEREA (SHACHE. 100d720) (i) s SRR (W) (1008870, HTRAT)
125,000 ) o 2024938 214 M
100,000 = ! 40,000 2023F12H 247 H
75,000 30,000 m . 193 M
G G 2023%F6H 182 M
o P 202338 156 M
0 ’ BERRs 1,477
20214108 20274 MHEI0E 2023E4E MIUELOH
bRl HE (4D
Wi B - RRILE (%)
1 US TREASURY N/B EHAE 11.0
2 US TREASURY N/B Ena 10.0
3 US TREASLIRY N/B EHmE 9.5
4 US TREASLURY N/B EALE 9.1
5 US TREASLURY N/B EnEn 8.7
] LS TREASLIRY N/B EHAT s 8.7
7 US TREASURY N/B EmEs B.6
B US TREASURY N/B EHA S 8.2
a US TREASURY N/B e 6.7
10 US TREASURY N/B EHNE ™ 6.6
N FHEUNBRROHE w-
t'm OHR-Fyv I mI2FPE
0 _ | ——— | = [ I ]
i | ey e gy By et ot e et
20
2015 20160 X1 T FLiiTiL e 20RDIE 21 20z MY 20244

« 27 = o RBUE AR (S AT A L T

« 201 SEPS 20208 12 M- 5 o 7 2o AR .

« 2021FI2EER (2021F108278) rSEFEFETONTE.
« 20244F (TS R R E = TolEE,

877 FOEAERNEECETAADERTED, HECERRRTNETSGOTREDFSA. MR- -7T v 2 20MREIEE <
=TRERETED, JrlFoEHRETREDERA. e J7 2 FOERAUREE. Mk, BIESHA—L--TSTHELTUVSES
HEDEY.

23/88



€Y)

@

®

4)
2,000

®

(©)

2,000

30

38

24/88

16

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

28 8 3



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

)
2 29
(€)
« )
0120-753104 ( )
9 5
http://www._nomura-am.co.jp/
@
)
3 30
€)
3
1
2 38 4 3
5
4

25/88



Q)

2,000 2,000

®

(©)

Q)

©))

©®

(10)

€Y) (

26/88

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(12)

0120-753104 ( )
9 5

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

10

0120-753104 ( )
9 5

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

27/88



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

() 100.05

)

(2021 10 27 )

@
)

) 3 20 20

(b)
) €)) )

) )

28/88



©

)

)
) )
16 2
)
()
)
) )
) )

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

(

)

29/88

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

)



©)

(b)

®

@
()

) )

)

)

W)

@

Q)

(

)

©

30/88

(

)

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

m
)
©
)
(m
m
©)
1.
2.
®»)
3
1
3
1
(@
3 9 3
| | | |
@

31/88



(b)

(

(

(

)

)

)

40

10

32/88

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

)

)

40



10

33/88

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad



(

)

133 )(

EY

193

34/88

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

( 38 59 )(

6

(2023 9 8 2024 3 7 )



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(023 9 7 ) (024 3 7 )
18,421,694 127,428,018
20,248,485 45,220,460

25,100,178,798 30,815,995, 143
- 231,161,990

205,245,080 644,640,271
93,860,416 131,966,081
40,656,498 58,622,489
547,716 2,096,861
18,162,555 31,983,806
25,497,321,242 32,089,115,119
25,497,321,242 32,089,115,119
408,431,813 -
74,692,083 559,262,426
125,295,600 176,678,400
1,488,093 1,753,201
6,249,958 7,363,427

38 15

1,597,557 1,141,655
617,755,142 746,199,124
617,755,142 746,199,124
32,460,000,000 41,280,000,000
7,580,433,900 9,937,084,005
311,102 387,854
24,879,566,100 31,342,915,995
24,879,566,100 31,342,915,995
25,497,321,242 32,089,115,119
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2023 3 8 2023 9 8
2023 9 7 2024 3 7
230,096,295 364,977,815
550,917,596 587,659,211
1,385,390 14,263,981
560,052,491 816,189,449
1,367,329 2,270,276
878,121,073 152,981,834
68,640 63,001
2,679,010 3,565,363
11,251,778 14,974,473
2,487,925 4,473,412
16,487,353 23,076,339
894,608,426 129,905,495
894,608,426 129,905,495
894,608,426 129,905,495

3,721,006,674
567,261,000

567,261,000
3,317,276,600
3,317,276,600

214,803,200

7,580,433,900
3,998,873,600

3,998,873,600
6,141,334,200
6,141,334,200

344,095,000

7,580,433,900 9,937,084,005
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2023 9 8 2024 3 7
2023 9 7 2024 3 7
6,492,000 8,256,000
55 6 10 55 6 1 10
7,580,433,900 9,937,084,005
1 1
1 3,832.3 1 3,796.4
(10 ) (38,323 ) (10 ) (37,964 )
2023 3 8 2023 9 8
2023 9 7 2024 3 7
2023 3 8 2023 6 7 2023 9 8 2023 12 7
A 96,880,465 A 178,673,180
B 138,031 B 311,102
C=A+B 97,018,496 C=A+B 178,984,282
D 7,367,054 D 11,242,587
E=C-D 89,651,442 E=C-D 167,741,695
F 89,507,600 F 167,416,600
) G=E-F 143,842 ( ) G=E-F 325,095
H 4,918,000 H 6,778,000
10 1=F/Hx 10 182 10 1=F/Hx 10 247
2023 6 8 2023 9 7 2023 12 8 2024 3 7
A 134,514,519 A 188,511,820
B 143,842 B 325,095
C=A+B 134,658,361 C=A+B 188,836,915
D 9,051,659 D 11,770,661
E=C-D 125,606,702 E=C-D 177,066,254
F 125,295,600 F 176,678,400
) G=E-F 311,102 ( ) G=E-F 387,854
H 6,492,000 H 8,256,000
10 1=F/Hx 10 193 10 1=F/Hx 10 214
(6D
2023 3 8 2023 9 8
2023 9 7 2024 3 7
1. 1.
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2. 2
( )
3 3
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