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13,492,007,653 97.38

— 362,029,191 2.61

13,854,036,844 100.00;

) ()

1 US TREASURY 8,750,000 16,640.60]  1,456,052,827 16,382.07|  1,433,431,877| 4.625 2035/2/15/10.34)
N/B

2 US TREASURY 8,910,000 16,216.35  1,444,877,547 15,958.95  1,421,943,135  4.25/2034/11/15/10.26)
N/B

3 US TREASURY 8,800,000 16,155.99  1,421,727,340) 15,908.06)  1,399,909,280|  4.25 2035/8/15/10.10]
N/B

4 US TREASURY 8,770,000 16,185.03  1,419,427,947 15,923.36|  1,396,478,718  4.25 2035/5/15/10.07,
N/B

5 US TREASURY 8,480,000 15,832.50,  1,342,596,336 15,572.06/  1,320,510,765 4/2035/11/15( 9.53
N/B

6 US TREASURY 7,350,000 16,395.50,  1,205,069,641 16,136.01)  1,185,997,006] 4.375 2034/5/15| 8.56)
N/B

7 US TREASURY 7,090,000 15,809.07|  1,120,863,083 15,559.88  1,103,195,699] 3.875 2034/8/15| 7.96)
N/B

8 US TREASURY 7,220,000 15,417.42]  1,113,137,834) 15,206.39]  1,097,901,920| 3.375 2033/5/15| 7.92)
N/B

9 US TREASURY 6,120,000 16,547.89  1,012,730,974 16,295.26) 997,270,437 4.5(2033/11/15( 7.19
N/B

10 US TREASURY 6,280,000 15,999.04  1,004,740,333 15,750.05) 989,103,274 4 2034/2/15( 7.13
N/B

11 US TREASURY 5,670,000 15,909.30) 902,057,800 15,671.04 888,548,482  3.875 2033/8/15 6.41
N/B

12 US TREASURY 1,640,000 15,981.75 262,100,757 15,714.45 257,717,060  4.125 2036/2/15 1.86
N/B

)
97.38
97.38
2026 3 1
1 ()
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1 (2022 3 7 ) 2,204 2,208 5,010.2000, 5,019.4000 —
2 (022 9 7 ) 5,235 5,251 5,499.9000 5,515.9000 5,533
3 (2023 3 7 ) 4,217, 4,236 5,020.6000 5,042.9000 5,027
4 (2023 9 7 ) 6,887 6,918 5,372.6000, 5,397.0000 5,366
5 (2024 3 7 ) 8,293 8,349 5,536.5000[ 5,573.9000 5,517
6 (2024 9 7 ) 8,469 8,535 5,513.8000 5,556.9000 5,496
7 (2025 3 7 ) 16,348 16,493 5,512.1000, 5,560.9000 5,511
8 (025 9 7 ) 15,752 15,909 5,625.9000, 5,681.8000 5,625
9 (2026 3 7 ) 13,475 13,590 5,999.9000, 6,050.9000 6,009
2025 3 17,675 — 5,600.4000 — 5,609
4 17,151 — 5,403.7000 — 5,400,
5 17,114 — 5,378.5000 — 5,378
6 16,059 — 5,444.1000 — —
7 14,002 — 5,601.0000 — 5,597
8 15,698 — 5,606.7000 — 5,603
9 8,481 — 5,661.7000 — 5,652
10 9,235 — 5,897.8000 — —
11 11,025 — 6,064.8000 — —
12 11,369 — 5,984.1000 — 5,966
2026 1 11,967 — 5,837.6000 — 5,830
2 13,521 — 6,036.5000 — 6,057,
3 13,854 — 6,013.0000 — 6,008
1

1 2021 10 27 2022 3 7 9.2000

2 2022 3 8 2022 9 7 31.9000

3 2022 9 8 2023 3 7 41.2000

4 2023 3 8 2023 9 7 51.4000

5 2023 9 8 2024 3 7 67.9000

6 2024 3 8 2024 9 7 90.7000

7 2024 9 8 2025 3 7 74.5000

8 2025 3 8 2025 9 7 106.1000

9 2025 9 8 2026 3 7 100.0000

1 2021 10 27 2022 3 7 0.4

2 2022 3 8 2022 9 7 10.4

3 2022 9 8 2023 3 7 8.0
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4 2023 3 8 2023 9 7 8.0

5 2023 9 8 2024 3 7 4.3

6 2024 3 8 2024 9 7 1.2

7 2024 9 8 2025 3 7 1.3

8 2025 3 8 2025 9 7 4.0

9 2025 9 8 2026 3 7 8.4

100

2

1 2021 10 27 2022 3 7 560,000 120,000 440,000
2 2022 3 8 2022 9 7 856,000 344,000 952,000
3 2022 9 8 2023 3 7 1,012,000 1,124,000 840,000
4 2023 3 8 2023 9 7 812,000 370,000 1,282,000
5 2023 9 8 2024 3 7 1,044,000 828,000 1,498,000
6 2024 3 8 2024 9 7 1,416,000 1,378,000 1,536,000
7 2024 9 8 2025 3 7 2,202,000 772,000 2,966,000
8 2025 3 8 2025 9 7 908,000 1,074,000 2,800,000
9 2025 9 8 2026 3 7 858,000 1,412,000 2,246,000

18/71



EDINETOOOO
O00OO00000000000000(E12460)
OooooooooooooooooooOn

) SBFZEE 02643831080

-4 T
N EE(ER - MiEEOHE o peo N DEOHE
— I (DA, 1000870) (oW e SRS (G4) | (100870, MikHi)
125,000 b5 2026938 510 M
100,000 36,000 2025128 490 A
15,000 2025%98 550 M
10,000 m _ 02 A
— 2025¢F3H 488 M
. MERRE 5729 A

20214108 22108 023E10H 0244810F 2025108

& EELEEDRR

isimpIRRELE (L)

Wft L] L BRILE (%)
i US TREASURY N/B EWE S 10.3
2 LS TREASURY N/B [EHE 10.3
3 US TREASLIRY N/B [EMmE 10.1
4 LIS TREASURY N/B EMEN 10.1
5 US TREASURY N/B EHNE 9.5
& US TREASURY N/B RIS B.6
7 US TREASURY N/B EHRLE S B.O
B US TREASURY N/B [EHNCE 79
a US TREASURY N/B B TR 7.2
10 |US TREASURY N/B EmES 7.1
N FREUNBRROHE w-
(%) OHBAZFvOZ mITLK

15

10

5

0

-3

2 TE 20188 20150 20304 a1 2004 20038 20248 2SI 0G5

* 27 - FoFRBRE S 28| A0 T W L T,

* 201 HEG 2020813 1A T v FAOEIRGE.

« 20218Fi38ER (2021%10H270) M SEFFTORGE.
+ 20268 FE SEAERFLERE E TOlEE.

877 FOEAERESECETAADENTED, HECERRRTNETSGOTREDFESZA. MR- -7y I 20MREEE <
=TRERETHED, JrFoBARMTREDERA. o7 FOERAUREE. Mk, BIRESHA—LA-TTHFELTVSES
HEDEY.

19/71



(

(

10

EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

)

)

10

0120-753104 (

9

5

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

20/71

100.05



(

(

EDINETOOOO
00000000000 DO00O0O((EL2460)
OO00oodooodooddoononOonon

)

)

0120-753104 ( )
9 5

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

100.05

21/71



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

( 38 59 )(
) 2 2 ( 12
133 )( )
6 6
193 2 1 (2025 9 8 2026 3 7 )
EY
(025 9 7 ) (026 3 7 )
21,967,362 19,406,199
3,343 -
14,151,254 8,465,612
15,578,425, 369 13,327,410,707
169,199,682 130,781,511
96,869,623 79,707,210
33,031,409 26,269,336
549,720 1,369,767
1,874,864 2,022,633
15,916,072,626 13,595,432,975
15,916,072,626 13,595,432,975
6,102 4,000
156,520,000 114,546,000
1,096,247 817,067
4,604,207 3,431,655
1,254,020 966,175
163,480,576 119,764,897
163,480,576 119,764,897
14,000,000, 000 11,230,000, 000
1,752,592,050 2,245,668,078
202,712 1,280,273
15,752,592,050 13,475,668,078
15,752,592,050 13,475,668,078
15,916,072,626 13,595,432,975
2025 3 8 2025 9 8
2025 9 7 2026 3 7
329,314,488 217,105,235
313,677,214 62,984,022

22/71



EDINETOOOO
00000000000 DO00O0O((EL2460)
OoooodooogooddoooOoonon

23/71

2025 3 8 205 9 8
2025 9 7 2026 3 7
54,356,949 596,362,845
1,126,164 851,219
698,474,815 877,303,321
2,271,352 1,475,692
9,539,608 6,197,857
2,175,497 1,657,344
13,986,457 9,330,893
684,488,358 867,972,428
684,488,358 867,972,428
684,488,358 867,972,428
1,518,810,092 1,752,592,050
434,130,000 789,208,000
434,130,000 789,208,000
568,580,000 956,556,400
568,580,000 956,556,400
316,256,400 207,548,000
1,752,592,050 2,245,668,078
2025 9 8 2026 3 7
2025 9 7 2026 3 7
2,800,000 2,246,000
1 1
1 5,625.9 1 5,999.9
(10 ) (56,259 ) (10 ) (59,999 )
2025 3 8 2025 9 8
2025 9 7 2026 3 7
2025 3 8 2025 6 7 2025 9 8 2025 12 7

A 167,236,476 A 98,155,988

B 4,917 B 202,712

C=A+B 167,241,393 C=A+B 98,358,700

D 7,206,336 D 4,180,076
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E=C-D 160,035,057 E=C-D 94,178,624
F 159,736,400 F 93,002,000
( ) G=E-F 298,657 ( ) G=E-F 1,176,624
H 3,182,000 H 1,898,000
10 1=F/Hx 10 502 10 1=F/Hx 10 490
2025 6 8 2025 9 7 2025 12 8 2026 3 7
A 163,204,176 A 119,800,466
B 298,657 B 1,176,624
C=A+B 163,502,833 C=A+B 120,977,090
D 6,780,121 D 5,150,817
E=C-D 156,722,712 E=C-D 115,826,273
F 156,520,000 F 114,546,000
( ) G=E-F 202,712 ( ) G=E-F 1,280,273
H 2,800,000 H 2,246,000
10 1=F/Hx 10 559 10 1=F/Hx 10 510
(6D
2025 3 8 2025 9 8
20256 9 7 2026 3 7
1. 1
2. 2
( )
3. 3
(@)
o
o
(@)
2025 9 7 2026 3 7
2025 3 8 2025 9 8
20256 9 7 2026 3 7
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2025 3 8 2025 9 8
2025 9 7 2026 3 7
14,830,000,000 14,000,000,000
4,540,000,000 4,290,000,000
5,370,000,000 7,060,000,000
2025 3 8 2025 9 8
2025 9 7 2026 3 7
277,236,892 20,546,609
277,236,892 20,546,609
025 9 7 ) (026 3 7 )
1 1
167,461,706 167,467,808 6,102 125,922,720 125,926,720 4,000
167,461,706 167,467,808 6,102 125,922,720 125,926,720 4,000
167,461,706 167,467,808 6,102 125,922,720 125,926,720 4,000
1)
2)
1
(1) (026 3 7 )
@) (2026 3 7 )
US TREASURY N/B 6,490,000.00 6,262,850.00
US TREASURY N/B 5,670,000.00 5,642,092.82
US TREASURY N/B 6,120,000.00 6,334,319.33
US TREASURY N/B 6,350,000.00 6,354,712.33
US TREASURY N/B 7,350,000.00 7,537,338.26
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US TREASURY N/B 7,090,000.00 7,010,652.26
US TREASURY N/B 8,820,000.00 8,946,097.76
US TREASURY N/B 8,770,000.00 9,135,016.17
US TREASURY N/B 8,770,000.00 8,878,083.23
US TREASURY N/B 8,460,000.00 8,556,496.45
US TREASURY N/B 8,430,000.00 8,348,334.36
US TREASURY N/B 1,640,000.00 1,639,359.25
12 83,960,000.00 84,645,352.22
(13,327,410,707)
98.9% 100. 0%
13,327,410,707
(13,327,410,707)
1) @) «C =)
2) @)
3)
2026 3 31
14,268,314,296
414,277,452
13,854,036,844
2,304,000
6,013.0

26/71



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

@
2026 4 17,180
20,000,000
5,150,693
2026 3 31 ( )
( )
871 69,854,122
117 542,424
14 7,140,406
332 476,051
1,334 78,013,004
( )
( 38 59
) 2 ( 19 8
6 52 )
282 306
( 19 8 6 52 )

193 2 1 (2024 4 1 2025 3
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31 (2025 4 1 2025 9 30 )
EY
(2024 3 31 ) (2025 3 31 )
( ) ( )
(
7,405 8,177
44,745 46,810
7 12
852 1,019
1,023 666
31,788 34,911
5,989 7,066
757 2,242
169 195
18 21
92,719 101,080
945 881
595 589
350 292
5,658 6,889
5,658 6,888
0 0
17,314 14,923
1,813 2,164
9,535 6,584
519 521
10 11
1,875 2,413
2,651 3,134
908 92
23,918 22,694
116,638 123,775
(2024 3 31 ) (2025 3 31 )
( ) ( )
(
13,700 6,000
123 132
11,404 11,982
1 1
39 65
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10,312 11,326
1,052 589

12,507 12,594

8,095 10,363

1,590 2,112

15 14

4,543 5,846

24 -

52,005 49,045

2,759 2,618

602 610

1,123 1,431

4,484 4,660

56,490 53,706

59,820 69,751

17,180 17,180

13,729 13,729
11,729 11,729
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