EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

2020 8 13
23 (. 2019 11 19 2020 5 18 )

03-6387-5000

1/85



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(=2 F0F) (FHF-270F)

s rReat | HE) stRmee | BE ) eesmois

[ LE EH 1R RO,
(EeEdgiy REBm | oH-Trk @m [

10

2/85



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

I
]

I
1 ]

I
4

I |

6 ]

12

3/85



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

http://www.toushin.or.jp/

2013 2 21

@

@

@
@

®

@
@
® ( ).

4 = @
® . o &

(LMMF( )... MVF MMF

(2MRF( )... MWF MRF

(3)ETF... 12 480 ) 12 1 2
32 26 9 4 2

@

@

(D)

@

(©))

@ ..

@ .. (
(€)

4/85



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

©)

5) . @ @
@o» @

@

@

@

@

®) .

4) C ).

G) 12 (). 2 ¢ )
® ..

™

@

@
®
4
®
(©)
Q)
©)
)] C D

(10) . ( (
))

Q) » (

@ " 2

@

&)

1) 225
(2)TOPIX
(©))

5/85



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

€Y
( )
)
( )

©)
O . (O ©)

2008 12 19

2013 12 4

TR =g fHEFIR 5 (F L ORERD

(iR iE S
R E T ETRETY —I70F

4%2@7 T 4%

L5 8 W ] vl SR P P o - ) ' B EsLIRTTHE R =4t
[7 72K m3E B Mk E ] : [770F MR, SR
ERMIEE e A
| EFROEIEE™ E= 3 e b S -t Aol
A Bkl L A
Tk 2 (3% MEREL L iR, — 2 B2 e TR T
AR5 FEb TRV IEH. RS EOESEICEATSS
UE. UzFaup To. — DR ITSE S AT A MR H M
[TH—7 72F OE B O E |28 T 2R O 10| CRAT B3]
~BEEETIHITEROEE]

RSt BB — BEMFOE2 L. — HERHE-R
O EF NI T REROREDISEHET.

EER

(2 &)

#1 DEREEICETSEREOEERNM] . 38MET 05 nANE TICSE O~
HSER L EESEICL . TEM MR 1 FE 28 B8 ICER SO
SEMELETBL. SEMAET 2 OERHISRT 580 LLET.

#E [HE R CR T30 1L 3088 T M 3 nANE TIZEEE O —-H s
MenZFB&Todl L2 RINES Ta PICEFFhIt0 ELIT.

6/85



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(2020 6 )m

17,180

1959 12
1997 10

2000 11

5,150,693 100

AAA AA A

7/85



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

DAL - g ot

—EH|- HERBLOFRE

BEHARR A 71V AO#HE

ERIEC - B E D
Falr—g3OAEZF LT

e b P R e R
|SEDE, EASRE tEEDET]
HLUOHE AT IRBLEERELE
EX

EHELOREORIBLICETE,
BIBCo -iREECS. Tal-—Iig 0k
BETRELET.

EEIRA BRI il - T . SEhE
., Flle]Y) %55 Bl T#A=EE
R, LEOERIE D EREES. T
a L= gl ek | TR T T AR —
DAUAERELET .

O |
U.K

2
U.K.
NOMURA ASSET MANAGEMENT U.K. LIMITED
NOMURA ASSET MANAGEMENT U.K. LIMITED
U.K.
0.05
3 FTSE
m FTSE ]
FTSE FTSE Fixed
Income LLC

FTSE Fixed Income LLC

FTSE Fixed Income LLC

8/85



o o1~ W N

16

1

15

11

9/85

20

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad



10

11

12

13

14

15
16

17

o 0 A WDN P

EDINETOOOO

00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

2 1 10
2
2 1 18
2 1 14
2 1 14
2 1 16
9 7
1 6 9
10
16 2 )
2 2
@
2 2 1

10/85

11

11



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

14

€Y)

@

NOMURA  ASSET MANAGEMENT U.K. LIMITED U.K.

11/85



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(©))
5
5
10
5
10 20
AL T Eak TRUA S e
U.K Uzzwk|zkt3 ﬁﬁgii ﬁmﬁﬁnﬁg
EfsnEERt- BT nEEHAE ICLZ2 27 PO 20838 - i

£ R4
SRR D1
fi%

TONS
G L3 k4 4
LWL
ALS Tk TR A

UK. UzTFoFEHFERT—i
SLS TRk TRTAUE UK. UEF wF |2
B i t B I R R T -7 rUE O
P14 D5 % (& DERaRES) OEA D

HEICATIER O~ BEER LT,

FR7FEe 2R A D
EHFEIFFIELE T4

=HIEE E=HIEE

Ada T T AWk ¥R A
Uk, UZzuFlcEs
EE-ATEDEF

e i o = - Pl o’
fE3F - MEEOHEE

12/85



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

> BELME [
BAMEEASR
BREBOEETOLARURITIOELZAOER.
Ef#. H8%
f 1 T l

HAELEAS
[lﬁﬂ)iﬁ.ﬁ!iiir:?utﬂ)] N 4 AREERSNE A
DRESS~OHES BREECHAORB SR
T l == 5 A B FI= >
ENERUS SO S
| <:: B 5 BRI, £0
ERELSEI_EHSE ﬁw:gﬂggmgm
HEI LS BAORT AT hhi- &,
R . Gag BELHAOHEE RS
DEMNEES

[ - P

| (" 2vF547vR )
EAELE - F—L <:: BIEEE
g A I
57 v FOEA - BERROEMOHES 5 - WA E w0
EE. WA
1 \ <

PRC (Performance Review Committee)

WHAZ+—T A0S, HEYLEOEE

13/85



11 18

®

®

®

14/85

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad



(

)

10

®

( 22 )

( 24 )

50

50

15/85

®

®

®

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

28 8 3
28



(

(

(

)

)

)

36

27

26

(

28

16/85

25

)

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad



(

(

(

)

)

)

10

20

10

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

® )

37

17/85



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

gL OEEICHTAERT

MIx—7A0ES
BRI — T AR
MEZHA—

SRR IO — T AERS
MEE . FFE 5

ERURSOE
SRRSO A
DE—A—. B, o
RS RS OISR 25, R
BN 2 T EOE = A
FE Bl %

EEEREEEE

18/85



N VA DFERBBILER oise7a%~2020808% : AR)

EDINETOOOO

O00OO00000000000000(E12460)
Oooooooooooobooooooad

3P e T R A L U e o T P R D e 7F

= TS HERNEE () = i R ) BEx# BFrerE) BRSS9 W TrE)

= - & BN R S S A SO EROE
B4R o Fna

ik

Ba¥aoNaxgege
5 & M- B & BB EF

HWISRTR A0IGEGR MNITEGR  MIREGR  N1WEGR  N0MECR L

S&a KRN WeDA Siln RN AR

[ - Bes | RAMS | FOES | D50E | RANE | SRS
AR (%) 322 M1 wa 2.3 140 193
(% ~78| naz0l naes| nzal  nanl A123] aa7a
FoE (%) 0.5 50 6.8 28 a8 oz

« SRS . RIS R L S s s BTORE DS ADED 7 o FOMRTRE 20 E DA,
HLTHALEEOTY. 2001546 7 A%EE 10,000 £ L THE « 2015 ¥ ANS 2020 5 6 A0 5 EMOSEAFECHTS | £

{ELTHOET. CRERCHEAHE - B - FIHEEERLLEOTT,

« EINWERL. 2015 & 7 Bars 2000 &£ 6 Ad 5 EMODEAFE » AWBICHEL RS NN ET,
IS S 1 EmORER T ETLLENTT. s 80P AR THE R R

i PR, RO RS L BN EAELTHRLTE D, B eam s RS RaT B0 ET.

<AEALER DS LOMN
B . METRRINEY (TOPTX) (K283

¢ MSCH-KDKUSAT Bl (SIS, M-

LMSCL T F= e« Fmdry boo o 7w O [RMAE, Fle—20

| NOMURA-BP TR

1 FTSE tHWEME - > 7= 22 (CEE, ~orgl - Fe-—3)

PRI B Ss b ML e A R W = TR =S i e S0 = T =50 1 [Rr=R)

BRI AR S OO EERCDT e

WIEEIRE (TOPI) (RSLA) « ¢ MIEREEHS (TOPD) (RELA) . AR TRENRSR (nRREshSs ConhETean, mm
mM, MIEEHCLE, MEL CREECET ST ATORMNL. WRTENRS SN TOET, BB EEE. R e e
RRMRENSNOTRES . MERENRANG. I CoRRUENCEET SL S ESRECHLTE. REENLEDA,
MSCH-KONUSAL 3 (BEliAd, FIN=2), MECI I V=200 o« Poiry b= o SF 020 (BEHRASs. FA=12) ¢ + « MSC-KOKLISAT BESY (BB
A, Ms—3), MECITF=2o8 « F—gru b« Ao Fw 03 (Elke ma—20 i1 MSC] FEmLCHET T, BHlECHT BN, 05NN
n!mu-mul: MECT CHRLEY. E MSCL G, REECmRERe T s LU LR T SRR AL TUET.
HOMURA-BE] TR - -« - NOMURA-BP] MHAORIIREG. FulsicanCRnl 27, 4, IrsnaiiE. NOsURs-BP1 DSsiEEs.
mmmmuﬂmmfﬁmwc NOMURA-BF BT THEONAFR Py P73 S PR HTOEREE. o= oML —
TET AL
IFTSE BIER > F 03 (MCBE, S Skl - Fa— 20 - o o FISE NIRRT T o0 (BCER A SiL « As—2) J& FISE Foed
Inoome LLC - & D@Ean, &n;mmmmmmbm-rﬁwzrr EUMME FTSE Foced Inonene
LLC SANSEtE T, ARERICI W D T T FTSE Fleed Income LLC ML TLIRT,
PR - DR b M S F w SR - TF -2 - Tt - B0l F -2 1 F B2+ « - (W ELA Al
SRl A T a0l s T =50 s =t s A O= UL s T M= 7 5 (B=21 [CCTR TR &EUFET) C2T oo
e sREE Baol-uesge. SLENONET S0 cu<. BMs L TOHMENSNEEOTSD. SEREONNERS, Ao neRo s
LT %2 P A5 W, BLRNSCEAY 2EsroSRO iR TR SO TEENERA. B, BlNRRSC s SSH TR AR
ENCNRTEEATERNEFRL., CIOSENSMEEE. F—9. EOOOANEINY USRI ANETH. PMoman Chass & Co. BIHED
Fom (LT, PN FEOESHCERTERET S EOTHENESL, SENSANEINL L CEN NS HE0ET, BEO/ (-T2
ERROUS— TR e TRBO RN A, FANCSENIRITHEOCERERCS0T. M SEOEREFD Y - 2a— FERESTHD
LanEME0. BAEF LD, BELET— 4y bR SRR RO TECENED, B, BITHEOSRL, TL—Ixsr ISt —, FE
Y=, ERERECUs TV ENNREEDEY.
HM0 LR Morgan Securities LLC (SO TIE [PMSLLC) SMORET) (RMRAALY=]) @ WECHMTIED, SMMBErEZRY (CoTwe (7
CRF O H) SRR DO TOE, R LEERERE LR YA, EMELESRREEN S GWHI IO bt OSSRC LT,
EEENDC R EARE RN SN 2 ENEENE TSNEDRNEC DUT. N L — - DR E R WL ERER
(AR REN VEOT D Ed, BN R IO T RO TONE, T—5F Y, Ty O M ERRE AN AL F
B, BREEACEELEISNIANC LS THHENTLETY., TORERNENT. IERRCHETIRNC L TRETSEATERD Y
Ao ETAMEA - 2 — P RNTENE TR0, EOMENITATHELR Y- CRELEY,
IPMSLLE [ NASD, NYSE, SIPC BT T. IPMorgan (2 1P Morgan Chase Bank, BA, W51, 1R Morgan Securities PIC., ERGTOMEEH
ﬂﬁmammamw.

(i : BRI RS, FISE Fixed Income LLC f)

19/85




EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

2.2 (
YO 2.0 )
1.155 (
1.05 )
« )
500 500 1000 1000

0.50 0.51 0.52

0.50 0.50 0.50

0.05 0.04 0.03

5 11

0.05

20/85



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

0.1 1
| |
20.315 ( ( )
15.315 5 )
( ) ( ) 20.315 (
15.315 5 ) 20.315
2
1 . -
1 2015 12 31

21/85



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

NISA
NISA

15.315 (  15.315 )

22/85



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

"

DR 278 B 1% OB HENE S niER
ARl HEOBALAREBFREO BT smwons || o cHEnmES RS
FE RE- T 2BEIC S REDLE A LE L
MRS RV ET, B it
= @
1= =
Bl B
TTE {ifi
D £5
e r
(@I L EO R EE S D (ER
THEETEH - T E2BETE. TOTE sxsous ; z
BEOEIEALES (REINES) 45 < I pabeiti
B, wEehsmEERES BRIl Bo Eggﬁiﬁﬁﬁ
Al ) EImER LBl e R E e b i = Bl 3
T, WE. THENAEEES &0 Rijas 4] b sEen
e BRI 18E, whReRE s = e Bm
I E ORI AN RAHRS GBI | I e ((=aofins
SERE) EIERRLAEN. OSSR =5 %
EQERIRAE L DET, En
L% 4
®) 2020 6
2020 6 30
154,716,673 99.76
— 363,664 0.23
155,080,337 100. 00
361,096,970 16.89

229,694,242 10.74

23/85



EDINETOOOO
00000000000 DO00O0O((EL2460)
ooooodooodooodnoodd

120,935,981 5.65
441,891,800 20.67
45,942,232 2.14
324,389,810, 15.17,
45,094,743 2.10
96,992,695 4.53
58,005,709 2.71
8,566,287 0.40
51,685,912 2.41
1,784,296,381 83.46
136,132,043 6.36
24,410,454 1.14
— 192,928,868 9.02
2,137,767,746 100.00;
824,511,501 38.56
142,786,453 6.67
315,418,954 14.75
84,968,464 3.97
1,326,683, 246 62.05
109,559, 268; 5.12
()
92,995,536 1.6075f 149,496, 386 1.6637| 154,716,673(99.76|
)
99.76
99.76
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1 MEX BONOS 36,000,000 512.22 184,399,556 551.21 198,438,271] 8.5 2029/5/31] 9.28
DESARR FIX RT

2 BONOS Y OBLIG 1,500,000 12,200.11 183,001,753 12,237.44 183,561,662] 0.5 2030/4/30| 8.58
DEL ESTADO

3 BUONI 880,000 12,337.47 108,569,773 12,215.76 107,498,699  1.35| 2030/4/1| 5.02
POLIENNALI DEL
TES

4 89,000,000 117.66 104,723,420 116.35 103,553,280  1.4] 2034/9/20| 4.84

5 SWEDISH 7,800,000 1,256.16 97,980,543 1,243.49 96,992,695  0.752029/11/12| 4.53
(GOVERNMENT

6 BUONI 600,000 12,563.82 75,382,955 12,455.54 74,733,288|  1.45 2022/9/15| 3.49
POLIENNALI DEL
TES

7 BUONI 530,000 14,131.29 74,895,838 13,981.10 74,099,870 3 2029/8/1| 3.46)
POLIENNALI DEL
TES

8 60,000,000 116.04 69,629,800 113.76 68,257,800  1.2| 2035/9/20| 3.19

9 64,000,000 101.90 65,221,200 101.38 64,883,840 0.1 2027/9/20| 3.03

10 BONOS Y OBLIG 350,000 17,186.09 60,151,333 16,987.52 59,456,334  5.152028/10/31| 2.78
DEL ESTADO

11 POLAND 1,900,000 2,934.75 55,760,422 3,052.93 58,005,709|  2.752029/10/25| 2.71
(GOVERNMENT BOND

12 BUNDESREPUB. 260,000 21,549.78 56,029,430 21,424.09 55,702,654  3.25 2042/7/4| 2.60
DEUTSCHLAND

13 ISRAEL FIXED 1,600,000 3,190.01] 51,040,169 3,230.36 51,685,912 1| 2030/3/31] 2.41
BOND

14 BUONI 350,000 12,918.26 45,213,936 12,748.51 44,619,796|  1.85 2024/5/15| 2.08
POLIENNALI DEL
TES

15 BONOS Y OBLIG 340,000 13,237.50 45,007,519 13,122.40 44,616,188 1.6 2025/4/30| 2.08
DEL ESTADO

16 46,000,000 102.45 47,127,220 95.26 43,821,440 0.4 2049/9/20| 2.04

17 PROVINCE OF 500,000 8,589.83 42,949,152 8,568.16 42,840,802]  2.75] 2025/9/1 2.00]
(QUEBEC

18 ONTARIO 500,000 8,163.68 40,818,400 8,235.93 41,179,698]  1.75] 2025/9/8| 1.92)
(PROVINCE OF)

19 BUONI 300,000 12,638.69 37,916,081 12,501.51 37,504,530  2.152021/12/15 1.75
POLIENNALI DEL
TES

20 BUONI 250,000 14,565.92 36,414,810 14,333.45 35,833,626| 3.1 2040/3/1| 1.67
POLIENNALI DEL
TES

21 BUNDESREPUB.. 160,000 19,717.87 31,548,605 20,381.88 32,611,009 2.5 2046/8/15 1.52
DEUTSCHLAND

22 UK TREASURY 160,000 16,296.56 26,074,496 17,209.07 27,534,518]  1.75 2049/1/22| 1.28

23 BUNDESREPUB.. 160,000 17,532.38 28,051,814 16,573.18 26,517,101  1.25 2048/8/15| 1.24
DEUTSCHLAND

24 ONTARIO 300,000 8,748.75) 26,246,263 8,794.86 26,384,604 2.7 2029/6/2 1.23
(PROVINCE OF)
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25 MEX BONOS 5,000,000 490.14) 24,507,266 521.35 26,067,574 8 20247975 1.21]
DESARR FIX RT
26 FRANCE (GOVT 200,000 12,973.81 25,947,638 12,923.81 25,847,626 0.5 2029/5/25| 1.20)
OF)
27 PROVINCE OF 300,000 8,530.88 25,592, 664 8,575.64) 25,726,939 2.3 2029/9/1| 1.20
QUEBEC
28 25,000,000 102.54 25,636,050 101.39) 25,347,750 0.1]2027/12/20| 1.18
29 EUROF IMA 200,000 12,133.18 24,266,369 12,205.22 24,410,454 0.1 2030/5/20 1.14
30 BONOS Y OBLIG 180,000 13,615.72 24,508,304 13,556.72 24,402,100|  2.152025/10/31| 1.14
DEL ESTADO
)
83.46
6.36
1.14]
90.97
)
T-NOTE (2 ) 17 3,752,617.23 404,306,980 3,753,812.5 404,435,758]  18.91
(2020 09 )
T-NOTE (5 ) 31 3,884,687.5 418,536,232 3,898,976.64 420,075,743 19.65
(2020 09 )
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T-NOTE (10 ) 10 1,386,812.54) 149,415,181 1,393,281.3 150,112,126]  7.02
(2020 09 )
T-ULTRA (2020 7 1,526,125 164,424,706 1,534,312.5 165,306,828]  7.73
09 )
10 7 1,079,190 85,040,172 1,078,280 84,968,464  3.97
(020 09 )
BOBL (2020 6 804,840 97,450,027 810,000 98,074,800  4.58
09 )
BUNDS (2020 13 2,261,480 273,819,998 2,296,580 278,069,906]  13.00)
09 )
SCHATZ (2020 70 7,841,050 949,394,334 7,850,500 950,538,540  44.48
09 )
10 13 1,924,477.88) 142,180,425 1,932,680.75 142,786,453 6.67
(2020
09 )
GILT (2020 8 823,860 109,169, 688 826,800 109,559,268]  5.12
09 )
2020 6 1
1 )
4 (2010 11 18 ) 112 112 1.005]] 1.0061
5 (2011 5 18 ) 111 112 1.0075] 1.0085]
6 (2011 11 18 ) 109 109 0.9874 0.9874
7 (2012 5 18 ) 112 112 1.0164 1.0174
8 (2012 11 19 ) 116 116 1.0578 1.0588
9 (2013 5 20 ) 137 137] 1.2491]] 1.2501
10 (2013 11 18 ) 145 145 1.2247 1.2257
11 (2014 5 19 ) 157 157 1.2901] 1.2911
12 (2014 11 18 ) 176 176 1.4395 1.4405]
13 (2015 5 18 ) 179 179 1.4590] 1.4600)
14 (2015 11 18 ) 181 182 1.4726] 1.4736
15 (2016 5 18 ) 174 174 1.4035] 1.4045]
16 (2016 11 18 ) 169 169 1.3672 1.3682
17 (2017 5 18 ) 172 172 1.3949 1.3959
18 (2017 11 20 ) 167 168 1.4298 1.4308
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19 (2018 5 18 ) 164 164 1.4130 1.4140
20 (2018 11 19 ) 153 153 1.4052 1.4062
21 (2019 5 20 ) 156 156 1.4257 1.4267
22 (2019 11 18 ) 160 160 1.4673 1.4683
23 (2020 5 18 ) 150 150 1.3917 1.3927
2019 6 156 — 1.4325 —
7 158 — 1.4504 —
8 159 — 1.4549 —
9 161 — 1.4717 —
10 162 — 1.4788 —
11 161 — 1.4722 —
12 159 — 1.4788 —
2020 1 161 — 1.4839 —
2 161 — 1.4861] —
3 152 — 1.4123 —
4 149 — 1.3865] —
5 153 — 1.4242 —
6 155 — 1.4385) —
1

4 2010 5 19 2010 11 18 0.0010

5 2010 11 19 2011 5 18 0.0010

6 2011 5 19 2011 11 18 0.0000

7 2011 11 19 2012 5 18 0.0010

8 2012 5 19 2012 11 19 0.0010

9 2012 11 20 2013 5 20 0.0010

10 2013 5 21 2013 11 18 0.0010

11 2013 11 19 2014 5 19 0.0010

12 2014 5 20 2014 11 18 0.0010

13 2014 11 19 2015 5 18 0.0010

14 2015 5 19 2015 11 18 0.0010

15 2015 11 19 2016 5 18 0.0010

16 2016 5 19 2016 11 18 0.0010

17 2016 11 19 2017 5 18 0.0010

18 2017 5 19 2017 11 20 0.0010

19 2017 11 21 2018 5 18 0.0010

20 2018 5 19 2018 11 19 0.0010

21 2018 11 20 2019 5 20 0.0010
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22 2019 5 21 2019 11 18 0.0010
23 2019 11 19 2020 5 18 0.0010
4 2010 5 19 2010 11 18 0.0
5 2010 11 19 2011 5 18 0.3
6 2011 5 19 2011 11 18 2.0
7 2011 11 19 2012 5 18 3.0
8 2012 5 19 2012 11 19 4.2
9 2012 11 20 2013 5 20 18.2
10 2013 5 21 2013 11 18 1.9
11 2013 11 19 2014 5 19 5.4
12 2014 5 20 2014 11 18 11.7
13 2014 11 19 2015 5 18 1.4
14 2015 5 19 2015 11 18 1.0
15 2015 11 19 2016 5 18 4.6
16 2016 5 19 2016 11 18 2.5
17 2016 11 19 2017 5 18 2.1
18 2017 5 19 2017 11 20 2.6
19 2017 11 21 2018 5 18 1.1
20 2018 5 19 2018 11 19 0.5
21 2018 11 20 2019 5 20 1.5
22 2019 5 21 2019 11 18 3.0
23 2019 11 19 2020 5 18 5.1
100
2
4 2010 5 19 2010 11 18 2,236,071 969, 065 112,138,101
5 2010 11 19 2011 5 18 307,773 1,308,500 111,137,374
6 2011 5 19 2011 11 18 8,331 198,109 110,947,596
7 2011 11 19 2012 5 18 — 147,521 110,800,075
8 2012 5 19 2012 11 19 39,497, 534,547, 110,305,025
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9 2012 11 20 2013 5 20 63,141 297,716 110,070,450
10 2013 5 21 2013 11 18 10,123,110 1,503,034 118,690,526
11 2013 11 19 2014 5 19 3,099,954 38,705 121,751,775
12 2014 5 20 2014 11 18 3,388,742 2,516,093 122,624,424
13 2014 11 19 2015 5 18 1,839,370 1,366,508 123,097,286
14 2015 5 19 2015 11 18 987,439 554,017, 123,530,708
15 2015 11 19 2016 5 18 797,044 94,067, 124,233,685
16 2016 5 19 2016 11 18 228,078 569,312 123,892,451
17 2016 11 19 2017 5 18 104,729 185,137 123,812,043
18 2017 5 19 2017 11 20 2,497,169 8,886,587 117,422,625
19 2017 11 21 2018 5 18 15,863 774,278 116,664,210
20 2018 5 19 2018 11 19 50,421 7,222,266 109,492,365
21 2018 11 20 2019 5 20 45,934 9,997, 109,528,302
22 2019 5 21 2019 11 18 45,109 20,000 109,553,411
23 2019 11 19 2020 5 18 981,831 2,634,116 107,901,126
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22 23
(2019 11 18 ) (2020 5 18 )

1,332,834 1,322,871

160,431,664 149,858,384

161,764,498 151,181,255

161,764,498 151,181,255

109,553 107,901

42,890 42,969

857,859 859,184

1 1

1,664 1,659

1,011,967 1,011,714

1,011,967 1,011,714

109,553,411 107,901,126

51,199,120 42,268,415

52,523,059 51,693,902

160,752,531 150,169,541

160,752,531 150,169,541

161,764,498 151,181,255
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22 23
2019 5 21 2019 11 19
2019 11 18 2020 S5 18
5,575,611 7,173,280
5,575,611 7,173,280
122 71
42,890 42,969
857,859 859,184
1,664 1,659
902,535 903,883
4,673,076 8,077,163
4,673,076 8,077,163
4,673,076 8,077,163
1,034 9,118
46,624,973 51,199,120
20,148 472,862
20,148 472,862
8,490 1,227,621
8,490 1,227,621
109,553 107,901
51,199,120 42,268,415
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2019 11 19 2020 5
18
22 23
2019 11 18 2020 5 18
109,553,411 107,901,126
1 1
1 1.4673 1 1.3917
(10,000 ) (14,673 ) (10,000 ) (13,917 )
22 23
2019 5 21 2019 11 19
2019 11 18 2020 5 18
NOMURA ASSET MANAGEMENT U.K. NOMURA ASSET MANAGEMENT U.K.
LIMITED( U.K. ) LIMITED( U.K. )
157,106 303,891
A 1,543,058 A 532,351
B 0 B 0
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c 7,153,093 c 7,512,865
D 51,089,554 D 51,269,452
E=A+B+C+D 59,785,705 E=A+B+C+D 59,314,668
F 109,553,411 F 107,901,126
10,000 G=E/Fx 10,000 5,457 10,000 G=E/Fx 10,000 5,497
10,000 H 10 10,000 H 10
1=Fx H/10,000 109,553 1=Fx H/10,000 107,901
@)
22 23
2019 5 21 2019 11 19
2019 11 18 2020 5 18
1. 1.
2. 2.
)
3. 3.
e}
e}
e}
@)
22 23
2019 11 18 2020 5 18
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22 23
2019 5 21 2019 11 19
2019 11 18 2020 S5 18
22 23
2019 5 21 2019 11 19
2019 11 18 2020 5 18
109,528,302 109,553,411
45,109 981,831
20,000 2,634,116
22 23
2019 5 21 2019 11 19
2019 11 18 2020 5 18
5,551,731 7,151,655
5,551,731 7,151,655
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(1) (2020 5 18 )

@ (2020 5 18 )

93,241,902 149,858,384

1 93,241,902 149,858,384
99.8% 100.0%

149,858,384

D
2

(2020 5 18 )

26,321,357
146,848,640
1,673,211,456
130,697,932
23,235,856
22,020,553
24,435,324
7,820,783
6,193,192
51,233,526
2,112,018,619

2,112,018,619
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22,821,153
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46,061,603
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2,065,957,016
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2020 5 18
2019 11 19
378,828,785
910,392,355
3,763,152
1,285,457,988
93,241,902
282,708,480
909,507,606
1
(1) (2020 5 18 )
©) (2020 5 18 )
64,000,000 65,090,560
25,000,000 25,430,750
46,000,000 45,169,700
89,000,000 104,251,040
60,000,000 68,827,200
19,000,000 18,852,940
15,000,000 15,199, 650
7 318,000,000 342,821,840
16.6% 18. 7
MEX BONOS DESARR FIX RT 5,000,000.00 5,547,250.00]
MEX BONOS DESARR FIX RT 1,000,000.00 1,099,250.00
MEX BONOS DESARR FIX RT 36,000,000.00 42,003,720.00
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3 42,000,000.00 48,650, 220.00
(218,439,487)

10.6% 12.0%

BONOS Y OBLIG DEL ESTADO 100,000.00) 101,343.20)
BONOS Y OBLIG DEL ESTADO 340,000.00) 363,837.40)
BONOS Y OBLIG DEL ESTADO 180,000.00) 198,623.59
BONOS Y OBLIG DEL ESTADO 350,000.00) 480,970.00
BONOS Y OBLIG DEL ESTADO 1,500,000. 00 1,463,614.50
BUNDESREPUB. DEUTSCHLAND 260,000.00) 464,962.16
BUNDESREPUB. DEUTSCHLAND 160,000.00) 274,057.60)
BUNDESREPUB. DEUTSCHLAND 160,000.00) 223,387.20
BUNDESREPUB. DEUTSCHLAND 150,000.00) 154,842 .00)
BUONI POLIENNALI DEL TES 300,000.00) 307,380.00)
BUONI POLIENNALI DEL TES 600,000.00) 608,812.80)
BUONI POLIENNALI DEL TES 100,000.00) 100,050.00)
BUONI POLIENNALI DEL TES 350,000.00) 359,450.00)
BUONI POLIENNALI DEL TES 150,000.00) 150,915.00)
BUONI POLIENNALI DEL TES 100,000.00) 134,780.00)
BUONI POLIENNALI DEL TES 150,000.00) 154,020.00)
BUONI POLIENNALI DEL TES 380,000.00) 417,582.00
BUONI POLIENNALI DEL TES 880,000.00) 841,104.00)
BUONI POLIENNALI DEL TES 250,000.00) 273,875.00
FRANCE (GOVT OF) 200,000.00) 210,398.80
FRANCE GOVERNMENT 0.A.T 100,000.00) 161,498.60)
21 6,760,000.00 7,445,503.85
(863,380,626)

41.8% 47.2%

UK TREASURY 80,000.00 132,400.00)
UK TREASURY 160,000.00) 207,696.00
2 240,000.00 340,096.00)
(44,076,441)

2.1% 2.4%

SWEDISH GOVERNMENT 7,800,000.00) 8,419,905.00)
1 7,800,000.00) 8,419,905.00)
(91,524,367)
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4_4% 5.0%
POLAND GOVERNMENT BOND 1,900,000.00 2,156,500.00
1 1,900,000.00 2,156,500.00

(54,796,665)

2.7% 3.0%

MALAYSIA GOVERNMENT 300,000.00 343,135.05
1 300,000.00 343,135.05
(8,437,690)

0.4% 0.5%

ISRAEL FIXED BOND 1,600,000.00 1,640,855.84
1 1,600,000.00 1,640,855.84

(49,734,340)

2.4% 2.7%

1,673,211,456

(1,330, 389,616)

ONTARIO (PROVINCE OF) 500,000.00) 518,725.00)
ONTARIO (PROVINCE OF) 300,000.00) 332,052.00)
PROVINCE OF QUEBEC 500,000.00) 544,345.00)
PROVINCE OF QUEBEC 300,000.00) 323,457.00)
4 1,600,000. 00, 1,718,579.00)
(130,697,932)

6.3% 7.2

130,697,932

(130,697,932)

EUROFIMA 200,000.00] 200,378.20]

1 200,000.00 200,378.20
(23,235, 856)

1.1% 1.3%

23,235,856

(23,235,856)

1,827,145,244

(1,484,323,404)

D @) «C =)
2 O
3
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2020

5

18

1,062,493,936|

1,803,701,746

610,941,922

559,897,114

44,971,120

6,073,688

675,096,027

152,499,595

218,512,859

89,323,256

22,763,646

89,963,735

44,201,550

15,143,986

42,687,400

1,071,024,655

1,817,338,170

610,558,800

559,479,600

45,064,000

6,015,200

670,407,800

152,080,000

216,384,000

88,129,600,

22,030,300

90,764,500,

43,434,000

15,151,400,

42,434,000

8,530,719

13,636,424

383,122

417,514

92,880

58,488}

4,688,227

419,599

2,128,859

1,193,656

733, 346)

800, 765

767,550]

7,414

253, 400]

800, 600]

D
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2020 6 30

155,289,985

209,648

155,080,337

107,803,768

1.4385

2020 6 30

3,111,097,469

973,329,723

2,137,767,746

1,284,968,316

1.6637

@

@

®
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1,013 29,786,124
180 830,559
14 5,466,210
455 1,597,615
1,662 37,680,509
( )
( 38 59
) 2
52 )
193 2 1 (2019 4 1
31 ) EY
(2019 3 31 ) (2020 3 31 )
( ) ( )
( )
1,562 2,626
45,493 41,524
19,900 24,399
27 106
500 522
25,246 23,936
5,933 4,336
269 71
15 14
98,917 97,509
714 645
320 295
393 349
6,438 5,894
6,437 5,893
0 0
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18,608 16,486
1,562 1,437
12,631 10,171
- 16
235 329
22 19
2,001 1,545
2,694 2,738
168 229
- 0
707 -
25,761 23,026
124,679 120,536
(2019 3 31 ) (2020 3 31 )
( ) ( )
145 157
16,709 15,279
0 0
25 3
7,724 6,948
7,422 7,262
1,535 1,063
11,704 10,290
1,560 1,564
29 26
3,792 3,985
- 67
33,942 31,371
3,219 3,311
558 572
3,777 3,883
37,720 35,254
86,924 85,270
17,180 17,180
13,729 13,729
11,729 11,729
2,000 2,000
56,014 54,360
685 685
55,329 53,675
24,606 24,606
30,723 29,069
33 10
33 10
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86,958 85,281
124,679 120,536
( 2018 4 1 ( 2019 4 1
2019 3 31 ) 2020 3 31 )
( ) ( )
119,196 115,736
21,440 17,170
355 340
140,992 133,247
42,675 39,435
1,210 1,006
0 -
30,082 26,833
5,998 5,696
24,083 21,136
1,311 1,342
5,435 5,823
92 75
970 958
86 92
4,286 4,696
80,715 74,440
11,113 11,418
379 109
7,067 7,173
3,666 4,134
107 86
514 391
1,048 1,029
1,223 1,227
1,474 1,486
2,835 2,348
10,115 10,067
28,433 28,055
31,843 30,751
( 2018 4 1 ( 2019 4 1
2019 3 31 ) 2020 3 31 )
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( ) ( )
6,538 4,936
0 0
424 309
6,964 5,246
1 -
489 230
- 146
43 18
34 23
17 23
585 443
38,222 35,555
20 21
29 -
85 59
135 81
938 119
161 1,591
310 67
707 -
2,118 1,778
36,239 33,858
10,196 9,896
370 34
25,672 23,996
( 2018 4 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
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25,672 25,672 25,672
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17,180 11,729 | 2,000 13,729 685 24,606 30,723 56,014 86,924
( )
11 11 86,090
24,826
25,672
21 21 21
21 21 868
33 33 86,958
( 2019 4 1 2020 3 31 )
( )
17,180 11,729 | 2,000 13,729 685 24,606 30,723 56,014 86,924
25,650 25,650 25,650
23,996 | 23,99 | 23,996
1,653 1,653 1,653
17,180 11,729 | 2,000 13,729 685 24,606 29,069 54,360 85,270
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31 2019 7 4
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19 2020 3 31
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3,106 2,347
3,842 3,109
( 2018 4 ( 2019 4
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6,531 4,931
1
3 7
307 59
310 67
( 2018 4 2019 3 31 )
5,150,693 5,150,693
2018 5 14
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4,820
2018 3 31
2018 6 25
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2019 5 15
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(6) 16,709 16,709 -
0 0 -

25 25 -
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1 10
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