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Y7 ILEA LDBIEMIEDE B
ﬁf* HAESHAAESBEREYD ®+® d1—A A X BHEVEILEX X YT LIS LD EZAR YN~ A#
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BE D ZTOM(RIRAEZEZED) ® M EEHL D
a8& E FX Forward &4 @+® 55| EEHL E
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MNAY Par Share 18,223
Cash (Include Margin 2 176,527,249
Bond 45,305,244 272
Stock 8]
Future 8]
FxX Foreard —46,867,317,758
MNDF 4]
Others2 I Ea6471 416461 4154

#1 May reflect latest creation / redemption
#2 May include receivable and payable

Category | Long/Shart ISIN Ticker Security Mame Currency Cluantity Price WaluelLocal) FX Rate FX Forward Walue{ JPY)
Delivery Date
Cash Long JPY JEY 149,887 55488 1.00 E1149,687 554 86285
Cash Long UsD UsD @231 60923 115,02 26,635,654
Margin Long UsD UsD &- - -
Bond Long U591 281 OFGAE US TREASURY MN/B. GUSD 5,060,000,00 12589 6,370,065 .36 115,02 752684918
§ § § § § § § §

Bond Long 1J591282CD.J1 US TREASURY MN/B. USD 17,140,000.00 9549 16881561 02 115,02 1.541.717,149
Future Long - - Ush - = & = -
F¥ Forward _Long UsD UsD @- (i
F¥ Forward _iShort UsD UzD {166,849 000 1.00 —-166,845,000.00 11495:20220203 &-19185432 593
F¥ Forward_iShort UsD UzD -240,684,000 1.00 —240684,000.00 1150120220106 @-27 661,665,165
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nikko BLUERI BEEOERICI EIHGAVTYIRITFPURISUVRAEE (BEBAYCHL) I TEBAUTYIRT7URISUREE (ABAYDHY) I~
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0.00% 10Ju|y 2024 11, 411 OOO
0.00% 24 July 2024 6,962 0.00 0.1
0.25% 25 July 2024 14,644 0.25 0.0
0.00% 7 August 2024 10,155 0.00 0.1
0.00% 21 August 2024 7,770 0.00 0.2
0.00% 4 September 2024 9,619 0.00 0.2
0.00% 18 September 2024 7,968 0.00 0.2
0.00% 2 October 2024 7,839 0.00 0.3
0.00% 30 October 2024 8,446 0.00 0.4
1.75% 25 November 2024 35,771 1.75 0.4
0.00% 27 November 2024 5,044 0.00 0.4
0.00% 2 January 2025 7,199 0.00 0.5
0.00% 29 January 2025 7,322 0.00 0.6
0.00% 25 February 2025 19,654 0.00 0.6
0.00% 26 February 2025 7,960 0.00 0.7
0.10% 1 March 2025 11,733 0.10 0.3
0.00% 25 March 2025 45,699 0.00 0.7
0.00% 26 March 2025 7,337 0.00 0.7
0.50% 25 May 2025 41,835 0.50 0.9
6.00% 25 October 2025 30,654 6.00 1.2
1.00% 25 November 2025 37,722 1.00 1.4
0.00% 25 February 2026 45,590 0.00 1.6
0.10% 1 March 2026 12,736 0.10 0.8
3.50% 25 April 2026 44,202 3.50 1.7
0.50% 25 May 2026 51,113 0.50 1.9
2.50% 24 September 2026 47,661 2.50 2.1
0.25% 25 November 2026 39,527 0.25 2.3
0.00% 25 February 2027 44,083 0.00 2.6
1.00% 25 May 2027 41,534 1.00 2.8
1.85% 25 July 2027 24,335 1.85 1.5

BT TIL—LN—T DT—4%TICABT YR RO AU MERK, %20245F3 A RS,
nikko BEEHRIE BHEEOBRICT EBAOTYIRTFURISVRER (BBAYDHEL) LT EBAVTYIRTFURISURER (BBEAYDCHY) I~

DIEBBESOTVEECCEZENELT, BETEYMNI R DAV MMERLI-REAEHNTY .
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RITRE (H5€)

BT TIN—LN—T DT —2%ETICBET7 IR DA MERL, 202453 A REF 5,

nikko

2.50% 24 September 2027
2.75% 25 October 2027
0.75% 25 February 2028

0.10% 1 March 2028
0.00% 28 March 2028
0.75% 25 May 2028

0.75% 25 November 2028

2.75% 25 February 2029
0.10% 1 March 2029
5.50% 25 April 2029
0.50% 25 May 2029
3.40% 25 July 2029

0.00% 25 November 2029
2.50% 25 May 2030
0.70% 25 July 2030

0.00% 25 November 2030
1.50% 25 May 2031
0.10% 25 July 2031

0.00% 25 November 2031
0.10% 1 March 2032
0.00% 25 May 2032
3.15% 25 July 2032

5.75% 25 October 2032

2.00% 25 November 2032
3.00% 25 May 2033

3.50% 25 November 2033
1.25% 25 May 2034
0.60% 25 July 2034
4.75% 25 April 2035
0.10% 1 March 2036

24,313 2 50
61,408 2.75 3.1
49,601 0.75 3.5
16,379 0.10 1.8
25 0.00 3.6
63,275 0.75 3.8
59,168 0.75 4.2
50,825 2.75 4.3
20,492 0.10 2.3
41,998 5.50 4.2
58,805 0.50 47
9,781 3.40 2.3
47,530 0.00 5.3
64,301 2.50 5.4
17,232 0.70 2.9
57,279 0.00 6.2
65,270 1.50 6.4
11,741 0.10 3.5
56,428 0.00 1.2
7,156 0.10 3.8
40,336 0.00 7.7
12,098 3.15 3.5
35,192 5.75 6.6
46,506 2.00 7.5
37,804 3.00 7.7
47,250 3.50 7.8
53,362 1.25 9.0
3,959 0.60 4.8
29,004 4.75 8.5
9,625 0.10 5.7

BLUERI BEEOERICI EIHGAVTYIRITFPURISUVRAEE (BEBAYCHL) I TEBAUTYIRT7URISUREE (ABAYDHY) I~
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1.25% 25 May 2036 47,051 1.25 10.7
0.10% 25 July 2036 13,300 0.10 5.9
1.25% 25 May 2038 27,759 1.25 12.2
0.10% 25 July 2038 7,089 0.10 6.9
4.00% 25 October 2038 26,534 4.00 10.7
0.55% 1 March 2039 3,445 0.55 7.0
1.75% 25 June 2039 35,110 1.75 12.4
0.50% 25 May 2040 27,956 0.50 14.6
1.80% 25 July 2040 13,322 1.80 6.9
4.50% 25 April 2041 38,446 4.50 12.0
2.50% 25 May 2043 18,920 2.50 14.4
0.50% 25 June 2044 22,310 0.50 17.9
3.25% 25 May 2045 31,657 3.25 14.8
0.10% 25 July 2047 13,027 0.10 11.3
2.00% 25 May 2048 30,644 2.00 17.7
3.00% 25 June 2049 8,000 3.00 16.4
1.50% 25 May 2050 33,195 1.50 19.7
0.75% 25 May 2052 33,622 0.75 23.0
0.75% 25 May 2053 31,169 0.75 23.7
0.10% 25 July 2053 7,219 0.10 14.1
3.00% 25 May 2054 25,978 3.00 18.8
4.00% 25 April 2055 20,118 4.00 17.9
3.25% 25 May 2055 13,816 3.25 18.8
4.00% 25 April 2060 21,485 4.00 19.5
1.75% 25 May 2066 16,828 1.75 25.6
0.50% 25 May 2072 13,218 0.50 36.8
1.75% 5/25/2066 16,828 1.75 18.8
0.50% 5/25/2072 10,152 0.50 19.5

HAT: TIL—LN—T DT =2 TIZHBET7 YR I RO AV MERR, 36202443 B K E,

nikko

BLUERI BEEOERICI EIHGAVTYIRITFPURISUVRAEE (BEBAYCHL) I TEBAUTYIRT7URISUREE (ABAYDHY) I~

DIEBBESOTVEECCEZENELT, BETEYMNI R DAV MMERLI-REAEHNTY .
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