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a.
) )
() ) )
1 |JFM 4 01/21 INTL .000]2021/01/13| 31,000,000 11,474.86| 3,557,207,592| 11,228.25| 3,480,757,686]|4.97
2 |JFCORP 2 1/8 .125]2019/02/07 | 31,000,000 10,684.43| 3,312,175,842| 10,525.19| 3,262,810,112]|4.66
3 INIPLIF 5 10/18/42 .000]2042/10/18| 29,000,000 10,749.78| 3,117,436,200| 10,878.35| 3,154,723,182|4.50
4 IMITCO 1 7/8 07/17 .875]2017/07/13| 30,000,000 10,488.41| 3,146,523,840| 10,457.84| 3,137,354,910|4.48
MSINS Var
5 .000]2072/03/15| 26,000,000f 11,804.73| 3,069,230,814| 11,921.71| 3,099,646,368]|4.42
03/15/2072
6 [DAIL 7 1/4 Perp .250]2021/07/25| 25,000,000 11,965.98| 2,991,495,150| 12,203.10| 3,050,777,025]|4.35
7 |TACHEM 1 5/8 03/17 .625|2017/03/17 28,000,000 10,563.23| 2,957,707,116| 10,524 .24| 2,946,788,712|4.20
DBJJP 1 5/8
8 .625]2019/09/25| 25,000,000 10,246.01| 2,561,503,950| 10,083.71| 2,520,928,800| 3.60
09/25/19
MIZUHO 4.2
9 .200|2022/07/18] 22,500,000( 10,576.94| 2,379,811,590] 10,435.71| 2,348,036,505|3.35
07/18/22
10INTT 1 1/2 07/25/17 .500]2017/07/25| 22,000,000 10,428.34| 2,294,234,910| 10,427.28| 2,294,003,052| 3.27
11|MTFG 5.271 Perp .271]2017/01/25| 14,500,000( 15,665.40| 2,271,483,000| 15,394.15| 2,232,152,692|3.18
12|SUMIBK 9 1/2 Perp .500(2018/07/25]| 17,000,000( 13,151.61} 2,235,775,077| 13,054.65| 2,219,292,081|3.17
13|RESONA 5.85 Perp .850(2016/04/15] 19,000,000( 11,380.01} 2,162,202,318] 11,284.10| 2,143,980,387|3.06
FUKOKU 4.5
14 .500]2025/09/28| 14,000,000 14,961.90| 2,094,667,050| 14,937.68| 2,091,275,781]|2.98
09/28/25
TOKYO 1 5/8
15 .625]2018/06/06 | 20,000,000 10,464.17| 2,092,834,620| 10,344.02| 2,068,805,700]|2.95
06/06/18
NSANY 1.95
16 .950]2017/09/12| 18,000,000 10,539.00| 1,897,020,000| 10,458.39| 1,882,511,401]|2.68
09/12/17
17|DIALEA 2 02/28/18 .000{2018/02/28] 18,000,000( 10,422.01} 1,875,963,078] 10,372.48] 1,867,047,084|2.66
18|SUMIBK 4 11/09/20 .000{2020/11/09] 12,000,000{ 15,768.38| 1,892,206,260| 15,543.55| 1,865,226,960|2.66
19|ORIX 3.75 03/09/17 .750]2017/03/09| 17,000,000f 11,076.48] 1,883,003,130| 10,927.88| 1,857,741,147]|2.65
CENEXP 2.369
20 .369(2018/09/10] 16,000,000( 10,652.84| 1,704,454 ,553]| 10,498.95| 1,679,832,288|2.39
09/10/18
21|NSANY 1.8 03/15/18 .800]2018/03/15| 13,600,000 10,396.72| 1,413,954,396| 10,272.36| 1,397,041,408]1.99
22|JFM 2 1/2 09/12/18 .500]2018/09/12| 13,000,000f 10,773.77| 1,400,590,944| 10,623.31| 1,381,030,560]1.97
23|MTFG 4.85 Perp .850]2016/07/25| 9,000,000 15,508.74| 1,395,787,140| 15,085.20| 1,357,668,000]1.93
SUMILF 6 1/2
24 .500]2073/09/20| 11,500,000f 11,179.63| 1,285,657,879| 11,351.55| 1,305,429,043]|1.86
09/20/73
25|TOYOTA 3.4 09/21 .400|2021/09/15| 12,000,000] 10,627.52| 1,275,303,312| 10,569.56| 1,268,347,572|1.81
26|MTFG 6.346 Perp .346]2016/07/25| 11,000,000 11,592.90| 1,275,219,000| 11,382.12| 1,252,033,200|1.78
27|FUKOKU 6.5 Perp .500]2023/09/19| 11,000,000 10,981.39| 1,207,953,832| 11,334.69| 1,246,816,395|1.78
28|HNDA 3.8 09/20/21 .800]2021/09/20| 11,000,000 10,842.52| 1,192,677,552| 10,781.39| 1,185,953,670]|1.69
29|SUMIBK 6.078 Perp .078]2017/01/25| 10,000,000f 11,637.16| 1,163,716,380| 11,374.42| 1,137,442,653]|1.62
30|NTT 2.15 02/26/20 .150]2020/02/26| 11,000,000 10,292.38| 1,132,162,614| 10,150.11| 1,116,512,199]1.59
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41,634,620,714 42,214,607,017 579,986,303
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€))
1

@
(@3

JFM 1 3/8 02/05/18 6,300,000 6,230,700.00

JFM 2 1/2 09/12/18 10,000,000{  10,223,000.00

TOKYO 1 5/8 06/06/18 20,000,000|  19,858,000.00

36,300,000|  36,311,700.00

(3,638,069,223)

3
5.0 5.1

3,638,069, 223

(3,638,069,223)

DBJJP 1 5/8 09/25/19 25,000,000|  24,305,000.00

JBIC 1 3/4 07/31/18 9,000,000 9,033,300.00

JFCORP 2 1/8 32,000,000|  32,441,600.00

JFM 4 01/21 INTL 32,000,000|  34,841,600.00

98,000,000  100,621,500.00

(10,081,268,085)

4
13.9 14.1

10,081,268,085

(10,081,268,085)

AMER HONDA FIN 3 7/8 09/ 3,000,000 3,141,600.00

CENEXP 2.369 09/10/18 10,000,000{  10,114,000.00

CHUO MITSUI 5.506 Perp 4,000,000 4,190,320.00

DAIL 7 1/4 Perp 26,000,000|  29,520,400.00

DIALEA 1 7/8 10/17/16 2,900,000 2,927,260.00

DIALEA 2 02/28/18 18,000,000{  17,800,200.00

FUKOKU 6.5 Perp 10,000,000{  10,383,000.00

HNDA 1 1/2 09/11/17 8,500,000 8,441,350.00

HNDA 1.6 02/16/18 1,000,000 990,600.00

HNDA 1.6 02/16/18 3,000,000 2,961,900.00

HNDA 3.8 09/20/21 11,000,000{  11,316,800.00

HNDA 7.625 10/18 1,400,000 1,768,480.00

HNDA 7.625 18 7,250,000 8,993,123.30

MITCO 1 7/8 07/17 32,000,000|  31,846,400.00

MITCO 2 7/8 07/18/18 7,300,000 7,524,110.00
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MITCO 2.25 09/16 4,000,000 4,085,200.00
MIZUHO 4.2 07/18/22 25,000,000(  25,090,000.00
MIZUHO CORP 2.55 03/17 8,000,000 8,159,200.00
MSINS Var 03/15/2072 28,000,000|  31,362,800.00
MTFG 6.346 Perp 13,000,000{  14,300,000.00
NIPLIF 5 10/18/42 30,000,000|  30,600,000.00
NSANY 1.8 03/15/18 13,600,000{  13,416,400.00
NSANY 1.95 09/12/17 19,000,000{  19,000,423.70
NTT 1 1/2 07/25/17 22,000,000|  21,769,000.00
NTT 2.15 02/26/20 11,000,000{  10,742,600.00
ORIX 3.75 03/09/17 17,000,000{  17,867,000.00
RESONA 5.85 Perp 20,000,000|  21,596,000.00
SUMIBK 4.85 03/01/22 10,000,000{  10,522,000.00
SUMIBK 6.078 Perp 10,500,000{  11,594,415.00
SUMIBK 9 1/2 Perp 17,000,000{  21,214,300.00
SUMILF 6 1/2 09/20/73 10,500,000{  11,114,250.00
SUMITR 1.8 03/28/18 6,000,000 5,901,600.00
TACHEM 1 5/8 03/17 31,500,000|  31,572,450.00
TOYOTA 1 3/4 05/22/17 2,500,000 2,529,000.00
TOYOTA 2 5/8 01/10/23 10,000,000 9,326,000.00
TOYOTA 3.3 01/22 3,000,000 2,995,500.00
TOYOTA 3.4 09/21 12,000,000{  12,100,800.00
TOYOTA 4 1/2 06/20 7,000,000 7,616,781.90
475,950,000|  496,395,263.90
(49,733,841,490)
38
68.4 69.8
FUKOKU 4.5 09/28/25 15,000,000{  15,473,100.00
MTFG 4.85 Perp 9,000,000 9,622,800.00
MTFG 5.271 Perp 14,500,000|  15,660,000.00
SUMIBK 4 11/09/20 13,000,000{  14,132,300.00
51,500,000|  54,888,200.00
(7.453,817,560)
4
10.3 10.5
SUMIBK 4.07 06/21/16 1,000,000 994,680.00
TOYOTA 3.41 11/25/13 1,000,000 1,000,000.00
TOYOTA 6.25 08/14 2,000,000 2,042,400.00
4,000,000 4,037,080.00
(381,261,835)
3
0.5 0.5
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1,436,947 1,616,237
1,777,274 2,117,109
8,319 153,977
190,994 189,883
13,153 6,634
9,325,628 10,971,029
259,429 217,693
153,031 122,475
106,397 95,217
3,144 3,144
3,144 3,144
929,396 815,403
16,664 19,427
254,342 254,342
31,200 31,200
143,968 95,530
361,849 291,959
121,371 122,944
1,191,969 1,036,240
10,517,598 12,007,270
28,305 30,099
1,318,980 1,569,259
388,412 454,177
930,567 1,115,081
52,898 57,434
67,999 85,291
544,000 596,000
415,827 317,700
207,304 191,919
787 -
2,636,103 2,847,704
115,077 137,928
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140,337 169,008
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7,741,052 8,989,342
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10,517,598 12,007,270
@
27 28
23 24
24 31 25 31
5,441,098 6,959,798
6,132,962 6,585,557
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1,992 1,992
11,600,891 13,568,311
1,957,922 2,732,478
117,675 133,560
2,281 2,244
3,263,965 3,642,781
1,195,887 1,160,919
2,068,077 2,481,861
85,593 82,588
127,614 128,344
31,372 28,568
69,710 72,899
14,644 16,766
4,391 4,213
7,495 5,896
5,555,052 6,721,997
2,399,236 2,441,088
71,115 69,444
1,730,916 1,755,780
597,205 615,864
10,606 7,417
100,354 99,221
41,500 44,567
343,381 343,381
7,090 5,820
72,098 70,091
207,304 191,919
99,879 91,309
381,465 395,650
9,181 7,867
377,049 408,719
4,049,148 4,107,055
1,996,689 2,739,259
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115,821 145,322
1,001 1,151
1,064 2,410
117,976 148,885
32,361 46,933
32,361 46,933
2,082,305 2,841,210
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2,082,233 2,840,299
924,989 1,041,220
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1,135,247 1,800,154
€))
27 28
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2,000,000 2,000,000
2,000,000 2,000,000
334,429 388,426
53,996 55,186
53,996 55,186
388,426 443,612
4,811,339 5,352,625
593,960 607,051
1,135,247 1,800,154
541,286 1,193,103
5,352,625 6,545,729
5,145,769 5,741,052
539,964 551,864
1,135,247 1,800,154
595,282 1,248,290
5,741,052 6,989,342
7,145,769 7,741,052
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