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() ()
(H () )
Rogge

1 18,972,982| 1.2536| 23,784,697| 1.2553| 23,816,784| 100.05

b.
100.05
100.05

a.

Rogge
) ()
() () )
1 |JBIC 2 5/8 12/15/20 .625]2020/12/15| 4,000,000| 17,344.84| 693,793,680| 17,424.36| 696,974,400| 11.49
2 |ORIX 3.75 03/09/17 .750]2017/03/09| 4,469,000| 10,691.25| 477,792,297| 10,836.27| 484,273,174| 7.98
3 IMSINS Var 03/15/2072 .000]2072/03/15| 3,633,000| 11,636.44| 422,752,192| 12,147.61| 441,322,798 7.27
4 IMIZUHO 4.2 07/18/22 .200]2022/07/18 | 3,233,000| 10,337.41| 334,208,524] 10,699.48| 345,914,366] 5.70
5 INSANY 1.95 09/12/17 .95012017/09/12| 3,026,000| 10,247.12| 310,078,149] 10,360.62| 313,512,436 5.16
6 [DAIL 7 1/4 Perp .250]2021/07/25| 2,300,000| 11,975.85| 275,444 ,642| 12,307.03| 283,061,713| 4.66
7 IMTFG 4.1 09/09/23 .100]2023/09/09 | 2,500,000| 10,291.17| 257,279,275| 10,948.38| 273,709,562| 4.51
8 |JFM 4 01/21 INTL .000]2021/01/13| 2,400,000| 11,014.20| 264,340,956] 11,221.96] 269,327,124 4.44
9 |SUMIBK 4 11/09/20 .000]2020/11/09| 1,741,000| 14,857.59| 258,670,746| 15,461.15| 269,178,795| 4.43
10|TOKYO 1 5/8 06/06/18 .625]2018/06/06 | 2,550,000| 10,125.58| 258,202,353| 10,209.91| 260,352,947| 4.29
11|NIPLIF 5 10/18/42 .000]2042/10/18| 2,312,000| 10,619.38| 245,520,125| 11,040.94| 255,266,706| 4.20
NKSJHD 5.325
12 .325|2073/03/28]| 2,220,000| 10,416.11| 231,237,655| 11,058.43| 245,497,190| 4.04
03/28/73

13|JFM 2 1/8 03/06/19 .125]2019/03/06 | 2,250,000| 10,278.87| 231,274,578| 10,311.74| 232,014,172| 3.82
14|SUMIBK 2 1/2 07/19/18 .500]2018/07/19| 2,130,000| 10,368.30| 220,844,971] 10,462.93| 222,860,419| 3.67
15|TOKYO 2 1/8 05/20/19 .12512019/05/20| 2,100,000| 10,357.94| 217,516,847| 10,327.16| 216,870,538| 3.57
16|MIZUHO 4.6 03/27/24 .600]2024/03/27| 1,950,000| 10,430.11| 203,387,212] 10,760.16| 209,823,256| 3.45
17|MITCO 2 7/8 07/18/18 .875|2018/07/18| 1,720,000| 10,540.06| 181,289,169] 10,634.69| 182,916,668 3.01
18|MTFG 2.35 02/17 .35012017/02/23| 1,547,000| 10,454.70| 161,734,247] 10,445.44] 161,591,049| 2.66
19|SUMITR 1.8 03/28/18 .800/2018/03/28| 1,300,000| 10,105.65| 131,373,493| 10,241.80| 133,143,439| 2.19
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20|NSANY 1.8 03/15/18 1.800/2018/03/15 974,000( 10,319.24| 100,509,485| 10,233.57| 99,675,020| 1.64
21INTT 2.15 02/26/20 2.150]/2020/02/26 860,000 9,972.99| 85,767,725|10,275.74| 88,371,394| 1.45
22|SUMITR 2.95 09/14/18 2.950/2018/09/14 800,000 10,398.13| 83,185,080| 10,657.31| 85,258,536 1.40
23|MITCO 1 7/8 07/17 1.875/2017/07/13 750,000 10,353.90| 77,654,321|10,385.79| 77,893,447| 1.28
24|MTFG 1.65 02/26/18 1.650/2018/02/26 700,000 10,317.39| 72,221,784 10,197.57| 71,383,042 1.17
25|CENEXP 2.17 08/05/19 2.170|2019/08/05|  600,000| 10,285.00| 61,710,000( 10,261.34| 61,568,067 1.01
b.
Rogge
)
11.69
15.93
71.00
98.63
Rogge
Rogge
€))
1 1
) )
( ) ( )
1 ( 26 6 20 ) 3 3 1.0628 1.0628
25 9 53 1.0156
10 54 1.0293
11 54 1.0296
12 54 1.0246
26 1 55 1.0409
2 3 1.0477
3 3 1.0490
4 3 1.0540
5 4 1.0687
6 4 1.0673
7 23 1.0659
1 25 9 12 26 6 20 6.3
)
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