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135,766,218 100.00
Rogge
710,930,352 7.54
952,809,397 10.10
6,086,231,384 64 .57
582,586,426 6.18
756,278,907 8.02
7,425,096,717 78.77
336,945,997 3.57
9,425,782,463 100.00
@
a.
) ) ) ) ()
Rogge
1 105,401,916 1.2689| 133,754,238| 1.2895| 135,915,770/ 100.11
b.
)
100.11
100.11
a.
Rogge
) (@) ) (@) ()
1 [CENEXP 2.17 08/05/19 2.170 2019/08/05 | 6,290,000| 11,860.56| 746,029,317| 11,913.68| 749,370,943| 7.95
2 [MSINS Var 03/15/2072 7.000| 2072/03/15 | 5,303,000| 13,627.35| 722,658,611| 13,760.75| 729,732,705| 7.74
NKSJHD 5.325
3 5.325(2073/03/28 | 5,680,000| 12,474.80| 708,568,781| 12,689.40| 720,758,346 7.64
03/28/73
4 [NIPLIF 5 10/18/42 5.000| 2042/10/18 | 5,612,000| 12,452.37| 698,827,228| 12,517.94| 702,507,073| 7.45
5 [JBIC 2 5/8 12/15/20 2.625(2020/12/15 | 3,350,000( 18,615.25| 623,611,173| 18,950.44| 634,839,877| 6.73
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6 |MTFG 4.1 09/09/23 4.100] 2023/09/09 | 3,880,000f 12,740.50| 494,331,685| 12,995.67| 504,232,190 5.34
7 |DAIL 5.1 Perp 5.100] 2024/10/28 | 3,610,000| 12,392.84| 447,381,728| 12,579.43| 454,117,603| 4.81
8 |ORIX 3.75 03/09/17 3.750(2017/03/09 | 3,400,000f 12,289.72| 417,850,565| 12,293.27| 417,971,180| 4.43
9 |MIZUHO 4.2 07/18/22 4.200]2022/07/18 | 3,233,000| 12,244.78| 395,873,979| 12,594.80| 407,190,126 4.31
10|TOKYO 2 1/8 05/20/19 2.125|2019/05/20| 3,000,000f 11,929.06] 357,871,800| 12,055.58| 361,667,625 3.83
11|MIZUHO 4.6 03/27/24 4.600| 2024/03/27 | 2,750,000{ 12,263.70| 337,251,956| 12,694.13| 349,088,781| 3.70
12|SUMITR 2.95 09/14/18 2.950/2018/09/14 | 2,800,000f 12,176.20| 340,933,670| 12,245.97| 342,887,160 3.63
13|NSANY 1.8 03/15/18 1.800| 2018/03/15| 2,704,000 11,803.61| 319,169,686 11,871.11| 320,995,017 3.40
14|JFM 4 01/21 INTL 4.000]2021/01/13| 2,400,000f 13,012.23| 312,293,520 13,248.73| 317,969,520 3.37
15|MITCO 2 7/8 07/18/18 2.875|2018/07/18 | 2,500,000f 12,130.93| 303,273,410| 12,156.10| 303,902,500 3.22
16|NSANY 1.95 09/12/17 1.950]2017/09/12| 2,190,000 11,845.76| 259,422,194 11,944.81| 261,591,409| 2.77
SUMIBK 2 1/2
17 2.500(2018/07/19| 2,130,000f 11,979.90| 255,172,029| 12,052.04| 256,708,452 2.72
07/19/18
18|TOKYO 1 5/8 06/06/18 1.625]2018/06/06 | 1,500,000 11,785.97| 176,789,662| 11,879.39| 178,190,925| 1.89
19|DAIL 7 1/4 Perp 7.25012021/07/25| 1,230,000f 13,897.92| 170,944,446| 13,977.15| 171,918,945 1.82
20|JFM 2 1/8 03/06/19 2.125|2019/03/06 | 1,420,000f 11,933.79| 169,459,818| 12,047.31] 171,071,802 1.81
21|SUMIBK 4 11/09/20 4.000]2020/11/09 | 1,050,000f 15,180.65| 159,396,858| 15,247.59| 160,099,728 1.69
22|SUMITR 1.8 03/28/18 1.800] 2018/03/28| 1,300,000 11,748.13| 152,725,787 11,862.84| 154,216,920 1.63
23|CHIBAB 2.55 10/30/19 2.55012019/10/30| 1,200,000f 11,795.43| 141,545,250| 12,022.47| 144,269,730 1.53
24|NTT 2.15 02/26/20 2.150]2020/02/26 860,000| 11,444.23| 98,420,421 11,874.66] 102,122,119| 1.08
25[MITCO 1 7/8 07/17 1.875]2017/07/13 750,000f 11,841.55| 88,811,662| 11,864.02| 88,980,168 0.94
26 |MTFG 1.65 02/26/18 1.650] 2018/02/26 700,000f 11,685.46| 81,798,255| 11,776.51| 82,435,622| 0.87
b.

Rogge
7.54
10.10
78.77
96.42

Rogge

Rogge

€))
1 1

1 ( 26 6 20 ) 3 3 1.0628 1.0628
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4)

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
8 24 1.0731
9 23 1.0643
10 24 1.0720
11 24 1.0776
12 124 1.0713
27 1 135 1.0892
25 12 26 6 20 6.3
26 21 26 12 20 1.0
25 9 12 26 6 20 53,139,948| 49,377,839 3,762,109
26 6 21 26 12 20 112,658,265 — 116,420,374
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#HBREFASOMER | 6 | SRWRUFJIRLT BK TOKYO-MIT UFJ 4100 2023/9/9 | USD |ap—]| 53
M- S0ANETT. T | B=2dEkE DA-ICHI LIFE 5100 |2024/10/28] USD | A+ 48
N O NABENLT o] #UasA ORIX CORP 3750 2017/3/9 | USD| A+ | 44
ALY 9 | AFBI1F o owilG—F | MIZUHO FIN GROUP | 4200 |2022/7/18 | USD | A+ | 4.3
ELLS TOKYQ METRO GOVT| 2125 | 2019/5/20 | USD |AA—| 38
PERCRARBRI-SOENE 17 . B ERBRAN 6 T L SRRONEER. RYELRE [GARmE | 26 |
BOOHLEREFTESHFLTLET,

(=) B iditMoody sit. SEPH. REHE. JCRM. Filch#t D55, BNEL T, MPHASE. S REHORHS HIOEHEEH. REL. ThEyBEE—
BLERESLSUERC DO TR, RIS ES0 TR ERLTLET,

| ERMRSROHRS ]

SLUTFRCRAFT—IHENEEA.,

8%
4.55%
4%
24E%
| N L LET%

200685 2007 2008%F 200 20106 2011%F  2012% 2013%F  2014%F  2015%
# 7P TR, B RS R L LD EL THREL T, IEBLIRERRL TURT.
EEREESEEROREARTT. AFLRRERCRRRIREETT,
i LREEEDEATEY. FREORENETR- RET L0 TIREELEA,

SRGOBAENL. BEARDF—AN—STTRBLOE R ET,
7P FOEAEAR S E TREDENTHY) . BROTARRANET BEOTRBYE LA,

®
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