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13|MITCO 2 7/8 07/18/18 2.875|2018/07/18]2,500,000|12,724.91| 318,122,907 12,668.20] 316,705,130 3.17
14|FUKOKU 5 Perp 5.000|2025/07/28|2,200,000f12,404.00| 272,888,000| 12,523.07| 275,507,724| 2.76
15|NSANY 1.95 09/12/17 1.950(2017/09/12|2,190,000|12,425.77| 272,124 ,558| 12,498.69| 273,721,411| 2.74
16|SUMIBK 2 1/2 07/19/18 2.500(2018/07/19| 2,130,000 12,566.49| 267,666,288| 12,630.99| 269,040,155| 2.69
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17|SUMIBK 4.436 04/02/24 4.436|2024/04/02| 2,100,000 13,371.38| 280,799,147 12,707.89| 266,865,858| 2.67
18|CENEXP 2.17 08/05/19 2.170|2019/08/05| 2,050,000| 12,470.98] 255,655,122| 12,369.26| 253,570,010| 2.54
19|SUMIBK 2.45 01/16/20 2.450(2020/01/16|1,650,000| 12,545.15] 206,995,037| 12,439.97| 205,259,531| 2.05
20|TOKYO 1 5/8 06/06/18 1.625|2018/06/06|1,500,000| 12,363.06] 185,446,002| 12,374.23| 185,613,456| 1.86
21|JFM 2 1/8 03/06/19 2.125|2019/03/06|1,420,000(12,518.11) 177,757,258] 12,537.96| 178,039,077 1.78
22|DAIL 7 1/4 Perp 7.250(2021/07/25|1,230,000| 14,578.42] 179,314,580| 14,381.19| 176,888,730 1.77
23|SUMITR 1.8 03/28/18 1.800|2018/03/28( 1,300,000 12,323.37| 160,203,862| 12,379.19| 160,929,496 1.61
24|CHIBAB 2.55 10/30/19 2.550(2019/10/30| 1,200,000| 12,372.99] 148,475,880| 12,344 46| 148,133,529| 1.48
25[SUMIBK 4 11/09/20 4.000|2020/11/09| 850,000(15,392.69|130,837,886|15,312.60{ 130,157,100f 1.30
26|TOKYO 2 1/8 05/19/20 2.125|2020/05/19| 880,000|12,388.24| 109,016,572| 12,384 .15| 108,980,551 1.09
27INTT 2.15 02/26/20 2.150|2020/02/26| 860,000|12,004.59] 103,239,484|12,225.38| 105,138,288| 1.05
28|MITCO 1 7/8 07/17 1.875|2017/07/13| 750,000|12,421.36| 93,160,242]12,402.75| 93,020,697| 0.93
29|MTFG 1.65 02/26/18 1.650(2018/02/26| 700,000|12,257.63| 85,803,429|12,341.98| 86,393,860| 0.86
30|MUFG 3 3/4 03/10/24 3.750|2024/03/10| 300,000f13,216.46| 39,649,386|12,807.13| 38,421,390| 0.38
b.
Rogge
()
8.50
9.96
78.00
96.47
Rogge
Rogge
®
1 1
) )
( ) ( )
1 ( 26 6 20 ) 3 3 1.0628 1.0628
2 ( 217 6 22 ) 233 233 1.0845 1.0845
26 7 23 1.0659
24 1.0731
23 1.0643
10 24 1.0720
11 24 1.0776
12 124 1.0713
27 1 135 1.0892
2 135 1.0875
136 1.0949
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338 1.0963

337 1.0915

232 1.0775

233 1.0829

26 6 20 6.3
27 6 22 2.0
20 53,139,948 49,377,839 3,762,109
22 306,149,316| 94,369,772 215,541,653

27 31
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[ 26 6 20 ] [ 27 6 22 ]

3,998,389 233,763,671

11,501 1,001,402

4,009,890 234,765,073

4,009,890 234,765,073

218 20,437

11,182 970,834

101 10,131

11,501 1,001,402

11,501 1,001,402

, 3,762,109 , 215,541,653

236,280 18,222,018

187,177 3,423,213

3,998,389 233,763,671

3,998,389 233,763,671

4,009,890 234,765,073
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2% 6 20 27 6 22
1,761,913 841,279
1,761,913 841,279
5,007 23,559
, 238,378 . 1,120,268
2,394 11,672
245,779 1,155,499
1,516,134 1,996,778
1,516,134 1,996,778
1,516,134 1,996,778
1,328,957 756,454
236,280
670,570 27,344,855
670,570 27,344,855
621,467 8,118,793
621,467 8,118,793
2 2
236,280 18,222,018
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Rogge 181,310,534 233,763,671
181,310,534 233,763,671
181,310,534 233,763,671
2
3
Rogge
Rogge
@
2% 6 20 ] 27 6 22 ]

56,717,249

122,806,811

60,164,084

116,794,497

703,413,110

841,118,716

959,276,913

999,772,716

4,299,187,309

8,149,335,796

108,338,306

409,955 1,049,007
59,267,904 103,888,134
2,400,431 6,550,679

6,140,836,955

10,449,654,662

6,140,836,955

10,449,654,662

27,029,868 17,594,426

150,035 2,622,400
55,525,457 96,070,950
82,705,360 116,287,776
82,705,360 116,287,776

4,845,868,895

8,014,578,481
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1,212,262,700

2,318,788,405

6,058,131,595

10,333,366,886

6,058,131,595

10,333,366,886

6,140,836,955

10,449,654,662

)

26 21
27 22
12 133 60
61
26 6 20 ] 27 6 22 ]

Rogge

Rogge

4,196,561,359
950,922,700
301,615,164
4,845,868,895

4,842,670,695

3,198,200

4,845,868,895

4,845,868,895
3,919,716,089

751,006,503
8,014,578,481

7,833,267,947

181,310,534

8,014,578,481
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7,252,841
10,268,881
D
2
12 23 27 6 22 )
26 6 20
6,030,444,350 6,057,474,218 27,029,868
5,068,350,481 5,080,881,348 12,530,867
276,880,937 277,698,580 817,643
685,212,932 698,894,290 13,681,358
6,030,444,350 6,057,474,218 27,029,868
27 6 22
10,247,343,147 10,156,599, 267 90,743,880
9,425,580,556 9,317,281,010 108,299,546
163,446,317 165,076,122 1,629,805
658,316,274 674,242,135 15,925,861
10,247,343,147 10,156,599, 267 90,743,880
( )1
1
2
2.
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[ 26 6 20 ] [ 27 6 22 ]
1 1.2502 1 1.2893
1 12,502 1 12,893
€))
1
€Y
(@3
JFM 2 1/8 03/06/19 1,420,000 1,438,318.00
TOKYO 1 5/8 06/06/18 1,500,000 1,497,300.00
TOKYO 2 1/8 05/19/20 880,000 879,824.00
TOKYO 2 1/8 05/20/19 3,000,000 3,040,200.00
6,800,000 6,855,642.00
(841,118,716)
4
8.1 8.4
841,118,716
(841,118,716)
JFM 4 01721 INTL 2,400,000 2,636,160.00

2,400,000 2,636,160.00
(323,430, 470)

3.1 3.2

JBIC 2 5/8 12/15/20 3,350,000 3,471,270.00

3,350,000 3,471,270.00
(676,342,246)

6.5 6.8

999,772,716
(999,772,716)
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CENEXP 2.17 08/05/19 6,290,000 6,280,565.00
CHIBAB 2.55 10/30/19 1,200,000 1,208,520.00
DAIL 5.1 Perp 4,400,000 4,634,080.00
DAIL 7 1/4 Perp 1,230,000 1,434,795.00
MITCO 1 7/8 07/17 750,000 750,450.00
MITCO 2 7/8 07/18/18 2,500,000 2,556,750.00
MITCO 3 3/8 07/23/24 850,000 862,750.00
MIZUHO 4.2 07/18/22 3,233,000 3,340,012.30
MIZUHO 4.6 03/27/24 2,750,000 2,825,900.00
MSINS Var 03/15/2072 5,303,000 6,275,570.20
MTFG 1.65 02/26/18 700,000 697,970.00
MTFG 4.1 09/09/23 3,880,000 4,108,532.00
MUFG 3 3/4 03/10/24 1,600,000 1,654,720.00
NIPLIF 5 10/18/42 5,612,000 5,871,274.40
NKSJHD 5.325 03/28/73 5,680,000 6,048,064.00
NSANY 1.8 03/15/18 2,704,000 2,720,494.40
NSANY 1.95 09/12/17 2,190,000 2,213,816.68
NTT 2.15 02/26/20 860,000 850,626.00
SUMIBK 2 1/2 07/19/18 2,130,000 2,172,387.00
SUMIBK 2.45 01/16/20 1,650,000 1,656,270.00
SUMIBK 4.436 04/02/24 2,100,000 2,155,020.00
SUMITR 1.8 03/28/18 1,300,000 1,301,040.00
SUMITR 2.95 09/14/18 3,600,000 3,715,200.00
62,512,000|  65,334,806.98
(8,015,927,468)
23

77.6 80.2
SUMIBK 4 11/09/20 850,000 956,675.00
850,000 956,675.00
(133,408,328)

1

1.3 1.3
8,149,335,796
(8,149,335,796)
9,990,227,228
(9,990,227,228)

D @)
¢ 2 @)
3

45/68



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

46/68



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

27 7 31

233,673,016

262,706

233,410,310

215,541,653

1.0829

Rogge

27 7 31

9,999,942,708

26,695,542

9,973,247,166

7,738,592,528

1.2888
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27 20 160,000
38,300
27
0 0
157 1,869,544
0 0
14 66,723
171 1,936,268
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38 59
19 52
193 30 26
27 31
)
29 30
26 31 27 31
9,147,830 11,141,499
110,882 138,645
1,825,261 1,838,877
2,410,705 2,613,524
132,243 144,239
208,535 178,975
11,587 7,312
13,847,047 16,063,074
199,065 125,305
105,672 56,587
93,392 68,717
3,144 3,475
3,144 3,144
- 330
774,095 766,343
30,243 35,337
254,342 254,342
31,200 31,200
48,053 11,425
285,857 315,033
124,399 119,005
976,305 895,124
14,823,352 16,958,198
36,310 35,761
1,745,028 1,882,737
539,966 641,688
1,205,062 1,241,048
145,394 226,407
140,244 381,984
1,220,000 777,000
219,617 121,685
185,444 189,738
36 1,080
3,692,077 3,616,395
141,238 179,872
37,360 18,220
178,598 198,092
3,870,676 3,814,487

50/68



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

10,950,867 13,138,296
2,000,000 2,000,000
8,950,867 11,138,296

500,000 500,000
8,450,867 10,638,296
8,450,867 10,638,296

1,809 5,414
1,809 5,414
10,952,676 13,143,710
14,823,352 16,958,198
@)
29 30
25 26
26 31 27 31
8,728,983 9,360,564
8,079,569 8,312,953
27,854 54,626
1,992 2,156

16,838,399 17,730,301

3,649,922 3,990,900

127,570 120,842
1,190 533
4,624,666 5,028,540
1,225,688 1,359,014
3,398,978 3,669,525
80,546 79,315
137,868 158,665
27,421 28,778
80,551 100,532
18,158 17,727
4,933 5,136
6,803 6,491
8,621,765 9,378,797
2,408,504 2,415,481
71,508 76,933
1,711,651 1,680,443
625,344 658,104
9,497 8,098

- 1,064

92,774 86,899
52,979 48,943
258,391 258,391
6,280 3,170
70,577 70,058
185,444 189,738
70,972 95,208
401,660 407,477
7,620 6,193

398,379 389,985
3,963,083 3,980,710
4,253,550 4,370,792

1,356 1,803
200,127 227,154
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166,010 11,498
6,766 14,179
374,260 254,634
58,781 82,709
58,781 82,709
4,569,030 4,542,717
- 34,769
- 34,769
427 -
- 912
427 912
4,568,603 4,576,574
1,719,728 1,551,017
20,436 33,368
1,699,291 1,584,385
2,869,311 2,992,189
®
29 25 26 31
( )
2,000,000 443,612 6,545,729 6,989,342 8,989,342
56,387 964,173 907,786 907,786
2,869,311 2,869,311 2,869,311
56,387 1,905,137 1,961,524 1,961,524
2,000,000 500,000 8,450,867 8,950,867 10,950,867
1,215 1,215 8,990,558
907,786
2,869,311
593 593 593
593 593 1,962,118
1,809 1,809 10,952,676
30 26 27 31
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