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12|TOKYO 2 1/8 05/19/20 2.125|2020/05/19| 3,000,000f 11,949.20| 358,476,246| 12,084 .58| 362,537,478 3.50
13|MIZUHO 4.6 03/27/24 4.600]2024/03/27|2,750,000]12,429.06| 341,799,207| 12,487.07| 343,394,691| 3.31
14|NSANY 1.8 03/15/18 1.800{2018/03/15|2,704,000f12,053.15| 325,917,349| 12,135.34| 328,139,809| 3.16
15|JFM 4 01/21 INTL 4.000/2021/01/13|2,400,000] 13,052.75| 313,266,031| 13,185.70| 316,456,999| 3.05
16{MITCO 2 7/8 07/18/18 2.875|2018/07/18|2,500,000f 12,255.00| 306,375,232| 12,331.15| 308,278,935| 2.97
17|JFM 2 1/8 03/06/19 2.125|2019/03/06|2,500,000f12,080.95| 302,023,912| 12,183.69| 304,592,400| 2.94
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18|SUMIBK 4.436 04/02/24 4.436|2024/04/02|2,100,000]12,416.97| 260,756,477| 12,473.78| 261,949,464| 2.52
19|SUMIBK 2 1/2 07/19/18 2.500/2018/07/19|2,130,000| 12,233.25| 260,568,282 12,290.06| 261,778,312| 2.52
20|CENEXP 2.17 08/05/19 2.170]/2019/08/05| 2,050,000| 12,013.26( 246,272,020 12,113.59| 248,328,623| 2.39
21|SUMIBK 2.45 01/16/20 2.450]2020/01/16]1,650,000f 12,088.20] 199,455,443| 12,152.26] 200,512,451| 1.93
22|DAIL 7 174 Perp 7.250(2021/07/25|1,230,000| 14,128.49| 173,780,479| 14,059.59| 172,933,060 1.66
23|SUMITR 1.8 03/28/18 1.800]2018/03/28]1,300,000f 12,045.90| 156,596,754 12,102.71] 157,335,270| 1.51
24|CHIBAB 2.55 10/30/19 2.550/2019/10/30| 1,200,000|12,057.99 144,695,894 12,151.06| 145,812,733| 1.40
25|NTT 2.15 02/26/20 2.150/2020/02/26| 860,000|11,876.68|102,139,501|11,972.17|102,960,692| 0.99
26|TOKYO 1 5/8 06/06/18 1.625/2018/06/06| 750,000|11,978.21| 89,836,627|12,044.69| 90,335,216] 0.87
27|MTFG 1.65 02/26/18 1.650/2018/02/26| 700,000|12,012.06| 84,084,424|12,067.66| 84,473,625| 0.81
28|MUFG 3 3/4 03/10/24 3.750|2024/03/10| 300,000]12,482.24| 37,446,734|12,655.08| 37,965,267| 0.36
b.
Rogge
()
10.84
11.78
72.67
95.30
Rogge
Rogge
€))
1 1
) )
( ) ( )
1 ( 26 6 20 ) 3 3 1.0628 1.0628
2 ( 27 6 22 ) 233 233 1.0845 1.0845
27 1 135 1.0892
2 135 1.0875
3 136 1.0949
4 338 1.0963
5 337 1.0915
6 232 1.0775
7 233 1.0829
8 233 1.0816
9 234 1.0877
10 235 1.0907
11 234 1.0881
12 234 1.0857
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28 1 235 1.0930
1 25 9 12 26 6 20 6.3
2 26 6 21 27 6 22 2.0
27 6 23 27 12 22 0.3
25 12 26 6 20 53,139,948 49,377,839 3,762,109
26 21 27 6 22 306,149,316 94,369,772 215,541,653
27 23 27 12 22 200,745 — 215,742,398
28 29
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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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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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4,845,868,895

8,014,578,481

25 9 12 26 6 21
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26 198 2 4
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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
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27 22 27 12 22

233,763,671 234,608,892

1,001,402 1,237,862

234,765,073 235,846,754

234,765,073 235,846,754

20,437 25,271

970,834 1,200,058

10,131 12,533

1,001,402 1,237,862

1,001,402 1,237,862

, 215,541,653

| 215,742,398

18,222,018 18,866,494

3,423,213 3,423,213
233,763,671 234,608,892
233,763,671 234,608,892
234,765,073 235,846,754
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2% 6 21 27 6 23
26 12 20 27 12 22
123,613 1,865,429
123,613 1,865,429
3,122 25,271
| 149,434 . 1,200,058
1,541 12,533
154,097 1,237,862
30,484 627,567
30,484 627,567
30,484 627,567
236,280 18,222,018
8,311,160 16,909
8,311,160 16,909
8,516,956 18,866,494
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6 22 27 12 22
1.0845 1 1.0874
10,845 1 10,874
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Rogge
27 6 22 27 12 22

122,806,811

199,492,368

116,794,497

121,182,681

841,118,716

1,117,589,532

999,772,716

1,073,177,516

8,149,335,796

7,527,032,590

108,338,306

111,513,003

1,049,007 43,734,207
103,888,134 98,050,150
6,550,679 6,382,835

10,449,654,662

10,298,154,882

10,449,654,662

10,298,154,882

17,594,426 —

2,622,400 4,028,338
96,070,950 1,237,862
116,287,776 5,266,200
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116,287,776 5,266,200
1 8,014,578,481 7,919,869,651
2,318,788,405 2,373,019,031
10,333,366,886 10,292,888,682
10,333,366,886 10,292,888,682
10,449,654 ,662 10,298,154,882
¢))
27 6 23
27 12 22
1.
2.
3.
12 133 60
61
27 6 22 27 12 22
1. 1
4,845,868,895 8,014,578,481
3,919,716,089 704,037,589
751,006,503 798,746,419
8,014,578,481 7,919,869,651
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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
27 12 22
10,062,759,014 9,951,246,011 111,513,003
9,286,407,452 9,192,705,337 93,702,115
776,351,562 758,540,674 17,810,888
10,062,759,014 9,951,246,011 111,513,003
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1
2
27 22 27 12 22
1.2893 1 1.2996
12,893 1 12,996
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