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14|MTFG 4.1 09/09/23 4.100|2023/09/09|3,880,000/11,969.88| 464,431,618|11,967.31| 464,331,821 3.45
15(JFM 2 1/8 10/25/23 2.125|2023/10/25|3,500,000{10,724.31| 375,351,070|10,793.74| 377,780,914 2.80
16{SUMITR 2.05 10/18/19 2.050/2019/10/18]3,200,000{11,235.66| 359,541,268|11,259.33| 360,298,787| 2.67
17|JFM 2 1/8 04/13/21 2.125|2021/04/13|3,020,000{11,060.05| 334,013,685|11,118.09| 335,766,586 2.49
18|MIZUHO 4.6 03/27/24 4.600)2024/03/27|2,750,000]11,827.13| 325,246,218|11,943.33| 328,441,718| 2.44
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19|JBIC 2 3/8 04/20/26

2.37

Ul

2026/04/20|2,950,000

10,806.

97| 318,805,906

10,791.59

318,351,920| 2.36

20(MIZUHO 4.2 07/18/22

4.20

(=]

2022/07/18|2,673,000

11,841.

93| 316,534,802

11,867.87

317,228,410| 2.35

21{JBIC 2 3/4 01/21/26

2.75

(=}

2026/01/21|2,600,000

11,169.

31| 290,402,148

11,230.77

292,000,040] 2.16

22|CENEXP 2.17 08/05/19 2.170]2019/08/05|2,050,000|11,289.95| 231,444,016/11,338.89| 232,447,251| 1.72
MIZUHO 4.353

23 4.353|2025/10/20|1,850,000/11,658.13| 215,675,502|11,705.20| 216,546,268| 1.60
10/20/25

24(SUMIBK 2.45 01/16/20 2.450]2020/01/16|1,650,000|11,269.46| 185,946,192|11,360.51| 187,448,484| 1.39

2

a1

TOKYO 2 1/8 05/20/19

2.12

Ul

2019/05/20|1,650,000

11,314.

99| 186,697,338

11,345.71

187,204,361 1.39

26(JICA 2 1/8 10/20/26

2.12

1

2026/10/20|1,600,000

10,504.

66| 168,074,608

10,574.08

169,185,393 1.25

27|SUMITR 2.95 09/14/18 2.950|2018/09/14|1,410,000(11,543.74| 162,766,851|11,564.23] 163,055,700 1.21
28 SUMIBK 2.632 2.632|2026/07/14]1,250,000{10,423.85| 130,298,223|10,440.92| 130,511,617| 0.96
07/14/26
29|INTT 2.15 02/26/20 2.150|2020/02/26] 860,000{11,098.75 95,449,260(11,173.86 96,095,245] 0.71
30|MUFG 3 3/4 03/10/24 3.750|2024/03/10| 300,000{11,651.98 34,955,944111,720.95 35,162,851| 0.26
b.
Rogge
)
10.38
9.80
77.19
97.38
Rogge
Rogge
€))
1 1
) )
( ) ( )
1 ( 26 6 20 ) 3 3 1.0628 1.0628
2 ( 27 6 22 ) 233 233 1.0845 1.0845
3 ( 28 6 20 ) 811 811 1.1237 1.1237
28 1 235 1.0930
2 236 1.0971
3 238 1.1058
4 331 1.1131
5 803 1.1216
6 1,288 1.1268
7 1,396 1.1310
8 1,450 1.1347
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9 1,463 1.1327
10 1,512 1.1235
11 1,544 1.0938
12 1,537 1.0860
29 1 1,540 1.0868
25 9 12 26 6 20 6.3
26 6 21 27 6 22 2.0
27 6 23 28 6 20 3.6
28 6 21 28 12 20 3.8
25 9 12 26 6 20 53,139,948| 49,377,839 3,762,109
26 6 21 27 6 22 306,149,316 94,369,772 215,541,653
27 6 23 28 6 20 524,935,427| 17,993,259 722,483,821
28 6 21 28 12 20 712,042,123 19,033,268 1,415,492,676
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o

Rogge

27 22 ] 28 20 ]

233,763,671 811,847,857
1,001,402 1,870,913
234,765,073 813,718,770
234,765,073 813,718,770

20,437 38,185

970,834 1,813,734

10,131 18,994

1,001,402 1,870,913

1,001,402 1,870,913

, 215,541,653

| 722,483,821

18,222,018 89,364,036

3,423,213 11,818,854
233,763,671 811,847,857
233,763,671 811,847,857
234,765,073 813,718,770
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@
2 3
2% 6 21 27 6 23
27 6 22 28 6 20
841,279 14,437,170
841,279 14,437,170
23,559 63,456
. 1,120,268 , 3,013,792
11,672 31,527
1,155,499 3,108,775
1,996,778 11,328,395
1,996,778 11,328,395
1,996,778 11,328,395
756,454 190,726
236,280 18,222,018
27,344,855 61,927,893
27,344,855 61,927,893
8,118,793 1,923,544
8,118,793 1,923,544
2 2
18,222,018 89,364,036
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€))
3
27 6 23
28 6 20
1.
2.
27 6 20
27 6 22
364
2 3
[ 27 6 22 [ 28 6 20 ]
1. 1 3,762,109 215,541,653
306,149,316 524,935,427
94,369,772 17,993,259
2. 1 215,541,653 722,483,821
2 3
26 6 21 27 6 23
27 6 22 28 6 20
1. 1 1. 1
10,000 33
2. 2 2. 2
3,024,776 8,469,766
0 0
14,798,805 77,545,182
398,437 3,349,088
18,222,018 845.39 89,364,036 1,236.88
I
2 3
26 6 21 27 6 23
27 6 22 28 6 20
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©) ©)
3.
2 26 6 21 27 6 22
126,918
126,918
)
3 27 6 23 28 6 20
14,191,595
14,191,595
)
1
2 3
[ 27 6 22 ] [ 28 6 20 ]
1 1.0845 1 1.1237
1 10,845 1 11,237
@
1
€Y

€)
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Rogge 601,457,888 811,847,857

601,457,888 811,847,857

601,457,888 811,847,857

2
3
Rogge
Rogge
@

27 6 22 ] 28 6 20 ]
122,806,811 26,806,886
116,794,497 581,331,276
841,118,716 814,077,082
999,772,716 1,282,492,308
8,149,335,796 9,853,661,858
108,338,306 352,661,997
1,049,007 —
103,888,134 103,500, 340
6,550,679 9,181,531
10,449,654, 662 13,023,713,278
10,449,654 , 662 13,023,713,278
17,594,426 —
2,622,400 _
96,070,950 111,644,137
— 1,494
116,287,776 111,645,631
116,287,776 111,645,631

8,014,578,481

9,566,240,213

39/88



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
oopoodooodooooooodd

2.318,788,405 3.345,827,434
10,333,366, 886 12,912,067, 647
10,333,366, 886 12,912,067, 647
10,449,654 ,662 13,023,713,278
)
27 6 23
28 6 20
1.
2.
3.
12 133 60
61
[ 27 6 22 11 28 6 20 ]
1. 1
4,845,868 ,895 8,014,578, 481
3,919,716,089 2.692,824,951
751,006,503 1,141,163,219
8,014,578,481 9.566,240,213
Rogge 7.833,267,947 8,964,782,325
Rogge
181,310,534 601,457,888
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9,566,240,213

8,014,578,481

9,566,240,213

26 6 21 27 6 23
27 6 22 28 6 20
26 198 2 4
[ 27 6 22 ] 28 6 20 ]
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@ @
@ @
(©)) €))
26 6 21 27 6 22
2,729,313
5,745,353
7,252,841
10,268,881
1
2) ( 26
12 23 27 6 22 )
27 6 23 28 6 20
14,931,621

34,241,274
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209,402,361

258,575,256

(Y
« 2
12 22 28 6 20 )
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
28 6 20
12,353,879,927 12,001,217,930 352,661,997
12,054,218,202 11,710,091,237 344,126,965
299,661,725 291,126,693 8,535,032
12,353,879,927 12,001,217,930 352,661,997
( H1.
1
2
2.
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[ 27 6 22 ] [ 28 6 20 ]
1 1.2893 1 1.3498
1 12,893 1 13,498
€))
1
€Y
(@3
JFM 2 1/8 04/13/21 3,020,000 3,052,918.00
TOKYO 2 1/8 05/19/20 3,000,000 3,048,900.00
TOKYO 2 1/8 05/20/19 1,650,000 1,674,255.00
7,670,000 7,776,073.00
(814,077,082)
3
6.3 6.8
814,077,082
(814,077,082)
JBIC 2 3/4 01/21/26 3,500,000 3,732,400.00
JFM 4 01/21 INTL 5,100,000 5,587,560.00
8,600,000 9,319,960.00
(975,706,612)
2
7.6 8.2
JBIC 2 5/8 12/15/20 1,900,000 2,008,680.00
1,900,000 2,008,680.00
(306,785,696)
1
2.4 2.6
1,282,492,308
(1,282,492,308)
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CENEXP 2.17 08/05/19 2,050,000 2,072,755.00
CENEXP 2.293 04/23/21 2,400,000 2,424,480.00
CHIBAB 2.55 10/30/19 1,200,000 1,208,640.00
DAIL 5.1 Perp 4,400,000 4,796,000.00
FUKOKU 5 Perp 5,700,000 5,956,500.00
JAPTOB 2 04/13/21 8,500,000 8,553,550.00
MITCO 2 7/8 07/18/18 2,500,000 2,564,250.00
MIZUHO 4.2 07/18/22 3,233,000 3,451,227.50
MIZUHO 4.353 10/20/25 1,850,000 1,979,315.00
MIZUHO 4.6 03/27/24 2,750,000 3,002,175.00
MSINS Var 03/15/2072 5,303,000 6,257,540.00
MTFG 1.65 02/26/18 700,000 700,770.00
MTFG 4.1 09/09/23 3,880,000 4,239,279.46
MUFG 2.95 03/01/21 1,900,000 1,949,210.00
MUFG 3 3/4 03/10/24 300,000 324,300.00
MUFG 3.85 03/01/26 2,300,000 2,482,390.00
NIPLIF 5 10/18/42 6,412,000 6,876,870.00
NKSJHD 5.325 03/28/73 7,480,000 8,153,200.00
NSANY 1.8 03/15/18 2,704,000 2,718,872.00
NTT 2.15 02/26/20 860,000 863,010.00
ORIX 2.65 04/13/21 8,200,000 8,295,940.00
SUMIBK 2 1/2 07/19/18 2,130,000 2,167,914.00
SUMIBK 2.45 01/16/20 1,650,000 1,681,845.00
SUMIBK 4.436 04/02/24 6,000,000 6,400,800.00
SUMITR 1.8 03/28/18 1,300,000 1,302,090.53
SUMITR 2.95 09/14/18 3,600,000 3,699,360.00
89,302,000 94,122,283.49

(9,853,661,858)

26
76.3 82.5

9,853,661,858
(9,853,661,858)

11,950,231,248
(11,950, 231,248)

~

D
2)
3)
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Rogge
o
28 20 28 12 20

811,847,857 1,530,321,859

1,870,913 7,716,559

813,718,770 1,538,038,418

813,718,770 1,538,038,418

38,185 157,492

1,813,734 7,480,416

18,994 78,651

1,870,913 7,716,559

1,870,913 7,716,559

| 722,483,821

. 1,415,492,676

89,364,036 114,829,183
11,818,854 11,676,604
811,847,857 1,530,321,859
811,847,857 1,530,321,859
813,718,770 1,538,038,418
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@
27 6 23 28 6 21
27 12 22 28 12 20
1,865,429 53,160,026
1,865,429 53,160,026
25,271 157,492
. 1,200,058 . 7,480,416
12,533 78,651
1,237,862 7,716,559
627,567 60,876,585
627,567 60,876,585
627,567 60,876,585
86,308
18,222,018 89,364,036
16,909 88,767,444
16,909 88,767,444
2,339,404
2,339,404
18,866,494 114,829,183
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28 6 21
28 12 20
28 6 20 28 12 20
215,541,653 722,483,821
524,935,427 712,042,123
17,993,259 19,033,268
722,483,821 1,415,492,676
27 6 23 28 6 21
27 12 22 28 12 20
1
10,000 33
28 6 20 28 12 20
@ €))
@ @
® ®
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3.
1
28 6 20 28 12 20
1 1.1237 1 1.0811
1 11,237 1 10,811
Rogge
Rogge
@
28 6 20 28 12 20

26,806,886 263,359,802
581,331,276 80,581,406
814,077,082 1,886,831,891
1,282,492,308 1,353,465,528
9,853,661,858 12,073,183,713
352,661,997 5,824,332
— 747,020,510
103,500,340 134,152,484
9,181,531 3,652,291
13,023,713,278 16,548,071,957
13,023,713,278 16,548,071,957
— 474,037,339
— 40,743,788
111,644,137 762,415,482
1,494 110
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111,645,631 1,277,196,719
111,645,631 1,277,196,719
1 9,566,240,213 11,694,230,208
3,345,827,434 3,576,645,030
12,912,067,647 15,270,875,238
12,912,067,647 15,270,875,238
13,023,713,278 16,548,071,957
)
28 6 21
28 12 20
1.
2.
3.
12 133 60
61
28 6 20 28 12 20
1. 1
8,014,578,481 9,566,240,213
2,692,824,951 4,430,415,503
1,141,163,219 2,302,425,508
9,566,240,213 11,694,230,208
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10,522,288,211

1,171,941,997

11,694,230,208

9,566,240,213

11,694,230,208

28

28 12 20

@

)

®

@

)

®
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28 6 20
12,353,879,927 12,001,217,930 352,661,997
12,054,218,202 11,710,091,237 344,126,965
299,661,725 291,126,693 8,535,032
12,353,879,927 12,001,217,930 352,661,997
28 12 20
11,163,984 11,324,040 160,056
11,163,984 11,324,040 160,056
15,907,058, 770 16,375,431,833 468,373,063
15,907,058,770 16,375,431,833 468,373,063
15,918,222,754 16,386,755,873 468,213,007
¢ 1.
1
2
28 20 28 12 20
1.3498 1 1.3058
13,498 1 13,058
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