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2 INKSJHD 5.325 03/28/73 5.325|2073/03/28]5,040,000| 11,881.70] 598,837,681 11,487.80] 578,985,283| 8.38
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12|DBJJP 2 5/8 09/01/27 2.625|2027/09/01] 3,300,000| 10,580.36| 349,151,982| 10,464.90] 345,341,752| 5.00
13|MIZUHO 4.2 07/18/22 4.200]2022/07/18|2,473,000/11,498.41| 284,355,822| 11,158.43| 275,948,026| 3.99
14|MIZUHO 4.353 10/20/25 4.353]2025/10/20| 1,850,000] 11,549.10| 213,658,465| 11,101.10] 205,370,512| 2.97
15|SUMIBK 2.632 07/14/26 2.632|2026/07/14]1,600,000f10,451.53| 167,224 ,593| 10,083.69| 161,339,127| 2.33
16|MIZUHO 4.6 03/27/24 4.600[2024/03/27|1,000,000|11,684.77|116,847,727|11,290.02| 112,900,256| 1.63
17|0RIX 3 1/4 12/04/24 3.250]2024/12/04|1,000,000)11,072.67| 110,726,769] 10,565.09| 105,650,936 1.52
18|MYLIFE 5.1 04/26/48 5.100]2048/04/26 800,000 11,101.00f 88,808,000f11,212.01| 89,696,080 1.29

b.
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5.26
11.09
80.86
97.22
Rogge
Rogge
€©))
1 1
() )
( ) ( )
1 (2014 6 20 ) 3 3 1.0628 1.0628
2 (2015 6 22 ) 233 233 1.0845 1.0845
3 (2016 6 20 ) 811 811 1.1237 1.1237
4 (2017 6 20 ) 1,277 1,277 1.1135 1.1135
5 (2018 6 20 ) 1,024 1,024 1.0749 1.0749
2017 7 1,246 1.1127
8 1,253 1.1190
9 1,241 1.1115
10 1,075 1.1111
11 1,071 1.1079
12 1,068 1.1042
2018 1 1,049 1.0956
2 1,040 1.0874
3 1,038 1.0837
4 1,030 1.0768
5 1,025 1.0762
6 1,024 1.0748
7 778 1.0723
1 2013 9 12 2014 6 20 6.3
2 2014 6 21 2015 6 22 2.0
3 2015 6 23 2016 6 20 3.6
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2016 6 21 2017 6 20 0.9
2017 6 21 2018 6 20 3.5
2013 9 12 2014 20 53,139,948 49,377,839 3,762,109
2014 6 21 2015 22 306,149,316 94,369,772 215,541,653
2015 6 23 2016 20 524,935,427 17,993,259 722,483,821
2016 6 21 2017 20 715,952,975| 291,392,920 1,147,043,876
2017 6 21 2018 20 14,446,303 208,686,840 952,803,339
30 31
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1,277,285,942 1,024,173,568
255,367,248 5,492,500
1,532,653,190 1,029,666,068
1,532,653,190 1,029,666,068
247,252,387
165,613 112,103
7,866,539 5,324,437
82,709 55,960
255,367,248 5,492,500
255,367,248 5,492,500

1 1,147,043,876

1 952,803,339

130,242,066 71,370,229
36,444,466 55,283,044
1,277,285,942 1,024,173,568
1,277,285,942 1,024,173,568
1,532,653,190 1,029,666,068
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762,816,989

9,442,815,803

6,238,192,020

— 561,170
205,370,469 1,247,177
98,514,584 67,936,858
921,759 688,751

13,287,848,598
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304,590,961 46,222,033
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749,198,081 71,820,161
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121,298,827
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JFM 2 1/8 10/25/23 3,500,000 3,280,550.00
3,500,000 3,280,550.00
(361,155,749)
1
4.8 4.9
361,155,749
(361,155,749)
DBJJP 2 5/8 09/01/27 3,300,000 3,123,941.70
JICA 2 3/4 04/27/27 4,010,000 3,805,089.00
7,310,000 6,929,030.70
(762,816,989)
2
10.2 10.4
762,816,989
(762,816,989)
DAIL 5.1 Perp 5,080,000 5,194,300.00
DAIWA 3.129 04/19/22 2,600,000 2,546,762.14
FUKOKU 5 Perp 4,670,000 4,656,130.10
KOMATS 2.437 09/11/22 3,650,000 3,502,240.70
MIZUHO 4.2 07/18/22 2,673,000 2,706,213.89
MIZUHO 4.353 10/20/25 1,850,000 1,854,928.03
MIZUHO 4.6 03/27/24 1,000,000 1,016,303.10
MUFG 3.85 03/01/26 4,850,000 4,821,210.40
MYLIFE 5.1 04/26/48 800,000 810,000.00
NIPLIF 5 10/18/42 5,070,000 5,179,512.00
NKSJHD 5.325 03/28/73 5,040,000 5,235,763.68
ORIX 2.65 04/13/21 4,300,000 4,180,847.00
ORIX 3 1/4 12/04/24 1,000,000 955,822.40
SUMI 2 1/2 09/13/22 3,600,000 3,446,161.20
SUMIBK 2.632 07/14/26 1,600,000 1,455,457.28
SUMIBK 4.436 04/02/24 3,820,000 3,862,342.79
SUMILF 4 09/14/77 5,600,000 5,240,480.00
57,203,000 56,664,474.71
(6,238,192,020)
17
83.4 84.7

44/69



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
ooooodooodooooooodd

6,238,192,020
(6.238,192,020)

7,362,164,758
(7,362,164,758)

~ AN/

D
2)
3)

@)

@)

45/69



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

2018 7 31

779,748,922

1,116,906

778,632,016

726,142,340

1.0723

Rogge

2018 7 31

6,950,512,775

44,213,583

6,906,299,192

5,242,113,919

1.3175

46/69



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

47/69



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

30 20 160,000
38,300
30
0 0
177 2,519,557
0 0
0 0
177 2,519,557

48/69



30

31

193

49/69

EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

38 59
19 52

33 29



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

@
32 33
29 31 30 31
13,325,797 16,828,496
132,260 150,894
1,578,384 1,524,731
2,534,825 2,530,730
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552,561 547,215
439,621 409,858
111,633 136,834
1,306 522
13,204 34,467
3,795 3,795
9,409 30,672
2,418,251 2,415,723
54,270 43,545
1,672,490 1,673,049
31,200 31,200
9,298 10,541
450,632 450,632
20,912 10,865
179,447 195,889
2,984,017 2,997,406
20,872,669 24,348,837
822 548
1,958,922 2,563,951
634,930 634,789
1,323,992 1,929,162
445,613 530,106
108,541 262,100
735,000 960,000
41,371 43,264
3,027 3,156
274,382 282,443
3,567,681 4,645,570
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393,213 386,552
24,180 -
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16,885,034 19,314,136
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1,897,712 2,139,811
653,214 830,521
16,226 16,511
3,598 3,384
136,737 181,123
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316,801 375,691
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209,007 282,443
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77,298 50,146
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