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96,720,202 96.20
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3,820,823 3.80
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) )
128,087,096 40.80
84,477,546 26.91
29,817,950 9.50
13,791,600 4.39
175,972,624 56.05
122,356,133 38.97
38,861,045 12.38
14,755,446 4.7
9,890,064 3.15
313,949,784 100.00
)
( 28 3 31 )
0.9359 0.9083
106,484,865 96.20%
99,661,752 96,720,202
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96.20
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96.20
)
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( 28 3 31 )
®
(/1)
118.68 114.50 9.500
1{SUMIBK 9.5 07/29/49 200,000 8.22%
237,375.00 229,000.00
112.93 110.50 8.000
2|DB 8 05/29/49 169,000 7.60%
190,859.83 186,745.00
117.37 117.75 5.625
3|ALVGR 5.625 10/17/42 100,000 4.79%
117,370.00 117,750.00( 2042/10/17
113.00 111.00 8.375
4|ACAFP 8.375 10/29/49 120,000 4.78%
135,600.00 133,200.00
108.58 106.75 6.379
5|AXASA 6.379 12/49 124,000 4.75%
134,647.80 132,370.00
116.25 115.75 5.750
6]ALVGR 5.75 07/08/41 100,000 4.71%
116,250.00 115,750.00( 2041/7/8
152.00 145.50 10.176
7|HSBC 10.176 12/29/2049 90,000 4.70%
136,800.00 130,950.00
116.87 115.25 7.875
8|ACAFP 7.875 10/29/49 100,000 4.69%
116,875.00 115,250.00
107.37 103.50 7.980
9|WFC 7.98 03/29/49 126,000 4.68%
135,292.50 130,410.00
102.30 100.00 7.900
10]JPM 7.9 04/29/49 130,000 4.67%
132,990.00 130,000.00
101.00 100.50 6.125
11|C 6.125 12/29/49 127,000 4.58%
128,270.00 127,635.00
97.45 96.00 5.950
12|C 5.95 12/29/49 132,000 4._55%
128,634.00 126,720.00
BNP Paribas 7.781 113.85 110.50 7.781
13 100,000 4.49%
06/29/49 113,850.00 110,500.00
109.75 108.00 7.152
14]UBS 7.152 12/29/49 100,000 4.39%
109,750.00 108,000.00
103.08 98.50 8.000
15|BAC 8.000 07/29/49 124,000 4.38%
127,819.20 122,140.00
103.00 98.25 8.125
16|BAC 8.125 12/29/49 124,000 4.37%
127,720.00 121,830.00
102.95 102.00 6.463
17|AXASA 6.463 12/29/49 115,000 4.21%
118,392.50 117,300.00
104.95 102.25 5.271
18[MUFG 5.271 01/29/49 100,000 4.16%
104,950.00 102,250.00
102.53 105.00 6.125
19|JPM 6.125 12/29/49 110,000 4._15%
112,791.04 115,500.00
BNP PARIBAS 7.195 117.88 111.00 7.195
20 100,000 3.98%
06/29/49 117,883.00 111,000.00
( 28 3 31 )
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( 28 3 31 )

/

0
2016 21,000 2,451,697 2,355,990 2.34%
0)
2016 38,000 4,969,146 4,852,600 4_.83%
2016 102,000 13,293,660 13,025,400 12.96%
2016 110,000 14,335,200 14,047,000 13.97%
0
2016 225,000 26,221,280 25,292,030 25.16%
2016 258,000 30,046,680 28,981,140 28.83%

17/80



EDINETOOOO
00000000000 DO0000000O(E14714)
OOoooooooooooooooooood

)
1 1
( ) ( )
) a ( XD | ( ) )
102,909,584 102,909,584 0.9798 0.9798
1,986,686 0.9933
2,995,563 0.9979
2,990,860 0.9963
3,993,384 0.9972
53,865,441 0.9936
103,600,366 0.9863
101,934,355 0.9705
100,541,025 0.9758
)
1 1
( ) ( )
) D) ( ()| ( )( )
6,611,192 6,611,192 0.9270 0.9270
1,954,989 0.9775
1,948,354 0.9742
1,944,319 0.9722
4,901,620 0.9748
6,860,499 0.9621
6,826,404 0.9572
6,314,454 0.8854
4,635,820 0.9032

18/80



EDINETOOOO
00000000000 DO0000000O(E14714)
OOoooooooooooooooooood

)
1 )
0.0000
)
1 )
0.0000
)
D)
2.0
100
)
D)
7.3
)
) ) )
105,034,779 0 105,034,779
)
)
) ) D)

7,131,794 205 7,131,589

19/80



EDINETOOOO
o o o =y )
OOoooooooooooooooooood

L0 il - P P OO B A 201653 H I
20158 H6H GitatH) ~20164%3H31H
[B8~vIsDb]
(A} tahH)
12,000 e 200 B {fiEn
mpm. 27550
— R T S N () — RAERE
11,000 - 150 101858
10,000 100 =
W5 i o e
. 2NSF11F6H | OF
9,000 50 20167 2 ABH 0R
BT =R 0
1 ROBLY. WIIER

8,000 = + : 0
2015%88 2015&108 2015128 2016%2R8 2016% 38
FAESHRRERREIG, SRS N R LA DEL THELTUET.

[BE~vimlL]
12,000 i RAMmE
R 90327
— PR ARSI W AREEE
11,000 : =8 41850 EEBM
10,000 |t 100
WA R HiE
20SE11HGBE o
9,000 S0 2016% 2 A8 B o
W BEERE oF
VRO, el aH

8,000 . - - =l g
2015E8H 20155108 2015128 2016528 2016% 38
EAEECEIL T EEREWL. 2SR R L AN EL TRELTOET.

Fry FoaEERE S 2 THRLOERTH) ATHROE NI R ER VTS5 L0 TERDFEA,

ZrFOBINERNRIE. B EHOG—AN—VTHETSI LT EEY,

20/80



EDINETOOOO
O0O000000000000000000d(EL4714)
OooooooooooooooooooOn

B DR R (T HF =T F) A 2 201613 H 311
[451%) [#8A L5 10884%]

3.0

A =H{EEFG 9.500% R IES HE A— 8.2%

7.0% KA3452  8.000% #EdRiES | 2-0 A= 76%

58% | FUFLY 5625% Hikfh 2-0 | AA 4.8%
FLFTHUL BATER # B #E A 4.8%
Fo4 B6.379% kW HE A— 4.8%
FPUTY B.T750% HiEM a-a AR 4.7%
HSBC 10.176% £ Sty T E HF I A 4.7%
FLFFIUL T ETES FiEN a-o A 47%
HzFTe—d 7.980% i F g HEIL A 4.7%
JPENA - Fr=2 T.900% | SEHTIES AFL A= 4.7%

(W] [l P4 At ] (4 Ak
204k 3.2% 2 bk

34.7%

2-0
3B.0%

#F
6d.0%

A
56.5%

e IS B
96.5%

AR R SRS T SIRENOT S, AR - S RROES L AT U OIERE RO OMS T RRL TRV ET,
UL, SAPH BIFFich RIS SRAL TV R, L AL RIS RS S UL BT ERE SR EL TR,
CRAETENTEEEAL TSR0, EHAI00RIIHSR RS BT,

R RD A D HERS

[BfE~vE&ED]
10.0
50
.0 || EYrLFORRES®y AR (M5 N HEEEELLLOELT
06% q.8% HHELTLET,
5.0 e Gl el F T AN A
PO SR (201 SEARGE) SE2N SEXETNMES
100 S0 GE SRR TO AMOEE S
20185 20168
[BE~v L]
10.0
50 s
0.0 BTPANEMESEL 4RSS MRIEEEELALMELT
HELTET,
50 - 2 8% - ---------- ST LRI A F T B R A
B1% S2OSE Mo (20 SEARGR M2 S EFECMEESR
0.0 SR GEHES TG, Ao ES

Zrv FOENIERIL RS FTHE LR

21/80



EDINETOOOO
o o o =y )
OOoooooooooooooooooood

38 59 2 2
12 133

193 2 1
27 8 6 28 2 8

22/80



EDINETOOOO
o o o =y )
OOoooooooooooooooooood

28 2 8

519,438
100,635,353
2,107,208
103,261,999
103,261,999

113,509

7,222
231,684
352,415
352,415

105,034,779

2,125,195
359,309
102,909,584
102,909,584
103,261,999

23/80



EDINETOOOO
o o o =y )
OOoooooooooooooooooood

27 8 6
28 2 8

13
3,334,647
1,993,699
1,340,935

7,533
242,049
249,582

1,590,517
1,590,517
1,590,517

534,678

534,678

2,125,195

24/80



EDINETOOOO
00000000000 DO0000000O(E14714)
OOoooooooooooooooooood

27 8 6
28 2 6 28 2
8
1
28 2 8
2,000,000
103,034,779
105,034,779
2,125,195
1
27 8 6
28 2 8
27 8 6 27 11 6
6,497
0
215 0
6,712 1 0.002236
27 11 7 28 2 8
352,812
0
411,112
6,497 770,421 1 0.007335

25/80



EDINETOOOO
00000000000 DO0000000O(E14714)
OOoooooooooooooooooood

27 8 6
28 2 8

(

(

(

)

)

)

26/80



EDINETOOOO
00000000000 DO0000000O(E14714)
OOoooooooooooooooooood

1
28 2 8
3,285,218
3,285,218
1
28 2 8
97,973,114 95,979,415 1,993,699
66,697,779 64,909,711 1,788,068
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1
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28 2 8
AXASA 6.463 12/29/49 115,000.00 117,875.00
AXASA 6.379 12/49 124,000.00 135,780.00
BNP Paribas 7.195 100,000.00 113,750.00
339,000.00 367,405.00
(42,993,733)
ALVGR 5.625 10/17/42 100,000.00 115,750.00
ALVGR 5.75 07/08/41 100,000.00 114,250.00
BNP Paribas 7.781 06/29/49 100,000.00 112,250.00
UBS 7.152 12/29/49 100,000.00 109,250.00
400,000.00 451,500.00
(58,862, 055)
101,855,788
(101,855,788)
BAC 8.000 07/29/49 135,000.00 135,675.00
BAC 8.125 12/29/49 135,000.00 136,012.50
C 5.95 12/29/49 132,000.00 125,730.00
C 6.125 12/29/49 127,000.00 127,000.00
HSBC 10.176 12/29/2049 90,000.00 134,550.00
JPM 7.9 04/29/49 130,000.00 130,325.00
JPM 6.125 12/29/49 80,000.00 82,200.00
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