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1.08 1.00
http://www. leggmason.co.jp
03(5219)5940
LIBOR
LIBOR 1.00 0.756 0.70
LIBOR 0.50 1.00 0.594 0.55
LIBOR 0.50 0.432 0.40
X
0.756 0.32 0.34 0.04
0.70
0.594 0.25 0.26 0.04
0.55
0.432 0.18 0.18 0.04
0.40
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375,846,465 6.00]

683,006,097, 10.91

109,220,436 1.74

313,961,120 5.02

756,752,695 12.09

1,037,173,979 16.57

691,194,149 11.04

824,121,086 13.17

231,579,575 3.70]

112,408,259 1.80

5,790,559,084 92.50,

— 469,224,799 7.50

6,259,783,883 100.00;

3,776,801,925 60.33

) ) ) ) )

4,111,212,916) 1.4549] 5,981,403,672 1.4782] 6,077,194,932] 100.01
100.01
100.01
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)
) ) ) ) )
NORDEA BANK AB 2,500,000 14,992.96| 374,824,187 14,843.40| 371,085,000 4.000| 2020/6/29[ 5.93
DANSKE BANK A/S 2,700,000 13,790.75 372,350,333 13,732.43 370,775,853 0.750 2020/5/4f 5.92

CREDIT AGRICOLE
1,700,000 18,858.23] 320,590,046 18,821.70 319,968,918 0.000] 2020/2/2|5.11
SA

SANTANDER
2,300,000 13,572.17 312,159,941 13,568.21] 312,068,991 0.375 2020/2/17| 4.99
CONSUMER BANK

DNB NOR BANK 2,100,000 14,980.06( 314,581,438 14,798.86| 310,776,266( 3.875 2020/6/29| 4.96

SPAREBANK 1 SR
2,200,000} 14,169.69(  311,733,260] 14,069.65 309,532,388 2.125 2020/2/3] 4.94
BANK

JAUST & NZ BANKING
2,100,000 14,824.03] 311,304,690 14,641.93]  307,480,626( 5.125 2019/9/10] 4.91
GROUP

BERKSHIRE
2,200,000 13,685.35 301,077,858 13,633.12] 299,928,709 0.500] 2020/3/13| 4.79
HATHAWAY

DAIMLER FINANCE
1,900,000} 13,622.19) 258,821,667 13,620.30 258,785,773 0.271]2019/11/13| 4.13
FRN

PKO BNK POLSKI
(PKO FIN)

1,800,000 13,920.56( 250,570,086} 13,825.41 248,857,427 2.324| 2019/1/23] 3.98

LLOYDS TSB BANK 1,600,000f 15,647.08( 250,353,373 15,381.400 246,102,493 6.500] 2020/3/24) 3.93

NATIONAL
1,700,000 14,316.53] 243,381,158 14,238.05 242,047,006( 2.000[2020/11/12] 3.87|
JAUSTRALIA BANK

IASB FINANCE LTD 1,700,000 13,662.13] 232,256,299 13,622.32 231,579,575 0.500] 2020/6/17) 3.70]

NYKREDIT
1,700,000) 13,600.30 231,205,117, 13,571.72 230,719,333 0.375 2020/6/16| 3.69,
REALKREDIT AS

SHELL INTL FIN
1,600,000 13,584.80] 217,356,899 13,579.01 217,264,195 0.071] 2019/9/15| 3.47|
FRN

COOPERATIEVE
1,000,000} 13,995.84( 139,958,419 13,767.79]  137,677,933( 1.750 2019/1/22] 2.20
RABOBANK UA

[COMMONWEALTH BANK
1,000,000 13,959.94 139,599,478 13,756.59] 137,565,932 1.625 2019/2/4)2.20]
JAUST

NATIONAL
1,000,000} 13,654.17| 136,541,738 13,702.75 137,027,522 0.241] 2021/4/19|2.19
JAUSTRALIA B FRN
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ISKAND INAV I SKA

19 1,000, 000j 13,677.51 136,775,184 13,681.02] 136,810,268 0.271] 2020/5/26] 2.19
ENSKIL FRN

ELLS FARGO & CO

20 1,000, 000j 13,506.14 135,061,446 13,609.37 136,093,737 0.169] 2022/1/31) 2.17|
FRN
GOLDMAN SACHS

21 900,000 13,805.71] 124,251,402 13,825.27| 124,427,499 0.669] 2021/7/27) 1.99
GROUP FRN
EXPORT-IMPORT BK

22 800,000 14,197.03( 113,576,300 14,051.03 112,408,259 2.000] 2020/4/30] 1.80]
KOREA

23 KBC GROUP NV FRN 800,000 13,494.000 107,952,000f 13,652.55  109,220,436( 0.221]2022/11/24) 1.74]
SPAREBANK 1 SMN

24 770,000 13,605.19 104,759,968 13,609.91] 104,796,334 0.171] 2020/11/9| 1.67|
FRN
COLGATE-PALMOLIVE

25 700,000 13,544.73 94,813,162 13,549.32 94,845,278 0.000] 2019/5/14) 1.52
CO FRN

26 NYKREDIT FRN 660,000] 13,494.00] 89,060,400} 13,590.75 89,698,963 0.241] 2022/6/2| 1.43

27 ING BANK NV 500,000 13,998.27 69,991,354 13,855.63 69,278,196( 1.250[2019/12/13] 1.11]
ROYAL BK OF

28 500,000 13,494.00] 67,470,000} 13,571.72 67,858,627| 0.104] 2020/6/8|1.08
SCOTLAND FRN

29 RCI BANQUE SA FRN 410,000 13,493.99 55,325,399 13,628.67 55,877,547 0.321] 2021/4/12] 0.89,

29 12
b.
92.50,
92.50,
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ES 2YR 1803 250, 28,020,917.4] 3,781,142,594 27,988,750 3,776,801,925 60.33
29 12

12 ( 20 5 19 ) 16,934,071,331 17,318,423,329 13,119 13,415
13 ( 20 11 18 ) 11,211,029,639 11,600,498,311 9,009 9,316
14 ( 21 5 18 ) 11,348,880,804f 11,641,560,375 9,477 9,720,
15 ( 21 11 18 ) 11,412,010,396 11,690,112,867, 10,020 10,260
16 ( 22 5 18 ) 8,734,207,506 8,993,903,687 8,437 8,677
17 ( 22 11 18 ) 7,532,766,700] 7,764,253,563 8,147 8,387
18 ( 23 5 18 ) 6,941,949,558 7,152,153,106 8,178 8,418
19 ( 23 11 18 ) 5,274,145,223 5,465,778,564 7,040, 7,280,
20 ( 24 5 18 ) 4,298,032,796 4,460,431,927, 6,723 6,963
21 ( 24 11 19 ) 3,811,286,564 3,955,515,701 6,727 6,967
22 ( 25 5 20 ) 4,203,621,827, 4,330,324,155 8,297 8,537
23 ( 25 11 18 ) 3,868,677,298 3,985,209,075 8,256 8,496
24 ( 26 5 19 ) 3,610,808,589 3,717,734,016 8,269 8,509
25 ( 26 11 18 ) 3,368,355,623 3,469,190,245 8,393 8,633
26 ( 27 5 18 ) 2,911,032,546 3,003,417,952 7,647 7,887,
27 ( 27 11 18 ) 2,738,384,576 2,813,086,258 7,137, 7,337,
28 ( 28 5 18 ) 2,358,147,948 2,403,052,059 6,579 6,699
29 ( 28 11 18 ) 2,015,991,593 2,056,932,520 6,123 6,243
30 ( 29 5 18 ) 1,890,356,177, 1,927,532,777, 6,358 6,478
31 ( 29 11 20 ) 5,561,299,777, 5,621,356,867 6,622 6,742
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28 12 2,042,527,584 — 6,400 —
29 1,999,021,159 — 6,329 —
2 1,909,848,617| — 6,171 —
3 1,876,347,366 — 6,184 —
4 1,861,550,453 — 6,219 —
5 1,884,739,617 — 6,355 —
6 1,905,360,182 — 6,538 —
7 2,705,099,193 — 6,608 —
8 3,035,186,530] — 6,669 —
9 3,261,252,080] — 6,719 —
10 4,647,061,094 — 6,646 —
11 5,854,968,018 — 6,672 —
12 6,076,360,459 — 6,751 —

1
12 19 11 20 20 5 19 296
13 20 5 20 20 11 18 307
14 20 11 19 21 5 18 243
15 21 5 19 21 11 18 240,
16 21 11 19 22 5 18 240,
17 22 5 19 22 11 18 240,
18 22 11 19 23 5 18 240,
19 23 5 19 23 11 18 240,
20 23 11 19 24 5 18 240
21 24 5 19 24 11 19 240
22 24 11 20 25 5 20 240
23 25 5 21 25 11 18 240
24 25 11 19 26 5 19 240
25 26 5 20 26 11 18 240
26 26 11 19 27 5 18 240
27 27 5 19 27 11 18 200]
28 27 11 19 28 5 18 120,
29 28 5 19 28 11 18 120,
30 28 11 19 29 5 18 120,
31 29 5 19 29 11 20 120,
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12 19 11 20 20 5 19 0.15
13 20 5 20 20 11 18 28.99
14 20 11 19 21 5 18 7.89
15 21 5 19 21 11 18 8.26
16 21 11 19 22 5 18 13.40
17 22 5 19 22 11 18 0.59
18 22 11 19 23 5 18 3.33
19 23 5 19 23 11 18 10.98
20 23 11 19 24 5 18 1.09
21 24 5 19 24 11 19 3.63
22 24 11 20 25 5 20 26.91
23 25 5 21 25 11 18 2.40
24 25 11 19 26 5 19 3.06
25 26 5 20 26 11 18 4_40
26 26 11 19 27 5 18 6.03
27 27 5 19 27 11 18 4_05]
28 27 11 19 28 5 18 6.19
29 28 5 19 28 11 18 5.05]
30 28 11 19 29 5 18 5.80]
31 29 5 19 29 11 20 6.04
100

12 431,187,194 582,640,268

13 412,148,502 875,572,130,

14 303,498,656 772,562,408

15 138,624,693 724,408,151

16 63,853,017 1,100,905,689

17 74,711,850 1,180,937,909

18 60,287,115 818,424,981
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19 53,339,091 1,050,146,620
20 49,894,004 1,148,530,835
21 51,273,523 777,988,459
22 39,279,098 639,063,422
23 31,672,556 411,938,237
24 168,777,799 488,275,700,
25 66,628,416 420,046,019
26 146,043,706 352,195,426
27 751,009,380 720,820,136
28 474,183,077 724,537,392
29 19,009,374 313,217,825
30 18,779,909 338,390,267
31 8,128,999,117 2,704,130,011
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- : SWATRICLOTIR SHERRNE

HLEEHT BT, SUdEEFRIET.
FELGHEEORR (M- 1—-0EREEBRT T —778)
w FERIE A S w A {8

h] H® (%) B & T mag HE(%)

Ean B 92.50 NORDEA BANK AB A7i—7| A% | 4.000 | 20204 6 B298| 5.93

BB 0AR 7.50 DANSKE BANK A/S F7—7| #A#% |0.750 |20205e 5 H4H| 592

ot 100.00 CREDIT AGRICOLE SA 752 | % |0.000 |2020E2 B 28| 511

SANTAMDER COMSUMER BANK | /JLox—| 33 | 0375 | 20205 2 B178| 499

FOLREE | LT DMNE MOR BANEK A2z —| #i% | 3.875 | 20204 6 B298| 4.96

Bt | £60.33 SPAREBAMEK 1 SR BANK SNox—| #lss (2125 (202052 B3 H| 4.94

ALIST & NZ BANKING GROUP |#=2p5U7 | A% | 5125|2019 9 B108| 4.91
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