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HNRFELARBA LFyOI0E, IO FoIA0F =7k, MESHISEERELTED, FTSE Fized Income LLCE., SEF-7OE@EELURSESAEET. B
F=2OHEE REE:GERC SN ECASERAVERA. DO Ty 2 AN NN AWODNN B+ 08— 00 MEMEFTSE Fised Income LLCEZMMLET., BIPE
R A b A F e A H F oS R=TT = R W 0= Ul F 4= L I 7T (F4=3) 12. J.P. Morgan Securities LLCH M. SRLTLE. BERDY
RATLARBAARTERENRICLEARTY. G, JPEILAY Ay R F AT R AL T =0 S T r g 0= T = 2 P EFCRAT W N,

HHEEEoe=00@#E. J.P.Morgan Securities LLOICMMELE W,

(FrEHOERE. AR VL LD EEEELT. A—2LLTVET,

LREFBEOCERTHD. FRODEFETE-RIIFILOTRHIEEA. |
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@
0.3
€))
0.902
0.82
0.4 0.4 0.02
Rogge
0.24
©)
0.011 0.01
66 60
@O @
®
20.315
15 0.315
20.315 15
0.315
2037 12 31 15 x 2.1
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20.315 15 0.315
15.315 15 0.315
2019 12
2019 12 30
Qa

4,441,472 ,313 100.02

1,105,716 0.02

4,440,366,597 100.00

Rogge

335,691,401 7.22

713,540,395 15.36

2,915,069,953 62.75
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346,477,545 7.45
223,215,277 4.80
3,484,762,775 75.02
110,930,611 2.38
4,644,925,182 100.00
@
a.
) )
(H () )
Rogge
1 3,119,887,829 1.4208 4,433,048,616 1.4236 4,441,472,313| 100.02
b.
100.02
100.02
a.
Rogge
) )
() () )
DBJJP 2 5/8
1 2.625] 2027/09/01 | 3,300,000| 11,238.69| 370,877,023| 11,279.20| 372,213,666| 8.01
09/01/27
2 |DAIL 5.1 Perp 5.100| 2024/10/28 | 3,110,000 11,914.65| 370,545,615| 11,914.65| 370,545,615| 7.97
NKSJHD 5.325
3 5.325] 2073/03/28 | 3,110,000| 11,682.47| 363,324,830| 11,693.82| 363,677,828| 7.82
03/28/73
SUMILF 4
4 4.000| 2077/09/14 | 3,050,000| 11,558.58| 352,536,690| 11,571.72| 352,937,679| 7.59
09/14/77
KOMATS 2.437
5 2.437] 2022/09/11 | 3,150,000| 10,985.39| 346,039,940| 10,999.28| 346,477,545| 7.45
09/11/22
MUFG 3.85
6 3.850] 2026/03/01 | 2,950,000| 11,714.24| 345,570,228| 11,738.77| 346,293,715| 7.45
03/01/26
JICA 2 3/4
7 2.750] 2027/04/27 | 3,020,000| 11,277.01| 340,565,726] 11,302.20| 341,326,729| 7.34
04/27/27
8 |FUKOKU 5 Perp 5.000| 2025/07/28 | 2,810,000 11,836.20| 332,597,361| 11,846.72| 332,892,910| 7.16
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SUMIBK 4.436
9 4.436| 2024/04/02 | 2,690,000] 11,479.62| 308,801,780| 11,494.73| 309,208,252 6.65
04/02/24
NIPLIF 5
10 5.000( 2042/10/18 | 2,460,000| 11,581.58| 284,907,054| 11,580.49| 284,880,103| 6.13
10/18/42
MIZUHO 4.6
11 4.600| 2024/03/27 | 1,900,000 11,729.31| 222,857,068| 11,748.17| 223,215,277| 4.80
03/27/24
ORIX 2.65
12 2.650| 2021/04/13 | 1,900,000| 11,008.46] 209,160,897| 11,011.72| 209,222,722| 4.50
04/13/21
JFM 2 1/8
13 2.125| 2023/10/25 | 1,870,000 10,956.00| 204,877,200 10,966.95| 205,082,077| 4.41
10/25/23
MIZUHO 4.353
14 4.353| 2025/10/20 | 1,300,000 11,562.98| 150,318,824| 11,608.54| 150,911,139 3.24
10/20/25
TOKYO 2 5/8
15 2.625| 2024/05/29 700,000f 11,156.49| 78,095,463| 11,177.31| 78,241,178] 1.68
05/29/24
NIPLIF 4
16 4.000| 2047/09/19 650,000 11,476.41| 74,596,665| 11,476.41| 74,596,665| 1.60
09/19/47
ORIX 3 1/4
17 3.250| 2024/12/04 590,000 11,352.08| 66,977,324| 11,376.46| 67,121,136| 1.44
12/04/24
SUMIBK 2.632
18 2.632| 2026/07/14 480,000 10,990.54| 52,754,612| 10,996.28| 52,782,189] 1.13
07/14/26
TOKYO 3 1/4
19 3.250| 2023/06/01 460,000 11,373.42| 52,317,748| 11,384.37| 52,368,146] 1.12
06/01/23
b.
Rogge
7.22
15.36
75.02
97.61
Rogge
Rogge
€))
1 1
1 (2010 6 21 ) 12,596 12,707 1.0080 1.0175
2 (2010 12 20 ) 12,371 12,566 1.0051 1.0201
3 (2011 6 20 ) 8,820 8,980 1.0066 1.0216
4 (2011 12 20 ) 6,593 6,701 1.0251 1.0401
5 (2012 6 20 ) 8,990 9,117 1.0368 1.0518
6 (2012 12 20 ) 7,395 7,497 1.0578 1.0728
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7 (2013 6 20 ) 6,226 6,314 1.0444 1.0594
8 (2013 12 20 ) 5,170 5,243 1.0381 1.0531
9 (2014 6 20 ) 6,054 6,134 1.0610 1.0760
10 (2014 12 22 ) 7,100 7,200 1.0562 1.0712
11 (2015 6 22 ) 10,099 10,239 1.0540 1.0690
12 (2015 12 21 ) 10,047 10,190 1.0428 1.0578
13 (2016 6 20 ) 12,100 12,258 1.0629 1.0779
14 (2016 12 20 ) 13,740 13,943 1.0089 1.0239
15 (2017 6 20 ) 10,945 11,114 1.0247 1.0397
16 (2017 12 20 ) 9,117 9,261 1.0027 1.0177
17 (2018 6 20 ) 6,453 6,559 0.9613 0.9763
18 (2018 12 20 ) 5,080 5,164 0.9441 0.9591
19 (2019 6 20 ) 4,847 4,921 0.9798 0.9948
20 (2019 12 20 ) 4,427 4,495 0.9751 0.9901
2018 12 4,907 0.9445
2019 1 4,944 0.9523
2 4,805 0.9575
3 4,860 0.9643
4 4,809 0.9641
5 4,815 0.9745
6 4,866 0.9826
7 4,486 0.9805
8 4,547 0.9986
9 4,481 0.9845
10 4,476 0.9849
11 4,452 0.9871
12 4,440 0.9767
)
1 2010 1 20 2010 6 21 0.0095
2 2010 6 22 2010 12 20 0.0150
3 2010 12 21 2011 6 20 0.0150
4 2011 6 21 2011 12 20 0.0150
5 2011 12 21 2012 6 20 0.0150
6 2012 6 21 2012 12 20 0.0150
7 2012 12 21 2013 6 20 0.0150
8 2013 6 21 2013 12 20 0.0150
9 2013 12 21 2014 6 20 0.0150
10 2014 6 21 2014 12 22 0.0150
11 2014 12 23 2015 6 22 0.0150
12 2015 6 23 2015 12 21 0.0150
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13 2015 12 22 2016 6 20 0.0150
14 2016 6 21 2016 12 20 0.0150
15 2016 12 21 2017 6 20 0.0150
16 2017 6 21 2017 12 20 0.0150
17 2017 12 21 2018 6 20 0.0150
18 2018 6 21 2018 12 20 0.0150
19 2018 12 21 2019 6 20 0.0150
20 2019 6 21 2019 12 20 0.0150
1 2010 1 20 2010 6 21 1.8
2 2010 6 22 2010 12 20 1.2
3 2010 12 21 2011 6 20 1.6
4 2011 6 21 2011 12 20 3.3
5 2011 12 21 2012 6 20 2.6
6 2012 6 21 2012 12 20 3.5
7 2012 12 21 2013 6 20 0.2
8 2013 6 21 2013 12 20 0.8
9 2013 12 21 2014 6 20 3.7
10 2014 6 21 2014 12 22 1.0
11 2014 12 23 2015 6 22 1.2
12 2015 6 23 2015 12 21 0.4
13 2015 12 22 2016 6 20 3.4
14 2016 6 21 2016 12 20 3.7
15 2016 12 21 2017 6 20 3.1
16 2017 6 21 2017 12 20 0.7
17 2017 12 21 2018 6 20 2.6
18 2018 6 21 2018 12 20 0.2
19 2018 12 21 2019 6 20 5.4
20 2019 6 21 2019 12 20 1.1
)
100
4
1 2000 1 20 2010 6 21 12,876,144,046 378,743,618 12,497,400,428
2 2010 6 22 2010 12 20 4,391,029,331| 4,579,482,827( 12,308,946,932
3 2010 12 21 2011 6 20 1,840,774,581| 5,386,898,724 8,762,822,789
4 2011 6 21 2011 12 20 476,302,621| 2,806,669,622 6,432,455,788
5 2011 12 21 2012 6 20 2,769,508,114 530,420,802 8,671,543,100
6 2012 6 21 2012 12 20 609,282,798 2,289,479,911 6,991,345,987
7 2012 12 21 2013 6 20 209,485,316| 1,239,592,490 5,961,238,813
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8 2013 6 21 2013 12 20 462,412,170 1,442,876,136 4,980,774,847
9 2013 12 21 2014 6 20 798,377,331 72,733,418 5,706,418,760
10 2014 6 21 2014 12 22 1,399,417,868 382,742,519 6,723,094,109
11 2014 12 23 2015 6 22 2,981,120,275 122,378,595 9,581,835,789
12 2015 6 23 2015 12 21 854,626,483 801,125,381 9,635,336,891
13 2015 12 22 2016 6 20 1,965,220,206 216,243,758 11,384,313,339
14 2016 6 21 2016 12 20 4,899,915,985| 2,665,084,602( 13,619,144,722
15 2016 12 21 2017 6 20 387,858,477| 3,324,986,432| 10,682,016,767
16 2017 6 21 2017 12 20 212,617,807| 1,801,010,504 9,093,624,070
17 2017 12 21 2018 6 20 191,325,986 2,571,526,390 6,713,423,666
18 2018 6 21 2018 12 20 13,989,022 1,345,826,552 5,381,586,136
19 2018 12 21 2019 6 20 87,657,535 522,330,199 4,946,913,472
20 2019 6 21 2019 12 20 96,457,236 502,752,952 4,540,617,756
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1
Rogge
@
[2019 6 20 1 [2019 12 20 ]

4,847,228,499 4,427,446 ,590
47,975,960 44,191,809
4,895,204,459 4,471,638,399
4,895,204,459 4,471,638,399
37,101,851 34,054,633
262,030 244,273
10,481,104 9,770,813
130,975 122,090
47,975,960 44,191,809
47,975,960 44,191,809

1 4,946,913,472

1 4,540,617,756

299,684,973 2 113,171,166

37,723,887 28,576,510
4,847,228,499 4,427,446 ,590
4,847,228,499 4,427,446 ,590
4,895,204,459 4,471,638,399
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@
2018 12 21 2019 6 21
2019 6 20 2019 12 20

276,023,819 66,966,510
276,023,819 66,966,510

524,313 493,039

1 20,972,270 1 19,721,365
262,075 246,426

21,758,658 20,460,830
254,265,161 46,505,680
254,265,161 46,505,680
254,265,161 46,505,680
3,348,806 1,230,888
300,914,281 99,684,973
28,665,147 10,959,981
28,665,147 10,959,981
3,589,296 1,567,414
3,589,296 1,567,414

2 74,762,898 2 68,153,552
99,684,973 113,171,166
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€))
2019 6 21
2019 12 20
[2019 6 20 1| 2019 12 20 ]
1. 1 5,381,586,136 4,946,913,472
87,657,535 96,457,236
522,330,199 502,752,952
2. 1 4,946,913,472 4,540,617,756
3. 2
99,684,973 113,171,166
2018 12 21 2019 6 21
2019 6 20 2019 12 20
1. 1 1. 1
10,000 24
2. 2 2. 2
2018 12 21 2019 3 20 2019 6 21 2019 9 20
39,663,693 32,016,975
0 0
309,962,860 281,462,070
32,193,622 35,172,628
381,820,175 760.36 348,651,673 766.84
37,661,047 ( 75 34,098,919 ( 75
) )
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2019 3 21 2019 6 20 2019 9 21 2019 12 20
41,289,078 29,813,831
0 0
305,730,702 281,577,303
33,536,660 32,817,312
380,556,440 769.27 344,208,446 758.05
37,101,851 ( 75 34,054,633 ( 75
) )
|
2018 12 21 2019 6 21
2019 6 20 2019 12 20
1.
26 198 2
4
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2018 12 21 2019 6 20
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166,560,715

166,560,715

)
2019 6 21 2019 12 20
10,594,213
10,594,213
)
1
[2019 6 20 1 [2019 12 20 ]
1 0.9798 1 0.9751
1 9,798 1 9,751
“)
1
(@)
)
Rogge 3,115,945, 239 4,427 ,446,590
3,115,945, 239 4,427 446,590
3,115,945, 239 4,427 ,446,590
2
3
Rogge
Rogge

€y
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[2019 6 20 1| [2019 12 20 1

20,968,365

39,295,818

139,886,059

109,870,823

551,812,580

334,892,568

735,291,964

710,598,576

3,523,889,010

3,476,858,477

69,363,278 —
680,720 —
40,390,201 37,844,590
— 387,565

5,082,282,177

4,709,748,417

5,082,282,177

4,709,748,417

— 33,532,617
— 631,033
48,859,909 45,335,306
314 217
48,860,223 79,499,173
48,860,223 79,499,173

3,595,708,405

3,258,754,580

1,437,713,549

1,371,494,664

5,033,421,954

4,630,249,244

5,033,421,954

4,630,249,244

5,082,282,177

4,709,748,417

&)

2019 6
2019 12

21
20
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2]
3.
12 133 60
61
[2019 6 20 1| oo 12 20 ]
1. 1
3,954,376,407 3,595,708, 405
89,586,018 108,746,342
448,254,020 445,700,167
3,595,708, 405 3,258,754,580
Rogge 3,462,800,757 3,115,945, 239
Rogge
132,907,648 142,809,341
3,595,708, 405 3,258,754,580
2. 1
3,595,708, 405 3,258,754,580
I
2018 12 21 2019 6 21
2019 6 20 2019 12 20
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26 198 2

[2019 6 20 ] [2019 12 20 ]

€y @
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@ @
€)) €))
3.
2018 12 21 2019 6 20
20,967,419
41,843,464
194,323,557
257,134,440
D
2 (2018
12 21 2019 6 20 )
2019 6 21 2019 12 20

13,627,537

49,644,145

220,971,278

284,242,960
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D
( 2 (2018
12 21 2019 12 20 )
2019 6 20
4,912,614,115 4,843,250,837 69,363,278
4,910,907, 362 4,841,613,557 69,293,805
1,706,753 1,637,280 69,473
4,912,614,115 4,843,250,837 69,363,278
2019 12 20
4,559,371,201 4,592,903,818 33,532,617
4,557,668,388 4,591,199,458 33,531,070
1,702,813 1,704,360 1,547
4,559,371,201 4,592,903,818 33,532,617
( L.
1
2
2.
3.
[2019 6 20 ] [2019 12 20 ]
1 1.3998 1 1.4209
1 13,998 1 14,209
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€))
1
@
(@3
JFM 2 1/8 10/25/23 1,870,000 1,870,000.00
TOKYO 2 5/8 05/29/24 700,000 712,810.00
TOKYO 3 1/4 06/01/23 460,000 477,526.00
3,030,000 3,060,336.00
(334,892,568)
3
7.2 7.4
334,892,568
(334,892,568)
DBJJP 2 5/8 09/01/27 3,300,000 3,385,149.90
JICA 2 3/4 04/27/27 3,020,000 3,108,486.00
6,320,000 6,493,635.90
(710,598,576)
2
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