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@ ELO- DN HoLPyh D7 FGERISREIRERER) DK
20206 A29RBEAFLTLVSEH (20203825 BE) DRI TY,
& H{EEE#HBAHE > (20204382508 %)

B B ' B % i FEHRE 5 i % ik
M BEIH PIMCO Cayman Japlan Credit 37.484511.017 60,001 456
Segregated Portfolio
INET 37,484511.017 60,001,456
XKL | EEIE S 0% TREASURY BILL 400,000.00 400,000.00
INEE 400,000.00 400,000.00
(44,464,000)
XKL RRES 0% FED HOME LN DISCOUNT NT 400,000.00 399,892.66
0% FED HOME LN DISCOUNT NT 200,000.00 199,982.88
0% FED HOME LN DISCOUNT NT 600,000.00 599,683.99
0% FED HOME LN DISCOUNT NT 300,000.00 299,983.50
INEE 1,500,000.00 1,499,543.03
(166,689,203)
KRIL g 2.091% CENTRAL NIPPON
EXPRESSWAY 700,000.00 707,244.60
2.2% CENTRAL JAPAN RAILWAY CO 400,000.00 390,531.00
2.437% KOMATSU FINANCE AMERICA 600,000.00 602,431.37
2.512% SUMITOMO MITSUI FINANCE 300,000.00 291,329.38
2.567% CENTRAL NIPPON EXPRESSW 450,000.00 459,708.14
2.596% TOYOTA TSUSHO CORP 400,000.00 363,208.27
2.652% MITSUBISHI UFJ LEASE AN 500,000.00 476,729.27
2.75% SUMITOMO MITSUI FINL GRP 300,000.00 273,629.56
2.757% MITSUBISHI UFJ FIN GRP 300,000.00 278,572.46
2.8% JAPAN TOBACCO INC 300,000.00 316,465.42
3% SMBC AVIATION CAPITAL Fl 200,000.00 201,335.11
3.04% SUMITOMO MITSUI FINL GRP 350,000.00 326,289.36
3.05% TOYOTA MOTOR CREDIT CORP 150,000.00 145,5662.58
3.103% NOMURA HLDG INC 200,000.00 174,961.13
3.113% PANASONIC CORP 200,000.00 211,471.76
3.195% MITSUBISHI UFJ FIN GRP 300,000.00 278,908.78
3.49% CENTRAL JAPAN RAILWAY CO 300,000.00 290,383.69
3.45% NISSAN MOTOR ACCEPTANCE 800,000.00 780,624.09
3.488% CHUGOKU ELECTRIC POWER 700,000.00 701,840.62
3.55% SMBC AVIATION CAPITAL FI 300,000.00 319,568.61
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3.85% MITSUBISHI UFJ FIN GRP 700,000.00 710,733.01
3.875% JT INTL FIN SERVICES BV 300,000.00 322,449.89
3.96% MITSUBISHI UFJ LEASE AND FIN 200,000.00 19484222
4.6% MIZUHO FIN GRP CAYMAN 3 620,000.00 633,224.32
4.7% NIPPON LIFE INSURANCE 300,000.00 28252350
5% NIPPON LIFE INSURANCE 450,000.00 432,765.00
HITACHI CAPITAL UK PLC_FLOAT 400,000.00 401,066.38
MEIJI YASUDA LIFE INSURA_FLOAT 200,000.00 203,227.45
MITSUI SUMITOMO INSURANC _FLOAT 200,000.00 192,163.00
MIZUHO FINANCIAL GRP_FLOAT 700,000.00 623,314.72
TOYOTA IND COM REGS FLOAT 1,200,000.00 1,202,155.44
INET 13,020,000.00 12,789,260.13
(1,421,654,156)
F—RNSUT-RIL | HiES SUMITOMO MITSUI FINL_FLOATING 500,000.00 496,943.81
INET 500,000.00 496,943.81
(32,907,619)
hFE-RL | HES 1.823% HONDA CANADA FINANCE | 200,000.00 196,844.00
INET 200,000.00 196,844.00
(15,131,398)
BEt 1,740,847,832
(1,680,846,376)
GE1) BERSEO/NTRO( )AE, BEBRELHBEAM M) THYET,
GE2) BEteBEEO( )RNIF NERBEMIALFIFHEHLL2EDT, RETHYET,
NERAMISONR
5 N 5 AR AEGH
Bl 2 B
SKRL EEES 1 8447 27% 26%
BRES 4 441 10.2% 9.9%
) 31 847 87.1% 84.6%
F—RRSUT7 FIL HES(—RE) 1 8247 100.0% 20%
HF4HFIL A () 1 847 100.0% 0.9%
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BEExTRE
(BAr:[)
FES 4 1
20194 3 A 25 A% 20204 3 A 25 AR
EEDE
REEE
B 37,856,424 23,125,612
SEREET 9,474,525 445393
E &% — 44,464,000
Bk ES 43,832,899 166,689,203
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