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RS Ftin) A SEATAE FUE PELEER (%)
BERSYay
FTrAUAh

EEMTESIE
UsDh 500, 000 MIZUHO BANK CD 0.27% 02/07/21 55,437,519 3.82
Uush 500, 000 RBC NY CD 0.3% 01/12/21 55, 437, 519 3.82
UusDh 300, 000 CREDIT SUISSE AG NY CD 01/09/21 33,262, 511 2.29
144, 137, 549 9.93

55%E% (CMO)
USDh 300, 000 FHR 3960 PL 4.0000% 15/11/41 37,672,532 2.58
UsDh 1, 800, 000 FNR 2017-70 SA FRN 25/09/47 27,117,371 1. 86
usb 2, 000, 000 FNR 2017-38 S FRN 25/05/47 26, 952, 701 1.85
Usb 225, 000 FNR 2017-76 PB 3.0000% 25/10/57 25,797, 777 1.78
usDh 1, 375, 000 FHR 4901 CS FRN 25/07/49 17,712, 655 1.22
ushb 2,900, 000 GSR 05-AR1 2A1 FRN 25/01/35 15, 415, 177 1. 06
Usb 1, 800, 000 FNR 2016-78 CS FRN 25/05/39 15, 062, 226 1.04
Uush 100, 000 FHR 4384 LB 3.5000% 15/08/43 12,113,393 0.83
USD 400, 000 FNR 2010-134 KZ 4.5000% 25/12/40 9, 811, 300 0. 68
Uusb 1, 200, 000 FNR 2017-68 IE 4.5000% 25/09/47 9,014, 647 0.62
UusDh 200, 000 FNR 2010-141 LZ 4.5000% 25/12/40 8,217, 939 0.57
USD 100, 000 FNR 2011-8 ZA 4% 25/02/41 7,047, 681 0.49
Uusb 37, 000 FHR 3780 ZA 4.0000% 15/12/40 6,963, 279 0. 48
usDh 250, 000 FNR 2011-131 LZ 4.5000% 25/12/41 6,443, 677 0.44
USD 800, 000 GNR 2017-139 IB 4.5000% 20/09/47 5,499, 538 0.38
Usb 1, 200, 000 GNR 09-122 PY 6% 20/12/39 5,496, 415 0.38
UsSDh 600, 000 GNR 2017-144 DI 4.5000% 20/09/47 4,747,615 0.33
ush 16, 000 FHR 3745 ZA 4.0000% 15/10/40 3,012, 591 0.21
usb 414, 000 FNR 2013-10 PI 10 3% 25/02/43 1,101, 638 0.08
245, 200, 152 16. 88

55%1E% (CMBS)
USDh 4, 000, 000 GNR 2016-105 10 FRN 16/10/57 15, 864, 229 1.09
UsDh 125, 000 CGCMT 2014-GC19 C FRN 10/03/47 14, 825, 496 1.02
USD 120, 000 COMM 2014-CR15 C FRN 10/02/47 14, 365, 349 0.99
USDh 400, 000 CD 06 CD3 AM 5.648% 15/10/48 12,034, 439 0.83
UsDh 1, 815, 000 GNR 2016-151 10 FRN 16/06/58 8, 724, 549 0. 60
usb 40, 000 CGCMT 16-C1 C 5.119% 10/05/49 4,627,772 0.32
USDh 900, 000 GNR 2017-53 10 FRN 16/11/56 3, 495, 980 0.24
Uush 10, 000 WFRBS 2014-C22 C FRN 15/09/57 1, 155, 400 0.08
USD 235, 000 GNR 2016-45 10 FRN 16/02/58 479, 353 0.03
Uusb 110, 000 GNR 2017-64 10 FRN 16/11/57 302, 601 0.02
75, 875, 168 5.22
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RS (] ka4l AHmAE WA PELEER (%)
J—
USD 1, 121, 000 FR RA2656 4.0000% 01/05/50 107, 088, 125 7.37
UsD 1,532, 000 FN CA2776 4.5000% 01/12/48 104, 640, 509 7.21
USD 390, 354 FR SD0490 4.0000% 01/01/45 42,624, 588 2.94
uUsb 250, 000 G2 MA6866 3.0000% 20/09/50 27,749, 136 1.91
Usb 705, 000 FNCL POOL AR9221 3% 01/03/43 26, 620, 143 1.83
uUsb 700, 000 G2SF POOL MA2149 4% 20/08/44 13, 267, 651 0.91
usb 87,712 FR SD0507 4.0000% 01/09/45 10, 225, 485 0.70
USD 300, 000 FNCL POOL AO3760 3.5% 01/05/42 9,952, 393 0.69
usb 1, 060, 000 GNSF POOL 745191 4.5% 15/07/40 7,903, 694 0. 54
UsD 203, 803 FNCI POOL AS2676 3% 01/06/29 6, 775, 498 0. 47
usb 500, 000 G2SF POOL 783393 6.5% 20/02/41 6, 298, 388 0.43
UsD 100, 000 FN BF0154 3.5000% 01/11/46 5, 149, 782 0.35
USD 139, 655 FG G15601 2.5000% 01/01/29 5, 065, 522 0.35
usb 332,074 GNSF POOL 737271 4.5% 15/05/40 3,663, 811 0.25
USD 100, 000 ENCI POOL AS$3220 3% 01/09/29 3,130, 968 0.22
Usb 28, 031 FR SD0486 3.5000% 01/09/46 2, 818, 698 0.19
usb 419, 965 G2SF POOL 004450 6.5% 20/05/39 2, 060, 868 0. 14
Usb 34,124 FGLMC POOL Q40310 3% 01/05/46 1,899, 872 0.13
UsD 1, 200, 000 GNSF POOL 688160 6.5% 15/12/38 1, 832, 840 0.13
USD 49, 370 FN AB9727 2.5000% 01/06/28 1, 368, 455 0.09
UsD 27,637 FG G16185 2.5000% 01/01/29 1,293, 092 0.09
Usb 100, 000 GNSF POOL 783386 5% 15/09/40 1,249, 668 0.09
uUsb 14, 858 FGLMC POOL Q39717 3% 01/04/46 840, 015 0.06
Usb 11,133 FG G16066 2.5000% 01/02/32 685, 385 0.05
UsD 11, 498 FN BM1895 2.5000% 01/10/28 655, 591 0.05
UsD 9, 870 FN BM1899 2.5000% 01/10/30 646, 813 0. 04
Usb 13, 179 FG G16178 2.5000% 01/11/28 615, 001 0. 04
USD 22, 222 FG J23930 2.5000% 01/05/28 604, 098 0. 04
usD 14, 166 FN AB9647 2.5000% 01/06/28 410, 385 0.03
UsD 5, 740 FN BM1893 2.5000% 01/10/27 297, 702 0. 02
UsD 5,329 FN BM1891 2.5000% 01/10/27 270, 230 0. 02
USD 11,292 FG E09012 2.5000% 01/10/27 250, 972 0.02
Usb 9, 968 FG J20464 2.5000% 01/09/27 227, 000 0. 02
UsD 3,349 FG G16164 2.5000% 01/01/30 163, 622 0.01
398, 346, 000 27. 43
FtES (TBA)
Usb 700, 000 FNCL MBS 30YR TBA 2.0000% 13/05/21 77, 215, 368 5.32
UsD 540, 400 FNCL MBS 30YR TBA 3.5000% 14/04/21 63,294, 211 4.36
USD 245, 000 FNCL MBS 30YR TBA 2.0000% 14/04/21 27,075, 253 1.86
uUsb 200, 000 FNCL MBS 30YR TBA 2.5000% 13/05/21 22, 689, 537 1.56
Usb 164, 000 FNCI MBS 15YR TBA 3.5000% 19/04/21 19, 383, 817 1.33
Usb 125, 938 FNCL MBS 30YR TBA 1.5000% 14/04/21 13,472, 481 0.93
Usb 100, 000 FNCL MBS 30YR TBA 2.5000% 14/06/21 11, 320, 514 0.78
234,451, 181 16. 14
EYEEES
USD 1, 190, 000 TREASURY BILL 0% 13/04/21 131, 940, 821 9.09
131, 940, 821 9.09
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RS (] fz4i] AR M PE LR (%)
EfE
USD 500, 000 US TREASURY N/B 2.5000% 31/03/23 58, 036, 153 4. 00
USD 200, 000 US TREASURY N/B 0.5000% 28/02/26 21, 762, 690 1.50
UsD 200, 000 US TREASURY N/B 0.3750% 31/01/26 21, 641, 422 1.49
101, 440, 265 6. 99
7 AU JEk 1,331, 391, 136 91. 68
BERDSY 3 Vit 1,331,391, 136 91.68
FERCYIY
TAYh
FoktES (TBA)
usb (33, 000) FNCL MBS 30YR TBA 4.5000% 14/04/21 (3,981, 886) (0. 27)
USD (105, 000) FNCI MBS 15YR TBA 2.5000% 19/04/21 (12, 110, 737) (0.83)
USD (125, 938) FNCL MBS 30YR TBA 1.5000% 13/05/21 (13, 449, 027) (0.93)
UsD (211, 000) G2SF MBS 30YR TBA 4.0000% 21/04/21 (24,976, 511) (1.72)
USD (239, 000) G2SF MBS 30YR TBA 3.0000% 21/04/21 (27,579, 801) (1. 90)
Usb (300, 000) FNCL MBS 30YR TBA 2.5000% 14/04/21 (34, 105, 766) (2. 35)
uUsb (319, 000) FNCL MBS 30YR TBA 3.0000% 14/04/21 (36, 833, 639) (2. 54)
USD (851, 000) FNCI MBS 15YR TBA 3.0000% 19/04/21 (99, 522, 048) (6. 85)
Usb (961, 900) FNCL MBS 30YR TBA 4.0000% 14/04/21 (114, 478, 690) (7. 88)
(367, 038, 105) (25.27)
7 AV HEt (367, 038, 105) (25.27)
STERDY 3 Vi (367, 038, 105) (25.27)
CANESPER =S int AP S
20214 3 A 31 HBIfE
Bt BEGED) FRIEBHHEE (1Y)
JPY 1, 100, 387, 264 Usb 9,972, 000 May 06, 2021 (4,823, 317)
(4,823, 317)
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B /ES
20214F 3 A31 HHALE
i ESP fr2id] Gt A AEAmAE (M) FREBUHLE (M)
BN 3>

uUsb 1) FUT US LONG BOND(CBT) JUN21 June 2021 (17, 189, 096) 631, 654
UsD 9 FUT US 10YR NOTE (CBT) JUN21 June 2021 (130, 908, 771) 439, 232
usb ) FUT US 10YR ULTRA JUN21 June 2021 (31, 938, 941) 1,058, 261
uUsb 4) FUT US 2YR NOTE (CBT) JUN21 June 2021 (97,913, 054) 6, 494
UsD @n FUT US 5YR NOTE (CBT) JUN21 June 2021 (287, 699, 935) 2,629, 413
uUsb 1) FUT 90DAY EURO$ DEC21 December 2021 (27, 645, 305) 11,088
USD 1) FUT 90DAY EURO$ DEC22 December 2022 (27, 584, 324) 9, 702
UsD (6)) FUT 90DAY EURO$ MAR23 March 2023 (27, 556, 605) 15, 245
UsD [6)) FUT 90DAY EURO$ SEP22 September 2022 (27, 620, 358) 30, 491
UsD 1) FUT 90DAY EURO$ JUN21 June 2021 (27, 668, 866) (5, 544)
UsD 1) FUT 90DAY EURO$ JUN22 June 2022 (27, 641, 147) (1, 386)
UsD 1) FUT 90DAY EURO$ MAR22 March 2022 (27, 655, 006) (12, 473)
UsD 1 FUT 90DAY EURO$ SEP21 September 2021 (27, 664, 708) (1, 386)
(786, 686, 116) 4,810, 791

4,810,791

7 a B

20214F 3 A 31 HBIE

i %% A i A 28 (1) APAIAE (1)) R EBIHELS (M)

EBENS 3>
UsD 300,000  SWAPTION 10Y RTP 2.25% 22/02/22 PUT  February 22, 2022 643, 179 598, 615 (44, 564)
643, 179 598, 615 (44, 564)
RT3

Usb @) C FUT US NOTE 5YR 124.5 23/04/21 April 23, 2021 (50, 396) (17, 323) 33,073
UsD (100,000)  SWAPTION 10Y RTP 1.7525 02/03/22 PU March 02, 2022 (286, 558) (436, 293) (149, 735)
UsD (100,000)  SWAPTION 10Y RTR 1.7525 02/03/22 CA March 02, 2022 (286, 558) (208, 889) 77, 669
Usb (200,000) SWAPTION 5Y RTP 1.03 02/06/21 P June 02, 2021 (146, 488) (145,912) 576
UsD (200,000) SWAPTION 5Y RTR 1.03 02/06/21 C June 02, 2021 (121, 399) (95, 718) 25, 681
(891, 399) (904, 135) (12, 736)

(248, 220) (305, 520) (57, 300)
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20214F 3 A 31 HEHAE
B fin) S/ 3R] it 5 H #RaEFLE (1) AREGHHEE (1)
usb 16, 048 Receive Fixed (0.17314) — Pay OIS (SOFR) October 21, 2025 0 (41, 666)
usDh 16,048 Pay Fixed (0.1835) - Receive OIS (Fed Funds) October 21, 2025 0 42,953
usDh 100, 000  Pay Fixed (2.848) - Receive Float (3M USD LIBOR) December 21, 2028 (86, 318) (1, 103, 983)
usDb 500, 000  Pay Fixed (1.6775) - Receive Float (3M USD LIBOR) June 24, 2022 (245, 938) (1, 000, 536)
USD 100, 000  Pay Fixed (1.7175) - Receive Float (3M USD LIBOR) June 27, 2022 (47, 836) (206, 893)
usD 200, 000  Pay Fixed (1.8095) - Receive Float (3M USD LIBOR) July 25, 2022 (63, 731) (463, 790)
usb 400, 000  Pay Fixed (1.784) - Receive Float (3M USD LIBOR) July 26, 2022 (123, 686) (914, 719)
USD 600, 000  Pay Fixed (1.5275) - Receive Float (3M USD LIBOR) August 08, 2022 (128, 625) (1, 175, 275)
usDh 100, 000  Pay Fixed (1.652) ~ Receive Float (3M USD LIBOR) August 16, 2021 (19, 769) (60, 649)
usb 100, 000  Receive Fixed (1.421) - Pay Float (3M USD LIBOR) September 12, 2022 7,571 192, 368
USD 200, 000  Pay Fixed (1.6065) - Receive Float (3M USD LIBOR) October 01, 2029 (164, 551) 4, 550
usDh 800, 000  Receive Fixed (1.5955) — Pay Float (3M USD LIBOR) August 04, 2022 194, 092 1, 635, 407
usb 500, 000 Receive Fixed (1.619) - Pay Float (3M USD LIBOR) July 21, 2022 148, 265 1,012, 067
USD 400, 000  Receive Fixed (1.6315) - Pay Float (3M USD LIBOR) July 21, 2022 119, 675 816, 927
usD 500, 000  Receive Fixed (1.631) - Pay Float (3M USD LIBOR) July 21, 2022 149, 540 1, 020, 826

(261, 311) (242, 413)
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AR AE FATHE S Al rR D ZE B3R
202147 3 A 31 HITH T3 % G R 20214F 3 A 31 HITH T3 % FHAIHIR
(F) CREA)
R 2R 203, 466
SRAT 1R 7,709
TEEARFILE, QR HUUBLZERR ) 80, 423, 726 FATZ AR 1,281
GFRNAT > TEHENAR D = BHE 5, 002, 747 B RZ AR (30, 639)
A EE 85, 434, 182 WIRBUERATH = 5K 174,108
%A
P AR R 325, 447 20214 3 A31 HHLE
PR S B KO A T 97, 498 (1)
BRNAT » TEENAR D SALFLE 5,110, 036
4 JAE R L 1,357,536
;ﬁgjf?ﬁg{ﬁ@m , 4(1)? (ﬁg WG R 1, 452, 243, 300
ERTTF2OR S N e Uy Gl V5 = o a1
=z 81, 369 IR 1 1Y 7= 0 B pEmAK 8, 341
TSN 230, 809
R SR 7,153, 239
#HEE 16, 772, 367
i EEE 68, 661, 815
B ARESRE B R D 1A% 24, 325, 325
SR DR (17, 246, 472)
F7 v a CRRNAR D HE 2,562, 720
SHELB S L OSME AR IE LI AR D AR (25, 565, 641)
BRNAT » TEENAR D IS (11, 833, 685)
EEEESEEE (27, 757, 753)
Eita = R T ot 2 1Pz =E (27,067, 091)
FEFKNNR D A 24 A 21, 742, 589
F T a VRRNAR Bl A 7,600, 166
BFNA D > TN B R ZE S 9,433, 310
S E RS LRAAR D R e A (5, 460, 235)
LT84 6, 248, 739
ERADKHRICK HMEEDIERLE 47,152, 801
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RREDHGTSEAN

FREENOCBEERY, BE<XHALBLLFET,
LYERN R OEBERARREEFICOVWTIHER L LITETS,
SHEL—BOBIILTEBYET LS. BELBALLETET.

QLT 7Y FOMEMEAIIRDEY TH,

2 A A &t
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wooowm o owm| " e Al hlwoow
44 (A NOR = R TR/ B & s> S [ il
i % B
M % % % ENLE!
1581 (20174 8 A21H) 10, 208 A0. 0 64.0 — 17, 754
1651 (201848 A20H) 10, 206 A0.0 38.7 — 13,511
17H1 (201948 A19H) 10, 205 A0. 0 59. 3 — 8, 458
188 (202048 A 19H) 10, 203 A0.0 68.2 - 3,175
1981 (202148 A 19H) 10, 200 A0.0 60. 1 - 9, 159
H ALK PRI T B TR — 58 0 T RLR,
*UT 7 RO, B8 2R TEYRIERDEE LRV, XU Fv—rS3h 0 A,
OLHAhDOEAEMEE L TRFDHR
E 5 B & e fif RS %5 | 1 %
[ % w[M A K OE|k B Kk =F
€./ -y M % % %
20204E 8 H19H 10, 203 — 68. 2 —
8 AR 10, 202 A0.0 58.9 —
9 AK 10, 202 A0.0 50. 4 —
10H% 10, 202 A0.0 56. 6 —
1LAR 10, 202 A0.0 28.3 —
12A K 10, 201 A0.0 48.3 —
20214E 1 K 10, 201 A0.0 58.0 —
2 AR 10, 201 A0.0 56. 6 —
3 AR 10, 201 A0.0 53.8 —
4 AxK 10, 201 A0.0 59.8 —
5K 10, 201 A0.0 58. 1 —
6 AR 10, 201 A0.0 57.9 —
7THRE 10, 200 A0.0 55.9 —
# X
202148 A 19H 10, 200 A0.0 60. 1 —

TR E T,
SRS RIS T IR — T 0 iR,
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W (R

OSHRDERAEH
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HTCa—IL - O—VFTERZTLHI L TRIMOERZH > TERWV-LEY,

BAREBITICEBATAFTREFHRENL L. FTELERENRE LI AHEDOFMEY OREER
DEOI—IL-A—2DEFNEIATRELGDIZH IAFTRAFEIYDEE~DRESFEZEL T,
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SlEmECBEBYET LS. FHLIBEVRLEITEY,



BHvr— x¥—2I7F

O1/AY~-YDERKEM (20204 8 H208 ~20214E 8 H19R)
ZLUFEICSVEEA,
OFERUEEINIKR (20204 8 208 ~20214E 8 H19A)
. A
= £F %A 7 fF #E
M FH
Hu G RES: 2,933,243 —
(2, 410, 000)
FEERAE SR 7, 744, 464 —
W (6, 142, 000)
HAESR FEIENMEFREET) 4, 656, 400 —
(3, 416, 400)

*RFTZ T LRE, BRI T2EEENTHY A

sk AL AR 13 ED 0 $5 T,

* () PIMEESIC X D83 T,

FAMES (BEBEAMER 2 ET) IR TR (SRR 35 Eh T EtA,
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R = &
TH TH
N Y P . 200, 000 -
N (200, 000)

* BRI IE LI,
* BRI IZE) 0 #5C,
* () PIMEESIC X D85S T,
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OFMERBFEAEDOEBIIR RS (20204 8 B20A ~20214 8 B19A)

. FIZERA & DGR

= | BMEE Simmea] b RS ComEmgs] D
E DS B A & OIHHRBD C

P i % ERiE Ry %

INFEAR 15, 334 130 0.8 — — —

FIFBARA L3, BEEFEROREENCBIT DIEEF RS 1 FUCHEShORHERRATHY M7 7 & IR DFIERIRA &I
RS T,

OMAEEDAM (20214 8 A19BH%)

. ERAHHE

(A) EN ORERE) AthfE R R

X 9 =7 s | D BBBUT FATHIF B AR =R

I A I L I P A e T Y TR Y=

T T % % % % %

N 1, 300, 000 1, 302, 420 14.2 - - — 14.2
7 (A (1, 300,000)| (1,302, 420) (14.2) (=) (=) (=) (14.2)
AR 25 1, 167, 000 1,168,119 12.8 - - - 12.8
(B < AxffE) (1,167,000)| (1,168, 119) (12.8) (=) (=) (=) (12.8)
N 1, 230, 000 1, 230, 089 13.4 - - - 13.4
B (1, 230, 000)| (1,230, 089) (13.4) (=) (=) (=) (13.4)
AR 1, 800, 000 1,801, 060 19.7 - - — 19.7
(BB ENES) (1,800, 000)| (1,801, 060) (19.7) (=) (=) (=) (19.7)
R N 5,497, 000 5,501, 690 60. 1 - - — 60. 1
- ! (5,497,000)| (5,501, 690) (60. 1) (—) (—) (—) (60. 1)

* () WIREESBETHEE T,

kALALESIT, M PERERIT KT 2 Rl AR O FI A

* BEAD BALARMITEI D 5 C,

FFHMIC OV TR MG S, MFHFRESFEIV 7T =22 AFLTVET,
*RAFWIRI DS 1 AN O AR & U CEHIFEMEIC L0 FHlH L TuvEd,



FHIr— IF—T7 UK
(B)EWN GIEE) AHE  SBIBHR

Bl B W & | M | EESAA
Hh A& % +M TH
HRHES  ABEET02[H] 1.04 100, 000 100, 353 | 2021/12/20
KRBT AZEE 3540 1.03 100, 000 100,201 | 2021/10/28
HFRATHIGHGE  AZEE 10200 1.03 500, 000 500,520 | 2021/9/24
REARIR  AFLERR23FES 2 1] 1.0 340, 000 340, 645 | 2021/10/28
SRS ABEERR23E LSS 2 1] 1.0 200, 000 200,380 | 2021/10/25
SRS ABEERR23E LS 5 [ 1.01 60, 000 60,319 | 2022/2/25
/I 3t 1, 300, 000 1, 302, 420
SES < /B
Bff MG ALFIRSRIMAEE S (84)  H2H 0. 502 30, 000 30,058 | 2021/12/24
AARRHERRE - EHEREHBEES BRI 1520 1.1 77,000 77,321 2021/12/28
EHEbE AR SE190E] 0.07 500, 000 500,131 | 2021/12/20
P a9 0.02 460, 000 460,073 | 2021/12/20
A ERSZEdE 1R 1. 067 100, 000 100,534 | 2022/2/18
/N s 1, 167, 000 1,168,119
ERES
M TAES: FIAFEE802[mI 5 0. 06 30, 000 30,002 | 2022/3/25
LAZAHRefs FIfFHE321E 0.03 150, 000 150,002 | 2021/8/27
LAZ AHFefs FIfFH3220E 0.03 450, 000 450,018 | 2021/9/27
P TS R (348) 5223 0.11 500, 000 500, 053 | 2021/8 /27
P TS R (34F) 5224 0.11 100, 000 100,013 | 2021/9 /27
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