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2018 9 28
889,245,659 48.50
237,644,884 12.96
117,393,130 6.40
108,028,965 5.89
99,766,419 5.44
88,767,731 4.84
87,912,266 4.79
80,190,937 4.37
43,316,052 2.36
4,612,929 0.25
1,756,878,972 95.82
76,561,441 4.18
1,833,440,413 100.00
30 2018 9 28
)
)
ASSURED
50,600| 2,872.18| 145,358,426 2,865.37| 145,013,566| 6.25000{ 2102/11/1 | 7.91| 1
GUARANTY
PRUDENTIAL
oL 1,000,000| 11,676.41| 116,764,156| 11,635.92| 116,359,279] 7.75000 6.35| 2
WILLOW NO.2
1,000,000| 10,898.52| 108,985,293| 10,802.89| 108,028,965| 4.25000| 2045/10/1 [ 5.89| 2
FOR ZURICH
JPMORGAN
830,000( 11,385.39| 94,498,757( 11,402.42| 94,640,152 5.80888 5.6 2
CHASE & CO
ASSURANT INC 800,000| 11,555.74| 92,445,980| 11,555.74 92,445,980| 7.00000( 2048/3/27 | 5.04| 2
LAND O°LAKES
e 771,000 11,498.96( 88,657,001 11,470.57| 88,438,095 7.00000 4.8 2
AEGON NV 800,000 11,073.07| 88,584,600| 10,989.03| 87,912,266| 5.50000( 2048/4/11|4.79| 2
SOCIETE
800,000| 10,732.36| 85,858,920| 10,675.58| 85,404,640 6.75000 4.66) 2
GENERALE
AGRIBANK FCB 7,000| 12,066.81| 84,467,688| 12,096.34| 84,674,385| 6.87500 462 1
METLIFE INC 700,000 11,655.12( 81,585,848 11,626.72| 81,387,101 5.87500 4.44) 2
DAL ICHI LIFE
660,000 10,675.58| 70,458,828 10,590.40| 69,896,657 4.00000 3.8 2
INSRUANCE
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ALLSTATE
comp 500,000| 12,606.27| 63,031,350| 12,606.27| 63,031,350| 6.50000( 2057/5/15 | 3.44| 2
ANDEAVOR
500,000( 11,399.58| 56,997,944| 11,413.78| 57,068,925| 6.87500 3.1 2
LOGISTICS LP
HSBC
18,400 2,911.93| 53,579,600| 2,916.47| 53,663,188| 6.20000 2,93 1
HOLDINGS PLC
GENERAL
MOTORS FINL 460,000| 11,129.86| 51,197,356 11,186.64| 51,458,567 6.50000 2.81] 2
o
CREDIT
SUISSE GROUP 430,000| 11,427.98| 49,140,319| 11,427.98| 49,140,319 7.25000 2.68] 2
AG
ENTERPRISE
PRODUCTS 421,000| 10,612.66| 44,679,308| 10,735.54| 45,196,644 5.25000( 2077/8/16 | 2.47| 2
OPER
ENBRIDGE INC 15,000 2,874.45| 43,116,850 2,898.30| 43,474,596| 6.37500| 2078/4/15(2.37] 1
DANSKE BANK
oS 400,000| 10,718.16| 42,872,675| 10,829.01| 43,316,052 7.00000 2.3 2
CREDIT
SUISSE GROUP 340,000| 11,754.49| 39,965,283 11,655.12| 39,627,412 7.50000 2.16| 2
AG
PARTNERRE
FINANCE 11 398,000| 9,464.81| 37,669,945 9,493.77| 37,785,207| 4.64575|2066/12/1)2.06| 2
INC
TORONTO
DOMINION 345,000| 10,615.84| 36,624,656| 10,642.41| 36,716,341 3.62500( 203179715 2.00 2
BANK TD
BARCLAYS PLC 300,000 11,496.12| 34,488,370| 11,402.42| 34,207,284| 7.75000 1.87] 2
STANDARD
300,000| 11,119.86| 33,359,597| 11,138.37| 33,415,133 3.95000( 2023/1/11|1.82 2
CHARTERD PLC
BNP PARIBAS 280,000| 11,498.96| 32,197,095| 11,424.46| 31,988,490 7.00000 1.74] 2
NIPPON LIFE
266,000| 11,257.62| 29,945,286 11,229.23| 29,869,762 4.70000( 2046/1/20 | 1.63 2
INSURANCE
AMERICAN
207,000| 11,129.85| 23,038,810( 11,016.28| 22,803,720 5.75000| 2048/4/1 |1.24| 2
INTL GROUP
ENERGY
TRANSFER 5,000| 2,865.37| 14,326,855 2,880.13| 14,400,676 7.37500 0.79 1
PARTNE
BERKLEY(WR)C
2,367| 2,781.32| 6,583,406 2,742.71| 6,492,007 5.70000( 2058/3/30]0.35| 1
ORPORATION
BANCO
1,750| 2,651.85| 4,640,754| 2,635.95| 4,612,929 4.00000 0.25] 1
SANTANDER SA
1 25 2 1,000
2018 9 28
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47.19

27.42

16.36

4.84

0.02

95.82
9 5,753,678,957 4,241
2009 20 5,367,058,130 3,959
10 8,133,784,619 6,083
2009 20 7,754,079,416 5,801
11 8,133,458,365 6,235
2010 22 7,762,574,987 5,953
12 7,399,228,528 5,969
2010 20 7,043,650,076 5,687
13 6,876,858,692 5,761
2011 21 6,534,919,034 5,479
14 6,392,772,650 5,124
2011 22 6,045,197,164 4,842
15 6,161,181,624 5,245
2012 20 5,820,757,775 4,963
16 5,967,896 ,966 5,193
2012 20 5,642,527,545 4,911
17 6,468,170,238 5,912
2013 20 6,154,723,519 5,630
18 5,658,192,943 5,767
2013 20 5,422,399,766 5,551
19 4,790,616,962 6,090
2014 20 4,659,737,686 5,940
20 4,053,667,823 6,267
2014 20 3,947,772,841 6,117
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21 3,963,532,831 7,157
2015 2 20 3,875,485,336 7,007
22 3,545,132,412 7,338
2015 8 20 3,467,963,581 7,188
23 3,039,797,297 6,613
2016 2 22 2,969,710,044 6,463
24 2,620,886,832 6,056
2016 8 22 2,554,181,474 5,906
o5 2,578,054,908 6,585
2017 2 20 2,516,714,031 6,435
2% 2,301,752,017 6,469
2017 8 21 2,245,878,784 6,319
27 1,958,818,742 6,175
2018 2 20 1,909,356,651 6,025
28 1,865,172,940 6,292
2018 8 20 1,818,993,693 6,142
2017 9 2,220,367,516 6,504
10 2,187,667,581 6,548
11 2,124,994,475 6,456
12 2,106,302,325 6,483
2018 1 1,982,152,595 6,212
2 1,920,318,001 6,067
3 1,879,484,863 5,954
4 1,915,473,651 6,109
5 1,861,914,777 6,029
6 1,870,280,637 6,119
7 1,857,360,184 6,184
8 1,831,804,915 6,193
9 1,833,440,413 6,284
10,000
1
5 2008 8 21 280
2009 2 20
10 2009 2 21 280
2009 8 20
" 2009 8 21 280
2010 2 22
. 2010 2 23 280
2010 8 20
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2010 8 21

13 282
2011 2 21
2011 2 22

14 282
2011 8 22
2011 8 23

15 282
2012 2 20
2012 2 21

16 282
2012 8 20
2012 8 21

17 282
2013 2 20
2013 2 21

18 216
2013 8 20
2013 8 21

19 150
2014 2 20
2014 2 21

20 150
2014 8 20
2014 8 21

21 150
2015 2 20
2015 2 21

22 150
2015 8 20
2015 8 21

23 150
2016 2 22
2016 2 23

24 150
2016 8 22
2016 8 23

25 150
2017 2 20
2017 2 21

26 150
2017 8 21
2017 8 22

27 150
2018 2 20
2018 2 21

28 150
2018 8 20
2008 8 21

9 41.9
2009 2 20
2009 2 21

10 53.6
2009 8 20
2009 8 21

11 7.5
2010 2 22
2010 2 23

12 0.3
2010 8 20
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2010 8 21
13 1.3
2011 2 21
2011 2 22
14 6.5
2011 8 22
2011 8 23
15 8.3
2012 2 20
2012 2 21
16 4.6
2012 8 20
2012 8 21
17 20.4
2013 2 20
2013 2 21
18 2.4
2013 8 20
2013 8 21
19 9.7
2014 2 20
2014 2 21
20 5.5
2014 8 20
2014 8 21
21 17.0
2015 2 20
2015 2 21
22 4.7
2015 8 20
2015 8 21
23 8.0
2016 2 22
2016 2 23
24 6.3
2016 8 22
2016 8 23
25 11.5
2017 2 20
2017 2 21
26 0.5
2017 8 21
2017 8 22
27 2.3
2018 2 20
2018 2 21
28 4.4
2018 8 20
x 100
2008 8 21
9 143,199,748 1,134,036,671
2009 2 20
2009 2 21
10 173,097,694 363,310,420
2009 8 20
2009 8 21
11 301,248,343 626,769,345
2010 2 22
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2010 2 23

12 191,734,353 846,236,851
2010 8 20
2010 8 21

13 252,641,761 711,147,377
2011 2 21
2011 2 22

14 1,257,102,934 700,024,025
2011 8 22
2011 8 23

15 212,784,931 968,625,492
2012 2 20
2012 2 21

16 515,324,304 754,487,104
2012 8 20
2012 8 21

17 326,804,079 883,867,312
2013 2 20
2013 2 21

18 1,351,395,048 2,514,846,379
2013 8 20
2013 8 21

19 144,825,417 2,068,735,212
2014 2 20
2014 2 21

20 147,098,351 1,537,864,823
2014 8 20
2014 8 21

21 92,105,941 1,015,614,181
2015 2 20
2015 2 21

22 71,505,363 777,670,388
2015 8 20
2015 8 21

23 83,434,461 312,950,370
2016 2 22
2016 2 23

24 18,502,823 289,162,535
2016 8 22
2016 8 23

25 25,249,216 438,354,003
2017 2 20
2017 2 21

26 95,250,929 452,508,505
2017 8 21
2017 8 22

27 16,422,197 401,125,955
2018 2 20
2018 2 21

28 17,671,514 225,232,933
2018 8 20
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EEDHH - AREOKES (B 10£EM,~ 2008 ££9 Hk~2018 €9 B#)

- ] (2018 &9 BFIBE)
1

8,000 200 R
16,000 + 6,2840

FEERE

14,000 |- 180 1.83385M
12,000 |
10,000 | 100

8,000

6,000 50

4,000

2,000 -

L 1 L L 1 L 1 il u.
2008/9 2009/9 2010/9 2011/9 2012/9 2013/9 2014/9 2015/9 2016/9 2017/9 2018/9
# tEosEslHESEI. axicihonisisEw ki THRRLCBDELTRHRLTVET.

20185 9 H 5[ 20185 3 H 251 BT 1 SR AR AT 300M
20185 8 B 25/ 2018%F 2 H 25M@ ERRE 6,494
201887 A 25/ 2018% 1 H 25/
201856 A 258 20175128 250
2018% 5 H 25/ 20174118 259
2018 4 A 25M 20174108 25M
—RERAOAR (20189 FFBD)
B i LR W nREE (%)
FAUA | ASSURED GUARANTY 6.25000%  2102/11/1 o 791
AFUA | PRUDENTIAL PLC 7.75000% ] . 635
PAILZ2E | WILLOW NO.2 FOR ZURICH 4.25000%  2045/10/1 e 5.89
FAUA | JPMORGAN CHASE & CO 5.80888% 87 | 516
FAUA | ASSURANT INC 7.00000%  2048/3/27 = . 504
FAUA | LAND O'LAKES INC 7.00000% TOMER 4.82
A58 | AEGON NV 5.50000%  2048/4/11 kR 479
JS5YA | SOCIETE GENERALE 6.75000% T . 466
FAUA | AGRIBANK FCB 6.87500% T | AaB2
FAUA | METLIFE INC 5.87500% e 4.44

HEAFEINEERER Y 3EETY.

£ (N SR D 1S (% 100 BFE~—2)

50%

35.0%
ool NN _247% 6% 234% o
0% 1 1 l- L - 1 - 1 33% 1 1 23% 1 0.5%
A0.5% A1,3% H,4%
— 5% L ——— - - ——
—50%

20005 20108 201 20125 2013 20144 201154 20164 20175 20184

P FOI R i dA GRS TR CRELTUET. . 2018 ERE0S 9 A TOMEEERTLTVET .
B, GOFURCAVFT—IREUER A

ITERBBEOTRTHY. HROBAMREEBHRIIDOTRESHIEE -
EOERKRER. EEHFEBBEREHOR—LR-IETCIHREVLETET.
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ASSURED GUARANTY 5.6000% 07/15/2103 5,820 144,336.00| 1
ASSURED GUARANTY 6.2500% 11/01/2102 55,088  1,401,989.60 1
BANCO SANTANDER SA 4.0000% 1,750 41,475.00[ 1
BERKLEY(WR)CORPORATION  5.7000% 03/30/2058 2,367 59,151.33| 1
ENBRIDGE INC 6.3750% 04/15/2078 15,000 383,250.00| 1
ENERGY TRANSFER PARTNE  7.3750% 5,000 126,950.00| 1
HSBC HOLDINGS PLC 6.2000% 18,400 481,528.00| 1
AGRIBANK FCB 6.8750% 7,000 753,900.00| 1
TENN VALLEY AUTHORITY — 3.3600% 05/01/2029 100 2,379.10[ 1
AEGON NV 5.5000% 04/11/2048 800,000 773,040.00| 2
ALLSTATE CORP 6.5000% 05/15/2057 500,000 560,000.00| 2
AMERICAN INTL GROUP 5.7500% 04/01/2048 207,000 204,412.50| 2
ANDEAVOR LOGISTICS LP  6.8750% 500,000 503,750.00| 2
ASSURANT INC 7.0000% 03/27/2048 800,000 814,856.00| 2
BARCLAYS PLC 7.7500% 300,000 301,875.00| 2
BNP PARIBAS 7.0000% 280,000 278,600.00| 2
CREDIT SUISSE GROUP AG  7.5000% 340,000 348,925.00| 2
DAI ICHI LIFE INSRUANCE  4.0000% 660,000 621,225.00| 2
DANSKE BANK A/S 7.0000% 400,000 398,170.00| 2
ENTERPRISE PRODUCTS OPER 5.2500% 08/16/2077 421,000 396,266.25| 2
ENTERPRISE PRODUCTS OPER 6.05063% 08/01/2066 421,000 421,210.50 2
JPMORGAN CHASE & CO 5.80888% 830,000 836,972.00| 2
MEIJI YASUDA LIFE INSURA 5.2000% 10/20/2045 638,000 651,563.88| 2
METLIFE INC 5.8750% 700,000 717,500.00| 2
NATIONAL RURAL UTIL COOP 5.2500% 04/20/2046 420,000 434,233.80| 2
NIPPON LIFE INSURANCE  4.7000% 01/20/2046 266,000 263,340.00| 2
PARTNERRE FINANCE I1 INC 4.62531% 12/01/2066 398,000 331,653.40| 2
PROGRESSIVE CORP 5.3750% 560,000 557,900.00| 2
PRUDENTIAL PLC 7.7500% 1,000,000|  1,021,020.00| 2
SOCIETE GENERALE 6.7500% 800,000 753,000.00| 2
STANDARD CHARTERD PLC  3.9500% 01/11/2023 300,000 293,712.00| 2
TORONTO DOMINION BANK TD 3.6250% 09/15/2031 345,000 327,042.75| 2
WILLOW NO.2 FOR ZURICH  4.2500% 10/01/2045 | 1,000,000 955,074.85| 2
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