EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

2019 26

43 ( 2018 11 27 2019 27 )

1/80



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

@
2,000
|
|
12
12 (
12 (

http://www_toushin.or.jp/

2/80



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

BBB

. . |
S&P L—F = 7
=L r
-
AAA Ana |-h
H AL s e @
1+ IS migE
I A A x
= BES Baa =
H ?g
B EE Ba =]
E E i
falals! Caa
L CC Ca
c c
i} -

- F
U — FREOLEL—
SHE SR ool e glir g o
B&i
R u SRR
FEAL A A -
r » BT O S- TME * = e
u SRS A » E P
AR
= IR ’ » MEEETE
LIRSS b

3/80



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

5,808 2019
62.6 25 51 2019

1 107.740 2019 28 WM

25

4/80



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

<REFHERICHTIHERR>

WHERF. AHEONBEERED, I7/ROMRENSTIDNET DT, YREHZILDNDE, 20
sEEATES oY, BRI FODET

P AT HEED
TN B A—3F

FPUROEEE

W5 Rk, 5t WBMECIC S Uic s (2 WIFREOH FHNBSIUNHRESTHEEG) @A T
XIWONSBEHEDET . TORE. SRR BOBEHRIAMARARBEE~TTEISCLICED
FY.F OEROKER. 2 FTLBARBBICSII 77 /FORREETT DO TIEFHOHEFEL A

(FHRRBEPICRELCNRZTEA TRILWODNDES)
(AEREBNSREBRS LRLZBS (MERRENSERMHEED TELCES)

10.5650M

weRR | Sigs  Sepge ol S
wiT R * EREL waEHEEE wic W * L Wi
5008 e 450 500K LA 4mF?.

(GEraEdam:. DRSSO FEISELUDERE RS OFER ESURENRESUCEH ER N T E8 LU0
W ETY, s, SRS TE, S ErSELONET,

# FIold- X—=JTHD,. EROSEERPREMEREFTHTIDOTEREDEGFAOTTHB IS,

BEAEQT7 FORAGERICS TR S EED—BFRF 2B BEMNICBTHAO—SBHLRELIC
HYTSBEHDBDET,
FEERABOERRREICED. S EEERIDEEEROE LD NED SR BSBEAETT.

(HESO—ELAFO—HLRUCHEITINS) (DEOZBHRFO—EHLRUICHEST8S)

W, | EEiES | ¥ THLES (HHOE | Exims
- [“HE!’ [c. *a m)
* i%imﬁ%%ﬁ :
LRBD DEHI BAED
BOLET. L.
WA S HESTILE RS (o 2 :‘-}Eiiﬁ&
(44HERER) [ oty (SHRENTE) LTS

i il 57 & @R (EREO 77 /EORA RN E LESS S rSOSRETT.
7LE LR & A FETASS8arSOSRETY  AEROREEOERNTF . tHLRE (HH 5k &) D%
(RBRSEE) ErEMLET.

@
1997 12 18
2000 11 15

2007 23

5/80



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

(€))
HL7 7 F&
a. SEEHEEEAY
prm— | |
g BEA NS BEA B [Eiee o
B |=— & |=— & 2
b — - : : = 5
ol e I B < 7 < 7 P« [
Z B T M s
R i LT

s | [ |

c. {SEEBYE ME AMIBE I
b, SaEOHE - BxD B THERR EEERTE
BB LE 2R T 220

EEisEit

1,630 2019

1996 10 28

6/80



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

2000

2000

2006

2016

2019
32,600 | 100
1345
@
@
2 20 23
23 2 23 3
236 1 3

7/80



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

14

®

43 54

8/80



©)

®

(

(

)

)

EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

2B CRNMa).

ABD @ %EM

HHEm

FrF TR Te—

435

YRIEREY
<7 aR BRAMT HEST
IJ/=AF THUAF THYAF
14 394 84

EAEED
ARRES ‘ * E=RYLT%

2019

FTIAT A - i—2A58 A i nit (RiEmi)

25

9/80



)

28

) )

10

~ A~
—

)

)

)

)

)

@

16

10/80

EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

10



(

(

(

(

(

(

(

)

)

)

)

)

)

)

&)

11/80

EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

@



(

(

~ A~

(

)

)

o

)

100

10

(

100

)

20

12/80

EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

50



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

)

10

)

)

€Y

13/80



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

37

@

14/80



-

T .

U~ - 05 {FIES
R S
[ BT ) [ mmwme )
el
b f:E L E —%Ei
ﬁﬂﬁ«ﬁ@ﬁ'ﬁ]
\ RO F e EEERERS j
1) A&
R
1a B D E R RSP |

15/80

EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

<EEHH>
WPy KOEMBERE SUFHESHIRESENORIS {7 P OREOZREISAEORBREOLE
m (%)
25’000? {2014¢?ﬁ$~2D19¢6ﬁ5ﬁ} mei = IZQME?ESENEDHEEHEE}
znm:r; a0 &n
15,000- 60 60
10,000 — — 40 40 I
J000 T - 20 X ' I
ﬂmﬂﬂmwﬁ..m_ — g — . B !
- 120 20
SETRERR 0 w0 LLE]
1457R DVISEEH 016E6E 017568 DI8EER }Iﬂﬁaﬁ Y5-uK DAk GUEA FADH OHOA FAGR FASA
#HEEMOREAEN. B3NONREEEALLLD | [89rvK| BE6 | mams | SR | BE | san | SaEn
ﬁgﬁ;‘a’;;bﬁi“ﬁﬂt!ﬂﬂﬂ!ﬁﬂlﬂ% }% 15.7% | 41.9% | 34.1% | 37.2% | 9.3% | 19.3% | 19.3%
EIRT 5713, 201 4F7A%%10,000ELT BIELTL) oan | azow | o | an] dox] 123 | -ne
7, [Fiom 1.8% | 9.7% | 1.0% | 73% | 20%| 28%| 14%
BUTrAROFHRERISEEELRESEECEI= # _Fig o7 Ao EERU O RNEEET 32 CD0n
HNLREETTOT. RROEREH B S3HMLE T 301 457~ 20196 B 05 EMDE A= 351 3 15
EMREREGRESBEFEUET, OMBRORA- B - FEERTL, EROICHKTE B 551
ERELEEDTY. . B8, TATORES S AN YIFED
SRR REUES A,

8477 OSSR AT S P S R T W
LERERTTOT. REORSENICE FEHNL -5
FELIREIBENBUET,

BRETTADEN L

B * #&---TOPX (WIEHEaE. BYidd)

SEHEER R - -MSCI-KOKUSAI « » Fu 232 (LAY, A~N—3)

FREE --MCIZT—I T F=Tub - Ty IR RS, -2)

B&EH - --NOMURA-BPIEMR

SEMEM- - FTSEHREM, »Tw I3 (B<B%. A~—2)

FRER- - JPENHZ - AINAY R - R ATy IZ-II—=T 0T T 9y TO=/ - T2 TP A F (A~—2R)

() BADENIE. B v VRLIC LR REDNELT. HRRLTSVEY,

¢ TOPIX (WERMEESR. ESAY) . SRESRSIFE—SC LALTOUSEABERS SR AEHRELTHELEENT. ELEER
LItH@TY 85, TOPIX ICBET SEEHE. RIS T Ot —VI DR Rl RREE NS RICMELET .

& MECI-KOKUSAL o 25w 2 2 (BEiAds, F-2=3) £, MSCI Inc. 1BRR LI, Eﬁ%ﬁ{ﬂﬁﬁmmiiﬁﬂtbtﬁﬂﬂbtﬁﬁﬂ~ [ =]
ZERLIBOTY . E3E.MSC Index [CEIT S8 ERE, H S E£ 0 —tof R MSCl Inc. ICBRL2T

& MECI IR—3 7« 9=lrwb « AT o2 2 (B2 S, B~—2) 2. MSC Inc, IBBSELIC, tﬂﬁmnﬁmﬁmm&tlmwmnf
EL4FEELCBOTT . RH.MSCI Index [CRT S FEHE. Mk B+ Ot —OERIE. MSC) Inc. [CBELET

# NOMURA-BPIERIE. FHESEISHIRELTLSEXOEMTBOMBENEICEY tmtuﬂﬁﬁﬂtﬁﬁlﬁﬁﬂﬂﬂvuﬁb-
NOMURA-BPEHRIZRR 7 58 fEHE. MIBRHE. Sl £ 0t — O, BHESERTHCBmLEY.

& FTSE R E - 7w 72 (< B, M~—2)d. FTSE Fixed Income LLC I &SN, B2 <tRATER0EROESINE E2Eh
mgﬁéﬁ&:a_aﬂm!l&i% LEfEHTT. R, FTSE HREM-r 7 v 2 2 ICH T 58 (S OHREE -+ Oft—toOMRIE, FTSE Fixed

& IPEILH AN b B A Ty AR - D=3 T b et SO = UYL T =2 TP B ([[@4=2) £, LR Morgan Securities LLC
B, BERLTLS, HREHRTT SRl ER CEREHRIC LSBT 788, P ELAY AV Ry B A YTy I A - TR~ T
SF=Ir i I O=1 S =2 07 FICRT SEE . M E £ O—T0MRIE. JP. Morgan Securities LLC ICSBELEY,

16/80



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

)
3.24 3.00
2.16 2.00
1.08 1.00
2019 10 1 10 3.3 2.2 1.4
03-5962-9687
https://www_al liancebernstein.co.jp
@
€))
1.674 1.55
2019 10 1 10 1.705
0.75
0.75
0.05
( )

17/80



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

©)

®

)

18/80



(

(

15
2037 12 31
)
)
NISA
NISA
2037 12 31

2019

15.315

20.315

0.315

20.315

2038 1 1

NISA

NISA

15

2038 1 1

19/80

15

20

EDINETOOOO

OO000O0000Oo00DoO0O0oOo(EL2480)

15

15

NISA
NISA

0.315

0o00000000o0ooooood
0.315

0.315
20.315



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

@
2019 6 28

281,268,968 12.61
90,720,457 4.06
80,016,123 3.58
67,518,482 3.02
140,639,676 6.30
15,648,783 0.70
8,470,105 0.37
54,070,186 2.42
28,724,545 1.28
22,293,750 0.99
21,526,284 0.96
19,759,289 0.88
33,876,611 1.51
72,109,184 3.23
3,262,625 0.14
7,168,905 0.32
14,333,037 0.64
53,122,166 2.38
14,300,039 0.64
17,660,594 0.79
1,046,489,809 46.91
28,319,408 1.26
5,492,285 0.24
33,811,693 1.51
292,489,542 13.11
12,707,357 0.56
22,472,534 1.00
36,343,586 1.62
364,013,019 16.31
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12,567,229 0.56
488,087,168 21.88
17,478,218 0.78
11,439,214 0.51
12,578,131 0.56
28,053,749 1.25
66,861,001 2.99
43,998,467 1.97
21,166,098 0.94
3,543,730 0.15
12,788,813 0.57
14,224,819 0.63
59,204,523 2.65
12,553,510 0.56
16,151,838 0.72
11,990,424 0.53
15,542,814 0.69
33,286,755 1.49
1,661,653 0.07
15,703,228 0.70
898,881,382 40.29
— 112,693,564 5.05
2,230,502,339 100.00
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) ) ) ) )
1 127,700,000 103.90134,747,459 103.85|134,722,399 0.1]2026 3 10 6.04
2 UMBS 30YR TBA 4.5 JUL19 717,000|11,251.42| 80,672,70311,263.21| 80,757,237 4.512049 7 1 3.62
3 CANADIAN GOVERNMENT 935,000| 8,570.14| 80,130,821| 8,557.87| 80,016,123 2.25]|2024 3 1 3.58
4 POLAND GOVERNMENT 2,445,000| 2,952.13| 72,179,624| 2,949.25| 72,109,184 2.512024 4 25 3.23
5 UMBS 30YR TBA 5.0 JUL19 535,00011,376.89| 60,866,405(11,392.89| 60,952,001 512049 7 1 2.73
6 BUNDESREPUB. DEUTSCHLAND 404,460113,215.32| 53,450,695|13,223.65| 53,484,385 0.5]2028 2 15 2.39
7 US TSY INFL IX N/B 385,000)10,791.93| 44,663,609|10,763.84| 44,568,741| 0.125]|2024 7 15 1.99
8 35,650,000 102.51| 36,548,023 102.61| 36,582,960 0.1]2029 3 20 1.64
9 SPANISH GOVERNMENT 244,000|14,867.83| 36,277,52114,882.77| 36,313,983 2.35]|2033 7 30 1.62
10 25,400,000 120.23| 30,538,420 120.12| 30,510,988 1.412034 9 20 1.36
11 MALAYSIAN GOVERNMENT 1,150,000 2,602.29| 29,926,441| 2,604.96| 29,957,052 3.48]2023 3 15 1.34
12 FNMA 30 YR CA 2368 241,561.94(11,306.09( 27,311,217|11,315.88| 27,334,883 412048 9 1 1.22
13 UK TREASURY 177,991|14,797.35| 26,337,966 |14,783.70| 26,313,658 212025 9 7 1.17
14 BUONI POLIENNALI DEL TES 183,00013,974.58| 25,573,499|14,085.86| 25,777,124 3.85]2049 9 1 1.15
15 DEXIA CREDIT LOCAL 200,000)12,725.73| 25,451,463(12,722.79| 25,445,583 212021 1 22 1.14
16 UMBS 30YR TBA 3.5 JUL19 220,000)11,017.31| 24,238,097 |11,024.89| 24,254,771 3.5]2049 7 1 1.08
17 FNMA 30 YR CA 2370 196,971.8611,466.69| 22,586,172|11,473.97| 22,600,497 4.512048 9 1 1.01
18 KOMMUNINVEST 1 SVERIGE 1,850,000 1,215.23| 22,481,777 1,214.73| 22,472,534 112024 10 2 1.00
19 BUONI POLIENNALI DEL TES 180,00012,441.79| 22,395,238|12,453.19| 22,415,743 1.35(2022 4 15 1.00
20 BUONI POLIENNALI DEL TES 180,000 12,400.39| 22,320,716 |12,410.68| 22,339,236 1.212022 4 1 1.00
21 BUONI POLIENNALI DEL TES 175,000(12,739.20| 22,293,608 |12,747.65| 22,308,399 2.3]2021 10 15 1.00
22 REPUBLIC OF AUSTRIA 173,00012,864.87| 22,256,242|12,886.56| 22,293,750 0.5]2029 2 20 0.99
23 EUROPEAN INVESTMENT BANK| 1,800,000 1,235.65| 22,241,865| 1,235.90| 22,246,257 1.2502025 5 12 0.99
24 STACR 2014-DN3 M3 188,063.3111,493.64| 21,615,334(11,502.25| 21,631,527 |6.40438|2024 8 25 0.96
25 FINNISH GOVERNMENT 167,000(12,877.37| 21,505,215|12,889.99| 21,526,284 0.5]2029 9 15 0.96
26 COMMONWEALTH BANK AUSTRA 150,00013,413.88| 20,120,820|13,410.57| 20,115,859 312022 5 3 0.90
27 IRISH GOVERNMENT 149,50013,211.64| 19,751,414]13,216.91| 19,759,289 112026 5 15 0.88
28 US TSY INFL IX N/B 167,400(10,714.32| 19,099,219|10,706.57| 19,094,242 0.125|2026 7 15 0.85
29 BUONI POLIENNALI DEL TES 150,00012,314.16| 18,471,247|12,326.04| 18,489,070 2.45]2033 9 1 0.82
30 REPUBLIC OF SOUTH AFRICA| 2,586,261 672.41| 17,390,408 682.86| 17,660,594 8.75]|2048 2 28 0.79
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12.61

34.30

1.51

16.31

0.56

39.73

105.05

®
2019 6 1
1

24 (2009 11 25 ) 8,659 8,884 5,769 5,919
25 (2010 5 25 ) 7,297 7,495 5,536 5,686
26 (2010 11 25 ) 6,094 6,246 5,386 5,521
27 (2011 5 25 ) 5,516 5,639 5,374 5,494
28 (2011 11 25 ) 4,624 4,735 4,995 5,115
29 (2012 5 25 ) 4,348 4,451 5,079 5,199
30 (2012 11 26 ) 4,090 4,182 5,334 5,454
31 (2013 5 27 ) 4,428 4,515 6,165 6,285
32 (2013 11 25 ) 4,046 4,119 6,035 6,145
33 (2014 5 26 ) 3,771 3,826 6,159 6,249
34 (2014 11 25 ) 3,960 4,012 6,821 6,911
35 (2015 5 25 ) 3,726 3,776 6,699 6,789
36 (2015 11 25 ) 3,504 3,552 6,537 6,627
37 (2016 5 25 ) 3,081 3,127 6,078 6,168
38 (2016 11 25 ) 2,919 2,963 5,956 6,046
39 (2017 5 25 ) 2,874 2,917 5,977 6,067
40 (2017 11 27 ) 2,757 2,775 6,067 6,107
41 (2018 5 25 ) 2,423 2,436 5,803 5,833
42 (2018 11 26 ) 2,324 2,331 5,823 5,841
43 (2019 5 27 ) 2,214 2,221 5,819 5,837
2018 6 2,405 — 5,825 —
7 2,408 — 5,858 —
8 2,375 — 5,845 —
9 2,389 — 5,922 —
10 2,339 — 5,832 —
11 2,333 — 5,856 —
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12 2,295 — 5,786 —
2019 1 2,257 — 5,765 —
2 2,280 — 5,855 —
3 2,273 — 5,898 —
4 2,258 — 5,902 —
5 2,212 — 5,811 —
6 2,230 — 5,859 —
D 1
2
Q)
1
24 2009 S5 26 2009 11 25 150
25 2009 11 26 2010 S5 25 150
26 2010 5 26 2010 11 25 135
27 2010 11 26 2011 5 25 120
28 2011 5 26 2011 11 25 120
29 2011 11 26 2012 5 25 120
30 2012 5 26 2012 11 26 120
31 2012 11 27 2013 5 27 120
32 2013 5 28 2013 11 25 110
33 2013 11 26 2014 5 26 90
34 2014 5 27 2014 11 25 90
35 2014 11 26 2015 5 25 90
36 2015 5 26 2015 11 25 90
37 2015 11 26 2016 5 25 90
38 2016 5 26 2016 11 25 90
39 2016 11 26 2017 5 25 90
40 2017 5 26 2017 11 27 40
41 2017 11 28 2018 5 25 30
42 2018 5 26 2018 11 26 18
43 2018 11 27 2019 5 27 18
24 2009 5 26 2009 11 25 4.3
25 2009 11 26 2010 5 25 1.4
26 2010 5 26 2010 11 25 0.3
27 2010 11 26 2011 5 25 2.0
28 2011 5 26 2011 11 25 4.8
29 2011 11 26 2012 5 25 4.1
30 2012 5 26 2012 11 26 7.4
31 2012 11 27 2013 5 27 17.8
32 2013 5 28 2013 11 25 0.3
33 2013 11 26 2014 5 26 3.5
34 2014 5 27 2014 11 25 12.2
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35 2014 11 26 2015 5 25 0.5
36 2015 5 26 2015 11 25 1.1
37 2015 11 26 2016 5 25 5.6
38 2016 5 26 2016 11 25 0.5
39 2016 11 26 2017 5 25 1.9
40 2017 5 26 2017 11 27 2.2
41 2017 11 28 2018 5 25 3.9
42 2018 5 26 2018 11 26 0.7
43 2018 11 27 2019 5 27 0.2

(

)
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@
24 2009 5 26 2009 11 25 148,057,160 1,537,098,699 15,011,493,757
25 2009 11 26 2010 5 25 133,370,560 1,961,443,532 13,183,420,785
26 2010 5 26 2010 11 25 137,266,354 2,005,153,866 11,315,533,273
27 2010 11 26 2011 5 25 97,304,967 1,147,708,238 10,265,130,002
28 2011 5 26 2011 11 25 89,967,523 1,097,931,806 9,257,165,719
29 2011 11 26 2012 5 25 85,100,921 780,082,627 8,562,184,013
30 2012 5 26 2012 11 26 81,555,028 975,516,197 7,668,222,844
31 2012 11 27 2013 5 27 65,187,832 548,905,410 7,184,505,266
32 2013 5 28 2013 11 25 54,282,210 534,066,404 6,704,721,072
33 2013 11 26 2014 5 26 34,209,610 615,858,732 6,123,071,950
34 2014 5 27 2014 11 25 30,090,307 347,050,702 5,806,111,555
35 2014 11 26 2015 5 25 43,928,713 287,665,751 5,562,374,517
36 2015 5 26 2015 11 25 92,409,627 293,272,845 5,361,511,299
37 2015 11 26 2016 5 25 44,630,881 335,399,862 5,070,742,318
38 2016 5 26 2016 11 25 36,505,006 204,964,226 4,902,283,098
39 2016 11 26 2017 5 25 72,802,252 165,803,383 4,809,281,967
40 2017 5 26 2017 11 27 14,762,325 278,455,437 4,545,588,855
41 2017 11 28 2018 5 25 8,589,623 377,751,303 4,176,427,175
42 2018 5 26 2018 11 26 5,695,628 190,433,363 3,991,689,440
43 2018 11 27 2019 5 27 4,915,947 190,455,653 3,806,149,734

)

26/80




EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

C
ERAEIR

ERE2012FE6A258RE

7 2/ il SR
BEREH- HAZOHE HEDKE
| mpE | /o | AR 2 mm | ®Em | | HES
| . 5'5-\3-9 . 232 . WE2540 | 20194 2R 3m
(A —— WEY MEESEENER) (W WA (SN I T W255M8 | 2019€F 3R im
26,000 1500 2560 | 20194 4R 3m
2570 | 2019 5H 3m
0,000 1200 2580 | 2019 &R im
Wi TR _36m
15,000 500 BExRH 7.751m7041
SHEE RO IR
16,0040 o0 W AR 2T BEESMrELIES, B30
RS LONELESTEUEY,
000 1]
'!‘{I?HI o012 (2T 4 a2 L1 12702 'I_$.l'1 2 1-5:"]2 9

REAVEEEN (0 B2 i & P ) 2, NS e EORRERTEmNR AL sHELEENTY .
SAMEEL, 1 OISR, 3 T (I ) SR D RO T,
HE DA FRASETELTHSY. MNORASRET T OO TREVER A,

| TEaEEO®R SHEALFE. STREREMCHTSLRTT (I NAMNIETREA) .
attMOE M B ﬂﬁj’i (5 OHL A B30 © 1908500)
=i B [ man | A% | ®mom | EAHE (%) |
|1 B*EM | 2026% 3810B | 0.100 B S
| 2 B—EED—10E0% | 2049% 7H 18 | 4500 | FAUA | 3.6
| 3 A TEm | 024 3@ 1E | 22%0 | AFY | 36
| 4 #—S>FEA [ 2245 4QAH | 2500 | M—SvE | 32
| 5 B—tE0-BENS | 2049 7AIH | 5000 | FAUA 2.7
| & K1 vEN [ 2028t 28158 [ 0500 | B 2.4
| 7 ¥@En | 2024% 7RISB | 0125 | FARAUA 2.0
| & BAEM 2020 38208 | 0100 | B%F | 1.6
9 At EM | 2033%F 7AWB | 2380 | v | 16
10 B*EM | 2034 98208 | 1.400 | [=E | 1.4

. B - WA Ef08mEr | 28.3
LRBHE. 477 FORMMEORROESOEOTEY), BRAHFEEEEERNOSHASONBET 30O TREYE .
BHNOEII-PEMMEE 5 BRWOEAREA LR %) ﬂ?ill@ﬁ_ﬁﬂ‘]iﬂ}-.tt% -

S - B RBAY 51.9  AAA 35.0 jﬁﬁ f ﬁ%@_l

-5l 21.3 AR 10.2 B 132 i
AFUF 6.3

NS 32.7 A 34.0 ik  —

REH 6.0  BBB 23.6 Ery 43 |

= IS5 4.3
=1.18 100.0 BB 1.1 202 32
HitraL 2.1 L 34

ney -6.0 H—SF 3.2 .

— — =7 2.4 =

=Ll 100.0 0 8.9 |

BWHEEITE, h—Fr—XERHSEFDS | & & 106.0 |

ST ERNLTUEY L T ————

Etthe

FMREFOIE (BE—2)
(%) 20 S 155

14.5
: 10N 2
1.0 : 1.2

{ — s . — | —_—
S ol o
0| 5.5 a4 45
20

000 20011 M2 2013 2004 2005 20016 2017 2018 2019
42U EOEEER. BEESEREMEALE S ELTRHLTVET, 6A

20198 6R ISHE TONERERTLTVET,
L7 SROARYFT-EBIE T A,

& AN TA 0NN TS, FRCENRIENRETSL0TEEVER L.
i S FOEETRD. BEATOm—LA—Y RO TR R LTV,

27180



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

10
3.24 3.00
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(2018 11 26 ) (2019 5 27 )
6,477,340 17,978,029
25,150,441 2,477,980
1,137,551,255 1,018,027,921
57,088,356 33,495,297
305,326,171 372,118,881
853,154,979 918,560,133
12,246,240 22,627,206
135,338,015
13,589,611 11,531,142
1,330,780 3,773,502
1,640,245 2,979,750
14,278,836 14,364,750
2,427,834,254 2,553,272,606
2,427,834,254 2,553,272,606
12,355,227 25,354,274
86,528,146 308,433,978
1,197,506 1,141,844
200,000
110,540 105,639
3,316,154 3,169,158
73 5
23,618 23,440
103,531,264 338,428,338
103,531,264 338,428,338
3,991,689,440 3,806,149,734
1,667,386,450 1,591,305,466
16,507,754 26,713,067
2,324,302,990 2,214,844,268
2,324,302,990 2,214,844,268
2,427,834,254 2,553,272,606
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2018 5 26
2018 11 26 )

2018 11 27
2019 5 27 )

26,569,096 27,610,095
20,723,954 77,753,858
6,149,967 9,986,565
35,812,433 70,879,894
1,378,312 1,392,810
36,885,920 25,890,304
37,523 4,660
652,028 612,167
19,560,764 18,364,983
826,493 1,225,022
21,076,808 20,206,832
15,809,112 5,683,472
15,809,112 5,683,472
15,809,112 5,683,472
54,624 374,504
1,752,861,776 1,667,386,450
79,403,373 79,808,828
79,403,373 79,808,828
2,374,126 2,053,458
2,374,126 2,053,458
7,308,409 6,983,354
1,667,386,450 1,591,305,466
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3,991,689,440 3,806,149, 734
55 6 10 5 6 10
1,667,386,450 1,591,305,466
1 1
1 0.5823 1 0.5819
(10,000 5,823 ) (10,000 5,819 )
( 2018 5 26 ( 2018 11 27
2018 11 26 ) 2019 5 27 )
2018 5 26 2018 6 25 2018 11 27 2018 12 25
14,684,497 22,025,457
10,000 35 1,239,333 10,000 55 1,192,690
10,000 3 10,000 3
A A
1,351,742 1,332,130
B B
o o
4,405,430 4,255,389
D D
8,927,325 16,437,938
E=A+B+C+D) E=A+B+C+D)
14,684,497 22,025,457
A A
4,131,111,048 3,975,634,386
10,000 G=E/Fx 10,000 10,000 G=E/Fx 10,000
35 55
10,000 H 10,000 H
3 3
I=Fx H/10,000 1=Fx H/10,000
1,239,333 1,192,690
2018 6 26 2018 7 25 2018 12 26 2019 1 25
17,588,533 24,076,415
10,000 42 1,233,321 10,000 61 1,175,717
10,000 3 10,000 3
A A
4,208,586 3,540,124
B B
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o g
4,385,949 4,198,280
D D
8,993,998 16,338,011
E=A+B+C+D) E=A+B+C+D)
17,588,533 24,076,415
F F
4,111,072,891 3,919,057,167
10,000 G=E/Fx 10,000 10,000 G=E/Fx 10,000
42 61
10,000 H 10,000 H
3 3
1=Fx H/10,000 1=Fx H/10,000
1,233,321 1,175,717
2018 7 26 2018 8 27 2019 1 26 2019 2 25
17,072,317 27,155,656
10,000 42 1,219,108 10,000 69 1,168,480
10,000 10,000 3
A A
905,587 4,395,902
B B
g o
4,337,861 4,176,376
D D
11,828,869 18,583,378
E=A+B+C+D) E=A+B+C+D)
17,072,317 27,155,656
F F
4,063,693,756 3,894,936,248
10,000 G=E/Fx 10,000 10,000 G=E/Fx 10,000
42 69
10,000 H 10,000 H
3 3
I=Fx H/10,000 I=Fx H/10,000
1,219,108 1,168,480
2018 8 28 2018 9 25 2019 2 26 2019 3 25
19,613,479 28,589,362
10,000 48 1,211,682 10,000 74 1,156,939
10,000 10,000 3
A A
3,856,830 2,858,879
B B
o o
4,313,834 4,139,639
D D
11,442,815 21,590,844
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E=A+B+C+D) E=A+B+C+D)
19,613,479 28,589,362
F F
4,038,941,796 3,856,463,893
10,000 G=E/Fx 10,000 10,000 G=E/Fx 10,000
48 74
10,000 H 10,000 H
3 3
1=Fx H/10,000 1=Fx H/10,000
1,211,682 1,156,939
2018 9 26 2018 10 25 2019 3 26 2019 4 25
19,448,580 31,441,747
10,000 48 1,207,459 10,000 82 1,147,684
10,000 3 10,000
A A
1,110,918 4,228,778
B B
o o
4,301,698 4,111,369
D D
14,035,964 23,101,600
E=A+B+C+D) E=A+B+C+D)
19,448,580 31,441,747
F F
4,024,865,324 3,825,613,724
10,000 G=E/Fx 10,000 10,000 G=E/Fx 10,000
48 82
10,000 H 10,000 H
3 3
1=Fx H/10,000 1=Fx H/10,000
1,207,459 1,147,684
2018 10 26 2018 11 26 2019 4 26 2019 5 27
21,974,395 31,950,753
10,000 55 1,197,506 10,000 83 1,141,844
10,000 3 10,000
A A
3,883,628 1,810,830
B B
o o
4,269,135 4,095,842
D D
13,821,632 26,044,081
E=A+B+C+D) E=A+B+C+D
21,974,395 31,950,753
F F
3,991,689,440 3,806,149,734
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10,000 G=E/Fx 10,000 10,000 G=E/Fx 10,000
55 83

10,000 H 10,000 H
3 3

I=Fx H/10,000 I=Fx H/10,000
1,197,506 1,141,844
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2018 5 26
2018 11 26 )

2018 11 27
2019 5 27 )
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(2018 11 26 ) (2019 5 27 )
( 2018 5 26 ( 2018 11 27
2018 11 26 ) 2019 5 27 )
( 2018 11 27
2019 5 27 )

(2018 11 26 ) (2019 5 27 )

4,176,427,175 3,991,689,440

5,695,628 4,915,947

190,433,363 190,455,653

(2018 11 26 ) (2019 5 27 )

5,376,922 7,308,354
21,997, 393,329
472,257, 1,435,507,
4,657,543 1,640,806
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1,169,639 7,496,384
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2018 11 26
904,681,337 904,194,049 487,288
551,773,613 553,496,433 1,722,820
1,456,454,950 1,457,690,482 2,210,108
708,608,047 705,943,534 2,664,513
394,101,018 393,490,891 610,127,
7,006,575 6,554,237 452,338
74,484,022 74,001,203 482,819
57,642,370 57,083,207 559,163
15,418,209 15,387,231 30,978
21,718,997 21,513,895 205,102
37,105,772 36,299,605 806,167,
7,747,594 7,726,454 21,140
2,545,032 2,490,748 54,284
5,911,136 5,829,844 81,292
52,143,755 52,425,913 282,158
18,283,844 18,189,769 94,075
2,871,306 2,768,355 102,951
11,628,417, 12,182,182 553,765
828,303,536 822,980,775 5,322,761
196,966,193 197,129,615 163,422
61,650,728 61,314,373 336,355
29,830,141 28,339,295 1,490,846
388,975,054 383,517,460 5,457,594
14,365,202 14,006,412 358,790
68,404,382 68,602,624 198,242
25,842,902 26,507,919 665,017,
21,227,550 22,361,321 1,133,771
9,362,578 9,475,583 113,005
11,678,806 11,726,173 47,367
1,536,911,583 1,528,924,309 2,658,248
| 1
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137,455,708 137,428,490 27,218
18,077,278 18,135,120 57,842
11,523,044 11,205,994 317,050

6,217,923 6,465,774 247,851
47,077,306 47,730,801 653,495
30,125,445 29,997,537 127,908
12,136,460 11,664,371 472,089
12,298,252 12,228,893 69,359
60,135,039 60,664,948 529,909
11,538,137 11,217,863 320,274
22,269,061 23,282,056 1,012,995
24,240,834 24,013,087 227,747

2,087,007 2,151,942 64,935

197,590,747 198,093,438 557,127

2019 5 27
1
683,072,702 684,401,166 1,328,464
533,105,578 541,121,291 8,015,713
1,216,178,280, 1,225,522,457 6,687,249

I
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1,012,723,240 996,849,904 15,873,336
578,282,936 571,410,274 6,872,662
96,100,379 96,116,417 16,038
46,159,091 45,287,178 871,913
56,614,979 56,064,851 550,127
60,780,969 58,178,658 2,602,311
41,180,987 41,200,526 19,539
19,515,847, 18,896,401 619,446
7,533,082 7,393,456 139,626
2,486,558 2,389,704 96,854
1,397,033 1,394,139 2,894
29,935,348 28,311,578 1,623,770
11,284,237, 10,807,628 476,609
26,279,061 25,764,000 515,061
35,172,734 33,635,094 1,537,640
1,109,726,163 1,090,738,230 18,987,933
295,316,179 291,833,719 3,482,460
78,428,056 78,559,020 130,964
16,777,080 16,658,996 118,084
391,140,372 383,300,710 7,839,662
22,164,747 21,817,053 347,694
28,964,046 28,613,521 350,525
34,991,546 33,849,527, 1,142,019
16,930,232 16,535,894 394,338
12,090,154 11,988,769 101,385
68,808,530 67,559,302 1,249,228
5,648,096 5,371,041 277,055
15,468,960 14,942,499 526,461
43,602,351 43,001,821 600,530
21,032,832 20,389,769 643,063
38,442,112 36,899,956 1,542,156
19,920,870 19,416,633 504,237
2,122,449,403 2,087,588,134 3,114,597
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110,589,220 110,766,037 176,817
10,963,650 10,998,180 34,530
10,576,161 10,424,619 151,542
17,228,545 17,424,296 195,751
33,262,829 33,597,446 334,617
27,123,243 27,118,113 5,130
11,434,792 11,203,383 231,409
116,254,443 115,585,676 668,767
10,755,153 10,941,240 186,087
33,140,188 33,376,913 236,725
5,940,678 5,975,196 34,518
29,441,667 28,863,105 578,562
3,075,266 3,125,349 50,083
33,901,491 33,303,873 597,618

226,843,663 226,351,713 845,584

D

2)

D
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(2019 5 27 )

(2019 5 27 )
8,650,000 8,680,275
35,650,000 36,248,563
15,700,000 15,679,590
12,000,000 14,471,760
25,400,000 30,153,102
12,850,000 13,405,377
12,550,000 13,300, 239
12,100,000 12,631,347
127,700,000 133,911,494
9 262,600,000 278,481,747
12.6% 11.9%
US TREASURY 58,300.00 58,245.34
US TREASURY 75,600.00 96,413.62
US TREASURY 242,700.00 315,965.06
US TREASURY 45,000.00 48,164.06
US TSY INFL IX N/B 167,400.00 172,838.12
5 589,000. 00 691,626.20
(75,733,068)
3.4% 3.20
CANADIAN GOVERNMENT 935,000.00 966,107.45
1 935,000.00 966,107.45
(78,708,773)
3.6% 3.4%
REPUBLIC OF PERU 271,000.00 328,033.30
1 271,000.00 328,033.30
(10,736,529)
0.5% 0.5%
REPUBLIC OF URUGUAY 697,000.00 576,767.50
1 697,000.00 576,767.50
(1,799,514)
0.1% 0.1%
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BELGIUM KINGDOM 41,507.00 43,716.83
BELGIUM KINGDOM 17,679.00 18,595.47
BELGIUM KINGDOM 50,000.00 77,307.00
BELGIUM KINGDOM 73,900.00 78,263.79
BUNDESREPUB . DEUTSCHLAND 404,460.00 430,163.43
BUNDESREPUB . DEUTSCHLAND 71,800.00 108,049.66
BUONI POLIENNALI DEL TES 175,000.00) 181,237.00)
BUONI POLIENNALI DEL TES 180,000.00) 181,015.20)
BUONI POLIENNALI DEL TES 180,000.00) 181,612.80)
BUONI POLIENNALI DEL TES 40,000.00 40,413.20
BUONI POLIENNALI DEL TES 124,000.00) 124,319.92
BUONI POLIENNALI DEL TES 64,000.00 66,879.36
BUONI POLIENNALI DEL TES 183,000.00) 194,239.86
FINNISH GOVERNMENT 167,000.00) 171,851.35
FRENCH TREASURY 105,000.00) 119,838.60)
IRISH GOVERNMENT 149,500.00) 158,777.97
NETHERLANDS GOVERNMENT 63,684.00 68,150.15
REPUBLIC OF AUSTRIA 173,000.00) 178,030.84
SPANISH GOVERNMENT 108,000.00) 119,683.44
SPANISH GOVERNMENT 244,000.00) 277,752.52
SPANISH GOVERNMENT 17,000.00 20,376.03
21 2,632,530.00 2,840,274.42
(348,416,463)

15.7% 14.94

UK TREASURY 177,991.00 191,872.51
UK TREASURY 55,000.00 54,662.30)
2 232,991.00) 246,534.81
(34,359,556)

1.6% 1.5

POLAND GOVERNMENT 2,445,000.00 2,479,230.00
1 2,445,000.00 2,479,230.00
(70,831,601)

3.2% 3.0%

RUSSIAN GOVERNMENT 1,935,000.00 1,854,755.55
1 1,935,000.00 1,854,755.55
(3,153,084)

0.1% 0.1%

NEW ZEALAND 1/L 84,000.00 98,630.28
1 84,000.00 98,630.28
(7,077,708)

0.3% 0.3%

SINGAPORE GOVERNMENT 175,000.00) 178,465.00)
1 175,000.00) 178,465.00)
(14,225,445)

0.6% 0.6%
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MALAYSIAN GOVERNMENT 1,150,000.00 1,145,057.30,
MALAYSIAN GOVERNMENT 91,000.00 91,579.21
MALAYSIAN GOVERNMENT 49,000.00 50,108.08
MALAYSIAN GOVERNMENT 49,000.00 49,843.04
MALAYSIAN GOVERNMENT 204,000.00 206,156.68
MALAYSIAN GOVERNMENT 191,000.00) 191,620.55
MALAYSIAN GOVERNMENT 290,000.00) 291,663.15
7 2,024,000.00 2,026,028.01
(52,980, 632)

2.4% 2.3%

INDONESIA GOVERNMENT 1,762,000,000.00| 1,756,714,000.00
1 1,762,000,000.00| 1,756,714,000.00
(13,351,026)

0.6% 0.6%

REPUBLIC OF SOUTH AFRICA 1,215,738.00 1,359,227.08
REPUBLIC OF SOUTH AFRICA 2,586,261.00 2,352,601.09
2 3,801,999.00 3,711,828.17
(28,172,775)

1.3% 1.2

1,018,027,921,

(739,546,174)

CALIFORNIA ST 90,000.00 139,061.70)
TEXAS ST TRANSN COMMN 100,000.00) 117,733.00)
2 190,000.00) 256,794.70
(28,119,019)

1.3% 1.2

PROVINCE OF ONTARIO 19,000.00 19,249.85
PROVINCE OF QUEBEC 45,000.00 46,741.05
2 64,000.00 65,990.90
(5.376,278)

0.2% 0.2%

33,495,297

(33,495,297)

FGLMC 30 YR Q59746 96,806.01 102,560.33
FGLMC 30 YR Q60355 97,466.65 101,414.51
FGLMC 30 YR Q61556 80,675.01 85,747.79
FNMA 30 YR 357854 147,377.47 163,259.63
FNMA 30 YR CA 2187 60,836.75 63,306.76
FNMA 30 YR CA 2368 244.,889.86 254,622.12
FNMA 30 YR CA 2369 129,158.81 136,635.77,
FNMA 30 YR CA 2370 202,090.39 213,789.34
UMBS 30YR TBA 3.5 JUN19 220,000.00 223,076.56
UMBS 30YR TBA 4.0 JUN19 100,000.00) 102,882.80)
UMBS 30YR TBA 4.5 JUN19 717,000.00 747,360.49
UMBS 30YR TBA 5.0 JUN19 535,000. 00 564,216.02
12 2,631,300.95 2,758,872.12
(302,096,497)

13.6% 12.9%
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CAISSE FRANCAISE DE FIN 100,000.00) 102,517.00)
EURO STABILITY MECHANISM 47,894.35 48,669.75
EUROPEAN FINANCIAL STABI 45,000.00 63,223.65
3 192,894.35 214,410.40
(26,301,723)

1.2% 1.1%

EUROPEAN INVESTMENT BANK 1,800,000.00 1,893,078.00,
KOMMUNINVEST I SVERIGE 1,850,000.00 1,915,342.00,
2 3,650,000.00 3,808,420.00
(43,720,661)

2.0% 1.9%

372,118,881

(372,118,881)

AHT1 2018-ASHF A 111,643.92 111,223.31
AMGEN INC 45,000.00 45,855.00
APPLE INC 20,000.00 22,182.20
AT&T INC 74,000.00 74,301.18
BAT CAPITAL CORP 60,000.00 59,001.60
BROADCOM CRP / CAYMN FI 14,000.00 13,807.92
BROADCOM CRP / CAYMN FI 27,000.00 25,486.11
BROADCOM INC 30,000.00 29,389.80
BROADCOM INC 10,000.00 9,798.70
BX 2019-1NMC A 100,000.00) 100,126.76
CAS 2014-CO1 M1 4,704.21 4,710.07
CAS 2014-C02 1M1 2,008.25 2,008.58
CAS 2014-C04 2M2 45,228.91 50,021.84
CAS 2016-CO1 1M2 34,781.29 40,069.09
CAS 2016-C02 1M2 66,274.91 74,688.14
CAS 2016-C04 1M1 13,466.00 13,513.27
CAS 2016-C04 1M2 90,024.00 98,042.86
CAS 2017-C02 2M1 31,386.79 31,491.27
CBS CORP 11,000.00 11,200.64
CBS CORP 30,000.00 30,270.60
CBS CORP 20,000.00 21,848.00
CGCMT 2013-GC11 B 60,000.00 60,819.13
CHARTER COMM OPT LLC/CAP 65,000.00 68,320.20
COMM 2013-CR6 D 100,000.00) 98,487.89
CREDIT AGRICOLE CIB 74,000.00 74,059.20
CVS HEALTH CORP 50,000.00 50,938.00
DBWF 2018-GLKS A 100,000.00) 100,070.42)
DTAOT 2018-1A A 1,340.73 1,340.52
ENERGY TRANSFER PARTNERS 19,000.00 19,117.61
ENLINK MIDSTREAM PARTNER 46,000.00 44,430.48
EQUIFAX INC 85,000.00 85,501.50
FCAT 2018-3 D 36,000.00 36,928.29
GENERAL MOTORS CO 25,000.00 23,482.50
GENERAL MOTORS FINL CO 103,000.00 107,935.76)
GLENCORE FUNDING LLC 30,000.00 30,100.80
GSMS 2011-GC5 D 75,000.00 73,155.64
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GSMS 2013-G1 Al 40,355.51 39,920.50
GSMS 2013-G1 A2 115,000.00) 116,611.46
HARLEY-DAVIDSON FINL SER 100,000.00) 102,204.00)
HESS CORP 50,000.00 50,218.00
IHS MARKIT LTD 15,000.00 15,090. 15
IHSFR 2018-SFR4 A 98,728.57 98,728.35
KINDER MORGAN ENER PART 60,000.00 60,833.40
KLA-TENCOR CORP 55,000.00 58,692.15
MARATHON PETROLEUM CORP 60,000.00 63,693.12
MARATHON PETROLEUM CORP 25,000.00 24,908.75
MSBAM 2013-C11 AS 110,000.00 115,551.82
OCCIDENTAL PETROLEUM COR 25,000.00 24,039.50
PENSKE TRUCK LEASING/PTL 80,000.00 80,572.80
PLAINS ALL AMER PIPELINE 64,000.00 63,968.00
PMTCR 2019-1R A 99,106.71 99,230.49
REYNOLDS AMERICAN INC 60,000.00 62,191.20
SANTANDER HOLDINGS USA 65,000.00 65,456.30
SBA TOWER TRUST 25,000.00 24,986.46
SBA TOWER TRUST 25,000.00 25,574.10
SEAGATE HDD CAYMAN 28,000.00 27,753.32
STACR 2014-DN3 M3 194,138.49 208,809.51
SURA ASSET MANAGEMENT 100,000.00) 104,250.00)
SYNCHRONY FINANCIAL 7,000.00 7,151.83
SYNCHRONY FINANCIAL 45,000.00 45,932.85
TIME WARNER INC 95,000.00 96,864.85
TIME WARNER INC 30,000.00 30,406.80
TYSON FOODS INC 16,000.00 16,556.32
TYSON FOODS INC 16,000.00 16,811.20
TYSON FOODS INC 25,000.00 24.,466.25
UNITEDHEALTH GROUP INC 20,000.00 22,110.60
US BANCORP 30,000.00 31,181.10
DC 2018-1A A2 74,062.50 75,434.73
ABTEC CORP 16,000.00 16,490.56
FRBS 2014-C20 AS 55,000.00 57,428.89
ILLIAMS PARTNERS LP 100,000.00) 104,983.00)
ILLIAMS PARTNERS LP 25,000.00 25,614.25
72 3,758,250.79 3,848,441.49
(421,404,343)

19.0% 18.0%

APPLE INC 65,000.00 65,577.20
BELL CANADA 20,000.00 21,628.20
GOLDMAN SACHS GROUP INC 75,000.00 75,901.50
MORGAN STANLEY 100,000.00) 101,112.00)
ROGERS COMMUNICATIONS IN 35,000.00 36,654.10
5 295,000.00) 300,873.00
(24,512,123)

1.1% 1.0%

ABN AMRO BANK NV 100,000.00 120,353.00)
ALLIANZ FINANCE 11 B.V. 100,000.00 100,782.00)
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ANHEUSER BUSCH INBEV NV 27,000.00 28,267.65
ASR NEDERLAND NV 100,000.00 113,375.00
BANCO DE SABADELL SA 100, 000.00 102,742.00
BANK OF AMERICA CORP 100,000.00 103,128.00
BARCLAYS PLC 110,000.00 105, 364.60
BNP PARIBAS 100, 000.00 105, 754.00
CARNIVAL CORP 100,000.00 102,748.00
CK HUTCHISON FINANCE 16 100,000.00 101,209.50
CNP ASSURANCES 100,000.00 111,023.00
COMMONWEALTH BANK AUSTRA 150,000.00 164,011.50
CREDIT SUISSE GUERNSEY 100,000.00 102,274.00
DAINMLER AG 40,000.00) 39,679.60)
DANSKE BANK AS 100,000.00 101,345.00
DEXIA CREDIT LOCAL 200,000.00 207,788.00)
DEXIA CREDIT LOCAL 50,000.00) 51,100.50)
DH EUROPE FINANCE SA 100,000.00 104,250.00
FEDEX CORP 100,000.00 101,582.00
GENERAL MOTORS FINL CO 100,000.00 103,367.00
GOLDMAN SACHS GROUP INC 42,000.00 43,808.52
HSBC HOLDINGS PLC 100,000.00 103,290.00
HSBC HOLDINGS PLC 100,000.00 102,912.00
MITSUBISHI UFJ FIN GRP 100,000.00 101,882.00
MORGAN STANLEY 100, 000.00 101,748.00
MUENCHENER RUECKVERSICHE 100,000.00 109,723.00
NATIONAL BANK OF CANADA 100,000.00 103,271.00
NATWEST MARKETS PLC 100,000.00 99,965.00)
NORDEA BANK FINLAND PLC 115,000.00 116,283.40
ORSTED A/S 25,000.00 29,000.00)
TURKIYE VAKIFLAR BANKASI 100,000.00 95,829.50)
US BANCORP 100,000.00 102,491.00
OLKSWAGEN BANK GMBH 45,000.00) 44.,439.30
OLKSWAGEN LEASING GMBH 25,000.00 26,821.25
ELLS FARGO & CO 110,000.00 118,351.20
ELLS FARGO & CO 100,000.00 107,829.00
ESTPAC BANKING CORP 105,000.00 107,259.60
37 3,444,000.00 3,585,048.12
(439,777,852)

19.9% 18.8%

GATWICK FUNDING LIMITED 100,000.00 114,283.00
IBERDROLA FINANZAS SAU 50,000.00) 62,438.00
YORKSHIRE WATER FINANCE 50,000.00) 59,096.00)
3 200,000.00 235,817.00
(32,865,815)

1.5% 1.4%

918,560,133

(918,560,133)

2,342,202,232

(2,063,720,485)
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