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2019 6 28
2,409,571,604 41.93
1,011,981,692 17.61
501,203,510 8.72
357,634,243 6.22
294,282,674 5.12
215,825,222 3.76
190,186,293 3.31
183,546,485 3.19
140,835,726 2.45
107,897,790 1.88
21,800,527 0.38
15,108,329 0.26
5,449,874,095 94.83
296,920,109 5.17
5,746,794,204 100.00
2019 6 28
) )
ASSURANT INC 3,100,000| 11,102.37| 344,173,470| 11,425.74| 354,197,940| 7.00000| 2048/3/27 |6.16| 2
DANSKE BANK A/S 2,700,000 10,850.24| 292,956,728| 10,899.35| 294,282,674/ 7.00000 5.12 2
LAND 0LAKES
e 2,699,000 10,293.94| 277,833,575| 10,219.89| 275,834,919| 7.00000 4.80) 2
ROYAL BK OF
2,328,000 11,587.42| 269,755,254| 11,547.00| 268,814,247| 8.62500 4.8 2
SCOT GRP PLC
ANDEAVOR
2,500,000 10,691.79| 267,294,948| 10,741.70| 268,542,617| 6.87500 467 2
LOGISTICS LP
LLOYDS
BANKING 2,397,000 10,951.46| 262,506,591| 11,005.35| 263,798,455| 6.75000 4.5 2
GROUP PLC
CREDIT
2,155,000| 11,264.05| 242,740,386| 11,299.84| 243,511,580| 6.87500 4.24) 2
AGRICOLE SA
DAL ICHI LIFE
1,980,000 10,873.31| 215,291,662| 10,900.26| 215,825,222| 4.00000 3.76| 2
INSURANCE
JPMORGAN
1,851,000 10,767.78| 199,311,790| 10,777.92| 199,499,338| 6.05275 3.471 2
CHASE & CO

2177
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ASSURED

66,469 2,912.48] 193,590,019| 2,926.49| 194,521,429 6.87500( 2101/12/15]3.38 1
GUARANTY
WILLOW NO.2

1,652,000| 11,029.99| 182,215,596| 11,110.56| 183,546,485| 4.25000| 2045/10/1 |3.19 2

FOR ZURICH
UBS GROUP
FUNDING 1,555,000| 11,466.16| 178,298,807| 11,425.74| 177,670,257| 7.00000 3.09 2
SWITZE
CREDIT
SUISSE GROUP 1,520,000] 11,533.53| 175,309,656| 11,606.71| 176,422,135] 7.25000 3.07 2
AG
AGRIBANK FCB 15,000( 11,021.52| 165,322,912| 11,021.52| 165,322,912| 6.87500 2.88 1
ENTERPRISE
PRODUCTS 1,579,000f 10,062.08| 158,880,381| 10,293.94| 162,541,392| 5.25000| 2077/8/16 |2.83 2
OPER
CREDIT
SUISSE GROUP 1,277,000| 11,533.52| 147,283,178| 11,520.05( 147,111,118] 7.50000 2.56 2
AG
NORDEA BANK
ABP 1,239,000| 11,331.42| 140,396,341| 11,366.88| 140,835,726| 6.62500 2.45 2
BARCLAYS PLC 1,235,000] 11,317.94| 139,776,682| 11,250.58| 138,944,678| 8.00000 2.42 2
ATHENE

48,700| 2,807.92| 136,746,167| 2,824.09| 137,533,573 6.35000 2.39 1

HOLDING LTD

CORTS
TR-BELLSOUTH

43,095| 2,910.33| 125,420,672| 2,936.19| 126,535,522| 7.00000] 2095/12/1 |2.20 1

BARCLAYS PLC 1,100,000| 11,097.73| 122,075,085| 10,994.58| 120,940,380| 7.75000 2.10 2
BNP PARIBAS 1,000,000| 11,358.37| 113,583,713| 11,412.26| 114,122,663| 7.00000 1.99 2
METLIFE INC 1,000,000] 11,296.39| 112,963,921| 11,358.37| 113,583,713| 5.87500 1.98 2
PRUDENTIAL

bLC 37,861 2,910.32| 110,188,004 2,853.20] 108,025,054 6.75000 1.88 1

TRANS-CANADA
PIPELINES

1,300,000 8,309.42| 108,022,503 8,299.83| 107,897,790| 4.72800| 2067/5/15 |1.88 2

AMERICAN

913,000f 10,859.84| 99,150,362| 11,083.18| 101,189,464 5.75000 2048/4/1 |1.76 2
INTL GROUP

VODAFONE

817,000f 11,663.41| 95,290,116| 11,595.61| 94,736,191| 7.00000f 2079/4/4 |1.65 2
GROUP PLC

PARTNERRE
FINANCE 11 1,000,000| 8,198.72| 81,987,230| 8,091.04| 80,910,408 4.84525| 2066/12/1 |1.41 2
INC

SOUTHERN CAL
EDISON

755,000( 10,619.47| 80,177,005 10,657.73| 80,465,909] 6.25000 1.40 2

ENERGY
TRANSFER 28,200 2,683.97| 75,687,982 2,681.81| 75,627,189] 7.60000 1.32 1
OPERATNG

22177



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

1 25 2 1,000
2019 6 28

34.80

28.36

15.27

8.72

5.48

2.21

94.83
14 31,451,546,072 7,176
2009 11 20 30,772,703,442 7,026
15 29,553,854,085 7,347
2010 5 20 28,930,938,023 7,197
16 28,687,770,936 7,928
2010 11 22 28,119,149,885 7,778
17 25,078,478,370 8,088
2011 5 20 24,581,858,973 7,938
18 21,242,970,693 7,730
2011 11 21 20,743,581,248 7,555
19 20,215,595,202 7,882
2012 5 21 19,422,636,572 7,582
20 19,089,590,993 8,024
2012 11 20 18,351,909,528 7,724
21 17,388,499,747 8,055
2013 5 20 16,708,087,375 7,755
22 14,786,971,910 7,613
2013 11 20 14,175,912,592 7,313
23 13,520,220,438 7,710
2014 5 20 12,974,597,070 7,410
24 12,484,835,583 7,569
2014 11 20 11,976,505,473 7,269
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o5 11,316,132,018 7,359
2015 5 20 10,843,782,820 7,059
26 10,090,207,000 7,124
2015 11 20 9,653,765,293 6,824
27 9,367,949,862 6,924
2016 5 20 8,957,209,548 6,624
o8 9,064,490,109 6,654
2016 11 21 8,665,842,774 6,354
29 8,866,823,708 6,546
2017 5 22 8,457,657,318 6,246
30 8,180,242,095 6,314
2017 11 20 7,885,215,810 6,094
31 6,910,893,789 5,980
2018 5 21 6,695,162,618 5,800
32 6,043,836,724 5,603
2018 11 20 5,844,515,300 5,423
33 5,896,648,997 5,724
2019 5 20 5,708,222,625 5,544
2018 6 6,478,066,686 5,747
7 6,446,964,211 5,764
8 6,394,854,474 5,750
9 6,275,635,106 5,690
10 6,031,913,691 5,541
11 5,808,250,228 5,401
12 5,610,941,757 5,270
2019 1 5,723,160,817 5,433
2 5,731,613,131 5,482
3 5,742,377,897 5,521
4 5,751,721,803 5,574
5 5,681,774,877 5,532
6 5,746,794,204 5,612
10,000
1
2009 5 21
14 150
2009 11 20
2009 11 21
o 2010 5 20 150
2010 5 21
16 150
2010 11 22

24177
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2010 11 23

17 150
2011 5 20
2011 5 21

18 175
2011 11 21
2011 11 22

19 300
2012 5 21
2012 5 22

20 300
2012 11 20
2012 11 21

21 300
2013 5 20
2013 5 21

22 300
2013 11 20
2013 11 21

23 300
2014 5 20
2014 5 21

24 300
2014 11 20
2014 11 21

25 300
2015 5 20
2015 5 21

26 300
2015 11 20
2015 11 21

27 300
2016 5 20
2016 5 21

28 300
2016 11 21
2016 11 22

29 300
2017 5 22
2017 5 23

30 220
2017 11 20
2017 11 21

31 180
2018 5 21
2018 5 22

32 180
2018 11 20
2018 11 21

33 180
2019 5 20
2009 5 21

14 19.3
2009 11 20
2009 11 21

15 4.6
2010 5 20
2010 5 21

16 10.2
2010 11 22
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2010 11 23

17 4.0
2011 5 20
2011 5 21

18 2.6
2011 11 21
2011 11 22

19 4.3
2012 5 21
2012 5 22

20 5.8
2012 11 20
2012 11 21

21 4.3
2013 5 20
2013 5 21

22 1.8
2013 11 20
2013 11 21

23 5.4
2014 5 20
2014 5 21

24 2.1
2014 11 20
2014 11 21

25 1.2
2015 5 20
2015 5 21

26 0.9
2015 11 20
2015 11 21

27 1.5
2016 5 20
2016 5 21

28 0.5
2016 11 21
2016 11 22

29 3.0
2017 5 22
2017 5 23

30 1.1
2017 11 20
2017 11 21

31 1.9
2018 5 21
2018 5 22

32 3.4
2018 11 20
2018 11 21

33 5.6
2019 5 20

x 100

14

2009 5 21

2009 11 20

126,588,537

3,326,991,495

26177
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2009 11 21

15 138,137,305 3,740,731,346
2010 5 20
20010 5 21

16 107,461,097 4,152,592,066
2010 11 22
2010 11 23

17 83,412,077 5,270,268,743
2011 5 20
2011 5 21

18 84,560,024 3,595,813,745
2011 11 21
2011 11 22

19 443,109,878 2,281,654,220
2012 5 21
2012 5 22

20 508,292,515 2,366,790,312
2012 11 20
2012 11 21

21 350,268,683 2,564,215,063
2013 5 20
2013 5 21

22 241,640,042 2,400,936,331
2013 11 20
2013 11 21

23 132,347,979 2,008,672,291
2014 5 20
2014 5 21

24 170,387,439 1,202,062,323
2014 11 20
2014 11 21

25 155,888,447 1,272,459,717
2015 5 20
2015 5 21

26 91,604,426 1,306,109,332
2015 11 20
2015 11 21

27 279,458,579 903,978,706
2016 5 20
206 5 21

28 1,066,353,781 949,743,399
2016 11 21
2016 11 22

29 1,073,061,232 1,169,680,441
2017 5 22
2017 5 23

30 1,157,943,773 1,760,346,904
2017 11 20
2017 11 21

31 167,404,396 1,563,847,740
2018 5 21
2018 5 22

32 183,615,223 949,838,221
2018 11 20
2018 11 21

33 133,388,080 613,538,838
2019 5 20

27177
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= il =i (2019456 BFHE)
500
16,000 !*m'
14,000 F- 56124
400 HEREW
12,000 5. 7468BHM

10,000 4300

6,000

<100
4,000 F ]

zuuu 1 1 ] ] ] ] L L 1 U
00e6 0% 20MA MRe 20134 046 201546 H0Ned6 2MAE DA 206

# 'Roskas) 2. Rt FNETREALL20ELTHRELTVET.

(OB, )

20195 6 A 30M 2018812R 20M Eif 1 FRERat _ 360M

20195 R 30/ 20185118 30M HERRE 7.050M

2019F 4 B 30M Z018E10H 30MH

2019 3 R 30M 20186 9 B 30M

20194 2 B 30/ 2018E B8 A 30/

20191 A 30M 2018 7 A 30M

FERZEEORR (201946 AFR)

Bt ¥ £ ] BEtE (%)
FAUA ASSURANT INC 7.00000% 2048/3/27 (L 6.16

TV—7 | DANSKE BAMNE A/S 7.00000% BT 5.12
FALUA LAMD OLAKES INC 7.00000% FOAESR 4.80
AFUZ ROYAL BK OF SCOT GRP PLC 8.62500% T 468
FAUH AMNDEAVOR LOGISTICS LP 6.87500% TOHhER 467
AFUZ LLOYDS BAMNKING GROUP PLC 6.75000% BT 4.59
FTUA CREDIT AGRICOLE SA 6.87500% BT 4.24

B DAl ICHI LIFE INSURAMCE 4,00000% el 3.76

FAUA JPMORGAMN CHASE & CO 6.05275% |7 3.47
FAUA ASSURED GUARANTY 6.87500% 2101/12/15 i 3.38

HENEHRENRERN T HETT.

FMNSEDHEE (@E 1050 BE~—2)

0%
25% 1 10.7% 10.8%
7.5% A.6% 10.0%
0%_- 1 27% , BN 20% ; I 2% 1 0.9% S I
s | L7.3%
—50%.

2010 201 20125 2013F 20044 20058 20eEFE 2007 20M18F 29F

wIOFROEEER SRS AHGESHMERCRELTVET, S, 2019 E3FIrS6 A ToREEFERLTUET.
BB, Y77 RCRARVFT—-IRBUER .

LEEREEDRATH) . FHRORAMRSESBIRIZDOTREBIFEA.
B OERRRE. SRSt FERBESEEtOR—LN—JETIRRBVEETET.
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10 1.65 1.5
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ASSURED GUARANTY 6.2500% 11/01/2102 26,386 689,993.90[ 1
ASSURED GUARANTY 6.8750% 12/15/2101 66,469 1,797,321.76] 1
BANCO SANTANDER SA 4.0000% 6,224 142,591.84| 1
BANK OF AMERICA CORP 6.4500% 12/15/2066 4,475 117,379.25 1
BROOKFIELD PROPERTY PART  6.5000% 19,500 490,035.00| 1
CARLYLE GROUP LP 5.8750% 500 12,040.00 1
CORTS TR-BELLSOUTH 7.0000% 12/01/2095 43,095 1,176,493.50| 1
ENERGY TRANSFER OPERATNG  7.6000% 28,200 700,488.00[ 1
OAKTREE CAPITAL GRP 6.6250% 9,525 245,935.50[ 1
OAKTREE CAPITAL GRP LLC  6.5500% 16,650 425,907.00[ 1
PRUDENTIAL PLC 6.5000% 5,828 155,549.32| 1
PRUDENTIAL PLC 6.7500% 37,861 1,001,802.06| 1
AGRIBANK FCB 6.8750% 15,000 1,533,750.00 1
ALLSTATE CORP 6.5000% 05/15/2057 400,000 440,000.00| 2
AMERICAN INTL GROUP 5.7500% 04/01/2048 913,000 909,868.41| 2
ANDEAVOR LOGISTICS LP  6.8750% 2,500,000 2,528,100.00 2
ASSURANT INC 7.0000% 03/27/2048 3,100,000 3,177,500.00 2
BARCLAYS PLC 7.7500% 1,100,000 1,123,892.00 2
BARCLAYS PLC 8.0000% 1,235,000 1,288,994.20 2
BNP PARIBAS 7.0000% 1,000,000 1,033,750.00 2
CREDIT AGRICOLE SA 6.8750% 2,155,000 2,223,701.40 2
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