EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

2020 4 20
32 ( 2019 7 23 2020 1 20 )

03-6447-6147

1/147



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

B AIN(E - x E SR
ehmEmE | OISR | e ey
#oo

5
B RIS & o=
& o FEERnE
& AL FolEE
" ( )
EEEa

2/147



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

BEREE (RS HE | E R PERERE BE A

(e F1@ [(&A-—-s0k
-8
TR Fe20 B#*
oh e B

Fa@ [dE*

1 & FFIU-27F [BY
— ¥ F£50 (Bohi [ ]
A {E (A
ik R

T Wt 120

2 Luw k@S [((BR) |FEFZITF
[ 1
B o 3 #
TEERE FrLFE-FF- 2L
Thi |72 LA Fr A
T DT i 1
S EEiEE (1% ohE B
# ik ) (chE)
EEES IRl
iy 1
wEALaEER
FEEAATEEE
12

12

3/147



B BUIR(E - ; BENMEREE
: - TR T R kY :
1B MBS b (M3 il SR
i Y
E Bl
B{EBIRE & =
8 #t TENERE
1EMBYIR(E TOMEE
" it { )
HEHEG
EEMREE [BEHE RS HEihE e e R By
= F£1@ [(FO0-rk
- #
+EH F£20 (B
o] B
F 40 [dk*

1% & FrIU=T7uF (&
-8 FaOd (B L2 o w530
g (FRA)
ik I
T mith g F£ 120
2Ly FEE A [#EFZTF
[ 1

B oh 3
THERE A SR R
To |[F7UA FrUA

T MithiE s roo

(SRR (1R hik
# L&) ) (chE)

EEEE TR iy

( 1
EERSEER
EERsEER

4/147

EDINETOOOO

00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad



12

12

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

https://www.toushin.or.jp/

5/147



-
©
o

@.

EDINETOOOO
O00OO00000000000000(E12430)

Ooooooooooooooooooono
KED/N\A 14— VFMEERLICHBIEEETEVET .

T L TBBE~BEiESOAR WORDS. 890V RIED.
BLUY—2 ERNONESRAFN ST WEEROIISRETELETY .,

FRICLT. 88 . RELIREAECEITE S EEDELET,
EARSONSILONEERREL T BERRBICEEUCNE SRR ESCEEDEUET.

o FEZHT L, REAEAHICE IV TEREHTRELFTH, SRS OANCLDAESHEEE
AR PIEETEDELBSHHDET .

PIMCODER%EERAL. ENICNBEERLET

477 OBAOREIE . KE NS BERAFO—H THOPIMCO U T A I RARAL b
RRIAVSAUNZ— DTNV =) DBERATH B AIT0) (USFuR | HiTEL, RR
HRTHSEREFEIRIS. PIMCOFBRLET .

[REAYIEL] E[REAYIBD D200 I—-ADBOET .
REEMURIEEDOTAUY O FBIMEIAD—Z (REAYTEL) & Rl AT UR %
B 3 3[BI—R (ABAvIBD) | EHEL, SERO-—XNHLET.

2ONI—2ADMT. Ay F /I RFESTENTEF T L BRRHICE TR Ay F VY
BB BVEEHB0ET. BU IS BESHICBHUEDEL R,

#MRBESLSURSEELSCED. FEOSSEERENTEASVESN BT,
Z7/EOHLED

PAS KL “ PIMCO ol W
- —_— HE2—¥ | —— :
pra— |\ — L (BENDEL) | e | MRS —ILE g m
?'r.-t- : : BIMC rEM) e —"

L] -
- —— -
| -9

o[ = - B
— S | A AP | m
s IrvkmM | B8
wiE -
" e
(|- E B
| ESasit nillis
- ERER S AR, OV — vl B L UEE S RERLAD TR S OEESRETEVER A
- AEEREOEBERETENES A
| Faj: ¥k )

BRI SESBEERATIRTET 0L, FRELT. KELCAEERENICITESILEDELET.
RREONESOTHLBSTEOEMCOLTRIIT S BOTRBDER A

6/147



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

N1 4 —UFRER

& '

o)\ £ — UK LIS, BBI& (SE&PHD  SsPH  L—Fs—Att
HE) YU TOBRHERSENT AAA P
WSELLET, " Al Aa L
© — BRI/ \A o — LRI 48 R A A x
#if (BBBEELLLL) DN SR | e s . 3
LTRAEPRBMOZLLD WD, ! ng(l; o8 % gm é
FILDNE<HESEDTIURIHE jE R 7
W, FOREDEL TR REHEE j = > =
HORBEOEEABCHLREDT k 8 m
RiT-RELTLET, 8 Ll

#IEIOERE. SEPHEUL—T—XHOBE G ESSICLTLEY.

PIMCOICOWWT

F '

- PIMCO®@ N3 F D58

e PIMCOE, it M CROER T )L —TTHHF U7 /1T I—=TD—RT. XEAUT+ L= FHICE
HEECERaHNOREEREHTI. BIC. @B 77 JEREICELEPE BT ZESS, sl H
TR ACEOHRNEE-TLET. BEOEREGZEEL. (HEEORRDS#EICLE=
EUCERRROE8 Mg 278 BZETVETY,

X IDEFADHT. MHH B, TV —JRVHN. )/ o0 ERUSHEVERSYETEI7—DIE
AL Al RICAELSSRHABICELTRLVENEZSES,. SR MsERNEES/O—
HUCETTTEOlRFT—LERULTLET.

0 201 9FFKREOPIMCOYIL—T DB ARERE"Z. 1.91EFIL(H2085M. 1 XFIL=108.675
MTERR)ZSDETY.
=P UF YT —TRREHDSOERERESHET.

PIMCODE A ICHT 378D SO ET M

o FHBEFARF IR —Iv—RABE-—J2A5—11(2012%.,. 201 3%, 201 55)

o BEFMHFTZ—Jv—R U \1 A —JLFRFEM) . F0—) Ub A A5 —EE(200 1 ., 2004%)
# HEFE3BEO— BN OERESHUCHOTED, FROBEERSENRT SoDOTREDE AN

27 /FO5HEE A

F
¢ EARBOFBELDURERRELT, BRARRICREULCNRARETEICLEHELET,
o BHA20B ((FRBDBSIIRERE ) E2RBLLET .
(HREEROOA A—V]
1A 2R B8R 43 6ERA 6A 7A B8R ©8A 10A 11A 12A

F

v v

@ééé@ u@@ o M

#HESTI. MBSESH BRIV TSR DTRELETH. SHAHOHNIC LD B BEEETD
BEevPIETATDELESEHDET.
# FEEAA—ITHD, BROSESOTLLBLUTOREICOVTTRE, FHATHOOTIBOEE A,

71147



EDINETOOOO
O00OO00000000000000(E12430)
Oooooooooooobooooooad

REFESECE(CHT 2EBESIR
flﬁﬂam ﬂﬁﬁmﬂmtmmn.HIMI!ﬂﬁi&nﬂﬂmE.ﬁﬂﬁﬁimna&]

FORMELS BRERITHOFT.

HRER THESISILONSA X—Y

SHEERR. SENEMPCRELCNGR (ERERSOESS RS SUNGREIC NG ) EEAT
ZHONAMEDHDFET. TORS. SWARNBOBRERIZAMARNBLESTTFEI LI LIC
BOET.FL. AESONER. ETLEHNERICS I 77 /FORREET T HOTEBOE LA,

Lt m PICREL IS if‘:ﬂh hﬂ 6‘3

10,5000

K-l s g

(HIPEHSEL, OERBREOES UZERZREONEE ESUNEGUSUICOTERMNISSLU
AERYS T, e HENHCE Ty ACHSmSEILONET,

& _Hgld - A—JTHED, §ROSESOILN SR EBE ST REEN - DLTnE, i T5e0THEIZ .

lmmwmmsrmﬁm—mw m:;ﬁm—mu:ﬁgrua]
ELHEY. PN EOERERICED. SiESELIOBEEROE D GBS EENTT .

EI‘ mxmmﬁmm
)83 EME
7 s BULEEDET.

- ISR | @R (RRE077 /FORA R ELESEINSOFRETY .

- AAHEE  @RREETEIBSNSOHESTY . SEROEAEORARNTER.
FRESR) THFLES (HHIER) ORI LET.

5,000

2004 3 10

8/147



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

[

T ELA-nAdA4—F-772F AJ-ZA (BEAwTEL) [
ELd-ALA~IF-Z72F BI-X (B¥AawIimt)

7 F

'~.J

| Efoen 2 | Fitaw

g
HEY -y 3334 AR 8583381 | =2 U F MSSHRTHESET
- {55681 & MIEMEE > (EiEEREsit: BETAR- 3 AMERES
- BRRES LERSE SRS Ak . Bt
- {S3EET I OISR - {3

 EEEETEMEE ALY

¥1 ERCEEICEETS #1

FEFROELEN FEORIMRL M
B ] A7 2305 =
b=t ey LI
PAIGeRUYEFoF P EERORELE L YRR
CGEREESEOELESIT T 7 F xER | - BT, IREEw A S L OMEE R OIRL
R E— ) - HiRESEE LRERAES|EOET ALY
[ EEE EniD ]
1
2
3
FIrCO
LR 2 RMOOAE BE | szacx |[EED 4@
ae | "TNSR Genvns. (SR rEsce-ne [ wway
Hidm E’/; l § _ 7 PR ()
W IR R 5 -
% ol (B AL | N . Erf D&t
= Py .IE* FA= =k FHE-T77UE J — D Y
ﬁ HEE o UFoF e
e ——
o ' ' FIMCD
% ENRaT e FltC0 3 FE | e SEa- A HE T
B 3 s - o r— A= ILF s 2 FE r —_ ﬂélﬂf:-’fffh.ll.-l':' et BN
S— 77uF i (BEAvFHLD (R | | R
U725 45 Bl BI- 2 A ey
:adakn -t N )] 2 . Bl mEig T
fﬂ;ﬂﬁ .:;.1-;._-.-}:;r 5 A i 'tr.fl“' ?tf ?T./I" "}Eé 1 ﬂjﬁ#ifiﬂ&
2020 1

9/147



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

17,363

1959
1999

179,869,100 91.29
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2020 1 31

6,009,256,294 98.78
6,228,763 0.10
— 67,750,494 1.11
6,083,235,55]] 100.00
)
660,503 9,288.86  6,135,324,787 9,098  6,009,256,294/98.78
6,134,900 1.0152 6,228,763 1.0153 6,228,763 0.10)
)
98.78
0.10
98.89

26/147



EDINETOOOO

00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

)

13 (2010 7 20 ) 18,495 18,598 0.7134 0.7174
14 (2011 1 20 ) 16,086 16,170 0.7109) 0.7146
15 (2011 7 20 ) 14,066 14,141 0.6812 0.6848
16 (2012 1 20 ) 12,284 12,348 0.6543 0.6577
17 (2012 7 20 ) 11,347 11,404 0.6822 0.6856
18 (2013 1 21 ) 12,155 12,206 0.8085 0.8119
19 (2013 7 22 ) 12,623 12,677 0.8890) 0.8928
20 (2014 1 20 ) 11,097, 11,144 0.9264 0.9303
21 (014 7 22 ) 10,045 10,086 0.9000) 0.9036
22 (2015 1 20 ) 10,072 10,115 1.0072 1.0115
23 (2015 7 21 ) 9,634 9,672 1.0577 1.0619
24 (2016 1 20 ) 7,689 7,725 0.8984 0.9026
25 (2016 7 20 ) 7,152 7,179 0.8868 0.8902
26 (2017 1 20 ) 7,454 7,482 0.9719 0.9756
27 (2017 7 20 ) 8,007 8,036 0.9572 0.9607
28 (2018 1 22 ) 7,298 7,325 0.9377 0.9412
29 (2018 7 20 ) 6,913 6,939 0.9244 0.9278
30 (2019 1 21 ) 6,361 6,387 0.8869 0.8904
31 (019 7 22 ) 6,195 6,218 0.8983 0.9016
32 (2020 1 20 ) 6,233 6,255 0.9357, 0.9390)
2019 1 6,358 — 0.8873 —

2 6,478 — 0.9125 —

3 6,438 — 0.9121] —

4 6,453 — 0.9285 —

5 6,268 — 0.9049 —

6 6,231 — 0.9015 —

7 6,258 — 0.9100, —

8 6,141 — 0.8938 —

9 6,219 — 0.9073 —

10 6,253 — 0.9140) —

11 6,244 — 0.9182 —

12 6,235 — 0.9298 —

2020 1 6,083 — 0.9163 —

(

)

271147
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13 2010 1 21 2010 7 20 0.0244
14 2010 7 21 2011 1 20 0.0225
15 2011 1 21 2011 7 20 0.0218
16 2011 7 21 2012 1 20 0.0205
17 2012 1 21 2012 7 20 0.0204
18 2012 7 21 2013 1 21 0.0197,
19 2013 1 22 2013 7 22 0.0224
20 2013 7 23 2014 1 20 0.0228
21 2014 1 21 2014 7 22 0.0222
22 2014 7 23 2015 1 20 0.0235
23 2015 1 21 2015 7 21 0.0251]
24 2015 7 22 2016 1 20 0.0253
25 2016 1 21 2016 7 20 0.0225
26 2016 7 21 2017 1 20 0.0206
27 2017 1 21 2017 7 20 0.0211
28 2017 7 21 2018 1 22 0.0209
29 2018 1 23 2018 7 20 0.0202
30 2018 7 21 2019 1 21 0.0212
31 2019 1 22 2019 7 22 0.0208
32 2019 7 23 2020 1 20 0.0198
13 2010 1 21 2010 7 20 1.06
14 2010 7 21 2011 1 20 2.80
15 2011 1 21 2011 7 20 1.11
16 2011 7 21 2012 1 20 0.94
17 2012 1 21 2012 7 20 7.38
18 2012 7 21 2013 1 21 21.40
19 2013 1 22 2013 7 22 12.73
20 2013 7 23 2014 1 20 6.77
21 2014 1 21 2014 7 22 0.45
22 2014 7 23 2015 1 20 14.52
23 2015 1 21 2015 7 21 7.51]
24 2015 7 22 2016 1 20 12.67
25 2016 1 21 2016 7 20 1.21
26 2016 7 21 2017 1 20 11.92
27 2017 1 21 2017 7 20 0.66
28 2017 7 21 2018 1 22 0.15
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29 2018 1 23 2018 7 20 0.74
30 2018 7 21 2009 1 21 1.76
31 2019 1 22 2019 7 22 3.63
32 2019 7 23 2020 1 20 6.37
)
100
13 2010 1 21 2010 7 20 103,363,697 4,998,328,181
14 2010 7 21 2011 1 20 102,477,656 3,397,405,556
15 2011 1 21 2011 7 20 87,290,985 2,066,822,336
16 2011 7 21 2012 1 20 72,859,338 1,947,118,006
17 2012 1 21 2012 7 20 71,414,576 2,212,290,720]
18 2012 7 21 2013 1 21 93,675,890 1,692,710,916
19 2013 1 22 2013 7 22 422,244,023 1,257,693,275
20 2013 7 23 2014 1 20 163,767,293 2,384,423,908
21 2014 1 21 2014 7 22 61,622,629 878,907,287
22 2014 7 23 2015 1 20 43,579,887 1,205,863,627
23 2015 1 21 2015 7 21 63,372,392 954,478,482
24 2015 7 22 2016 1 20 40,908,880, 590,455,013
25 2016 1 21 2016 7 20 69,791,269 564,375,132
26 2016 7 21 2017 1 20 230,432,532 625,308,429
27 2017 1 21 2017 7 20 2,410,101,711 1,714,181,685
28 2017 7 21 2018 1 22 1,095,670,098 1,678,140,765
29 2018 1 23 2018 7 20 85,041,226 388,654,357
30 2018 7 21 2019 1 21 70,093,792 376,252,921
31 2019 1 22 2019 7 22 27,423,987 303,593,351
32 2019 7 23 2020 1 20 26,620,347 262,655,145
2020 1 31
1,435,845,848 98.23
1,473,092 0.10;
— 24,340,893 1.67
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1,461,659,833 100.00]
()
164,548 8,791 1,446,541,468 8,726 1,435,845,84898.23]
1,450,894 1.0153 1,473,093 1.0153 1,473,092 0.10]
)

98.23

0.10;

98.33

)

13 (2010 7 20 ) 1,752 1,762 0.8971 0.9019
14 (2011 1 20 ) 1,669 1,678 0.9395 0.9443
15 (2011 7 20 ) 1,492 1,500 0.9357 0.9405
16 (2012 1 20 ) 1,360 1,366 0.9183 0.9229
17 (2012 7 20 ) 1,390 1,396 0.9368 0.9413
18 (2013 1 21 ) 2,135 2,144 0.9708 0.9751]
19 (2013 7 22 ) 2,344 2,354 0.9572 0.9613
20 (2014 1 20 ) 1,937 1,945 0.9596 0.9636
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21 (014 7 22 ) 1,725 1,732 0.9580 0.9618
22 (2015 1 20 ) 1,227 1,232 0.9230 0.9267
23 (015 7 21 ) 1,105 1,109 0.9178 0.9214
24 (2016 1 20 ) 943 947 0.8207 0.8242
25 (2016 7 20 ) 987 990 0.8895 0.8926
26 (2017 1 20 ) 3,161 3,171 0.8945 0.8972
27 (017 7 20 ) 2,767 2,775 0.9046 0.9071
28 (018 1 22 ) 2,060 2,065 0.8923 0.8944
29 (2018 7 20 ) 1,859 1,862 0.8617 0.8634
30 (019 1 21 ) 1,704 1,707 0.8486 0.8502
31 (019 7 22 ) 1,614 1,617 0.8716 0.8730)
32 (020 1 20 ) 1,475 1,478 0.8841] 0.8858
2019 1 1,681 — 0.8488 —
2 1,683 — 0.8622 —
3 1,674 — 0.8641] —
4 1,686 — 0.8722 —
5 1,650 — 0.8623 —
6 1,630 — 0.8741 —
7 1,617 — 0.8750 —
8 1,611 — 0.8763 —
9 1,605 — 0.8753 —
10 1,576 — 0.8755 —
11 1,545 — 0.8750 —
12 1,528 — 0.8831 —
2020 1 1,461 — 0.8773 —

)
13 2010 1 21 2010 7 20 0.0288
14 2010 7 21 2011 1 20 0.0288
15 2011 1 21 2011 7 20 0.0286
16 2011 7 21 2012 1 20 0.0284
17 2012 1 21 2012 7 20 0.0273
18 2012 7 21 2013 1 21 0.0262
19 2013 1 22 2013 7 22 0.0250
20 2013 7 23 2014 1 20 0.0243
21 2014 1 21 2014 7 22 0.0232
22 014 7 23 2015 1 20 0.0224
23 2015 1 21 2015 7 21 0.0219
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24 2015 7 22 2016 1 20 0.0215
25 2016 1 21 2016 7 20 0.0194
26 2016 7 21 2017 1 20 0.0176
27 2017 1 21 2017 7 20 0.0157,
28 2017 7 21 2018 1 22 0.0135
29 2018 1 23 2018 7 20 0.0113
30 2018 7 21 2019 1 21 0.0098
31 2019 1 22 2019 7 22 0.0086
32 2019 7 23 2020 1 20 0.0099
13 2010 1 21 2010 7 20 3.68
14 2010 7 21 2011 1 20 7.94
15 2011 1 21 2011 7 20 2.64
16 2011 7 21 2012 1 20 1.18
17 2012 1 21 2012 7 20 4.99
18 2012 7 21 2013 1 21 6.43
19 2013 1 22 2013 7 22 1.17
20 2013 7 23 2014 1 20 2.79
21 2014 1 21 2014 7 22 2.25
22 2014 7 23 2015 1 20 1.32
23 2015 1 21 2015 7 21 1.81
24 2015 7 22 2016 1 20 8.24
25 2016 1 21 2016 7 20 10.75
26 2016 7 21 2017 1 20 2.54
27 2017 1 21 2017 7 20 2.88
28 2017 7 21 2018 1 22 0.13
29 2018 1 23 2018 7 20 2.16
30 2018 7 21 2009 1 21 0.38
31 2019 1 22 2019 7 22 3.72
32 2019 7 23 2020 1 20 2.57
100
13 2010 1 21 2010 7 20 43,694,136 350,459,761
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14 2010 7 21 2011 20 47,541,056 224,164,069
15 2011 1 21 2011 20 24,329,335 205,836,482
16 2011 7 21 2012 20 21,605,294 136,011,512
17 2012 1 21 2012 20 178,122,972 175,326,622
18 2012 7 21 2013 21 908,928,963 193,405,228
19 2013 1 22 2013 22 880,695,280 631,242,239
20 2013 7 23 2014 20 83,965,845 513,990,642
21 2014 1 21 2014 22 110,725,019 328,148,774
22 2014 7 23 2015 20 38,536,326 510,293,657
23 2015 1 21 2015 21 43,546,699 168,524,363
24 2015 7 22 2016 20 13,022,461 68,585,825
25 2016 1 21 2016 20 12,044,335 51,372,941
26 2016 7 21 2017 20 2,586,273,728 161,755,140
27 2017 1 21 2017 20 2,220,173,936) 2,695,015, 680,
28 2017 7 21 2018 22 402,604,742 1,152,500,089
29 2018 1 23 2018 20 44,464,737 196,558,983
30 2018 7 21 2019 21 32,241,026 181,526,707
31 2019 1 22 2019 22 7,238,580 163,077,538
32 2019 7 23 2020 20 6,970,485 189,995,576
2020 1 31

— 30,422,813 100.00;

30,422,813 100.00;
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2019 7 22 2020 1 20
112,069,961 117,608,195
6,113,346,816 6,107,359,587
6,254,629 6,141,329
- 54,123,210
6,231,671,406 6,285,232,321
6,231,671,406 6,285,232,321
22,761,103 21,982,188
4,021,043 21,435,541
295,922 291,691
8,582,039 8,459,296
176 16
23,662 23,326
35,683,945 52,192,058
35,683,945 52,192,058
6,897,304,058 6,661,269,260
701,316,597 428,228,997
776,459,038 765,399,569
6,195,987,461 6,233,040,263
6,195,987,461 6,233,040,263
6,231,671,406 6,285,232,321
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2019 1 22 2019 7 23

2019 7 22 2020 1 20
196,388,097 184,486,701
95 248
87,494,137 255,329,626
283,882,329 439,816,575
18,131 14,429
1,716,244 1,689,213
49,772,742 48,989,064
139,453 136,070
51,646,570 50,828,776
232,235,759 388,987,799
232,235,759 388,987,799
232,235,759 388,987,799
2,291,538 1,556,932
811,516,200 701,316,597
28,012,179 22,953,444
28,012,179 22,953,444
2,560,588 2,614,228
2,560,588 2,614,228
145,196,209 134,682,483
701,316,597 428,228,997
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21 20
2019 7 23 2020 1 20
2019 7 22 2020 1 20
7,173,473,422 6,897,304,058
27,423,987 26,620,347
303,593,351 262,655,145
6,897,304,058 6,661,269, 260
701,316,597 428,228,997
2019 1 22 2019 7 23
2019 7 22 2020 1 20
20,595,516 20,271,234
2019 1 22 2019 7 23
2019 2 20 2019 8 20
32,060,690 | A 22,108,401
0| B 0
872,308,284 | C 847,036,232
783,386,756 | D 772,799,431
T 1,687,755,730 | E TR 1,641,944,064
Q ) 2,374 | F ¢! ) 2,388
24,874,662 | G 22,680,566
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I o mom

¢
2019 2 21
2019 3 20

Qa

¢
2019 3 21
2019 4 22

a

¢!
2019 4 23
2019 5 20

¢!
2019 5 21
2019 6 20

35

30,826,698

868,177,845
785,961,701

1,684,966,244
2,383
24,743,899
35

31,448,173

854,347,506
778,603,899

1,664,399,578
2,393
24,337,454
35

22,989,817

852,119,172
782,856,976

1,657,965,965
2,391
24,261,979
35

23,717,616

851,197,462
779,486,085

I o Tom

T & Toom

I o Tmoom
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Qa
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¢!
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33

29,956,953

845,279,366
769,780,540

1,645,016,859

22,621,686

33

21,902,720

844,347,210
775,472,360

1,641,722,290

22,585,774

33

22,634,161

841,016,523
770,938,160

1,634,588,844

22,485,593

33

29,232,400

835,476,411
765,233,363
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E 1,654,401,163 | E + 1,629,942,174
F a 2,391 | F ¢! ) 2,409
G 24,217,112 | 6 22,326,676
H a 35 | H ¢! 33
2019 6 21 2019 12 21
2019 7 22 2020 1 20
A 23,317,730 | A 27,567,487
B 0| B 0
c 849,128,597 | C 822,996,363
D 775,902,411 | D 759,814,270
E 1,648,348,738 | E + 1,610,378,120
F a 2,389 | F a ) 2,417
G 22,761,103 | G 21,982,188
H a 33 | H a 33
2019 1 22 2019 7 23
2019 7 22 2020 1 20
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2019 7 22 2020 1 20
@ @
2 2
(©) ©)

2019 7 22

28,124,688

616

28,125,304

2020 1 20

61,145,919

605

61,145,314
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2019 7 22 2020 1 20
1 0.8983 [1 0.9357
¢ ) (8,983 )|(1 ) (9,357 )
¢h)
@
657,483 6,107,359,587
657,483 6,107,359,587
6,048,783 6,141,329
6,048,783 6,141,329
6,706,266 6,113,500,916
)
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2019 7 22 2020 1 20
27,205,307 27,004,391
1,590,619,842 1,446,541,468
1,620,642 1,475,457

- 5,881,179
1,619,445,791 1,480,902,495
1,619,445,791 1,480,902,495
2,593,353 2,837,929
18,259 -

76,968 70,922
2,232,438 2,056,921

42 3

6,149 5,666
4,927,209 4,971,441
4,927,209 4,971,441
1,852,395,396 1,669,370,305
237,876,814 193,439,251
25,384,821 26,834,722
1,614,518,582 1,475,931,054
1,614,518,582 1,475,931,054
1,619,445,791 1,480,902,495
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2019 1 22 2019 7 23

2019 7 22 2020 1 20
30,141,773 30,836,580
25 72
44,645,088 21,811,474
74,786,886 52,648,126
4,978 3,912
449,080 428,699
13,025,039 12,433,897
36,500 34,520
13,515,597 12,901,028
61,271,289 39,747,098
61,271,289 39,747,098
61,271,289 39,747,098
429,712 158,865
304,099,920 237,876,814
22,820,766 23,263,499
22,820,766 23,263,499
987,503 862,574
987,503 862,574
16,451,734 17,551,595
237,876,814 193,439,251
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21 20
2019 7 23 2020 1 20
2019 7 22 2020 1 20
2,008,234, 354 1,852,395,396
7,238,580 6,970,485
163,077,538 189,995,576
1,852,395,396 1,669,370, 305
237,876,814 193,439,251
2019 1 22 2019 7 23
2019 7 22 2020 1 20
5,389,579 5,144,969
2019 1 22 2019 7 23
2019 2 20 2019 8 20
4,709,556 | A 2,855,022
0| B 0
162,231,941 | ¢ 153,142,938
19,579,679 | D 25,225,808
T 186,521,176 | E T 181,223,768
¢! ) 955 | F a ) 984
2,927,700 | G 2,578,074

53/147




I O Tom

I & Tom

I o Tmoom

a ) 15
2019 2 21
2019 3 20
4,156,511

161,776,114
21,281,646

187,214,271

a ) 961

2,724,547

Qa ) 14
2019 3 21
2019 4 22

4,784,729

160,779,316
22,553,797

188,117,842

a ) 972

2,707,457

a ) 14
2019 4 23
2019 5 20

2,673,263

160,192,362
24,528,354

187,393,979

a ) 972

2,697,386

a ) 14
2019 5 21
2019 6 20

4,201,841

155,289,112
23,734,888

I o Toom

I & Toom

I o mom
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14

4,775,658

152,587,947
25,398,602

182,762,207

2,935,498

16

2,945,072

149,715,777
26,704,379

179,365,228

2,879,880

16

3,148,831

147,595,663
26,363,040

177,107,534

3,193,482
18

4,689,636

144,530,774
25,748,035
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E 183,225,841 | E 174,968,445
F a 981 | F a 1,007
G 2,801,291 | G 3,126,732
H a 15 | H a 18
2019 6 21 2019 12 21
2019 7 22 2020 1 20
A 3,056,562 | A 3,446,237
B 0| B 0
c 154,041,035 | C 138,917,567
D 24,921,612 | D 26,226,414
E 182,019,209 | E 168,590,218
F a 982 | F a 1,009
G 2,593,353 | © 2,837,929
H a 14 | H a 17
2019 1 22 2019 7 23
2019 7 22 2020 1 20
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2019 7 22 2020 1 20
@ @
2 2
(©) ©)

2019 7 22

1,101,156

161

1,100,995

2020 1 20

1,974,576

146

1,974,430
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2019 7 22 2020 1 20
1 0.8716 |1 0.8841
a ) (8,716 ) ) (8,841 )
€Y)
&)
164,548 1,446,541,468
164,548 1,446,541,468
1,453,223 1,475,457
1,453,223 1,475,457
1,617,771 1,448,016,925
)
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2017 11 1 2018 10 31

2018 10 31

2018 10 31

PIMCO

* 832,110

42

356

3

1,442
1,256
11,775
846,984

3,125

55
15
50,776

610
3,728
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58,310

788,674

849,830

) (121)

123,500

788,674
63,449

12.43

PIMCO

896
14,442

58

118
15,515

61

118
188

15,327

896

13,899

15,327
204

PIMCO

74.99
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0000000000000000000
8,462

PIMCO

186
57,461
57,647

57,647
186
50,919

57,647
718

PIMCO

80.30
9,063

2018 10 31 1

PIMCO

. 52,167
54
52,221

51
51
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0000000000000000000
52,170

4,457
2,271

34)

6,694

(56,826)
(1,452)
403
366
(57,509)
(50, 815)

1,355

PIMCO

11
11

11

443
(385)
30

88

(386)
207
(29)
(208)
(120)

(109)

PIMCO
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2,510

®
2,510

(2,316)
(2,316)
194

196

2018 10 31 1

PIMCO

52,170
6,694
(57,509)
1,355

* (326,657)

(325,302)

1,113,976
788,674

PIMCO
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11

88
(208)
(109)

(755)
(755)

(3,288)

(4,152)

19,479
15,327

PIMCO

2
2,510
(2,316)
196

(3.866)
(3.866)

(6,721)

(10,391)

68,038
57,647
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105.5%

0.1%

Energizer Holdings, Inc.

7.353% due 05/18/2019 750 751
751
745
89.6%
7-2%

Ally Financial, Inc.
5.125% due 09/30/2024 2,000 2,037
7.500% due 09/15/2020 3,000 3,187
8.000% due 03/15/2020 1,000 1,055
8.000% due 11/01/2031 1,179 1,421
Blackstone CQP Holdco LP
6.500% due 03/20/2021 1,750 1,763
BNP Paribas S.A.
7.375% due 08/19/2025 (b)(c) 2,000 2,057
CIT Group, Inc.
5.000% due 08/15/2022 3,000 3,019
5.000% due 08/01/2023 2,000 2,010
6.125% due 03/09/2028 500 519
Credit Agricole S.A.
7.875% due 01/23/2024 (b)(c) 5,000 5,182
Equinix, Inc.
5.375% due 05/15/2027 1,000 992
5.750% due 01/01/2025 1,000 1,024
ESH Hospitality, Inc.
5.250% due 05/01/2025 3,000 2,846
Freedom Mortgage Corp.
8.250% due 04/15/2025 1,250 1,162
Greystar Real Estate Partners LLC
5.750% due 12/01/2025 1,000 972
Howard Hughes Corp.
5.375% due 03/15/2025 2,000 1,930
Intesa Sanpaolo SpA
5.017% due 06/26/2024 2,500 2,207
Intrepid Aviation Group Holdings LLC
8.500% due 08/15/2021 1,500 1,511
Lloyds Banking Group PLC
7.500% due 06/27/2024 (b)(c) 3,000 3,034
MGM Growth Properties Operating Partnership LP
4.500% due 09/01/2026 1,000 910
5.625% due 05/01/2024 1,000 1,005

Navient Corp.
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5.000% due 10/26/2020 1,000 1,008

5.875% due 10/25/2024 1,000 947

6.125% due 03/25/2024 2,000 1,955

6.500% due 06/15/2022 1,000 1,019

7.250% due 01/25/2022 750 783

8.000% due 03/25/2020 1,000 1,046

Provident Funding Associates LP

6.375% due 06/15/2025 750 743

Quicken Loans, Inc.

5.250% due 01/15/2028 1,500 1,341

5.750% due 05/01/2025 1,500 1,453

SLM Corp.

5.125% due 04/05/2022 1,000 998

Societe Generale S.A.

7.875% due 12/18/2023 (b)(c) 1,000 1,009

Springleaf Finance Corp.

5.625% due 03/15/2023 1,000 970

6.125% due 05/15/2022 500 505

6.875% due 03/15/2025 1,000 960

7.125% due 03/15/2026 1,000 949

Tempo Acquisition LLC

6.750% due 06/01/2025 1,000 955
56,484

73.6%

Acadia Healthcare Co., Inc.

6.500% due 03/01/2024 1,250 1,277

Actuant Corp.

5.625% due 06/15/2022 1,500 1,511

Adient Global Holdings Ltd.

4.875% due 08/15/2026 2,000 1,725

ADT Security Corp.

3.500% due 07/15/2022 1,000 931

4.125% due 06/15/2023 1,000 930

4.875% due 07/15/2032 1,500 1,189

Advanced Disposal Services,

5.625% due 11/15/2024 1,500 1,466

AECOM

5.125% due 03/15/2027 1,000 935

5.875% due 10/15/2024 1,500 1,534

Air Medical Group Holdings,

6.375% due 05/15/2023 2,500 2,259

Alcoa Nederland Holding BV

6.125% due 05/15/2028 500 500

6.750% due 09/30/2024 500 527

7.000% due 09/30/2026 250 265

Allison Transmission, Inc.

5.000% due 10/01/2024 1,000 973

Altice Financing S.A.

6.625% due 02/15/2023 2,000 1,985

Altice Finco S.A.
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7.625% due 02/15/2025 1,000 892
Altice France S.A.

6.250% due 05/15/2024 3,000 2,888
7.375% due 05/01/2026 2,250 2,162
8.125% due 02/01/2027 750 744
Altice Luxembourg S.A.

7.750% due 05/15/2022 3,750 3,506
Altice U.S. Finance I Corp.

5.500% due 05/15/2026 1,500 1,465
AMC Networks, Inc.

4.750% due 12/15/2022 750 741
5.000% due 04/01/2024 1,500 1,438
American Builders Contractors Supply Co.,

Inc.

5.875% due 05/15/2026 1,000 974
Amsted Industries, Inc.

5.000% due 03/15/2022 1,000 984
5.375% due 09/15/2024 1,250 1,212
Antero Resources Corp.

5.625% due 06/01/2023 1,000 1,002
Aramark Services, Inc.

4.750% due 06/01/2026 1,500 1,432
5.000% due 04/01/2025 1,000 987
5.000% due 02/01/2028 750 713
Arconic, Inc.

5.125% due 10/01/2024 2,000 1,988
5.900% due 02/01/2027 1,000 997
5.950% due 02/01/2037 500 485
Ardagh Packaging Finance PLC

6.000% due 02/15/2025 1,250 1,175
7.250% due 05/15/2024 1,500 1,513
Ascent Resources Utica Holldings LLC

7.000% due 11/01/2026 750 729
Ashland LLC

4.750% due 08/15/2022 1,000 995
6.875% due 05/15/2043 1,875 1,908
Associated Materials LLC

9.000% due 01/01/2024 2,500 2,528
Avolon Holdings Funding Ltd.

5.500% due 01/15/2023 1,000 997
Avon International Operations, Inc.

7.875% due 08/15/2022 1,250 1,275
B G Foods, Inc.

5.250% due 04/01/2025 (9) 1,500 1,434
Ball Corp.

5.250% due 07/01/2025 2,000 2,025
Bausch Health Cos., Inc.

5.500% due 03/01/2023 2,000 1,903
5.500% due 11/01/2025 2,000 1,968
5.875% due 05/15/2023 4,000 3,830

6.500% due 03/15/2022 1,000 1,038
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7.000% due
8.500% due
9.000% due
9.250% due

BBA U.S. Holdings, Inc.

5.375% due

03/15/2024
01/31/2027
12/15/2025
04/01/2026

05/01/2026

BCD Acquisition, Inc.

9.625% due

Beacon Roofing Supply, Inc.

4_875% due

09/15/2023

11/01/2025

Berry Global, Inc.

4.500% due

02/15/2026

Boise Cascade Co.

5.625% due
Bombardier,
7.500% due
7.750% due
8.750% due

09/01/2024
Inc.
03/15/2025
03/15/2020
12/01/2021

Boyd Gaming Corp.

6.000% due

Briggs  Stratton Corp.

6.875% due

Bruin E P Partners LLC

8.875% due

Builders FirstSource, Inc.

5.625% due

08/15/2026

12/15/2020

08/01/2023

0970172024

BWAY Holding Co.

5.500% due

Cablevision Systems Corp.

5.875% due

Caesars Resort Collection LLC

5.250% due

04/15/2024

09/15/2022

10/15/2025

Callon Petroleum Co.

6.375% due
Carrizo 0Oil
6.250% due
Cascades, |
5.500% due
CBS Radio,
7.250% due

07/01/2026

Gas, Inc.

04/15/2023
nc.
07/15/2022
Inc.
11/701/2024

CCO Holdings LLC

.000% due
.125% due
.125% due
.125% due
.250% due
.375% due
.750% due
.750% due
.875% due

o o1 o1 o1 o1 o1 o1 o1 o1

02/01/2028
02/15/2023
05/01/2023
05/01/2027
09/30/2022
05/01/2025
0970172023
02/15/2026
05/01/2027

Centene Corp.

1,250
1,000
1,000
1,000

750
1,000
3,750
2,000
1,000
2,500
1,000
2,000

750
2,250
1,000
2,000
2,500
1,500
3,500
2,000
1,000
1,500
1,500
1,250

750
2,000
2,250
1,000
2,000
1,500

2,125
1,500

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

1,312
1,020
1,046
1,051

743
1,060
3,380
1,875

987
2,512
1,041
2,160

727
2,379

986
1,872
2,406
1,511
3,266
1,995

987
1,496
1,419
1,168

748
1,995
2,123
1,007
1,962
1,515

2,109
1,477



4.750% due 01/15/2025

5.375% due 06/01/2026

5.625% due 02/15/2021

6.125% due 02/15/2024

Cequel Communications Holdings 1 LLC
5.125% due 12/15/2021

CF Industries, Inc.

5.150% due 03/15/2034

Change Healthcare Holdings LLC
5.750% due 03/01/2025
Chemours Co.

7.000% due 05/15/2025
Cheniere Corpus Christi Holdings LLC
5.125% due 06/30/2027

5.875% due 03/31/2025

7.000% due 06/30/2024
Cheniere Energy Partners LP
5.250% due 10/01/2025
Chesapeake Energy Corp.

7.000% due 10/01/2024

8.000% due 12/15/2022

8.000% due 01/15/2025

8.000% due 06/15/2027

Clear Channel Worldwide Holdings, Inc.
6.500% due 11/15/2022
Clearwater Paper Corp.

4.500% due 02/01/2023

5.375% due 02/01/2025
Cleveland-Cliffs, Inc.

4.875% due 01/15/2024

5.750% due 03/01/2025

CNX Midstream Partners LP
6.500% due 03/15/2026

CNX Resources Corp.

5.875% due 04/15/2022
CommScope Technologies LLC
6.000% due 06/15/2025
CommScope, Inc.

5.000% due 06/15/2021

5.500% due 06/15/2024
Community Health Systems, Inc.
5.125% due 08/01/2021

6.250% due 03/31/2023

8.625% due 01/15/2024
Constellium NV

5.750% due 05/15/2024

5.875% due 02/15/2026
Continental Resources, Inc.
5.000% due 09/15/2022
Cooper-Standard Automotive, Inc.
5.625% due 11/15/2026
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2,750

500
2,000

625
500

1,000

1,000

2,250

1,250
1,000
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1,500
750
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800
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990
509
1,526
1,178
1,000
1,830
2,453
1,552
1,965
1,032
1,626
1,230
367
1,570
507
249

2,782

459
1,845

598
474

977

984

2,199

1,251
970

1,429
1,385
760

1,912
935

809

950



Core  Main LP
6.125% due 08/15/2025
Coty, Inc.

6.500% due 04/15/2026
Covanta Holding Corp.
5.875% due 07/01/2025
Covey Park Energy LLC
7.500% due 05/15/2025
Crown Americas LLC
4.250% due 09/30/2026
4.500% due 01/15/2023
CSC Holdings LLC
5.250% due 06/01/2024
5.375% due 02/01/2028
6.625% due 10/15/2025
6.750% due 11/15/2021
DAE Funding LLC
4.500% due 08/01/2022
5.000% due 08/01/2024
DaVita, Inc.

5.000% due 05/01/2025
5.125% due 07/15/2024

DCP Midstream Operating LP

5.375% due 07/15/2025
Dell International LLC
5.875% due 06/15/2021
7.125% due 06/15/2024
Dell, Inc.

5.875% due 06/15/2019
7.100% due 04/15/2028

Diamond Offshore Drilling, Inc.

5.700% due 10/15/2039
7.875% due 08/15/2025

Diamond Resorts International, Inc.

7.750% due 09/01/2023

Diamondback Energy, Inc.

4.750% due 11/01/2024
5.375% due 05/31/2025
Digicel Ltd.

6.000% due 04/15/2021
DISH DBS Corp.

5.000% due 03/15/2023
5.125% due 05/01/2020
5.875% due 07/15/2022
5.875% due 11/15/2024
7.750% due 07/01/2026
7.875% due 09/01/2019
DJO Finance LLC
8.125% due 06/15/2021
10.750% due 04/15/2020
DKT Finance ApS

2,500

1,000

2,000

3,000

1,000
2,250

2,000

500
1,500
2,000

500
2,000

2,000
1,500

750

500
1,000

1,504
500

2,000
1,000

1,500

500
1,000

1,000

2,000
1,000
1,500
2,500
1,000
1,000

1,750
1,000
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997
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9.375% due 06/17/2023 750 790
Eldorado Resorts, Inc.
6.000% due 09/15/2026 1,000 982

EMI Music Publishing Group North America
Holdings, Inc.

7.625% due 06/15/2024 1,250 1,345
Endo Dac

6.000% due 07/15/2023 1,250 1,081
6.000% due 02/01/2025 1,250 1,053
Endo Finance LLC

5.375% due 01/15/2023 500 429
5.750% due 01/15/2022 500 455
Energizer Gamma Acquisition, Inc.

6.375% due 07/15/2026 750 752
Energizer Holdings, Inc.

5.500% due 06/15/2025 1,750 1,706
EnLink Midstream Partners LP

4.150% due 06/01/2025 1,000 931
4.400% due 04/01/2024 500 482
5.450% due 06/01/2047 500 423
Ensco PLC

4.500% due 10/01/2024 1,000 816
5.200% due 03/15/2025 1,000 824
5.750% due 10/01/2044 2,000 1,407
7.750% due 02/01/2026 1,000 936
EW Scripps Co.

5.125% due 05/15/2025 1,000 943
Extraction 0il Gas, Inc.

5.625% due 02/01/2026 1,000 850
First Data Corp.

5.000% due 01/15/2024 3,000 2,974
5.750% due 01/15/2024 2,000 2,020
7.000% due 12/01/2023 2,000 2,075
First Quality Finance Co., Inc.

4.625% due 05/15/2021 1,000 987
5.000% due 07/01/2025 750 692
First Quantum Minerals Ltd.

6.500% due 03/01/2024 1,000 879
7.250% due 04/01/2023 1,000 927
7.500% due 04/01/2025 500 448
Flex Acquisition Co., Inc.

6.875% due 01/15/2025 1,500 1,410
FMG Resources August 2006 Pty Ltd.

4.750% due 05/15/2022 250 241
5.125% due 05/15/2024 250 238
Freeport-McMoRan, Inc.

3.550% due 03/01/2022 2,000 1,897
3.875% due 03/15/2023 500 464
4.000% due 11/14/2021 1,000 977
5.400% due 11/14/2034 2,750 2,420

frontdoor,

Inc.
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6.750% due 08/15/2026

Gates Global LLC

6.000% due 07/15/2022

GCP Applied Technologies, Inc.
5.500% due 04/15/2026

Gray Television, Inc.

5.875% due 07/15/2026
Gulfport Energy Corp.

6.000% due 10/15/2024

6.625% due 05/01/2023
Hanesbrands, Inc.

4.625% due 05/15/2024

4.875% due 05/15/2026

HCA Healthcare, Inc.

6.250% due 02/15/2021

HCA, Inc.

4.750% due 05/01/2023

5.000% due 03/15/2024

5.250% due 04/15/2025

5.375% due 02/01/2025

5.500% due 06/15/2047

5.875% due 05/01/2023

7.500% due 02/15/2022
Hill-Rom Holdings, Inc.
5.000% due 02/15/2025

Hilton Domestic Operating Co., Inc.
4.250% due 09/01/2024

5.125% due 05/01/2026

Hilton Worldwide Finance LLC
4.625% due 04/01/2025

4.875% due 04/01/2027

Hudbay Minerals, Inc.

7.250% due 01/15/2023

7.625% due 01/15/2025

Hughes Satellite Systems Corp.
7.625% due 06/15/2021

IHO Verwaltungs GmbH (d)
4.500% due 09/15/2023

4.750% due 09/15/2026

Indigo Natural Resources LLC
6.875% due 02/15/2026

INEOS Group Holdings S.A.
5.625% due 08/01/2024
Intelsat Jackson Holdings S.A.
5.500% due 08/01/2023

8.000% due 02/15/2024
International Game Technology PLC
6.250% due 02/15/2022

6.500% due 02/15/2025

1QVIA, Inc.

4.875% due 05/15/2023
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1,897

1,453

962

940
1,507

963
1,429
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2,025
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2,603
2,175
1,455
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898
1,573
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2,289
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5.000% due 10/15/2026 2,500 2,419
Jagged Peak Energy LLC

5.875% due 05/01/2026 1,250 1,222
Jaguar Holding Co. 11

6.375% due 08/01/2023 3,000 3,007
Jeld-Wen, Inc.

4.625% due 12/15/2025 1,500 1,348
4.875% due 12/15/2027 2,500 2,181
KB Home

7.000% due 12/15/2021 2,000 2,083
7.500% due 09/15/2022 1,500 1,590
KFC Holding Co.

4.750% due 06/01/2027 750 707
5.000% due 06/01/2024 1,000 989
5.250% due 06/01/2026 1,500 1,478
Kinetic Concepts, Inc.

7.875% due 02/15/2021 2,000 2,048
L Brands, Inc.

5.625% due 02/15/2022 1,000 1,014
6.625% due 04/01/2021 1,000 1,048
Lamb Weston Holdings, Inc.

4.625% due 11/01/2024 1,000 983
4.875% due 11/01/2026 1,750 1,695
Lennar Corp.

4.750% due 11/29/2027 1,250 1,173
5.000% due 06/15/2027 1,500 1,419
5.375% due 10/01/2022 2,000 2,028
6.625% due 05/01/2020 1,000 1,036
Level 3 Financing, Inc.

5.250% due 03/15/2026 3,000 2,888
LHMC Finco Sarl

7.875% due 12/20/2023 1,000 1,011
Live Nation Entertainment, Inc.

4.875% due 11/01/2024 1,000 960
Magnolia Oil Gas Operating LLC

6.000% due 08/01/2026 1,125 1,114
Mallinckrodt International Finance S.A.

5.625% due 10/15/2023 (9) 1,000 863
5.750% due 08/01/2022 1,500 1,346
Marriott Ownership Resorts, Inc.

6.500% due 09/15/2026 500 506
Masonite International Corp.

5.625% due 03/15/2023 1,600 1,596
Matador Resources Co.

5.875% due 09/15/2026 1,000 980
Matterhorn Merger Sub LLC

8.500% due 06/01/2026 1,750 1,619
MGM Resorts International

4.625% due 09/01/2026 1,000 908
5.750% due 06/15/2025 1,000 978

6.000% due 03/15/2023 2,000 2,035

721147



6.625% due 12/15/2021
6.750% due 10/01/2020
8.625% due 02/01/2019
MSCI, Inc.

4_750% due 08/01/2026
5.375% due 05/15/2027
5.750% due 08/15/2025
Murphy Oil USA, Inc.
6.000% due 08/15/2023

Nabors Industries, Inc.

5.500% due 01/15/2023
5.750% due 02/01/2025
NCR Corp.

4.625% due 02/15/2021
6.375% due 12/15/2023
Netflix, Inc.

4.375% due 11/15/2026
5.875% due 02/15/2025
New Red Finance, Inc.
4.250% due 05/15/2024
5.000% due 10/15/2025

Newfield Exploration Co.

5.375% due 01/01/2026
5.625% due 07/01/2024
5.750% due 01/30/2022

Nielsen Co. Luxembourg SARL

5.000% due 02/01/2025
Nielsen Finance LLC
5.000% due 04/15/2022

Noble Holding International Ltd.

6.200% due 08/01/2040
7.875% due 02/01/2026
Novelis Corp.

5.875% due 09/30/2026
6.250% due 08/15/2024
Olin Corp.

5.000% due 02/01/2030
5.125% due 09/15/2027
Open Text Corp.
5.875% due 06/01/2026

Ortho-Clinical Diagnostics, Inc.

6.625% due 05/15/2022
Pactiv LLC
7.950% due 12/15/2025

Park Aerospace Holdings Ltd.

4.500% due 03/15/2023
5.250% due 08/15/2022
5.500% due 02/15/2024

Park-Ohio Industries, Inc.

6.625% due 04/15/2027
PDC Energy, Inc.
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5.750% due 05/15/2026 750 691
6.125% due 09/15/2024 1,250 1,198
Penn National Gaming, Inc.

5.625% due 01/15/2027 750 699
Performance Food Group, Inc.

5.500% due 06/01/2024 1,000 965
PetSmart, Inc.

5.875% due 06/01/2025 750 589
7.125% due 03/15/2023 1,000 705
PGT Escrow Issuer, Inc.

6.750% due 08/01/2026 750 774
Pilgrim’ s Pride Corp.

5.750% due 03/15/2025 3,000 2,813
Pisces Midco, Inc.

8.000% due 04/15/2026 2,500 2,438
Platform Specialty Products Corp.

5.875% due 12/01/2025 1,000 955
6.500% due 02/01/2022 1,000 1,018
Post Holdings, Inc.

5.000% due 08/15/2026 2,000 1,853
5.500% due 03/01/2025 500 486
5.625% due 01/15/2028 1,250 1,179
5.750% due 03/01/2027 2,000 1,918
8.000% due 07/15/2025 1,000 1,094
Precision Drilling Corp.

6.500% due 12/15/2021 1,079 1,093
Prime Security Services Borrower LLC

9.250% due 05/15/2023 2,250 2,383
Qualitytech LP

4.750% due 11/15/2025 1,500 1,406
Rackspace Hosting, Inc.

8.625% due 11/15/2024 1,500 1,414
Range Resources Corp.

5.000% due 03/15/2023 1,000 970
5.750% due 06/01/2021 1,000 1,019
RBS Global, Inc.

4.875% due 12/15/2025 2,000 1,885
Refinitiv U.S. Holdings, Inc.

6.250% due 05/15/2026 1,000 996
8.250% due 11/15/2026 1,250 1,219
RegionalCare Hospital Partners Holdings, Inc.

8.250% due 05/01/2023 2,000 2,123
Revlon Consumer Products Corp.

6.250% due 08/01/2024 1,000 573
Reynolds Group Issuer, Inc.

5.125% due 07/15/2023 2,000 1,958
5.750% due 10/15/2020 1,938 1,941
Rite Aid Corp.

6.125% due 04/01/2023 2,000 1,709

Rivers Pittsburgh Borrower LP
6.125% due 08/15/2021 750 748
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Rockies Express Pipeline LLC
6.000% due 01/15/2019

Rowan Cos., Inc.

4.750% due 01/15/2024

4.875% due 06/01/2022

5.400% due 12/01/2042

5.850% due 01/15/2044

Sabre GLBL, Inc.

5.250% due 11/15/2023

Scientific Games International, Inc.

5.000% due 10/15/2025
10.000% due 12/01/2022
Scotts Miracle-Gro Co.
6.000% due 10/15/2023
Sealed Air Corp.

5.250% due 04/01/2023
5.500% due 09/15/2025
Sensata Technologies BV
5.000% due 10/01/2025
5.625% due 11/01/2024

Sensata Technologies UK Financing Co. PLC

6.250% due 02/15/2026
ServiceMaster Co. LLC
5.125% due 11/15/2024
7.450% due 08/15/2027
Sigma Holdco BV

7.875% due 05/15/2026
Silversea Cruise Finance Ltd.
7.250% due 02/01/2025
Simmons Foods, Inc.
5.750% due 11/01/2024
7.750% due 01/15/2024
Sinclair Television Group, Inc.
5.125% due 02/15/2027
5.875% due 03/15/2026
6.125% due 10/01/2022
Sirius XM Radio, Inc.
5.000% due 08/01/2027
5.375% due 04/15/2025
Sotera Health Topco, Inc.
8.125% due 11/01/2021 (d)
Southwestern Energy Co.
4.100% due 03/15/2022
6.200% due 01/23/2025
7.500% due 04/01/2026
Spectrum Brands, Inc.
5.750% due 07/15/2025
6.125% due 12/15/2024
SPX FLOW, Inc.

5.625% due 08/15/2024
5.875% due 08/15/2026
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2,010
873
961
359
745

1,489

1,399
1,049
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1,930



Standard Industries, Inc.
4.750% due 01/15/2028
5.000% due 02/15/2027
5.375% due 11/15/2024
6.000% due 10/15/2025
Starfruit Finco BV
8.000% due 10/01/2026
Stars Group Holdings BV
7.000% due 07/15/2026
Station Casinos LLC
5.000% due 10/01/2025
Steel Dynamics, Inc.
5.250% due 04/15/2023
Sunoco LP

4.875% due 01/15/2023
5.500% due 02/15/2026
5.875% due 03/15/2028
Syniverse Holdings, Inc.
9.125% due 01/15/2019
Teck Resources Ltd.
4.500% due 01/15/2021
6.125% due 10/01/2035
6.250% due 07/15/2041
8.500% due 06/01/2024

Telenet Finance Luxembourg Notes Sarl

5.500% due 03/01/2028

Tempur Sealy International, Inc.

5.500% due 06/15/2026
5.625% due 10/15/2023
Tenet Healthcare Corp.
4.500% due 04/01/2021
4.625% due 07/15/2024
5.125% due 05/01/2025
6.750% due 06/15/2023 (g)
8.125% due 04/01/2022
Tennant Co.

5.625% due 05/01/2025
Terex Corp.

5.625% due 02/01/2025

Teva Pharmaceutical Finance Netherlands 111 BV

3.150% due 10/01/2026
T-Mobile USA, Inc.
4.500% due 02/01/2026
4.750% due 02/01/2028
5.375% due 04/15/2027
6.375% due 03/01/2025
6.500% due 01/15/2026
TopBuild Corp.

5.625% due 05/01/2026
TransDigm, Inc.
6.000% due 07/15/2022
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1,373
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1,728
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763
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3,522
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1,552

504



6.375% due 06/15/2026
6.500% due 07/15/2024
Transocean, Inc.

6.800% due 03/15/2038
7.500% due 04/15/2031
9.000% due 07/15/2023
Tribune Media Co.

5.875% due 07/15/2022
Trinseo Materials Operating S.C.A.
5.375% due 09/01/2025
Triumph Group, Inc.
7.750% due 08/15/2025
U.S. Concrete, Inc.
6.375% due 06/01/2024
U.S. Foods, Inc.

5.875% due 06/15/2024
United Rentals North America, Inc.
4.625% due 10/15/2025
4.875% due 01/15/2028
5.500% due 07/15/2025
5.875% due 09/15/2026
6.500% due 12/15/2026
Unitymedia GmbH

6.125% due 01/15/2025
Unitymedia Hessen GmbH  Co. KG
5.000% due 01/15/2025
Univision Communications, Inc.
5.125% due 05/15/2023
5.125% due 02/15/2025
6.750% due 09/15/2022
UPCB Finance IV Ltd.
5.375% due 01/15/2025
USG Corp.

5.500% due 03/01/2025
Valvoline, Inc.

4.375% due 08/15/2025
VeriSign, Inc.

4.625% due 05/01/2023
5.250% due 04/01/2025
Versum Materials, Inc.
5.500% due 09/30/2024
ViaSat, Inc.

5.625% due 09/15/2025
Virgin Media Finance PLC
5.750% due 01/15/2025
Welbilt, Inc.

9.500% due 02/15/2024
WellCare Health Plans, Inc.
5.250% due 04/01/2025
5.375% due 08/15/2026
WESCO Distribution, Inc.
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5.375% due 06/15/2024 1,000 973

West Street Merger Sub, Inc.

6.375% due 09/01/2025 2,750 2,592

Whiting Petroleum Corp.

5.750% due 03/15/2021 1,000 1,010

6.625% due 01/15/2026 500 501

Wind Tre SpA

5.000% due 01/20/2026 3,500 2,996

WMG Acquisition Corp.

5.000% due 08/01/2023 750 743

5.500% due 04/15/2026 750 733

WPX Energy, Inc.

5.250% due 09/15/2024 750 744

5.750% due 06/01/2026 500 500

6.000% due 01/15/2022 1,000 1,028

WR Grace Co.-Conn

5.125% due 10/01/2021 2,000 2,020

5.625% due 10/01/2024 1,500 1,532

Wynn Las Vegas LLC

4.250% due 05/30/2023 1,000 954

5.250% due 05/15/2027 1,000 906

5.500% due 03/01/2025 2,000 1,908

Wynn Macau Ltd.

5.500% due 10/01/2027 1,000 905

XPO Logistics, Inc.

6.500% due 06/15/2022 1,500 1,543

Yum! Brands, Inc.

6.875% due 11/15/2037 1,000 1,010

Zayo Group LLC

5.750% due 01/15/2027 2,500 2,457

Ziggo BV

5.500% due 01/15/2027 3,000 2,760
580,851

8.8%

AmeriGas Partners LP

5.500% due 05/20/2025 1,000 940

5.750% due 05/20/2027 1,000 932

Blue Racer Midstream LLC

6.625% due 07/15/2026 625 637

Calpine Corp.

5.250% due 06/01/2026 1,000 923

5.375% due 01/15/2023 2,000 1,902

5.750% due 01/15/2025 2,000 1,795

CenturyLink, Inc.

5.800% due 03/15/2022 1,500 1,502

6.450% due 06/15/2021 1,500 1,539

Clearway Energy Operating LLC

5.000% due 09/15/2026 1,000 935

5.375% due 08/15/2024 1,500 1,492

CrownRock LP



5.625% due 10/15/2025
Embarq Corp.

7.995% due 06/01/2036
Frontier Communications Corp.
6.875% due 01/15/2025
7.125% due 03/15/2019
8.500% due 04/01/2026
10.500% due 09/15/2022
11.000% due 09/15/2025
Genesis Energy LP
6.000% due 05/15/2023
6.250% due 05/15/2026
6.500% due 10/01/2025
Jonah Energy LLC
7.250% due 10/15/2025

NextEra Energy Operating Partners LP

4.250% due 09/15/2024
4.500% due 09/15/2027

NGL Energy Partners LP
6.125% due 03/01/2025

NGPL PipeCo. LLC

4.375% due 08/15/2022
4.875% due 08/15/2027
Northwestern Bell Telephone
7.750% due 05/01/2030

NRG Energy, Inc.

6.625% due 01/15/2027

NSG Holdings LLC

7.750% due 12/15/2025
Parsley Energy LLC

5.250% due 08/15/2025
5.375% due 01/15/2025
5.625% due 10/15/2027
Sprint Capital Corp.

8.750% due 03/15/2032
Sprint Communications, Inc.
6.000% due 11/15/2022
Sprint Corp.

7.125% due 06/15/2024
7.250% due 09/15/2021
7.625% due 02/15/2025
7.875% due 09/15/2023
Tallen Energy Supply LLC
6.500% due 06/01/2025
Tallgrass Energy Partners LP
5.500% due 09/15/2024
5.500% due 01/15/2028
Targa Resources Partners LP
4.250% due 11/15/2023
5.250% due 05/01/2023
5.875% due 04/15/2026
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Telecom Italia Capital S.A.
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6.375% due 11/15/2033 2,000 1,840
Telecom Italia SpA
5.303% due 05/30/2024 2,000 1,893
TerraForm Power Operating LLC
4.250% due 01/31/2023 1,500 1,425
5.000% due 01/31/2028 2,000 1,795
Transocean Proteus Ltd.
6.250% due 12/01/2024 850 850
Vistra Energy Corp.
7.375% due 11/01/2022 1,500 1,560
7.625% due 11/01/2024 1,000 1,063
Vistra Operations Co. LLC
5.500% due 09/01/2026 1,250 1,233
69,588
706,923
724,666
0.0%
Deutsche Alternative-A  Securities, Inc.
Mortgage Loan Trust
5.500% due 12/25/2035 (e) 63 59
59
42
15.8%
() 15.7%
123,500
0.1%
Bank of Nova Scotia
1.690% due 11/01/2018 27 27
Citibank N.A.
1.690% due 11/01/2018 110 110
DBS Bank Ltd.
1.690% due 11/01/2018 28 28
JPMorgan Chase  Co.
1.690% due 11/01/2018 234 234
Sumitomo Mitsui Banking Corp.
1.690% due 11/01/2018 269 269
Sumitomo Mitsui Trust Bank Ltd.
1.690% due 11/01/2018 209 209
877
124,377
124,377
(2) 105.5% 832,110
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849,830
M)(@) 0.0% 328
121
(5.5%) (43,764)
100.0% 788,674
*
*
(a) 2018 10 31 87.4%
18.1%
(b)
©
(@ PIK
©)
(O]
U.sS. Treasury
Notes 2.000% due
BCY 2.270%  10/31/2018 11/01/2018 50,000 08/15/2025 (50,908) 50,000 50,003
U.s. Treasury
Bonds 3.000% due
BOS 2.280%  11/01/2018 11/02/2018 50,000 02/15/2047 (51,196) 50,000 50,003
U.S. Treasury
Notes 1.875% due
RDR 2.280%  10/31/2018 11/01/2018 23,500 02/28/2022 (23,994) 23,500 23,502
(126,098) 123,500 123,508
(©)]
@
BCY (0.375%) 06/28/2018 N/A (818) (817)
@
BCY 1.750% 10/16/2018 N/A (914) (915)
BRC 0.000% 09/19/2018 11/27/2018 (1,393) (1,393)
(3,125)
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30 31 90 90
Non - U.S. Corporate
Debt 0 0 0 (817) (817)
U.S. Corporate Debt 0 (1,393) 0 (915) (2,308)
0 (1,393) 0 1,732) (3,125)
0 (1,393) 0 1,732) (3,125)
(3,125)
2018 10 31
(@) 2018 10 31 3,295
@
BCY 50,003 (1,732) 0 0 48,271 (49,047) (776)
BOS 50,003 0 0 0 50,003 (51,196) (1,193)
BRC 0 (1,393) 0 0 (1,393) 1,434 41
RDR 23,502 0 0 0 23,502 (23,994) (492)
123,508 (3,125) 0 0
€))
@
®
2018 10 31 6,314 0.168%
*
®
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- U.S. Treasury 10-Year Note
December 2018 Futures 118.500 11/23/2018 62 (19) (28)
- U.S. Treasury 10-Year Note
December 2018 Futures 119.000 11/23/2018 56 (11) (15)
- U.S. Treasury 10-Year Note
December 2018 Futures 116.500 11/23/2018 62 (15) 3)
- U.S. Treasury 10-Year Note
December 2018 Futures 117.500 11/23/2018 56 (¢T)) (©)
(59) (55)
€))
@ @
CDX.HY-30
Index 5.000% 06/20/2023 15,000 998 42 0
998 42 0
2018 10 31
() 2018 10 31
1,442
0 0 42 42 (55) 0 (55)
@
(M
(i)
@
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®
@
- QTC 10-
Year Interest Rate 3-Month
GLM Swap USD-LIBOR 2.920% 11/13/2018 2,900 () 0
- 0TC 10-
Year Interest Rate 3-Month
GLM Swap USD-LIBOR 3.230% 11/13/2018 2,900 ®) (15)
an (15)
1Boxx
usb
Liquid
High
Yield
BOA Index N/A 15,000 12/20/2018 (23) 199 176 0
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1Boxx
usb
Liquid
High 3-Month
Yield UsD-
BOA Index N/A LIBOR 10,000 03/20/2019 (22) 202 180 0
(45) 401 356 0
2018 10 31
@
BOA 0 0 356 356 0 0 356 (610) (254)
GLM 0 0 0 0 0 (15) (15) (15) 0 (15)
0 0 356 356 0 (5) (15)
€))
2018 10 31
0 42 0 42
0 0 356 356
0 42 356 398
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0 0 0 0 (55) (55)
0 0 0 0 (15) (15)
0 0 0 0 (70) (70)
2018 10 31
0 0 0 0 389 389
0 0 0 0 (139) (139)
0 2,081 0 0 (60) 2,021
0 2,081 0 0 190 2,271
0 61 0 0 85 146
0 0 0 0 (180) (180)
0 61 0 0 (95) (34)
0 2,142 0 0 95 2,237
0 0 0 0 4 4
0 (1,456) 0 0 0 (1,456)
0 (1,456) 0 0 4 (1,452)
0 0 0 0 2 2
0 0 0 0 401 401
0 0 0 0 403 403
0 (1,456) 0 0 407 (1,049)
2018 10 31
2018
1 2 3 10 31
0 751 0 751
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0 56,484 0 56,484
0 580,851 0 580,851
0 69,588 0 69,588
0 59 0 59
0 124,377 0 124,377
0 832,110 0 832,110
0 42 0 42
0 356 0 356
0 398 0 398
(55) 0 0 (55)
0 (15) 0 (15)
(55) (15) 0 (70)
(55) 832,493 0 832,438
2018 10 31 1 2
PIMCO
2018 10 31
5.8%
5.8%
5.8%
Bank of Nova Scotia
1.690% due 11/01/2018 27 27
Citibank N.A.
1.690% due 11/01/2018 112 112
DBS Bank Ltd.
1.690% due 11/01/2018 29 29
JPMorgan Chase  Co.
1.690% due 11/01/2018 239 239
Sumitomo Mitsui Banking Corp.
1.690% due 11/01/2018 275 275
Sumitomo Mitsui Trust Bank Ltd.
1.690% due 11/01/2018 214 214
896
896
896
896
896
94.3%
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94.3%
PIMCO
M

13,899 1,162 14,442
14,442

13,899
100.1% 15,338

14,795
@ (0.0% )

0
(0.1%) ®
100.0% 15,327
*
*
@
BOA 1172018 JPY 582,391 5,190 29 0
BOA 11/2018 5,304  JPY 600,376 16 0
BOA 12/2018 5,202 582,391 0 (29)
BPS 12/2018 5,105 575,744 9 0
BRC 1172018 JPY 576,766 5,112 1 0
BRC 12/2018 5,124 JPY 576,766 0 @
CBK 1172018 JPY 19,030 169 1 0
GLM 11/2018 20,018 178 1 0
GLM 11/2018 5,397  JPY 606,961 0 19)
HUS 1172018 JPY 13,521 120 0 0
HUS 11/2018 118 JPY 13,297 0 0
JPM 11/2018 5,390 606,902 0 12)
RYL 1172018 JPY 5,909 53 0 0
S0G 12/2018 185 JPY 20,860 1 0
58 (6D
2018 10 31
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(M)

BOA 45 0 0 45 (29) 0 0 (29) 16 0 16
BPS 9 0 0 9 0 0 0 0 9 0 9
BRC 1 0 0 1 @ 0 0 @ 0 0 0
CBK 1 0 0 1 0 0 0 0 1 0 1
GLM 1 0 0 1 (19) 0 0 (19) (18) 0 18)
HUS 0 0 0 0 0 0 0 0 0 0 0
JPM 0 0 0 0 12) 0 0 12) 12) 0 12)
RYL 0 0 0 0 0 0 0 0 0 0 0
S06 1 0 0 1 0 0 0 0 1 0 1
58 0 0 58 (61) 0 0 (61)
@
2018 10 31
0 0 0 58 0 58
0 0 0 (61) 0 (61)
2018 10 31
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0 0 (385) 0 (385)
0 0 207 0 207
2018 10 31
2018
10 31
1 3
0 896 0 896
14,442 0 0 14,442
14,442 896 0 15,338
0 58 0 58
0 (61) 0 (61)
14,442 893 0 15,335
2018 10 31 1 2 3
PIMCO
2018 10 31
0.3%
0.3%
0.3%
Bank of Nova Scotia
1.690% due 11/01/2018 6 6
Bank of Tokyo-Mitsubishi UFJ Ltd.
(0.300%) due 11/01/2018 144 1
Citibank N.A.
1.690% due 11/01/2018 23 23
DBS Bank Ltd.
1.690% due 11/01/2018 6 6
JPMorgan Chase  Co.
1.690% due 11/01/2018 49 49
Sumitomo Mitsui Banking Corp.
(0.300%) due 11/01/2018 32 0
1.690% due 11/01/2018 56 56
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(0.300%) due 11/01/2018 135 1
1.690% due 11/01/2018 44 44
186
186
186
186
186
99.7%
99.7%
PIMCO
M
50,919 4,623 57,461
57,461
50,919
100.0% 57,647
51,105
100.0% 57,647
*
2018 10 31
0 0 0 5 0 5
0 0 0 0 0 0
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2018 10 31
2018
10 31
1 2 3
0 186 0 186
57,461 0 0 57,461
57,461 186 0 57,647
2018 10 31 1 2 3
2018 10 31
I
GAAP
GAAP
GAAP
@
(i) PINCO A PINCO
B PIMCO C PIMCO
D (ii) PINMCO (iii) PINCO
PINCO
(iv) PINCO
A PINCO D PINCO E (V)
PIMCO PIMCO
PINCO PINMCO
1 (vi) PINCO
1 PINMCO I
(vii) PINCO PINCO
PINCO
1 PINCO i
(i) PINCO M (i) PIMCO
M (iii) PINCO
M (iv) PINCO M
(v) PINCO M (vi) PINCO
Il M (vii) PINCO M
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