EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

2021 1 27

03-6774-5100

1/152



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

One

1D

One
0120-104-694

http://www.am-one.co.jp/

2/152



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

3.3 3.0

One
0120-104-694

http://www.am-one.co.jp/

3/152



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

One
0120-104-694

http://www.am-one.co. jp/

2021 1 28 2021 7 26

One
0120-104-694

http://www.am-one.co.jp/

4/152



5/152

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

1D

D



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

5,000

6/152



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

12

7/152



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

12

8/152



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

https://www_toushin._or_jp/

HINFA - Y5 F-THWERI 52
<HEATTBY > /< BEATHLL> e S

9/152



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

FEULT.I5—N=TULARX-TF—TKEEI79—-EHZERALIEK
EMRERES LTI TILS 1 U OEFEEZERLT. M —9IL-USF—
~OE EZEBELET.

OXLLT IV TINIBAEREEAT TIVSA 2 T AW T I -
WSA 2 US— TN AT—F ISANLTF. I TISA D27 RIEVLWSES
B ET, KRB EII S CEREE Al — D7 R RIS TR E N &R
TRIFPU/RF T IO CERETLET.

- d e Tt e v T S S e rad A

#2020% 1 2B4BICEBROROZEBZTL. TRRANR 77 VFOEEETVFELIC, I7YEOANBEANTT I35

TOM. ERIRTEROEEREANR TF VR THA[T A 7 HREA BRI T TILSA VA T2 A b
SAP=F TS A T TV A el = T 7 BRI R RS B EEE T SHRE Y EUET,

@I TINSA - T7/ETIR =9 - UI— AW EERT B0/ — 25—
EOEBRERICHMEINLYS— IN—2b1 X-r—FHE 29— i ldh g
HIFEMREOMEBEES—A. #¥RILEBRTOESFEIUH T O—/V LD fHEDIg
HBhoeEohnditEmREoEE=EE1ULFET.

OEZRFERIIHFDORELSR. B rHRnEEMRELTRATETIDDEL. S
TILSA 227 EOQEAEDR BRIELTENE TR EFEERELUETY,

BEBANYIDEEICKY, [BBAYIB ] E[BBAYIRLID2DD
7R HYUET,

@< hE¥ vwiHl>
FElELTHATOREAYIETV. ABURAIDEFERUET . EEL. BBURIE
R2ICHHRTESDDTRIHBIFE .

®<BEvIBL>
BRIELTARBAYIETVER . COH, BRI ABETHOEEETZIET.

HI7/RET R wF T (RIRR) ETOTENTERT,
# 24 vF 2T DBRUBLVOEREER . BEAHICIIREIET. F i BRSHIC kT3
L5500 —HOBOBRUBNEE SRS HBYET. FLRERSHICBIELEDEEEL,

10/152



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

7 EDRA Vh~2 D DREE~

SAEBRLOTNREFMEIN LTI —~DEEBDRICINA T . LENGA VALRAERZ DT
O—/VLESITH I 31 EE2 DORHREELET .

Ob—9 ) U9—2- 20w TS ZERT 2T RONICEE T2ODHEE
BLEHDENETEFRITHLICBRIET,

. YS— {=TLAX-
sr—FRELTT—NENE

FINSA D

ERA UK E VRS
F O R
BRixEEEHR
& L= AT i
b= ) F—2r A D i
ERLTHER
#HHEREEE S QAT
HELRS SR, SR
CHBESHEJET.
| |
W
P /FOREEREF200% 85 EEOREEICKEANICIZETS
ESLEROBIHIAOERHER

# FRR@Z DMINTHEL, STILSA 2 TF /A DEEEESTE T /R EE ETIRETY .

<TEE>b—I VT ATV TER?
—BIIE. b= I-US— 2 ATy TE GBS U R DA ST I (DAL IFEHE & h8 SRS 2T aT 503

DCEELILET,
FINZ4 - TP FEBVTR. EC F— -2 -5 — @I 7[R0 - EFRT IBICALSNEY.

#FI0, EREMNICES b= Ug=20 2 0w TEE SRS NSRRI, SR TIMBSI S FUNT« THEISICETSRE
EERULCBDICEYETY.

11/152



EDINETOOOO

OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

KEHFUHES

=LA ICD2NT
O =T LyF i, BEFTMHS IFEITEAT S AUCKEINBL. FENTRLRVWEEREEZBE

L. 1988 (CO/N—M 2 S—HEhRIBLELUZ.
#4ir—2F-Lia (CAPE Ratio!iCyclically Adjusted Price Earnings Ratio=1R SN NEEPER)
#[=7iF, BFEEAICSVLTERERSNTSY. KBSV TE[CAPE LT EREFTNTLEY.,
@ —fREYEPER (BRI F) FEFED T — FICRBDBIRTHAIDICHL, r—F-LF 3 BE10FROY
HEWOEE P RAOHEKCEEERUCDERNGEIEREBLLTRESNFULL.

E=l=keali FEARID

PR = e RmaaEy) T TNt S R CREE)
120M e [DiERES
30

%1 MO TSFBERBLTVET, :

WENES =]
S
(& E 31000 #1 OEMTY
TP
AE: =)
GBZE105R]) - BESHEICDENE L. BN S RN
ERELET,

- EE R OEMTOEERLEY.

# FRE. =L EPERIC DV T CERELILIE Il A=V ERLE O TEY, G ROBE P& 27 FOERRERETR
BEHHLIFREYTSEOTREIESA.

ON—k-2S—8EOTENT

O KEDIESE K EA T— /LR, TR SRS RSB LUITHRES,

O EHR TOREMHOTREFTLEREN, BBMICOE SHHHEOAREEFATAC LR TED| SRBL. 1
SICEIT BRI - HEAGHEEN, 201 3EC/—~IABHLR =20,

@FEEEmEOMElEERT U FV—EL TR EBHENS[SEPT—21 - o —{F s ie | OMFESE D

— Ao
(202061 0HFKRE)

12/152



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

VS—=-N=IA X —=TREELI9-ERICOVNT
[T

o LEums | Avzer | mmimn | caw
T R

HR 279 —I3SLPSODMMIEIEN (—8 5 Ja— X ET MR EIE
BHET,ICEIRET,

0o 7—EHME T S@ENBROT 7S . ERIF—0I -
LA EHHLET.

BROF—5%
AWT.&tI75-0
=LA ENE

BEQr—7 Lyt
BEOFEELELT
NELHEREND
StIy—EHH

StEII—Mor— L0k ERL. —ipichBTES LS
R =T LU ENHLET,
SAENFMO T —F-LFOFEHLERLT . IEEAENE
XN B5009 —ERHLET,
. o REQ LTI —T L
L &I T = = T LU OB 0 MO TE

-
=]
E
1
O
"
o
L
7
LA
£l

®/\Ua—rSy " EEBTSHICEE FRON T3 —F AN

LR 1 EMOU S —ht BOEMGEZ 7 —ERALET,

BHEN

3 T wUa— ST R SRR SN S BO0. S OBENS,
PRI RROH ARSI TOEUR A,
COULTRESNZ, RMEACEICES LED B TRIRTH Y BE1FMD/ T4 =~ 2 BIEH N BiF 4

ORI BFESLCBEORENRERITIBMTT,

#IEH R ORE. 17 F—ROEMES (A E Y F— 0T 0E 0 F —OREERICEN T 2 CIREEE(ETR) ) =098
IZHANET.

13/152



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

et

FTISA 2V DRFHBEBICONT

@K IR THBEBUHE L SERSERERRELET.

OEERBPHBHAD S EOECUby T IV P FO—F &, BREHADUY —F EHEICHR THA
MBEBMERITT BRNLPY 7 TO—FERHEDE AT LT, WAEHRIDF O —Y 3y EZRICHED
2. PRENICREUIRBHEERIEUET.

by SR
WEWRIFOs -3y

FEEM. AN E= =0, IESERS. S EEN. 19
. N A =L E AR RSO SRR T Y —E DT EHER

o EE A T — R EE LN

AEEH

KEMTSH
NA A — b F{lEF

(FEi= i EEMNsT)
HAEEN

ZOfthIEHEER

MELTZ YT th
(BRI

EREh U —FHIC R, SRSERMN TN EHEERELNE

HEEBOERICELTIE. ERELMCS UAZOELT 2L AHTSSE~DREET 588 8UET.
# PR A—VETY RO BR SN EIRESNEUET.

FTILSAUCD2NT

@7V HUESwIENRULE#ESRE T I,

QSR ICAIERS BMEWEHEII—PARSTI—EHN—F 3T TILSA -9 - TI-E—Hih
O, SIS A AT T T LTI EEE s TS,
i HEAUTHIL=FPH Ot IR
AFAEEEE 1,47 MBI (81 5.00EF. 13 FIL=105.80 )

ERRE 2788 (551 0980@AFO7 Ty at L ESEBEN 1 45)
&R, (PR RS IS A2 EOHE (202008 308RE)
#Doubleline* 2 FFTILF4 2 -FrEF - TI-E—DEREIRTY .

G FrEL TP — BEEENEE(CED)

o —HUESwIE

PHEERNET BTN I F U REI R —

SHEOMSEROHFRICHBNT, EHCOESEOERRR S 2Er D,

14/152



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

I DEF5#
FRIELT. E10 (H5£4A258. A EB OSSR REEE. ) DRBIFIC BSOS RET
WFEd,

S ENFRIAOHER. B ZZOCENEREROEST RS LUTHR GHitESHFT. ) FOEH
ELEFET.

SSEEER. E RS BERECE MRDEFEHMRELT RELET. LEL. SENSENDEDE
GlESREETOEVLES T BIET.

SHRBOEAICOWVTIE. FICHIRERIT T EROBRESHICEIVTERETVET.

#EATRICE)FEEHEERLET.
HEEROSEEOTILVWBSITEOEHC OV TRITSEOTRBIER A

2017 4 28
2020 12 4

15/152



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

HINSA 05— - 5= FHEI IS5 2
<BEN TR S EEN L

A TIFEERITHASH |
| (EZE) |
EEEEMEMREERLYETLIT, 48 SR

BEHhOo—FIIoEHAEHBTH AR F ETFIZS
ETHELNTERT.

| 729 F72 52> F One B SH
(ERH |

SEFIREISET
\ =/ || i1
1SR E 0IEREEY K ETLET.

% - IRTEEIC
T LERx2

EE-BREORYEL. ~BEHOERTOE
FOFR. RESEEOHREELEFICE
mHiLE —WENE BEEOTHLE
EFLET.

[ mazEsm I

IS LHUESEERE LERHR

16/152



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

B 77 REoLiEH

FI77/RFOERIR[ 7 /R-FT TP XARITITVET .

PR T I ALR RBERAF N DREEENL T HIREEROILT, —RICREANKUTSRAI
HHOREERISEES ANTERT HESFE[ 7R T IV XARIEVVET,

<HFIF/E=> <iFEnRIFE>
FTIWSA 2 TFr X

DS—s =T X+

(L2 TILT)— =" E

FTISA T T =

29 —MEN

FINSA2- k!

St TN A kedr=11 v "
_— ;;:“-_5'-;.; — 2521 b1 dw By ]|
o J; ﬁﬁf ‘. F0-=/%L0

YT -2 e

. o B2 iy

B Gt o e
REE i c i

birED
L E

2] XEHNERERY &2 F7ILSL DHNERERY

One

20 2020 10 30

1985 7 1

1998 3 31
1998 12 1
1999 10 1

2008 1 1

2016 10 1

One

17/152



EDINETOOOO

0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

2020 10 30
5 8,000  70.0 2
13 12,000 30.0 3
15,510
51.0

49.0

18/152



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

One

14

14

19/152



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

500

10
10

31

0.56

2016 30

10

10

20/152



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

FERRIREER IHERBUERTE T
S - EFPKE, B, - ILFn—

o 7. 2TV FRE. METBE BB TOr~23 I2F 410
: AR5 TE@FOY -3 nRE
-;r:ﬁgﬁﬁzﬁ:ﬁﬂ ’ = b IAARR =T~ DRE » B4 EFH ORI F 1Y)

. = b2t LiCE IO TRSHIBICEIS i =
BOWE@OYRT - 1E BEWSERIE i’_;ﬁfj;’ﬂﬁﬁ,ﬁ;’;@
DI BRI TR
One
2020 12 4
2009
One

2021 1 27

21/152



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

/= = ~

DEBIITO HEHE
; : . < EEBLE > RO RITEIEE
DigRmiA AL E L0 RS0 BT <PL=Fa TIBLE>  MRKT

<EEmESIE ERSHER>

v ﬁ&i

A RORE

< - > @2 rEREELUES BRAEEED
SHAIELEE. ERIELE kit laeioll SIE‘./ ”
<OV TIAT LIS WIRID SR,
UASEBIMTIERSY>

OFEEEFOE-F) Y <MiIEEIESIE >

60 70

10 20

22/152



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

2020 10 30

25

23/152



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

100 10 100 20

24/152



10

EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

25/152



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

26/152



10

27/152

37

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

RSBB-1, LLC J
RSBB-1, LLC

RSBB-1, LLC J
IndexVestLAB, LLC

RSBB-1, LLC

RSBB-
I, LLC

28/152



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

( R DT A EE S \

1
| |

ERY A OO EIE B T =72 EF

@ L5 VIE (R EE SO ERRRRD QEFR T4a—7LAEQE=-N) Y
FoH) A ER @R T7r—7 A ED S (R
@B EAFRDOUDOE=ZMN) T EIE

\ - =)
D s TH

IEFHTBLERE

2020 12 4

29/152



EDINETOOOO
O00000000000000000(E10677)
Oooooooooooobooooooad

<BEBEH>

IP/FOEMBERS UL RSBRAREENO S FrPUELORBNERES SALOFMBBROLE

5%} (%}
25,000 100 100
—— iR S () 5]
20000 | mm TrornsMRER SR &0 &0 +
15000 [=10) 0] B
10 _._.--.W 40 40 372
000 v 322 34.1
000 20 20
L] P
0 ™ v 0 o 1 2
-20 20 |-ep l._J
rdi]
A0 40 -E74
2015118 20068110 20176119 20188117 20196118 20205108 FryE  Ban FADE FERES SXO0 SAEN FRER
FPLF200 B4R~ 20208 1

0"
RREERE S 2001511 B~20208E108

(%) (3%}
100 100
— s TR A )
0000 | mm ProEOEMREE () &0 80
15,000 &0 &0
10,000 M 40 40
5,000 20 20
0 0 o
20 W oz
40 40
20154118 HNER11E 201 7411A 20180118 201590118 20200108 TruKE  OEM ROEA FADY CEEDE DN EeEE

w2l R i AR S O R L e s EL T

FFFANBEAA ~2020F 107
R 5201581 1A~-20205 108

s_ N T R R C S S5 1 DR D T - -l T

HELEEISErRECNTURTOT, EROEREN R I8 e ey FREHU NSRRI S 2 DL T BrL. JP A ENE AR S 220

IR TE BESICERLCBOTT,

= 7P POEMRERD HINOSEEENE AL t0iHELTHALLESE «2TOERISAF TP PR REEH IRt A
HEEEFCEINTLETOT. EROBREMICE IO THEL MRS

FEERUIBETFEVET.
EREISADHN
. [RERBHRTOPIX) |13, WAL HWE AN —EI- LB TL\ ST ~TORIDNSHIE R
EEEE Y Rt ERRIORN) BELI GO TY, FAIS. BLA WS 303 F (WS SIS ) OIS A T, il
o e DL, TG, FIRE CEHERICHIT &7 < COMF. WRRE S N3 M HL TLIE T,
: [MSCIT2% 4 - VP73 MSC! Inc PRI ABHNT. HEER< T ROT BENED
EdE s MECI 2T B of AFw IR, BENNE, SEORSERNEA-LIISRELC O TY. BERCRT SE1E. It E N T
TRE R | sy pe) RESMSC InCIHILET . F12.MSCl Inc STIRMONBERET SHIBEUL

A=A
BERI T SRAENLTEY.

FMSCII?—?J"JD" F—trab A WP NEC Ine FRRLCESRET. FREEEE
&, S EmEras ARk O —

| MSCITR e — it
P - EREE =2 IR SO TY. MRmIC T S8,
ikl g &Jgagzmx—m VOERIEMSC] Inc CREMLBT, S5 MEC! e 2EERonEEEB T 2RSS ERER
! z ma‘mwwuﬂ.
TNOMURA-BPIEM I, FHB®AE S FEA TR N LN EROmE2HOREE
B %@ M| novurssmm EY COICMRLERRTEENTY B RODRM N2 06— UONTL I8 HET 2
Lt AR CHELEY. S, FHESMCRT R, BEROEASE. 2t it ANEERETIe0T
I, e EOEEEE RN IC ML T — R E SR L E A
- TFTSE {t REMA 27 w7 A (k< BE) | 5. FTSE Fied Income LLCICAWaEE XN, Bk
ﬁi H W FTSEf SN~ re T FEEEOE mauﬁnzammmurmlﬂwmlmfz;ﬁ:@r.ﬂnu
T R (i< B Rt — ) FTSE Fixed Income LLCOERMETS). HRICHT 27~ TOMALFTSE Fixed Income
LCHALTLET,
PR GREMAT— il F i =2 274 Eig, JP LM FaUF«— - T Tl —
ﬁ" W JPEIRAAGREMTO—/ T HRRL TSR EDR S W T O T N TS IS T EER T, B AR
PR T/ T— P R3] B SN ODNINE T O — 0@ P B e T — XTI — [

LET. . AR AR e RN Y SR ESURRERET SHIEALTLEY.

(A OER I NS LA SRR ENELT. ARl T SUaT,

30/152



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

3.3 3.0

One
0120-104-694

http://www.am-one.co. jp/

31/152



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

1.243 1.13
X

0.35
0.75
0.03

0.56

1.803 1.69
2020 12 4
1.908
1.803

32/152



15.315

20.315

15.315

15.315

ETF

33/152

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

20.315

20.315

REIT



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

15.315 15.315

2020 10

34/152



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

2 10 30
106,397,843 96.53
106,397,843 96.53
798,568 0.72
798,568 0.72
3,027,252 2.75
110,223,663 100.00
/
2 10 30
976,606,957 90.96
976,606,957 90.96
2,495,526 0.23
2,495,526 0.23
94,552,777 8.81
1,073,655,260 100.00
/
2 10 30
36,556,652 73.89
36,556,652 73.89
12,915,338 26.11
49,471,990 100.00
/
2 10 30
852.49 1,055.41
100,811.47 96.53
85,940,777 106,397,843

35/152



EDINETOOOO

0000000 OO00oboO0O0oOoO(ELws677)
ooooodoooddoodonooodd

1.0039 1.0040
795,387 0.72
798,568 798,568
2 10 30
96.53
0.72
97.25
2 10 30
852.49 1,055.41
925,330.68 90.96
788,835,159 976,606,957
1.0039 1.0040
2,485,584 0.23
2,495,526 2,495,526
2 10 30
90.96
0.23
91.19
2 10 30
100.50 100.50 1.29
20,000,000 40.63
20,101,848 20,101,848 | 2021/3/25

36/152



EDINETOOOO

0000000 OO00oboO0O0oOoO(ELws677)
ooooodoooddoodoooodd

100.02 100.02 0.1
16,450,000 33.26
16,454,804 16,454,804 | 2021/2/26
2 10 30
73.89
73.89
2 10
1
657 657 1.0389 1.0389
30 4 25 )
2
785 785 1.1522 1.1522
31 4 25 )
3
174 174 0.9976 0.9976
( 2 4 27)
1 10 369 1.1775

37/152



EDINETOOOO

0000000 OO00oboO0O0oOoO(ELws677)
ooooodooodooodonooodd

11 376 1.2119
12 371 1.2333
2 1 374 1.2409
2 340 1.1275
3 162 0.9313
4 183 1.0522
5 192 1.1003
6 194 1.1160
7 183 1.1884
8 199 1.2862
9 122 1.2336
10 110 1.2168
2 10 1
1
0 4 25 ) 4,358 4,358 1.0377 1.0377
2
34 25 ) 2,863 2,863 1.2202 1.2202
3
4 27 ) 1,155 1,155 1.0205 1.0205
1 10 1,688 1.2273
11 1,690 1.2721
12 1,607 1.2971
2 1 1,570 1.3019
2 1,408 1.1849
3 1,087 0.9603
4 1,212 1.0707
5 1,276 1.1273
6 1,240 1.1460
7 1,157 1.1863
8 1,217 1.2956
9 1,150 1.2463
10 1,073 1.2160
1 0.0000
2 0.0000
3 0.0000
2 4 28 2 10 27
1 0.0000
2 0.0000

38/152



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
ooooodooodooodonoodd

3 0.0000
2 4 28 2 10 27
3.9
10.9
13.4
2 4 28 2 10 27 25.4
3.8
17.6
16.4
2 4 28 2 10 27 22.7
1 898,444,215 265,459,229
2 397,581,250 348,867,759
3 3,398,656 510,445,633
2 4 28
) 10 27 0 84,063,165
1 4,437,795,165 237,625,674
2 353,005,610 2,206,584,859
3 3,233,314 1,217,091,207
2 4 28
2 10 27 0 249,785,052

39/152



EDINETOOOO
O00000000000000000(E10677)
Oooooooooooobooooooad

F—IOEBHEH:20205108308

BERHE-WEEOHEE correamzen—20209108300 SEODER (FH3la0)
<BBAYIHN> 4 2f

'ﬁj 20185 48 0

— AEEMANERENER) 2019% 45 0

15000 |— MREHER) 90 2020 4R 0

N R ae) IERRLY i)
12,500 75
10,000 14
7500 45
5.000 30
2.500 15
0 —— N R e, |
BE=a 20N BEGE 20VEFEGH TO20EE10FH

it 20185 45 0f
— ST A () 20198 4R of
15000 |— EREECER) a0 2020 4H 1]
R () EERRY 0
75
[:14]
45
30
15
0
wEa 2N BERR 20V 3EERA I0R0E10R
=S 1 DO S- EREREEER R OER T Y. #RESHIBOSEUTT.
HeEH R T AR ARER . WS MO E R EMERL B 0EHELTHELCBOTEL. RORERER I REUET,

(HREE:201 7EE4R288)

FRGAEOR

202051 2R4BICEBRNSROEEET. TERRHE TF EE[F T4 T T2 AT b S A TS e T
IR =TI BIS [ TS A 2 o7 B TN —F NS A 2 S—- TN A= 9521
[CEELELELE L TFR20208 1 0B 30HERRD T —90 8, M T OFSnEEORTY.

BT INSA o= r—=THEBR T2

SR BT RONARERICHT 3 S ERA DB ELETY .

<R ~uITB>

FINSA L TAR A b F AT TN SA 2 S — T NS A- T =T BT IF A -%.53
Bt = — D7 072

1| FINoA I AT S Ao F S AT T4 o5 LYNIAR T — T T IPIE 50.96
7| Ormma MY T — IR 023

CHEF—FER&E<FTLAZORATE. FROBANEETE. RIT500TEEYEEA.
OEREHON— LA JETERRRIMTENTLSRSHFBUET.

40/152



EDINETOOOO
O00000000000000000(E10677)
OooOooooOoooooooooboood

F—-o0OBEH:2020610H308

B TISA AR A b SA=F T SA 2 S—- TNV A =T 8 T o7

BT TIWTA i A F2 1S b B A =F IS L o F—= TNV A = T I r v ED R AR F— S E B EL TLEY.

HERENR. TR TA A T Ao b I AR ~F TR T A 22 T LN A = - 0 2P A FOR AR R E 1 00%E L B 0R S T RN 2 20
BREALTLET,

$A_H1038K8 (20204 10 A FRE)
1 | US TREASURY MN/B 1.500 20217930 14.7
2 | US TREASURY N/B 2.625 2021/5/15 7.8
3 | US TREASURY MN/B 1.375 2022.0/3 6.2
4 | Hardee's Funding 4.250 2048/8/20 45
5 | Apollo Aviation Securitization a3 2040/116 4.1
6 | Horizon Aircraft Finance | Lim 4.458 203871215 E¥:]
7 | DAIMLER FINAMCE NA LLC 2.300 20210212 1.8
B8 | CITIGROUP INC 1.269 20245601 1.3
9 | PAYRAL HOLDINGS INC 2.200 2022/926 10
10 | NORTHROP GRUMMARN CORP 3.250 2023781 1.0

BEFERAHNTS —T7 UK
BRI SETY - TP EORRR NI Y S L RRORELRTY.

$80 R0
1 960 HERTHELRELSN b5 EE EHa 1.29 2021737525 40,63
2 | 75RO BLWEREN e AL H 01 202142726 33.26
FHIRBEOHE (BEN—2)
WO roER
0%
26, 7%
20%
7%
0% || "
= 3%
o 9.2%
A0%
X i1 2013y 44 WG 20168 2007 Hitag 20158 2001
<BEAYIBL>
| il =s
401%
28.5%
20%
9.7%
i | . . . . NN : |
H.5%
20% -B.0%
-0
H 20134 2013w 4 NS e 20 FE s s 200w

SEMFESEL, HES RSN o LoD T,
W20 TN RS RE TOEER. BAR0 20EIC VT RENNSEREE OISR ERRLTVEY.
HETFUPLRAYF 2B ER A

ONRT— 7S 5<FTLAZOENTH). FROTRRRETY. RETILOTRHIEE A,
OBRSHOR— LR—JETERRRIFETENTLS RSN EET,

41/152



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

One
0120-104-694

http://www.am-one.co. jp/

12 24

42/152



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

One
0120-104-694

One
http://www.am-one.co. jp/

12 24

43/152



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

One
0120-104-694

http://www.am-one.co. jp/

2027 26

26 25

44/152



10

45/152

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

16

46/152



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

18

http://www.am-one.co. jp/

22

47/152



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

48/152



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

10

49/152



26

12

59

133

2 4 27

193

50/152

EY

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

38



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

2 3
31 4 25 2 4 27
36,152,056 4,690,576
765,350,927 167,713,903
798,807 798,568
47,031
3,013,372
802,301,790 176,263,450
802,301,790 176,263,450
2,137,848
9,997,251 2,620
123,981 53,628
4,545,855 1,968,082
83
15,644 6,516
16,820,662 2,030,846
16,820,662 2,030,846
681,698,477 174,651,500
103,782,651 418,896
51,979,943 42,295,043
785,481,128 174,232,604
785,481,128 174,232,604
802,301,790 176,263,450
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34,921,205 43,112,282
76,809,516 74,004,995
25,177,550 8,404,015
86,553,171 39,296,728
22,687 13,927
257,849 142,177
9,454,200 5,215,311
44,099 23,606
9,778,835 5,395,021
76,774,336 44,691,749
76,774,336 44,691,749
76,774,336 44,691,749
17,640,133 17,707,113
24,605,031 103,782,651
40,197,565 475,811
40,197,565 475,811
20,154,148 77,692,722
20,154,148 77,692,722
103,782,651 418,896
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8,435,648 0
5,603,422
51,802,708
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752,920,392 755,058, 240 2,137,848

752,920,392 755,058, 240 2,137,848
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2 4 27

164,260,611 164,213,580 47,031

164,260,611 164,213,580 47,031

164,260,611 164,213,580 47,031

2 3
31 4 25 2 4 27
1.1522 0.9976
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191,249.007 1,558,679.400
191,249.007 1,558,679.400
(167,713,903)
191,249.007 167,713,903

(167,713,903)

795,387 798,568
795,387 798,568
795,387 798,568

168,512,471

(167,713,903)

96.26 99.53
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164,030,182 35,098,462
2,790,154,885 1,127,707,173
2,496,272 2,495,526
101,052,000
3,057,733,339 1,165,301,161
3,057,733,339 1,165,301,161
326,700
171,928,450
586,733 247,127
21,513,530 9,062,542
380
74,260 30,333
194,430,053 9,340,002
194,430,053 9,340,002
2,346,590,242 1,132,732,349
516,713,044 23,228,810
337,134,097 358,954,717
2,863,303,286 1,155,961,159
2,863,303,286 1,155,961,159
3,057,733,339 1,165,301,161
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187,909,069 245,748,242
388,182,454 375,114,117
130,864,285 102,340,081
706,955,808 231,705,956
99,155 40,029
1,356,236 602,055
49,728,520 22,076,601
186,878 81,159
51,370,789 22,799,844
655,585,019 254,505,800
655,585,019 254,505,800
655,585,019 254,505,800
242,932,016 28,366,567
158,332,893 516,713,044
41,227,884 638,902
41,227,884 638,902
95,500,736 267,983,903
95,500,736 267,983,903
516,713,044 23,228,810
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105,653,462 196,578,815
131,647,721 0
179,578,947 13,046,537
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516,713,044 1
2,201.94

372,001,254 1
3,284.10
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1,285,957.048

10,480,549.940

1,285,957.048

10,480,549.940
(1,127,707,173)

1,285,957.048

1,127,707,173
(1,127,707,173)

2,485,584 2,495,526
2,485,584 2,495,526
2,485,584 2,495,526
1,130,202,699
(1,127,707,173)

97.56 99.78
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15,906
30,647
49,471,811
49,471,811
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1.0040
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2019 5 31

2019 5 31

2019 5 31

30,679,746 30,891,511
2,464

137,000
102,158
11,902
31,145,035

553

1,939,072
52,820
15,240
13,930

8,768
4,286
2,471
31,716
2,068,856

29,076,179

29,076,179

2,753,368

10.56

71/152



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

2019 5 31
61.2
19.5
Castlelake Aircraft Securitization Trust Series 2018-1 Class A
915,103 4.13% due 06/15/2043 (a) 941,856
Earnest Student Loan Program Series 2017-A LLC Class A2
241,836 2.65% due 01/25/2041 (a),(b) 240,920
Global SC Finance IV Ltd. Series 2018-1A Class A
667,425 4.29% due 05/17/2038 (a) 689,211
GLS Auto Receivables Trust Series 2018-3 Class A
169,023 3.35% due 08/15/2022 (a),(b) 169,675
Hardee®s Funding Series 2018-1A LLC Class A2l
497,500 4.25% due 06/20/2048 (a),(b) 509,266
Horizon Aircraft Finance | Ltd. Series 2018-1 Class A
478,612 4.46% due 12/15/2038 (a) 495,135
Invitation Homes Series 2018-SFR1 Trust Class C
100,000 3.68% due 03/17/2037 (a),(c) 99,524
Invitation Homes Series 2018-SFR1 Trust Class D
100,000 3.88% due 03/17/2037 (a),(c) 99,589
Lendmark Funding Trust Series 2017-1A Class A
1,000,000 2.83% due 12/22/2025 (a),(b) 994,898
Prosper Marketplace Issuance Trust Series 2018-1A Class A
82,769 3.11% due 06/17/2024 (a),(b) 82,789
Sofi Consumer Loan Program Series 2018-1 Trust Class Al
112,837 2.55% due 02/25/2027 (a),(b) 112,711
Sofi Consumer Loan Program Series 2018-2 Trust Class Al
165,208 2.93% due 04/26/2027 (a),(b) 165,294
Textainer Marine Containers V Ltd. Series 2017-1A Class A
405,814 3.72% due 05/20/2042 (a),(b) 409,532
Upgrade Receivables Trust Series 2018-1 Class A
154,774 3.76% due 11/15/2024 (a),(b) 155,383
Vantage Data Centers Issuer LLC Series 2018-2A Class A2
497,500 4.20% due 11/16/2043 (a),(b) 516,369
5,682,152
41.7
1.7
Delta Air Lines, Inc.
250,000 3.40% due 04/19/2021 252,574
Northrop Grumman Corp.
252,000 2.08% due 10/15/2020 250,323
502,897
2.0
Daimler Finance North America LLC
350,000 2.30% due 02/12/2021 (a) 347,412
General Motors Financial Co., Inc.
235,000 3.20% due 07/06/2021 (b) 234,985
582,397

72/152



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

240,000

250,000

235,000

360,000

350,000

250,000

185,000

350,000

365,000

230,000

125,000

370,000

85,000

120,000

255,000

180,000

190,000

245,000

9.7
American Express Co.
3.70% due 11/05/2021 (b)
Bank of America Corp.
3.39% due 03/05/2024 (b),(c)
Bank of Montreal
2.90% due 03/26/2022
Capital One Financial Corp.
2.40% due 10/30/2020 (b)
Citigroup, Inc.
3.54% due 06/01/2024 (b),(c)
JPMorgan Chase & Co.
3.21% due 04/01/2023 (b),(c)

Mitsubishi UFJ Financial Group, Inc.

3.22% due 03/07/2022
Morgan Stanley
3.52% due 07/22/2022 (b),(c)

Sumitomo Mitsui Financial Group, Inc.

2.06% due 07/14/2021
Toronto-Dominion Bank
3.25% due 06/11/2021

1.7
Altria Group, Inc.
3.49% due 02/14/2022 (b)
BAT Capital Corp.
2.30% due 08/14/2020

0.7
DowDuPont, Inc.
3.77% due 11/15/2020
Sherwin-Williams Co.
2.25% due 05/15/2020

0.9
eBay, Inc.
2_.75% due 01/30/2023 (b)

0.6
General Electric Co.
2.70% due 10/09/2022

0.7
Schlumberger Holdings Corp.
3.75% due 05/01/2024 (a),(b)

0.9
Waste Management, Inc.

2.95% due 06/15/2024 (b)

0.4
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245,902
250,156
237,479
359,360
351,559
253,027
188,204
352,054

361,573
233,948

2,833,262

127,321
368,294
495,615

86,561
119,492

206,053

254,585
254,585

178,190
178,190

195,747
195,747

248,485
248,485
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110,000 2.50% due 03/01/2021 109,652
109,652
0.8
Mondelez International, Inc.
240,000 3.00% due 05/07/2020 240,741
240,741
5.1
Anthem, Inc.
236,000 2.50% due 11/21/2020 235,946
Cardinal Health, Inc.
325,000 1.95% due 06/14/2019 324,914
65,000 2.62% due 06/15/2022 (b) 64,469
Cigna Corp.
240,000 3.40% due 09/17/2021 (&) 243,472
CVS Health Corp.
240,000 2.80% due 07/20/2020 (b) 240,351
Thermo Fisher Scientific, Inc.
360,000 3.60% due 08/15/2021 (b) 366,596
1,475,748
1.2
Cintas Corp. No. 2
340,000 2.90% due 04/01/2022 (b) 344,171
344,171
1.8
Marsh & McLennan Cos., Inc.
185,000 3.80% due 12/29/2021 (b),(c) 185,584
Prudential Financial, Inc.
340,000 7.38% due 06/15/2019 340,466
526,050
1.7
Comcast Corp.
245,000 3.45% due 10/01/2021 250,318
Omnicom Group, Inc. / Omnicom Capital, Inc.
250,000 3.63% due 05/01/2022 256,610
506,928
2.2
AstraZeneca PLC
370,000 2.38% due 11/16/2020 369,416
Bristol-Myers Squibb Co.
265,000 2.60% due 05/16/2022 (a) 266,988
636,404
1.2
Packaging Corp. of America
340,000 2.45% due 12/15/2020 339,037
339,037
1.6
Analog Devices, Inc.
210,000 2.95% due 01/12/2021 211,023
Microchip Technology, Inc.
260,000 3.92% due 06/01/2021 (&) 263,380
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474,403
1.6
AT&T, Inc.
225,000 2.80% due 02/17/2021 (b) 225,554
Verizon Communications, Inc.
230,000 3.62% due 05/15/2025 (b),(c) 231,658
457,212
2.2
Avolon Holdings Funding Ltd.
255,000 3.63% due 05/01/2022 (a),(b) 255,571
FedEx Corp.
145,000 3.40% due 01/14/2022 148,161
Union Pacific Corp.
235,000 3.20% due 06/08/2021 238,488
642,220
3.0
Consolidated Edison, Inc.
65,000 2.00% due 03/15/2020 64,714
285,000 2.00% due 05/15/2021 (b) 282,787
NextEra Energy Capital Holdings, Inc.
255,000 2.90% due 04/01/2022 257,218
PSEG Power LLC
245,000 3.85% due 06/01/2023 (b) 253,159
857,878
12,107,675
17,581,748 17,789,827
45.0
39.3
U.S. Treasury Bill
6,410,000 0.00% due 07/11/2019 (d) 6,394,533
1,910,000 0.00% due 08/15/2019 1,901,184
2,600,000 0.00% due 09/19/2019 2,582,099
570,000 0.00% due 11/07/2019 564,301
11,442,117
5.7
Citibank NA
1,659,567 1.64% due 06/03/2019 1,659,567
1,659,567
13,097,998 13,101,684
30,679,746 106.2 30,891,511
(6.2) (1,815,332)
100.0 29,076,179
(a)144A 1933 144A

()
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ER Barclays Capital,
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2019 5 31 4

IXRTR 25.6 IXVTR 25.5
IXCTR 24.8 IXTTR 24.1

uSsD

76/152



52

28

38

2 10 27

12

193

38 3
133

77/152

57

EY

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

3 4
2 4 27 2 10 27

4,690,576 3,625,592
167,713,903 109,675,608
798,568 798,568

47,031
3,013,372 385,232
176,263,450 114,485,000
176,263,450 114,485,000
88,577

2,620
53,628 28,934
1,968,082 1,062,654
6,516 3,394
2,030,846 1,183,559
2,030,846 1,183,559
174,651,500 90,588,335
418,896 22,713,106
42,295,043 21,937,538
174,232,604 113,301,441
174,232,604 113,301,441
176,263,450 114,485,000
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31 4 26 2 4 28
1 10 25 2 10 27

24,835,849
12,942,718 43,039,520
8,077,043 541,610
3,816,088 43,581,130
10,412 1,860
88,549 28,934
3,247,229 1,062,654
11,150 3,394
3,357,340 1,096,842
458,748 42,484,288
458,748 42,484,288
458,748 42,484,288
458,940 19,553,910
103,782,651 418,896
475,811 201,624
201,624

475,811

56,572,069

56,572,069
48,604,081 22,713,106
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681,698,477 174,651,500
3,398,656
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174,651,500 90,588,335
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)
)
)
3
2 4 27
164,260,611 164,213,580 47,031
164,260,611 164,213,580 47,031
164,260,611 164,213,580 47,031
4
2 10 27
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110,642,743 110,731,320 88,577
110,642,743 110,731,320 88,577
110,642,743 110,731,320 88,577
3 4
2 4 27 2 10 27
0.9976 1.2507
(9,976 ) (12,507 )
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3 4
2 4 27 2 10 27

35,098,462 35,310,562
1,127,707,173 1,075,699,296
2,495,526 2,495,526
1,165,301,161 1,113,505,384
1,165,301,161 1,113,505,384
247,127 199,302
9,062,542 7,309,129
30,333 23,844
9,340,002 7,532,275
9,340,002 7,532,275
1,132,732,349 882,947,297
23,228,810 223,025,812
358,954,717 279,799,756
1,155,961,159 1,105,973,109
1,155,961,159 1,105,973,109
1,165,301,161 1,113,505,384
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3 4
31 4 26 2 4 28
1 10 25 2 10 27
122,305,768
65,546,611 284,321,946
90,017,809 23,882,011
33,258,652 260,439,935
29,025 8,261
354,928 199,302
13,014,059 7,309,129
44,886 23,844
13,442,898 7,540,536
46,701,550 252,899,399
46,701,550 252,899,399
46,701,550 252,899,399
21,343,464 47,980,093
516,713,044 23,228,810
638,902
638,902
209,778,647 5,122,304
209,778,647 5,122,304
282,215,213 223,025,812
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4
2 4 28
2 10 27
12
133 60 61
4 25
2 4 27
2 10 27
3 4
2 4 27 2 10 27
2,346,590,242 1,132,732,349
3,233,314
1,217,091,207 249,785,052
1,132,732,349 882,947,297
3 4
2 4 27 2 10 27
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2 4 27

2 10 27

1.0205
(10,205 )

1.2526
(12,526 )
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2 10 27

12,865,846
36,558,860

47,268
49,471,974
49,471,974

49,276,288

195,686
49,471,974
49,471,974
49,471,974
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2 4 28
2 10 27

2 10 27

49,276,288

995,620
15,905,959
13,922,043

5,069,672
1,093,509

99,473
3,976,144

994,036

497,018

497,018

49,702
397,615
12,417
99,404

994,036

397,615

497,018

497,018

795,387

2,485,584
49,276,288

49,276,288

2 10 27
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1.0040
(10,040 )

89/152



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

2020 5 31

2020 5 31

2020 5 31

14,985,904 14,925,285
28
3

77,131
50,546
5,984
15,058,977

1,471,274

120,000
38,677
23,547

4,115
2,555
1,100

871

833
30,177
1,693,149

13,365,828

13,365,828

1,477,206

9.05
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2020 5 31
86.6
12.4
AASET 2020-1 Trust Class A
usb 485,351 3.35% due 01/16/2040 (a) 410,597
Earnest Student Loan Program Series 2017-A LLC Class A2
usb 137,003 2.65% due 01/25/2041 (a),(b) 138,269
GLS Auto Receivables Trust Series 2018-3 Class A
usb 43,186 3.35% due 08/15/2022 (a),(b) 43,334
Hardee®s Funding Series 2018-1A LLC Class A2l
usb 492,500 4.25% due 06/20/2048 (a),(b) 483,517
Horizon Aircraft Finance | Ltd. Series 2018-1 Class A
usb 444,111 4.46% due 12/15/2038 (a) 383,361
Invitation Homes Series 2018-SFR1 Trust Class C
usb 100,000 1.43% due 03/17/2037 (a),(c) 96,741
Invitation Homes Series 2018-SFR1 Trust Class D
usb 100,000 1.63% due 03/17/2037 (a),(c) 95,072
Upgrade Receivables Trust Series 2018-1 Class A
usb 2,005 3.76% due 11/15/2024 (a),(b) 2,003
1,652,894
7.1
1.5
Daimler Finance North America LLC
usb 200,000 2.30% due 02/12/2021 (a) 199,922
199,922
1.8
Macquarie Bank Ltd
usb 95,000 2.10% due 10/17/2022 (a) 97,026
Sumitomo Mitsui Financial Group, Inc.
usb 120,000 2.06% due 07/14/2021 121,891
Toronto-Dominion Bank/The
usb 30,000 0.53% due 01/27/2023 (c) 29,348
248,265
0.2
Nutrien Ltd.
usb 20,000 1.90% due 05/13/2023 20,362
20,362
1.7
AstraZeneca PLC
usb 225,000 2.38% due 11/16/2020 226,922
226,922
1.0
BAT Capital Corp.
usb 85,000 2.76% due 08/15/2022 (b) 87,667
Reynolds American, Inc.
usb 35,000 4.00% due 06/12/2022 36,779
_ 124,446
0.9
Avolon Holdings Funding Ltd.
usb 135,000 3.63% due 05/01/2022 (a),(b) 120,230
120,230
940,147
37.3
1.0
Delta Air Lines, Inc.
usb 135,000 3.40% due 04/19/2021 129,994
129,994
0.9
Hyundai Capital America
usb 125,000 2.85% due 11/01/2022 (a) 125,054
125,054
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usD

uSsD

usD

uSsD

usb

usD

usb

usD

usD

uSsD

usD

USsD
usb

usb

usb

usD

usD

usD

usD

usb

usD

usb

130,000
85,000
60,000
75,000

200,000

115,000

205,000

120,000

45,000

130,000

130,000

65,000
70,000

95,000

115,000

110,000

70,000

90,000

116,000

120,000

145,000

110,000

7.5
American Express Co.
3.70% due 11/05/2021 (b)
Bank of America Corp.
2.10% due 03/05/2024 (b),(c)
Truist Financial Corp.
2.20% due 03/16/2023 (b)
Capital One Financial Corp.
2.40% due 10/30/2020 (b)
Citigroup, Inc.
1.37% due 06/01/2024 (b),(c)
JPMorgan Chase & Co.
3.21% due 04/01/2023 (b),(c)
Morgan Stanley
2.03% due 07/22/2022 (b),(c)
Wells Fargo & Co.
1.65% due 06/02/2024 (b),(c)

0.3
DuPont de Nemours, Inc.
3.77% due 11/15/2020

1.0
eBay, Inc.
2.75% due 01/30/2023 (b)

1.0
Carrier Global Corp.
1.92% due 02/15/2023 (a),(h)

1.0
DTE Energy Co.
2.25% due 11/01/2022
2.53% due 10/01/2024

0.7
Schlumberger Holdings Corp.
3.75% due 05/01/2024 (a),(b)

0.9
Republic Services, Inc.
2.50% due 08/15/2024 (b)

0.9
Waste Management, Inc.
2.95% due 06/15/2024 (b)

0.5
Air Lease Corp.
2.50% due 03/01/2021

0.7
PepsiCo, Inc.
0.75% due 05/01/2023

3.8
Anthem, Inc.
2.50% due 11/21/2020
Cardinal Health, Inc.
2.62% due 06/15/2022 (b)
Cigna Corp.
3.40% due 09/17/2021
CVS Health Corp.
3.70% due 03/09/2023 (b)
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135,327
83,792
62,030
75,398

197,709

119,533

204,652

120,395

998,836

45,644
45,644

135,815
135,815

131,525
131,525

67,123
72,433
139,556

99,844
99,844

121,849
121,849

117,619
117,619

68,196
68,196

90,800
90,800
117,078
123,226
150,103

117,928
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508,335
1.2
Cintas Corp. No. 2
usb 155,000 2.90% due 04/01/2022 (b) 160,803
160,803
0.9
Marsh & McLennan Cos., Inc.
usD 120,000 2.57% due 12/29/2021 (b),(c) 119,610
119,610
0.7
Exxon Mobil Corp.
usD 90,000 1.57% due 04/15/2023 92,481
92,481
0.7
Prudential Financial, Inc.
usD 85,000 3.50% due 05/15/2024 93,111
93,111
1.1
Omnicom Group, Inc. / Omnicom Capital, Inc.
usD 135,000 3.63% due 05/01/2022 142,050
142,050
1.7
AbbVie, Inc.
usD 75,000 2.30% due 11/21/2022 (&) 77,483
Bristol-Myers Squibb Co.
usD 135,000 2.60% due 05/16/2022 (&) 140,675
218,158
0.7
McDonald*s Corp.
usb 90,000 2.63% due 01/15/2022 93,107
93,107
0.4
Target Corp.
usb 55,000 2.90% due 01/15/2022 57,364
57,364
3.3
Analog Devices, Inc.
usb 135,000 2.95% due 01/12/2021 136,847
Microchip Technology, Inc.
usb 120,000 3.92% due 06/01/2021 122,042
Micron Technology, Inc.
usb 35,000 2.50% due 04/24/2023 35,886
Oracle Corp.
usD 35,000 2.50% due 04/01/2025 (b) 37,277
PayPal Holdings, Inc.
usb 110,000 2.20% due 09/26/2022 113,758
usD 5,000 1.35% due 06/01/2023 5,083
450,893
1.9
AT&T, Inc.
usD 135,000 2.80% due 02/17/2021 (b) 136,896
Verizon Communications, Inc.
usb 120,000 1.49% due 05/15/2025 (b),(c) 119,859
256,755
1.5
Union Pacific Corp.
usD 195,000 3.20% due 06/08/2021 200,111
200,111
1.1
Penske Truck Leasing Co. LP / PTL Finance Corp.
usD 140,000 2.70% due 11/01/2024 (a),(b) 141,970

141,970
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usD

usb

usb
usb
usD
uSsD
usD
usb

usD

(a)144A

(b)
©

115,000

125,000

220,000
260,000
760,000
880,000
860,000
920,000

3,356,062

1933

(d)2020 5 31

1.9
Consolidated Edison, Inc.
2.00% due 05/15/2021 (b)
PSEG Power LLC
3.85% due 06/01/2023 (b)

29.8

U.S. Treasury Note

2.88% due 10/31/2020

2.75% due 11/30/2020

2.75% due 09/15/2021 (d)
1.50% due 10/31/2021 (d)
0.13% due 04/30/2022 (d)
1.63% due 04/30/2023

11,629,842

25.1

25.1
Banco Bilbao Vizcaya Argentaria
0.01% due 06/01/2020

3,356,062
14,985,904

144A

2020 5 31
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116,484

134,896
251,380
4,990,860

222,432
263,326
785,101
896,449
859,597
_ 958,417
3,985,322
11,569,223

3,356,062
3,356,062
3,356,062
111.7 14,925,285
(11.7) (1,559,457)

100.0 13,365,828
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2020 5 31 11.0
Barclays
13,300,003 0.40% ER 11 * Capital, Inc. usb 0870172020  (1,460,472)
Barclays
100,000 0.40% ER 11 * Capital, Inc. usb 08/01/2020 (10,606)
Barclays
1,500,000 0.40% ER 11 * Capital, Inc. usD 06/26/2020 (196)
(1,471,274)
* ER Il
6
4
2020 5 31 4
IXITR 25.5 IXMTR 25.1 IXTTR
24.6 IXCTR 24.8
*
Barclays
Capital, Inc. - (1,471,274) - 1,277,007  (194,267)
*
usb
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2 10 30

110,235,071

11,408

110,223,663

90,588,335

1.2168

2 10 30

1,073,824,704

169,444

1,073,655,260

882,947,297

1.2160

2 10 30

49,471,990

0

49,471,990

49,276,288

1.0040
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2020 10 30

20
100,000
100,000
40,000
24,490
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2020 10 30

26 1,349,996,407,143
852 13,896,345,858,304
35 77,756,605,656
193 1,262,956,120,495

1,106 16,587,054,991,598
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One
38 59
19 8 6 52
52
38 38 57
19 8 6 52
35 2019 4 1 2020 3 31 EY
36 2020 4 1 2020 9 30

EY
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34 35
2019 3 31 2020 3 31
41,087,475 32,932,013
18,773,228 28,548,165
153,518 996
12,438,085 11,487,393
3,295,109 4,674,225
327,064 331,543
56,925 11,674
573,874 480,129
491,914 2,815,351
77,197,195 81,281,494
1,461,316 1,278,455
1 1,096,916 1 1,006,793
1 364,399 1 270,768
894
2,411,540 3,524,781
885,545 3,299,065
1,522,040 221,784
3,931 3,931
23
9,269,808 9,482,127
1,611,931 261,361
4,499,196 5,299,196
1,312,328 1,302,402
1,748,459 2,508,004
97,892 111,162
13,142,665 14,285,364
90,339,861 95,566,859
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34 35

2019 3 31 2020 3 31
2,183,889 3,702,906
5,697,942 4,803,140
1,053 966
48,968 9,999
4,883,723 4,582,140
764,196 210,034
6,724,986 6,673,320
3,341,238 4,090,268
576,632 1,338,183
1,344,466 1,373,328
48,609 65,290
19,917,766 22,046,438
1,895,158 2,118,947
177,851 174,139
2,073,009 2,293,087
21,990,776 24,339,526
2,000,000 2,000,000
19,552,957 19,552,957
2,428,478 2,428,478
17,124,479 17,124,479
45,949,372 49,674,383
123,293 123,293
45,826,079 49,551,090
31,680,000 31,680,000
14,146,079 17,871,090
67,502,329 71,227,341
846,755 7
846,755 7
68,349,085 71,227,333
90,339,861 95,566,859
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34 35
2018 4 1 2019 4 1
2019 3 31 2020 3 31

84,812,585 84,426,075
16,483,356 16,912,305
1,235,553 1,208,954
113,622 68,156

102,645,117 102,615,492
36,100,556 34,980,736
387,028 340,791
375 375
24,389,003 25,132,268
9,956,757 10,586,542
14,432,246 14,545,725
936,075 698,723
1,254,114 990,002
47,007 44,209
978,185 738,330
63,558 71,386
22,877 22,790
142,485 113,286

63,067,153 62,142,897
10,859,354 10,817,861
189,198 174,795
9,098,957 9,087,800
1,571,197 1,555,264
60,115 40,436
7,255 8,906
361,479 320,037
588,172 651,265
1,511,876 1,479,503
521,184 505,189
590,667 882,526
45,292 44,352
16,247 1,843
1,344,466 1,373,328
48,609 65,290
130 233
3,302,806 3,625,424
131,074 104,627
8,112 1,620
188,367 197,094

19,585,212 20,119,543

19,992,752 20,353,050
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34 35
2018 4 1 2019 4 1
2019 3 31 2020 3 31
1,749 4,440
73,517 11,185
8,582 49,164
5,528
177,066 297,886
24,919 7,394
19,797 3,473
305,633 379,073
17,542 19,750
1
175,164 169,505
31,680
5,659 104
198,365 221,042
20,100,019 20,511,082
353,644 1,169,758
353,644 1,169,758
19,121 1 16,085
19,121 16,085
20,434,543 21,664,754
6,386,793 7,045,579
71,767 385,835
6,315,026 6,659,743
14,119,516 15,005,011
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34 2018 4 1 2019 3 31
2,000,000| 2,428,478|17,124,479|19,552,957| 123,293(24,580,000( 300,000{ 200,000( 19,146,562
12,520,000
14,119,516
7,100,000
300,000
200,000
6,600,000
)
7,100,000 300,000/ 200,000 5,000,483
2,000,000| 2,428,478|17,124,479|19,552,957| 123,293|31,680,000 14,146,079
44,349,855| 65,902,812 795,002 795,002 66,697,815
12,520,000 12,520,000 12,520,000
14,119,516 14,119,516 14,119,516
7,100,000 7,100,000 7,100,000
300,000 300,000 300,000
200,000 200,000 200,000
6,600,000 6,600,000 6,600,000
51,753 51,753 51,753
)
1,599,516 1,599,516 51,753 51,753 1,651,270
45,949,372| 67,502,329 846,755 846,755 68,349,085
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35 2019 4 1 2020 3 31

?,000,000( 2,428,478[17,124,479[19,552,957|123,29331,680,000( 14,146,079 45,949,372 67,502,329

11,280,000 11,280,000 11,280,000

15,005,011} 15,005,011 15,005,011

3,725,011 3,725,011 3,725,011

?,000,000| 2,428,478[17,124,479[19,552,957|123,29331,680,000( 17,871,090 49,674,383| 71,227,341

846,755 846,755 68,349,085

11,280,000

15,005,011

846,763 846,763 846,763

846,763 846,763 2,878,247

7 7 71,227,333
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2016 4 1
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34 35
2019 3 31 2020 3 31
229,897 320,020
927,688 949,984
34 35
2018 4 1 2019 4 1
2019 3 31 2020 3 31
1,550 -
439 9,609
17,130 6,475
34 2018 4 1 2019 3 31
24490 24,490
A 15,510 15,510
40,000 40,000
1
1
2018 6 20 . 12,520,000 313,000 | 2018 3 31 2018 6 21
2
2019 6 20 11,280,000 282,000 | 2019 3 31 2019 6 21
A
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35 2019 4 1 2020 3 31
24,490 24,490
A 15,510 15,510
40,000 40,000
1
2019 6 20 11,280,000 282,000 | 2019 3 31 2019 6 21
A
2
2020 6 17
2020 6 17 12,000,000 300,000 | 2020 3 31 2020 6 18
A
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34 2019 3 31
1 41,087,475 41,087,475
2 18,773,228 18,773,228
3 12,438,085 12,438,085
4 3,295,109 3,295,109
5
1,488,684 1,488,684
77,082,582 77,082,582
1 4,883,723 4,883,723
4,883,723 4,883,723
35 2020 3 31
1 32,932,013 32,932,013
2 28,548,165 28,548,165
3 11,487,393 11,487,393
4 4,674,225 4,674,225
5
2,988 2,988
77,644,787 77,644,787
1 4,582,140 4,582,140
4,582,140 4,582,140
1
1
2
3
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1
2
34 35
2019 3 31 2020 3 31
276,764 259,369
4,499,196 5,299,196
®)
3
34 2019 3 31
1 1 5 5 10 10
1 41,087,475
2 18,773,228
3 12,438,085
4 3,295,109
> 153,518 1,995 996
( )
35 2020 3 31
1 1 5 5 10 10
1 32,932,013
2 28,548,165
3 11,487,393
4 4,674,225
5
996 994 997
( )
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34 4,499,196 35 5,299,196

34 2019 3 31
1,326,372 111,223 1,215,148
158,321 153,000 5,321
1,484,694 264,223 1,220,470
3,990 4,000 9
3,990 4,000 9
1,488,684 268,223 1,220,460

276,764

35 2020 3 31
2,988 3,000 11
2,988 3,000 11
2,988 3,000 11

259,369
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34 2018 4 1 2019 3 31
394,222 353,644
35 2019 4 1 2020 3 31
1,298,377 1,169,758
159,526 5,528 1
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