Asset
Management

One

E A # (Z1FhR)

79974 hh 777 BRARE

Y77 ROSHEKIERDE) TT .
@ 5 | ENERE W Es F64H <REH 20193 825>
= £ # B |2013%118258452023%E 8 B230ETTT. ZE65H <REH 201984 H238>
& B 5 g | CRMEORRGHELREL CREORREDHE L TE FEO6HE <REH 2019%58238>
AZETVET. EO7H <REH 2019F6H8248>
KRLBTHERERETETSHS D | AMTII> - T7 F68H <REH 201957 H238>
YK-—Janus USAPFSR-K¥K-TrpoR % FEoH <REH 20194 8H23H>
RALBTT AT 7 BERET 5 2] OREEEESEIE
IBWENR | BENRELET. Fh. ISREEETSS (D1 AM
TR—T—Fy NP =T 7Y K| SEESADRESLT RHEEDEIEN
VWET. 45, CHLHERSCEERET3EENSY
7, BLEBIOHEITICTEHI D ELS HIL
KR LETHEREEEAOREERAELT. TENCKR BLFFET.
METHEESCRELET.
BEEA DR . 8 B o
‘ s;iil;eﬁf—fn ORELEEF. RUE LTEHEREE ST [USIRSTUwd - 155
B A5 E o maie s oMmTORBER YR 7 oW TIE. B LTI T 7 BRREER!] (. 20194
AHBEAGEACLY. U8 - KRLRFFESNZEE SHB23H(CEHDREEITLEL
:;asurna BETUNEIEEALTABAY VEITLE o CClc. BREREESCWEEL -
@ A % | EABEESA\ORALSCEHRERI T LA, RESER
HEREEAOREESCHHRERTEE A N - _
REE (RAlE LTHA230, AZEO0BAREEE SBREL—BOCEMER)ETI LD
H. ) Ic. SEZREOELNSNES L USEE CRfis PEHEBL EHFET,
s E B gt EEAET.) BOSHEIWHRBME L. BEEEK
. HRENSEHELT. SESBERELET. £F
L. SENRENVEOBS EHRETHEVESA S
*9,
<ERREEICETIHHVEHDEE>

d—)Ltz>9—:0120-104-694

A0SR EEAOFRIOBNSFESIFET
PEIFEOHSEEIRNBTICDOEELTI. BAINE
BRFERftICHBBVEHLE < IEE L,

PEYRIXIAVROne hXE4t

RREBTAHERADA-8-2
http://www.am-one.co.jp/



USAKSTIYT +A12AL-7ILT77 BAREE

W50 5 fEREAD:EREE
i = # il L }F% g Ex | & &
£ B¢ B R g HA & B =) Z@ ?E% gﬂﬁéﬁ - % fﬁ)\f_é% o -
M M % % BAH
4083(20174 3 H23H) 9,530 40 A6 96.6 3,850
AVHR(20174 4 B24H) 9,497 40 0.1 96.9 3,807
= 8 (ERIER 4288(20174% 5 B23H) 9,558 40 1.1 99.1 3,815
; 4383(20174% 6 B23H) 9,597 40 0.8 97.9 3,835
445820174 7 B24H) 9,482 40 0.8 97.1 3,749
458320174 8 H23H) 9,188 40 N7 98.7 3,656
4683(20174% 9 B25H) 9,219 40 0.8 96.8 3,592
A4783(20175F10823H) 9,275 40 1.0 97.0 3,568
= O (R 48H8(2017F11H24H) 9,159 40 A0.8 95.6 3,454
; 49HR(2017512H25H) 9,222 40 1.1 93.3 3,343
50H5(2018%F 1 B23H) 8,920 40 A28 954 3,172
51H§(2018%F 2 B23H) 8,751 40 A4 94.2 3,022
52H8(2018%F 3 H23H) 8,647 40 A0.7 95.4 2,903
53H(2018%F 4 H23H) 8,600 40 A0.1 96.8 2,823
1 OfERER 5483(2018% 5 H23H) 8,764 40 2.4 96.7 2,810
- 5588(2018% 6 H25H) 8,677 40 A0.5 97.5 2,729
56H3(2018% 7 B23H) 8,759 40 1.4 96.9 2,703
5783(2018% 8 H23H) 8,755 40 0.4 97.4 2,632
58H3(2018% 9 H25H) 8,744 40 0.3 96.8 2,581
59H3(2018%F10H23H) 8,699 40 A0.1 96.5 2,545
5511 fephEE 60H3(2018F11H26H) 8,678 20 A0.0 97.9 2,505
’ 6183(2018%12H25H) 8,638 20 A0.2 91.0 2,460
6283(20194 1 B23H) 8,724 20 1.2 90.7 2,469
638820194 2 H25H) 8,888 20 2.1 97.1 2,487
6488(20194 3 H25H) 8,910 20 0.5 97.3 2,461
6583(2019% 4 H23H) 9,033 20 1.6 96.8 2,457
551 DR 66H3(20194% 5 H23H) 8,944 20 0.8 97.2 2,383
~ 6783(2019% 6 H24H) 8,936 20 0.1 96.4 2,355
68H3(20194 7 H23H) 8,971 20 0.6 97.3 2,363
6983(20194 8 B23H) 9,222 20 3.0 95.5 2,383

E 1) BEMEOEEREINEZAAK T,

E2) BU7YROIVEPNCEUCEBBNFEELZWESH. N FI—TIRUSEBREEDTHIEL A
[BEGEZMISEALLE] LRI —T 7 ROLERESAELA.

(
(
(£3)
(

E4) A (B=A) BYIFRERKLTVWET UITED)

— ’] —




W& 6 ¥ BEOBHEMEEDHR

S 4 il & BEEEDHITS
* 8 F A B = = |8 A =

(G =) M % %

2009 & 2 B 25 H© 8,888 - 97.1
6458 2 A >*x 8,887 0.0 97.3

# %)

2019 & 3 A 25 H 8,930 0.5 97.3

(G =)

2019 # 3 A 25 H 8,910 — 97.3
Z565H 3 A >*x 9,034 1.4 97.7

# %)

2009 & 4 B 23 H©H 9,053 1.6 96.8

(G =)

2009 & 4 B 23 H©H 9,033 - 96.8
665 4 A >*x 9,060 0.3 97.3

# %)

2019 # 5 A 23 H 8,964 0.8 97.2

(G =)

2019 # 5 A 23 H 8,944 — 97.2
678 5 A >*x 8,918 0.3 97.4

# %)

2019 # 6 A 24 H 8,956 0.1 96.4

(G =)

2019 & 6 A 24 H© 8,936 - 96.4
5685 6 A >*x 8,964 0.3 96.7

# %)

2009 & 7 B 23 H©H 8,991 0.6 97.3

(G =)

2019 # 7 A 23 H 8,971 — 97.3
69083 7 A >*x 9,021 0.6 97.3

# %)

2019 & 8 A 23 H 9,242 3.0 95.5

CE1) HREEMBEOEDAA. BEREIHEL T,

Cx2)

[EEEFERMASEALE] (CEYH—T 7> ROEEESHEL A




W64~ 5E69HMERBE (201942 H26HN 52019 8 H23HZET)

EEMEEE DR

=) (=)
10:000 100 HEAME  8.888M
9,500 180 FEO6OHARK ¢ 9,222
9.000 W\/W 60 (RizhYEes21 20M)

’ B x = 5.1%
8,500 | 440 (DECEBIREN—X)
8,000 F 420

7,500 : : : : : 0

FOIER  EOMER FOSHIA  FOOHA B B EEES
(2019.2.25) (2019325 (2019.4.23) (2019.5.23)  (2019.6.24)  (2019.7.23)  (2019.8.23

HEERER (B8 — BEMER (£ — HESBREEEME (8 |

(1) HESHREELEMIBET. HIFIONEESEBRELZHEDEABUTEIELZLDT,. 77> READRENR/N T+ —Y > AERTH
DT,

(X2) PDESEBRETZINEDINIDVTIERBESENTHHEOI-—RICLWERYET, . 77> ROBAMEEICKL ) BEHEHEEHERY)
£J, 2T PESFOERDKRZRTEDTlEH EFEA.

(¥3) DEEBREEEMES. HEOEEMBCEDE TERELTVWED,

CE4) ¥ 7 RENRIFI—TEEDHTHIEL Ao

BEMEOECRERRA

KBEMOQUMET (@BELER) L. 7Ly b - XATFLy K RKBESHEOFOVEE) M\ UcRE
T VI HRRCHB L BREEREEBTEEZSAICEANICCEATIRCHFS L. BEMRAG LELE
Ulco =75, RETBICEVWTKRIL /FAEBAHSK N RE B/ @3RI FRACHSLE U,

BH. 2019F 6 B 5UIC 8 BICREAY DETBICHBTHE LIccs. BEAY IHREFSIRHF5L
V) E Ulco

SHEAT 7 > ROSIERRIR DR

HAT 7R g
DIAMZAY>Y-J7>¥R=Janus USI7F5R- 7 4%
AR -T7UR KRVETTLN I 7BRRET I 70
DI AMYZ—Y—4" Y NIHf—T 7R 20.0%

GH DIAMTAY> - 77> R=Janus USOAT7TFSR-RYR - T7UR KRIBTT7ILT 7BRRET S AOBEERFIKRIAR—X
T, DESZBRELCDDEHARUTHELLEDTY . BH. SERBORRNILOT TM (RRONBZEETERSDME) DESEXR
FA3T7%ER)F LI,



RERIA

REESHH TROFEENOUMETLE UL, ERNERIINREKDPEZEEORBILBERZERIC. &
BERQVRTVERBDISE 2/ EN5. SHOETENARE F Ulc. Fio. ROCERBENBENSE 5P,
2019 7 AXKICF RB CKEBEMESR) MOFFEIOFITHFERELIZZEP. 8 LFICKENPER
BADENEHRDIMFEERK L2 EHSBURLEEADORBEENLRL. 10FEEF DV FIERERCH T
T—REETLELUL,

REBMETE. WATRRNAIATELE Uiz, BRNBEIER(CHT 2B CEZERZ KB NBHRRG L%

BRIC. VRTVERBAGSE &P, FRBOFITFREZZ(T. KEOSFIMET L. BRORBAESFIZEN

BILcCemEN FRBREB) F U,

IW%I,HJ%%HEFE%T(J 3 n AYEERESAOY FA0.2%E~20.0%BDL > I THBELELZ. FRB
FARPEZEEORIMENAKERTICBREEEZSZI DD TREBVAEDRFZRD. Bt CIIBUERIENZES %
ﬁ@?ui?o%obt¢\Eﬁ@ﬁ%ﬁﬁﬁi%ZT%ﬂWEﬁﬁﬁﬁéﬁ%b?uétwsBWH%EEE%
AV (FBREN S &2 ) FE U7

<BERBEFOHR (BE) >

115.0

110.0

105.0

100.0

95.0 1 1 1
2019/2/25 4/23 6/24 8/23

[— B - BRSEE — T—7- VB - BEEEHE — /\11- L RE|

XBMERHARDEZ 100& L TIEBIELTLE T,

¥ FEENSEESE U TER L TV SESBRIEFLITO®Y T,

BE: TIN—LN=7  N=T L1 TKEEET VTV I X

BIFFHEESME © T —LN—7 - N—7 Lo KEBRHEEEE 1> T v T X
E—H—VE TIN—LN=7 N=T LA ZTKEMBS 1> T VTR
BEERHE : T —LN—T - N—T LA TKEHE TV TR
NTA—=IRE: TI—LN=7 - N=T L1 ZKE/NT 1 =L REET TV IR

EXTN*ANfTS\TNfAN*7'77{T>X-Iw~E*@ﬁ%ﬁ&@ﬂ*ﬁ]?*G??oN*7bfo\iftyligﬁéﬁ
COESNTVARN=TLAR N I —DBEB IO —E AV =TT TN—LN=7 - T71F>Z - I - E=HBLOZ
L DBFREE WUT [TL—AN=7] ERILET. ) £LEETN—LN=TDS1eoH—F. TIh—LN—=T - N=TLA R 12Ty
L JRCHT B IOMEREREELTLET,



R—=MT7HUFICDONT <HBAv JHE>
QL7777 R (M)

DIAMZAYY - 77> R—Janus USa7 1201
73X'7j—\\\\/|\\"77\/|\\\ KRIETTZILT 78HB 115 F
RET S ADMALEXRGRE U TESAZHRL.
DI AMYR2—Y—4v hYH—T 7> RADRES - 2NN
TWELE,

105+

BEAY VHESICOLTE. HBOEHENEE > N
TWETECHEICABAY D ZERBLUE U,

BEBAYVHE 2019 5814H~58158. 5 u%%m%%&ﬁ%%ﬁ%%ﬁ%%ﬁ@%a%ﬁy
H29H~6H6H. 6 H26H~6H28H. 8H1H~ [ = BBAY B — XKL /AL—K]

8 H22H
HREAY VRSB LUBBAY VBHOF L —> 3V FRAIE L
TERRBRTFAPICEBLTVET.

OD I AMTITY 77 R=Janus USO7FSRX-KRVR-T7>R RKRILBTZLI7BRARETIS X

HROLBBIAERSICADBZEELG EANDEMH S, 3BETEIEEOEALEESHELELEN. FRB
HNERBRNZEZZRB LI &P, HROBSFIREOME. FRFAETORCLDBIEOUEEFICK ) HHET
BHRRACHBEIT SR T, 4BLIBHEOHEALEREZS|E L. EBEOBEALEESIENFELE, ZO—AT.
HENTILYY N - HATIILOBICABLTWVWRZEEZZEL. REBERHEZPLCEYZSIE FTELE,

OD | AMYR—T -4y N NIHF—T7R
BRIZHEORVEECHMARILE. tAELE CBREITVLE L.

R—=NT A VABRE cxamamnm ety

BIERREAR SYERERR
SUII. iy, 8
= M .69 3%
7H037/h g G5 mb gl
% 3%

DIAM DI AM

TAYY - T7UR- TAYY - T R=
Jany SI\US:W7O77\ Janu sl\US:l"7°7Z
*FWLTTQ7$ﬁH$§77Z *thT7&;5ﬂﬁ$§77Z



DEE
SO DERCDOEET L CIIERERBEFZHEL. UTORDBE ESETVELESE UL BH. I
BHEE(CT TR O ILFIRSEFEVENICERL. EROERSHICE DV TERWZLET,

WS EFEEOAER (1 50570)

645 5655 665 $67H $68H, 695
158 20195 2A268 | 201938268 | 2019648248 | 2019658248 | 2019664258 | 201967 A248
~2019F 3A258|~20196 4 A238|~20195 53238 |~2019% 6 B24B|~20196 7 5238|~2019F 8 H238
LD BcE (RS [R0) 20H 20H 20H 20H 20H 20H
NEFEMERL R 0.22% 0.22% 0.22% 0.22% 0.22% 0.22%
SHADINAR 20H 20H 20H 20H 20H 20H
SEOWNE LS -H —H —H —-H -H -H
B FORER 1,604H 1,615H 1,621H 1,624 1,632H 1,643H

CE1) [HHOWE] HERU THIHOWELS (. MMIRUTHBTTEE LW S inszast LiciEe [Hnks: ®5IAD | 0%
P—BLBWEGHH)ET,

CX2) SHNEkE0 WEEMEALE] & [BHNEE @5R) | OBREEME (DESAH) [CHIBLET. 772 NORNEEKRE IR
ET. Foo MEREIMEWEAALTVET,

[HHADINE] (& [REEREOESSNG] HR0 BEERE - BEOBMEROTER (5. FHiR) | "oNEICAULLEET
Fo Fioo [HBHOWEMN] 3 [DEEHRELE] R0 INGEHEEE] HSNEICHEILICEEETT .

SE0O:ERAR
| =2

IEHEES. DIAMTIYY - 77> R=Janus USO7FSR-ARUR-T72R KRILETTZILT 7
BRERE I I REEMICEAND CEZEARE UEBRAZTVEYT, £/ DI AMYR—Y—4 v hHf—T 7
VRADREETVEYT, HE RLEZAFRINZBE TE—HFNICEBAY VZT0. BEEMBEANODEEZE) )
RITDEREHILUET,

C£3)

OD | AMTIT> 77> R=Janus USO7FSR-KRUR-T72 R RRLBTT7LI78ARETISR
F R BASEMERICRRZY d/cl (TR KERBRIRCICHRREZFHDUREUNEE >LER TS,
ERCEHKEATGVKEESHHENOESRANRE L. BEANCEEGET Y —PHELT Y —HERRICH
BIBEEXFT, HEICDVTR. BB BRFEGNS VR —NeBFIT2HADEREERLEFT. SHED

TADREE VRV ICREG1ZVI -2 DEBEDHISTHH T,

OD | AMY R —T—7y hIHF—=T 7R

HIRDMHEFE CTH2 2 %F TIHMERAE UL TERNH D120, ZHRBEMBEREEAB EFRINTLET,
SBREVTA T ARABERMNMRSND EZZX5ND 2. BECEARIE. thhESEzEANCERZT>T
WEET,



W1 5037 V) OERIRHE

SRO4HI~5569H
5 obR e R R mEOHE
&R =
(a) SETEREN 430 0.472% | (a) {S5EHHREN = BIch O IR AE(IDER X (S5THRE =
B (O E#EHER(39,008F T,
&RESH) 17) (0.184) | RESHD (. EEHEDCER. ERRSSFSEERDIEN. BEM
BOBELEOMME
(BRrE=tt) (24) (0.268) | BRFcEMt(E. BARDEREM. TERRSEFSESHEDIXM.
OFERNTOT 7 > ROEEEONIM
(ZsE=t) (2 (0.021) | RFESHD . ERHEDRE - B, RESHH SOERERDET
FDOXHh
(b) zOMER 1 0.009 | (b) ZOMER=FROZDOHER + BROFTERmELE
(REER) «n (0.007) |REERE. HETHNEENRESICRI 2ER
(EEEER) (0 (0.001) |EBEEEREG. EEEAFICZILD 77 ROBAEICHNDER
(ZDAth) (0 (0.000) | Z0fthl. EFEEHFONEICET SRERF
=51 43 0.481

CE1) BPnER (CEERSOND2LDTHEREEZZT) 3BI0 - BHICE > TRBREDRICEBN H B0, BEECIVEHEUCBRT
El

(£2) SBRMEBEECEICARBELBEAALTHIET.
CE3) HEME M1 A0BL)DZENETNOEBRASE] ZHAPOTHEEMEATHRLTI00ZRLIZEND T,
(£4) BEBOBR. CO7 7> RMEANTWSIREREESS (WY —7 72 RERL) MEbo1cBRZSAFE A



(BE1FR)
SRR

SEREIRDER - EECHD D LBROIREZ HRO TR EEMICHPOTEEEME (10582)) =
RULZHTRUIKHEER (FF) (31.41%TY,

ERSEEH

; Eait
i ey
ZDfthEH
0.02%
ﬁ%ﬁﬁm
(Z5E=tt)
0.04%
EREEER
(ﬁﬁAﬁ)
WiEER (D+Q@) 1.41%
OZDT7 7> ROEBERADHER 0.98%
QREKXR V7 NOEREEBRADLR 0.43%

GE1) ONBAIE. 1 AONEZY 0BRSSV TRV EEEACIVEELEZEDTT,

(X2) SBAE. RAE LT, BEFHH. TBRITFENS JOEMEESEE HeSAELT A

(GE3) SR, FRBELIZETI,

GE4) REXT 7 REGF. 2077 RAEANTVWRRERESTEIS (WH—T7 7 RER<. ) T,

GE5) ONERF. V=T 7> RO 2BRESHh. REL 77> RO 2BREZSAE LA

GX6) ONBEBRAEQMER(E. St ESNEHRENERRLRZEEGHHY £,

CE7) LEEORHERHETEHLULEZEHDTY . DD, CNSDEIFHETEHEETH . RRICKELUZBRADEREEREY,



BSEENUEEI0RR (201982 H268H1 5201988 H23H% T)
REEFEZ WS
F 64 H ~ % 69 H
= 1 55 1
O M| & g | O M| & &
FO F7AUn - KL FOF7AUHL - R
S DIAMTATY - 77 R-
J7z
dapus USITTZA N 120019 100 | 19.9303 1,630
ANIVBTT7IN T 7B8BRET TR
(F) ®BFZERETT,
MRS EEEZRNIASFNRTE. BN (201952 826817520196 8 H23H%T)
B ORIGEETER M S DRE. BREH ) TR A
BAISEERAE DG ARE (2019F 2 26BN 520194 8 B23H% T)
B OFEBERAEDEG IFEH W EFE A
CE) FIBBRALR. BEEENOBEANCET 2AEE1RE 1 BICRESNDHEHEEREATT,
WEAEE DB
(1) 772K -F7 - T7 2 XIMEANZHERT 7 > ROBEH
11 {ERIE £ 12 £ W B *
7 oy ¥ K& s o] ¥ W =
H il b AN Negsnm | nannss| = "
\ i 0O FOF7XUA - Rl FA| %
DIAMTE s 7;;@%?37%757%55%;;% 27077145 | 252.04134 21,332| 2275354 | 955
& 5 270.77145 | 252.04134 21332 2275354 955
CE1) BEBRBESEI. ERERORHZE LA EONBEEEETEEGOMEICLWBERELZHDTT,
(0F2) EMISHEEEREEICNT BHETT,
(E3) REOHEMFRBEIVBTTHIET . BlF. NHERB2UZEERAALTVET,
(2) HREEFES
FEINEMRBR £ 12 fF B B X
O # | O | ¥ il &8
T0O T0O TH
DIAMYZ—<—47 vy hIHF—T77 2R 5,995 5.995 6,009




WiSE ST EOE 20194 8 H2385
= 12 F m B *

5 s % @ = K %

£ %
% = (5 st = m El 5 2,275,354 94.3
DI AMYZ—YT—4vy hIHF—T 7R 6,009 0.2
a — )b o — > % . & O 131,246 54
" & E % & E B @ 2.412.610 100.0

G£1)
0x2)
Gx3)

L— M.

BEE. 8fF. A4S LUREMEADINNR

(20193 A25H). (2019 4823H). (2019 5823H). (2019F6824H). (20197 823H). (2019F8 B23H)R#E

FHERRDRMURBEIUIETTHI ET . Bl IBRFE2 U ZMWHERAALTVET,

SERIIR DN EEEEDIRESTEMEREICN T B HEGF. 2,275,392FH. 94.3% T,
NEREE. BROE Mz O BEONBEEEETERBOMECKUBERELLDLDTT ., BH. 2019F 8 H23H(CHTHIBERE
17X)7 - RIL=106.66TY,

B E] % 64 X % 65 M K % 66 B K £ 67 B X % 68 B X % 69 B XK
(A) & & [2,476,522,228M [2,499,219,299M [2,401,318,070M [2,371,239,583M (2,380,293,515M [2,412,610,801F
J—)L - O—>%| 74295209 | 63117148 | 77366140 | 78499575 | 75923420 73,757,000
BEETEHISGHES (2396.215828 [2.378636,142 [2.317.942537 (2270144216 [2,298,360.702 |2.275,354,209
D i | 6011191 6.009,992 6,009,393 6,010,592 6,009,393 6.009,992
* B A = - 51,456,017 - 16,585,200 - 57,489,600
(B) & f&| 14588185 | 41583509 | 17,397,052 15,847,361 17,162,320 | 28,919,160
* = - 25,725,500 4,155,410 4,155,410 9.434,800 5,765,940
FILREHEHEE| 5526422 5.441,420 5,330,970 5.271.448 5,268,283 5.169.440
& B8 ®| 7199952 8500185 5.977.304 4,395,096 627.864 16,008,676
KI5 SEWB| 1855952 1,910,371 1,927,279 2,019,026 1,825,607 1,968,883
Z O ftt kb B A 5.859 6.033 6.089 6.381 5,766 6.221
(C) MEEMMA-B) 261,934,043 [2,457,635790 (2,383,921,018 [2,355392,222 2,363,131,195 [2,383,691,641
5 #(2763211.237 2720710032 |2.665.485.076 |2.635.724,060 [2.634,141.757 |2.584.720.302
REB R HL 9B % 2 |£301,277,194  |A263,074.242 |A281,564,058 |4280,331,838 [4271,010562 [4201,028,661
(D) 2 # # # O % |2763,211,2370 2,720,710,0320 [2,665,485,07601 [2,635,724,06001 [2,634,141,7570 (2,584,720,30200
1 A Y EfH(C /D) 8,910/ 9,033/ 8944/ 8,936/ 8.971M 9,222/
(E) FO3MRICH T BTTAL2,798,421,986M. LIEMHR (EH64H~H60H) DICHI B ENRETARI23,313,993M. ERENTAE
(3237.015.677M T



WSROI

B 2019625268
E 20198 3A25H

[

B 2019435268
£ 201964A[238

I

B 201964 5248
E 2019858238

|

B 2019457248
£ 2019668248

I

B 2019668258
E 2019878238

|

B 2019475248
£ 201968R23H

I

)

15 8 £ 64 H $ 65 H £ 66 H £ 67 M £ 68 H £ 69 H
(A)EE 35 & IR &= 8,842,528M 8,847,054M 8,687,072 8,261,632M 8,282,563H 8,117,810H
2 W E 3 £ 8,845,394 8,851,093 8,656,022 8,264,574 8,286,312 8,120,489
g B O F =2 4 10 35,490 1,258 1,075 1.221
x #Hh F R 22,870 24,049 24,440 24,200 24,824 23,900
(B) AfisEsF5c BiE R 4,514,620 32,156,369 225,251,725 22,876,633 8,046,045 63,927,999
7 g Eity 23,329,908 41,949,898 12,598,708 56,830,768 17,481,641 99,933,898
b = #| 218,815,288 29,793,529 237,850,433 259,707,401 29,435,596 236,005,899
(CO)fE 58 & M ¥F| ~1861811 22,001,146 21,933,368 22,025,407 21,913,333 21,985,904
(D) SHpERE(A+B+C) 11,495,337 39,002,277 18,498,021 3,359,592 14,415,275 70,059,905
(E) B0 HA #% @ 18 %% & | £457,900,902 | ~444,608,612 |~402,284,289 |A421,080,124 |2422,112,072 |~404,916,102
(F)EmMEFEEEEE | 150,654,793 147,973,513 144,549,222 142,660,142 141,954,518 138,996,976
(fc & % 48 % %) | (275.833,081) (271,728,639) (266,384,547) (263.517.711) (263,603,397) (258,779,717)
(Pt E B = &) ((4125,178,288) |(4123,755,126) |(A121,835,325) |(4120,857,569) |(4121,648,879) [(A4119,782,741)
(G) & E(D+E+F)|A295750,772 |A257,632,822 |A276,233,088 |A275,060,390 |A265,742,279 |~195,859,221
W & 9 & =| 45526422 25,441,420 A5,330,970 A5,271,448 25,268,283 25,169,440
RRMIERE(G+H) | 2301,277,194 | 263,074,242 | ~281,564,058 |~280,331,838 |~271,010,562 |~201,028,661
ENEFEEEGE| 150654793 147,973,513 144,549,222 142,660,142 141,954,518 138,996,976
(fc = %5 48 &5 89) | (275,833,083) (271,728,639) (266,384,547) (263.517,711) (263,603,397) (258,779,717)
CcEE MBI E) ((£4125178,290) |(&123,755,126) |(A121,835,325) |(&4120.857.569) |(&121,648,879) [(&4119,782,741)
DEEBBEILE| 167628578 167,888,122 165,733,580 164,742,965 166,445,647 165,927,362
B M B & £]2619560565 |[4578935877 |2591,846,860 |A587,734,945 | A579,410,727 | A505,952,999
(1) B)BMEESTEBRREHRDOTMEICLZEDESTAET,
(X2) (O)fSEEHRMEIC ISR T 2 HBERFEIRESH TRRUTVET,
CE3) (FENEFEEEREEHBDIE. EFEDENRENKE. BIRTEE LIMEEN STAZZE LSIVEERDZVWVET,
(Cx4) NEOEBRE
15 8 £ 64 H £ 65 H £ 66 H £ 67 H £ 68 H £ 69 H
(a) REERRE DESFIN G 7,611,949/ 8.417.318M 6.755,776[ 6.238,438M 7.313,663MH 7,895,297
(b) FEERROEMISTESER 0 0 0 0 0 0
(O =m @ E =H| 275833083 271,728,639 266,384,547 263,517,711 263,603,397 258,779,717
(d) 9> Bc % {# % 3L &= | 165,543,051 164,912,224 164,308,774 163,775,975 164,400,267 163,201,505
(e) HEANECUZEE(@tb+ctd) | 448,988,083 445,058,181 437,449,097 433,532,124 435,317,327 429,876,519
(1) VA0S SHNENRE 1,624.88 1,635.82 1,641.16 1,644.83 1,652.60 1,663.15
(g) 2 c Eia 5,526,422 5,441,420 5,330,970 5,271,448 5,268,283 5,169,440
M1 BOBEY nEE 20 20 20 20 20 20
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2018F12B31BICRETHAEIAR T L. RO RBEREST T IC L BB REETZR(IT TR LTLET, LTI
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EREESE
201851288 (2018%12A318#7T)
B+H

UREEDER

ESRIS 3,967.234.760
IRzSEEt 3,967,234,760
RN

A BRI 358,660,722
EIEETIRM 87,484,029
REHN 30,300,116
LB 11,333,717
B IRH 4,780,787
Z O 95,709
BRESE 492,655,080
BN 3,474,579,680
REBMEESTHIC £ 5 ERGEAK (3.876.903.736)
REERNIC £ BRBUEX (2.319.144,574)
SNES (S & B SRETMA 7 31,045,344
AR IR AR (6,165,002,966)
SEATMHELS(C & B RRRICERNOED (4.215,858,030)
BBIERNIC £ BRERIUBHOLE 2.280.349,683
NEEG|(C & HARKIRMERDZE) (10.879,194)
HAcPRSIRMGIER (1,946,387,541)
BRI & BREEOREH (4,636,810,827)

/= gy V) B DR
FITERBEDM (B7%M)

252 AUNHDUSD 55,799.67 11,992

752 MJPHDJPY 267.497.01 8.247

252 MUNHDJPY 1,540,626.99 7.675

752 MUNHDUSD 255,828.63 8.755

252 NJPHDJPY 100.000.00 9,652

252 NUNHDJPY 1,022,593.77 9,599

752 SJPHDJPY 4,991,718.04 9,594

252 SUNHDJPY 2.580.279.61 10970

752 YJPHDJPY 37.438.38 10,157

752 YUNHDJPY 127,522.52 11,543
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FGLMC — ZODfth
FGLMC POOL# U90065 3.500% 08/01/42 usD 870,238 95,119,205 96,037,696  0.09%
FGLMC POOL# U95026 3.500% 07/01/42 usD 741,761 81.076.372 81.858,450 0.08%
FGLMC POOL# U95029 3.500% 08/01/42 usD 885,610 96,799,342 97,732,210 0.09%
FGLMC POOL# U99096 4.500% 05/01/44 usD 605,717 80,774,921 69,669,442 0.07%

FGLMC SF 204
FGLMC POOL# C92017 4.500% 08/01/38 usD 1,408,199 165,407,868 161,343,094 0.15%
FGLMC POOL# C92025 4.500% 10/01/38 usD 231,119 27,147,340 26,480,240 0.03%

FGLMC SF 3054
FGLMC POOL# G07848 3.500% 04/01/44 usD 7,629,980 908,980,186 843,591,734 0.80%
FGLMC POOL# G08824 4.000% 07/01/48 usD 1,338,536 149,779,372 149,818,614 0.14%
FGLMC POOL# G60989 3.000% 12/01/46 usD 6,469,628 730,501,341 692,867,641 0.66%
FGLMC POOL# G67703 3.500% 04/01/47 usD 6,342,756 742,250,078 698,475,888 0.66%
FGLMC POOL# G67706 3.500% 12/01/47 usb 11,778,062 1.359,576,011 1.296,220,513 1.23%
FGLMC POOL# Q58159 5.000% 09/01/48 usb 222,417 26,446,857 25,592,812 0.02%

FNMA — ZDfth
FNMA POOL# AB6548 3.500% 10/01/42 usb 1,024,379 109,619,926 113,227,741 0.11%
FNMA POOL# AT2957 3.000% 05/01/43 usb 303,371 31,333,837 32,700,193 0.03%
FNMA POOL# BF0O167 3.000% 02/01/57 usb 9,655,651 1,025,341,783 1,023,026,977 0.97%
FNMA POOL# MA1363 3.000% 02/01/43 usb 82,150 8,484,970 8,854,978 0.01%

FNMA SF 3054
FG G07300 6%, 4/1/40 usb 532,797 56,413,697 64,963,553  0.06%
FN AB8407 3.5%, 02/01/43 usb 2,032,160 250,780,140 224,346,099 0.21%
FN AL5310 3.5% 04/01/44 usb 977.001 101,928,821 108,028,396 0.10%
FN AL5887 4.5% 10/01/44 usb 564,643 75,896,345 65,152,998 0.06%
FN AL6348 3.5% 02/01/2044 usb 1,716,548 213,973,052 189,506,626 0.18%
FN AL6542 4.5% 03/01/45 usb 922,646 124,034,806 106,461,342  0.10%
FNMA POOL# AL6620 4.500% 08/01/42 ush 2,343,676 290,771,858 269,788,579 0.26%
FNMA POOL# AL7848 3.500% 12/01/45 ush 580,782 69,503,570 64,178,733 0.06%
FNMA POOL# AS7587 3.500% 07/01/46 usD 1,874,643 211,106,085 206,518,528 0.20%
FNMA POOL# AS8510 4.500% 12/01/46 usb 956,982 116,843,565 109,416,990 0.10%
FNMA POOL# AY6525 3.500% 03/01/45 usD 2,649,024 283,763,861 291,053,264 0.28%
FNMA POOL# AZ2323 4.000% 07/01/45 usD 2,345,710 272,101,402 263,390,582 0.25%
FNMA POOL# BD2440 3.500% 01/01/47 usD 1,264,798 134,976,164 139,106,304 0.13%
FNMA POOL# BD5482 4.000% 07/01/46 usb 5,178,251 616,656,996 580,198,924 0.55%
FNMA POOL# BD8951 3.000% 11/01/46 usD 939,369 105,654,383 100,547,574 0.10%
FNMA POOL# BD8952 3.000% 11/01/46 usD 379.068 42,701,981 40,633,703  0.04%
FNMA POOL# BD8980 3.000% 11/01/46 usD 389,286 43,853,090 41,728,515  0.04%
FNMA POOL# BEO637 4.000% 07/01/47 usD 81,047 9,766,362 9,091,857 0.01%
FNMA POOL# BE0640 4.500% 08/01/47 usD 256,921 30.807,291 29,479,325 0.03%
FNMA POOL# BE2732 4.000% 07/01/47 usD 285,186 33,583,343 31,992,137 0.03%
FNMA POOL# BE2774 4.000% 10/01/47 usD 614,893 73,693,582 68,978,727 0.07%
FNMA POOL# BE2775 4.500% 09/01/47 usD 584,706 71,937,990 67,089,648 0.06%
FNMA POOL# BE2784 4.000% 11/01/47 usb 792,267 96,035,842 88,876,619 0.08%
FNMA POOL# BH1194 4.000% 06/01/47 usD 2,384,629 276,556,572 267,188,457 0.25%
FNMA POOL# BH3540 4.000% 06/01/47 usD 76,133 9,174,148 8,525,549 0.01%
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FNMA POOL# BH4380 4.000% 06/01/47 usb 159,883 19,207,337 17,935,723  0.02%
FNMA POOL# BH4706 4.500% 05/01/47 UsD 66,299 7,932,921 7,622,750 0.01%
FNMA POOL# BH5672 4.000% 06/01/47 UsD 167,468 20,110,621 18,754,350 0.02%
FNMA POOL# BH5673 4.000% 07/01/47 usbD 116,039 13,926,772 13,017,287 0.01%
FNMA POOL# BH5725 4.000% 11/01/47 usbD 833,937 94,924,642 93,331,370 0.09%
FNMA POOL# BH6165 4.000% 07/01/47 UsD 265,064 31,940,924 29,734,923 0.03%
FNMA POOL# BH6168 4.000% 06/01/47 UsD 330,082 39,775,449 37,028,536 0.04%
FNMA POOL# BH6170 4.500% 07/01/47 usD 717,422 86,766,665 82,317,303 0.08%
FNMA POOL# BH7029 4.000% 12/01/47 usb 1,632,306 185,801,251 182,682,048 0.17%
FNMA POOL# BH7108 4.000% 01/01/48 UsD 3,130,633 356,353,164 350,366,521 0.33%
FNMA POOL# BH8168 4.000% 08/01/47 UsD 302,512 35,654,491 33,935,763 0.03%
FNMA POOL# BH8170 4.000% 08/01/47 UusD 488,036 57,471,350 54,747,865 0.05%
FNMA POOL# BH8171 4.500% 08/01/47 UsSD 985,437 118,163,180 113,069,572 0.11%
FNMA POOL# BJ1588 4.000% 10/01/47 Usb 281,492 33,765,301 31,577,869 0.03%
FNMA POOL# BJ1608 4.500% 10/01/47 Usb 148,921 18,322,328 17,087,321  0.02%
FNMA POOL# BJ1662 3.500% 12/01/47 usD 3,555,343 388,084,492 390,225,786 0.37%
FNMA POOL# BJ3265 4.000% 11/01/47 usD 245,370 29,760,296 27,525,702 0.03%
FNMA POOL# BJ4558 3.500% 01/01/48 Usb 927,931 98,571,424 102,200,010 0.10%
FNMA POOL# BJ9181 5.000% 05/01/48 Usb 9,949,874 1,162,200,329 1,145,332,386  1.08%
FNMA POOL# BK6523 4.500% 06/01/48 UsD 5,838,391 670,072,443 671,875,350 0.64%
FNMA POOL# BM3144 4.000% 11/01/47 usbD 1,359,253 152,619,618 152,358,366 0.14%
FNMA POOL# MA3384 4.000% 06/01/48 usb 876,349 98,483,541 98,077,290 0.09%
GNMA SF 3089
DIN 2014-1 A2 4.277%, 09/05/2044 usD 5,163,638 536,395,658 565,594,849 0.53%
GNMA POOL# BD7109 4.000% 11/15/47 usb 657,577 77,899,671 74,148,962 0.07%
GNMA POOL# BD7135 4.000% 12/15/47 UsD 875,414 103,706,039 98,715,727 0.09%
GNMA?2 SF 30FY)
GNMA2 POOL# BB9814 4.000% 08/20/47 usD 64,919 7,576,099 7,343,925 0.01%
GNMA2 POOL# BB9817 4.000% 08/20/47 usbD 352,734 41,164,477 39,899,683 0.04%
GNMA2 POOL# BB9835 4.000% 08/20/47 usb 78,806 9,196,721 8,879,296 0.01%
GNMA2 POOL# BD4045 4.000% 04/20/48 usb 2,324,500 265,064,565 262,773,985 0.25%
GNMA?2 POOL# BF3082 4.000% 07/20/48 UsD 5,173,418 589,930,073 583,354,779 0.55%
GNMA?2 POOL# BF4922 4.500% 03/20/48 usbD 3,853,304 429,687,207 440,577,201  0.42%
GNMA?2 POOL# BG1732 4.000% 05/20/48 usb 597,955 68,185,361 67,324,425 0.06%
GNMA?2 POOL# BG3815 4.500% 06/20/48 usb 3,071,481 354,780,125 352,863,736 0.33%
GNMA?2 POOL# BG5109 4.500% 08/20/48 UsD 4,643,867 538,655,419 530,977,860 0.50%
GNMA?2 POOL# BG5457 4.000% 04/20/48 UsD 1,157,872 132,033,102 130,523,342 0.12%
GNMA2 POOL# BG7510 4.000% 04/20/48 usb 1,099,541 125,381,542 123,983,311 0.12%
GNMA?2 POOL# BH0883 4.000% 07/20/48 usb 821,680 93,696,949 92,652,161 0.09%
GNMA?2 POOL# BH7902 4.000% 06/20/48 UsD 746,974 85,178,196 84,463,002 0.08%
GNMA?2 POOL# BH8528 4.000% 07/20/48 UsD 358,706 40,903,583 40,447,437 0.04%
GNMA2 POOL# BH8972 4.000% 06/20/48 usD 644,375 73,478,655 72,894,994 0.07%
GNMA2 POOL# BH9347 4.000% 07/20/48 UsD 2,882,753 328,723,263 325,057,450 0.31%
BFFRETIHRSET 16,872,699,599 16,427,021,468 15.58%
CMO (FEIERSIIEIBRES) - CMBS (BEMTFHEBRIS)
KE
CMBS — ZDfts
BAMLL 2013-WBRK A 4.269% 03/10/37 UsD 1,800,000 206,883,369 194,315,556 0.18%
BBCMS 2015-SRCH A2 4.197% 08/10/35 UsD 2,140,000 266,171,555 238,297,160 0.23%
BHMS 2018-ATLS A 4.287% 07/15/35 usb 1,978,000 222,327,200 216,349,813 0.20%
BX 2018-IND D 3.666% 11/15/35 UsbD 2,881,700 325,214,254 313,000,897 0.30%
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BXP 2017-GM A 3.379% 06/13/39 UsD 1,041,000 117,874,398 111,793,135 0.11%
JPMCC 2016-WIKI C 3.554% 10/05/31 UsD 394,000 41,817,897 42,537,018 0.04%
JPMCC 2016-WIKI D 4.34% 10/05/31 UsD 602,000 63,062,960 64,789,547 0.06%
SRPT 2014-STAR C VARIABLE 11/15/27 usbD 355,000 42,850,577 37,404,660 0.04%
SRPT 2014-STAR E 3.51% 11/15/27 UsD 102,875 11,827,539 8,642,561 0.01%
WBCMT 2007-C34 AJ 6.302% 05/15/46 UsD 262,587 31,244,977 29,016,189 0.03%

CMBS Zf&

BBCMS 2018-TALL E 4.211% 03/15/37 usbD 2,948,000 309,614,433 315,335,712  0.30%
BBCMS 2018-TALL F 4.211% 03/15/37 usb 2,162,000 227,072,389 231,688,841 0.22%
CZR 2017-VICI C 4.138% 10/15/34 UsD 1,533,000 179,254,464 169,225,801 0.16%
CZR 2017-VICI D 3.75% 10/15/34 UsD 1,473,000 169,943,222 162,002,261 0.15%
CZR 2017-VICIE 4.311% 10/15/34 usD 4,623,000 488,202,796 496,522,436 0.47%
JPMCC 2015-UES E 3.742% 09/05/32 usD 764,000 87,295,052 82,133,912 0.08%

WLBRHCMO X H=>
CAS 2015-C02 1M2 3.767% 05/25/25 Usb 290,479 35,385,375 34,162,247 0.03%
MWST 2018-W1 B 3.534% 11/25/51 UsD 2,962,000 332,025,390 324,975,830 0.31%
MWST 2018-W1 C 4.946% 11/25/51 usD 2,718,000 304,674,210 298,205,370 0.28%

WLIBRACMO Z Dt
ARRW 2018-1 A1 4.261% 04/25/48 Usb 883,111 96,367,432 96,938,151 0.09%
CSMLT 2015-2 A6 3.887% 08/25/45 UsD 1,058,142 115,436,876 115,326,633 0.11%
NRZT 2018-2A A1 5.744% 03/25/36 usD 1,027,871 115,276,410 115,379,177 0.11%
SEMT 2018-7 A4 4.354% 09/25/48 Usb 761,605 84,916,517 84,645,995 0.08%
SPST 2017-LD1 A 4.272% 11/25/50 Usb 3,266,000 360,905,472 357,282,152 0.33%
SPST 2018-7 A 3.56% 09/24/19 usD 3,904,000 431,138,240 428,327,360 0.40%

WLBFRACMO >—4 >R
AOMT 2018-2 A1 3.947% 07/27/48 usb 557,202 61,289,078 61,092,054 0.06%
SEMT 2018-CH2 A12 4.354% 06/25/48 usD 2,286,260 253,101,494 253,351,422 0.24%
SEMT 2018-CH3 A11 3.5% 08/25/48 usD 1,067,032 121,469,213 118,309,540 0.11%
WFMBS 2018-1 A17 3.5% 07/25/47 usb 443,106 47,446,752 47,596,687 0.05%
WIN 2015-5 A5 3.5% 08/20/45 usb 3,196,160 348,662,649 349,677,063 0.33%

WUBRACMO — L%

SPST 2017-LD1 B 4.53% 11/25/50 usD 652,000 72,962,060 71,357,913 0.07%

WUBRAHA—

JPMMT 2018-8 A13 4.437% 01/25/49 usb 591,006 65,023,955 64,335,889 0.06%
SEMT 2018-7 A19 6.51% 09/25/48 usb 607,010 66,835,187 66,873,798 0.06%
TARES

CMBS 278

PRIMA 2015-4A C 4.000% 08/24/49 UsD 2,537,000 277,904,420 277,067,060 0.26%
CMO - CMBS &&t 5,981,477,812 5,877,959,840 5.56%
18
NZTa1—%"

BEY—EZ — 2R
IHS MARKIT LTD 4.000% 03/01/26 144A UsD 1,557,000 172,186,934 159,295,483 0.15%
IHS MARKIT LTD 4.750% 02/15/25 144A UsD 2,817,000 322,288,855 304,817,482 0.29%
IHS MARKIT LTD 5.000% 11/01/22 144A usbD 1,215,000 142,043,046 135,303,281 0.13%

ik
MARVELL TECHNOLO 4.200% 06/22/23 usD 955,000 104,946,233 104,579,900 0.10%
MARVELL TECHNOLO 4.875% 06/22/28 UsD 1,081,000 118,985,349 115,770,294 0.11%

b

it — K7 - R

MASONITE INTL 5.625% 03/15/23 144A UsD 4,140,000 468,386,662 442,296,822 0.42%
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TECK RESOURC 8.500% 06/01/24 144A UsD 2,186,000 268,661,753 257,524,968 0.24%
Gnatt — Be
CENOVUS ENERGY 5.700% 10/15/19 usbD 22,308 2,460,100 2,491,776 0.00%
TARIUEE
a2 —9 — XEURHE
SEAGATE HDD CAYM 4.250% 03/01/22 UsD 380,000 41,254,788 39,872,941 0.04%
ABS — FDfth
ALM 2015-17A A2R 4.387% 01/15/28 usb 4,500,000 498,397,500 487,753,393  0.46%
ATRM 13A B 3.569% 11/21/30 UsD 1,772,000 195,393,818 188,535,482 0.18%
ATRM 9A AR 4.541% 05/28/30 UsD 1,445,100 158,797,938 157,468,317 0.15%
BLUEM 2018-3A B 4.161% 10/25/30 usbD 5,509,000 628,521,810 583,490,686 0.55%
CEDF 2018-7A B 3.831% 01/20/31 usb 1,825,000 203,218,938 187,325,860 0.18%
CGMS 2014-2RA A1 3.971% 05/15/31 usb 1,553,348 169,711,035 166,883,962 0.16%
CGMS 2016-1TA A2R 3.105% 04/20/27 UsD 1,346,000 148,907,980 145,481,771  0.14%
CGMS 2016-2A A2R 3.816% 07/15/27 UsD 978,000 109,374,630 105,681,343 0.10%
CGMS 2016-4A A2R 4.211% 10/20/27 usD 3,763,000 428,022,446 405,118,530 0.38%
CIFC 2013-4A A1TRR 3.816% 04/27/31 UsD 1,183,801 131,662,347 126,947,241 0.12%
CIFC 2014-3A BR2 3.807% 10/22/31 Usb 4,463,000 503,002,405 481,231,520 0.45%
CIFC 2018-2A A1 4.329% 04/20/31 UsD 2,440,000 266,374,800 261,345,813  0.25%
DRSLF 2015-37A AR 4.209% 01/15/31 usD 2,318,000 260,798,170 249,915,067 0.24%
DRSLF 2018-55A A1 4.461% 04/15/31 Usb 1,156,000 126,801,640 124,080,093 0.12%
DRSLF 2018-64A A 4.111% 04/18/31 Usb 3,946,000 429,674,601 422,249,679 0.40%
GLD12 2016-12A B1R 3.781% 07/21/30 UsD 3,121,000 345,697,565 333,364,520 0.32%
JPARK 2016-1A A2R 4.161% 10/20/27 UusD 4,081,000 457,418,885 440,609,829 0.42%
LCM 14A AR 4.269% 07/20/31 usb 838,603 92,824,966 90,027,330 0.09%
LCM 25A A 3.5% 07/20/30 usD 4,773,000 521,061,594 517,882,098 0.49%
LCM 26A A1 3.75% 01/20/31 usD 2,707,000 304,288,159 291,485,025 0.28%
LCM 27A B 3% 07/16/31 usbD 1,322,588 146,483,234 141,229,012 0.13%
MAGNE 2014-8A AR2 3.674% 04/15/31 UsD 1,477,000 159,080,285 159,620,912 0.15%
MAGNE 2015-15A AR 3.763% 07/25/31 usb 1,935,560 214,247,136 207,358,888 0.20%
MDPK 2014-14A BRR 4.497% 10/22/30 usD 4,554,000 510,571,716 492,719,069 0.47%
MDPK 2017-23A B 3.711% 07/27/30 usbD 3,023,410 336,045,095 327,815,132 0.31%
MDPK 2018-27A A2 3.783% 04/20/30 usb 1,013,992 110,683,423 107,354,709 0.10%
OCTLF 2014-1TA BRR 3.759% 11/18/31 UsD 3,616,000 411,193,440 388,314,015 0.37%
RACEP 2015-9A A2R 3.809% 10/15/30 UsD 953,000 104,880,690 103,510,929 0.10%
SNDPT 2013-3RA A 4% 04/18/31 UsD 1,972,000 211,704,060 213,518,931 0.20%
SNDPT 2014-2RA B 3.31% 10/20/31 usb 4,190,000 469,761,855 453,322,834  0.43%
SNDPT 2017-4A A2A 4.009% 01/21/31 usb 2,562,483 282,166,142 270,573,820 0.26%
VOYA 2015-2A BR 4% 07/23/27 UsD 328,000 36,867,200 35,381,551 0.03%
VOYA 2016-3A A3R 4% 10/18/31 UsD 2,550,000 285,842,250 274,983,532 0.26%
VOYA 2017-2A A2A 4% 06/07/30 UsD 1,525,000 167,452,210 164,354,060 0.16%
VOYA 2018-1A A1 6.659% 04/19/31 usb 3,165,000 345,004,765 341,905,912 0.32%
VOYA 2018-2A A1 3.329% 07/15/31 UsD 2,239,048 248,142,495 239,243,534  0.23%
1oV —B
EE - EES
TEVA PHARM FIN 2.950% 12/18/22 usb 238,000 24,039,797 23,113,553  0.02%
K1y
CATV - BERsXE
UNITYMEDIA GMBH 6.125% 01/15/25 144A usD 4,299,000 491,702,282 476,334,266 0.45%
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SEIER
ANGLO AMERICAN 4.125% 09/27/22 144A UsD 448,000 48,076,883 48,458,633 0.05%
&H - #E
PPL WEM HLDG 5.375% 05/01/21 144A UsD 2,595,000 280,134,015 294,126,083 0.28%
TAIWNTUR
BE - 2B-H52
ARDAGH PKG FIN 4.250% 09/15/22 144A usbD 8,337,000 882,774,615 873,532,727 0.83%
FrILEE Jrv—I—-8
R — ERTITY
UNITED BUSINESS 5.75% 11/03/20 144A UsD 1,805,000 173,341,272 202,901,309 0.19%
FS59"
o
SYNGENTA FINANCE 3.698% 04/24/20 144A UsD 1,012,000 108,430,748 110,261,798 0.10%
SYNGENTA FINANCE 4.441% 04/24/23 144A UsD 249,000 26,679,107 26,353,471 0.02%
SYNGENTA FINANCE 4.892% 04/24/25 144A UsD 430,000 46,072,353 44,667,987 0.04%
EE - EES
TEVA PHARMACEUCI 2.800% 07/21/23 UsD 1,387,000 136,980,651 131,195,748 0.12%
KE
R - B5E
ARCONIC INC 6.150% 08/15/20 usD 385,000 43,797,187 43,247,875 0.04%
T
CF INDUSTRIES IN 4.500% 12/01/26 144A UsbD 1,024,000 117,792,531 109,980,085 0.10%
CF INDUSTRIES IN 5.375% 03/15/44 UsD 1,177,000 119,551,676 105,083,244 0.10%
CF INDUSTRIES INC 7.125% 05/01/20 usD 3,097,000 355,531,485 350,830,444 0.33%
B8/ NSy JHE - 15
ZF NA CAPITAL 4.500% 04/29/22 144A Usb 513,000 58,635,509 55,020,618 0.05%
BB — S - MRSy
FORD MOTOR CO 4.346% 12/08/26 UusD 476,000 49,901,924 46,597,533 0.04%
FORD MOTOR CRED 3.815% 11/02/27 UsSD 1,174,000 117,613,817 108,870,841 0.10%
FORD MOTOR CRED 4.389% 01/08/26 GMTN usD 333,000 35,198,013 32,985,016  0.03%
FORD MOTOR CRED 4.687% 06/09/25 Usb 4,577,000 500,028,367 466,359,644 0.44%
GEN MOTORS FIN 3.100% 01/15/19 usD 1,969,000 226,038,159 216,022,138 0.20%
GEN MOTORS FIN 4.350% 01/17/27 usD 919,000 99,634,658 92,959,663 0.09%
GENERAL MOTORS C 5.000% 10/01/28 usD 3,049,000 338,679,973 317,568,178 0.30%
E8hE — B - AR
NAVISTAR INTL 6.625% 11/01/25 144A usD 9,004,000 1,047,974,662 958,237,644 0.91%
EE)E0— > ABS — f
CAALT 2018-2A B 3.940% 07/15/27 usb 859,000 94,748,467 95,242,016  0.09%
CAALT 2018-2A C 4.160% 09/15/27 usD 424,000 46,767,925 47,258,489 0.04%
DRIVE 2017-1 D 3.840% 03/15/23 usD 218,000 23,945,467 24,012,800 0.02%
DRIVE 2017-1 E 5.170% 09/16/24 usbD 3,893,000 451,763,194 443,921,680 0.42%
DRIVE 2017-2 E 5.270% 11/15/24 usb 3,200,000 371,963,898 366,475,529 0.35%
DRIVE 2017-AA D 4.160% 05/15/24 UsD 1,240,000 136,937,719 137,627,053 0.13%
EART 2018-2A D 4.040% 03/15/24 usD 6,060,000 649,227,828 669,257,072 0.63%
EART 2018-4A D 4.350% 09/16/24 usbD 3,816,000 430,062,986 424,436,722 0.40%
SDART 2016-3 E 4.290% 02/15/24 usb 1,898,000 216,795,990 210,832,063 0.20%
SDART 2018-1 E 4.370% 05/15/25 UsD 3,123,000 333,271,428 340,283,953 0.32%
SDART 2018-2 E 5.020% 09/15/25 UsD 7,782,000 831,683,672 865,832,202 0.82%
WLAKE 2017-1A E 5.050% 08/15/24 usbD 1,133,000 129,332,673 125,841,045 0.12%
WLAKE 2018-1A F 5.600% 07/15/24 UsD 1,186,000 134,777,705 130,969,214 0.12%
WLAKE 2018-2A F 6.040% 01/15/25 usb 3,694,000 423,745,026 409,721,863 0.39%
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B - tAs BE

EAGLE MATERIALS 4.500% 08/01/26 UsD 5,100,000 580,457,830 556,434,302 0.53%

SUMMIT MATERIALS 6.125% 07/15/23 UsD 4,281,000 490,729,025 467,341,465 0.44%

SUMMIT MATERIALS 8.500% 04/15/22 usbD 629,000 74,752,574 72,375,008 0.07%

VULCAN MATERIAL 4.50% 04/01/25 UsD 93,000 11,318,907 10,149,549 0.01%
st

OWENS CORNING 4.20% 12/01/24 UsD 1,145,000 127,845,858 124,786,268 0.12%
BIE - (2T - EENER

D.R. HORTON INC 3.75% 03/01/19 usb 1,817,000 192,059,668 199,343,782 0.19%

MDC HOLDINGS IN 5.50% 01/15/24 UsD 1,464,000 152,281,869 155,000,963 0.15%

TOLL BR FIN COR 4.375% 04/15/23 UsD 1,145,000 118,748,703 118,400,314 0.11%
CATV - BERLE

CCO HOLDINGS LLC 5.250% 03/15/21 usb 1,663,000 174,840,622 182,684,115 0.17%

COMCAST CORP 3.150% 03/01/26 usb 1,166,000 124,329,076 122,519,291 0.12%

COMCAST CORP 4.250% 10/15/30 UsD 1,519,000 172,529,870 168,770,963 0.16%

COMCAST CORP 4.600% 10/15/38 UsD 1,235,000 140,259,624 137,084,707 0.13%

COMCAST CORP 4.950% 10/15/58 UsD 1,272,000 144,429,472 142,252,614 0.13%
HI /. KT

MGM RESORTS 6.000% 03/15/23 Usb 212,000 23,181,533 23,434,027 0.02%

MGM RESORTS 6.625% 12/15/21 UsD 1,182,000 132,107,656 133,249,416 0.13%

MGM RESORTS 6.750% 10/01/20 usD 2,837,000 326,474,241 320,599,299 0.30%

MGM RESORTS 7.750% 03/15/22 usD 424,000 48,978,227 49,601,054 0.05%
MwEE EE

T-MOBILE USA INC 6.375% 03/01/25 UsD 3,010,000 350,826,092 334,370,177 0.32%
b2 — B2

HUNTSMAN INT LLC 4.875% 11/15/20 UsD 4,900,000 558,856,201 541,635,526 0.51%
H—ER— SRk

TOTAL SYSTEM SVC 3.800% 04/01/21 Usb 2,008,000 228,844,136 220,381,523 0.21%

TOTAL SYSTEM SVC 4.800% 04/01/26 usbD 3,744,000 432,275,798 414,579,182 0.39%
a2 —%9

DIAMOND 1 FIN/DI 6.0200% 06/15/26 144 usb 8,509,000 1,013,167,868 939,142,052 0.89%
AHIILT 1 o TH—ER

VERISK ANALYTIC 4.00% 06/15/25 usbD 1,499,000 170,336,130 165,334,602 0.16%

VERISK ANALYTIC 4.125% 09/12/22 UsD 708,000 74,126,167 78,754,995 0.07%

VERISK ANALYTIC 5.50% 06/15/45 usb 1,928,000 220,621,410 214,862,126 0.20%

VERISK ANALYTIC 5.80% 05/01/21 usD 4,012,000 454,430,929 462,989,171 0.44%
BE - 2B H52

BALL CORP 4.375% 12/15/20 usb 1,765,000 209,684,833 194,857,269 0.18%

BALL CORP 5.000% 03/15/22 usb 2,846,000 322,139,373 314,590,757 0.30%
s - I AFVY

GRAPHIC PACKAGE 4.750% 04/15/21 UsD 2,066,000 231,264,717 226,954,529 0.21%
Bt —

DAVITA HEALTHCAR 5.125% 07/15/24 UsD 4,135,000 452,342,546 426,451,233  0.40%

DAVITA INC 5.750% 08/15/22 UsD 3,445,000 393,582,240 377,023,255 0.36%
WA

BANK OF AMER CRP 2.503% 10/21/22 MTN usb 5,960,000 661,514,778 629,933,298 0.60%

JPMORGAN CHASE 2.295% 08/15/21 MTN usb 3,602,000 364,864,612 385,713,135 0.36%
B

NEXTERA ENERGY O 4.250% 09/15/24 144A UsD 2,268,000 252,270,262 231,104,225 0.22%
EH - %5

SOUTHERN CO 2.950% 07/01/23 usb 1,844,000 199,420,609 195,577,388 0.18%
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BFEE — F8F

BRDCOM CRP / FIN 3.125% 01/15/25 usD 1,958,000 204,005,112 194,193,690 0.18%

MICROCHIP TECH 3.922% 06/01/21 144A usD 3,910,000 427,065,867 425,790,565 0.40%
BEFHERRET BENfL

CADENCE DESIGN SYS 4.375% 10/15/24 usD 5,126,000 569,571,181 568,079,321 0.54%
BRI

TRIMBLE INC 4.900% 06/15/28 usD 5,181,000 569,832,210 560,739,669 0.53%

TRIMBLE NAVIG 4.75% 12/01/24 usb 5,151,000 596,585,190 570,515,335 0.54%
E5EERIT

CITIZENS FIN GRP 3.750% 07/01/24 usD 815,000 86.691,477 87.134,622 0.08%

CITIZENS FIN GRP 4.350% 08/01/25 usD 591,000 62,649,465 63,733,617 0.06%
TRl — RERIT

E*TRADE FINL 2.950% 08/24/22 usD 2,668,000 293,516,183 284,225,482 0.27%

E*TRADE FINL 3.800% 08/24/27 usD 3,212,000 355,846,829 333,306,014 0.32%

LAZARD GROUP LLC 4.25% 11/14/20 usD 206,000 20,628,569 22912171 0.02%

RAYMOND JAMES 3.625% 09/15/26 usD 1,186,000 128,676,458 122,826,831 0.12%

RAYMOND JAMES 4.950% 07/15/46 usb 2,576,000 297,776,377 272,532,706 0.26%

RAYMOND JAMES 5.63% 04/01/24 usb 888,000 107,910,150 105,476,624 0.10%
EF — ZOMT—ER

CBOE HOLDINGS 3.650% 01/12/27 usb 1,763,000 201,504,758 188,451,815 0.18%
B@m — TOft

CAMPBELL SOUP CO 3.950% 03/15/25 usb 1,235,000 133,383,949 129,989,895 0.12%

CAMPBELL SOUP CO 4.150% 03/15/28 usb 1,887,000 202,033,670 193,106,184 0.18%

CAMPBELL SOUP CO 4.800% 03/15/48 usb 7,585,000 774,834,404 716,276,099 0.68%
B s

SERVICE CORP 5.375% 05/15/24 usb 1,332,000 145,845,316 145,044,327 0.14%
127 7RG

NEWELL BRANDS | 5.000% 11/15/23 usb 1,465,000 157,123,863 163,650,252  0.15%
KT - E=FTI

WYNDHAM WORLDWID 4.150% 04/01/24 usb 374,000 40,862,212 39,289,490 0.04%
MITCRAEBSEE

CALPINE CORP 6.000% 01/15/22 144A ush 2,734,000 305,084,573 298,835,957 0.28%

NRG ENERGY INC 6.250% 05/01/24 usb 2,575,000 300,403,370 287,813,302 0.27%

NRG ENERGY INC 6.625% 01/15/27 ushD 1,045,000 122,806,759 115,942,012 0.11%

NRG ENERGY INC 7.250% 05/15/26 ush 5,837,000 706,470,301 666,823,221 0.63%
IR - SEINT

FLOWSERVE CORP 3.50% 09/15/22 usD 2,464,000 256,608,396 265,103,210 0.25%
g — IRERIR

WABTEC 4.150% 03/15/24 ush 1,273,000 141,377,722 135,122,564 0.13%

WABTEC 4.700% 09/15/28 usD 2,712,000 301,423,710 279,589,221 0.26%

BECTON DICKINSON 2.894% 06/06/22 usb 1,410,000 156,559,354 149,948,917 0.14%
EE — NTFAT1L

LIFE TECH CORP 6.00% 03/01/20 usD 2,047,000 216,203,169 230,938,363 0.22%
Ex — HMO

CENTENE CORP 4.750% 05/15/22 usb 172,000 19,999,834 18,705,859 0.02%

CENTENE CORP 6.125% 02/15/24 WI usD 1.607.000 186.561.816 180,940,195 0.17%

HALFMOON PARENT 3.400% 09/17/21 144A usD 386,000 42,805,471 42,280,748 0.04%

HALFMOON PARENT 3.750% 07/15/23 144A usD 1,571,000 174,128,895 171,965,832 0.16%

HALFMOON PARENT 4.375% 10/15/28 144A usb 750,000 83,063,222 82,905,701 0.08%

WELLCARE HEALTH 5.250% 04/01/25 usD 1.638.000 187,821,291 173,647.851 0.16%

WELLCARE HEALTH 5.375% 08/15/26 144A usD 1.080.000 121,009.876 114,641,203 0.11%
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EE — &kt
HCA INC 5.625% 09/01/28 usD 3,599,000 400,446,361 382,031,196 0.36%
HCA INC 7.500% 02/15/22 usb 2,920,000 346,911,129 341,191,707 0.32%
SENT - 858
NOVELIS CORP 6.250% 08/15/24 144A usD 1,201,000 135,052,542 124,191,071  0.12%
=B — i
FREEPORT-MC C&G 3.10% 03/15/20 usD 905,000 101,283,339 97,306,233 0.09%
FREEPORT-MC C&G 3.875% 03/15/23 usD 1,188,000 131,320,979 120,891,667 0.11%
FREEPORT-MC C&G 5.450% 03/15/43 usD 2,313,000 234,115,858 194,451,872 0.18%
FREEPORT-MCMORAN 3.550% 03/01/22 usD 3,615,000 385,277,787 376,292,964 0.36%
FREEPORT-MCMORAN 4.550% 11/14/24 usb 2,362,000 255,505,800 240,034,751 0.23%
TIFAT 17
TIME WARNER INC 3.600% 07/15/25 usD 1,723,000 193,246,416 179,299,470 0.17%
VIACOM INC 5.850% 09/01/43 ushD 2,401,000 283,007,117 259,205,635 0.25%
THat — B3R - ®iE
ANTERO RESOURCES 5.125% 12/01/22 usD 4,989,000 566,403,237 516,578,677 0.49%
ANTERO RESOURCES 5.375% 11/01/21 usD 5,137,000 555,197,299 545,993,269 0.52%
CONTINENTAL RES 4.500% 04/15/23 usD 2,756,000 295,400,973 297,876,416  0.28%
CONTINENTAL RES 5.00% 09/15/22 usD 3,262,000 358,397,165 355,766,251 0.34%
hfER - BR5T
MOTIVA ENTERPR 5.75% 01/15/20 144A usb 309,000 35,432,747 34,504,678 0.03%
Z Dt ABS
TPMT 2015-3 ATA 3.76% 03/25/54 usD 62,020 6,803,845 6,786,500 0.01%
TPMT 2018-3 A1 4.5% 05/25/58 usD 740,337 81,388,122 81,378,110 0.08%
TPMT 2018-4 A1 4% 06/25/58 usD 1,350,103 145,605,855 144,710,864 0.14%
SRS L UBIERR
GEORGIA-PACIFIC 3.16% 11/15/21 144A usb 3,875,000 442,493,715 421,476,193  0.40%
EFT—ER
CVS HEALTH CORP 4.100% 03/25/25 usD 3,159,000 331,654,009 343,598,616 0.32%
CVS HEALTH CORP 4.300% 03/25/28 usD 1,223,000 127,845,446 131,423,882 0.12%
CVS HEALTH CORP 5.050% 03/25/48 usD 1,546,000 162,980,350 165,593,813 0.16%
N1TZ1>
BUCKEYE PARTNERS 4.875% 02/01/21 usb 1,280,000 138,555,493 142,065,231 0.13%
CHENIERE CORP CH 5.125% 06/30/27 usbh 1,759,000 193,255,282 182,914,676 0.17%
CHENIERE ENERGYP 5.625% 10/01/26 144A usbD 5,358,000 595,508,230 551,112,159  0.52%
DCP MIDSTREAM 4.750% 09/30/21 144A usD 3,512,000 396,677,188 381,465,889 0.36%
DCP MIDSTREAM 5.350% 03/15/20 144A usD 688,000 76,522,012 75,955,694 0.07%
DCP MIDSTREAM OP 2.700% 04/01/19 usb 1,831,000 201,265,413 199,758,169 0.19%
EL PASO CORP 6.50% 09/15/20 usD 78,000 7,678,640 8,968,423 0.01%
EL PASO PIPELIN 5.000% 10/01/21 usD 1,866,000 196,753,566 210,648,315 0.20%
ENBRIDGE ENERGY 5.875% 10/15/25 usD 819,000 101,753,518 97,486,487 0.09%
ENERGY TRANS 4.250% 03/15/23 usbD 2,000 225,530 211,750 0.00%
ENERGY TRANS 5.500% 06/01/27 usbD 147,000 16,839,554 15,765,223  0.01%
ENERGY TRANS 5.875% 01/15/24 usD 1,514,000 182,804,816 169,430,680 0.16%
ENERGY TRANSFER 4.950% 06/15/28 10Y usb 842,000 92,304,412 90,554,231  0.09%
ENERGY TRANSFER 6.000% 06/15/48 30Y usD 2,907,000 334,163,712 311,643,804 0.29%
ENERGY TRANSFER 6.125% 12/15/45 usD 627,000 75,270,408 67,496,309 0.06%
ENLINK MIDSTREAM 4.150% 06/01/25 usD 5,623,000 599,316,710 556,946,057 0.53%
ENLINK MIDSTREAM 4.850% 07/15/26 usb 5,108,000 552,815,633 506,146,574 0.48%
EQT MIDSTREAM PT 4.000% 08/01/24 usb 704,000 75,108,147 73,992,526 0.07%
EQT MIDSTREAM PT 4.750% 07/15/23 5Y usD 207,000 23,320,379 22,685,046 0.02%
EQT MIDSTREAM PT 5.500% 07/15/28 10Y ushD 3,025,000 335,980,353 325,645,396 0.31%



- e NIEfHE ;
218 S84 E O R ALmE  wwaE

KINDER MORGAN 4.300% 03/01/28 usD 206,000 22,862,717 22,162,124 0.02%
KINDER MORGAN 5.200% 03/01/48 usb 386,000 43,053,315 40,575,695 0.04%
KINDER MORGAN 5.550% 06/01/45 usD 578,000 67,262,400 63,020,383 0.06%
NGPL PIPECO LLC 4.375% 08/15/22 144A usD 4,251,000 456,639,260 455,904,500 0.43%
NGPL PIPECO LLC 4.875% 08/15/27 144A usD 729,000 82,822,241 75,683,190 0.07%
NUSTAR LOGISTICS 5.625% 04/28/27 usD 1,664,000 192,815,728 170,927,193 0.16%
ONEOK PARTNERS 3.375% 10/01/22 usD 827,000 86,420,639 89,165,600 0.08%
PLAINS ALL AMER 4.500% 12/15/26 usD 820,000 91,137,483 86,798,227 0.08%
PLAINS ALL AMER 4.650% 10/15/25 usD 2,915,000 328,552,907 314,975,883 0.30%
REESEY—EX
JONES LANG LASA 4.400% 11/15/22 usb 3,263,000 336,727,531 361,930,169 0.35%
KENNEDY-WILSON 5.88% 04/01/24 usD 2,619,000 269,752,224 270,102,970 0.26%
)=k = ANLRTT
SENIOR HOUSING 6.75% 12/15/21 usD 800,000 83,582,900 92,023,149 0.09%
=K~ — KRFIL
MGM GROWTH/MGM F 5.625% 05/01/24 usD 1,271,000 148,910,074 138,576,216  0.13%
J—h —F74R
ALEXANDRIA REAL 2.75% 01/15/20 UsD 1,346,000 136,537,152 146,559,218 0.14%
SL GREEN REALTY 7.750% 03/15/20 usb 2,511,000 255,725,034 288,360,503 0.27%
iEfa
HUNT INGALLS IND 5.000% 11/15/25 144A usD 5,659,000 667,329,009 632,332,369 0.61%
kil — £E
RELIANCE ST & AL 4.50% 04/15/23 usD 1,134,000 119,729,471 125,918,521 0.12%
STEEL DYNAMICS 4.1250% 09/15/25 WI usD 2,227,000 252,638,946 225,704,738 0.21%
STEEL DYNAMICS 5.125% 10/01/21 usD 3,517,000 407,267,612 385,867,655 0.36%
ALLEGHENY TECH 5.950% 01/15/21 usb 2,843,000 309,536,541 307,240,949 0.29%
2—=/N=1)=J3F )N T
JP MORGAN CHASE 3.93% 04/26/21 BKNT usbD 3,161,000 339,349,186 343,707,254  0.32%
BE — #HE
AT&T INC 4.75% 05/15/46 usD 1,662,000 171,114,051 162,490,638 0.15%
BELLSOUTH CORP 4.400% 04/26/17 144A usD 5,331,000 574,002,070 586,727,222 0.55%
VERIZON COMM INC 2.625% 08/15/26 usbD 3,175,000 325,881,423 316,355,895 0.30%
VERIZON COMM INC 4.329% 09/21/28 usD 1,890,000 213,400,646 208,623,973 0.20%
B — fE
WATCO COS LLC/FI 6.375% 04/01/23 144A usD 1,533,000 177,402,514 169,454,543 0.16%
EEH - NDvY
XPO LOGISTICS 6.500% 06/15/22 144A usD 2,468,000 277,904,955 269,422,737 0.25%
B - SEARG
ELANCO ANIMAL 3.912% 08/27/21 144A usD 376,000 41,690,880 41,535,463 0.04%
ELANCO ANIMAL 4.272% 08/28/23 144A usD 957,000 106,112,160 105,018,149 0.10%
ELANCO ANIMAL 4.900% 08/28/28 144A usD 892,000 98,904,960 99,772,499 0.09%
1HESE 56,046,444,176 54,365,632,089 51.40%
VTR
KE
AV
US TREASURY N/B 2.750% 11/15/47 usb 9,263,000 959,430,981 961,982,554 0.91%
US TREASURY N/B 2.750% 11/30/20 usD 6,791,000 754,721,318 748,581,631 0.71%
US TREASURY N/B 2.875% 08/15/28 usD 38,773,000 4,252,603,917 4,320,614,033 4.08%
US TREASURY N/B 2.875% 10/31/23 USD 20,258,000 2,297,198,238 2,259,895,139 2.14%
US TREASURY N/B 2.875% 11/30/23 uUshD 16,631,000 1,889,082,503 1,856,744,217 1.76%
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US TREASURY N/B 2.875% 11/30/25 usb 19,000 2,133,062 2,122,368 0.00%

US TREASURY N/B 3.000% 02/15/48 UsD 13,596,000 1,467,584,769 1,484,196,881  1.40%

US TREASURY N/B 3.000% 05/15/47 usb 4,309,000 475,399,356 470,878,451  0.45%

US TREASURY N/B 3.000% 08/15/48 usD 30,806,000 3,235,048,828 3,364,893,901  3.18%

US TREASURY N/B 3.125% 05/15/48 usb 9,671,500 1,049,837,021 1,081,563,613  1.02%

US TREASURY N/B 3.125% 11/15/28 USD 60,839,000  6,965,084,998  6,924,867,721 6.55%

US TREASURY N/B 3.375% 11/15/48 USD 23,154,000 2,747,950,987 2,717,222,521  2.57%

US TREASURY N/B 3.625% 02/15/44 usD 4,650,000 546,957,424 565,307,295 0.53%
PR = 26,643,033,402  26,758,870,325 25.30%

REFMEEF N IEMESE

105,543,654,989 103,429,483,722

97.84%
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4 88(2017F 3 B13H) 10,037 A0.0 65.9 - - 78
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4 H =X 10,031 0.0 71.9 — —
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6 A X 10,030 0.0 80.8 — —
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BN GFE5E) K&

X 7 - —|>5 B B# %7 BRI R A b=
B HEH £ 8|3 fli EE|# A K = NTEARE S EaN L 26N L] 2 6F 2
+H FH % % % % %
& & 3 25,000 25,084 34.1 - - - 34.1
M A & B F 3,000 3,014 4.1 2.7 - - 4.1
¥ K & 5 25,000 25,068 34.1 - - - 34.1
= £t 53,000 53,167 72.3 2.7 - - 72.3
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(EEEESS) % +M +H
3880 FINEEES (24) 0.1000 10,000 10,030 2020/05/15
3910 FINEEES (24) 0.1000 15,000 15,054 2020/08/01
UN B — 25,000 25,084 -
(75 fREES) % +M +H
26FEFE 10 KEMASDOUE 0.2200 1,000 999 2019/06/27
1660 @RIERENE 1.3600 1,000 1,007 2019/09/20
215E20 ZREWLIERE 1.4000 1,000 1,007 2019/09/25
UN B — 3,000 3,014 -
(55%ES) % +M FH
40 BRIREEREESHE 1.3000 15,000 15,002 2019/03/18
70 BURMALNETEZRIEEES 1.4000 1,000 1,001 2019/04/15
870 HREASRERRE - EHREKE 1.5000 9,000 9,064 2019/08/30
UN gt — 25,000 25,068 -
=) gt — 53,000 53,167 -
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