EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

30 5 23

One

03-6774-5100

5,000

1/152



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

1D

1D

One

5,000

URL http://www.am-one.co.jp/
:0120-104-694 9 5

2/152



3.24 3.00

30 5 24 30 11 22

URL http://www.am-one.co.jp/
:0120-104-694

3/152

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

URL http://www.am-one.co.jp/
:0120-104-694 9 5

4/152



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

11

11

5/152



1

EDINETOOOO

OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

5,000

FELTARRIBTREBRS ICRAEL . RMSERANORELLRZ
BPVEETEALET. GRMEOFERERRERELLLRED
EFRzHZLTERZTLET,

O ERILETONEEEEIR DIAMA 72 Trek=Jdanus USOFFSA-F N J 7R il s
WUT. EEANERLR T HEENSICEELEY  AERSEEAORTHERE. RRIELTHLE
FEETHF HEEEEROHMESIU 7 r A r0Ed RS tREO R FLET.

@ AEEEEORESEERIL. Py A F R TRV AR IT N — D TOET

@ HEHRHEROERTH. 2RSS DR EetEincTBLET,

*EEEER R ST S LR T M . S E DN, BTSN, T — 2 — 1NN, SHGEAE, — LF N
T BH, HELADERRTULC R T WS T 2R U

BEBRRABANYETVEEAY . AG-KFLEHFEEID

BETRE—RBHICAREANYETLET,

@ 77 FORMM G I B R AN RAESK RTINS TT . CORNLONAABERUAZITONT,
WAL AR YDA DT HE KR L BB BERORBEDELET,

@ I KFLRHFMSNARE THE, —HHICBBAYTRAL, BEREHADBBLTH A OEHR
EHELET,

@ HEAYSHBIC OV THERSRHFTLET.

DERBMEDORLS2DDT 7N (BRRBE. F10RER) HH5.
FESEORE-—XICEDETGERTEEY,

WUSARST U XALFLIr | GAEEEREOESEEERE)ICREETL.
Lk L BRELTRESHESSBENSESrSHRETVET,

B USARSTU9I - 2 NLFLIr | ESAE (RRENESERRE) ICRHETL.
1 RN BAlE LTRSS EMNSE Y S HREETVET,
HRROAREOVEIUETOEROLTRET2ELOTIREVELA.
&R, ARAHCE DV TEREHMAELET. H50LL—ENROSRESHRTILOTIE
HUEEA, FREFELDGELESEEVET,

6/152



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

GNHEN~ O LT OH

BEELABRED (&0 R RE BN D (e ETRE BERCEED suLRRE)

AN RAEN ST AEEETH. | RAEErRAENSEFI0R.A0. ER | REEEFREAEN DL 0. EERET .
NAT—ILFAREORAREOSIELIFEE MR, Y-V sioRfEE0sIELIf | N —LFASSORAEROS|® LIfS

fTLET. BETVET. ETLEY.
. EFT SR, . BB,
E—=r—HH ==/ 5
EI . A7 REHA. X
f i 'a_,ﬂg m x
D o =) LR SRR,
N A —ILENE

EFAEETN.
A A = ILRINE
Elnlﬁ ] MEOEE 1E . E=lia ol
._mlm HBitos ﬁ;.fgﬁ "F'FI‘.H ﬁ Wgé%gégﬁ]
.-.-. '_-J
Mﬂ)‘FE Ef!ﬁ-!ﬁmj:# EfEEDTE T
# HiplE --?Jc&«-, AR IESEEUET, B Al .hﬂf IHicE- TR, HROESEEAS TEa L ’“Jct’F
% Fii 5 EUFRER . BB ECOBRI—BETLI- S0 TEY, T~ TR DO TEHUR R A, 2. SEORECHEOERE

DTaSEUER A

REiLA (BE) Sl TEl RS R T
EFLmaE N A —IL PR =N EFTRR A T==¥F-—2

MO (BB | AN EERELD BRrearsns, M Bhremsrears l G0 NEEER

WENLE)EHTS | (BBEMEELIT) i mLERncEDE l 0% GRcersE Wl SU. 2<ERAER

#MBRAUATES L EORE R EHTD, viEmneRbtEs Wl My SEESTIZRT

Brn. BREURL | TEIED. SEEY T3, INBEY.

NEVEETS, A=, WEREREAU2 075
Bz HEIR S R

" BUEHT 3.

# IR, R EOSNSORECNT 3 —ENE B0 —STE ). TATEREL O TREUE T A
AT ESAPDEIL G ETERLTLEY -

#E0— Mk

D= ESETLEA A=V TEL. TATOHEAERIILE SO TREVES L

FEO—vHEi

LREAXOHETSY. FROEREASETE-RIIT30O0TREVED fu.

#HEE. SRS EMTESLHHLET—FICANEELTSUETH. TOABOREEM. ERECDWT. BfEIET S
EOTREVERA. # LRICEFIABRERNSOL0THY, SETEG<EEINIESHEVET.

7/152



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

8/152



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

12

9/152



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

http://www.toushin.or.jp/

25 11 25

10/152



FHERE R

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

TH—TrF

DIAMS AT - 27 F —Janus USaFFSA ik
IruF RFILBTTILIFEIERHYSA

DIAMT 3 —T—robTH—T70F

TR

USARSTUwd (2 hL-FLI7 E1ERTAE

EEsEi

<TFEyrTRL A One A EH >

xRS

Bt

<HABHYTGRIT>
BREMEORE. TES

N

ERMEOEREDY

BR-IEHD \
RIBUF( T 528

v

SEREBEO -0, BELSX
T H—ERERBTHEISHICER
FLoEMTEEST,

EE=H

EEOTHLOIELE

BEROMBVESEVET. BERRAE (BREAE) ERNEEDET. —
HREHICHATLIER. DESETOBEN. RESkE - —HRNEELUR

11/152



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

o (e S Bl DIAMY 7207 F—Janus B 161005

USRS 7 imd &
Haidg () AP T 7 B RN (A 22 I IR D)

Sraziel HP-ERALS

KERETFA T BN S52 [HELY "
F1ARNA () . ] (D

- 0 Y -

L

&5
Tl
dig

it ()

HT-ERSEW
(Fh

#ETTLRE. [DIAT 2—T—r o7 - DriRlileRRLe T Asn AnENaENCEERE T sRarnuR T,

(@)
One
20 30 2 28
60 7 1
10 3 31
10 12 1
11 10 1
20 1 1
28 10 1
One
30 2 28
28,000 ,
5 5 / 70-0
13 1 [12,000 30,0 2
1 15,510
2 51.0
49.0

12/152



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

13/152



16

15

15

One

14/152

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad



A~ woN

16

14

14

EDINETOOOO

0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

35

15/152

125

60




EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooaod

10

MR RROEEELSA, BN~ EER =R EEL. . SEOERNCEERBED Y LET.
1-EREFCHATEESOSANERENS. B0 J0EARAELESRE
2— @R EROBE-SRCE DS . HROBEREEEEREL. BIFHEHT

3 LA OESHNSOREBENEEHNL. BEEPERE
20185 2 FREE (7 v ADREE DSBS

15

10

50

One

16/152



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
ooooodooodooodonoodd

0.49

12 31

L '—;_Im_l—ﬂ— T""L.."—|"'CJ.:J-'-"?“ A5 U EEEER
i ’f IL— izt 27O T 22,000 B B0 ENTE
[231f"‘_12 3 )

St sFvEF I IR A TIL T —=C 2T

Ly P a??;.?f;-"* T =3, et A d = JIL—D—RTY
IR lc LML T LW ESHMaHOF I T JTHREH TY.
LTHL.T) b— SOEEREENRRN I T8 EEFILC EUFY

: —;L;”L’!’L AICIEE. BT ELTRE 2L BB, 00—/ ICEFSRw R0 -0 REC o EaEld
Jk"J“'v’“ HEORERNERLTNEY
(2P ADINEE B I B A )

236 1 3

341 3 1 7 8

R&l JCR Moody’ s S&P

17/152



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
ooooodooodooodonoodd

10

10 20

25 3 19

One

18/152



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

& = ™

DEERITOEMR
. . . < HAESE> . EHOMITEER
Dz aMERA_LE LI ERFHOEE ShL—F4 T BNES  EERIT
<HRBRE=E HEFHit=l>

v
B
OEBIEORE
@) 29BERLUES-EEMELSD
HBFIRRFOE_SU
- <A FSAT 2 2B RIBLEE.

<HEAEXNHE EHBHNE>
DAOBRICMTIZEBEE>

DARGEEFOE-FT <ASTERIESHE>

60 70

19/152



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

10 20

30 2 28

€y

@

®

@

20/152



@

®

19

20

26

21/152

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad



10

22/152

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

37 6

23/152



10

24/152

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

éa YRR AEALE \

.T\
I |
B2 M EE /AT —T AT
ETE-HE-HARELE OETFRED OER N TH—TUAEOE=ARYLY
oYL EE O EA/ T+ —TUAE 0T i
OREHEDYRIDE=A) YT - EE

\ - )

& 1B L ERE

30 2 28

25/152



77 FOERERES S USRS BRGNS

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

F & iR iR o S 2 OSSR E

(F) (%) (%)
20.000 1000 1000
= )23 15 R R () i ]

16,000 H B Z72 RO MEERE () daon 8.0 P

12.000 e 460.0 B0.0
.HH___'_..-’ B 0
8.000 440.0 400

4.000 420.0 200
0 1 |""]|"II| '”illl”"l .|.||I|x 0.0 0.0
4-20.0 -20.0
-A0.0 =400

FIEIR 2004838 HSEIR IDGEIE INTEIR 20MBEIR Frur Bam SlElE ERDE BEDN SEDn SN

FRUE204E11 E~201 858 2R
(LR EES S 201 3F3A~201842H

® 77O E MR R ER. BN EEEmEEL BN

e AR 0 el o T ) S I AR GO ol - TR - V.

HELTHELEREER RN TVETO T, RIRORREE L PYEREAILARERAEISALDVWTIERTL. 27 EENNE

RudB@areEuzEy, HESSAEERNCHERTESLICERLLLOTY,
# J7AEOEHBREFER. HiliosEEElglLce0saE8LT + 2TOREI A7/ FOERHSSEEUE A,

HALESEHEEEERSNTUETOT, EFORMEH IR T

HELLCEMEEEs e BSrsyEY,

* SEE7 5 A0IEN
B & 8- WAREER(TOPIX) (ReZida)
- -MSCID o - 2 F I 2 (EESAH . B —2)
FAME - - NECIL T — U T wbof 2T w I A (BYAH, B<—2)
B - NOMURA-BPIEM
RN -FTSERMNER- > r v 7 L M<B%E. A~—2R)
SEWN-- - PEIL GEFEMTO=/ Ul F 1 T=2 7P B{E~=2)
GE MBI BN T LICESERENELT ARRLTSUET.

O [EFEEE (TOPD) |2, AT s A —EIL LR NTLST AT ORIOHERMEERELIE DO TY . BHERNE. et
S R (MRS F) O DNRE TS, FROR Y. SRE0LR, RS EERCMT 2T TOHR . WBRESES IR
LTLET.

OMECIDI o o 2 Fr 2 2 )12 MSCH Inc B LEEESNC. B RO T B oEEEnE. SR0E I EREE <=2
SRLCEOTT . EHERICH T 28 . DT O —OEFIEMSCL Inc CRELET, B MEC InCIXSEROMBREEET S
ML FREERETASERESLTLET.

®MACIZT =S I F—rwbf e A E. N0 Inc FRARELCHEHERT. INEOEEENE. SE0EIFEREME<—2IC8/0
LEeOTY, EES Y SR, DR SN T OE—=00MRIIEMEC) IncCEELET. F. MSC IncREEROMBEEEET S
HEUERERLTAHIERLTLET.

@ [NOMURA-BPIRM] 1. FHBSHT RN TR AR EROHBSEOBEEE T EHiCREL SRS ENTT . BEm
HrE ST OO R BRSNS CERLET . 8. BiENE A0, FHEROERET. Ba . ENE. SRt ERET
SHEOTEREL. 77/ FOEARENCHMLT —NEHEERALER AL

O[FTSEHMEMN - 7o L ERLEE) | (2. FTSE Fored Income LLCICEUTER YN, BEER < ARTEEORAOESHERESNEOEE
EETHRTELAA S Ty 2 AT EEREFTSE Fixed Income LLCOMIMEE CHEU. ERICHET ST~ TOMPIZFTSE Fied
Income LLCHRLTULET,

O PEILNAGEEMTO— Ul-T1IT—2 27 B, LP.ELA TR alF - T DI —a AR L TLSHFNEORE SN ToR
WTHRE TN TSR EEEIE TSN T Y . BRI T WSO &+ Ott—tO R LP. ELS - EFaUF =T TILT
L —ICHELET, B B A EROMSEEET SN S L UE R TS SHAERLTLET,

26/152



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

3.24 3.00
0.972 0.90
X
6
300
0.35 0.51
300 800
0.30 0.56 0.04
800 0.25 0.61

27/152




EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
oooooogoooooooooodd

1.462

1.39

0.1

28/152



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

20.315
15.315 S
20.315

15.315 S

20.315

15.315 S
( )
ETF REIT
3

15.315 15.315

29/152



30

30/152

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

30 2 28
866,938,831 97.85
866,938,831 97.85
2,405,676 0.27
2,405,676 0.27
16,605,052 1.87
885,949,559 100.00
30 2 28
)
814,264,000 91.91
814,264,000 91.91
30 2 28
20,051,400 25.48
20,051,400 25.48
6,140,116 7.80
6,140,116 7.80
50,471,600 64.14
50,471,600 64.14
2,021,638 2.57
78,684,754 100.00

31/152



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

30 2 28
()
11,846.61 11,655.01
74,383 97.85%
881,190,773 866,938,831
1.0034 1.0032
2,398,003 0.27%
2,406,396 2,405,676
30 2 28
97.85%
0.27%
98.13%

32/152



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

30 2 28
)

100.28 100.25 | 0.300000

1 20,000,000 25.48%
20,056,400 20,051,400 | 2018/9/20
100.42 100.00 | 0.400000

2 20,000,000 25.42%
20,085,400 20,001,400 | 2018/3/7
101.41 101.39 | 1.300000

3 15,000,000 19.33%
15,212,850 15,209,250 | 2019/3/18
103.76 102.29 | 1.500000

4 9,000,000 11.70%
9,338,580 9,206,730 | 2019/8/30
102.06 100.39 | 1.700000

5 3,000,000 3.83%
3,061,890 3,011,760 | 2018/5/22
101.37 101.31 | 1.300000

6 2,000,000 2.58%
2,027,500 2,026,360 | 2019/2/25
100.12 99.96 | 0.250000

7 1,100,000 1.40%
1,101,364 1,099,626 |2018/12/26
103.51 102.15 | 1.400000

8 1,000,000 1.30%
1,035,130 1,021,530 | 2019/9/25
103.39 102.07 | 1.360000

9 1,000,000 1.30%
1,033,930 1,020,720 | 2019/9/20
102.97 101.61 | 1.400000

10 1,000,000 1.29%
1,029,790 1,016,100 | 2019/4/15
100.17 99.98 | 0.270000

11 1,000,000 1.27%
1,001,700 999,830 (2018/12/25
100.00 99.94 | 0.120000

12 1,000,000 1.27%
1,000,000 999,410 | 2018/12/7
100.13 99.90 | 0.220000

13 1,000,000 1.27%
1,001,300 999,000 | 2019/6/27

33/152




EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

30 2 28

25.48%

7.80%

64.14%

97.43%

30 2 28

7,600,000 805,372,000 814,264,000 | 91.91%

34/152



EDINETOOOO

0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

30 2 1
( ) ) )(C )
2; 8 25 ) 1,260 1,260 1.0475 1.0475
2
27 8 24 ) 1,492 1,492 1.1700 1.1700
3
28 8 23 ) 1,205 1,205 1.0004 1.0004
4
29 8 23 ) 1,012 1,012 1.0802 1.0802
29 2 1,111 1.1110
3 1,076 1.1049
4 1,069 1.1107
5 1,054 1.1101
6 1,062 1.1211
7 1,033 1.1026
8 1,012 1.0855
9 1,002 1.0900
10 988 1.0934
11 977 1.0939
12 953 1.1039
30 1 912 1.0686
2 885 1.0558
)
1 0.0000
2 0.0000
3 0.0000
4 0.0000
29 8 24
30 2 23

35/152



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

)
1 4.8
2 11.7
3 14.5
4 8.0
29 8 24
30 2 23 2-3
100 1
10,000 1
1 1,340,794,784 136,982,938
2 533,637,153 461,877,742
3 111,830,016 182,841,932
4 71,596,496 338,759,467
29 8 24
0 2 23 3,595,086 100,866,241
1

36/152




EDINETOOOO
O00000000000000000(E10677)
Oooooooooooobooooooad

F—IOBHEB:2018F2H288

Eﬁﬁﬁ B E DTS osenase~201az28208) PECDER (S Iﬁu)

{E5hM) =
1 3.&00 10.000 w1 | (2014,08.25) 0M
T ] B e 8,000 WM | (2015.08.24) oM
R rr ) PGS, (02115 AL, {6,000 B3I | (2016.08.23) 0F

10,000 . R H:RIJJ 4,000 AR (2017.08.23) 0

Y] R o 2,000 BERRE 0F

8000 0 #slicEE 1 AOSEITY,
BEQ 2015/6/29 2007021 2018/2/28

ﬂiﬁﬂﬂlﬂﬁﬂi—"ﬂ“u BB RDENTY.
L w i L [ ] LML TR MLI- 0T, %58
OEREREEREUEY, (ES20135118258)

& WERS 1 0L FEALES . T S R ENLTLEY.

FEREEDI
WA
(%) 3. KRR 31 3 B SERE ORBHH TT,

1 DIAMY A 220 D7 F—lanus USOPFS-HH- Dol RRLRTPILIFE HZEISR :
2 DIAMT R2—F—Tub?=2r 0.27%
BDIAMYT « Z 2+ 72/ F=Janus USOZ FSA KB J7 /R

HBLUpF - el N IR VA TN I LY — DR R T — P ERICERL TV ET,
# HRIEDIAMY A T4 270 E=lanus USOP S0 E-0r v HORRRERCH T IS T,

EJU:I‘:II ﬂﬂﬂi
1 LUnited States T:eaﬁun-' Norerannd 3] 1.750% 201911430 EE]
2 Fannie Mae Pool E—7—R 4.000% 2048:141 24%
3 Fannie Mag Poal E—4—l 5.000% 20447241 23%
4 Freddie Mac Gold Pool e | 3.500% 2047/1241 2.2%
[ Freddie Mac Gold Pool =0 3.500% 2044741 1.8%
] LUnited States Treasury Note/Bond ] 1.875% 20192/ 1.7%
7 LUnited States Treasury MNote/Bond i3] 1.750% 2020411415 1.5%
a Linited States Treasury MNote/Bond [EE ] 3.000% 2048/2/15 1.5%
9 United States Treasury Mote/Bond &N 2.000% 202041731 1.5%
0 Freddie Mac Gold Pool E—4—tN 3.000% 20465124 1.2%

BEDIAMR =¥ =y b Y —T7 /R
AR (%) 13, T Y — 77 FOSRERTICHY 5L EARORELETT.

2018/6/20

. BALS SE3 000

| 2 L E SER 0.400000 2018/3/7 | 2542%
3 TN [SES 1.300000 2019/3/18 | 19.33%
4| B/ CIERE A i i g 1 A P AT RS =E3 1.500000 2019/8/30 | 11.70%
5 | 8850 HELSTREAS [EEaES B 1.700000 2018/5/22 383%
& 156 Epls SEE R kil bod [EE3 1300000 2019/2/25 2.58%
7| GO TRmS ST LS SES 0.250000 | Z018/12/26 1.40% |
8 | FEIE RERL R kel Faod k3 1.400000 2039/9/25 1 T.J0%
5| 1660 mEMiRLm 7T L] SE 1.360000 2015/5/20 1.30%
10| 78] B@shRmieERnmmes BN B 1.400000 2019/4/15 1.29%

fﬁl’aﬁﬂiﬁﬂm?ﬁﬁiﬁfﬁﬂ A)

]5%.- N el . anm 15'33*?. . —a a - a - - 2= .
10% ..........................................................................................................................
5-% ..................................................... 2.]6%"""' ......................................................
0% = = ]
5% cessssansans b i e o B i e e 8 B O v i VLT TR -EME
-15%

20054 20005 20114 20N 24 201 35 20145 20154 20165 2017 20184

S E MR, SRS e RSN e L E0TY .
#2011 3FFEEHrSFERFTOHER. BELFN8E 0DV T RSN SEARETOEEEERERLTVET.
BYTPURENACFT—IREUER AL

CHBT—9SR B FTLAZORATE . FROERERETH. RIETH20O0TEBIE A,
OZERESHOR—LA-JVETERRRNMMREINTLIBSNBUET.

37/152



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

38/152



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

URL http://www._am-one.co.jp/
:0120-104-694 9 5

3.24 3.00

39/152



0.1

URL http://www.am-one.co.jp/
:0120-104-694

EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

40/152



1
URL http://www.am-one.co.jp/
:0120-104-694
25 11 25 35
®)
8 24 8 23
a.
10
a
2

41/152

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad



18 1

16 2

42/152

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad



b.
b.
b. e
a f.

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

18

43/152

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

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

€Y

@

10

®

4

44/152



23

193

45/152

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

38 59
12 133

28 8 24 29 8



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

3 4
28 8 23 29 8 23
34,527,270 27,903,685
1,176,303,659 1,004,768,419
2,407,355 2,406,396
1,213,238,284 1,035,078,500
1,213,238,284 1,035,078,500
17,354,110
1,909,823

277,473 228,058
5,966,587 4,904,225
31,499 17,005
8,185,382 22,503,398
8,185,382 22,503,398
1,204,559,341 937,396,370
493,561 75,178,732
116,380,092 84,260,629
1,205,052,902 1,012,575,102
1,205,052,902 1,012,575,102
1,213,238,284 1,035,078,500

46/152



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

3 4

27 8 25 28 8 24

28 8 23 29 8 23
13,574 396
45,473,720 948,639
242,776,635 112,517,406
197,289,341 111,569,163
9,562 29,273
598,988 493,391
12,880,130 10,609,579
424,015 385,146
13,912,695 11,517,389
211,202,036 100,051,774
211,202,036 100,051,774
211,202,036 100,051,774
9,449,361 33,156,745
216,848,508 493,561
16,366,063 8,677,945
16,366,063 8,677,945
30,968,335 887,803
30,968,335 887,803
493,561 75,178,732

47/152



EDINETOOOO

0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

12
133 60 61
3 4
28 8 23 29 8 23
1,275,571,257 1,204,559,341
111,830,016 71,596,496
182,841,932 338,759,467
1,204,559,341 937,396,370
3 4
27 8 25 28 8 24
28 8 23 29 8 23
0 0
0
27,783,734 27,927,635
116,380,092 84,260,629
144,163,826 112,188,264 1
1 1,196.82 1,196.81

48/152



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

3 4
27 8 25 28 8 24
28 8 23 29 8 23

49/152



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

28 8 23

29 8 23

(

(

(

)

)

)

50/152



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

3
28 8 23
44,907,103 5,279,031
1,439 959
44,908,542 5,278,072
3
28 8 23
1.0004 1.0802
(10,004 ) (10,802 )

51/152



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

29 8 23

82,948.900 9,155,899.580

82,948.900 9,155,899.580

(1,004,768,419)
82,948.900 | 1,004,768,419
(1,004,768,419)
2,398,003 2,406,396
2,398,003 2,406,396
2,398,003 2,406,396
1,007,174,815
(1,004,768,419)
1 99.23% 99.76%

52/152



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

28 8 23 29 8 23
482,215 26,961,499
3,185,066 3,156,046
74,165,880 48,485,570
698,781 103,003
7,738
78,539,680 78,706,118
78,539,680 78,706,118
78,233,512 78,432,736
306,168 273,382
78,539,680 78,706,118
78,539,680 78,706,118
78,539,680 78,706,118

53/152



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

54/152



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

28 8 23 29 8 23

83,167,232 78,233,512
199,224

4,933,720
5,995,005 5,995,005
2,398,003 2,398,003
151,597 151,597
50,463 50,463
4,150,985 4,150,985
701,252 701,252
44,851,989 44,851,989
19,934,218 19,934,218
99,612
99,612
78,233,512 78,432,736
78,233,512 78,432,736

55/152



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

27 8 25
28 8 23

28 8 24
29 8 23

56/152



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

28 8 23

29 8 23

(

(

(

)

)

)

57/152



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

28 8 23 29 8 23
8,424 14,378
621,640 234,540
630,064 248,918
28 3 15 28 8 23 29 3 14 29 8 23
28 8 23 29 8 23
1.0039 1.0035
(10,039 ) (10,035 )

58/152



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

29 8 23
1,000,000 1,028,030
1,000,000 1,029,050
1,100,000 1,098,966
3,100,000 3,156,046
15,000,000 15,100,800
9,000,000 9,277,200
3,000,000 3,038,550
1,000,000 1,023,420
20,000,000 20,045,600
48,000,000 48,485,570
51,100,000 51,641,616

59/152



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

2016
12 31
2016 12 31

2016 12 31

125,111,719,586  ( 2) 131,839,730,811
( 2 4,023,043,888
4,500,000

665,452,815

916,373,112

475,939,799

1,142,525

137,926,182,950

666,810,407
3,488,461,471
3,349,363
25,015,839
4,808,214
112,305,895
3,205,476
985,764
4,304,942,429

2016 12 31 133,621,240,521

131,308,886,140

947,976,260

3,746,401,292

(2,382,023,171)

2016 12 31 133,621,240,521
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2016 12 31
%
FGLMC FGLMC POOL# U69020 5.000% 07/01/44 874,062,536 971,504,811 .73%
FGLMC FGLMC POOL# U99096 4.500% 05/01/44 110,780,411 104,933,988 .08%
FGLMC FGLMC POOL# U99139 4.000% 02/01/46 96,633,072 105,317,912 .08%
FGLMC SF 15 FG G11714 5.00% 06/01/20 5,709,852 7,219,526 .01%
FGLMC SF 15 FG 660125 4.500% 06/01/45 386,142,524 365,951,915 .27%
FGLMC SF 30 FGLMC POOL# G01547 8.000% 04/01/32 43,811,750 47,364,897 .04%
FGLMC POOL# GO7848 3.500% 04/01/44 2,695,058,992 2,711,547,515 .03%
FGLMC POOL# GO7991 5.000% 03/01/42 102,160,259 103,431,142 .08%
FGLMC POOL# G60460 4.500% 02/01/46 1,728,478,729 1,746,050,464 .31%
FGLMC POOL# G60490 4.500% 02/01/46 175,399,969 192,693,499 .14%
FGLMC POOL# G60645 4.500% 06/01/46 154,369,916 167,876,199 .13%
FGLMC POOL# G60646 4.500% 05/01/46 129,579,980 140,821,145 J11%
FNMA FNMA POOL# AL8306 4.000% 04/01/46 249,765,698 274,419,161 .21%
FNMA SF 15 FNMA POOL# AL4427 6.000% 08/01/22 62,606,143 70,235,512 .05%
FNMA POOL# AL6862 4.000% 12/01/29 2,811,241,621 2,902,534,364 17%
FNMA POOL# AL8121 4.000% 07/01/29 68,155,105 70,202,155 .05%
FNMA SF 20 FN 310119 5.00% 09/01/29 21,626,439 27,648,741 .02%
FN AP3357 4.0% 09/01/2042 68,109,198 79,052,808 .06%
FNCL 4 2012 4.0% 12/01/2042 28,003,628 26,986,141 .02%
FN AB5493 3.5% 07/01/2042 284,888,389 328,961,044 .25%
FN MA0295 5.00% 01/01/30 7,700,257 9,807,306 .01%
FN MA1125 4.0% 07/01/2042 83,126,260 96,473,955 .07%
FN MA1146 4.0% 08/01/2042 52,906,873 61,395,812 .05%
FN MA1800 4.00% 02/01/44 131,924,099 153,928,137 J12%
G2 783285 5.5% 11/20/2037 39,989,599 45,928,562 .03%
FNMA SF 30 FGLMC 4 2014 4%, 08/01/44 572,086,429 581,296,134 .44%

FG
FG

G07300
607428

FGLMC 4.5

FGLMC 5.5

FG
FG
FN
FN
FN
FN
FN
FN
FN
FN
FN

U79040
U99114
AL1705
AL2904
AL3453
AL4469
AL3761

6%, 4/1/40
5.5%, 09/01/41
4.5%, 09/01/44
2010 5.5%, 08/0
3.5% 07/01/2029
3.5% 02/01/2044
4.5% 08/01/41
5.50% 2/01/41
6% 09/01/37
5.50% 05/01/41
4.5% 06/01/41

AL37933 7% 5/1/37

AL4045
AL5304
AL5310

4.5% 07/01/41
5.50% 2/01/41
3.5% 04/01/44

1/41

FANNIE MAE AL4750 3.5% 07/01/2043
FANNIE MAE AL5062 3.5% 03/01/2044
FN AL5169 4.0% 4/01/34
FNMA POOL# AL6276 5.500% 10/01/43
FN AL5624 4.5% 08/01/44

FN AL5887 4.5% 10/01/44

FNMA POOL# AL7074 4.500% 05/01/45
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84,396,533
133,205,592
389,101,904
383,105,429

84,121,591
127,991,961

51,568,421

45,146,822

25,552,166
436,432,485
262,964,757

13,548,248
282,203,115

80,005,977
132,805,625
606,228,661
922,643,735

90,711,861
126,144,585
263,630,538
107,919,634
168,763,303

107,705,350
155,542,617
360,732,133
359,658,068
93,951,703
123,106,988
58,026,090
52,183,526
29,882,675
513,705,504
303,999,467
18,098,663
343,342,615
92,354,864
152,991,160
695,908,296
1,069,281,838
84,323,482
138,930,595
249,229,445
101,305,589
179,488,817
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.08%
L12%
.27%
.27%
.07%
.09%
.04%
.04%
.02%
.38%
.23%
.01%
.26%
.07%
J11%
.52%
.80%
.06%
.10%
.19%
.08%
.13%
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FN AL6348 3.5% 02/01/2044 275,275,730 265,047,357 0.20%
FN AL6542 4.5% 03/01/45 188,194,087 176,653,334 0.13%
FNMA POOL# AL6620 4.500% 08/01/42 405,697,872 411,896,965 0.31%
FN AL6707 4.5% 05/01/2044 600,639,002 556,349,578 0.42%
FNMA POOL# AL7999 4.000% 01/01/46 92,807,785 100,002,746 0.07%
FN AL7343 5.500% 02/01/42 289,851,471 275,870,077 0.21%
FN AL7344 5.500% 06/01/41 117,351,487 112,516,094 0.08%
FN AL7668 5.500% 05/01/44 381,449,341 360,491,634 0.27%
FNMA POOL# AL7848 3.500% 12/01/45 90,421,303 90,658,350 0.07%
FNMA POOL# AL7935 4.500% 10/01/45 370,875,937 372,413,230 0.28%
FNMA POOL# AL7936 4.500% 09/01/45 958,745,986 1,037,822,476 0.78%
FNMA POOL# AL7943 4.000% 01/01/46 73,649,551 80,232,207 0.06%
FN AL8195 4.50% 02/01/46 292,869,315 293,951,149 0.22%
FNMA POOL# AL8316 5.000% 2/1/44 3,563,046,783 3,635,988,244 2.71%
FNMA POOL# AL8374 4.000% 05/01/46 300,614,899 329,896,207 0.25%
FNMA POOL# AL8764 4.000% 06/01/46 96,944,717 103,399,420 0.08%
FNMA POOL# AL8747 4.500% 06/01/46 107,183,604 116,620,379 0.09%
FNMA POOL# AL8824 3.500% 07/01/46 253,324,663 269,320,922 0.20%
FN A06757 4.0% 06/01/42 122,572,160 142,418,679 0.11%
FN AQ3310 4.00% 11/01/42 84,550,168 98,353,831 0.07%
FN AS0379 4.00% 9/01/43 62,533,424 72,623,361 0.05%
FN AS2892 4.00% 07/01/44 359,125,204 408,815,412 0.31%
FN AS3149 4.00% 08/01/44 90,021,230 100,840,494 0.08%
FN AS3652 4.5% 10/01/44 198,830,795 187,387,963 0.14%
FNMA POOL# AS5017 4.000% 05/01/45 46,367,060 50,918,355 0.04%
FN AS6474 3.50% 01/01/46 376,316,092 380,006,093 0.28%
FN AS6539 3.50% 01/01/46 372,515,960 376,171,627 0.28%
FNMA POOL# AS6682 4.500% 02/01/46 123,782,478 123,974,752 0.09%
FNMA POOL# AS7036 4.500% 04/01/46 244,936,337 270,336,710 0.20%
FNMA POOL# AS7565 4.500% 07/01/46 172,143,587 186,225,004 0.14%
FNMA POOL# AS7587 3.500% 07/01/46 255,299,415 271,413,699 0.19%
FNMA POOL# AS8137 4.000% 10/01/46 408,123,303 420,623,282 0.31%
FN 890629 4.00% 08/01/2044 225,659,987 260,779,258 0.20%
FNHLCV 4 2013 4%, 06/01/29 30,242,451 29,407,281 0.02%
FN 994545 6.00% 10/01/38 19,007,256 23,920,844 0.02%
FN AB7470 3.5%, 01/01/43 169,595,734 164,402,621 0.12%
FN AB8407 3.5%, 02/01/43 355,983,662 344,962,773 0.26%
FNMA POOL# AC5490 5.500% 12/01/39 102,610,758 97,631,127 0.07%
FN AD4884 5.500% 06/01/40 329,635,936 317,524,741 0.24%
FANNIE MAE POOL 5.5 04/01/2040 195,524,050 223,713,016 0.17%
HNGRY 2013-1A A2 4.474 03/20/20 229,092,261 256,610,761 0.19%
WFCM 2014-TISH WTS1 2.4043%
66,300,994 67,210,326 0.05%
02/15/2027
WFCM 2014-TISH WTS2 3.6543%
18,735,541 21,390,714 0.02%
02/15/2027
WFCM 2014-TISH SCH1 2.9043%
48,220,984 53,685,696 0.04%
01/15/2027
GNMA SF 30 DIN 2014-1 A2 4.277%, 09/05/2021 525,055,776 592,655,068 0.44%
GN 783763 5.10%, 12/15/29 59,610,396 72,850,692 0.05%
GNMA POOL# 783956 4.500% 05/15/41 132,303,185 137,357,164 0.10%
GN 783996 5.5%, 06/15/44 315,177,441 303,307,639 0.23%
GN 784025 5.00%, 5/15/2044 80,270,210 75,301,050 0.06%
GNMA POOL# 784081 5.500% 02/15/39 65,938,445 65,228,156 0.05%
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GNMA POOL# 784082 7.500% 08/15/33 95,080,645 91,402,561 0.07%
GN 782892 5.5%, 08/15/39 65,423,914 77,435,747 0.06%
GN 782865 5.5%, 06/15/39 126,770,915 157,697,498 0.12%
GNMA 783411 5.00% 09/15/41 365,777,571 476,842,270 0.36%
GN 783758 5.50%, 5/15/39 45,221,705 51,605,139 0.04%
GN 783784 4.90% 12/15/32 74,395,505 91,955,096 0.07%
GAHR 2015-NRF DFX 1.8% 05/20/42 64,061,362 64,076,639 0.05%
GINNIE MAE MAO788 6.00% 02/20/43 224,561,161 266,601,352 0.20%
GINNIE MAE MA0092 5.50% 05/20/42 56,022,372 63,588,499 0.05%
G2 MA0223 5.00% 07/20/42 155,087,509 185,601,506 0.14%
GINNIE MAE MA0225 6.00% 07/20/42 94,979,676 124,580,602 0.08%
GINNIE MAE MA0322 5.50% 07/20/42 17,868,486 21,020,567 0.02%
G2 MA0323 6.00% 08/20/42 6,380,605 8,133,366 0.01%
G2 MA0397 6.00% 09/20/42 3,953,286 5,032,999 0.00%
G2 MA0539 6.00% 11/20/42 5,809,284 7,382,691 0.01%
G2 783995 5.000% 12/20/44 81,317,185 78,252,698 0.06%
G2 784109 4.0 11/20/45 158,409,403 162,348,081 0.12%
GN 784088 5% 07/15/44 53,740,932 53,124,591 0.04%
GNMA 688021 6.00%, 10/15/38 214,576,239 251,186,518 0.19%
32,056,974,239 33,702,379,308 25.24%
32,056,974,239 33,702,379,308 25.24%
%
CMBS( )

aes AMCAR 2016-1 D 3.59% 02/08/22 138,535,055 139,612,588 0.10%
BACM 2007-3 AJ FLOAT 06/10/49 82,701,484 85,448,561 0.06%
CGBAM 2014-HD E 3.1745 02/15/31 208,212,303 221,521,470 0.17%
CWCI 2007-C2 AJFX FLOAT 04/15/47 53,117,525 57,639,978 0.04%
COMM 2007-C9 AJ 5.65% 7/10/17 82,321,210 91,147,974 0.07%
GCCFC 2007-GG11 AM VAR 8/10/17 181,429,157 212,309,438 0.17%
CORE 2015-TEXW E 3.848% 02/10/34 124,612,604 125,640,976 0.09%
DPABS 2012-1A A2 5.216% 1/25/2019 95,318,635 102,721,129 0.08%
GS MORTGAGE SEC.MBS 3.206% 12/10/2027 82,160,050 100,520,292 0.08%
GSMS 2013-NYC E CMON 3.77% 1/10/18 27,455,731 33,904,241 0.03%

HILT 2013-HLT 144A 4.4065% 11/05/18
339,232 365,500 0.00%

DFX

HILT 2013-HLT EFX VAR, 11/05/18 96,567,972 102,670,760 0.08%
JPMCC 2016-WIKI C 3.554% 10/05/31 41,959,483 46,380,323 0.03%
JPMCC 2016-WIKI D FLOAT 10/05/31 63,163,266 69,984,599 0.05%
LBUBS 2007-C1 AJ 5.484% 02/15/40 97,839,341 97,094,818 0.07%
LBUBS 2006-C1 AJ FLOAT 02/15/41 295,202,983 337,109,050 0.25%
LBUBS 2007-C7 AJ FLOAT 09/15/45 75,035,136 73,522,136 0.06%
SRPT 2014-STAR C VARIABLE 11/15/27 42,899,041 40,883,468 0.03%
SRPT 2014-STAR D FLOAT 11/15/27 210,405,549 207,395,258 0.16%
SRPT 2014-STAR E FLOAT 11/15/27 75,190,382 72,377,147 0.05%
WMCMT 2007-C33 6.139953 02/15/51 295,289,655 316,868,309 0.24%
WBCMT 2007 - C30 AM VAR 12/15/43 125,103,449 139,307,529 0.10%
WBCMT 2007 - C31 5.66 4/15/47 470,548,738 482,642,361 0.36%
WBCMT 2007-C34 AJ FLOAT 05/15/46 69,614,894 68,436,802 0.05%
WEN 2015-1A A21 3.371% 06/15/45 551,612,630 562,238,530 0.43%
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CMBS AVENTURA MALL TRUST VAR RATE,

101,721,095 123,282,974 0.09%

12/05/20
CHT 2016-CSMO B FLOAT 11/15/33 63,045,180 71,840,525 0.05%
CHT 2016-CSMO D FLOAT 11/15/33 82,308,985 94,025,987 0.07%
CHT 2016-CSMO E FLOAT 11/15/33 121,454,685 139,061,470 0.10%
DPABS 2015-1A A2l 3.484% 10/25/45 258,910,951 250,905,761 0.19%

FREMF 2010 - KSCT B MBS 2.00%

88,128,057 103,976,650 0.08%

01/25/20
JPMCC 2013-WT B 4.845% 02/16/25 333,060,218 340,543,548 0.25%
JPMCC 2015-SGP B FLOAT 07/15/36 38,604,580 37,867,813 0.03%
JPMCC 2015-SGP D FLOAT 07/15/36 646,325,812 723,584,596 0.54%
JPMCC 2015-UES E 3.742% 09/05/32 86,879,803 86,409,311 0.06%
5,407,074,871 5,759,241,872 4.31%
CMBS( ) 5,407,074,871 5,759,241,872 4.31%

%

GOODMAN FUNDING 6.375% 04/15/21 144A 328,050,962 422,202,651 0.32%
TSMC GLOBAL LTD 1.63% 04/03/18 704,592,112 808,691,310 0.61%
- CAN NATURAL RES 5.700% 05/15/17 59,004,552 61,558,619 0.05%
CAN NATURAL RES 5.900% 02/01/18 129,919,258 137,474,715 0.10%
- CENOVUS ENERGY 5.700% 10/15/19 6,481,884 7,241,277 0.01%
1011778 BC ULC 4.625% 01/15/22 484,561,858 492,898,635 0.37%
679,967,552 699,173,246 0.53%
- SEAGATE HDD CAY 4.75% 01/01/25 144A 154,680,524 183,353,099 0.14%
SEAGATE HDD CAY 5.75% 12/01/34 54,157,463 41,692,274 0.03%
SEAGATE HDD CAYM 4.875% 06/01/27 152,766,466 175,258,700 0.13%
361,604,453 400,304,073 0.30%
DANONE 2.077% 11/02/21 144A 460,691,027 491,218,029 0.37%
AIR LIQUIDE FIN 1.750% 09/27/21 144A 99,351,448 111,258,465 0.08%
560,042,475 602,476,494 0.45%
SCHAEFFLER VERWA 09/15/21 144A PIK 47,572,201 55,267,495 0.04%
SCHAEFFLER VERWA 09/15/23 144A PIK 33,747,801 37,948,364 0.03%
81,320,002 93,215,859 0.07%
SANTANDER UK PL 5.00% 11/07/23 144A 434,229,904 434,897,481 0.33%
- PPL WEM HLDG 5.375% 05/01/21 144A 291,305,294 326,883,370 0.24%
725,535,198 761,780,851 0.57%
- SHIRE ACQ INV IE 2.400% 09/23/21 258,259,270 280,288,973 0.21%
SHIRE ACQ INV IE 2.875% 09/23/23 248,400,496 271,005,981 0.20%
SHIRE ACQ INV IE 3.200% 09/23/26 120,053,250 128,965,320 0.10%
) PERRIGO CO PLC 2.30% 11/08/18 688,994,757 700,359,491 0.52%
PERRIGO FINANCE 3.900% 12/15/24 218,739,537 230,339,901 0.17%
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1,534,447,310 1,610,959,666 1.200
UNITED BUSINESS 5.75% 11/03/20 144A 176,581,787 221,516,904 0.17%
NIELSEN CO LUXEM 5.500% 10/01/21 144A 278,661,201 285,398,555 0.21%
) ACTAVIS FUNDING 3.00% 03/12/20 405,159,687 405,548,680 0.30%
- ARCELORMITTAL 7.250% 02/25/22 21,629,589 25,493,204 0.02%
705,450,477 716,440,439 0.53%
SCHAEFFLER FIN 4.25% 05/15/21 144A 121,988,689 134,853,387 0.10%
) LEASEPLAN CORP 2.50% 05/16/18 144A 396,660,594 468,542,609 0.35%
NXP BV/NXP FUNDI 4.125% 06/15/20 144A 62,221,279 64,497,697 0.05%
NXP BV/NXP FUNDI 4.125% 06/01/21 144A 382,050,004 418,043,750 0.31%
NXP BV/NXP FUNDI 4.625% 06/01/23 144A 117,596,697 124,354,196 0.09%
NXP BV/NXP FUNDI 3.875% 09/01/22 144A 376,893,794 400,139,694 0.31%
1,457,411,057 1,610,431,333 1.21%
CRED SUIS NY 1.375% 05/26/17 GMTN 88,480,124 88,318,300 0.07%
UBS AG JERSEY FXtoVA 02/22/22 EMTN 45,029,193 44,674,009 0.03%
UBS AG FXtoVA 05/22/23 EMTN 172,778,376 190,583,424 0.14%
306,287,693 323,575,733 0.24%
SOUTHWEST AIR 5.125% 03/01/17 172,544,723 191,227,983 0.14%
HANESBRANDS INC 4.625% 05/15/24 144A 355,053,787 378,684,686 0.28%
ZF NA CAPITAL 4.500% 04/29/22 144A 109,278,917 113,594,909 0.09%
FORD MOTOR CO 4.346% 12/08/26 200,437,576 206,895,148 0.15%
GENERAL MOTORS CO 4.875% 10/02/23 286,233,700 300,836,613 0.23%
GEN MOTORS FIN 3.100% 01/15/19 353,743,313 356,857,587 0.27%
AMERICREDIT AUTOMOBI 3.00% 06/08/21 98,828,621 97,268,696 0.07%
ABS
ANCAR 2015-3 D 3.340% 08/08/21 303,141,075 339,861,054 0.25%
AMCAR 2016-2 D 3.650% 05/09/22 139,931,331 150,727,051 0.11%
AFIN 2013-4 E 3.830% 07/20/22 82,743,828 94,127,930 0.07%
SDART 2015-1D 3.24% 04/15/21 556,068,789 572,982,405 0.43%
SDART 2015-4 D 3.53% 08/16/2021 172,517,681 165,683,251 0.12%
) CONSTELLATION B 4.25% 05/01/23 663,540,931 679,179,976 0.51%
CONSTELLATION BR 3.700% 12/06/26 71,284,714 72,389,429 0.05%
- EAGLE MATERIALS 4.500% 08/01/26 414,316,990 424,677,366 0.32%
MARTIN MAR MTLS 4.25% 07/02/24 156,773,287 174,349,773 0.13%
VULCAN MATERIAL 7.00% 06/15/18 220,206,757 221,035,863 0.17%
VULCAN MATERIAL 7.50% 06/15/21 213,182,041 222,052,629 0.17%
VULCAN MATERIAL 4.50% 04/01/25 133,961,534 135,080,825 0.10%
- MASCO CORP 3.500% 04/01/21 235,789,568 246,652,991 0.18%
MASCO CORP 4.375% 04/01/26 27,190,646 28,767,440 0.02%
OWENS CORNING 4.20% 12/01/24 169,553,310 181,552,775 0.14%
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OWENS CORNING 3.400% 08/15/26 46,705,892 51,401,970 0.04%
- D.R.HORTON INC 4.75% 5/15/17 89,524,585 107,163,142 0.08%
D.R.HORTON INC 3.75% 03/01/19 193,093,451 216,694,125 0.16%
MDC HOLDINGS IN 5.50% 01/15/24 447,975,774 519,611,841 0.39%
TOLL BR FIN COR 4.375% 04/15/23 119,556,925 133,714,009 0.10%
TOLL BR FIN CORP 4.00% 12/31/18 114,413,605 123,347,927 0.09%
ANHEUSER-BUSCH 2.650% 02/01/21 253,200,247 259,018,640 0.19%
ANHEUSER-BUSCH 3.300% 02/01/23 518,227,806 525,131,412 0.39%
ANHEUSER-BUSCH 4.900% 02/01/46 200,315,695 199,216,726 0.15%
ANHEUSER-BUSCH 3.650% 02/01/26 730,757,404 772,511,996 0.58%
MOLSON COORS 3.000% 07/15/26 388,378,244 411,544,720 0.31%
MOLSON COORS 4.200% 07/15/46 32,589,519 32,974,627 0.02%
CATY CCO HOLDINGS LLC 5.250% 09/30/22 349,543,690 356,975,997 0.27%
CCO HOLDINGS LLC 5.250% 03/15/21 378,370,348 428,247,899 0.32%
CCO HOLDINGS LLC 5.500% 05/01/26 144A 319,329,211 342,751,192 0.26%
CHARTER COMM OPT 4.908% 07/23/25 398,576,669 441,069,398 0.33%
COMCAST CORP 2.350% 01/15/27 135,876,736 142,325,974 0.11%
COX COMMUN INC 3.350% 09/15/26 144A 306,034,359 335,378,279 0.25%
TIME WARNER CABL 5.850% 05/01/17 289,822,331 307,697,601 0.23%
) ASHLAND INC 3.875% 04/15/18 234,570,345 267,778,797 0.20%
ECOLAB INC 4.35% 12/08/21 200,539,186 205,299,320 0.15%
CIT GROUP INC 5.500% 02/15/19 144A 458,966,751 482,141,972 0.36%
CIT GROUP INC 4.250% 08/15/17 663,295,436 771,867,103 0.58%
CIT GROUP INC 3.875% 2/19/19 82,519,925 84,777,608 0.06%
SVB FINANCIAL G 5.38% 09/15/20 291,285,441 316,207,399 0.24%
SYNCHRONY FINAN 3.00% 08/15/19 340,500,025 377,706,787 0.28%
TOTAL SYSTEM SVC 4.800% 04/01/26 484,793,254 530,574,623 0.40%
TOTAL SYSTEM SVC 3.800% 04/01/21 229,954,287 241,963,633 0.18%
VERISK ANALYTIC 5.80% 05/01/21 473,177,986 521,176,643 0.39%
VERISK ANALYTIC 4.125% 09/12/22 75,913,862 86,145,922 0.06%
VERISK ANALYTIC 4.00% 06/15/25 170,480,335 177,598,446 0.13%
VERISK ANALYTIC 5.50% 06/15/45 220,621,410 240,014,505 0.18%
) BALL CORP 4.375% 12/15/20 172,646,295 174,552,005 0.13%
FIDELITY NATION 5.00% 03/15/22 448,618,287 500,901,587 0.37%
FIDELITY NATION 3.625% 10/15/20 232,490,745 239,409,307 0.18%
FIDELITY NATION 4.500% 10/15/22 194,752,475 202,736,189 0.15%
BANK OF AMER CRP 5.420% 03/15/17 87,919,708 93,988,682 0.07%
BANK OF AMER CRP 3.875% 03/22/17 62,410,325 62,052,653 0.05%
BANK OF AMER CRP 4.183% 11/25/27 L 707,538,852 744,115,941 0.56%
CITIGROUP INC FLOAT 09/01/23 574,062,260 640,836,343 0.48%
GOLDMAN SACHS G 5.625% 01/15/17 162,958,712 178,670,688 0.13%
GOLDMAN SACHS GP 3.750% 02/25/26 198,790,843 203,454,711 0.15%
JPMORGAN CHASE 2.295% 08/15/21 MTN 398,899,734 451,092,977 0.34%
JPMORGAN CHASE 3.375% 05/01/23 416,645,502 450,047,462 0.34%
MERRILL LYNCH 5.700% 05/02/17 459,159,174 478,019,857 0.36%
MORGAN STANLEY 5.550% 04/27/17 MTN 217,566,221 227,629,854 0.17%
MORGAN STANLEY 2.450% 02/01/19 195,334,231 201,268,849 0.15%
MORGAN STANLEY 4.875% 11/01/22 337,596,725 343,191,833 0.26%
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MORGAN STANLEY 2.80% 06/16/20 196,974,523 222,425,875 0.17%
MORGAN STANLEY 3.950% 04/23/27 276,898,698 285,664,009 0.21%
CARLYLE HLDGS F 3.88% 02/01/23 144A 164,157,838 186,913,964 0.14%
PRICELINE GROUP 3.600% 06/01/26 439,721,637 464,634,560 0.35%
DOMINION RES 2.000% 08/15/21 C 99,961,438 105,533,473 0.08%
DOMINION RES 2.850% 08/15/26 D 46,083,185 49,897,150 0.04%
DUKE ENERGY COR 1.800% 09/01/21 162,047,608 173,105,635 0.13%
DUKE ENERGY COR 2.650% 09/01/26 141,096,239 151,522,282 0.11%
SOUTHERN CO 2.350% 07/01/21 405,940,608 423,978,930 0.32%
SOUTHERN CO 2.950% 07/01/23 200,020,861 212,609,321 0.16%
SOUTHERN CO 3.250% 07/01/26 384,389,808 400,145,125 0.30%
CADENCE DESIGN SYS 4.375% 10/15/24 520,793,789 537,818,427 0.40%
TRIMBLE NAVIG 4.75% 12/01/24 619,678,328 631,848,832 0.47%
L-3 COMMS CORP 3.850% 12/15/26 370,103,912 379,077,095 0.28%
CITIZENS FIN GRP 4.350% 08/01/25 63,303,388 69,374,927 0.05%
CITIZENS FIN GRP 4.300% 12/03/25 229,380,221 239,885,439 0.18%
CITIZENS FIN GRP 3.750% 07/01/24 86,701,000 92,161,502 0.07%
CITIZENS FIN GRP FXtoFL 06/29/23 440,255,318 451,404,526 0.34%
ALLY FINANCIAL 3.250% 11/05/18 138,556,857 160,037,945 0.12%
FORD MOTOR CRED 3.00% 06/12/17 55,760,093 54,908,870 0.04%
GMAC LLC 8.00% 12/31/18 46,803,244 47,583,435 0.04%
SYNCHRONY FINANC 4.500% 07/23/25 149,211,843 158,173,422 0.12%
SYNCHRONY FINANC 2.600% 01/15/19 11,458,822 12,079,863 0.01%
DISCOVER FIN SV 3.95% 11/06/24 558,599,592 579,158,724 0.43%
DISCOVER FIN SV 3.75% 03/04/25 284,551,622 282,485,564 0.21%
E*TRADE FINL 5.375% 11/15/22 337,677,310 351,958,562 0.26%
E*TRADE FINL 4.625% 09/15/23 418,863,542 422,735,725 0.32%
LAZARD GROUP LLC 4.25% 11/14/20 157,715,740 194,537,767 0.15%
RAYMOND JAMES 5.63% 04/01/24 698,570,167 756,651,515 0.57%
RAYMOND JAMES 3.625% 09/15/26 68,313,140 77,275,302 0.06%
SCHWAB CHARLES FXtoFL PERP 323,234,917 369,917,233 0.28%
CHARLES SCHWAB 3.00% 03/10/25 100,861,508 107,458,980 0.08%
CHARLES SCHWAB FXtoFL PERP E 184,706,452 195,125,391 0.15%
SCOTTRADE FINANC 6.125% 07/11/21 144A 101,991,024 118,934,548 0.09%
TD AMERITRADE 3.625% 4/01/25 426,431,694 453,734,953 0.34%
TD AMERITRADE 2.95% 04/01/22 311,180,248 312,914,248 0.23%
INTL LEASE FINANCE 8.75% 03/15/17 155,098,344 155,442,935 0.12%
INTERCONTINENT 3.750% 12/01/25 319,842,904 322,341,714 0.24%
WM WRIGLEY JR CO 3.38% 10/21/20 144A 313,926,959 369,239,394 0.28%
WM WRIGLEY JR CO 2.40% 10/21/18 144A 199,481,814 236,397,094 0.18%
SUN MERGER SUB INC 5.25% 08/01/18

10,039,500 11,809,294 0.01%
144A
KRAFT HEINZ FOOD 3.000% 06/01/26 134,623,569 136,055,768 0.10%
KRAFT HEINZ FOOD 2.800% 07/02/20 258,471,246 255,945,345 0.19%
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KRAFT HEINZ FOOD 3.500% 07/15/22 175,646,171 171,646,933 0.13%
SYSCO CORP 2.500% 07/15/21 105,562,271 107,889,006 0.08%
SYSCO CORP 3.300% 07/15/26 165,134,574 168,478,746 0.13%
NEWELL RUBBERMAI 3.150% 04/01/21 130,495,170 135,210,436 0.10%
NEWELL RUBBERMAI 3.850% 04/01/23 44,984,775 48,338,780 0.04%
NEWELL RUBBERMAI 4.200% 04/01/26 505,516,935 531,875,490 0.40%
NEWELL BRANDS 1 5.000% 11/15/23 136,185,485 157,686,718 0.12%
NEUBERGER BERMAN 5.875% 03/15/22 144A 471,530,034 540,571,734 0.40%
NEUBERGER BERMAN 4.875% 04/15/45 223,370,309 175,038,343 0.13%
CNO FINANCIAL 4.50% 05/30/20 49,001,479 49,375,095 0.04%
CINTAS CORP NO.4.30% 06/01/21 47,828,687 61,955,754 0.05%
) CNH CAPITAL LLC 3.625% 04/15/18 184,685,143 214,803,764 0.16%
) XYLEM INC 3.250% 11/01/26 70,172,731 78,538,104 0.06%
BECTON DICKINSO 1.80% 12/15/17 236,404,199 237,947,504 0.18%
LIFE TECH CORP 6.00% 03/01/20 227,956,100 260,280,576 0.19%
i ABBVIE INC 3.200% 05/14/26 392,902,041 406,625,711 0.30%
- HMO  AETNA INC 2.400% 06/15/21 583,840,009 605,201,940 0.45%
AETNA INC 3.200% 06/15/26 577,376,528 606,410,604 0.45%
HCA INC 3.75% 03/15/19 282,777,685 320,397,511 0.24%
HCA INC 5.375% 02/01/25 45,499,014 46,828,952 0.04%
HCA INC 5.875% 05/01/23 311,359,546 349,544,598 0.26%
UNIVERSAL HLTH S 4.750% 08/01/22 144A 352,663,426 367,658,597 0.28%
UNIVERSAL HLTH S 5.000% 06/01/26 144A 220,908,123 228,147,391 0.17%
) ALCOA INC 5.125% 10/01/24 329,292,634 374,097,432 0.28%
LBUBS 2007-C2 AM 5.493% 02/15/40 52,407,266 56,596,967 0.04%
ING US INC FXtoFL 05/15/53 220,957,199 250,538,103 0.19%
- ANADARKO PETRO 4.850% 03/15/21 26,574,320 29,291,499 0.02%
ANADARKO PETRO 5.550% 03/15/26 282,877,195 327,730,361 0.25%
ANTERO RESOURCES 6.000% 12/01/20 258,558,623 280,766,904 0.21%
ANTERO RESOURCES 5.375% 11/01/21 268,662,735 299,600,762 0.22%
CIMAREX ENERGY 5.875% 05/01/22 308,606,109 319,735,363 0.24%
CIMAREX ENERGY CO 4.375% 06/01/24 44,558,778 44,704,732 0.03%
HESS CORP 4.300% 04/01/27 209,927,165 240,473,878 0.18%
- CONOCOPHIL CO 4.950% 03/15/26 126,800,490 139,062,441 0.10%
CONOCOPHIL CO 4.200% 03/15/21 255,809,044 272,944,611 0.20%
MOTIVA ENTERPR 5.75% 01/15/20 144A 47,591,635 61,424,128 0.05%
DIAMOND OFFSHORE 5.875% 05/01/19 49,666,823 55,178,415 0.04%
HELMERICH INT D 4.65% 03/15/25 369,229,297 367,578,268 0.28%
OCEANEERING INTL 4.65% 11/15/24 308,202,708 311,008,328 0.23%
ABS
BELL 2016-1A A2l 3.832% 05/25/46 265,766,100 291,674,599 0.22%
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GEORGIA-PACIFIC 3.16% 11/15/21 144A 443,211,520 457,839,277 0.34%

GEORGIA-PACIFIC 3.60% 03/01/25 144A
EXPRESS SCRIPTS 4.500% 02/25/26
ACMP/ACMP FIN 4.875% 05/15/23

289,618,121
309,445,870
297,637,352

296,957,776
318,292,563
338,797,753

.22%
.24%
.25%

ACMP/ACMP FIN 4.875% 03/15/24 21,936,507 24,171,585 .02%
BUCKEYE PARTNERS 3.950% 12/01/26 53,481,815 58,121,141 .04%
EL PASO CORP 6.50% 09/15/20 7,847,223 10,207,820 .01%

EL PASO PIPELIN 5.000% 10/01/21
ENERGY TRAN PTN 4.15% 10/01/20

116,144,177
212,734,062
132,067,587
133,002,046
129,977,737
245,060,356

137,861,656
236,683,590
144,595,270
155,914,452
145,432,431
260,365,036

.10%
.18%
ENERGY TRAN PTN 4.75% 01/15/26 J11%
HIL PART LP/CORP 5.500% 05/15/22 144A
KINDER MORGAN EN 3.950% 09/01/22

MPLX LP 4.500% 07/15/23 W1

PHILLIPS 66 PTN 3.61% 02/15/25

PLAINS ALL AMER 4.650% 10/15/25
REGENCY ENERGY 5.88% 03/01/22

SABINE PASS LIQ 5.75% 05/15/24

SABINE PASS LIQU 5.000% 03/15/27 144A
SPECTRA ENERGY PARTR 4.75% 03/15/24

L12%
J11%
.19%
125,812,994 133,422,814 .10%
321,361,815
192,229,334
316,757,940
248,106,809

191,401,212

355,373,655
214,756,519
356,286,392
287,674,396
234,377,038

.27%
.15%
.27%
.22%
.18%

TES LOG LP/CORP 5.250% 01/15/25 85,107,495 89,902,258 .07%
WESTERN GAS 5.375% 06/01/21 300,256,833 351,204,118 .26%
WILLIAMS COS IN 3.70% 01/15/23 73,483,009 85,078,234 -06%

JONES LANG LASA 4.400% 11/15/22
KENNEDY-WILSON 5.88% 04/01/24

339,368,536
477,460,153

392,898,619 -29%

526,052,717 .39%

O O O O O O O O O O O O O O O O O O o o o o o o

BERKSHIRE HATHWY 3.125% 03/15/26 61,730,971 62,300,289 .05%
AMERICAN TOWER 1.55% 03/15/18 144A 285,109,593 341,678,736 0.26%
AMERICAN TOWER 3.500% 01/31/23 44,935,352 47,327,258 0.04%
AMERICAN TOWER 3.450% 09/15/21 26,027,757 26,965,877 0.02%
AMERICAN TOWER 3.300% 02/15/21 325,945,515 331,316,091 0.25%
AMERICAN TOWER 4.400% 02/15/26 160,141,961 160,953,333 0.12%
AMERICAN TOWER 3.375% 10/15/26 336,076,127 344,434,543 0.26%
CROWN CASTLE INT 5.250% 01/15/23 198,928,259 214,267,826 0.16%
CROWN CASTLE INT 4.875% 04/15/22 476,363,266 503,042,008 0.38%
SENIOR HOUSING 6.75% 12/15/21 85,889,609 104,525,674 0.08%
ALEXANDRIA REAL 4.600% 04/01/22 265,436,683 339,705,882 0.25%
ALEXANDRIA REAL 2.75% 01/15/20 136,595,416 156,741,409 0.12%
ALEXANDRIA REAL 4.50% 07/30/29 89,476,305 99,080,979 0.07%
SL GREEN REALTY 7.750% 03/15/20 274,748,237 330,869,552 0.24%
SL GREEN REALTY 5.000% 08/15/18 97,751,412 121,273,142 0.09%
IRON MOUNTAIN 6.000% 10/01/20 144A 300,817,343 337,832,403 0.25%
CVS HEALTH CORP 2.80% 07/20/20 514,454,888 512,707,761 0.38%
CVS HEALTH CORP 5.000% 12/01/24 166,014,394 179,934,728 0.13%
WALGREENS BOOTS 2.600% 06/01/21 77,167,963 81,679,793 0.06%
WALGREENS BOOTS 3.100% 06/01/23 48,889,908 51,865,990 0.04%
WALGREENS BOOTS 3.450% 06/01/26 261,354,548 276,582,536 0.21%
BRINKER INTL 3.88% 05/15/23 244,612,343 270,889,453 0.20%
GOLDMAN SACHS 6.345% 02/15/34 451,952,890 486,097,136 0.36%
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MURRAY STREET TR 4.647 03/09/17 513,516,590 525,221,785 0.39%
RELIANCE ST & AL 4.50% 04/15/23 120,193,652 133,243,109 0.10%
STEEL DYNAMICS 5.125% 10/01/21 414,142,979 429,870,537 0.32%
STEEL DYNAMICS 5.000% 12/15/26 144A 27,772,171 28,656,345 0.02%
BANK OF AMERICA 5.300% 03/15/17 BKNT 416,107,862 477,699,506 0.36%
WELLS FARGO CO 3.000% 04/22/26 224,303,247 234,672,660 0.18%
WELLS FARGO CO 2.100% 05/08/17 MTN 116,444,049 114,748,919 0.09%
SBA TOWER TRUST 2.933% 12/15/42 144A 621,337,457 714,269,142 0.53%
COMMSCOPE INC 4.375% 06/15/20 144A 365,299,140 374,074,688 0.28%
BELLSOUTH CORP 4.400% 04/26/17 144A 1,371,957,458 1,518,923,380 1.14%
VERIZON COMM INC 4.125% 08/15/46 58,499,081 58,717,984 0.04%
VERIZON COMM INC 2.625% 08/15/26 634,557,577 660,943,727 0.49%
VERIZON COMM INC 1.750% 08/15/21 97,720,924 104,058,007 0.08%
PENSKE TRUCK LE 4.88% 07/11/22 47,397,121 52,882,576 0.04%
PENSKE TRUCK LE 3.375% 03/15/18 144A 345,970,329 408,369,805 0.31%
PENSKE TRUCK LE 2.50% 06/15/19 117,868,764 135,467,710 0.10%
SDART 2013-5 D 2.730% 10/15/19 230,521,020 235,991,794 0.17%
SDART 2013-A E 4.710% 01/15/21 12,517,568 13,159,577 0.01%

54,553,451,280 58,585,560,052 43.83%

62,174,742,358 66,856,328,611 50.03%

%

TREASURY BILL 06/22/17 931,900,451 924,922,270 0.69%
TREASURY BILL 01/12/17 1,479,631,738 1,455,424,166 1.09%
TREASURY BILL 03/16/17 4,212,370,858 4,145,842,745 3.10%
US TREASURY N/B 3.625% 02/15/44 1,023,507,073 1,044,547,003 0.78%
US TREASURY N/B 3.125% 08/15/44 838,304,326 796,532,212 0.60%
US TREASURY N/B 3.00% 11/15/44 459,987,435 423,304,533 0.32%
US TREASURY N/B 2.875% 11/15/46 664,123,354 664,828,977 0.50%
US TREASURY N/B 1.50% 10/31/19 1,076,039,409 1,088,320,421 0.81%
US TREASURY N/B 1.50% 11/30/19 1,606,003,862 1,642,975,826 1.23%
US TREASURY N/B 2.000% 08/15/25 480,108,290 459,473,461 0.34%
US TREASURY N/B 1.375% 09/30/20 223,837,375 229,049,260 0.17%
US TREASURY N/B 1.750% 12/31/20 2,404,870,870 2,389,128,483 1.79%
US TREASURY N/B 1.375% 01/31/21 2,057,390,972 2,056,574,671 1.54%
US TREASURY N/B 1.125% 02/28/21 3,837,080,323 3,891,669,375 2.91%
US TREASURY N/B 1.250% 03/31/21 2,123,285,983 2,198,028,527 1.64%
TSY INFL IX N/B 0.125% 07/15/26 2,054,485,799 2,111,159,090 1.58%

25,472,928,118 25,521,781,020 19.09%

25,472,928,118 25,521,781,020 19.09%

125,111,719,586 131,839,730,811 98.67%

2016 12 31

71/152




EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

475,939,799 0.36%
(3,488,461,471) -2.61%
2017 2 1
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2016
12 31
2016 12 31

2016 12 31

125,111,719,586  ( 2) 131,839,730,811
( 2 4,023,043,888
4,500,000

665,452,815

916,373,112

475,939,799

1,142,525

137,926,182,950

666,810,407
3,488,461,471
3,349,363
25,015,839
4,808,214
112,305,895
3,205,476
985,764
4,304,942,429

2016 12 31 133,621,240,521

131,308,886,140

947,976,260

3,746,401,292

(2,382,023,171)

2016 12 31 133,621,240,521
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2016 12 31
%
FGLMC FGLMC POOL# U69020 5.000% 07/01/44 874,062,536 971,504,811 .73%
FGLMC FGLMC POOL# U99096 4.500% 05/01/44 110,780,411 104,933,988 .08%
FGLMC FGLMC POOL# U99139 4.000% 02/01/46 96,633,072 105,317,912 .08%
FGLMC SF 15 FG G11714 5.00% 06/01/20 5,709,852 7,219,526 .01%
FGLMC SF 15 FG 660125 4.500% 06/01/45 386,142,524 365,951,915 .27%
FGLMC SF 30 FGLMC POOL# G01547 8.000% 04/01/32 43,811,750 47,364,897 .04%
FGLMC POOL# GO7848 3.500% 04/01/44 2,695,058,992 2,711,547,515 .03%
FGLMC POOL# GO7991 5.000% 03/01/42 102,160,259 103,431,142 .08%
FGLMC POOL# G60460 4.500% 02/01/46 1,728,478,729 1,746,050,464 .31%
FGLMC POOL# G60490 4.500% 02/01/46 175,399,969 192,693,499 .14%
FGLMC POOL# G60645 4.500% 06/01/46 154,369,916 167,876,199 .13%
FGLMC POOL# G60646 4.500% 05/01/46 129,579,980 140,821,145 J11%
FNMA FNMA POOL# AL8306 4.000% 04/01/46 249,765,698 274,419,161 .21%
FNMA SF 15 FNMA POOL# AL4427 6.000% 08/01/22 62,606,143 70,235,512 .05%
FNMA POOL# AL6862 4.000% 12/01/29 2,811,241,621 2,902,534,364 17%
FNMA POOL# AL8121 4.000% 07/01/29 68,155,105 70,202,155 .05%
FNMA SF 20 FN 310119 5.00% 09/01/29 21,626,439 27,648,741 .02%
FN AP3357 4.0% 09/01/2042 68,109,198 79,052,808 .06%
FNCL 4 2012 4.0% 12/01/2042 28,003,628 26,986,141 .02%
FN AB5493 3.5% 07/01/2042 284,888,389 328,961,044 .25%
FN MA0295 5.00% 01/01/30 7,700,257 9,807,306 .01%
FN MA1125 4.0% 07/01/2042 83,126,260 96,473,955 .07%
FN MA1146 4.0% 08/01/2042 52,906,873 61,395,812 .05%
FN MA1800 4.00% 02/01/44 131,924,099 153,928,137 J12%
G2 783285 5.5% 11/20/2037 39,989,599 45,928,562 .03%
FNMA SF 30 FGLMC 4 2014 4%, 08/01/44 572,086,429 581,296,134 .44%

FG
FG

G07300
607428

FGLMC 4.5

FGLMC 5.5

FG
FG
FN
FN
FN
FN
FN
FN
FN
FN
FN

U79040
U99114
AL1705
AL2904
AL3453
AL4469
AL3761

6%, 4/1/40
5.5%, 09/01/41
4.5%, 09/01/44
2010 5.5%, 08/0
3.5% 07/01/2029
3.5% 02/01/2044
4.5% 08/01/41
5.50% 2/01/41
6% 09/01/37
5.50% 05/01/41
4.5% 06/01/41

AL37933 7% 5/1/37

AL4045
AL5304
AL5310

4.5% 07/01/41
5.50% 2/01/41
3.5% 04/01/44

1/41

FANNIE MAE AL4750 3.5% 07/01/2043
FANNIE MAE AL5062 3.5% 03/01/2044
FN AL5169 4.0% 4/01/34
FNMA POOL# AL6276 5.500% 10/01/43
FN AL5624 4.5% 08/01/44

FN AL5887 4.5% 10/01/44

FNMA POOL# AL7074 4.500% 05/01/45
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84,396,533
133,205,592
389,101,904
383,105,429

84,121,591
127,991,961

51,568,421

45,146,822

25,552,166
436,432,485
262,964,757

13,548,248
282,203,115

80,005,977
132,805,625
606,228,661
922,643,735

90,711,861
126,144,585
263,630,538
107,919,634
168,763,303

107,705,350
155,542,617
360,732,133
359,658,068
93,951,703
123,106,988
58,026,090
52,183,526
29,882,675
513,705,504
303,999,467
18,098,663
343,342,615
92,354,864
152,991,160
695,908,296
1,069,281,838
84,323,482
138,930,595
249,229,445
101,305,589
179,488,817

O O O O O O O O O O O O O O O O O O O O O O O O O O O O O O O O O N O O O O O B O N O o o o o o

.08%
L12%
.27%
.27%
.07%
.09%
.04%
.04%
.02%
.38%
.23%
.01%
.26%
.07%
J11%
.52%
.80%
.06%
.10%
.19%
.08%
.13%
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FN AL6348 3.5% 02/01/2044 275,275,730 265,047,357 0.20%
FN AL6542 4.5% 03/01/45 188,194,087 176,653,334 0.13%
FNMA POOL# AL6620 4.500% 08/01/42 405,697,872 411,896,965 0.31%
FN AL6707 4.5% 05/01/2044 600,639,002 556,349,578 0.42%
FNMA POOL# AL7999 4.000% 01/01/46 92,807,785 100,002,746 0.07%
FN AL7343 5.500% 02/01/42 289,851,471 275,870,077 0.21%
FN AL7344 5.500% 06/01/41 117,351,487 112,516,094 0.08%
FN AL7668 5.500% 05/01/44 381,449,341 360,491,634 0.27%
FNMA POOL# AL7848 3.500% 12/01/45 90,421,303 90,658,350 0.07%
FNMA POOL# AL7935 4.500% 10/01/45 370,875,937 372,413,230 0.28%
FNMA POOL# AL7936 4.500% 09/01/45 958,745,986 1,037,822,476 0.78%
FNMA POOL# AL7943 4.000% 01/01/46 73,649,551 80,232,207 0.06%
FN AL8195 4.50% 02/01/46 292,869,315 293,951,149 0.22%
FNMA POOL# AL8316 5.000% 2/1/44 3,563,046,783 3,635,988,244 2.71%
FNMA POOL# AL8374 4.000% 05/01/46 300,614,899 329,896,207 0.25%
FNMA POOL# AL8764 4.000% 06/01/46 96,944,717 103,399,420 0.08%
FNMA POOL# AL8747 4.500% 06/01/46 107,183,604 116,620,379 0.09%
FNMA POOL# AL8824 3.500% 07/01/46 253,324,663 269,320,922 0.20%
FN A06757 4.0% 06/01/42 122,572,160 142,418,679 0.11%
FN AQ3310 4.00% 11/01/42 84,550,168 98,353,831 0.07%
FN AS0379 4.00% 9/01/43 62,533,424 72,623,361 0.05%
FN AS2892 4.00% 07/01/44 359,125,204 408,815,412 0.31%
FN AS3149 4.00% 08/01/44 90,021,230 100,840,494 0.08%
FN AS3652 4.5% 10/01/44 198,830,795 187,387,963 0.14%
FNMA POOL# AS5017 4.000% 05/01/45 46,367,060 50,918,355 0.04%
FN AS6474 3.50% 01/01/46 376,316,092 380,006,093 0.28%
FN AS6539 3.50% 01/01/46 372,515,960 376,171,627 0.28%
FNMA POOL# AS6682 4.500% 02/01/46 123,782,478 123,974,752 0.09%
FNMA POOL# AS7036 4.500% 04/01/46 244,936,337 270,336,710 0.20%
FNMA POOL# AS7565 4.500% 07/01/46 172,143,587 186,225,004 0.14%
FNMA POOL# AS7587 3.500% 07/01/46 255,299,415 271,413,699 0.19%
FNMA POOL# AS8137 4.000% 10/01/46 408,123,303 420,623,282 0.31%
FN 890629 4.00% 08/01/2044 225,659,987 260,779,258 0.20%
FNHLCV 4 2013 4%, 06/01/29 30,242,451 29,407,281 0.02%
FN 994545 6.00% 10/01/38 19,007,256 23,920,844 0.02%
FN AB7470 3.5%, 01/01/43 169,595,734 164,402,621 0.12%
FN AB8407 3.5%, 02/01/43 355,983,662 344,962,773 0.26%
FNMA POOL# AC5490 5.500% 12/01/39 102,610,758 97,631,127 0.07%
FN AD4884 5.500% 06/01/40 329,635,936 317,524,741 0.24%
FANNIE MAE POOL 5.5 04/01/2040 195,524,050 223,713,016 0.17%
HNGRY 2013-1A A2 4.474 03/20/20 229,092,261 256,610,761 0.19%
WFCM 2014-TISH WTS1 2.4043%
66,300,994 67,210,326 0.05%
02/15/2027
WFCM 2014-TISH WTS2 3.6543%
18,735,541 21,390,714 0.02%
02/15/2027
WFCM 2014-TISH SCH1 2.9043%
48,220,984 53,685,696 0.04%
01/15/2027
GNMA SF 30 DIN 2014-1 A2 4.277%, 09/05/2021 525,055,776 592,655,068 0.44%
GN 783763 5.10%, 12/15/29 59,610,396 72,850,692 0.05%
GNMA POOL# 783956 4.500% 05/15/41 132,303,185 137,357,164 0.10%
GN 783996 5.5%, 06/15/44 315,177,441 303,307,639 0.23%
GN 784025 5.00%, 5/15/2044 80,270,210 75,301,050 0.06%
GNMA POOL# 784081 5.500% 02/15/39 65,938,445 65,228,156 0.05%
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GNMA POOL# 784082 7.500% 08/15/33 95,080,645 91,402,561 0.07%
GN 782892 5.5%, 08/15/39 65,423,914 77,435,747 0.06%
GN 782865 5.5%, 06/15/39 126,770,915 157,697,498 0.12%
GNMA 783411 5.00% 09/15/41 365,777,571 476,842,270 0.36%
GN 783758 5.50%, 5/15/39 45,221,705 51,605,139 0.04%
GN 783784 4.90% 12/15/32 74,395,505 91,955,096 0.07%
GAHR 2015-NRF DFX 1.8% 05/20/42 64,061,362 64,076,639 0.05%
GINNIE MAE MAO788 6.00% 02/20/43 224,561,161 266,601,352 0.20%
GINNIE MAE MA0092 5.50% 05/20/42 56,022,372 63,588,499 0.05%
G2 MA0223 5.00% 07/20/42 155,087,509 185,601,506 0.14%
GINNIE MAE MA0225 6.00% 07/20/42 94,979,676 124,580,602 0.08%
GINNIE MAE MA0322 5.50% 07/20/42 17,868,486 21,020,567 0.02%
G2 MA0323 6.00% 08/20/42 6,380,605 8,133,366 0.01%
G2 MA0397 6.00% 09/20/42 3,953,286 5,032,999 0.00%
G2 MA0539 6.00% 11/20/42 5,809,284 7,382,691 0.01%
G2 783995 5.000% 12/20/44 81,317,185 78,252,698 0.06%
G2 784109 4.0 11/20/45 158,409,403 162,348,081 0.12%
GN 784088 5% 07/15/44 53,740,932 53,124,591 0.04%
GNMA 688021 6.00%, 10/15/38 214,576,239 251,186,518 0.19%
32,056,974,239 33,702,379,308 25.24%
32,056,974,239 33,702,379,308 25.24%
%
CMBS( )

aes AMCAR 2016-1 D 3.59% 02/08/22 138,535,055 139,612,588 0.10%
BACM 2007-3 AJ FLOAT 06/10/49 82,701,484 85,448,561 0.06%
CGBAM 2014-HD E 3.1745 02/15/31 208,212,303 221,521,470 0.17%
CWCI 2007-C2 AJFX FLOAT 04/15/47 53,117,525 57,639,978 0.04%
COMM 2007-C9 AJ 5.65% 7/10/17 82,321,210 91,147,974 0.07%
GCCFC 2007-GG11 AM VAR 8/10/17 181,429,157 212,309,438 0.17%
CORE 2015-TEXW E 3.848% 02/10/34 124,612,604 125,640,976 0.09%
DPABS 2012-1A A2 5.216% 1/25/2019 95,318,635 102,721,129 0.08%
GS MORTGAGE SEC.MBS 3.206% 12/10/2027 82,160,050 100,520,292 0.08%
GSMS 2013-NYC E CMON 3.77% 1/10/18 27,455,731 33,904,241 0.03%

HILT 2013-HLT 144A 4.4065% 11/05/18
339,232 365,500 0.00%

DFX

HILT 2013-HLT EFX VAR, 11/05/18 96,567,972 102,670,760 0.08%
JPMCC 2016-WIKI C 3.554% 10/05/31 41,959,483 46,380,323 0.03%
JPMCC 2016-WIKI D FLOAT 10/05/31 63,163,266 69,984,599 0.05%
LBUBS 2007-C1 AJ 5.484% 02/15/40 97,839,341 97,094,818 0.07%
LBUBS 2006-C1 AJ FLOAT 02/15/41 295,202,983 337,109,050 0.25%
LBUBS 2007-C7 AJ FLOAT 09/15/45 75,035,136 73,522,136 0.06%
SRPT 2014-STAR C VARIABLE 11/15/27 42,899,041 40,883,468 0.03%
SRPT 2014-STAR D FLOAT 11/15/27 210,405,549 207,395,258 0.16%
SRPT 2014-STAR E FLOAT 11/15/27 75,190,382 72,377,147 0.05%
WMCMT 2007-C33 6.139953 02/15/51 295,289,655 316,868,309 0.24%
WBCMT 2007 - C30 AM VAR 12/15/43 125,103,449 139,307,529 0.10%
WBCMT 2007 - C31 5.66 4/15/47 470,548,738 482,642,361 0.36%
WBCMT 2007-C34 AJ FLOAT 05/15/46 69,614,894 68,436,802 0.05%
WEN 2015-1A A21 3.371% 06/15/45 551,612,630 562,238,530 0.43%
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CMBS AVENTURA MALL TRUST VAR RATE,

101,721,095 123,282,974 0.09%

12/05/20
CHT 2016-CSMO B FLOAT 11/15/33 63,045,180 71,840,525 0.05%
CHT 2016-CSMO D FLOAT 11/15/33 82,308,985 94,025,987 0.07%
CHT 2016-CSMO E FLOAT 11/15/33 121,454,685 139,061,470 0.10%
DPABS 2015-1A A2l 3.484% 10/25/45 258,910,951 250,905,761 0.19%

FREMF 2010 - KSCT B MBS 2.00%

88,128,057 103,976,650 0.08%

01/25/20
JPMCC 2013-WT B 4.845% 02/16/25 333,060,218 340,543,548 0.25%
JPMCC 2015-SGP B FLOAT 07/15/36 38,604,580 37,867,813 0.03%
JPMCC 2015-SGP D FLOAT 07/15/36 646,325,812 723,584,596 0.54%
JPMCC 2015-UES E 3.742% 09/05/32 86,879,803 86,409,311 0.06%
5,407,074,871 5,759,241,872 4.31%
CMBS( ) 5,407,074,871 5,759,241,872 4.31%

%

GOODMAN FUNDING 6.375% 04/15/21 144A 328,050,962 422,202,651 0.32%
TSMC GLOBAL LTD 1.63% 04/03/18 704,592,112 808,691,310 0.61%
- CAN NATURAL RES 5.700% 05/15/17 59,004,552 61,558,619 0.05%
CAN NATURAL RES 5.900% 02/01/18 129,919,258 137,474,715 0.10%
- CENOVUS ENERGY 5.700% 10/15/19 6,481,884 7,241,277 0.01%
1011778 BC ULC 4.625% 01/15/22 484,561,858 492,898,635 0.37%
679,967,552 699,173,246 0.53%
- SEAGATE HDD CAY 4.75% 01/01/25 144A 154,680,524 183,353,099 0.14%
SEAGATE HDD CAY 5.75% 12/01/34 54,157,463 41,692,274 0.03%
SEAGATE HDD CAYM 4.875% 06/01/27 152,766,466 175,258,700 0.13%
361,604,453 400,304,073 0.30%
DANONE 2.077% 11/02/21 144A 460,691,027 491,218,029 0.37%
AIR LIQUIDE FIN 1.750% 09/27/21 144A 99,351,448 111,258,465 0.08%
560,042,475 602,476,494 0.45%
SCHAEFFLER VERWA 09/15/21 144A PIK 47,572,201 55,267,495 0.04%
SCHAEFFLER VERWA 09/15/23 144A PIK 33,747,801 37,948,364 0.03%
81,320,002 93,215,859 0.07%
SANTANDER UK PL 5.00% 11/07/23 144A 434,229,904 434,897,481 0.33%
- PPL WEM HLDG 5.375% 05/01/21 144A 291,305,294 326,883,370 0.24%
725,535,198 761,780,851 0.57%
- SHIRE ACQ INV IE 2.400% 09/23/21 258,259,270 280,288,973 0.21%
SHIRE ACQ INV IE 2.875% 09/23/23 248,400,496 271,005,981 0.20%
SHIRE ACQ INV IE 3.200% 09/23/26 120,053,250 128,965,320 0.10%
) PERRIGO CO PLC 2.30% 11/08/18 688,994,757 700,359,491 0.52%
PERRIGO FINANCE 3.900% 12/15/24 218,739,537 230,339,901 0.17%
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1,534,447,310 1,610,959,666 1.200
UNITED BUSINESS 5.75% 11/03/20 144A 176,581,787 221,516,904 0.17%
NIELSEN CO LUXEM 5.500% 10/01/21 144A 278,661,201 285,398,555 0.21%
) ACTAVIS FUNDING 3.00% 03/12/20 405,159,687 405,548,680 0.30%
- ARCELORMITTAL 7.250% 02/25/22 21,629,589 25,493,204 0.02%
705,450,477 716,440,439 0.53%
SCHAEFFLER FIN 4.25% 05/15/21 144A 121,988,689 134,853,387 0.10%
) LEASEPLAN CORP 2.50% 05/16/18 144A 396,660,594 468,542,609 0.35%
NXP BV/NXP FUNDI 4.125% 06/15/20 144A 62,221,279 64,497,697 0.05%
NXP BV/NXP FUNDI 4.125% 06/01/21 144A 382,050,004 418,043,750 0.31%
NXP BV/NXP FUNDI 4.625% 06/01/23 144A 117,596,697 124,354,196 0.09%
NXP BV/NXP FUNDI 3.875% 09/01/22 144A 376,893,794 400,139,694 0.31%
1,457,411,057 1,610,431,333 1.21%
CRED SUIS NY 1.375% 05/26/17 GMTN 88,480,124 88,318,300 0.07%
UBS AG JERSEY FXtoVA 02/22/22 EMTN 45,029,193 44,674,009 0.03%
UBS AG FXtoVA 05/22/23 EMTN 172,778,376 190,583,424 0.14%
306,287,693 323,575,733 0.24%
SOUTHWEST AIR 5.125% 03/01/17 172,544,723 191,227,983 0.14%
HANESBRANDS INC 4.625% 05/15/24 144A 355,053,787 378,684,686 0.28%
ZF NA CAPITAL 4.500% 04/29/22 144A 109,278,917 113,594,909 0.09%
FORD MOTOR CO 4.346% 12/08/26 200,437,576 206,895,148 0.15%
GENERAL MOTORS CO 4.875% 10/02/23 286,233,700 300,836,613 0.23%
GEN MOTORS FIN 3.100% 01/15/19 353,743,313 356,857,587 0.27%
AMERICREDIT AUTOMOBI 3.00% 06/08/21 98,828,621 97,268,696 0.07%
ABS
ANCAR 2015-3 D 3.340% 08/08/21 303,141,075 339,861,054 0.25%
AMCAR 2016-2 D 3.650% 05/09/22 139,931,331 150,727,051 0.11%
AFIN 2013-4 E 3.830% 07/20/22 82,743,828 94,127,930 0.07%
SDART 2015-1D 3.24% 04/15/21 556,068,789 572,982,405 0.43%
SDART 2015-4 D 3.53% 08/16/2021 172,517,681 165,683,251 0.12%
) CONSTELLATION B 4.25% 05/01/23 663,540,931 679,179,976 0.51%
CONSTELLATION BR 3.700% 12/06/26 71,284,714 72,389,429 0.05%
- EAGLE MATERIALS 4.500% 08/01/26 414,316,990 424,677,366 0.32%
MARTIN MAR MTLS 4.25% 07/02/24 156,773,287 174,349,773 0.13%
VULCAN MATERIAL 7.00% 06/15/18 220,206,757 221,035,863 0.17%
VULCAN MATERIAL 7.50% 06/15/21 213,182,041 222,052,629 0.17%
VULCAN MATERIAL 4.50% 04/01/25 133,961,534 135,080,825 0.10%
- MASCO CORP 3.500% 04/01/21 235,789,568 246,652,991 0.18%
MASCO CORP 4.375% 04/01/26 27,190,646 28,767,440 0.02%
OWENS CORNING 4.20% 12/01/24 169,553,310 181,552,775 0.14%
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OWENS CORNING 3.400% 08/15/26 46,705,892 51,401,970 0.04%
- D.R.HORTON INC 4.75% 5/15/17 89,524,585 107,163,142 0.08%
D.R.HORTON INC 3.75% 03/01/19 193,093,451 216,694,125 0.16%
MDC HOLDINGS IN 5.50% 01/15/24 447,975,774 519,611,841 0.39%
TOLL BR FIN COR 4.375% 04/15/23 119,556,925 133,714,009 0.10%
TOLL BR FIN CORP 4.00% 12/31/18 114,413,605 123,347,927 0.09%
ANHEUSER-BUSCH 2.650% 02/01/21 253,200,247 259,018,640 0.19%
ANHEUSER-BUSCH 3.300% 02/01/23 518,227,806 525,131,412 0.39%
ANHEUSER-BUSCH 4.900% 02/01/46 200,315,695 199,216,726 0.15%
ANHEUSER-BUSCH 3.650% 02/01/26 730,757,404 772,511,996 0.58%
MOLSON COORS 3.000% 07/15/26 388,378,244 411,544,720 0.31%
MOLSON COORS 4.200% 07/15/46 32,589,519 32,974,627 0.02%
CATY CCO HOLDINGS LLC 5.250% 09/30/22 349,543,690 356,975,997 0.27%
CCO HOLDINGS LLC 5.250% 03/15/21 378,370,348 428,247,899 0.32%
CCO HOLDINGS LLC 5.500% 05/01/26 144A 319,329,211 342,751,192 0.26%
CHARTER COMM OPT 4.908% 07/23/25 398,576,669 441,069,398 0.33%
COMCAST CORP 2.350% 01/15/27 135,876,736 142,325,974 0.11%
COX COMMUN INC 3.350% 09/15/26 144A 306,034,359 335,378,279 0.25%
TIME WARNER CABL 5.850% 05/01/17 289,822,331 307,697,601 0.23%
) ASHLAND INC 3.875% 04/15/18 234,570,345 267,778,797 0.20%
ECOLAB INC 4.35% 12/08/21 200,539,186 205,299,320 0.15%
CIT GROUP INC 5.500% 02/15/19 144A 458,966,751 482,141,972 0.36%
CIT GROUP INC 4.250% 08/15/17 663,295,436 771,867,103 0.58%
CIT GROUP INC 3.875% 2/19/19 82,519,925 84,777,608 0.06%
SVB FINANCIAL G 5.38% 09/15/20 291,285,441 316,207,399 0.24%
SYNCHRONY FINAN 3.00% 08/15/19 340,500,025 377,706,787 0.28%
TOTAL SYSTEM SVC 4.800% 04/01/26 484,793,254 530,574,623 0.40%
TOTAL SYSTEM SVC 3.800% 04/01/21 229,954,287 241,963,633 0.18%
VERISK ANALYTIC 5.80% 05/01/21 473,177,986 521,176,643 0.39%
VERISK ANALYTIC 4.125% 09/12/22 75,913,862 86,145,922 0.06%
VERISK ANALYTIC 4.00% 06/15/25 170,480,335 177,598,446 0.13%
VERISK ANALYTIC 5.50% 06/15/45 220,621,410 240,014,505 0.18%
) BALL CORP 4.375% 12/15/20 172,646,295 174,552,005 0.13%
FIDELITY NATION 5.00% 03/15/22 448,618,287 500,901,587 0.37%
FIDELITY NATION 3.625% 10/15/20 232,490,745 239,409,307 0.18%
FIDELITY NATION 4.500% 10/15/22 194,752,475 202,736,189 0.15%
BANK OF AMER CRP 5.420% 03/15/17 87,919,708 93,988,682 0.07%
BANK OF AMER CRP 3.875% 03/22/17 62,410,325 62,052,653 0.05%
BANK OF AMER CRP 4.183% 11/25/27 L 707,538,852 744,115,941 0.56%
CITIGROUP INC FLOAT 09/01/23 574,062,260 640,836,343 0.48%
GOLDMAN SACHS G 5.625% 01/15/17 162,958,712 178,670,688 0.13%
GOLDMAN SACHS GP 3.750% 02/25/26 198,790,843 203,454,711 0.15%
JPMORGAN CHASE 2.295% 08/15/21 MTN 398,899,734 451,092,977 0.34%
JPMORGAN CHASE 3.375% 05/01/23 416,645,502 450,047,462 0.34%
MERRILL LYNCH 5.700% 05/02/17 459,159,174 478,019,857 0.36%
MORGAN STANLEY 5.550% 04/27/17 MTN 217,566,221 227,629,854 0.17%
MORGAN STANLEY 2.450% 02/01/19 195,334,231 201,268,849 0.15%
MORGAN STANLEY 4.875% 11/01/22 337,596,725 343,191,833 0.26%
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MORGAN STANLEY 2.80% 06/16/20 196,974,523 222,425,875 0.17%
MORGAN STANLEY 3.950% 04/23/27 276,898,698 285,664,009 0.21%
CARLYLE HLDGS F 3.88% 02/01/23 144A 164,157,838 186,913,964 0.14%
PRICELINE GROUP 3.600% 06/01/26 439,721,637 464,634,560 0.35%
DOMINION RES 2.000% 08/15/21 C 99,961,438 105,533,473 0.08%
DOMINION RES 2.850% 08/15/26 D 46,083,185 49,897,150 0.04%
DUKE ENERGY COR 1.800% 09/01/21 162,047,608 173,105,635 0.13%
DUKE ENERGY COR 2.650% 09/01/26 141,096,239 151,522,282 0.11%
SOUTHERN CO 2.350% 07/01/21 405,940,608 423,978,930 0.32%
SOUTHERN CO 2.950% 07/01/23 200,020,861 212,609,321 0.16%
SOUTHERN CO 3.250% 07/01/26 384,389,808 400,145,125 0.30%
CADENCE DESIGN SYS 4.375% 10/15/24 520,793,789 537,818,427 0.40%
TRIMBLE NAVIG 4.75% 12/01/24 619,678,328 631,848,832 0.47%
L-3 COMMS CORP 3.850% 12/15/26 370,103,912 379,077,095 0.28%
CITIZENS FIN GRP 4.350% 08/01/25 63,303,388 69,374,927 0.05%
CITIZENS FIN GRP 4.300% 12/03/25 229,380,221 239,885,439 0.18%
CITIZENS FIN GRP 3.750% 07/01/24 86,701,000 92,161,502 0.07%
CITIZENS FIN GRP FXtoFL 06/29/23 440,255,318 451,404,526 0.34%
ALLY FINANCIAL 3.250% 11/05/18 138,556,857 160,037,945 0.12%
FORD MOTOR CRED 3.00% 06/12/17 55,760,093 54,908,870 0.04%
GMAC LLC 8.00% 12/31/18 46,803,244 47,583,435 0.04%
SYNCHRONY FINANC 4.500% 07/23/25 149,211,843 158,173,422 0.12%
SYNCHRONY FINANC 2.600% 01/15/19 11,458,822 12,079,863 0.01%
DISCOVER FIN SV 3.95% 11/06/24 558,599,592 579,158,724 0.43%
DISCOVER FIN SV 3.75% 03/04/25 284,551,622 282,485,564 0.21%
E*TRADE FINL 5.375% 11/15/22 337,677,310 351,958,562 0.26%
E*TRADE FINL 4.625% 09/15/23 418,863,542 422,735,725 0.32%
LAZARD GROUP LLC 4.25% 11/14/20 157,715,740 194,537,767 0.15%
RAYMOND JAMES 5.63% 04/01/24 698,570,167 756,651,515 0.57%
RAYMOND JAMES 3.625% 09/15/26 68,313,140 77,275,302 0.06%
SCHWAB CHARLES FXtoFL PERP 323,234,917 369,917,233 0.28%
CHARLES SCHWAB 3.00% 03/10/25 100,861,508 107,458,980 0.08%
CHARLES SCHWAB FXtoFL PERP E 184,706,452 195,125,391 0.15%
SCOTTRADE FINANC 6.125% 07/11/21 144A 101,991,024 118,934,548 0.09%
TD AMERITRADE 3.625% 4/01/25 426,431,694 453,734,953 0.34%
TD AMERITRADE 2.95% 04/01/22 311,180,248 312,914,248 0.23%
INTL LEASE FINANCE 8.75% 03/15/17 155,098,344 155,442,935 0.12%
INTERCONTINENT 3.750% 12/01/25 319,842,904 322,341,714 0.24%
WM WRIGLEY JR CO 3.38% 10/21/20 144A 313,926,959 369,239,394 0.28%
WM WRIGLEY JR CO 2.40% 10/21/18 144A 199,481,814 236,397,094 0.18%
SUN MERGER SUB INC 5.25% 08/01/18

10,039,500 11,809,294 0.01%
144A
KRAFT HEINZ FOOD 3.000% 06/01/26 134,623,569 136,055,768 0.10%
KRAFT HEINZ FOOD 2.800% 07/02/20 258,471,246 255,945,345 0.19%
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KRAFT HEINZ FOOD 3.500% 07/15/22 175,646,171 171,646,933 0.13%
SYSCO CORP 2.500% 07/15/21 105,562,271 107,889,006 0.08%
SYSCO CORP 3.300% 07/15/26 165,134,574 168,478,746 0.13%
NEWELL RUBBERMAI 3.150% 04/01/21 130,495,170 135,210,436 0.10%
NEWELL RUBBERMAI 3.850% 04/01/23 44,984,775 48,338,780 0.04%
NEWELL RUBBERMAI 4.200% 04/01/26 505,516,935 531,875,490 0.40%
NEWELL BRANDS 1 5.000% 11/15/23 136,185,485 157,686,718 0.12%
NEUBERGER BERMAN 5.875% 03/15/22 144A 471,530,034 540,571,734 0.40%
NEUBERGER BERMAN 4.875% 04/15/45 223,370,309 175,038,343 0.13%
CNO FINANCIAL 4.50% 05/30/20 49,001,479 49,375,095 0.04%
CINTAS CORP NO.4.30% 06/01/21 47,828,687 61,955,754 0.05%
) CNH CAPITAL LLC 3.625% 04/15/18 184,685,143 214,803,764 0.16%
) XYLEM INC 3.250% 11/01/26 70,172,731 78,538,104 0.06%
BECTON DICKINSO 1.80% 12/15/17 236,404,199 237,947,504 0.18%
LIFE TECH CORP 6.00% 03/01/20 227,956,100 260,280,576 0.19%
i ABBVIE INC 3.200% 05/14/26 392,902,041 406,625,711 0.30%
- HMO  AETNA INC 2.400% 06/15/21 583,840,009 605,201,940 0.45%
AETNA INC 3.200% 06/15/26 577,376,528 606,410,604 0.45%
HCA INC 3.75% 03/15/19 282,777,685 320,397,511 0.24%
HCA INC 5.375% 02/01/25 45,499,014 46,828,952 0.04%
HCA INC 5.875% 05/01/23 311,359,546 349,544,598 0.26%
UNIVERSAL HLTH S 4.750% 08/01/22 144A 352,663,426 367,658,597 0.28%
UNIVERSAL HLTH S 5.000% 06/01/26 144A 220,908,123 228,147,391 0.17%
) ALCOA INC 5.125% 10/01/24 329,292,634 374,097,432 0.28%
LBUBS 2007-C2 AM 5.493% 02/15/40 52,407,266 56,596,967 0.04%
ING US INC FXtoFL 05/15/53 220,957,199 250,538,103 0.19%
- ANADARKO PETRO 4.850% 03/15/21 26,574,320 29,291,499 0.02%
ANADARKO PETRO 5.550% 03/15/26 282,877,195 327,730,361 0.25%
ANTERO RESOURCES 6.000% 12/01/20 258,558,623 280,766,904 0.21%
ANTERO RESOURCES 5.375% 11/01/21 268,662,735 299,600,762 0.22%
CIMAREX ENERGY 5.875% 05/01/22 308,606,109 319,735,363 0.24%
CIMAREX ENERGY CO 4.375% 06/01/24 44,558,778 44,704,732 0.03%
HESS CORP 4.300% 04/01/27 209,927,165 240,473,878 0.18%
- CONOCOPHIL CO 4.950% 03/15/26 126,800,490 139,062,441 0.10%
CONOCOPHIL CO 4.200% 03/15/21 255,809,044 272,944,611 0.20%
MOTIVA ENTERPR 5.75% 01/15/20 144A 47,591,635 61,424,128 0.05%
DIAMOND OFFSHORE 5.875% 05/01/19 49,666,823 55,178,415 0.04%
HELMERICH INT D 4.65% 03/15/25 369,229,297 367,578,268 0.28%
OCEANEERING INTL 4.65% 11/15/24 308,202,708 311,008,328 0.23%
ABS
BELL 2016-1A A2l 3.832% 05/25/46 265,766,100 291,674,599 0.22%
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GEORGIA-PACIFIC 3.16% 11/15/21 144A 443,211,520 457,839,277 0.34%

GEORGIA-PACIFIC 3.60% 03/01/25 144A
EXPRESS SCRIPTS 4.500% 02/25/26
ACMP/ACMP FIN 4.875% 05/15/23

289,618,121
309,445,870
297,637,352

296,957,776
318,292,563
338,797,753

.22%
.24%
.25%

ACMP/ACMP FIN 4.875% 03/15/24 21,936,507 24,171,585 .02%
BUCKEYE PARTNERS 3.950% 12/01/26 53,481,815 58,121,141 .04%
EL PASO CORP 6.50% 09/15/20 7,847,223 10,207,820 .01%

EL PASO PIPELIN 5.000% 10/01/21
ENERGY TRAN PTN 4.15% 10/01/20

116,144,177
212,734,062
132,067,587
133,002,046
129,977,737
245,060,356

137,861,656
236,683,590
144,595,270
155,914,452
145,432,431
260,365,036

.10%
.18%
ENERGY TRAN PTN 4.75% 01/15/26 J11%
HIL PART LP/CORP 5.500% 05/15/22 144A
KINDER MORGAN EN 3.950% 09/01/22

MPLX LP 4.500% 07/15/23 W1

PHILLIPS 66 PTN 3.61% 02/15/25

PLAINS ALL AMER 4.650% 10/15/25
REGENCY ENERGY 5.88% 03/01/22

SABINE PASS LIQ 5.75% 05/15/24

SABINE PASS LIQU 5.000% 03/15/27 144A
SPECTRA ENERGY PARTR 4.75% 03/15/24

L12%
J11%
.19%
125,812,994 133,422,814 .10%
321,361,815
192,229,334
316,757,940
248,106,809

191,401,212

355,373,655
214,756,519
356,286,392
287,674,396
234,377,038

.27%
.15%
.27%
.22%
.18%

TES LOG LP/CORP 5.250% 01/15/25 85,107,495 89,902,258 .07%
WESTERN GAS 5.375% 06/01/21 300,256,833 351,204,118 .26%
WILLIAMS COS IN 3.70% 01/15/23 73,483,009 85,078,234 -06%

JONES LANG LASA 4.400% 11/15/22
KENNEDY-WILSON 5.88% 04/01/24

339,368,536
477,460,153

392,898,619 -29%

526,052,717 .39%

O O O O O O O O O O O O O O O O O O o o o o o o

BERKSHIRE HATHWY 3.125% 03/15/26 61,730,971 62,300,289 .05%
AMERICAN TOWER 1.55% 03/15/18 144A 285,109,593 341,678,736 0.26%
AMERICAN TOWER 3.500% 01/31/23 44,935,352 47,327,258 0.04%
AMERICAN TOWER 3.450% 09/15/21 26,027,757 26,965,877 0.02%
AMERICAN TOWER 3.300% 02/15/21 325,945,515 331,316,091 0.25%
AMERICAN TOWER 4.400% 02/15/26 160,141,961 160,953,333 0.12%
AMERICAN TOWER 3.375% 10/15/26 336,076,127 344,434,543 0.26%
CROWN CASTLE INT 5.250% 01/15/23 198,928,259 214,267,826 0.16%
CROWN CASTLE INT 4.875% 04/15/22 476,363,266 503,042,008 0.38%
SENIOR HOUSING 6.75% 12/15/21 85,889,609 104,525,674 0.08%
ALEXANDRIA REAL 4.600% 04/01/22 265,436,683 339,705,882 0.25%
ALEXANDRIA REAL 2.75% 01/15/20 136,595,416 156,741,409 0.12%
ALEXANDRIA REAL 4.50% 07/30/29 89,476,305 99,080,979 0.07%
SL GREEN REALTY 7.750% 03/15/20 274,748,237 330,869,552 0.24%
SL GREEN REALTY 5.000% 08/15/18 97,751,412 121,273,142 0.09%
IRON MOUNTAIN 6.000% 10/01/20 144A 300,817,343 337,832,403 0.25%
CVS HEALTH CORP 2.80% 07/20/20 514,454,888 512,707,761 0.38%
CVS HEALTH CORP 5.000% 12/01/24 166,014,394 179,934,728 0.13%
WALGREENS BOOTS 2.600% 06/01/21 77,167,963 81,679,793 0.06%
WALGREENS BOOTS 3.100% 06/01/23 48,889,908 51,865,990 0.04%
WALGREENS BOOTS 3.450% 06/01/26 261,354,548 276,582,536 0.21%
BRINKER INTL 3.88% 05/15/23 244,612,343 270,889,453 0.20%
GOLDMAN SACHS 6.345% 02/15/34 451,952,890 486,097,136 0.36%
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MURRAY STREET TR 4.647 03/09/17 513,516,590 525,221,785 0.39%
RELIANCE ST & AL 4.50% 04/15/23 120,193,652 133,243,109 0.10%
STEEL DYNAMICS 5.125% 10/01/21 414,142,979 429,870,537 0.32%
STEEL DYNAMICS 5.000% 12/15/26 144A 27,772,171 28,656,345 0.02%
BANK OF AMERICA 5.300% 03/15/17 BKNT 416,107,862 477,699,506 0.36%
WELLS FARGO CO 3.000% 04/22/26 224,303,247 234,672,660 0.18%
WELLS FARGO CO 2.100% 05/08/17 MTN 116,444,049 114,748,919 0.09%
SBA TOWER TRUST 2.933% 12/15/42 144A 621,337,457 714,269,142 0.53%
COMMSCOPE INC 4.375% 06/15/20 144A 365,299,140 374,074,688 0.28%
BELLSOUTH CORP 4.400% 04/26/17 144A 1,371,957,458 1,518,923,380 1.14%
VERIZON COMM INC 4.125% 08/15/46 58,499,081 58,717,984 0.04%
VERIZON COMM INC 2.625% 08/15/26 634,557,577 660,943,727 0.49%
VERIZON COMM INC 1.750% 08/15/21 97,720,924 104,058,007 0.08%
PENSKE TRUCK LE 4.88% 07/11/22 47,397,121 52,882,576 0.04%
PENSKE TRUCK LE 3.375% 03/15/18 144A 345,970,329 408,369,805 0.31%
PENSKE TRUCK LE 2.50% 06/15/19 117,868,764 135,467,710 0.10%
SDART 2013-5 D 2.730% 10/15/19 230,521,020 235,991,794 0.17%
SDART 2013-A E 4.710% 01/15/21 12,517,568 13,159,577 0.01%

54,553,451,280 58,585,560,052 43.83%

62,174,742,358 66,856,328,611 50.03%

%

TREASURY BILL 06/22/17 931,900,451 924,922,270 0.69%
TREASURY BILL 01/12/17 1,479,631,738 1,455,424,166 1.09%
TREASURY BILL 03/16/17 4,212,370,858 4,145,842,745 3.10%
US TREASURY N/B 3.625% 02/15/44 1,023,507,073 1,044,547,003 0.78%
US TREASURY N/B 3.125% 08/15/44 838,304,326 796,532,212 0.60%
US TREASURY N/B 3.00% 11/15/44 459,987,435 423,304,533 0.32%
US TREASURY N/B 2.875% 11/15/46 664,123,354 664,828,977 0.50%
US TREASURY N/B 1.50% 10/31/19 1,076,039,409 1,088,320,421 0.81%
US TREASURY N/B 1.50% 11/30/19 1,606,003,862 1,642,975,826 1.23%
US TREASURY N/B 2.000% 08/15/25 480,108,290 459,473,461 0.34%
US TREASURY N/B 1.375% 09/30/20 223,837,375 229,049,260 0.17%
US TREASURY N/B 1.750% 12/31/20 2,404,870,870 2,389,128,483 1.79%
US TREASURY N/B 1.375% 01/31/21 2,057,390,972 2,056,574,671 1.54%
US TREASURY N/B 1.125% 02/28/21 3,837,080,323 3,891,669,375 2.91%
US TREASURY N/B 1.250% 03/31/21 2,123,285,983 2,198,028,527 1.64%
TSY INFL IX N/B 0.125% 07/15/26 2,054,485,799 2,111,159,090 1.58%

25,472,928,118 25,521,781,020 19.09%

25,472,928,118 25,521,781,020 19.09%

125,111,719,586 131,839,730,811 98.67%

2016 12 31
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