EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

28 11 22
5 ( 28 2 23 28 8 22 )

03-6447-6147

1/92



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

BEAEE - | e MET SR -
wgns | OISR | e ee) iR
#oo
=R
B8 AU & = |quserzm
B 5 FEEnE
& R # .
F’? ff'f“ Con- Lo FRdeibn
EEEe

2/92



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

BEAREE [AEEE|RENRiE| BERE BEA Y [ HREIUFVIR
= £10 |70 50
—
HEH F20 B
o] Bl
Fa4@ |l B3 225
5 2 ZrEU-77UF [BY
— 4 FEE (B ¢
718 (A
i 1% T
T O ithiE £ 120 ToFIX
gLy R |(BR) (#7727
¢
B  |hE®
T8 ERE Zrub-47 -
Tmitt [FZF A FrUA F M it
T mithEE 3 (5&P 3 EREH
(BEERES o i 5 L E
(FdibiEE (5] = AN
(A F Uy P
BELH)) ) S S
EEAS
¢
= e s EEY
EEESEEY
12
12

http://www.toushin.or._jp/

3/92



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

g FEOSHERIEIFFIC HEENTVWS/\1 TUy RELS

EERRANRELET,
O[T VIR RY—TPUK USI\A TUFBSHIES | CRAETES 77—
TPURA R CRRETBLET.

#[S&P XMBEHRIEN AOAM O TETF (LBRRMIR) CRRTIBErBIET,
SFAELT, BBAvIBITEVFEE A

@ [S&P }EEEHIEN (ABJEA—2") | DEIFIC
mﬂfaﬂﬁmﬁﬁwgbito N EERYELCERTF TRV AR NLET.
SSEP K EMEHIBRIE. KEOD/\A TUyRBEESHBOBEERDTRETY,
HFEOERERESIFTIC_ HEBENTUVSN\A Uy nRIC. SN Es

BXRILTHYEENET.

S EREOETHRER(AF7-2)I000 TR, M7 7 KO &t 8L FEE LONEM G LERELT.
ERSHOURICLHEBRTIREFBUET,

9 FAIELT. B8A. RS ECZETEICLZHELET .

SHEHANTLAIXEDN\ATUYFEEEHFNSOESEEZERBLLT. §RRRIC
N S EETESICEEDELET .
¢E5H208 (KRBOBSEERE) ZRRBELET.

[INERSFEED A A—J]

1n 21 31 4n 61 ©6n 7a B8 S 10a 1 12

HHREEIC. HERSE . SRS IR RHEEKE. HREBEELEMELTRELET.
[EREL. S @B P EOBSICEDEETEOELCLBHBOET.

# FERBA A—IJTHD. BROHEEOIILVSIUTEOSHICOVTTE. RIETD
BOTlEHOHFEE Ave

 #MRRESIURERHAELICED, LEOLSEEANMTEABLMEEDBDET .

S&P ﬁﬂﬂiﬁiﬁniraﬂrxr T Z[IESEP Dow Jones Indices LLC(TSPDJL]) Ml T, hﬂtﬂﬁﬁfaj{txz
HNERTHybTRIALPRESHICHSENTLET, Standard & Poor'sf# L IFSAPHIEStandard & Poor's Financial
Services LLC([S&P]) @38 T. Dow Jones®i2Dow Jones Trademark Holdings LLC([Dow Jones|) DB i3
T#Y, CheOEIEERHET IS 2FSPDIIC, BEBN TOHEENE T34 7372 AFAR T hob v R0 MaA &4t
EEhFA SENTVET, 1T 92277 FUSHT TR LES (158 S ER) 2. SPDJL. Dow Jones. S&PEAR#hTH
OMEetCL-TAH 44— GF S SRS EREAATOSLO TR CheMEEOVT LY, r B S~0EE
OREFCMT IV LIRPELTHT.SAP ¥EARTHRA7ENOEY), T8, #4AHR L TN RELALFH A,

4/92



EDINETOOOO
00000000000 DO00OmD((EL2430)
Oooooooooooooooooaod

FREBENRICOWNT

)\ JUyFREINFE R AEMBOFREREHOUSF T, L ENPERTBREEEVLET.

STFHEDSNICA/ESHEBNICELONIED. SEBICEE CRECNILE ABNERE
HI5— 5. AHLERED. A/ EUOEDIE~PH L REBIEEOT LB oEL, BFErEL.
HINERHELTLET . e Z00HAR B EETMEEAFIOPRICHELTVET.

*RTHIRER o WEDMRREOH AN EL ) HAMIOEL BODSEATTIET.
&/\A JUYFRENSETOURAIZRRL. HEDBEA—RTHEOEEH ML~ TR TIHME@IC
HHET,

1w K —zj <IETHARRBLIUEARLALOLER>
e (BIEOO- A—(RTHHE—EROWS))

(FIED)

y I U SRR 2
LEEOUZZICED
[ Emganasw

pa4 [

4
EEEE S“';Hl-‘

a a % ATl i n{PsrigngEe
b3 WS —ECEE
F ) Tl
E nh l--Jl"J a-u
VIV ; ﬂ L
e u Tty zés%Ee il!u:r.-? RE A

# L ERAA-IBLUV—ERTEHD. BN LR RGIEWSHHOET.

KE)\1 TV FEEEISFDRER T
&)\ TURISIES S, REOHHE b AOFBRE N THED KIS S SMAIBE—T,
HENERNOBLERIRTHE G TV SESNBLAD TR ARNEEZISNET.

SERNCECRAEERE ([/(—EVI)OESET. SECHADOE{ELESBLLTVSEHBEE
Rl N\ TUvRRE F L ORERE~DIEEDREOTLET .

AE/\A TV w RSSO0 3IDDEHES

NI FIEID R O ns0ERN
HEOHER

R T ] A i | | | *J A FUABEEBORGHE. AFER
m.“:l BofAx L ||-".|“'.!' . mEMgd HESERHDOEVLEENEDE
80— MLt BEoTLET.
oA =ty
IR S5 PEO0 W
~ | SRR L R TR

- e;g{glaﬂilﬂt'l;t‘aﬂﬂm..t“-' o ﬁiigmﬁﬁﬁ

S EE TR BOEE DS
S5F Dow Jones indices LLGHS

o

_ _ BT NET— (S5 #EEE || NEEECHFEIRSMEONN S, SHAN
¥ = W 01 B 5
(A Bm bR ha CIRRLHUDOIGTENIN || CaMEGESLORCELENNC, XE

@EES ane PR EAA PR BT, AT AR SR RAENET.
SR TALETNL AN S ENMTF -T2 A

¥F—YREZOSOTHD. RREOMAERELENET SEOTRHOEEA.

5/92



EDINETOOOO
00000000000 DO00OmD((EL2430)
Oooooooooooooooooad

T72FOxiEdH

SLTFU/RR. ECR Y- P RCERT 77V J7 RS TERETEVET .

CRE=TPUE> <TH—IPUE>
1
; A 5799
FAE : *EOD
—_— 7B u
(gg} e QNI / ".’fmjl";h
RS S E-
wrE : : TE
mE= (BHSER)
‘ -
| Edaels g

» BENDOREEENGICE. FBRERIFEA.
« AMERE~OERIEAFSICE. MREEIFES A

WSt

« BEABC. OEENE. SRR EEAXE, TRBEAESENELTRELE T, 2L SENRBS L A0
BESICRHEETEDELILEBDET.

FRROSEEOZLISIFEOERRICOVLTRIETSEOTRESDFE A,

6/92



EDINETOOOO
O00OO00000000000000(E12430)
Oooooooooooobooooooad

Nt ECEICR T HETEIR

ek FFEOARLRRLD, RRERONAENSTILONETOT, FREHZILONDHL,
TOEWESS  BEBHRITHIDET .

HRBRTHESNTLONSA AT

OSEkE . HREMRCRE LG (EREREOEATIRS JUNER ESCTERLE) ZBAT
FHONSBEHHOHET . TORS. SHRNBOBSEREIINWANBEESTTREIHLK
BOET. FI. SEEROKER. A TLEE NHMICSI 577 /FONBFEER T BOTIEHDELA.

SRR RICREL RS EEX THHLONSES

(F)DENREII. @Em&mﬁgmﬁ'ﬁMU@E‘“MH&E!EME&UIu@ﬁE“EE&MU
EINERYETY. HESI. SEGHICEDE, sERSENSTILODNET.
# FiciE- A—2TTEHD, mmmxmmmmulﬂmummmm FETIDOTEDDEE A

7/92



EDINETOOOO
O00OO00000000000000(E12430)
Ooooooooooooboooononoad

S RINHEO 7 /FOMAGRICE - TR, S O—SF 0328005, ERMICIITTADO—SLEUCES 7385
H&BOET . J7/ERAEDERTRICED, SicELDREEROE YL Eh ot BSHEMTT .

SERO-BIRE0-BLRLCEYTIES  SES0SBITEO-BLRLICENTIES

s
| s - | G
oD L sEED '
LNt | P L PR P
» Thik B &
(S¥HERITE) B (SaERE) P
BERE ERTE

# TALEE (S AcE ) B ERNICTEO—BILRELEHEEN, TOEREHREBITHETEILET.
Fo. A LEE (MR e E) B EFREHRVCEDET.

-HlLEE  GREF (BRSO FORAEE) ELEIBHHSOHEETY,

-AFLER : @RTFETEIBHSOHESTY . JickOEREOERNTER.
(HRsEE) TELRE(HISES)OBCTRPLET.

3,000

26 4 25

8/92



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

=[ IFrF
AT 92237 FUSHhA FU 5 FIRESEE
{1 A5 a8

|
| w270k
(T 9 DR TF—T7 U F USHNAFU 5 FESEES

| Fstnet #2 | Ztaet

HNE: Sii=
BEF{zv F 732374 S 1251305 | =H{tRissERTTEE =+t
- {53£8% & OEMIGE P (mruTmEei: BEFS AT 0 - H- F AEE
- BRESES LEARTEOEE Y HiTHF &)
- {53581 OVEIE - 10

1 EHEtEOHE  HY

FEEOHMRL T C

Rl

| b

- FREORE L L SRR
- B, NSRS ACEE L MRS OIRRL
 BSHRESE LHEAES OIS A

[

EE i
1
2
28 8
17,363
34
11

179,869,100 91.29

6 Shenton Way, #46-00, DBS Building

DBS Bank Ltd. i
S Bank Ltd Tower One, Singapore 068809

14,283,400 7.24

S&P

9/92



10

11

12

13
14

15
16
17

18

19

22

23

12
11

20

18

14

10/92

20

EDINETOOOO

00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

10

11

18
19

14

14

21



10

10

11

12

13
14

15
16
17

18

19

19

20

12
11

20

18

11/92

20

EDINETOOOO

00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

10

11

18
19

14

14

18



EDINETOOOO
O00OO00000000000000(E12430)
Ooooooooooooooooonoao

14

S&P

12/92



EDINETOOOO
O00OO00000000000000(E12430)
Ooodooodooodonooononod

13/92



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

SEEEHCHIT SERFEN I FoEY T,

F= AXAFAE A7 (CIO)

—— F—7 AxL—v3v 4714~ (coo1) |

Fd
wonazon | —|(eten) (Exan) (Fra5) [ f07 | [(nsEsx
A ST 29 || mpa || mmmse | |Eese || Emmse

H—F2 | ] ERLEE
WIENM | il

|

FL— 527 2me |

SEEEOERFNIC ST SAEFEES LOREREFRSE Y DM X1dE @y T,

_,[ mwgi By ],

N = EM B oRE !

i i

i BEER S ErH TEEEREL. TREEL

= | [ EHEEHDET ) BEFEEiL Y DEFRHEREL |
: xd. i

i

i v |

l SEABMA WERALDAEISZE TS BH |

; ( ERBHOET ) B LSRR SER RS |

1 5 BpeEEEH ST LI, |

| = Zmoxs 1 N
FERBAO ST DA AE S L B
Sy F e | ThEROERSHISE-T,
Lo\ o g ) | T e EELE T,

s

-EERIR D, MITHIEAI LT

.
- W
(SEEB)
EFES TP TR D
BHBAES) DSt THESE- S
- BEEE ERIGE A DI H
LTFEEEIERE OB iE St
AL

e,

URDEIE/IVTSA N
7 RS HIB LI
(455 B H)

ERTS| FhET SERURS.
=R ORI EL IS
YLE="

- SE IS AT SR

RPN OEIE| T S

bR St - B iR

| i
I 1
i i
1 i
| i
| |
! Rk RAS :
i :

A E TERE
kL~ 22 fr M EINFEESSEMFRFDL L
[ EEHIT BREMITOZOERIRIMEES
\L_L #MiTLIT. _:)
h J
i R g R HHUADEAS
SERERICDLDTGERAZA -7 || GERUZS | I8 T S sRa s TEE

LA ATET L AL L DHEE HmEEEL e alr
e e
b

\ 7,

FESHICELST 7 FOBETA (RS ERR ) ICHT SEEER

(25l |20 L T B Mive gins. Al DR ERSIES A BT TEME T, T i L Es i L HIERE DF
FEETRIERTS T oL TERRRRT T - T MZRieR AiE | L T D MESHEREFHAI R I TEUE T

28 8

14/92



10

11

12

15/92

28
28

28

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad



13

14

15

16

16/92

28
28

28

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad



10

11

12

13

14

15

17/92

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

S&P
S&P

S&P S&P

S&P

18/92



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

19/92



NFEiT=
__-:'—'_'_'_H_‘_‘_‘_Z-__
WL
V2O EER

— AVISAFIA

ERUR T R=-F54 AU B 7

T AiEEA L i

ﬁ ﬂ.
B B/
e HE s
i e REHSE e
) 2 BV O S 7 A S

LIS 1470 — 7t M FHELEHTEED
E TR R el B - 1 T Ll

Fifh- ot
-T_‘_‘_\_‘-‘_‘-:f_.t_-ﬁf?
[ ERSS ]

F—F il
IEAHA L

E= G
HEIFEEL Y

v

RS

28 8

20/92

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad



(EE1EH)

77RO ENERESSALORFEROLR

f;‘; (201 1§88 ~201658H)
O T
[T BT

vvvvvvvvvvv

—40
771 HxA RESM FEEG CrES RIS FEES

(HT7UFEMORRNTRAES S IO TOREE.
FlEAREEE LR/ REE (%))

= A Bl

WU | 146%| 150 17.7%] 50%| 20% 97% 48%
Skl | 45.4%] 65.0%[ 65.7%]| 47.4%| 0.5%] 34.99%] 43 7%|
Bl |- 10.5%-22.0%6[-17.5%]-27.4%] 0.5%]-12.3%]-17.4%|

# R EDrUR-NBNTRESSIRERNICHET2S
FICIERLITBOTY.

#2TOEESSAFYS P/ FDERHEEEIIROE A,

# Fici2201 1 £8R 0201 6FEERD5SEMOERAEICATE
IH:5 | FMOEEROE. -8/ -T9E, 877 R0
RBRNERESSAICOVTRRLEBOTT . S77 /50
BERQ. AES(HSMERSALCEOLELTHELE
Bl OO TED. EROEREm R JL TR ELLCEM
BERESRESEBSUEOFET.ILEL. SO /FEEE | 5
MOEESISESLL D, ORI~ FI—-007—F
EEALTLET.

<ERAEISAODEN>

BRI REEN(TOPNX. =)
EREE—-MSCHOKUSAK 72 A (B2, F~—2)
ﬁ!ﬂﬁwﬁ?{ﬂll}\? S A ) o § e R 1

BxEN--NOMURA-BPIEN

ERER--T ERERS T2 A RLBE AR

FRE®R--JPEILA/GBI-EMIO— LT+ -2 D7
(Al Fi—2)

ﬁgw, BB LIS SO REMELT. MRRLT

TOPIX
MSC1-KOKUSAI
MSCI Inc.
MSCI
MSCI Inc.

NOMURA-BPI

EDINETOOOO

O00OO00000000000000(E12430)
Oooooooooooobooooooad

277 /FOERRERS LU RS BRRERENOES

] 12ﬂ11E9H~2ﬂ15wEH:ﬂ%

25,000
— e RS R EEN N
20000 | { == <oFT—SOEMRAE (EM) |- .__lgog
- A -_l* £ 1]
15,000 === s s e ] G
40
20
o
T w T -20
RUF T~ TELE
—a0

11497 2012459 2013807 2014830  201599A
ilﬂlﬁ!ﬁl&lﬁfﬂﬁﬂmﬂnﬂmIﬁngrﬂm

E Eﬁ!ﬂﬁgl’;ﬁlm 201454 FxOBREMELLHAE

#S O ROOESEASARNERESSUENEEE(ERE
ICHBIZSHELE | SMORER) 3, SHES (S ERERLL
BOELTHELCERN HDEOTED, ERORMERS LT
EFOESENCELTHRELC SNRES - IALDES
PEOET. L. S0r DR R Wl AT
o —IEERLTLET.

MSCI Inc.

MSCI Inc.

21/92



Index LLC

JP

Citigroup Index LLC

GBI-EM

J.P. Morgan Securities LLC

3.24

0.70

0.30

0.35

0.05

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

Citigroup

J.P. Morgan Securities LLC

0.756 0.7

22192



0.1

23/92

0.1

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

0.54 0.5



NISA

20

80

15.315

24192

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

20.315 15.315
20.315 15.315
20.315 15.315
120
NISA 20
( )



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

( )
( )
( )
<HEEITMT B4 A —VE>
1) OIS e
A } r& EE-'%J(:E?R}
1
= E == Ee- - T
Al AL
2 2 || gk
{635 Z || &2 BEIED
g o || 4E BasE OERFTA TR
e " 7
i &
0y . ono DS
pES| - reEsEeiaE
S 2T ML S (RIS IR
-Eﬁ A
- o 5
25
mE || & £z || smeo
T fi i 2aEDERTA
S 7
ey
A
28 11 22
2016 8 31

412,268,752 98.99

— 4,185,528 1.01

416,454,280 100.00

25/92



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

()
348,170,554 1.1516 400,959,866 1.1841 412,268,752/98.99
)
98.99
98.99
1 )
1 (2014 8 20 ) 222 223 1.0356] 1.0396
2 (2015 2 20 ) 287 288 1.2051 1.2091
3 (2015 8 20 ) 350, 352, 1.2384 1.2454
4 (2016 2 22 ) 413 416 1.0763 1.0833
5 (2016 8 22 ) 402 404 0.9947 1.0017
2015 8 342 — 1.2056] —
9 348 — 1.1740 —
10 368 — 1.1970 —
11 408 — 1.2184 —
12 415 — 1.1858 —
2016 1 445 — 1.1661 —
2 421 — 1.0945 —
3 427, — 1.1017 —
4 426 — 1.0748 —
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5 435 1.0931 —
6 408 1.0155 —
7 420 1.0377 —
8 416 1.0223 —
)
1
1 2014 4 25 2014 8 20 0.0040
2 2014 8 21 2015 2 20 0.0240
3 2015 2 21 2015 8 20 0.0300]
4 2015 8 21 2016 2 22 0.0420
5 2016 2 23 2016 8 22 0.0420
1 2014 4 25 2014 8 20 3.96
2 2014 8 21 2015 2 20 18.68
3 2015 2 21 2015 8 20 5.25
4 2015 8 21 2016 2 22 9.70
5 2016 2 23 2016 8 22 3.68
)
100
1 2014 4 25 2014 8 20 214,906,504 54,788
2 2014 8 21 2015 2 20 24,901,669 829,284
3 2015 2 21 2015 8 20 45,366,402 1,625,864
4 2015 8 21 2016 2 22 289,478,989 187,657,908
5 2016 2 23 2016 8 22 37,844,581 18,142,098
()1
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2016 8 31

1,138,039 0.28
663,974 0.16
1,802,013 0.44
250,623,473 60.79
15,795,480 3.83
8,298,842 2.01
44,829,227 10.87
12,965,592 3.14
332,512,614 80.65]
28,225,312 6.85
39,272,237 9.53
— 10,469,813 2.54
412,281,989 100.00;
2,888,760 0.70
)

)
ISHARES US PREFERRED 6,815 4,029.09 27,458,303 4,141.64 28,225,312 6.85

[STOCK-ETF
FC 7.5 P12/31/49 L-PRF 80 136,771.28 10,941,703 140,015.26 11,201,221] 2.72
HSBC 8 P12/31/49 2-PRF 3,537 2,692.99 9,525,134 2,729.11 9,652,866 2.34
BAC 6.2 P12/31/49 CC-PRF 3,032 2,752.84 8,346,618 2,802.36 8,496,782 2.06
ACT 5.5 03/01/18 A-PRF 9 95,586.98 9,176,351 86,446.27 8,298,842( 2.0
FC 8 P12/31/49 J-PRF 2,232 2,899.35 6,471,368 2,830.22 6,317,068| 1.53
HSBC 6.2 P12/31/49 A-PRF 2,221 2,615.75 5,809,583 2,691.96 5,978,857| 1.45
DB 8.05 P12/31/49-PRF 2,108 2,575.71 5,429,612 2,761.09 5,820,392 1.41
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FC V P12/31/49 FLT-PRF 1,989 2,625.93 5,222,977 2,898.32 5,764,771 1.40]
BACR 8.125 P12/31/49 5-PRF 2,137 2,682.67 5,732,887 2,683.71] 5,735,092 1.39
SCHW 6 P12/31/49 C-PRF 1,863 2,700.22 5,030,511 2,835.38] 5,282,325 1.28|
JPM 6.1 P12/31/49 AA-PRF 1,811 2,650.69 4,800,407 2,865.30] 5,189,074 1.26
MS V6.875 P12/31/49 F FLT- 1,643 3,085.08 5,068,789 3,079.92 5,060,313( 1.23
PRF
C V P12/31/49 K FLT-PRF 1,600 2,815.07 4,504,124 3,054.12] 4,886,605 1.19
BAC 6.5 P12/31/49 Y-PRF 1,644 2,667.20] 4,384,881 2,820.94 4,637,627 1.12
BANC 7 P12/31/49 E-PRF 1,658 2,760.06 4,576,188 2,764.19 4,583,031 1.11f

FC V P12/31/49 FLT-PRF 1,321 2,948.88] 3,895,476 3,163.49 4,178,982 1.01]
C V 10/30/40 FLT-PRF 1,536 2,612.51 4,012,827 2,671.33 4,103,163 1.00]
BAC 7 11/01/36-PRF 1,544 2,630.05 4,060,810 2,644 .50] 4,083,113 0.99
BACR 7.1 P12/31/49 3-PRF 1,518 2,614.48 3,968,790 2,658.94 4,036,284] 0.98
GS 5.95 P12/31/49-PRF 1,476 2,589.81 3,822,571 2,688.87] 3,968,773[ 0.96
BANC 7.375 P12/31/49 D-PRF 1,367 2,677.52 3,660,171 2,821.97] 3,857,637 0.94]
JALLY V 02/15/40 2 FLT-PRF 1,473 2,436.08 3,588, 346 2,608.39 3,842,159| 0.93]
DB 7.6 P12/31/49-PRF 1,433 2,432.98 3,486,467 2,672.36) 3,829,495 0.93
JAMT 5.5 02/15/18-PRF — 325 9,635.97] 3,131,693 11,240.42] 3,653,139 0.89
USB P12/31/49 B* FLT-PRF 1,423 2,258.95 3,214,496 2,535.13] 3,607,494 0.88|
KIM 5.625 P12/31/49 K-PRF — 1,340 2,597.04 3,480,034 2,685.77] 3,598,939 0.87]
RBS 7.25 P12/31/49 H-PRF 1,297 2,675.45 3,470,069 2,655.85) 3,444,642 0.84]
JJPM 5.5 P12/31/49 O-PRF 1,261 2,578.46 3,251,448 2,709.50] 3,416,688( 0.83
RF 6.375 P12/31/49 A-PRF 1,23] 2,651.72 3,264,274 2,728.07 3,358,265| 0.81]

)

- 0.44
1.70

0.53

0.42

0.63

0.62

0.97

2.01

42.65

15.17

10.41

2.82

2.71

- 6.85
- 9.53
97.46
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3,542,568 5,069,303
409,386,277 398,009,932
2,378,335 2,292,594
417,141,421 405,371,829
417,141,421 405,371,829
2,691,400 2,829,317
20,808 20,232
270,647 263,174
- 4
338,738 199,490
3,321,593 3,312,217
3,321,593 3,312,217
384,485,720 404,188,203
29,334,108 2,128,591
29,111,454 21,634,475
413,819,828 402,059,612
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417,141,421 405,371,829
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1,456 11
42,565,419 14,055,079
42,563,963 14,055,068
- 702
107,331 112,604
1,396,087 1,464,609
198,736 208,507
1,702,154 1,786,422
44,266,117 15,841,490
44,266,117 15,841,490
44,266,117 15,841,490
1,696,700 166,654
67,394,197 29,334,108
53,445,591 2,057,889
53,445,591 2,057,889
34,640,770 1,121,698
34,640,770 1,121,698
14,295,493 16,724,054
29,334,108 2,128,591
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A 1,831,092 A 2,386,543
B 0 B 0
C 18,420,759 C 63,249,434
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735,238 1,734,833
312,838,184 326,727,064
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28 2 22 28 8 22
1.1925 |1 1.1516
) (11,925 )| ) (11,516 )
@

GLOG 8.75 P12/31/49 A-PRF 89 25.03 2,227.67
KMI 9.75 10/26/18 A-PRF 629 50.30 31,638.70
SWN 6.25 01/15/18 B-PRF 663 31.81] 21,090.03
PX 6.25 07/31/18 A-PRF 213 59.40 12,652.20
AA 5.375 10/01/17 1-PRF 616 35.02 21,572.32
GE 4.875 01/29/53-PRF 630 26.44 16,657.20
PBI 6.7 03/07/43-PRF 548 26.74 14,653.52
SRCL 5.25 09/15/18-PRF 148 70.75 10,471.00)
CMCSA 5 12/15/61-PRF 929 26.65 24,757.85
CHSCP V P12/31/49 2 FLT-PRF 574 30.98 17,782.52
CHSINC V6.75 P12/31/49 3 FLT-PRF 715 29.46 21,063.90
ACT 5.5 03/01/18 A-PRF 96 886.33 85,087.68
BAC 12/15/66 K FLT-PRF 225 26.15 5,883.75
BAC 6.2 P12/31/49 CC-PRF 3,032 26.76 81,136.32
BAC 6.204 P12/31/49 D-PRF 737 26.01 19,169.37
BAC 6.5 P12/31/49 Y-PRF 1,644 27.31 44,897.64
BAC 7 11/01/36-PRF 1,544 25.62 39,557.28
BAC P12/31/49 +4 FLT-PRF 475 23.99 11,395.25
BACR 6.625 P12/31/49 2-PRF 967, 25.38 24,542 .46
BACR 7.1 P12/31/49 3-PRF 1,518 26.00 39,468.00
BACR 8.125 P12/31/49 5-PRF 2,137 26.53 56,694.61
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BANC 7 P12/31/49 E-PRF 1,658 27.16 45,031.28
BANC 7.375 P12/31/49 D-PRF 1,367 27.68 37,838.56
BBT 5.2 P12/31/49 G-PRF 594 26.13 15,521.22
BBT 5.625 P12/31/49 +E-PRF 1,237 25.85 31,976.45
BBT 5.85 P12/31/49-PRF 601 26.18 15,734.18
C 5.8 P12/31/49 +C-PRF 514 26.34 13,538.76
C 6.875 P12/31/49 L-PRF 1,085 27.61 29,956.85
C V 10/30/40 FLT-PRF 1,536 25.84 39,690.24
C V P12/31/49 K FLT-PRF 1,600 29.58 47,328.00
CBSH 6 P12/31/49 B-PRF 334 28.38 9,478.92
CFR 5.375 P12/31/49-PRF 342 27.00 9,234.00
DB 6.55 P12/31/49-PRF 423 25.13 10,629.99
FITB V6.625 P12/31/49 1 FLT-PRF 561 31.71 17,789.31
FRC 5.5 P12/31/49-PRF 600 26.06 15,636.00]
HSBC 6.2 P12/31/49 A-PRF 2,221 25.99 57,723.79
HSBC 8 P12/31/49 2-PRF 3,537, 26.81 94,826.97
HSBC 8.125 P12/31/49-PRF 926 27.48 25,446.48
INTNED 6.125 P12/31/49-PRF 1,256 25.76 32,354.56
INTNED 6.2 P12/31/49-PRF 533 25.77 13,735.41
INTNED 6.375 P12/31/49-PRF 768 25.84 19,845.12
INTNED 7.2 P12/31/49-PRF 729 26.20 19,099.80
JPM 5.5 P12/31/49 O-PRF 1,261 25.89 32,647.29
JPM 6.1 P12/31/49 AA-PRF 1,811 27.20 49,259.20
JPM 6.125 P12/31/49 Y-PRF 734 27.25 20,001.50
JPM 6.3 P12/31/49 W-PRF 836 27.33 22,847.88
JPM 6.7 P12/31/49 +T-PRF 839 27.98 23,475.22
PNC V P12/31/49 P FLT-PRF 888 30.21 26,826.48
RBS 5.75 P12/31/49 L-PRF 703 25.25 17,750.75
RBS 6.125 P12/31/49 R-PRF 316 25.30 7,994.80
RBS 6.6 P12/31/49 S-PRF 1,067 25.49 27,197.83
RBS 7.25 P12/31/49 H-PRF 1,297 26.09 33,838.73
RBS 7.25 P12/31/49 T-PRF 796 25.89 20,608.44
RF 6.375 P12/31/49 A-PRF 1,231 26.73 32,904.63
RF V6.375 P12/31/49 B FLT-PRF 559 29.37 16,417.83
ST1 5.875 P12/31/49 E-PRF 329 26.23 8,629.67
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TCBI 6.5 P12/31/49 A-PRF 269 26.55 7,141.95
USB 5.15 P12/31/49 H-PRF 465 27.23 12,661.95
USB P12/31/49 B* FLT-PRF 1,423 2443 34,763.89
USB V P12/31/49 F FLT-PRF 789 30.88 24,364.32
USB V P12/31/49 G FLT-PRF 697 26.10 18,191.70
FC 5.2 P12/31/49-PRF 1,129 26.29 29,681.41
FC 5.25 P12/31/49 P-PRF 527 26.62 14,028.74
FC 6 P12/31/49 T-PRF 746 27.28 20,350.88
FC 7.5 P12/31/49 L-PRF 80 1,365.00] 109,200.00
FC 8 P12/31/49 J-PRF 2,232 28.00 62,496.00
FC V P12/31/49 FLT-PRF 1,989 28.66 57,004.74
FC V P12/31/49 FLT-PRF 1,321 31.05 41,017.05
TFC V6.5 P12/31/49 D FLT-PRF 404 29.78 12,031.12
AINV 6.625 10/15/42-PRF 432 26.23 11,331.36
ALLY V 02/15/40 2 FLT-PRF 1,473 25.21 37,134.33
ARCC 6.875 04/15/47-PRF 344 25.73 8,851.12
BK 5.2 P12/31/49-PRF 617 26.70 16,473.90
COF 6 P12/31/49 B-PRF 944 25.87 24,421.28
DB 7.6 P12/31/49-PRF 1,433 25.65 36,756.45
DB 8.05 P12/31/49-PRF 2,108 26.42 55,693.36
DFS 6.5 P12/31/49 B-PRF 780 26.32 20,529.60
GS 5.95 P12/31/49-PRF 1,476 25.95 38,302.20
GS 6.2 P12/31/49 B-PRF 1,211 26.19 31,716.09
GS 6.5 11/01/61-PRF 1,138 25.72 29,269.36
GS P12/31/49 A FLT-PRF 522 22.09 11,530.98
GS P12/31/49 D FLT-PRF 873 21.91 19,127.43
GS P12/31/49 K FLT-PRF 530 28.86 15,295.80
GS V5.5 P12/31/49 J FLT-PRF 426 27.05 11,523.30
LTS 8 P12/31/49 A-PRF 376 24 .44 9,189.44
MS P12/31/49 +A FLT-PRF 991 21.75 21,554.25
MS V6.375 P12/31/49 1 FLT-PRF 791 28.20 22,306.20
MS V6.875 P12/31/49 F FLT-PRF 1,643 29.39 48,287.77
NAVI 6 12/15/43-PRF 399 22.94 9,153.06
NTRS 5.85 P12/31/49 C-PRF 768 27.73 21,296.64
SCHW 6 P12/31/49 B-PRF 450, 26.21 11,794.50
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SCHW 6 P12/31/49 C-PRF 1,863 27.48 51,195.24
STT 5.25 P12/31/49 C-PRF 172 26.10 4,489.20
STT 6 P12/31/49-PRF 1,161 28.11 32,635.71
STT V P12/31/49 D FLT-PRF 105 28.74 3,017.70
ACGL 6.75 P12/31/49 C-PRF 548 26.26 14,390.48
AEGON 6.375 P12/31/49-PRF 853 26.31 22,442 .43
AEGON 6.5 P12/31/49-PRF 1,005 26.25 26,381.25
AEGON 8 02/15/42-PRF 722 26.85 19,385.70
AGO 6.25 11/01/02-PRF 405 26.38 10,683.90,
ALL 01/15/53 FLT-PRF 604 28.05 16,942.20
ALL 5.625 P12/31/49-PRF 138 27.21 3,754.98
ALL 6.625 P12/31/49 E-PRF 683 28.21 19,267.43
ALL 6.75 P12/31/49 C-PRF 913 27.96 25,527.48
AVLN 8.25 12/01/41-PRF 552 25.61 14,136.72
AXS 6.875 P12/31/49 C-PRF 393 25.98 10,210.14
HIG V7.875 04/15/42 FLT-PRF 688 31.30 21,534.40
MET P12/31/49 A FLT-PRF 589 25.61 15,084.29
MHLD 7.125 P12/31/49 C-PRF 1,195 26.25 31,368.75
PL 6.25 05/15/42-PRF 1,018 26.01 26,478.18
PRE 7.25 P12/31/49 E-PRF 474 26.11 12,376.14
PRE 7.25 P12/31/49 H-PRF 973 31.27 30,425.71
PRU 5.75 12/15/52-PRF 1,063 26.66 28,339.58
PRUFIN 6.5 P12/31/49-PRF 642 26.74 17,167.08
RGA V 09/15/42 FLT-PRF 410 30.83 12,640.30
RNR 5.375 P12/31/49 E-PRF 912 26.75 24,396.00
SIGI 5.875 02/09/43-PRF 479 26.28 12,588.12
CTL 7 07/01/52-PRF 757 26.07 19,734.99
CTL 7.375 06/01/51-PRF 758 25.45 19,291.10
CTL 7.5 09/15/51-PRF 468 25.51 11,938.68
FTR 11.125 06/29/18 A-PRF 353 91.51 32,303.03
TDS 6.875 11/15/59-PRF 390 25.81 10,065.90
TMUS 5.5 12/15/17-PRF 389 77.98 30,334.22
USM 6.95 05/15/60-PRF 335 26.09 8,740.15
DTE 6.5 12/01/61-PRF 384 25.74 9,884.16
DUK 5.125 01/15/73-PRF 320 26.31 8,419.20

52/92



EDINETOOOO
00000000000 DO00OmD((EL2430)
ooooodooodooodnoodd

EIX 5.1 P12/31/49-PRF 542 25.75 13,956.50)
ETR 5.75 11/01/40-PRF 413 25.14) 10,382.82
NEE 5.125 11/15/72 1-PRF 801 25.70 20,585.70)
NEE 5.625 06/15/72 H-PRF 784 25.86 20,274.24
NEE 5.7 03/01/72 G-PRF 512 25.99 13,306.88
PPL 5.9 04/30/73 B-PRF 415 26.63 11,051.45
111,195 3,246,815.71
(326,727,064)
111,195 326,727,064
(326,727,064)
(QD) @)
C 2 @)
(2)
NSUS V 01/15/43 FLT LP-PRF 417.00 10,871.19
TOO 7.25 P12/31/49 A LP-PRF 317.00 6,368.53
734.00 17,239.72
(1,734,833)
ISHARES US PREFERRED STOCK-ETF 3,815 152,561.85
3,815 152,561.85

(15,352,298)

IAGNC 8 P12/31/49-PRF 456 11,869.68
IAMT 5.5 02/15/18-PRF 325 35,447.79
AMTG 8 P12/31/49 A-PRF 432 10,756.80
CBL 7.375 P12/31/49 D-PRF 877 22,267.03
CCl 4.5 11/01/16 A-PRF 230 25,833.60
CLNY 7.125 P12/31/49-PRF 148 3,685.20
CLNY 8.5 P12/31/49 A-PRF 442 11,536.20
CYS 7.5 P12/31/49 B-PRF 343 8,214.85
DLR 7 P12/31/49 E-PRF 534 13,526.22
GGP 6.375 P12/31/49 A-PRF 343 9,072.39
HCN 6.5 P12/31/49 1-PRF 369 25,339.23
HCN 6.5 P12/31/49 J-PRF 214 5,634.62
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KIM 5.5 P12/31/49 J-PRF 551 14,221.31
KIM 5.625 P12/31/49 K-PRF 1,340 34,840.00)
NLY 7.5 P12/31/49 D-PRF 571] 14,794.61]
NRF 8.25 P12/31/49 B-PRF 523 13,148.22
NRF 8.75 P12/31/49 E-PRF 550 14,162.50
PSA 5.2 P12/31/49 W-PRF 459 11,920.23
PSB 6 P12/31/49 T-PRF 672 17,458.56
PSB 6.45 P12/31/49 S-PRF 395 10,214.70
RSO 8.25 P12/31/49-PRF 385 8,912.75
SNH 5.625 08/01/42-PRF 362 9,335.98
ER 6.7 P12/31/49 F-PRF 762 20,490.18
NO 5.7 P12/31/49 K-PRF 537, 13,956.63
NO 6.875 P12/31/49 J-PRF 508 12,857.48
12,328 379,496.68

(38,188,750)

16,877 549,298.25

(55,275,881)

55,275,881

(55,275,881)

D @)

2 @)

3
2 — 0.5% — — 0.5%
132 85.5 — — — 85.5%
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