EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

2019 7 12

03-6774-5100

(2019 7 13 2019 10 9 )

1/88



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

One

an

2/88



10

One
0120-104-694

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

3.3
One

0120-104-694

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

3/88

3.24

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

3.0



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

One
0120-104-694

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

2019 7 13 2019 10 9
2019 10 15

One
0120-104-694

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

4/88



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

an

1D

5/88



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

5,000

6/88



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooodad

12

https://www.toushin.or._jp/

7/88



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

i 0. (5 ' ™
12 e o m oz e R | RROEES
2 . HO=10b HIF =T RATA I Fob $ et
& ‘* FiE# o » X2 —ZL- 92 b32b=IPY 532 Ao SRS
; L FEa @ (TS “@3& e
= 2 (F 2@ | p——
g | aea | g ity | D
B ' EPERA L HHE i — D7k (@R ) EEL LAY
R fal
] .
One
12

12 )

8/88



)

- A o S £ |

{2k
ME=a=2

k3

Sa-—2

EENLa—-3

EDINETOOOO
O00000000000000000(E10677)
Oooooooooooobooooonoad

E2oliaNT

7290

LFha-—=2x

eE | mPIUD
xA=2A 27 F3=2A

2024 10 15

2 2019 10 15

9/88

IR TMRN S RME LR BH MRELOD, K4S
LAMBRETICELLY  ARERBEOBRLRRE

WLTEAETVEY, FRIELT. RANKRBORT

OHBRARERVFN TRV &#FTVET.
TAMARMOELEEER CLRRETICENFBIET,

10




EDINETOOOO
O00000000000000000(E10677)
Oooooooooooobooooooad

1869

1988 2019
1 3,837 153 1,548 110.685

HEYD AL

FRITHED
NG (B —RFRITHORE)

HEAR
— ‘ ‘ ‘
NMTUSKES (RAKRE u WIS
(RIS
| wEn

10/88

N U FERBIED
YA GEDERMCEST
S L S hET,

ol N F K ES



EDINETOOOO

O00000000000000000(E10677)
Oooooooooooobooooooad

FLITLEGBEE

| e FnumaRoEmEH | > | BUFAURAROEMER |

HOFRHRANRCERZN

KU FEHREROERZH

AAbELBEE

[ B Fenmannemsn | < | BUFRAROEREN

.-rn-llll—h -

RUFEHRAROERER

REUFIHRAROERER

11/88



EDINETOOOO
O00000000000000000(E10677)
Oooooooooooobooooooad

] 10 12

=] ]

2015 14
2015 13
2016 10

One

12/88



NAZY w FEIE 77 0 F
MHa—2 (= 20ERERD

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

Tz be3TA0 | oetiatait
(F=tE

e E iR E E R A Y EITINE T

& - EEsEIC
ESEREL b

Apsctt

BE - BolRtikEL, B OETD
FROI. IR EiE DRSS
WReE s Bo - — TR - (HBE il
HEETLET.

HE L& | ZL RS ERS LARLR
mEFLLLTT,

E#ﬁﬁféﬁﬁ%ﬁﬁ%ﬁ
HIS =S EE Gt
A

LEEHEOEBRERLLIETLIT. A48, B
HEHO—BIToFBE I AT 0 - EAER
EITHASHICERT S OLNTEIT.

BEL N ] N
- 1 = — n_— ﬁﬁm%agdﬁ
i — ) — C ks
2 oy | Mot R e b @ Sposue
& E.‘; g | eFalrr—A- 43 h3ak—JPY H32 [AFubEEn
il T lga 4o R | £
: v EAg- [ (A7 R B ) - \ J
| < | 2 EamEsn ——
£ | sea | gm @ AED
B | ErEERLHHET Y -Tr R (ERMED | mEELhiE
ST 1R &h 1l

13/88



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

One

20 2019 4 26
1985 7 1
1998 3 31
1998 12 1
1999 10 1
2008 1 1
2016 10 1
One
2019 4 26
55 8,000 | 70.0 ]
13 1 12,000 0.0
1 15,510
2 51.0

49.0

14/88



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

One

14

15/88



14

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

10

20

15

10

50

31

16/88



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooodooodooodoooodd

0.55

2009 11 16

g el

Fal—da> [RMRESH BRES Soa-Toot TSR

e AL G

M=FI2UA-F=h AT — b fi= kIl F=hi LS
YRS -FZRUT

2019 4 26
One

10 31

17/88



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooodooodooodoooodd

2008 31

One

2019 7 12

i = ~

S D 4

_ _ _ < ERIBLE> : RO RITEISE
g RMA BLE LU BR A0 B <HL—F A TS > R
<ERARASE SRSIHSE>

v fm‘.‘

O EfA @O RE

< EHAESEF ARELE> @2 EES LA BEELaE D
BFRRSDE=Z) T
<O TIAT A IS WRIB SR,
DASERCMTIEREE

OFEEEFOE=SVS <MIESEIESNE>

60 70

18/88



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

10 20

2019 4 26

10 12

19/88



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

10

20/88



32

31

100

10

100

21/88

10

100

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

31

20



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
ooooodoooddoodnoodd

22/88



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
ooooodoooddoodnoodd

37

23/88



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

24/88



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
ooooodooodooooooodd

( R HETERAT BEE 2 \

1
I I

BRI OO0 EE B T4 —7 L2 7

@ L% V- M EEL XD ETRRD ®ER  Tr—v L AEDQE-N) LY
EoA) L H BT ®ERH T+ -7 250 5 5FEE
@EERNFDYUAIOE-M) T EIR

\— . =)
D isTH

EHBLERE

2019 4 26

25/88



EDINETOOOO
O00000000000000000(E10677)
Ooo0ooooooodoooononoad

A3-Z(F2EANE)

7r»FROERRREELUAESRORNEREBRONS 7rFERAORENGCRE ZALOERRTEOLER

WA AR~ AR ALAAR =T
— A O RN e T L S B axuisrsll gra 0 asia7d B gea O v
(L LY
oy Reeid " =]
=] = ]
- | " ©
12z L= L=l
g " m I I I
" L] — o .
- 3 = -
- L
muEsl  cismall  omoemall  marEal maEnaR  maEal S Hasm pAKS FRIS QAaE9 ARG FRER
HEFREAFPANLE BEERE 0000 LTHEL. BEEAONTENE LR i
LTEYRT, =
”.'.T“.u VBN SIS AORANIIS RS PTAAL LS sel  me] sa] ars o3 1ea]l  iea
g [ .ﬂ!rd BT I L Y TP E
* 0 14 117 TE 20 a1 14

e TOMEST 23087 7 PO RRNER LS .

PO S IO R RS O T S R0 A e ST al] bR A
R ERORT SRR R VRl BTl T,

« AR AR RS R T,

SHTFFRSEEMEAEYERTRINT T,

18

26/88



EDINETOOOO
O00000000000000000(E10677)
Ooo0oooooooooooononoad

Feve )

« AMM7 STOWN
EH O e s WE MR (70RO (R LB
Ly L P T LR B A FrTAMRELL. -
R AN A Gt o S AR
BN FIM;-‘"-‘--IIF"iﬂ
RN - FTSERAEE > 700 0 B, B2
SR - PE GBI Ul Pt r ¥ =T
b TNt L PER Y B ALk 'HI‘-I!" L. FRRLT B ET,

BT WEWERREE (T OPO0 0, W - R AT T TR SN SR AT T, mER. SR e BN e e
R oERE T SROEE RTL R BT e BT e Rnis LT,

TSI 50 o o L F e 2, A, MEC) W, CIRR L RN, B 60 "F‘-" .EIUI-"IIIFIP EESN AR - AR L LT, R
FLRT RN DU RE e -\lh"ﬂhiﬂv. e EMELET.ER ncMERCARERPTINREL IR ERAT IR EALTLET,

ML ET—E et a2 T L, MSC) e J.‘."!HL'.H'BII".- nntnnn.amnnm- =R AL LT, M
LART LN l!ml‘:'.rla - Ii'-l-ﬂ-l..- nc WOMELET, 15, MCnc MERONEERE T INELTL EERL T ERhENL T

Hlﬂﬂlll 'F WAROTEE g2 e
i 7 r PO g

L B Hl'.lrl I'.I'I'I‘H:ltil‘ltfﬂm“kt'- Fnh ll'lr'!-l'a‘ﬂlltﬂ--““-&!? foibis ‘!

LD “';E'I!'FI‘T- Fo fl-' B3 e, FTSE Feed income WO EG BN AN, BEiN- 2 RE REHEAC .33’“*&"‘-*“*'&.‘!?[ Tl
£ A Bl'lth'l‘Ei seed Income LLOSACI RN T Ay ISR T B0~ TP TSE Fiaed mooeme LLCSFRLT L
B PE A G EM T = Ul = Pl =L oo F) I LRERIT - e U F =X Ta T ot~ D aLTL hﬁ‘i-ﬂm“"f-!l“?.!:‘ﬂfl ]
Ak ._“I‘l-"l"l"l“w- EH“.‘ i g — T RRLIFERA - £ 1) Fi=T IR IS —ERLET, i Mo
DERERETINHENLTLET,

Foay-IHBEATIEARELE AESHPMESEARTHNELTEVEY, ANSHRTESRREERUZ MR F- o011
an ElR. =in If!- A aMNERO—OONEEALEEA, T ﬂrﬁ"mhﬁh!ﬁﬂ”ﬁ“-‘v— Y ‘!HI
RAME L RNWEES L MRS RS, SRRTES R EET AR Mmoo T BEORELEL S A,

18

27/88



10

3.3
One

0120-104-694

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

28/88

3.24

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

3.0



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

0.3
1.134 1.05
10 1.155
x
0.40
0.62
0.03
0.55
0.0175
1.684 1.6
10 1.705
100

29/88



15.315

20.315

15.315

15.315

ETF

30/88

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

20.315

20.315

REIT



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

15.315 15.315

2019 4

31/88



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

( 31 4 26 )
216,228,954 92.88
299,495 0.12
- 16,256,266 6.98
232,784,715 100.00
( 31 4 26 )
- 147,632,053 100.00
147,632,053 100.00
( 31 4 26 )
() () () () ()
274,437,053 0.78 215,631,300] 0.7879 216,228,954/92.88
297,384 1.0072 299,525 1.007] 299,495 0.12]
( 31 4 2 )
92.88
0.12
93.01

32/88



EDINETOOOO

0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

1 ( 27 4 13 ) 67 67 1.0084 1.0094
2 ( 27 10 13 ) 67 67 0.9936) 0.9946
3 ( 28 4 12 ) 87 87 0.9962 0.9972
4 ( 28 10 12 ) 71 71 1.0263 1.0273
5 ( 29 4 12 ) 106 106 1.0262 1.0272
6 ( 29 10 12 ) 1,640 1,642 1.0534 1.0544

33/88



EDINETOOOO

0000000 OO00oboO0O0oOoO(ELws677)
ooooodooodooodnoodd

30 4 12 ) 1,650 1,651 1.0317 1.0327
30 10 12 ) 1,614 1,616 0.9997, 1.0007
31 4 12 ) 197 197 1.0598 1.0608
30 4 1,634 — 1.0217, —
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8 1,639 — 1.0132 —
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10 1,608 — 0.9974 —
11 195 — 1.0026] —
12 194 — 1.0016] —
31 1 197 — 1.0279 —
2 191 — 1.0386) —
3 196 — 1.0538] —
4 232 — 1.0622 —

1
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3 27 10 14 28 4 12 0.0010
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7 29 10 13 30 4 12 0.0010;
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7 29 10 13 30 4 12 2.0
8 30 4 13 30 10 12 3.0
9 30 10 13 31 4 12 6.1
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1 27 1 14 27 4 13 66,734,674 0
2 27 4 14 27 10 13 1,005,531 0
3 27 10 14 28 4 12 19,797,059 0
4 28 4 13 28 10 12 31,720,312 49,741,346
5 28 10 13 29 4 12 39,635,311 5,852,670
6 29 4 13 29 10 12 1,467,860,595 13,568,312
7 29 10 13 30 4 12 65,962,141 23,888,841
8 30 4 13 30 10 12 48,243,687 33,006,082
9 30 10 13 31 4 12 4,347,542 1,432,653,000
)
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BNP PARIBAS Wy a-0 753 | 287500% 21%
JPMORGAN CHASE & CO it HFEw FAUR 4.25000% 1.9%
BANCO SANTANDER SA W a-a b L 225000% 1.8%
BPCE 54 i {H] Xk FFA 5. 70000% 1.68%
BARCLAYS PLC i ®En 1512 5.20000% 1.7%
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1,625,262,926 201,090,646
1,614,902 186,596
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8,932,918 3,047,870
70 20
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1,614,902,059 186,596,601
475,868 11,161,461
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262,735 89,645
8,932,918 3,047,870
26,110 8,453
9,234,829 3,159,464
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49,964,865 14,448,181
49,964,865 14,448,181
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8 9
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31,691,928 5,387,452
0 0
175,949,831 20,646,231
47,751,666 11,211,952
255,393,425 1 37,245,635 1 1,996.04
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30 9 28
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723,406,714

35,393
10,533,798

5,700,000
2,187,127
10,896,873
752,759,905

6,585,355

1,480,000
496,383
7,062
611,680
80,289
68,263
39,662
119,011
15,014
3,515
5,007
5,246

9,516,487
743,243,418

2018 9 28
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GOLDMAN SACHS US$ LIQ RS 1 usD 9,864,962.00 9,864,962.00
9,864,962.00
9,864,962.00

COMMONWEALTH V/R 10/03/29/EUR/ EUR 3,800,000.00 4,344,621.15
AUST & NZ BANKIN 4.4% 05/19/26 usD 3,300,000.00 3,244,512.71
MACQUARIE BANK 4.875% 06/10/25 usD 3,600,000.00 3,585,741.59
WESTPAC BANKING C V/R 11/23/31 usD 5,100,000.00 4,922,673.26
WESTPAC BANKING COR V/R /PERP/ usD 1,300,000.00 1,156,747.80
QBE INSURANCE GRO V/R 06/17/46 uSsD 700,000.00 699,522.60
QBE INSURANCE GRO V/R 12/02/44 uSsD 1,100,000.00 1,155,000.00

19,108,819.11

ERSTE GROUP BA V/R /PERP//EUR/ EUR 1,400,000.00 1,888,024.04
RAIFFEISEN BA 6% 10/16/23/EUR/ EUR 1,400,000.00 1,935,598.85
VOLKSBANK WI V/R 10/06/27/EUR/ EUR 1,800,000.00 2,104,603.14
ERSTE GROUP BANK V/R 05/26/25 usD 4,800,000.00 4,893,465.60

10,821,691.63

BELFIUS B 3.125% 05/11/26/EUR/ EUR 5,400,000.00 6,634,972.30
6,634,972.30

BANK OF MONTREAL V/R 12/15/32 usD 3,850,000.00 3,602,021.50
TORONTO-DOMINION V/R 09/15/31 usD 4,350,000.00 4,094,483.22

7,696,504.72
XLIT LTD V/R 06/29/47/EUR/ EUR 4,400,000.00 5,106,087.30
MIZUHO FIN GRP C 4.6% 03/27/24 usD 3,150,000.00 3,175,836.30

8,281,923.60

DANSKE BANK A/ V/R /PERP//EUR/ EUR 1,700,000.00 1,980,313.70
DANSKE BANK A/ V/R /PERP//EUR/ EUR 2,700,000.00 3,202,691.04
NYKREDIT REA V/R 11/17/27/EUR/ EUR 4,900,000.00 5,953,971.61
DANSKE BANK A/ 3.875% 09/12/23 usD 4,025,000.00 3,946,605.24

15,083,581.59

AXA SA V/R /PERP//GBP/ GBP 1,950,000.00 2,908,746.60
AXA SA V/R /PERP//GBP/ GBP 3,400,000.00 4,710,769.61
BNP PARIB 2.875% 10/01/26/EUR/ EUR 8,800,000.00 10,780,585.75
AXA SA V/R 05/28/49/EUR/ EUR 1,700,000.00 1,940,163.20
CREDIT AGRICOL V/R /PERP//EUR/ EUR 1,600,000.00 2,041,916.98
AXA SA V/R /PERP//EUR/ EUR 4,400,000.00 5,368,082.21
CNP ASSURANC V/R 06/10/47/EUR/ EUR 2,400,000.00 3,069,142.00

AXA SA V/R 07/06/47/EUR/ EUR 4,900,000.00 5,830,025.39
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BNP PARIBAS V/R /PERP/ usD 3,400,000.00 3,578,500.00
BNP PARIBAS 4.375% 05/12/26 usD 8,350,000.00 8,143,758.42
BPCE SA 5.7% 10/22/23 uSsD 8,800,000.00 9,184,929.60
BPCE SA 4.625% 07/11/24 usD 4,150,000.00 4,114,749.69
BPCE SA 4.5% 03/15/25 usD 7,450,000.00 7,296,129.79
BNP PARIBAS 4.375% 09/28/25 usD 600,000.00 587,539.34
BNP PARIBAS 4.625% 03/13/27 usD 3,500,000.00 3,460,729.79
CREDIT AGRICOLE SA V/R /PERP/ usD 2,100,000.00 2,220,750.00
CREDIT AGRICOLE SA V/R /PERP/ usD 2,200,000.00 2,230,250.00
CREDIT AGRICOL 4.375% 03/17/25 usD 13,525,000.00 13,246,100.98
SOCIETE GENERAL 4.25% 04/14/25 usb 5,900,000.00 5,698,778.91
SOCIETE GENERAL 4.25% 08/19/26 usD 8,400,000.00 8,059,706.51
AXA SA V/R /PERP/ uSsD 5,500,000.00 5,472,500.00

109,943,854.77

ALLIANZ SE V/R 07/06/47/EUR/ EUR 4,100,000.00 4,913,195.84
ALLIANZ SE V/R /PERP//EUR/ EUR 1,300,000.00 1,705,705.95
COMMERZBANK AG 8.125% 09/19/23 usD 3,200,000.00 3,653,034.21

10,271,936.00

CLOVERIE PLC ZURI V/R 06/24/46 usD 6,300,000.00 6,499,892.70

6,499,892.70
ASSICURAZION V/R 12/12/42 /EUR EUR 500,000.00 684,015.48
UNICREDIT SP V/R 01/03/27/EUR/ EUR 2,200,000.00 2,642,742.35
UNICREDIT SP V/R 10/28/25/EUR/ EUR 1,400,000.00 1,723,950.55
ASSICURAZION V/R 10/27/47/EUR/ EUR 6,350,000.00 7,843,996.16
UNICREDIT SPA 4.625% 04/12/27 usD 3,450,000.00 3,170,736.27
UNICREDIT SPA V/R 06/19/32 uSsD 1,550,000.00 1,387,263.18

17,452,703.99

NIPPON LIFE INSUR V/R 10/16/44 usD 5,300,000.00 5,392,750.00
SUMITOMO MITSU 4.436% 04/02/24 usD 1,375,000.00 1,375,213.13
FUKOKU MUTUAL LIFE V/R /PERP/ usD 1,800,000.00 1,795,500.00
NIPPON LIFE INSUR V/R 09/19/47 usD 2,250,000.00 2,112,187.50

10,675,650.63

BBVA BANCOMER SA V/R 01/18/33 UsD 3,800,000.00 3,466,930.00

3,466,930.00
COOPERATIEVE R V/R /PERP//EUR/ EUR 1,400,000.00 1,809,003.71
NN GROUP NV V/R 04/08/44/EUR/ EUR 1,400,000.00 1,777,906.18
NN GROUP NV V/R 01/13/48/EUR/ EUR 2,300,000.00 2,866,059.77
ING GROEP NV V/R 04/11/28/EUR/ EUR 4,400,000.00 5,393,451.23
ARGENTUM (ZU V/R 10/01/46/EUR/ EUR 2,250,000.00 2,779,917.53
ING GROEP NV V/R 09/26/29/EUR/ EUR 3,400,000.00 3,821,030.66
ABN AMRO BANK N 4.75% 07/28/25 UsD 10,850,000.00 10,898,738.20

COOPERATIEVE RA 3.75% 07/21/26 usD 12,150,000.00 11,494,888.52

54/88



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

ING GROEP NV V/R /PERP/ usD 1,800,000.00 1,802,250.00
ABN AMRO BANK NV V/R 03/27/28 usD 12,000,000.00 11,798,232.00
ING GROEP NV V/R /PERP/ usD 2,150,000.00 2,182,862.75
ING GROEP NV V/R 03/22/28 usD 4,150,000.00 4,109,035.35
ARGENTUM (ZURICH V/R 06/01/48 usD 1,900,000.00 1,858,466.00

62,591,841.90

DNB BANK ASA V/R /PERP/ usD 2,100,000.00 2,105,275.20
DNB BANK ASA V/R /PERP/ usb 1,500,000.00 1,539,567.00

3,644,842.20
BANCO BILBA 3.5% 02/10/27/EUR/ EUR 4,200,000.00 5,116,356.12
CAIXABANK SA V/R 07/14/28/EUR/ EUR 4,400,000.00 5,206,832.56
BANCO SANT 3.25% 04/04/26/EUR/ EUR 7,700,000.00 9,346,805.66
BANCO SANTANDE 5.179% 11/19/25 usb 4,200,000.00 4,221,761.84

23,891,756.18

NORDEA BANK AB V/R /PERP/ usD 1,400,000.00 1,375,444.00

1,375,444.00
UBS AG V/R 02/12/26/EUR/ EUR 2,100,000.00 2,647,770.48
UBS GROUP FUND V/R /PERP//EUR/ EUR 1,600,000.00 2,062,823.98
UBS GROUP FUNDING S V/R /PERP/ uSsD 1,800,000.00 1,885,824.00
UBS GROUP FUNDING S V/R /PERP/ usD 1,650,000.00 1,749,049.50

8,345,467.96
HSBC BANK P 6.5% 07/07/23/GBP/ GBP 2,700,000.00 4,160,741.55
AVIVA PLC 6.125% 11/16/26/GBP/ GBP 1,450,000.00 2,072,617.42
PRUDENTIA 6.125% 12/19/31/GBP/ GBP 1,300,000.00 2,151,901.50
AVIVA PLC V/R /PERP//GBP/ GBP 2,100,000.00 2,974,016.32
AVIVA PLC V/R /PERP//GBP/ GBP 300,000.00 404,410.67
DIRECT LINE V/R 04/27/42/GBP/ GBP 2,720,000.00 4,267,297.74
LV FRIENDLY V/R 05/22/43/GBP/ GBP 2,000,000.00 2,823,917.56
PRUDENTIAL P V/R 10/20/51/GBP/ GBP 3,800,000.00 5,035,914.90
RL FINANCE B V/R 11/30/43/GBP/ GBP 5,500,000.00 7,842,753.32
PRUDENTIAL P V/R 12/19/63/GBP/ GBP 1,400,000.00 2,079,341.29
RSA INSURANC V/R 10/10/45/GBP/ GBP 1,000,000.00 1,374,779.01
LEGAL & GENE V/R 10/27/45/GBP/ GBP 3,600,000.00 4,981,282.51
BARCLAYS PLC V/R 02/07/28/EUR/ EUR 3,600,000.00 4,009,126.29
AVIVA PLC V/R 12/04/45/EUR/ EUR 5,000,000.00 5,866,266.05
BARCLAYS PLC 5.2% 05/12/26 usD 8,800,000.00 8,671,014.00
BARCLAYS PLC 4.836% 05/09/28 usD 1,450,000.00 1,362,537.45
HSBC HOLDINGS P 4.25% 03/14/24 usD 2,750,000.00 2,738,697.25
HSBC HOLDINGS PLC V/R /PERP/ usD 2,100,000.00 2,086,875.00
HSBC HOLDINGS PLC V/R /PERP/ uSsD 2,100,000.00 2,178,750.00
HSBC HOLDINGS PLC V/R /PERP/ usD 3,750,000.00 3,740,625.00
LLOYDS BANKING 4.582% 12/10/25 usD 3,578,000.00 3,518,169.69

NATIONWIDE BLDG SO 4% 09/14/26 usb 3,000,000.00 2,816,138.52
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ROYAL BK SCOTLND G 6% 12/19/23 usD 8,200,000.00 8,539,328.30
ROYAL BK SCOTLND V/R 05/18/29 usD 3,300,000.00 3,285,945.86
SANTANDER UK GR 4.75% 09/15/25 usD 1,800,000.00 1,755,183.60
STANDARD CHARTE 3.95% 01/11/23 usD 2,500,000.00 2,449,278.45
STANDARD CHARTER 4.3% 02/19/27 usD 1,400,000.00 1,337,627.20

94,524,536.45

ARCH CAPITAL F 5.031% 12/15/46 usD 1,200,000.00 1,258,664.53
BANK OF AMERICA 4.45% 03/03/26 usD 2,800,000.00 2,807,770.56
BANK OF AMERIC 3.248% 10/21/27 usD 3,500,000.00 3,250,136.72
BANK OF AMERIC 4.183% 11/25/27 usD 8,250,000.00 8,067,387.24
CITIGROUP INC 3.875% 03/26/25 usD 2,000,000.00 1,947,558.66
CITIGROUP INC 4.4% 06/10/25 usD 5,125,000.00 5,130,270.81
CITIGROUP INC 4.45% 09/29/27 usD 3,600,000.00 3,562,318.55
CITIGROUP INC 3.4% 05/01/26 usD 2,000,000.00 1,903,983.86
CITIGROUP INC 4.75% 05/18/46 usD 3,850,000.00 3,769,649.69
CITIGROUP INC 4.125% 07/25/28 usD 3,800,000.00 3,675,685.85
COBANK ACB V/R /PERP/ uSsD 1,700,000.00 1,810,500.00
DISCOVER FINANC 3.75% 03/04/25 uSsD 2,625,000.00 2,505,779.25
FIRST UNION CAP 7.95% 11/15/29 usD 1,303,000.00 1,632,015.97
HSBC BANK USA NA 7% 01/15/39 uSsD 3,150,000.00 4,053,835.20
JPMORGAN CHASE & CO V/R /PERP/ usD 3,700,000.00 3,720,350.00
JPMORGAN CHASE 4.25% 10/01/27 usD 9,400,000.00 9,370,618.89
JPMORGAN CHASE & 3.2% 06/15/26 usD 3,300,000.00 3,131,170.91
JPMORGAN CHASE 3.625% 12/01/27 usD 1,850,000.00 1,748,103.31
BANK OF AMERICA 6.11% 01/29/37 usD 2,950,000.00 3,402,418.99
METLIFE INC 6.4% 12/15/36 usb 4,000,000.00 4,250,000.00
MORGAN STANLEY 4.35% 09/08/26 usD 1,300,000.00 1,292,114.79
MORGAN STANLEY 3.625% 01/20/27 usD 3,400,000.00 3,268,392.32
MORGAN STANLEY 3.125% 07/27/26 uSsD 7,300,000.00 6,808,073.44
MORGAN STANLEY 3.95% 04/23/27 uSsD 10,300,000.00 9,903,766.83
PRUDENTIAL FINANC V/R 06/15/43 usD 5,650,000.00 5,897,187.50
REGIONS FINANC 7.375% 12/10/37 usD 2,700,000.00 3,483,097.66
SUNTRUST BANKS INC V/R /PERP/ usD 2,250,000.00 2,120,625.00
TEACHERS INSUR 4.27% 05/15/47 usD 1,400,000.00 1,361,504.48
USB CAPITAL IX V/R /PERP/ usD 1,706,000.00 1,526,870.00
VOYA FINANCIAL IN V/R 01/23/48 usD 2,325,000.00 2,075,062.50
WACHOVIA CAP TRUST V/R /PERP/ uSsD 3,600,000.00 3,570,300.00
WELLS FARGO V/R /PERP/PFD/ K usD 3,600,000.00 3,652,884.00
WELLS FARGO & CO 4.3% 07/22/27 usD 7,375,000.00 7,360,428.62
WELLS FARGO & CO 4.9% 11/17/45 usD 4,100,000.00 4,163,237.42
WELLS FARGO & CO 4.4% 06/14/46 usD 300,000.00 283,254.58
WELLS FARGO CAP 5.95% 12/15/36 usD 3,800,000.00 4,085,000.00
CASH COLLATERAL V/R 12/31/49 usD (280,000.00) (280,000.00)
CASH COLLATERAL V/R 12/31/49 usD (450,000.00) (450,000.00)
CASH COLLATERAL V/R 12/31/49 usD 420,000.00 420,000.00

CASH COLLATERAL V/R 12/31/49 usb 1,510,000.00 1,510,000.00
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CASH COLLATERAL V/R 12/31/49 usb 250,000.00 250,000.00
CASH COLLATERAL V/R 12/31/49 USD 1,540,000.00 1,540,000.00
CASH COLLATERAL V/R 12/31/49 uSD 420,000.00 420,000.00
CASH COLLATERAL V/R 12/31/49 uSD 1,960,000.00 1,960,000.00
CASH COLLATERAL V/R 12/31/49 uSD 1,010,000.00 1,010,000.00
CASH COLLATERAL V/R 12/31/49 uSsD 2,690,000.00 2,690,000.00
140,920,018.13
561,232,367.86
EUR GBP usb
GOLDMAN SACHS US$ LIQ RS I -US$
V/R
/PERP/
31 12
147,637,070
147,637,070
147,637,070
332
332
332
146,585,233
1,051,505
147,636,738
147,636,738
147,637,070
31 4 12
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31 4 12

a

1.0072
(10,072 )

30 10 13
31 4 12

31 4 12

58/88




EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
ooooodooodooodnoodd

30 10 13
31 4 12

31 4 12

175,415,461

28,830,228

27,208,015
3,391,713
4,489,701

16,175,679
2,324,574
2,228,133
1,130,574

236,700

69,439,367

1,392,481

298,389
1,193,555
6,365,626
943,105
99,207
99,207
8,032,854
1,090,474
99,177
297,384
49,318
146,585,233
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31 4 26

232,878,457

93,742

232,784,715

219,156,618

1.0622

10,622

31 4 26

147,632,389

336

147,632,053

146,585,233

1.0071

10,071
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2019 4 26
26 1,146,595,911,916
871 13,561,034,565, 287
46 176,328,445,456
161 1,240,583,444,476
1,104 16,124,542 ,367,135
One
38 59 2
19 8 6 52
193 2 1 34 2018 4 1 2019 3
31 EY
33 34
2018 3 31 2019 3 31
49,071,217 41,087,475
12,083,824 18,773,228
153,518
11,769,015 12,438,085
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4,574,225 3,295,109

341,689 327,064

59,526 56,925

569,431 573,874

427,238 491,914

78,896,169 77,197,195

1,643,826 1,461,316

1 1,156,953 1 1,096,916

1 476,504 1 364,399
10,368

1,934,700 2,411,540

1,026,319 885,545

904,389 1,522,040

3,931 3,931

60 23

8,270,313 9,269,808

1,721,433 1,611,931

3,229,196 4,499,196

1,518,725 1,312,328

1,699,533 1,748,459

101,425 97,892

11,848,840 13,142,665

90,745,010 90,339,861

33 34
2018 3 31 2019 3 31

1,003,550 2,183,889

5,081,728 5,697,942

1,031 1,053

57,275 48,968

4,629,133 4,883,723

394,288 764,196

7,711,038 6,724,986

5,153,972 3,341,238

1,660,259 576,632

1,393,911 1,344,466

49,986 48,609
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156,587
22,211,034 19,917,766
1,637,133 1,895,158
199,026 177,851
1,836,160 2,073,009
24,047,195 21,990,776
2,000,000 2,000,000
19,552,957 19,552,957
2,428,478 2,428,478
17,124,479 17,124,479
44,349,855 45,949,372
123,293 123,293
44,226,562 45,826,079
24,580,000 31,680,000
300,000
200,000
19,146,562 14,146,079
65,902,812 67,502,329
795,002 846,755
795,002 846,755
66,697,815 68,349,085
90,745,010 90,339,861
33 34
2017 4 1 2018 4 1
2018 3 31 2019 3 31
84,705,447 84,812,585
19,124,427 16,483,356
1,217,672 1,235,553
117,586 113,622
105,165,133 102,645,117
37,242,284 36,100,556
379,873 387,028
1,485 375
23,944,438 24,389,003
10,677,166 9,956,757
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13,267,272 14,432,246
1,073,938 936,075
1,215,963 1,254,114
48,704 47,007
947,411 978,185
64,331 63,558
22,412 22,877
133,104 142,485
63,857,984 63,067,153
11,304,873 10,859,354
189,022 189,198
9,565,921 9,098,957
1,549,929 1,571,197
58,863 60,115
5,150 7,255
395,605 361,479
625,498 588,172
1,534,255 1,511,876
595,876 521,184
1,226,472 590,667
49,797 45,292
4,620 16,247
1,393,911 1,344,466
49,986 48,609
148 130
3,037,804 3,302,806
144,804 131,074
5,253 8,112
149,850 188,367
20,582,772 19,585,212
20,724,376 19,992,752
33 34
2017 4 1 2018 4 1
2018 3 31 2019 3 31
1,430 1,749
74,278 73,517
256 8,582
8,530
236,398
93,177
177,066
10,306 24,919
17,429 19,797
441,807 305,633
17,542
4,138
17,065
99,303 175,164
5,659
120,507 198,365
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21,045,676 20,100,019
1
479,323 353,644
1 1,492,680 1
138,294
350
2,110,649 353,644
2 36,992 2 19,121
134
690,899
76,007
50
804,083 19,121
22,352,243 20,434,543
6,951,863 6,386,793
249,832 71,767
6,702,031 6,315,026
15,650,211 14,119,516
33 2017 4 1 2018 3 31
2,000,000 2,428,478| 17,124,479 19,552,957| 123,293 24,580,000 300,000{ 200,000 6,696,350
3,200,000
15,650,211
(
12,450,211
2,000,000 2,428,478| 17,124,479 19,552,957| 123,293 24,580,000 300,000{ 200,000 19,146,562
31,899,643 53,452,601 517,864 517,864 53,970,465
3,200,000 3,200,000 3,200,000
15,650,211 15,650,211 15,650,211
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277,137 277,137 277,137
(
12,450,211 12,450,211 277,137 277,137 12,727,349
44,349,855 65,902,812 795,002 795,002 66,697,815
34 2018 4 1 2019 3 31
2,000,000 2,428,478| 17,124,479 19,552,957| 123,293| 24,580,000{ 300,000{ 200,000 19,146,562
12,520,000
14,119,516
7,100,000
300,000
200,000
6,600,000
(
7,100,000{ 300,000{ 200,000 5,000,483
2,000,000 2,428,478| 17,124,479 19,552,957| 123,293| 31,680,000 14,146,079
44,349,855 65,902,812 795,002 795,002 66,697,815
12,520,000 12,520,000 12,520,000
14,119,516 14,119,516 14,119,516
7,100,000 7,100,000 7,100,000
300,000 300,000 300,000
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200,000 200,000 200,000
6,600,000 6,600,000 6,600,000
51,753 51,753 51,753
(
1,599,516 1,599,516 51,753 51,753 1,651,270
45,949,372 67,502,329 846,755 846,755 68,349,085
1. 1
2
2.
3. 1
2016 4 1
2
5
4.
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5. 1
2
3
5
5 10
4
5
6
34 2018 4 1 2019 3 31
28 30 2 16
842,996
1,699,533
1
33 34
2018 3 31 2019 3 31
140,580 229,897
847,466 927,688
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33 34
2017 4 1 2018 4 1
2018 3 31 2019 3 31
1,492,680
2
33 34
2017 4 1 2018 4 1
2018 3 31 2019 3 31
298 1,550
8,217 439
28,472 17,130
3
33 2017 4 1 2018 3 31
1
24,490 24,490
A 15,510 15,510
40,000 40,000
2
1
1
2017 6 21
A 3,200,000 80,000 2017 3 31 2017 6 22
2
1
2018 6 20 12,520,000 313,000 | 2018 3 31 2018 6 21
A
34 2018 4 1 2019 3 31
24,490 24,490
A 15,510 15,510
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