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10,245,745,414 98.50,
— 155,832,164 1.50
10,401,577,578 100.00;
(D]
553,379 11,223.99]  6,211,120,362) 11,226|  6,212,232,65459.72)
359,365 11,223.99] 4,033,509, 166 11,224 4,033,512,760[{38.78
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15 (2009 3 5 ) 21,504 21,539 0.9211 0.9226
16 (2009 9 7 ) 20,585 20,644 1.0460 1.0490
17 (2010 3 5 ) 18,481 18,532 1.0943 1.0973
18 (2010 9 6 ) 16,522 16,567 1.1149 1.1179
19 (2011 3 7 ) 15,260, 15,300 1.1329 1.1359
20 (2011 9 5 ) 14,357 14,395 1.1229 1.1259
21 (2012 3 5 ) 13,625 13,661 1.1329 1.1359
22 (2012 9 5 ) 13,190, 13,224 1.1594 1.1624
23 (2013 3 5 ) 13,065 13,098 1.1744 1.1774
24 (2013 9 5 ) 12,131 12,162 1.1637| 1.1667
25 (2014 3 5 ) 14,939 15,016 1.1695 1.1755
26 (2014 9 5 ) 15,540, 15,620 1.1669 1.1729
27 (2015 3 5 ) 16,235 16,320 1.1545 1.1605]
28 (2005 9 7 ) 15,727 15,810 1.1407, 1.1467
29 (2016 3 7 ) 13,858 13,932 1.1268] 1.1328
30 (2016 9 5 ) 12,666 12,733 1.1236] 1.1296
31 (2017 3 6 ) 11,614 11,677 1.1085) 1.1145
32 (2017 9 5 ) 11,232 11,293 1.1029 1.1089
33 (2018 3 5 ) 10,779 10,838 1.0834 1.0894
34 (2018 9 5 ) 10,424 10,483 1.0676] 1.0736
2017 9 11,311 — 1.1034 —
10 11,468 — 1.1031 —
11 11,459 — 1.1009 —
12 11,352 — 1.0927, —
2018 1 10,937 — 1.0925 —
2 10,832 — 1.0900] —
3 10,842 — 1.0814 —
4 10,753 — 1.0809 —
5 10,713 — 1.0804 —
6 10,472 — 1.0729 —
7 10,400 — 1.0735) —
8 10,672 — 1.0736] —
9 10,401 — 1.0674 —

)
15 2008 9 6 2009 3 5 0.0030
16 2009 3 6 2000 9 7 0.0045
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17 2000 9 8 2000 3 5 0.0060
18 2000 3 6 2000 9 6 0.0060
19 2010 9 7 2011 3 7 0.0060
20 2011 3 8 2011 9 5 0.0060
21 2011 9 6 2012 3 5 0.0060]
22 2012 3 6 2012 9 5 0.0060
23 2012 9 6 2013 3 5 0.0060
24 2013 3 6 2013 9 5 0.0060
25 2013 9 6 2014 3 5 0.0120
26 2014 3 6 2014 9 5 0.0120
27 2014 9 6 2015 3 5 0.0120
28 2015 3 6 2005 9 7 0.0120
29 2015 9 8 2006 3 7 0.0120
30 2016 3 8 2006 9 5 0.0120
31 2016 9 6 2017 3 6 0.0120
32 2017 3 7 2017 9 5 0.0120
33 2017 9 6 2018 3 5 0.0120
34 2018 3 6 2018 9 5 0.0120
15 2008 9 6 2009 3 5 7.90
16 2009 3 6 2009 9 7 14.05]
17 2009 9 8 2000 3 5 5.19
18 2010 3 6 2000 9 6 2.43
19 2010 9 7 2011 3 7 2.19
20 2011 3 8 2011 9 5 0.35
21 2011 9 6 2012 3 5 1.42
22 2012 3 6 2012 9 5 2.87
23 2012 9 6 2013 3 5 1.81]
24 2013 3 6 2013 9 5 0.40
25 2013 9 6 2014 3 5 1.53
26 2014 3 6 2014 9 5 0.80
27 2014 9 6 2015 3 5 0.03
28 2015 3 6 2015 9 7 0.16
29 2015 9 8 2016 3 7 0.17
30 2016 3 8 2006 9 5 0.78
31 2016 9 6 2017 3 6 0.28
32 2017 3 7 2017 9 5 0.58
33 2017 9 6 2018 3 5 0.68
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34 2018 3 6 2018 9 5 0.35
)
100
15 2008 9 6 2009 3 5 517,902,614 4,854,626,333
16 2009 3 6 2000 9 7 309,681,545 3,973,792,502
17 2009 9 8 2000 3 5 232,545,246 3,024,986,488
18 2010 3 6 2000 9 6 166,577,382 2,235,106,403
19 2000 9 7 2011 3 7 216,441,200 1,566,411,604
20 2011 3 8 2011 9 5 290,954,824 975,067,914
21 2011 9 6 2012 3 5 102,513,014 861,835,161
22 2012 3 6 2012 9 5 135,376,356 785,024,411
23 2012 9 6 2013 3 5 222,856,037 474,976,088
24 2013 3 6 2013 9 5 214,711,363 915,157,949
25 2013 9 6 2014 3 5 3,647,615,701 1,297,937,544
26 2014 3 6 2014 9 5 2,297,264,183 1,754,384,501
27 2014 9 6 2015 3 5 2,142,876,285 1,396,520,855
28 2015 3 6 2005 9 7 2,472,480,284 2,748,668,916
29 2015 9 8 2006 3 7 732,348,412 2,220,448,695
30 2016 3 8 2006 9 5 284,936,041 1,311,210,118
31 2016 9 6 2017 3 6 531,186,205 1,326,534,677
32 2017 3 7 2017 9 5 431,156,507 724,642,157
33 2017 9 2018 3 5 1,288,731,271] 1,523,510,750]
34 2018 3 6 2018 9 5 756,250,089 941,207,423
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30 5 30 5
227,246,472 242,822,763
10,626,154,113 10,266,368,320
- 189,585,759

10,853,400,585

10,698,776,842

10,853,400,585 10,698,776,842
59,696,155 58,586,411
711,080 202,337,567
890,626 855,100
12,884,841 12,370,931

226 350

145,444 113,984
74,328,372 274,264,343
74,328,372 274,264,343

9,949,359,225

9,764,401,891

829,712,988 660,110,608
179,093,305 109,438,306
10,779,072,213 10,424,512,499
10,779,072,213 10,424,512,499

10,853,400,585

10,698,776,842
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29 9 6 30 3 6

30 3 5 30 9 5
94,021,184 90,326,071
56 89
142,840,903 100,958,981
48,819,663 10,632,821
44,393 47,488
1,813,650 1,735,018
26,238,374 25,100,851
296,179 242,845
28,392,596 27,126,202
77,212,259 37,759,023
77,212,259 37,759,023
77,212,259 37,759,023
1,339,837 1,202,373
1,048,369,395 829,712,988
131,645,955 58,580,445
131,645,955 58,580,445
152,274,650 74,110,924
152,274,650 74,110,924
122,155,290 117,515,251
829,712,988 660,110,608
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30 3 5 30 9 5
10,184,138,704 9,949,359,225
1,288,731,271 756,250,089
1,523,510,750 941,207,423

9,949,359,225

9,764,401,891

29 30
30 30
3,869,154 3,701,408
29 9 6 30 3 6
29 12 5 30 6 5
A 33,565,813 | A 31,615,585
B 0| B 0
c 1,200,120,105 | C 1,140,239,757
D 246,995,699 | D 170,545,482
E T 1,480,681,617 | E T 1,342,400,824
F a 1,422 | F a 1,366
G 62,459,135 | G 58,928,840
H a ) 60 | H a ) 60
29 12 6 30 6 6
30 3 5 30 9 5
A 32,061,522 | A 31,281,638
B 0| B 0
c 1,148,760,024 | C 1,139,270,790
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206,727,938 | D 136,743,079
E 1,387,549,484 | E T 1,307,295,507
F 1,394 | F a ) 1,338
G 59,696,155 | G 58,586,411
H 60 | H ¢l ) 60
29 9 6 30 3 6
30 3 5 30
30 3 5 30 9 5
@ @
@ @
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83,821,251
83,821,251
30 5
33,481,550
33,481,550
30 30 5
1 1.0834 |1 1.0676
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@
360,139 4,042,200,136
554,541 6,224,168,184
914,680 10,266,368,320
)

29 6 1 30 5 31

30 5 31
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2018 5 31
1
* 58,820 38,530
4 0
723 368
1 0
232 95
0 0
104 2
311 194
60,195 39,189
3 2
182 103
705 749
260 0
12 7
1,162 861
59,033 38,328
59,358 38,371
* 8,700 4,500
59,033 38,328
567 368
1
104.17 104.08
11,317 11,307
2018 5 31
1,423 879
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1,428 881
143 93
4 1
147 94
1,281 787
925 664
(50) 0
(1,063) (547)
(101) (72)
(289) 45
(827) (641)
147 33
531 236
46 43
(103) (329)
(392) (284)
889 503
2018 5 31
1,281 787
(289) 45
(103) (329)
889 503
(1,050) (666)
(2,680) (1,786)
(2,841) (1,949)

40/104



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

61,874 40,277
59,033 38,328
*
2018 5 31
100.5%
0.7%
Charter Communications Operating LLC
3.990% due 04/30/2025 275 276
276
276
48.3%
22.9%
Ally Financial, Inc.
3.750% due 11/18/2019 40 40
American Tower Corp.
3.300% due 02/15/2021 30 30
AXA Equitable Holdings, Inc.
3.900% due 04/20/2023 100 100
Bank of America Corp.
3.300% due 01/11/2023 100 99
3.775% due 04/19/2021 300 308
Bank of New York Mellon Corp.
2.600% due 08/17/2020 800 794
BPCE S.A.
3.549% due 05/22/2022 250 254
Brookfield Finance LLC
4.000% due 04/01/2024 135 135
CIT Group, Inc.
4.125% due 037/09/2021 100 100
CNP Assurances
7.500% due 10/18/2018 (a) 200 202
Credit Suisse Group Funding Guernsey Ltd.
3.125% due 12/10/2020 900 896
Deutsche Bank AG
4.263% due 05/10/2019 20 20
Discover Bank
3.100% due 06/04/2020 500 499
HSBC Holdings PLC
3.326% due 05/18/2024 200 199
International Lease Finance Corp.
6.250% due 05/15/2019 30 31

41/104



Lloyds Bank PLC

12.000% due 12/16/2024 (a)

Mitsubishi UFJ Financial Group, Inc.
3.249% due 02/22/2022

Mitsubishi UFJ Trust  Banking Corp.
2.650% due 10/19/2020

Mizuho Financial Group, Inc.

3.259% due 02/28/2022

Morgan Stanley

2.903% due 02/10/2021

National Rural Utilities Cooperative Finance

Corp.

2.900% due 03/15/2021
Santander UK Group Holdings PLC
3.125% due 01/08/2021

WEA Finance LLC

3.150% due 04/05/2022

Wells Fargo  Co.

3.286% due 02/11/2022

3.661% due 03/04/2021

20.4%
Allergan Funding SCS
2.450% due 06/15/2019
3.000% due 03/12/2020
APT Pipelines Ltd.
4.250% due 07/15/2027
Autodesk, Inc.
3.125% due 06/15/2020
AutoNation, Inc.
5.500% due 02/01/2020
BAT International Finance PLC
1.625% due 09/09/2019
Broadcom Corp.
3.000% due 01/15/2022
CA, Inc.
5.375% due 12/01/2019
Charter Communications Operating LLC
4.464% due 07/23/2022
Conagra Brands, Inc.
2.831% due 10/09/2020
CVS Health Corp.
2_.777% due 03/09/2021
3.700% due 03/09/2023
Delta Air Lines, Inc.
3.400% due 04/19/2021
Discovery Communications LLC
2.950% due 03/20/2023
eBay, Inc.
3.229% due 01/30/2023
ERAC USA Finance LLC

42/104
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865

162

840

606
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299
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197

202
512
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2.800% due 11/01/2018

4.500% due 08/16/2021

Fortune Brands Home Security, Inc.
3.000% due 06/15/2020

General Motors Financial Co., Inc.
2.350% due 10/04/2019

3.187% due 04/09/2021

Harris Corp.

2.794% due 02/27/2019

Hyundai Capital America

2.500% due 03/18/2019

McDonald"s Corp.

2.759% due 10/28/2021

Mylan, Inc.

2.550% due 03/28/2019

Nissan Motor Acceptance Corp.
1.550% due 09/13/2019

1.900% due 09/14/2021

Northrop Grumman Corp.

2.550% due 10/15/2022

Phillips 66

2.998% due 04/15/2019

Reynolds American, Inc.

3.250% due 06/12/2020

Ryder System, Inc.

2.450% due 09/03/2019

Sky PLC

9.500% due 11/15/2018

Solvay Finance America LLC

3.400% due 12/03/2020

Spectra Energy Partners LP

2.725% due 06/05/2020

Sprint Spectrum Co. LLC

3.360% due 09/20/2021

Syngenta Finance NV

3.933% due 04/23/2021

Telefonica Emisiones SAU

5.877% due 07/15/2019

Teva Pharmaceutical Finance Netherlands I11 BV
2.200% due 07/21/2021

Teva Pharmaceutical Finance V BV
1.500% due 10/25/2018 CHF
Vollkswagen Group of America Finance LLC
2.125% due 05/23/2019

WestJet Airlines Ltd.

3.500% due 06/16/2021

Wyndham Worldwide Corp.

4.150% due 04/01/2024

Zoetis, Inc.

3.450% due 11/13/2020

43/104
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5.0%
AT T, Inc.
3.298% due 07/15/2021

Cleveland Electric Illuminating Co.

8.875% due 11/15/2018

Duke Energy Corp.

2.830% due 05/14/2021

Enable Midstream Partners LP
2.400% due 05/15/2019
Enbridge, Inc.

2.737% due 01/10/2020

2.825% due 06/15/2020

Exelon Corp.

3.497% due 06/01/2022
Mississippi Power Co.

2.942% due 03/27/2020

Sabine Pass Liquefaction LLC
5.625% due 02/01/2021
TransCanada PipeLines Ltd.
3.800% due 10/01/2020
Verizon Communications, Inc.
2.879% due 05/22/2020

18,369

1.1%
Fannie Mae
2.110% due 08/25/2034
6.000% due 04/25/2043
6.000% due 02/25/2044
6.000% due 07/25/2044
6.500% due 06/25/2044

392

7.0%

American Home Mortgage Investment Trust

3.749% due 10/25/2034

Bear Stearns Adjustable Rate Mortgage Trust

3.892% due 11/25/2034
4_.000% due 05/25/2034

Bear Stearns Asset-Backed Securities Trust

2.600% due 12/25/2034
2.620% due 10/25/2032

Countrywide Home Loan Mortgage Pass-Through

Trust
2.600% due 03/25/2035

CS First Boston Mortgage Securities Corp.

6.500% due 04/25/2033
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CS First Boston Mortgage-Backed Pass-Through
Certificates

3.831% due 10/25/2033

Freddie Mac Structured Pass-Through Certificates
2.320% due 10/25/2029

3.083% due 10/25/2044

GSR Mortgage Loan Trust

3.548% due 12/25/2034

3.594% due 06/25/2034

HarborView Mortgage Loan Trust

2.388% due 05/19/2035

MESA Trust

2.697% due 12/25/2031

Residential Asset Mortgage Products Trust
2.520% due 06/25/2032

Residential Funding Mortgage Securities 1 Trust
6.500% due 03/25/2032

Saxon Asset Securities Trust

2.460% due 03/25/2032

Sequoia Mortgage Trust

2.648% due 10/19/2026

Structured Asset Mortgage Investments Il Trust
2.528% due 07/19/2034

2.648% due 03/19/2034

Structured Asset Securities Corporation Mortgage
Loan Trust

3.407% due 04/25/2035

Trinity Square PLC

1.936% due 07/15/2051

WaMu Mortgage Pass-Through Certificates Trust
2.600% due 01/25/2045

2.958% due 08/25/2042

Wells Fargo Mortgage-Backed Securities Trust
3.846% due 12/25/2034

2,639

11.3%
Avery Point 111 CLO Ltd.
3.475% due 01/18/2025
Cairn CLO 111 BV
0.650% due 10/20/2028
Driver Australia Five Trust
2.775% due 07/21/2026
Emerson Park CLO Ltd.
3.328% due 07/15/2025
Harvest CLO XIV DAC
1.100% due 11/18/2029
Navient Student Loan Trust
3.010% due 12/27/2066
Nelnet Student Loan Trust

GBP

EUR

AUD

EUR

45/104
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326
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2.497% due 03/25/2030

OneMain Financial Issuance Trust

2.570% due 07/18/2025

SLM Student Loan Trust

1.154% due 03/15/2038 GBP
1.154% due 12/15/2039

2.470% due 10/27/2025

Sofi Consumer Loan Program Trust

2.930% due 04/26/2027

Sorrento Park CLO DAC

0.624% due 11/16/2027 EUR

4,367

6.6%
Argentina Government International Bond
6.250% due 04/22/2019
Japan Bank for International Cooperation
2.375% due 07/21/2022
2.752% due 07/21/2020
Japan Finance Organization for Municipalities
2.000% due 09/08/2020
Qatar Government International Bond
3.875% due 04/23/2023
Saudi Government International Bond
4.000% due 04/17/2025

2,539

25.5%
12.1%

Arrows Ellectronics, Inc. (b)
2.605% due 06/13/2018
2.605% due 06/29/2018
Bank of Nova Scotia
1.593% due 06/25/2018 (b) CAD
Boston Scientific Corp.
2.455% due 06/12/2018 (b)
Canadian Natural Resources Ltd. (b)
1.248% due 06/22/2018
2.435% due 06/25/2018
Discovery Communications LLC
2.556% due 06/29/2018 (b)
Electricite de France S.A.
2.223% due 06/19/2018 (b)
Hitachi Capital America Corp.
2.343% due 06/20/2018 (b)
HSBC Bank Canada
1.592% due 06/22/2018 (b) CAD
QUALCOMM, Inc.
2.288% due 07/24/2018 (b)
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Rock Well Co. LLC

2.304% due 06/22/2018 (b)
Southern Co.

2.430% due 07/09/2018 (b)
Thermo Fisher Scientific, Inc.
2.324% due 06/20/2018 (b)
Thomson Reuters Corp.
2.457% due 07/16/2018 (b)
W Credit Canada, Inc.
2.555% due 08/10/2018 (b)
WEC Energy Group, Inc.
2.354% due 06/14/2018 (b)

(©11.7%

1.7%
ANZ National Bank
0.760% due 06/01/2018 AUD
1.200% due 06/01/2018
Bank of Nova Scotia
0.510% due 06/01/2018 CAD
1.200% due 06/01/2018
Bank of Tokyo-Mitsubishi UFJ Ltd.
(0.220%) due 06/01/2018
Brown Brothers Harriman Co.
(0.750%) due 06/01/2018 DKK
(0.220%) due 06/01/2018
1.200% due 06/01/2018
Citibank N.A.
0.230% due 06/01/2018 GBP
1.200% due 06/01/2018
DBS Bank Ltd.
1.200% due 06/01/2018
Deutsche Bank AG
(0.580%) due 06/01/2018 EUR
0.230% due 06/01/2018 GBP
1.200% due 06/01/2018
DnB NORBank ASA
1.200% due 06/01/2018
HSBC Bank
0.230% due 06/01/2018 GBP
JPMorgan Chase  Co.
1.200% due 06/01/2018
National Australia Bank Ltd.
1.200% due 06/01/2018
Sumitomo Mitsui Banking Corp.
(0.220%) due 06/01/2018
1.200% due 06/01/2018
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9,789
*%100.5% 38,530
38,371
(D (@)0.7% 263
(1-2%) (465)
100.0% 38,328
*
*
** 2018 5 31
66.4% 7.6% 6.2% 5.5% 14.8%
@
®
©
(O]
u.S. Treasury
Notes 2.630% due
CSN 1.880% 05/31/2018 06/01/2018 4,500 05/15/2021 (4,599) 4,500 4,500
(4,599) 4,500 4,500
@
2018 5 31
@
CSN 4,500 0 0 4,500 (4,599) (99)
4,500 0 0
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@
/
6-Month  GBP-
LIBOR 2.400%  06/17/2025  GBP 2,100 (118) 22) 0 [®)
(118) (22 0 (@)
2018 5 31
(e) 2018 5 31 95
0 0 0 0 0 0 @ @
AZD 06/2018 12,774 JPY 1,392,935 a7 0
BPS 06/2018 CAD 300 231 0 0
BPS 06/2018 800 621 4 0
BPS 06/2018 JPY 1,389,425 12,764 0 24)
BPS 06/2018 1,046 EUR 904 9 0
BPS 07/2018 EUR 904 1,049 0 (©)
BPS 07/2018 12,793 JPY 1,389,425 23 0
CBK 06/2018 1,312 GBP 992 8 0
CBK 07/2018 GBP 992 1,314 0 @)

49/104



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

GLM 06/2018 AUD 600 454 0 0
GLM 06/2018 JPY 16,100 146 0 @
GLM 06/2018 451 AUD 600 3 0
GLM 06/2018 351 JPY 38,900 7 0
GLM 07/2018 AUD 600 451 0 ®)
JPM 06/2018 JPY 1,380,155 12,662 0 1)
JPM 07/2018 12,549  JPY 1,364,755 39 0
RBC 06/2018 CHF 102 102 0 @
SCX 06/2018 GBP 992 1,387 67 0
SsB 06/2018 EUR 904 1,103 48 0
SsB 06/2018 JPY 1,409,222 12,957 0 4
SsB 06/2018 12,770 JPY 1,393,699 57 0
SsB 07/2018 12,806 1,389,722 13 0
TOR 06/2018 12,561 1,369,369 43 0

368 (103)
2018 5 31
o
AZD 47 0 0 47 0 0 0 0 47 0 47
BPS 36 0 0 36 33) 0 0 (33) 3 0 3
CBK 8 0 0 8 ®) 0 0 ®) 0 0 0
GLM 10 0 0 10 ®) 0 0 ®) 5 0 5
JPM 39 0 0 39 (41) 0 0 41) 0 0 0
RBC 0 0 0 0 © 0 0 0 0 0 0
SCX 67 0 0 67 0 0 0 0 67 0 67
SSB 118 0 0 118 14) 0 0 4 104 0 104
TOR 43 0 0 43 0 0 0 0 43 0 43
368 0 0 368 (103) 0 0 (103)
@
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2018 5 31
0 0 368 0 368
0 0 0 ()] @
0 0 (103) 0 (103)
0 0 (103) 2 (105)
2018 5 31

0 0 (548) 0 (548)
1 0 0 0 1
1 0 (548) 0 (547)
0 0 0 33 33
0 0 236 0 236
0 0 236 33 269

2018 5 31
2018

2 3 5 31

276 0 276
8,787 0 8,787
7,805 0 7,805
1,909 0 1,909
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0 426 0 426
0 2,673 0 2,673
0 4,341 0 4,341
0 2,527 0 2,527
498 9,288 0 9,786
498 38,032 0 38,530
0 368 0 368
0 @ 0 )
0 (103) 0 (103)
0 (105) 0 (105)
498 38,295 0 38,793
2018 5 31 1 2 3
2018 5 31
99._6%
0.4%
0.4%
Argentina Government International Bond
6.250% due 04/22/2019 250 253
253
250
1.8%
1.1%
Driver Australia Five Trust
2.775% due 07/21/2026 AUD 874 661
0.7%
APT Pipelines Ltd.
4.250% due 07/15/2027 120 118
SGSP Australia Assets Pty Ltd.
3.300% due 04/09/2023 300 295
413
1,074
1,096
0.2%
0.2%
Centrais Eletricas Brasileiras S.A.
6.875% due 07/30/2019 110 114
114

113
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2.5%
2.5%
Enbridge, Inc.
2.737% due 01/10/2020 500 500
2.825% due 06/15/2020 100 101
TransCanada PipelLines Ltd.
3.800% due 10/01/2020 80 81
WestJet Airlines Ltd.
3.500% due 06/16/2021 800 792
1,474
1,481
2.1%
1.8%
Avery Point 111 CLO Ltd.
3.475% due 01/18/2025 489 489
Covenant Credit Partners CLO Il Ltd.
3.603% due 10/17/2026 300 300
Emerson Park CLO Ltd.
3.328% due 07/15/2025 278 278
1,067
0.3%
China Evergrande Group
8.250% due 03/23/2022 200 197
1,264
1,266
1.1%
1.1%
BPCE S.A.
3.549% due 05/22/2022 250 254
CNP Assurances
7.500% due 10/18/2018 (a) 400 404
658
657
0.1%
0.1%
Deutsche Bank AG
4.263% due 05/10/2019 30 30
30
30
2.4%
2.4%
Credit Suisse Group Funding Guernsey Ltd.
3.125% due 12/10/2020 1,400 1,394
1,394

1,399
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2.2%

1.5%
Harvest CLO XIV DAC
1.100% due 11/18/2029
Sorrento Park CLO DAC
0.624% due 11/16/2027

0.4%

AerCap Ireland Capital DAC

4_.250% due 07/01/2020

0.3%
Lusitano Mortgages No.1 PLC

0.233% due 12/15/2035

1,235

6.8%
4.1%

Mitsubishi UFJ Financial Group, Inc.

3.249% due 02/22/2022
Mitsubishi UFJ Trust
2.650% due 10/19/2020

Mizuho Financial Group, Inc.

3.259% due 02/28/2022

2.7%

Japan Bank for International Cooperation

2.375% due 07/21/2022
2.752% due 07/21/2020

Japan Finance Organization for Municipalities

2.000% due 09/08/2020

4,046

0.3%
0.3%
Allergan Funding SCS
2.450% due 06/15/2019
3.000% due 03/12/2020

182

1.9%
1.0%
Cairn CLO 11l BV
0.650% due 10/20/2028

Banking Corp.

EUR

EUR

EUR
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176

700

876

203

194

1,273

253

1,284

909

2,446

194
201

1,174

1,569

4,015

60
119

179

584




0.9%
Syngenta Finance NV
3.933% due 04/23/2021
Teva Pharmaceutical Finance Netherlands 11l BV
2.200% due 07/21/2021
Teva Pharmaceutical Finance Netherlands IV BV
0.125% due 07/27/2018 CHF

1,166

2.0%
2.0%
Qatar Government International Bond
3.875% due 04/23/2023

1,192

1.0%
1.0%
Saudi Government International Bond
4.000% due 04/17/2025

595

0.2%
0.2%
Telefonica Emisiones SAU
5.877% due 07/15/2019

94

3.7%
2.4%

BAT International Finance PLC
1.625% due 09/09/2019
HSBC Holdings PLC
3.950% due 05/18/2024
Santander UK Group Holdings PLC
3.125% due 01/08/2021
Sky PLC
9.500% due 11/15/2018

1.3%
Trinity Square PLC
1.936% due 07/15/2051 GBP

2,279
47.8%
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300

165

102

567

1,151

1,201

1,201

596

596

93

93

197

201

991

41

1,430
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6.4%
Navient Student Loan Trust
3.010% due 12/27/2066 769 783
Nelnet Student Loan Trust
2.497% due 03/25/2030 837 841
OneMain Financial Issuance Trust
2.570% due 07/18/2025 35 35
SLC Student Loan Trust
2.235% due 03/15/2027 76 76
SLM Student Loan Trust
0.000% due 12/15/2023 EUR 113 132
1.154% due 03/15/2038 GBP 693 906
1.154% due 12/15/2039 200 258
2.470% due 10/27/2025 185 185
Sofi Consumer Loan Program Trust
2.930% due 04/26/2027 563 563
3,779

0.7%
Charter Communications Operating LLC
3.99% due 04/30/2025 422 424

35.9%

Ally Financial, Inc.
3.750% due 11/18/2019 60 60
American Tower Corp.
3.300% due 02/15/2021 60 60
AT T, Inc.
3.298% due 07/15/2021 100 102
Autodesk, Inc.
3.125% due 06/15/2020 460 460
AutoNation, Inc.
5.500% due 02/01/2020 80 83
AXA Equitable Holdings, Inc.
3.900% due 04/20/2023 200 200
Bank of America Corp.
3.300% due 01/11/2023 100 99
3.775% due 04/19/2021 600 617
Bank of New York Mellon Corp.
2.600% due 08/17/2020 1,200 1,191
Broadcom Corp.
3.000% due 01/15/2022 900 879
Brookfield Finance LLC
4.000% due 04/01/2024 220 220
CA, Inc.
5.375% due 12/01/2019 10 10
Charter Communications Operating LLC
4.464% due 07/23/2022 950 971
Citigroup, Inc.
5.125% due 12/12/2018 GBP 2,000 2,716

Cleveland Electric Illuminating Co.
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8.875% due 11/15/2018
Conagra Brands, Inc.

2.831% due 10/09/2020

CVS Health Corp.

2.777% due 03/09/2021

3.700% due 03/09/2023

Delta Air Lines, Inc.

3.400% due 04/19/2021
Discover Bank

3.100% due 06/04/2020
Discovery Communications LLC
2.950% due 03/20/2023

Duke Energy Corp.

2.830% due 05/14/2021

eBay, Inc.

3.229% due 01/30/2023

Enable Midstream Partners LP
2.400% due 05/15/2019

ERAC USA Finance LLC

2.800% due 11/01/2018

4.500% due 08/16/2021

Exelon Corp.

3.497% due 06/01/2022

Ford Motor Credit Co. LLC
3.293% due 11/04/2019
Fortune Brands Home  Security, Inc.
3.000% due 06/15/2020
General Motors Financial Co., Inc.
2.350% due 10/04/2019

3.187% due 04/09/2021

Harris Corp.

2.794% due 02/27/2019
Hyundai Capital America
2.500% due 03/18/2019
International Lease Finance Corp.
6.250% due 05/15/2019

8.625% due 01/15/2022
McDonald"s Corp.

2.759% due 10/28/2021
Mississippi Power Co.

2.942% due 03/27/2020

Morgan Stanley

2.903% due 02/10/2021

Mylan, Inc.

2.550% due 03/28/2019
National Rural Utilities Cooperative Finance
Corp.

2.900% due 03/15/2021

Nissan Motor Acceptance Corp.
1.550% due 09/13/2019

1.900% due 09/14/2021
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31

799

201
200

601

758

193

600

201

60

60
21

298

302

398

99
503

601

30

4
116

600

300

1,204

18

399

118
134



Northrop Grumman Corp.
2.550% due 10/15/2022
Phillips 66

2.998% due 04/15/2019
Reynolds American, Inc.
3.250% due 06/12/2020
Ryder System, Inc.

2.450% due 09/03/2019
Sabine Pass Liquefaction LLC
5.625% due 02/01/2021
Solvay Finance America LLC
3.400% due 12/03/2020
Southern Co.

3.008% due 09/30/2020
Spectra Energy Partners LP
2.725% due 06/05/2020
Sprint Spectrum Co. LLC
3.360% due 09/20/2021
Verizon Communications, Inc.
2.879% due 05/22/2020
Volkswagen Group of America Finance LLC
2.125% due 05/23/2019

WEA Finance LLC

3.150% due 04/05/2022
Wells Fargo  Co.

3.286% due 02/11/2022
3.661% due 03/04/2021
Wyndham Worldwide Corp.
4.150% due 04/01/2024
Zoetis, Inc.

3.450% due 11/13/2020

4.8%
American Home Mortgage Investment Trust
3.749% due 10/25/2034
Bear Stearns Adjustable Rate Mortgage Trust
3.373% due 08/25/2033
Bear Stearns Asset-Backed Securities Trust
2.620% due 10/25/2032
Citigroup Mortgage Loan Trust
3.608% due 08/25/2035
Countrywide Home Loan Mortgage Pass-Through
Trust
2.540% due 04/25/2035
2.600% due 03/25/2035
2.620% due 02/25/2035
2.640% due 02/25/2035
2.720% due 09/25/2034
CS First Boston Mortgage Securities Corp.
2.306% due 03/25/2032
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300
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6.500% due 04/25/2033

GSR Mortgage Loan Trust

3.548% due 12/25/2034

6.000% due 03/25/2032

HarborView Mortgage Loan Trust

2.388% due 05/19/2035

Mellon Residential Funding Corporation Mortgage
Pass-Through Trust

2.359% due 12/15/2030

MESA Trust

2.697% due 12/25/2031

Residential Asset Mortgage Products Trust
2.520% due 06/25/2032

Residential Funding Mortgage Securities 1 Trust
6.500% due 03/25/2032

Structured Asset Securities Corporation Mortgage
Loan Trust

3.407% due 04/25/2035

WaMu Mortgage Pass-Through Certificates Trust
2.600% due 01/25/2045

2.958% due 08/25/2042

Wells Fargo Mortgage-Backed Securities Trust
3.808% due 02/25/2034

0.0%
Fannie Mae
2.110% due 08/25/2034

28,637
23.1%

6.6%
Arrows Electronics, Inc. (b)
2.605% due 06/13/2018
2.605% due 06/29/2018
Boston Scientific Corp.
2.455% due 06/12/2018 (b)
Canadian Natural Resources Ltd. (b)
1.248% due 06/22/2018
2.435% due 06/25/2018
Discovery Communications LLC
2.556% due 06/29/2018 (b)
Hitachi Capital America Corp.
2.343% due 06/20/2018 (b)
Mckesson Corp, Inc.
2.223% due 06/18/2018 (b)
QUALCOMM, Inc.
2.288% due 07/24/2018 (b)
Rock Well Co. LLC
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13

172

152

12

22

165

100
54

1,035

2,822

18

28,230

250
249

350

250
249

249

250

250
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2.304% due 06/22/2018 (b)
Sempra Energy Holdings
2.532% due 07/26/2018 (b)
Southern Co.

2.430% due 07/09/2018 (b)
Thomson Reuters Corp.
2.457% due 07/16/2018 (b)
W Credit Canada, Inc.
2.555% due 08/10/2018 (b)
WEC Energy Group, Inc.
2.354% due 06/14/2018 (b)

(©)14.T%

1.8%
ANZ National Bank
0.760% due 06/01/2018 AUD
1.200% due 06/01/2018
Bank of Nova Scotia
0.510% due 06/01/2018 CAD
1.200% due 06/01/2018
Bank of Tokyo-Mitsubishi UFJ Ltd.
(0.220%) due 06/01/2018
Brown Brothers Harriman Co.

(1.490%) due 06/01/2018 CHF
(0.750%) due 06/01/2018 DKK
(0.580%) due 06/01/2018 EUR

(0.220%) due 06/01/2018

1.200% due 06/01/2018

Citibank N.A.

0.230% due 06/01/2018 GBP
1.200% due 06/01/2018

DBS Bank Ltd.

1.200% due 06/01/2018

Deutsche Bank AG

(0.580%) due 06/01/2018 EUR
0.230% due 06/01/2018 GBP
1.200% due 06/01/2018

DnB NORBank ASA

1.200% due 06/01/2018

HSBC Bank

0.230% due 06/01/2018 GBP
JPMorgan Chase Co.

1.200% due 06/01/2018

National Australia Bank Ltd.

1.200% due 06/01/2018

Sumitomo Mitsui Banking Corp.

(0.220%) due 06/01/2018

1.200% due 06/01/2018
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1,048
13,640
13,640
99.6% 58,820
59,358
() (F)0.% 542
0
(0.5%) (329)
100.0% 59,033
*
*
@
®
©
(O]
U.S. Treasury
Bonds  2.750%
BOS 1.860% 05/31/2018  06/01/2018 8,700 due 08/15/2042 (8,997) 8,700 8,700
(8,997) 8,700 8,700
)
2018 5 31
@
BOS 8,700 0 0 0 8,700 (8,997) (297)
8,700 0 0 0
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@

@

3-Month Euribor Interest Rate

June Futures Long 06/2018 115 52 4 0
52 4 0
/
6-Month
GBP-LIBOR 2.400%  06/17/2025  GBP 4,000 (225) 15 0 (©)
(225) 15 0 ®
2018 5 31
(e) 2018 5 31 232
0 4 0 4 0 0 ®) (©)
AZD 06/2018 19,668 JPY 2,144,716 72 0
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BPS 06/2018 JPY 2,139,760 19,658 0 @7
BPS 06/2018 1,895  EWR 1,638 17 0
BPS 07/2018 EUR 1,638 1,900 0 an
BPS 07/2018 19,701  JPY 2,139,760 35 0
BPS 08/2018 CHF 101 102 0 @
CBK 06/2018 4,710 GBP 3,561 28 0
CBK 07/2018 GBP 3,561 4,718 0 28)
GLM 06/2018 JPY 24,000 218 0 ®)
GLM 06/2018 525 JPY 58,200 11 0
HUS 08/2018 AUD 900 670 0 a1
JPM 06/2018 GBP 29 38 0 0
JPM 06/2018 JPY 2,125,252 19,497 0 (64)
JPM 07/2018 19,330  JPY 2,102,152 59 0
SCX 06/2018 GBP 3,561 4,979 241 0
SsB 06/2018 EUR 1,638 1,999 87 0
SsB 06/2018 JPY 2,169,666 19,949 0 @1
SsB 06/2018 19,663  JPY 2,145,893 88 0
SsB 07/2018 19,722 2,140,266 19 0
TOR 06/2018 19,354 2,109,869 66 0

723 (182)
2018 5 31
/

o
AZD 72 0 0 72 0 0 0 0 72 0 72
BPS 52 0 0 52 (55) 0 0 (55) ®) 0 ®)
CBK 28 0 0 28 (28) 0 0 (28) 0 0 0
GLM 11 0 0 11 ®) 0 0 ®) 8 0 8
HUS 0 0 0 0 @ 0 0 a1 @ 0 a1
JPM 59 0 0 59 (64) 0 0 (64) ®) 0 ®)
SCX 241 0 0 241 0 0 0 0 241 (260) 19)
SSB 194 0 0 194 @) 0 0 @) 173 0 173
TOR 66 0 0 66 0 0 0 0 66 0 66

723 0 0 723 (182) 0 0 (182)

@
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2018 5 31
0 0 4 4
0 723 0 723
0 723 4 727
0 0 ®3) ®)
0 (182) 0 (182)
0 (182) ®3) (185)

2018 5 31

0 0 (50) (50)
0 0 0 (1,064) 0 (1,064)
0 1 0 0 0 1
0 1 0 (1,064) 0 (1,063)
0 1 0 (1,064) (50) (1,113)
0 0 23 23
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0 0 124 124
0 0 147 147
0 531 0 531
0 531 147 678

2018 5 31

2018/05/31
2 3

253 0 253
661 0 661
413 0 413
114 0 114
1,474 0 1,474
1,067 0 1,067
197 0 197
658 0 658
30 0 30
1,394 0 1,394
876 0 876
203 0 203
194 0 194
2,446 0 2,446
1,569 0 1,569
179 0 179
584 0 584
567 0 567
1,201 0 1,201
596 0 596
93 0 93
1,430 0 1,430
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0 751 0 751
0 3,779 0 3,779
0 424 0 424
0 21,187 0 21,187
0 2,822 0 2,822
0 18 0 18
498 13,142 0 13,640
498 58,322 0 58,820
4 0 0 4
0 723 0 723
4 723 0 727
0 ®) 0 ®)
0 (182) 0 (182)
0 (185) 0 (185)
502 58,860 0 59,362
2018 5 31 1 2 3
2018 5 31
GAAP
GAAP
GAAP
@
I 11
1 1

66/104



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

©

JPY
usD
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J (BRL)
J (IDR)
J (INR)
J (UXN)
J (TRY)
J (ZAR)

i

J (BRL)
J (CNY)
J (I1DR)
J (INR)
J (KRW)

J (JPY)
J (USD)
JPY
USD

@

©)

J (JPY)
J (USD)

JPY

68/104



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

usb
1
6
U)
2016 3 FASB
ASC 815
ASU ASU 2016-05 ASU 2017 12 15
2018 12 15
ASU
2016 8 FASB
ASC230 ASU 2016-15 ASU 2018 12 15
2019 12 15
2016 11 FASB
ASC230 ASU 2016-18 ASU 2018 12 15
2019 12 15
2017 3 FASB
ASU 2017-08 ASU 2019 12 15
2020 12 15 ASU

ASU
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2018 9 28

10,506,040,440

104,462,862

10,401,577,578

9,745,001,534

1.0674
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31
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2018 9

2018 9
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17,363,045,900
230,000,000
197,012,500

31

815

185,474
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773 158,319

240 8,707

533 149,611

42 27,154

28 453

14 26,701

38 59
19 52
193 59 29
30 31
( )
58 59
( 29 31 ) ( 30 31 )
3 16,761 3 14,024
3 152
10 19
506 551
136 73
10,757 15,873
3 2,799 3 3,174
962 1,128
1,240 2,776
865 1,014
2,3 385 2,3 4,179
34,577 42,814
1 93 1 68
1 190 1 122
283 191
138 99
138 99
11,783 14,103
23,203 25,769
60

782 490
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0 0
423 489
36,253 40,854
36,674 41,144
71,252 83,959

( )

58 59

29 31 ) ( 30 31 )
589 3 3,804
4,043 5,874
7 7
91 91
3,499 3 5,124
445 651
4,229 3 4,634
1,808 2,185
538 4 788
2,077 2,286
168 198
62 41
13,517 19,813
1,259 1,316
318
1,259 1,634
14,777 21,448
17,363 17,363
5,220 5,220
5,220 5,220
34,015 39,959
34,015 39,959
672 786
55,926 61,756
282 408
266 346
548 754
56,475 62,511
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71,252 83,959
)
58 59
28 29
29 31 ) 30 31 )
64,680 70,609
4,218 5,398
68,898 76,008
28,675 30,448
969 973
2 2
17,322 18,132
841 862
16,456 17,241
24 28
498 520
656 740
185 173
276 348
66 68
17 24
111 125
48,124 50,817
8,243 9,096
360 507
168 198
5,576 6,083
61 20
2,077 2,286
99 99
17 16
412 455
375 424
889 890
390 355
20 24
192 152
959 974
2,791 3,175
14,394 15,664
6,380 9,526
)
58 59
28 29
29 31 ) 30 31 )
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19 26
1,644 1,120
1
22 1
177 79
36 41
1,899 1,272
223 223
7
146 295
2 0
155
212
73 34
608 767
7,670 10,030
174 199
174 199
120 133
13 7
117
81
134 340
7,710 9,890
2,137 3,217
115
104 307
2,147 2,910
5,562 6,979
29 31
( )
17,363 5,220 5,220 29,948 29,948 502 52,028
1,495 1,495 1,495
5,562 5,562 5,562
170 170
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4,067 4,067 170 3,897

17,363 5,220 5,220 34,015 34,015 672 55,926
151 258 410 52,438
1,495
5,562
170
130 7 138 138
130 7 138 4,036
282 266 548 56,475

59 29 30 31

( )

17,363 5,220 5,220 34,015 34,015 672 55,926

1,036 1,036 1,036

6,979 6,979 6,979

113 113

5,943 5,943 113 5,830

17,363 5,220 5,220 39,959 39,959 786 61,756
282 266 548 56,475
1,036
6,979
113
125 80 206 206
125 80 206 6,036
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