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104 & : (10—9.5)/9.5%100%=5. 26%
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950, 000, 000.

1, 000, 000, 000.

1,118, 000, 000.

1, 249, 924, 000.

600, 000, 000.

600, 000, 000.

1,397, 415, 032.

759, 540, 000.

694, 200, 000.

1,562, 310, 005.

961, 501, 686.

803, 189, 400.

1,746, 662, 586.

1,217, 164, 984.

929, 290, 135.

1,952, 768, 771.

1, 540, 809, 153.

1,075, 188, 687.

2,183, 195, 486.

1, 950, 510, 307.

1, 243, 993, 311.

2,440, 812, 554.

2,469, 150, 998.

1, 439, 300, 260.

2,728, 828, 435.

3, 125, 698, 248.

1, 665, 270, 401.

3, 050, 830, 190.

3, 956, 821, 413.

1,926, 717, 854.

3,410, 828, 153.

5, 008, 940, 226.

2,229, 212, 558.

3, 813, 305, 875.

6, 340, 817, 433.

2,579,198, 929.

4,263, 275, 968.

8,026, 840, 788.

2,984,133, 161.

4,766, 342, 533.

10, 161, 177, 754.

3,452, 642, 068.

5, 328, 770, 952.

12, 863, 034, 919.

3,994, 706, 872.

5, 957, 565, 924.

16, 283, 315, 904.

4,621, 875, 851.

6, 660, 558, 703.

20, 613, 049, 603.

5, 347, 510, 360.

7,446, 504, 630.

26, 094, 059, 493.

6, 187, 069, 487.

8,325,192, 177.

33, 032, 469, 912.

7,158, 439, 396.

9, 307, 564, 853.

41, 815, 803, 662.

8, 282, 314, 381.

10, 405, 857, 506.

52, 934, 625, 856.

9, 582, 637, 739.

11, 633, 748, 692.

67,009, 942, 871.

11, 087,111, 864.

13, 006, 531, 038.

84, 827, 886, 680.

14, 541, 301, 700.

107, 383, 621, 749.

16, 257, 175, 301.

135, 936, 926, 772.
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12, 827, 788, 4217.

17,171, 906, 150.
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The Bloomberg Barclays US Aggregate Bond Index is a broad-based flagship benchmark that measures the investment
grade, US dellar-deneminated, fixed-rate taxable bond market. The index includes Treasuries, government-related and
corporate securities, MBS (agency fixed-rate and hybrid ARM passthroughs), AB5S and CMBS (agency and non-
agency). Provided the necessary inclusion rules are met, US Aggregate-eligible securities also contribute to the multi-
currency Global Aggregate Index and the US Universal Index, which includes high yield and emerging markets debt.
The US Aggregate Index was created in 1986 with history backfilled te January 1, 1976.

Historical Composition by Sector (MV9%) - Historical Composition by Quality (MW3%:) -
Trailing 5 Years Trailing 5 Years

= Treasury = Government-Related Corporate Securitized = Ao -pa A Baa

a1 108 118 1.8 127 13.8
300 10.7 1.0 11.1 118 11.4
4.6

2011 20312 2013 2014 2015 1H1E 2011 2012 2013 2014 2015 1H1S
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60|95 0| 510220| 1675000 1635100 0| L675000| 1389835 80|95 0| 53.560| 1675000 1635000 0 L675000| 1389750
£ (100 0| 510220| 1800000 1778100 0| 1800000| 1511385 65 100 0| 531,560 1,800,000 1,774,700 0| 1800000 | 1508495
69 (104 0| 510220 1900000 0 0| 1900000 0 69 104 0| 531560 | 1,900,000 0 0 1900000 0
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1A s (Mark—to—market tax)en= 2 &> 5 § BH R A 0B A 5 ik A
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a4, & TH+ ) R BHER THERI, FRFERLLE (2
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RALGE > FAgd FOOMLAE A ELE T Ren P A B ER O K DN
R TEAZ L QEEBEA VB ERALE R

NT R AR B - GBE CEEY e B LN L SR e
= = £y T —ary
Publicl |, 911,000 | 19,200 -
e | IS 18,200~3.2000 4y 5o 92, 500
Privatel %16, 000 ~ 511, 000 % 27,000 ~
years 22, 800 -11, 500 34, 300
Publicd | 99,000 - 9 4 17, 000-
years 10,000 | 16,000-16,500 | 18, 000
~ERT : : » »
Privated | 4 17,000 - 4 % 33,000 -
years 18,000 | 16,000-16,500 | 34,500
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ME LR et o ﬁjb—kj’;&gy HFAREFREREVRTET o F R FFAEHL
BB AL FARN AR A A EF L RRB AL E N Fa G LR

g% N & A 2oy s

kS| k| 9
% 3,000~4,000 | % 300~400
25, 000~30, 000| 5, 000~6, 000 ! ! 33, 300~40, 400

A |REF(EH) B3
% 600-~700

fﬁ&-{:? =

X X

% 250~ -
12207350 “000-2, 000 1, 850~3, 050

t'd:, [EIPN

2017 7 R : 545 ¢
BExY

A

3F"EE e A

18 percent of such amount. ¢ ©
(18%) «

$1.800, plus 20 percent of the excess of such amount over $10,000.+ «
( SI1800+&H1$10000 £ 20% ) ©

$3.800, plus 22 percent of the excess of such amount over $20,000.¢ «
($3800+#31$20000 ] 22% )

$8.200 plus 24 percent of the excess of such amount over $40,000. ¢ «
($8200+48H1$40000 ) 24% ) #

$13,000, plus 26 percent of the excess of such amount over $60,000. « «
{ S1300+#111560000 ) 26% ) +

Not over $10,000¢

Over $10,000 but not over $20,000

Over $20,000 but not over $40,000

ARE FEAA

B/QDOT

9?"&2 RitA  ARE

Over $40,000 but not over $60,000 {8/QDOT

Over $60,000 but not over $80,000

Over $80,000 but not over $18,200, plus 28 percent of the excess of such amount over $80,000. ¢ «
$100,000¢ ($18200+43:1$80000 9 28% ) «
Over $100,000 but not over $23,800, plus 30 percent of the excess of such amount over $100,000. '«
$150,000¢ ($23800+#84$100000 7 30% ) ARR  FAREM HitA FRARRMH  RBA
Over $150,000 but not over $38.800, plus 32 percent of the excess of such amount over $150,000. '« L
$250,000¢ ($38800+4H1$150000 19 32% ) +
Over $250,000 but not over $70.800, plus 34 percent of the excess of such amount over $250,000.+«
$500,000¢ (S70800+8 15250000 9 34% ) «
Over $500,000 but not over $155,800, plus 37 percent of the excess of such amount over $500,000. ¢«
$750,000¢ (S155800+#4 1115500000 19 37%) «
Over $750,000 but not over | $248,300, plus 39 percent of the excess of such amount over $750,000. ¢« R 543W(15) 2 =R 3 %
$1,000,000 5248300+ 115750000 #9 39% ) « 5458(16)
Over $1,000.000 $345,800, plus 40 percent of the excess of such amount over $1,000,000./¢
($345800+#4$1000000 ) 40% ) «
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