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20,912

1,439
6, 293
6, 045
1,723
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1,009
665
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836, 993

$ 32, 850, 521
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Gas Natural Fenosa Finance BV®-®-©
100, 000 4.13% due 2049/11/29
AT47 ©.4%)
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485, 339
344, 959
847, 663

12,554

1,690, 515

275, 936
68, 158
57,135
43, 381
26, 615
14, 567
10,214

1,564
2,745
1,386

507, 701

1,182,814

348, 985
386, 580
(10,157)
(1,125, 819)

(400, 411)

157,759
(1,261, 134)
165,123
(1,132, 718)

(2,080, 970)

(2,481, 381)

(1,298, 567)
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100, 000

10, 000

966, 247

932,111

850, 238

, 100, 000

584,723

14,000

328,915

769, 820

980, 556

294, 836

687, 268

60, 095
9,763
24, 326
34,293
44,379
25,225
17,114
53,111
6,674
158,012

Ziggo Bond BV®

7.13% due 2024/5/15 125,195
A 4AE (Rl $236, 227) 248,928
KE (30.8%)

PEFTRIEEERGRES: (9. 4%

COMM 2015-CCRE23 Mortgage Trust Class CME®- @

3.68% due 2048/5/10 986, 081
Core Industrial Trust 2015-CALW Class G® @

3.85% due 2034/2/10 132, 586
Core Industrial Trust 2015-TEXW Class E®©

3.85% due 2034/2/10 986, 519
GAHR Commercial Mortgage Trust 2015-NRF Class EFX®-©@

3.38% due 2034/12/15 989, 128
wEE—ER (0.0%

ADT Corp.

3.50% due 2022/7/15 9, 500
{EEHE ABS (8.4%)

Bear Stearns Asset Backed Securities I Trust 2007-HE1 Glass 21A2¢Y

2.22% due 2037/1/25 946, 012
Bear Stearns Asset Backed Securities I Trust 2007-HE2 Class 22A% ©

2.20% due 2037/3/25 898, 798
Bear Stearns Asset Backed Securities I Trust 2007-HE3 Class 2A®®

2.20% due 2037/4/25 898, 788
#A37{EE ABS (3.3%)

Conseco Finance Securitizations Corp. Class M1@-®

3.84% due 2033/9/1

FOAhABS (1.8%)

Bear Stearns Asset Backed Securities I Trust 2007-FS1 Class 1A3@®
2.23% due 2035/5/25 604, 485
147542 0.0

Andeavor Logistics LP / Tesoro Logistics Finance Corp. @

6. 25% due 2022/10/15 14,473
4 —JHERRR—La— (7.9%

Alternative Loan Trust 2005-IM1 Class A1@®

, 080, 942

2.66% due 2036/1/25 313,217
Alternative Loan Trust 2006-0A3 Class 2A1¢-®

2.2T% due 2036/5/25 660, 565
Alternative Loan Trust 2007-AL1 Class A1®®

2.31% due 2037/6/25 745,703
MASTR Resecur itization Trust 2008-3 Class A1® @

2.53% due 2037/8/25 222,026
Structured Asset Mortgage Investments I Trust 2005-AR3 Class 1A1@-®

2.60% due 2035/8/25 657,713
KESR (il $9, 436, 502) 10, 146, 536
AR (Bl $9, 672, 729) 10, 395, 464
DIFSEISEEETD) (60. 7%

K& (60. 7%

Alerian MLP ETF 657, 439
iShares 10+ Year Credit Bond ETF® 575,138
iShares Core High Dividend ETF® 2,148,716
iShares Currency Hedged MSCI Eurozone ETF® 1,043, 879
iShares iBoxx $ High Yield Corporate Bond ETF® 3,821,919
iShares iBoxx $ Investment Grade Corporate Bond ETF® 2,920, 046
iShares International Developed Real Estate ETF® 505, 890
iShares International Select Dividend ETF® 1,770,190
iShares U.S. Real Estate ETF® 542, 262
iShares U.S. Preferred Stock ETF® 5,939, 671
KEAE 19, 925, 150
DESEIREETD) &5t GBIl $20, 315, 254 19, 925, 150
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BEHER 619
oy INY 619

24,912 BlackRock Global Fund — Emerging Markets Equity Income Fund Class X6© 285, 745
136, 640 BlackRock Global Funds - Asian Tiger Bond Fund Class X3¢ 1,389, 625
oIy &kt 1,675, 370
REIEFEART Gl $1, 665, 466) 1,675,370
i3 A 4.2
ISUEir4=y 0.09
EfiEE  0.00
Brown Brothers Harriman & Co.
EUR 424 (0.57)% due 2018/8/1 496
JPY 108, 951 (0.21)% due 2018/8/1 973
NOK 1 0.20% due 2018/8/1 0
GBP 1 0. 25% due 2018/8/1 9
AUD 2,150 0. 78% due 2018/8/1 1,598
UsD 1,135 1.17% due 2018/8/1 1,135
ERREaEt 4,211
ISUR A2 UAR GEl $4,211) 4,211
DUAR—L 0.3%
e 0.3
DBS Bank Ltd.
UsD 101,930 1.17% due 2018/8/1 101, 930
EfRSaEt 101,930
SUAR—ILVEEH (GEE $101, 930) 101,930
KE Q.9
RS (G.9%
JP Morgan Chase & Co.
UsD 1,276, 782 1.17% due 2018/8/1 1,276, 782
EHRESE 1,276,782
KEGE G $1, 276, 782) 1,216,782
SEHAEATT (Wil $1, 382, 923) 1,382,923
HEEFEIC
aHREE
1SR (S $33, 036, 372) 101. 6% $ 33, 378, 907
RESSUHMOBRELBET HRIE (1.6) (528, 386)
HEE 100. 0% $ 32, 850, 521

BB R OB MRERI TN C, TOREEOFHEE W H 2 F U —U R T N E ZITH BN TRRE D SR DR
MZEATRVSE L TOVET,

(@) =—F7 7 &

(b) 2018 4 7 A 31 HEHEDOEBIFIFRES

(OF YN

(d) 144A GBS - 1933 FREEEOBIAN 144A O b EBERIEBRSIVTNDEER, [FRERIE, BERIVBRIN OB BB NIC L -
THFECEET, BB OBEWTLEH | LR E S, BIBEOREED 72V RY | FRERIIFEENERE & A7 SIVER AL,
(e) JEMEHDOFERRA

2018 4E 7 A 31 HEME, LU T OIS T TEASR0, 462 27 a0 — 1 —)MEA L CVVE T,

20184E7 A 31 BRAEDENEE (HEED 0.0k

Roiar SEA fRA ST HETIM/ (8

Short Euro FX Currency Futures 201849 A ®) $ 6, 965
Short Japan Yen Currency Futures 201849 A 1) 1,588
Long S&P 500 E-Mini Futures 201849 A 7 15, 434
Short U.S. Long Bond Futures 201849 A ) (3, 250)
Long U.S. Treasury 2-Year Note Futures 201849 A 21 (4, 068)
Long U.S. Treasury 5-Year Note Futures 201849 A 10 1,352
Short U.S. Ultra Bond Futures 201849 A ™ (16, 649)
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$ 1,372
2018 57 A 31 BRED 77 > FLRILOSNE A TER R (BiEED-0. 0%)
B EEHEFE HEhbEE  REE Y BdsE S B (8 HEFiEY (18
ER  UBS AG 327,000  2018/8/6 UsD 383,081 § -8 (365) § (365)
USD  Goldman Sachs Group, Inc. 381,518 2018/8/6 ER 327,000 - @,197) (1,197)
USD  UBS AG 383,938 2018/9/6 ER 327,000 284 - 284
$ 24§ (1,562 § (1,278)
201847 A 31 BRED TS VI - LTI » ¥ S RAONNEESERNES GHEED 0.5%)
R IGHEF BSE  REE Y B s I (S PIETTE (D
BRL  Citibank N.A 32,325,142 2018/8/10 1) 8433104 $ 16398 § -8 163, 988
201847 A 31 BREDEE LY b - V) SAONEEEEERNES GEED 0. 0%
R IGHEF BSE  REE Y B s I (S PIETTE (D
ONY  Citibank N.A 5,132,803  2018/8/10 UsD 768,396  $ -8 16,519  $ (16,519)
IR Citibank N.A 11,258,936,903  2018/8/10 UsD 781,659 - (1,539 (1,539)
IR Citibank N.A 54,664,354  2018/8/10 UsD 791,705 4,572 - 4,572
WN  Citibank N.A 14,675,694  2018/8/10 UsD 770,954 14,548 - 14,548
TRY  Citibank N.A 4,362,520 2018/8/10 UsD 904, 505 - (18, 989) (18,989)
IR Citibank N.A 9,711,913 2018/8/10 UsD 721,706 18,885 - 18,885
$ 38,005 §$ (67,040 $ 958
2018 5 7 A 31 ARADANY T - ¥ 5 ADNEEELEENERS BiEEn-0. 29
() 5 HEF bR FHR Y bR i R (D ST (B
FY  Citibank N.A 756,670,208 2018/8/10 UsD 6,815,545 § -8 (52,381) § (52, 381)
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