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&35 (90.9%)

F—=ZZU7 (0.9%)

& (0.9%)

BHP Billiton Finance USA, Ltd. (@). (b). (o)
6.75% due 10/19/75

Newcrest Finance Pty, Ltd. (b)

4.20% due 10/01/22

4.45% due 11/15/21

#HESE

F—R NS U7 EET (i $918,014)

HF+ (0.9%)

& (0.9%)

Husky Energy, Inc. (c)

4.00% due 04/15/24

Yamana Gold, Inc. ()

4.95% due 07/15/24

HESE

HFIEst (Effi $767. 153)

TAIVEE (26.8%)

BEIBREZF (26.8%)

AIMCO CLO 2015-A Class BN (a), (b)

2.98% due 01/15/28

Ares XXXV CLO, Ltd. 2015-35A Class C (@), (b), (c)
3.53% due 10/15/25

Benefit Street Partners CLO, Ltd. 2012-IA Class BR (@), (b). (c)
3.78% due 10/15/25

CIFC Funding 2012, Ltd. Class A2R (a), (b), (c)
2.92% due 08/14/24

CIFC Funding 2014-Ill, Ltd. Class INC (a), (c)

0.00% due 07/22/26

CIFC Funding 2015-ll, Ltd. Class B (a), (b). (0
2.79% due 10/19/27

Eagle |, Ltd. 2014-1A Class A2 (b)

4.31% due 12/15/39

FDF I, Ltd. 2015-1A Class A (b)

4.40% due 11/12/30

FDF II, Ltd. 2016-2A Class A (b)

4.29% due 05/12/31

Fortress Credit BSL II, Ltd. 2013-2A Class A1F (a), (b)
2.19% due 10/19/25

Galaxy XVII CLO, Ltd. 2014-18A Class C1 (a), (b), (c)
3.68% due 10/15/26

Garrison Funding 2016-2, Ltd. Class A2 (a), (b)
4.01% due 09/29/27

Gramercy Real Estate CDO 2006-1, Ltd. Class B (a), (b)
1.08% due 07/25/41
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, 005, 959

992, 166

99. 458

960, 580

313,323

998, 911

489, 705

, 050, 758

. 018, 462

,002, 248

994, 497

997, 300

156, 942
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usbD
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usb

usb

pavz
2,000, 000

900, 000

, 000, 000

. 909,517

974,079

, 000, 000

700, 000

, 000, 000

, 000, 000

, 000, 000

500, 000

500, 000

500, 000

, 000, 000

, 000, 000

, 000, 000

, 100, 000

400, 000

463, 351

T E)

Great Lakes CLO 2015-1, Ltd. Class A1 (@), (b)
2.63% due 07/15/26

LCM XV LP 15A Class C (a), (b)

3.93% due 08/25/24

LSTAR Securities Investment, Ltd. 2016-3 Class A (a),

2.53% due 09/01/21

LSTAR Securities Investment Trust 2015-4 Class Al (a),

2.49% due 04/01/20

LSTAR Securities Investment Trust 2016-2 Class A (a),

2.52% due 03/01/21

(b)
(b)

(b)

Northwoods Capital XI, Ltd. 2014-11A Class C (a), (b)

3.43% due 04/15/25

OCP CLO 2014-6, Ltd. Class D (a). (b). (c)
5.63% due 07/17/26

OCP CLO 2016-11, Ltd. Class A2A (a), (b)
3.03% due 04/26/28

Putnam Structured Product Funding 2003-1, Ltd. Class A2 (a),

1.52% due 10/15/38
Sound Point CLO IlI, Ltd. 2013-2A Class C1 (a),
3.38% due 07/15/25

SRERS-2011 Funding, Ltd. 2011-RS Class A1B2 (a), (b)

0.76% due 05/09/46

(b),

TICP CLO Ill, Ltd. 2014-3A Class B1 (a). (b). (o)

3.05% due 01/20/27

Venture XIIl CLO, Ltd. 2013-13A Class SUB (b).
0.00% due 06/10/25

Venture XVI CLO, Ltd. 2014-16A Class A3L (a),
3.43% due 04/15/26

Voya CLO, Ltd. 2013-1A Class B (a), (b), (0
3.58% due 04/15/24

Voya CLO, Ltd. 2014-2A Class B (@), (b), (c)
3.63% due 07/17/26

WhiteHorse VIII, Ltd. 2014-1A Class B (@), (b)
2.81% due 05/01/26

BEBRIIFSE

T VEEEET (Eif $26, 933, 351)
R=ZAHFE (0. 4%)

Ef& (0. 4%)

Dominican Republic International Bond (b)
6.85% due 01/27/45

EfESE

REZAHHMESET CEffi $397, 579)

FAIWS VR (0.4%)

BEBREISF (0. 4%)

ECAF I, Ltd. 2015-1A Class B1 (b)

5.80% due 06/15/40

BEBRIIFGE

FAILS Y REST (0.4%) (i $466. 215)

()

(b),

()

(0)

Al

1,984,915

900, 009

987,172

, 885, 648

951,675

978,126

604, 412

99, 809

861, 681

997, 644

299,229

500, 040

277,008

993, 000

995, 334

999, 954

1,079, 548

27,269,513

27,269, 513

448, 000

448, 000

448, 000

454, 084

454, 084

454, 084
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usbD

usb

usb

usbD

usb

usbD

usb

w

o

500, 000

199, 500

488, 665

350, 000

475, 000

. 003, 244

487,525

914, 676

999, 471

, 000, 000

250, 000

999, 545

, 100, 000

841,117

750, 000

661,928

, 150, 000

. 109, 846

#RifE

=7 (0.5%)

EfE (0.5%)

Kenya Government International Bond (b)

6.88% due 06/24/24

EfESE

=7 & (Effi $475, 823)

WIEYIIWT 0.7%)

NoO—> (0.7%)

Altice France S. A.

5.00% due 01/15/24

Travelport Finance (Luxembourg) S.a.r. L.

5.00% due 09/02/21

Nvoo—-rast

WotvTIVoEEt (&l $686, 959)

~IL— (0. 4%)

EfiE (0.4%)

Corp. Financiera de Desarrollo S. A. (@), (b), (0

5.25% due 07/15/29

EfESE

~RIV—E&Et (& $346, 707)

KE (59. 9%)

BEBREI (28.7%)

Apollo Aviation Securitization Equity Trust 2016 - 1 Class A (b)
4.88% due 03/17/36

Banc of America Funding 2015-R4 Trust Class 8A1 (a), (b)
0.70% due 01/27/35

Capmark Military Housing Trust 2007-AET2 Class A (b)
6.06% due 10/10/52

Castle Aircraft SecuritizationTrust 2015-1 Class A (b)
4.70% due 12/15/40

CD 2016-CD1 Mortgage Trust Class XA (a)

1.58% due 08/10/49

Cent CDO 14, Ltd. 2007-14A Class C (a), (b)

1.38% due 04/15/21

Cerberus Onshore Il CLO LLC 2013-1A Class C (a), (b)
4.18% due 10/15/23

Citigroup Commercial Mortgage Trust 2016-C2 Class XA (a)
1.95% due 08/10/49

Citigroup Commercial Mortgage Trust 2016-GC36 Class C (a)
4.92% due 02/10/49

Citigroup Commercial Mortgage Trust 2016-GC37 Class XA (a)
1.97% due 04/10/49

Citigroup Commercial Mortgage Trust 2016-P5 Class C (a)
4.47% due 10/10/49

COMM 2015-CCRE26 Mortgage Trust Class XA (a)

1.21% due 10/10/48

CSMC Series 2015-12R Class 2A1 (a), (b)

0.99% due 11/30/37

A OBEHFITHIET 7V R

Al

490, 000

490, 000

490, 000

201, 8%

491, 414

693, 308

693, 308

377,125

377,125

377,125

Deutsche Alternative-A Securities Mortgage Loan Trust Series 2006-OA1 Class A1 (@), (c)

0.73% due 02/25/47

469, 063

935, 423

491, 884

905, 529

105, 271

928,618

248, 852

133,245

177,324

495, 901

751, 447

452, 965

, 080, 707

904, 442
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usbD

pavz

, 000, 000

, 000, 000

500, 000

, 000, 000

894, 201

978, 500

906, 714

469, 836
, 238,709

, 397,516
942,904
423, 364

2,500, 000
1,000, 000

664, 441

1,169, 376

2,243,488

408, 775

600, 000

648,193

744, 401

685, 640

1,073,078

1,293, 264

4,976, 057

T uE

Fortress Credit Opportunities Il CLO LP 2014-3A Class A1T (a), (b)
2.56% due 04/28/26

FREMF 2015-K46 Mortgage Trust Class B (a), (b)

3.82% due 04/25/48

GS Mortgage Securities Corp. Trust 2016-ICE2 Class C (a), (b)
4.77% due 02/15/33

GSAA Trust 2005-6 Class M1 (a), (c)

0.96% due 06/25/35

GSMSC Resecuritization Trust 2015-8R Class A (a), (b)
0.67% due 04/26/37

Harbour Aircraft Investment, Ltd. 2016-1 Class A

4.70% due 07/15/41

Hilton USA Trust 2013-HLF Class DFL (a), (b)

3.27% due 11/05/30

Lehman XS Trust Series 2005-7N Class 1A1A (a), (c)
0.80% due 12/25/35

0.71% due 02/25/37

LSTAR Securities Investment Trust 2015-1 Class A (a). (b)
2.52% due 01/01/20

LSTAR Securities Investment Trust 2015-2 Class A (a), (b)
2.52% due 01/01/20

LSTAR Securities Investment Trust 2015-3 Class A (a), (b)
2.52% due 03/01/20

Morgan Stanley Capital | Trust 2016-UB11 Class XA (a)
1.83% due 08/15/49

Motel 6 Trust 2015-MTL Class D (b)

4.53% due 02/05/30

Nationstar HECM Loan Trust 2016-1A Class A (b), (c)
2.98% due 02/25/26

RALI Series 2006-QO10 Trust Class A1 (@), (c)

0.69% due 01/25/37

RALI Series 2006-Q0O2 Trust Class A1 (a), (c)

0.75% due 02/25/46

STORE Master Funding LLC 2013-2A Class A2 (b)

5.33% due 07/20/43

Taco Bell Funding LLC 2016-1A Class A23 (b), (c)

4.97% due 05/25/46

Venture VII CDO, Ltd. 2006-7A Class A1A (a), (b)

0.93% due 01/20/22

VOLT XXXIX LLC 2015-NP13 Class A1 (b)

4.13% due 10/25/45

VOLT XXXVI LLC 2015-NP10 Class A1 (b), (c)

3.63% due 07/25/45

Wachovia Asset Securitization Issuance Il LLC 2007-HE2 Trust Class A (a),

0.66% due 07/25/37

Washington Mutual Mortgage Pass-Through Certificates WMALT Series 2006

-AR9 Trust Class 1A (@), (c)

1.34% due 11/25/46

Wells Fargo Commercial Mortgage Trust 2016-NXS5 Class XA (a)
1.74% due 01/15/59

F{iEE

997, 800
992, 897
503, 501
899, 841
810, 652
981,693
906, 714

418, 428
855, 374

, 395, 420

929, 832
417, 801

279.140

,003, 326

663, 956

986, 118

987,314

431,130

621, 380

642, 863

750, 329

686, 728

935, 303

935, 559

489, 769
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A OBEHFITHIET 7V R

#RifE Bt}
Wendys Funding LLC 2015-1 Class A23 (b)

4.50% due 06/15/45 494, 265
BEBRIIFGE 29, 097, 804
NvoO—> (5.3%)

American Tire Distributors, Inc.

5.25% due 09/01/21 370, 357
Cengage Learning, Inc.

5.25% due 06/07/23 349, 437
Ceridian HCM Holding, Inc.

4.50% due 09/15/20 490, 312
Cvent, Inc.

5.00% due 06/16/23 403, 500
Dayton Power and Light Co.

4.00% due 08/24/22 405, 252
DJO Finance LLC

3.25% due 06/08/20 344,094
Dole Food Co., Inc.

4.51% due 11/01/18 293,835
EIG Investors Corp.

6.00% due 02/09/23 254, 541
Engility Corp.

5.75% due 08/14/23 343,212
Epicor Software Corp.

4.00% due 06/01/22 297,563
Leslie's Poolmart, Inc.

4.25% due 08/16/23 201,625
P.F. Chang's China Bistro, Inc.

4.53% due 07/02/19 439, 087
Smart & Final Stores LLC

4.30% due 11/15/22 450, 985
Solera LLC

5.75% due 03/03/23 251,678
SRS Distribution, Inc.

5.25% due 08/25/22 512, 955
Nrono—ras 5, 408, 433
& (13.9%)

AmeriGas Partners LP / AmeriGas Finance Corp. (c)

5.63% due 05/20/24 84,800
Bank of America Corp. (a), (o), (d)

6. 10% due 12/29/49 625, 500
6.30% due 12/29/49 108, 625
Bumble Bee Holdings, Inc. (b), (c)

9.00% due 12/15/17 502, 500
Citigroup, Inc. (@). (c). (d)

5.95% due 12/29/49 499, 849
6.25% due 12/29/49 215,250
ConocoPhillips

6.50% due 02/01/39 516, 331
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RS

SC Holdings LLC (b), ()
6.63% due 10/15/25
DISH DBS Corp.
5.88% due 11/15/24
EQT Corp.
4.88% due 11/15/21
Federal Home Loan Banks
5.50% due 07/15/36
Federal Home Loan Mortgage Corp.
0.00% due 12/14/29
6.75% due 03/15/31
FNMA Principal Strip
0.00% due 05/15/30
Fort Benning Family Communities LLC (b)
5.81% due 01/15/51
Freddie Mac Strips
0.00% due 03/15/31
GEO Group, Inc. ()
5.88% due 10/15/24
Gulfstream Natural Gas System LLC (b), (c)
4.60% due 09/15/25
Halliburton Co. (c)
4.85% due 11/15/35
Hess Corp. (c)
4.30% due 04/01/27
Hospitality Properties Trust (c)
5.25% due 02/15/26
HP Communities LLC (b)
5.78% due 03/15/46
Kennedy-Wilson, Inc. ()
5.88% due 04/01/24
Micron Technology, Inc. (b), (c)
5.25% due 08/01/23
Molex Electronic Technologies LLC (b), (c)
3.90% due 04/15/25
MPT Operating Partnership LP / MPT Finance Corp. (c)
5.25% due 08/01/26
Sprint Communications, Inc. (b)
7.00% due 03/01/20
Sunoco Logistics Partners Operations LP (c)
5.95% due 12/01/25

Teachers Insurance & Annuity Association of America (@), (b),

4.38% due 09/15/54
Tennessee Valley Authority
4.25% due 09/15/65

5.38% due 04/01/56

Vector Group, Ltd. (c)
7.75% due 02/15/21

F{iEE

271,250

469, 063

273,740

434, 845

429,872
137,528

,093, 452

506. 240

, 232,586

172, 000

209, 703

375, 144

201, 557

581,593

579, 885

302, 250

345, 625

272,563

103, 750

482, 625

695, 363

506, 250

594, 832
353,743

421, 880
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WP Carey, Inc. (o)
4.25% due 10/01/26
HESEt

Ef& (10.5%)

Federal National Mortgage Association

1.88% due 09/24/26
FNMA Principal Strip
0.00% due 05/15/29
Freddie Mac Strips
0.00% due 09/15/29
0.00% due 07/15/32
U.S. Treasury Note
1.50% due 08/15/26
U.S. Treasury Strip Principal
0.00% due 11/15/44
Eff5E

#7518 (1.5%)

County of Miami-Dade FL Aviation Revenue (c)

3.86% due 10/01/41

State of California

7.60% due 11/01/40
MISEEE

KEGE CEfi $59, 494, 363)
&G CE(i $90, 486, 164)
FEEAIRE (8.4%)

KE (8.4%)

EHfEE (3.5%)

JPMorgan Chase & Co.
0.15% due 10/03/16
EHfARGET

BEfE (1.1%)

Federal Home Loan Bank Discount Notes

0.21% due 10/19/16

Ef&&Et

A=Y - R—/V— (3.8%)
Campbell Soup Co.

0.55% due 10/06/16

Nissan Motor Acceptance Corp.
0.68% due 10/17/16

Ryder System, Inc.

0.73% due 10/18/16

A=Y vl - R—=NN—&F
KREGET (& $8, 569, 611)
fEHpREGE (Bl $8, 569, 611)
IREHSER (B $99, 055, 775)

BEZEET IRES L VZDMDEE

s

(a) 20166F 9 B30 8 RN EEEFEES.
(b) 144A BEZ5— 1933535 ENE EDIRA144A DT T SEC DEZRDBEARN TR > TVDEESS. TNSDIESF. ERETICEE LU TEBKBIRERNDETHTEET

Fo MICECHDRVBRY . TNSDIEZFFREPEN GV EFHRINEE Ao

(0) FARIEESRIAN EEE5.
(d) XAf&.

A OBEHFITHIET 7V R

HEEIC
EHBEE SHiiEE

557,636

14,157, 830

696, 490
430,712

178, 815
486, 224

4,698, 845

4,171,966

10, 663, 052

706. 377

810, 565

1,516, 942

60, 844, 061

92, 425, 235

3,570,610

3,570,610

1,099, 884

1,099, 884

1,499, 885
1,399,577

999, 655

3,899,117

8, 569, 611

8, 569, 611

9 $ 100, 994, 846

9.3
0.7 663, 091
100. 0% $ 101, 657, 937
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7Y RURIVOAERBLEZE 20165 9 A30HIRE FBEEDO. 0%)

B\ AHYVI-—N—F1— ZHRER REE bld) T8 Bl STl (8) STl (18)
JPY Citibank N.A. 10,000,000 201610848 USD %431 $ 320 % -3 320
JPY Citibank N. A. 7,000,000 2016£10858 USD 69, 158 - (30) (30)
JPY Citibank N. A. 20,000,000 2016£E10858 USD 197,595 - (86) (86)
USD Citibank N. A. 22,709 2016810838 TRY 723,782 1,504 - 1,504
USD Citibank N. A. 169,353 20164E1083H NZD 232,131 547 547
USD Citibank N. A. 38,930 201610838 ZAR 525930 684 - 684
USD Citibank N. A. 80,446 2016410848 NZD 111,045 - (305) (305)
USD Citibank N. A. 98,748 201610848 AUD 128,932 83 - 83
USD Citibank N. A. 63,785 2016410848 TRY 190,513 295 295
USD Citibank N. A. 76,989 201610858 AUD 100,589 15 15
USD Citibank N. A. 214,840 2016510858 TRY 644,342 160 - 160
$ 3608 @y § 3187
RRIL - IS ADONEEBLEDN 20165 9 B30RRE GEEEDO. 1%)
Bl AYYI—IN—F4— B #EE xY O ZHSE iR STl (18) Tz (8)
AUD Citibank N. A. 8,876,018 2016£109208 USD 6715877 $ 74063 $ $ 74,063
AAyY - ISZAONEBBAEERY 20165 9 BOERE (HEENDO. 8%)
B\ AHYVI-N—F1— ZH=ER REE 5t B2 k] Epalitind ST (38) STl (18)
JPY Citibank N. A. 6.186,571.565 2016£108208 USD 60,308,332 $ 824,832  § $ 824,832
NZ RV - 75 2DONERBCERN 20165 9 B0BHAE (EEDO. 0%)
B\ AHYVI-N—F1— ZH=ER REE 5t T8 Byl ST (38) STl (18)
NZD Citibank N. A. 5.331,390 20164E108208 USD 3,906,270 $ $ (31,9000  $  (31,900)
ML - US - ISZAONEABEERE 20165 9 B0ERE (HEENDO. 0%)
B\ HOVI-N—F1— ZRER REE bl 2R Bl SHE (38) STl (18)
TRY Citibank N. A. 7.582.218 2016££108208 USD 2535212 § $ (7,154 $  (17,154)
BPIUN - SYR - ISAONEEBEEDE 201659 HOEHRE (HEEDO. 1%)
BL  AYYI—N—F g — LS &R zY O ZHSE iR STl (18) STl (18)
ZAR Citibank N. A. 18.277.299 20164108208 USD 1,270.306 $ 54872 § $ 54,872

WE DI

AUD R

JPY =R

NzD “a1—I-3VFK- Rl
TRY MLV3-US

usbD KR

ZAR m7I7Un SR
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<fEEIEHR>

40 - I2—TFEY N -IY-TFUR

L7V (FAUBESITEET 7R (BRBANY IS BEAYIRL) ) MEENRELTVD [F40 -
RR—=7Eyb -IP=T7UR] OREH Q016F1289H) & HT 7Y ROREBNEB>THUEIDT, 4
J7YRORER Q01738 7H) BELCSIFZ2IAD - Ix—7Ey b - IP-—T 7Y ROBAEEDHNETEZ34
R=ICHETBEWZLFE U

B4/ - Ix—7tEv b IHF—T 7Y ROFELFTEIHIE

n # &
(20165F9 5 8 EN'520178 3 B 7 H&E T)
8 7t &
8 R &= ) # 1R Fa &
TH M
645 EEEHAGEZS 2017/2/20 4,280, 100
629 EEIZHAGEZS 2016/11/28 2,440,076
642 EEIEHAGEZS 2017/2/6 2,410,036
632 EEIZHAGEZS 2016/12/12 1,890, 066
619 EEEHAEEZS 2016/10/11 1,290, 027
638 EERREAGES 2017/1/16 1,270,010
620 EEEHAEEZS 2016/10/17 1,220, 042
623 EEEREHAEESS 2016/10/31 1,180, 035
648 EEIEHAGEZS 2017/3/6 1,130, 043
649 EERRHAGEZS 2017/3/13 1,010, 047

(1) SREFRELRE BBNFDEFSENTHEIFEA).

(E2) BARBIEFHIET,

WEAEER#R

T, 2017387 BRECHIIZIA4D - vx—7Ey b - IHF=T7 K (10,39, 091F0) OARBTI,
(NEA FFEE) BitfE (E%E5H)

2017 3 57 BRAE

55BB1 BEEMEAE AL X
X % B E S B SO @ EALtE LR A -
it %= 5L E 2N E 2 TR
FH A % % % % %
EET 1,970, 000 1,970, 040 18.9 — — — 18.9
(1) BALEIE. MAERECH T 2 HEOHE.
(CE2) 2EESE. FHBHREDBEMRGIEUIET,
(33) D& OBHERIC OV TR ERERNE EE, MHEBatSEs)F—IEAFLTLET,
QEA (GFER) NiE (EF5)
0178 3 5 7 05
X 3 % i RS R ¥ m = EEEEEE
% +A FH
EfEEE 631 BRI 390, 000 390, 003 2017/03/10
649 ST HAETS — 1,010, 000 1,010,015 2017/03/13
651 EREIE A 570. 000 570, 021 2017/03/21
LR 38547
R i 1,970, 000 1,970, 040

() BAEREIEIET,
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WS DR HEDHTS
()
10,022
-
10, 020

\_\

10,018
10,016
10,014

HoE LIS

(2015.12.9) (2016.12.9)

= £ 1 %@ N

T A B WEE | BALE

| % %

(HAE) 201546128 9 5 10, 020 — 5.7

128% 10,020 0.0 52.0

20166 1 B 10,020 0.0 61.6

GES 10, 021 0.0 485

EEES 10,020 0.0 321

=ES 10,020 0.0 2.5

5 Bk 10,019 A 0.0 10.5

AEES 10,019 A 0.0 10.5

EES 10,018 A 0.0 19.3

EES 10,017 A 0.0 4.5

CEES 10,017 A 0.0 2.1

108k 10,016 A 0.0 3.4

e 10,016 A 0.0 2%.7

(BA=%) 2016E128 9 & 10,016 A 0.0 282

(1) WEEEMELT.

(£2
TEY,
(£3

NHERA R EHRTOEMTES (@RitEs) BRUBESEYZER

HI7 VR REULCINBEDOBRREZD S U TREERZTR> TS,
NYFIY—IBRUSEELEH ) FE A

40 - I2—TFEY N -IY-TFUR

(ERZE)

S EAEMBEBEDHREICDOVT

[EL4E(TRE - B ER]

A5 0 10,020 HAZR - 10,016F BEE=X : A0.0%
(BEMREOF G EHER]

BEFREMERELUECEREN D, BEEMBIITELE U,
QIRERIBEICOVT

CEMNEHASRTR

HE&Y. OREEN - BRSRIERNZHEL. 201651 BI1CIF
YA FREATEEYN - BNEFENOBEAZ, 9 BICIERESF)
BEAEEN - BSREIDOBAZRELFE U, TDLDH
ROEREREESIC. BEEHHZE (3HAY) oW BKY
HIERI—-ILEBEYSFIFETLE U

QHIHICHITD [SEDOERAE]

MENE S EEORLMICERL. EHOEESKLV0'I—)L - O—
VEDERETHEEANDREICLY . TENGERETER>TEL
UESCH
SR—rTAUFICDONT

MEMECEEOREMICER L. EHOEBESLUI—)L - O—

FICKDERZTRVE U,

ORNUFI—TEDEEICDNT
LT 7Y REEADOTHEFCFEEEELBRINYFI—ITBLY
SEEHERITTBY EEA.

(SDERAEH)
MEELEEDOLZERMEICEE L. RENFERZITENET,

W1 5035 OERDOREHE
15 B El B
FTERITTFHR —
BImEEZSENS % —
ZDhER 0
(ZDAth) ( 0)
= st 0
GX1) HhOBEA (EBERONDZBOIESEEREZSO) [HEI. BHICK->T
SHEORICEEN BB, BIBACLVERUBRTY., BADE
ERLUBHEECOVTIEFNBD [1 50N DBEEOHEE OEEOH

ZEISRZE N,
(E2) BEEIEICHFBZMEAALTHIET,

36



D-IX=TFEY b -IPF=TFUR

FEESLUEE|DRR WHAAEEREHER
’A t & (WEA GFEE) NHE (@EREH)
(20155:128 1081520165128 9 HET) VERRER o H *
5 it % Tt & 35BB| BEFHRERMEALE
X 9 |m=E | e A E LT -
m | BfEREESS ( 51,515, 000) M @ % % % % %
(1) SBEBELRE BBIFAFBENTBIFEA), EHREE]2 960, 0002.960.0%) 28.2) — —| — 28.2
(£2) ( )AFMBRICKDEID T, LROHFICEZENTEUF A, GE1) $EALEE. EEREICT 2IHBEDLE,
(E3) BAFRBETHET, (%2) ZEETE. FHOBEORMKBISLHET,
(E3) FHlEES K OBMERIC OV TIFERERBEG 13HE,. MiEERIHELY

F—IEAFLTVET,

WEERTERR QBEA (FBERE) LtE EmE)
n # & E H *
(20155128 10Hm 520165128 9 HET) X 49 8 W |EFx| mEmeRE | HOE | &esss
] HA o % FMA FH
= = — o EEEESS | 632 EEEEHAES | — |1,890.000 |1,890, 015 | 2016/12/12
5l D 7t D 634 EFES 320,000 | 320,006 | 2016/12/19
8% 17 & % 8 1 & =@ 63 EEEMEES | — | 750,000 | 750,034 | 2016/12/26
5 T st [ 3684
EREREAEIES 2016/5/30 |4, 500, 177 ey 2.960. 000 |2, 960, 056
613 ERESEHAEEZ 2016/9/12 |3,790, 054 va——
601 EEEEEETS 2016/7/19 |3, 150,065 () BEARETIEC.
611 ERESEERTZ 2016/9/5 |3,010,051
620 EEEERTS 2016/11/28 |2, 440,076
5 2,000, 342
1,980,036
SHREES 2016/8/22 [1,940, 045 PR
610 EIBEHATS 2016/8/29 |1.920,05 WAIRFEAEDRAL 16128 9 BB
632 EEEHETE 2016/12/12 |1, 890,066 = = —
(31) 2BEZELRS @BATHESENTSYELA). 15 5] e
GE2) BRERBRYIST. : S =
e %
NS 2,960, 056 27.4
a—)b - O—%. 20t 7,832,675 72.6
G (SELREERLER 10,792,732 100.0
(3) SHBBOBABETHET,

37




40 - I2—TFEY N -IY-TFUR

BEE. 88, TASLUEEMBEOIRRT WiERDIKR
2016£E128 9 BIRA LE E2015E128108 E2016£1289H
18 8 E| ] =x 18 S| E| Lt

(A)&E 10,792,732, 361 (A) BEHEN S AN 1,082, 398H
O—Jb-O—v% 7,832,629, 033 SPEVF] S 1,776, 408
NHE (FHihEE) 2,960, 056, 480 ZDMNEE 46, 848
Z DAt RN g 46, 848 IFE A 2,905, 654
(B)&f&E 300, 005, 700 (B) BifisEssstE SR A 3,128,171
Kb 300, 005, 700 b=t 40
(C)HiEERE (A—B) 10, 492, 726, 661 FTER A 3,128,211
A 10, 476, 400, 958 (C)ZznfthEmR A 111, 607
RIS 16, 325,703 (D) XEpERS (A+B+C) A 4,322,176
(D) SZEStEROL 10, 476, 400, 95801 (E) milpfgtiams 24,173, 441
1 AOXVEEME (CD) 10, 016M (F)@BHEERs A 6,316,919
*HIEIC B 5 A1, 186, 116,869, BB sengeoames | (G)ENEEERGS 2,791,357
1,736,323, 360F9. [EIREHITTAEAIG3, 446, 039, 2713 T o (H)&5 (D+E+F+Q) 16, 325, 703
* MEIR(CRF U T — T 7 Y RERENRE T 2 REETDTAERS, 1 RERiGEERE (H) 16, 325, 703

D 70-NU - NATUYREET 7RI (BBANYIHY) 998, F'4
DESFITHIED 7V R (BBAvIHY) 99H. JA4DESITHIED 7>~
R (BBAYIRL) 99, BERIRES ( DXEKEETH Q7T ~OT LU
=7 L (BAHER) 219,583, BERIRS A DXEKEETHR 7D MO
FUIT L (F2EREE) 24,9530, §'4 DKEKEETHY AV aLUIT
L (BASHER) 848,380, 94 DKEKREETHRY AV a U7 L (|2
CREEY) 66,873M. 5+ DKEKERETH D 7 > 136,730, 213, 947 /N
B - XEEHBIE Ty VR BEBEAvIHY (E1OREDR) 4,995, 940
/NB - KEFEFSHE T 7V BREAVIRL (F1ERER) 4,995, it
FNATUw RS T 7 R2014-04 (BBAY IH Y /BREEBHE) 999,
HHRNATUw REEET 7 > R2014-07 (BB v IHY /REEBMNE) 999
. 5N T w REFED 7 >~ R2014-10 (BEA Y IH Y /REENE) 999
M. H®FNATUw REEET 7 > R2015-01 (B&AY IH Y /REBHNE) 999
M. 940 TSI UPIVEa BREPER) —X—/N— - NAAVAL-
a500—249,9M8. 94D - TSI - U7 IEa (BEDER) —X—
JS— - NAAVHL— al000—2R49, 91, 94D - F—A S U PSStk
TP YR IR— - R=bT#UF39,455 979, 5« DEAKIA VT v
R+ T7PYR= TR Ver3 —1,078,302, 562, '+« DEAKRA VT v
2 TJ7YR=YT M1 Ver7 —1,257,987, 220, 94 DBAKRA VT v I
A TPV R=Y TN Ver5—2,005 808,384, 54D - AA AFELHEY
Ao (BANDEE) 2,9%. 106M. BERIRAS A DHFA VAL - NI~
(BANHER) BB v IRULI—25,990, 216[. BERIREIS ( DiFRA 5
L N\VI— (BRHEE) BAMI—X1,397, 544, BEERES ( D57
AVAL - N\VI— (BRHER) TSI - UFIL - 3—23,9%, 008M. &
BERATAOHFRA VAL - N\VI— (BEHER) B&EtLI - O—2
1,597,623, A DWFRA VAL - NV T— (FE2ORER) BBEAYIHY
40,885, 9'A DHFA VAL - NVI— (FE2ERER) BEAYIRL
100,789, 94D /NB - KEESHIED 7V R BBAvYISHY (BAHE
1) 29,988,005, ST /NB - KEFESMIED 7Y R BENvIBL @
BoEE) 1,999,201, BEREIRE 940 ,/NB - KEEHEHET 7V R
BHAMI—X (BAHER) 1,002,195, BERIRE S947,/NB - KEE
FHEO VN BETULY NI-X (BASHER) 3,01.774M. 1 DHE
BENAA VAL - TSA—AVALFTVY (FEIR) —1,527,685M, 94D
BAMKA VT vIZ - 77V R REBIR) — 27 ~1-3,536,610, 361
M. A4 0BEMRA VT vIR - T7 YR (REEME) - T MM2—
1,088,870, 549, §'4 DEAKRAVFvIR - T7 VR (REBINE) -
T M13—1, 287,713,056 C 9.
* MRS EOHN Y OEEELEF10,016M T,

(1) BOEBRRELF. —SENSOROERETACDERZV. TAZ
TE3EGEAEEUT, LO25EGERE U TIESNE T,

(X2) BHNEFEBEGECE. BIEEEETALDEREZVV, TAZTOS
SOIFEAXEUT. LO2BEEEFmE UTRESNE T,

38



	当ファンドの仕組み
	為替ヘッジあり
	設定以来の運用実績
	運用経過
	基準価額等の推移について
	投資環境について
	前期における「今後の運用方針」
	ポートフォリオについて
	ベンチマークとの差異について
	分配金について

	今後の運用方針
	1万口当りの費用の明細
	その他の計理データ
	収益分配金のお知らせ
	為替ヘッジなし
	設定以来の運用実績
	運用経過
	基準価額等の推移について
	投資環境について
	前期における「今後の運用方針」
	ポートフォリオについて
	ベンチマークとの差異について
	分配金について

	今後の運用方針
	1万口当りの費用の明細
	その他の計理データ
	収益分配金のお知らせ
	ダイワ・ディスカバリー・ファンド・シリーズ－ダイワ・コア・ボンド・ストラテジー・ファンド（円ヘッジ・クラス／ノンヘッジ・クラス）
	＜補足情報＞
	ダイワ・マネーアセット・マザーファンド
	■当期中の基準価額の推移
	《運用経過》
	《今後の運用方針》
	その他の計理データ


