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HEEIC
GH3EE

EIEZS DERHH

&35 (86.5%)

HF9 (0.4%)

& (0. 4%)

MDC Partners, Inc. (a), (b)

6.50% due 2024/5/1

Yamana Gold, Inc. (a)

4.95% due 2024/7/15

#HESE

hF &5t (& $1, 287, 704)

TATVEE (22.9%)

BEBREIZF (22.9%)

ABPCI Direct Lending Fund CLO | LLC 2016-1A Class A (b), ()
5.05% due 2028/12/22

ABPCI Direct Lending Fund CLO I LLC Class A1 (b), (c)
4.13% due 2029/7/20

AMMC CLO 15, Ltd. 2014-15A Class B1R (@), (b), (0
4.23% due 2026/12/9

Anchorage Credit Funding 4, Ltd. 2016-4A Class A (a), (b)
3.50% due 2035/2/15

Atlas Senior Loan Fund IV, Ltd. 2013-2A Class A2RR (a), (b)., ()
3.61% due 2026/2/17

Atlas Senior Loan Fund IX, Ltd. 2018-9A Class A (a), (b), (0
3.22% due 2028/4/20

Bsprt 2017-F2 Issuer, Ltd. 2017-FL1 Class A (a), (b), (0
3.51% due 2027/6/15

Bsprt 2017-FL2 Issuer, Ltd. Class A (b), (c)

2.98% due 2034/10/15

Cerberus Loan Funding XVI LP 2016-2A Class A2 (b), (c)
4.69% due 2027/11/15

Cerberus Loan Funding XVII, Ltd. 2016-3A Class A (b), (c)
4.87% due 2028/1/15

Cerberus Loan Funding XXIII LP 2018-2AClass A (b), (c)
3.34% due 2028/4/15

CIFC Funding 2014-Ill, Ltd. 2014-3A Class AR (@), (b), (0
3.30% due 2026/7/22

Crown Point CLO IlI, Ltd. 2015-3A Class A2R (a), (b), ()
3.79% due 2027/12/31

Denali Capital CLO XI, Ltd. 2015-1A Class AIRR (b), (c)
0.00% due 2028/10/20

Denali Capital CLO XI, Ltd. 2015-1A Class A2RR (b), (c)
0.00% due 2028/10/20

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

4.31% due 2039/12/15

$

EiIEIi
=]
=

575.250

680, 202

1, 255, 452

1, 255, 452

1,005, 210

2,097,791

1,000, 248

, 906, 663

998, 600

. 490, 791

557,723

990, 271

,002, 220

, 000, 266

998, 770

999, 529

2,493,275

3,003,723

1,000, 983

428, 546
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FDF I, Ltd. 2015-1A Class A (b)

4.40% due 2030/11/12

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

4.29% due 2031/5/12

Flatiron CLO 2013-1, Ltd. Class A2R (b), (c)

3.99% due 2026/1/17

Fortress Credit Opportunities VII CLO, Ltd. 2016-7A Class A1T (b), (0
4.38% due 2028/12/15

Fortress Credit Opportunities IX CLO, Ltd. 2017-9A Class A1T (b), (c)
3.86% due 2029/11/15

Fortress Credit Opportunities XI CLO, Ltd. 2018-11A Class A1T (b). ()
3.65% due 2031/4/15

Garrison Funding 2016-2, Ltd. Class A2 (b), (c)

5.47% due 2027/9/29

Golub Capital Partners CLO 16, Ltd. 2013-16A Class A2R (b). (c)
4.21% due 2029/7/25

Golub Capital Partners CLO 33M, Ltd. 2016-33A Class A (b), (c)
4.79% due 2028/11/21

Golub Capital Partners CLO 36m, Ltd. 2018-36A Class A (b), (c)
3.64% due 2031/2/5

Hunt CRE 2017-FL1, Ltd. Class A (@), (b), (c)

3.16% due 2034/8/15

KDAC Aviation Finance, Ltd. 2017-1A Class A (b)

4.21% due 2042/12/15

KKR CLO 15, Ltd. Class ATA (@), (b), (0

3.89% due 2028/10/18

Midocean Credit CLO V 2016-5A Class AR (a), (b), ()

0.00% due 2028/7/19

Monroe Capital CLO 2014-1, Ltd. Class AR (b), (c)

3.70% due 2026/10/22

Monroe Capital CLO 2014-1, Ltd. Class BR (b), (c)

4.05% due 2026/10/22

Monroe Capital CLO 2015-1, Ltd. Class BR (b), (c)

4.08% due 2027/5/22

OCP CLO 2012-2, Ltd. Class BR (a). (b). (c)

4.31% due 2025/11/22

OCP CLO 20158, Ltd. Class A2AR (a), (b), (o)

3.79% due 2027/4/17

OZLM IX, Ltd. 2014-9A Class A2R (a). (b). (c)

4.00% due 2027/1/20

OZLM XIII, Ltd. 2015-13A Class A1R (a), (b), (o)

3.27% due 2027/7/30

Palmer Square Loan Funding 2018-4, Ltd. Class A1 (b), (c)
0.00% due 2026/11/15

Palmer Square Loan Funding 2018-4, Ltd. Class A2 (b), (c)
0.00% due 2026/11/15

Putnam Structured Product Funding 2003-1, Ltd. Class A2 (b), (c)
3.16% due 2038/10/15

it

992,971
992, 660
2,600, 113
2,006, 083
2,797,051
990, 590

999, 865

—

, 998, 051

—

. 249,239

997, 424

—

, 098, 894

—

. 246, 682

—

, 000, 400

—

, 000, 120

—

, 895, 495

999, 377

999,928

—

. 350, 784

—

. 994, 336

999, 925

2,992, 669

3,001, 274

1,000, 662

438, 446
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554, 657
3,000, 000
1,000, 000
3,000, 000

500, 000

1,000, 000

2,160, 000

254, 800
44, 44

500, 000

1,223, 360

884, 893
221,223

1,262, 576
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Resource Capital Corp. 2017-CRES, Ltd. Class A (b). (c)

2.96% due 2034/7/15

Shackleton 2015-VIIl CLO 2015-8A, Ltd. Class A1R (a).

3.27% due 2027/10/20

TPG Real Estate Finance 2018-FL-1 Issuer LTD Class A (b),

2.91% due 2035/2/15

Tralee CLO Ill, 2014-3A Ltd. Class BRR (a),

3.80% due 2027/10/20

Venture Xl CLO, Ltd. 2013-13A Class SUB (a),

0.00% due 2029/9/10

Vibrant Clo Ill, Ltd. 2015-3A Class A2R (a),

4.40% due 2026/4/20
BEEBREIFSE

A VEBEGE (Effi $65. 600, 933)

=& (0.8%)

& (0.8%)

AIA Group, Ltd. (@), (b), (o)
2.86% due 2021/9/20

HESE

EEGET (E(@ $2. 160, 000)
Wotr7ILT (0.1%)
Nroo—> (0.1%)

JBS USA Lux S. A

4.84% due 2022/10/30

4.89% due 2022/10/30
NvoO—VEas
WotEVTILoEET (& $299, 612)
3509 (0.2%)

111& (0.2%)

Lincoln Finance, Ltd. (@), (b)
7.38% due 2021/4/15

ESE

FS5Es (& $514, 237)
FE (0.4%)

Novo0-> (0.4%)

Misys, Ltd.

5.89% due 2024/6/13
NvoO—VEas

RWESET (i $1, 224, 937)

KE (61.7%)

BEEIEREESF (36.9%)

AASET 2017-1 Trust Class A (b)
3.97% due 2042/5/16

AASET 2017-1 Trust Class B (b)
5.93% due 2042/5/16

AASET 2018-1 US, Ltd. Class A (b)
3.84% due 2038/1/16

GHBEG

A OBEHFITHIET 7V R

fUEE(C

it

554, 656
2,993,813
999, 416
2,966, 937
306, 978
1, 000, 208

65, 439, 656
65, 439, 656

2,162,139
2,162,139
2,162,139

255,738

44, 604
300, 342
300, 342

516, 290
516, 290
516, 290

1,225, 654
1,225, 654
1, 225, 654

880, 225

226, 625

1, 250, 659
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2,600, 000

202, 084
3,001, 489
2,944,509
4,242,781

355, 646

3,000, 000

1,000, 000
606, 698
4,944, 056
32,290, 450
786, 754
23, 600, 000
941, 667
1,000, 000
479, 880
464, 533
890, 852

1. 964, 200
984, 466
770, 360

986, 925

5 HBEIC
SRR GH3EE

ACE Securities Corp. Home Equity Loan Trust Series 2005-HE2 Class M5 (@), (c)
3.24% due 2035/4/25

Aegis Asset Backed Securities Trust Mortgage Pass-Through Ctfs Series
2004-4 Class A2B (a), (o)

3.32% due 2034/10/25

Alternative Loan Trust 2005-59 Class 1A1 (a), ()

2.50% due 2035/11/20

Alternative Loan Trust 2007-OH3 Class A1A (a), (c)

2.51% due 2047/9/25

American Home Mortgage Investment Trust 2007-1 Class GIOP
2.08% due 2047/5/25

Apollo Aviation Securitization Equity Trust 2016-1 Class A (b)
4.88% due 2036/3/17

Argent Securities, Inc. Asset-Backed Pass-Through Certificates Series
2005-W?2 Class M1 (a), (c)

2.71% due 2035/10/25

Asset Backed Securities Corp. Home Equity Loan Trust Series AEG
2006-HE1 Class M1 (a), (c)

2.62% due 2036/1/25

Banc of America Funding 2015-R4 Trust Class 8A1 (a), (b), (c)
2.23% due 2035/1/27

BANK 2017-BNK4 Class XA (c)

1.61% due 2050/5/15

BANK 2017-BNK7 Class XA (c)

0.95% due 2060/9/15

Bear Stearns Asset Backed Securities | Trust 2006-HE9 Class 2A (a), ()
2.36% due 2036/11/25

BENCHMARK 2018-B6 Mortgage Trust Class XA (c)

0.60% due 2051/11/10

CAL Funding lll, Ltd. 2018-1A Class A (a), (b)

3.96% due 2043/2/25

Capital Automotive REIT 2014-1A Class A (a), (b)

3.66% due 2044/10/15

Capmark Military Housing Trust 2007-AET2 Class A (b)

6.06% due 2052/10/10

Castle Aircraft SecuritizationTrust 2015-1A Class A (b)

4.70% due 2040/12/15

Castlelake Aircraft Securitization Trust 2017-1 Class A

3.97% due 2042/7/15

Castlelake Aircraft Securitization Trust 2018-1 Class A (b)

4.13% due 2043/6/15

CD 2016-CD1 Mortgage Trust 2016-CD1 Class XA (c)

1.56% due 2049/8/10

CIM Trust 2017-2 Class A1 (a), (b), ()

4.10% due 2057/12/25

Citigroup Commercial Mortgage Trust 2016-C2 Class XA (c)

1.93% due 2049/8/10

it

2,591, 162

202, 305
2,926,093
2,891,972

657,090

361, 247

3,002, 051

968, 702
578, 455

429,284

—

. 700,732

764, 950

743,780

929,711

984, 609

500, 283

466, 699

878,414

—

, 958, 639

81,120

780, 021

105, 030
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3,789, 842

1.967. 756

413,329
4,500, 000
1,000, 000
6, 546, 329

718, 402

794, 316

892,623

382, 158

1,600, 000

2,037,997
2,600, 000
500, 000
1,000, 000
367, 089
812,140
480, 175
963, 856
3,000, 000
1,000, 000
1,593,711

3,323,132

A OBEHFITHIET 7V R

Citigroup Commercial Mortgage Trust 2016-GC37 Class XA (c)

1.95% due 2049/4/10 384,303
Citigroup Commercial Mortgage Trust 2016-P5 Class XA (c)

1.69% due 2049/10/10 165, 860
Citigroup Mortgage Loan Trust Series 2005-OPT3 Asset Backed Pass-

Through Certificates Class M3 (a), (c)

2.94% due 2035/5/25 412,309
COLT 2018-3 Mortgage Loan Trust Class A1 (a), (b), (c)

3.69% due 2048/10/26 4,507, 981
COMM 2015-CCRE26 Mortgage Trust Class C (c)

4.64% due 2048/10/10 966. 189
COMM 2015-CCRE26 Mortgage Trust Class XA (c)

1.17% due 2048/10/10 330, 189
CSMC Series 2015-12R Class 2A1 (b), ()

2.56% due 2037/11/30 716, 247
Deutsche Alternative-A Securities Mortgage Loan Trust Series 2006-AF1 Class A4 (a), ()

2.52% due 2036/4/25 747,305
Deutsche Alternative-A Securities Mortgage Loan Trust Series 2006-OA1 Class A1 (@), (c)

2.42% due 2047/2/25 868, 995
Falcon Aerospace, Ltd. 2017-1 Class A (b)

4.58% due 2042/2/15 380, 498
FNMA-Aces 2017-M11 Class A2

2.98% due 2029/8/25 1,489, 550
Freddie Mac Military Housing Bonds Resecuritization Trust Certificates

2015-R1 Class B1 (b), (c)

4.66% due 2055/11/25 2,204,858
Freddie Mac Multifamily Structured Pass Through Certificates Class AFX

3.00% due 2027/10/25 2,463,727
Freddie Mac Multifamily Structured Pass-Through Certificates KGX1 Class AM

3.20% due 2027/6/25 481,392
GAHR Commercial Mortgage Trust 2015-NRF Class CFX (b), (c)

3.49% due 2034/12/15 996. 969
GAHR Commercial Mortgage Trust 2015-NRF Class GFX (b), (c)

3.49% due 2034/12/15 360, 380
GE Business Loan Trust 2007-1 Class A (b), (c)

2.33% due 2035/4/15 796. 555
GMAC Commercial Mortgage Asset Corp. 2006-NELL Class A (b)

5.36% due 2051/5/10 476,017
GMAC Commercial Mortgage Asset Corp. 2007-HCKM Class A (b)

6. 11% due 2052/8/10 970, 403
Golub Capital Partners CLO 39B, Ltd. 2018-39A Class A1 (b), (c)

0.00% due 2028/10/20 3,003, 775
GSAA Home Equity Trust 2005-6 Class M1 (a), (c)

2.65% due 2035/6/25 996. 774
GSAA Home Equity Trust 2006-12 Class A2A (a), ()

2.37% due 2036/8/25 1,032,922
GSAA Home Equity Trust 2006-3 Class A2 (a), (c)

2.41% due 2036/3/25 2,032,338
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487, 495
2,732,639
2,000, 000
1, 485, 531
6,918, 048
1,223,323
3,000, 000

340, 568

929, 987
1,246, 273

16, 403, 022
2,415,277
3,050,617

713,598

1,754, 8%

1. 000, 000

2,600, 000
336, 005
835, 406

1,919, 458
724,477

2,314,098

1. 800, 683

5 HBEIC
SRR GH3EE

GSMSC Resecuritization Trust 2015-8R Class A (b), (c)

2.25% due 2037/4/26

Home Equity Loan Trust 2007-FRE1 Class 1AV1 (@), (c)

2. 41% due 2037/4/25

HSI Asset Securitization Corp. Trust 2006-OPT2 Class M2 (a), (c)

2.61% due 2036/1/25

IndyMac INDX Mortgage Loan Trust 2006-AR6 Class 1A1A (a), (c)

2.76% due 2046/6/25

JP Morgan Chase Commercial Mortgage Securities Corp. 2017-JP5 Class XA (c)
1.26% due 2050/3/15

Ladder Capital Commercial Mortgage 2017-FL1 Mortgage Trust Class A (b), (c)
3.04% due 2034/9/15

Ladder Capital Commercial Mortgage 2017-FL1 Mortgage Trust Class B (b), (c)
3.66% due 2034/9/15

Lehman XS Trust Series 2005-7N Class 1A1A (a), ()

2.76% due 2035/12/25

Lehman XS Trust Series 2007-2N Class 2A (a), (c)

2.40% due 2037/2/25

LSTAR Securities Investment, Ltd. 2017-6 Class A (b), (c)

3.83% due 2022/9/1

Morgan Stanley Bank of America Merrill Lynch Trust 2017-C34 Class XA (c)
0.97% due 2052/11/15

Morgan Stanley Capital | Trust 2016-UB11 Class XA (c)

1.79% due 2049/8/15

Nationstar Home Equity Loan Trust 2007-B Class 1AV1 (a), (c)

2.44% due 2037/4/25

New Residential Mortgage Loan Trust 2017-5 Class A1 (a), (b), (c)
3.72% due 2057/6/25

NovaStar Mortgage Funding Trust Series 2007-2 Class A1A (a), (o)

2.42% due 2037/9/25

NXT Capital CLO 2017-1 LLC Class A (b), (c)

4.05% due 2029/4/20

Park Place Securities, Inc. Asset Backed Pass Through Certificates Series
2005-WHQ3 Class M4 (a), (c)

3.16% due 2035/6/25

PFP 2017-3, Ltd. Class A (b), (c)

3.21% due 2035/1/14

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

2.38% due 2037/1/25

RALI Series 2006-QO2 Trust Class A1 (a), (0

2.44% due 2046/2/25

Raspro Trust 2005-1A Class B (b), ()

3.27% due 2024/3/23

Saxon Asset Securities Trust 2007-3 Class 1A (a), (c)

2.53% due 2047/9/25

Seasoned Credit Risk Transfer Trust Series 2017-1 Class HT (a)

2.50% due 2057/6/25

it

475, 264
2,562, 656
1,979,333
1,411,528

432,675
1,222, 486
2,984,129

341,053

894, 481
1,247,052

916,130

210, 508
3,003,770

731,770
1,698, 904

1,001, 767

2,599, 632
335,988
802,919
850, 468
699, 120

2,268,110

1,715,811
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919.719
2,395,276
2,577,974
1. 000, 000
3,000, 000

982,917

196, 583

965, 617

393,535

591, 000

, 000, 000

, 000, 000

. 170, 502

, 487,548

898, 706

(ol

. 951,130

266, 994

773,900

1,093, 032

10, 393, 658

4,878,503

299, 250

516.772

SIEZ5 DA

Seasoned Credit Risk Transfer Trust Series 2017-1 Class MT (a)
3.50% due 2057/6/25

Seasoned Credit Risk Transfer Trust Series 2017-3 Class HT (a)
2.50% due 2056/7/25

Soundview Home Loan Trust 2006-OPT5 Class 1A1 (a), (c)
2.36% due 2036/7/25

Station Place Securitization Trust 2018-6 Class A (c)

0.00% due 2019/9/24

Station Place Securitization Trust Series 2017-7 Class A (b), (c)
3.43% due 2018/11/24

Store Master Funding | LLC 2015-1A Class A1 (b)

3.75% due 2045/4/20

Store Master Funding I LLC 2015-1A Class A2 (b)

4.17% due 2045/4/20

Store Master Funding I-VII 2016-1A Class A1 (a), (b)

3.96% due 2046/10/20

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

5.33% due 2043/7/20

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

4.97% due 2046/5/25

TCP Waterman CLO, Ltd. 2016-1A Class A1J (b), (c)

4.42% due 2028/12/15

TCP Waterman CLO, Ltd. 2016-1A Class A1ST (b), ()

4.38% due 2028/12/15

Textainer Marine Containers V, Ltd. 2017-2A Class A (a), (b)
3.52% due 2042/6/20

Towd Point Mortgage Trust 2017-5 Class A1 (a), (b), (c)
2.82% due 2057/2/25

Towd Point Mortgage Trust 2018-1 Class A1 (a), (b), (o)
3.00% due 2058/1/25

UBS Commercial Mortgage Trust 2017-C2 Class XA (c)

1.30% due 2050/8/15

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

2.58% due 2022/1/20

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

2.35% due 2037/7/25

Washington Mutual Mortgage Pass-Through Certificates WMALT Series

2006-AR9 Trust Class 1A (@), (o)

2.67% due 2046/11/25

Wells Fargo Commercial Mortgage Trust 2016-C37 Class XA (c)
1.17% due 2049/12/15

Wells Fargo Commercial Mortgage Trust 2016-NXS5 Class XA (c)
1.70% due 2059/1/15

BEBRIEFSE

NroO—> (1.5%)

ADMI Corp.

5.49% due 2025/4/30

Cengage Learning, Inc.

6.42% due 2023/6/7

A OBEHFITHIET 7V R

fUEE(C
GHBEG

it

895, 451
2,275,127
2,498,927
1,000, 000
2,999,999

960, 539

195,019

948, 830

400, 111

608, 062

N

, 000, 861

—

, 001,028

—

. 139,704

N

, 488, 881

881,693

434, 801

266,910

752,092

—

,002, 239

520, 697

356. 374

105, 658, 293

301,120

484, 259
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Consolidated Container Co. LLC

Uusb 297,006  4.99% due 2024/5/22 298, 491
DiversiTech Holdings, Inc.

UsbD 327,056 5.24% due 2024/6/3 325,557
DJO Finance LLC

usb 170,790  5.49% due 2020/6/8 171,021

Uusb 172,139 5.59% due 2020/6/8 172,373
Epicor Software Corp.

Usb 624,946 5.50% due 2022/6/1 628, 395
Flexera Software LLC

usb 517,575  5.50% due 2025/2/26 519, 839
Neustar, Inc.

Uusb 397,990  5.74% due 2024/8/8 399, 270
NFP Corp.

USD 1,026,187 5.24% due 2024/1/8 1,027, 341
Nrvoo—-rast 4,327, 666
& (3.6%)
American Equity Investment Life Holding Co. (a)

Uusb 769,000 5.00% due 2027/6/15 745,277
Assurant, Inc. (@), (o)

USD 1,030,000 3.62% due 2021/3/26 1,031,979
Federal Home Loan Mortgage Corp. (d)

Usb 600,000 0.00% due 2029/12/14 404,123
FNMA Principal Strip (d)

USD 2,650,000 0.00% due 2030/5/15 1,752, 645
Fort Benning Family Communities LLC (b)

Usb 500,000 5.81% due 2051/1/15 530, 093
Freddie Mac Strips (d)

USD 3,250,000 0.00% due 2031/3/15 2,093, 874
Glenn Pool Oil & Gas Trust

UsD 201,511 6.00% due 2021/8/2 197, 415
Mid-Atlantic Military Family Communities LLC (b)

Uusb 928,646  5.30% due 2050/8/1 833, 060
Offutt AFB America First Community LLC (b)

Usb 945,528 5.46% due 2050/9/1 912,315
Reynolds Group Issuer, Inc. / Reynolds Group Issuer LLC /
Reynolds Group Issuer Lu (@), (b), (c)

Uusb 150,000  5.84% due 2021/7/15 152, 063
Tennessee Valley Authority

USD 1,100,000 4.25% due 2065/9/15 1,201, 889

Usb 250,000  5.38% due 2056/4/1 324, 601
HESE 10,179, 334
EfE (19.1%)
FNMA Interest Strip (d)

USD 2,084,000 0.00% due 2034/1/15 1,190, 832
FNMA Pool

Uusb 800,000  2.86% due 2029/9/1 743, 660

USD 1,750,000 2.90% due 2029/11/1 1,622,736

USD 1,180,976  2.94% due 2032/10/1 1,088,318
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500, 000
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. 500, 000
500, 000
500, 000
500, 000
500, 000
850, 000
, 000, 000
920, 000
650, 000
. 726,510
150, 000
000, 000
750, 000
700, 000

M-

600, 000
2,400, 000

1,000, 000

250, 000
750, 000

3,000, 000

71,975, 000

1. 000, 000

1,200, 000

3,000, 000

1,587
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< HEEIC -
Rl T BiE
2.99% due 2029/9/1 467, 765
3.01% due 2027/12/1 475, 838
3.05% due 2029/10/1 470, 854
3.07% due 2029/11/1 1,418,967
3.11% due 2027/11/1 477,412
3.11% due 2029/10/1 472,026
3.12% due 2032/10/1 459, 585
3.14% due 2032/9/1 463, 422
3.17% due 2030/1/1 809, 955
3.19% due 2030/2/1 952, 162
3.19% due 2032/9/1 863, 442
3.22% due 2030/1/1 622,278
3.24% due 2032/11/1 1,641,720
3.31% due 2030/2/1 2,073,637
3.88% due 2033/7/1 1,979, 851
3.99% due 2033/9/1 766. 011
4.27% due 2048/9/1 717.128
FNMA Principal Strip (d)

0.00% due 2029/5/15 412,168
0.00% due 2030/1/15 1,605, 891
Freddie Mac Coupon Strips (d)

0.00% due 2030/9/15 655, 117
Freddie Mac Strips (d)

0.00% due 2029/9/15 169, 859
0.00% due 2032/7/15 457,149
Residual Funding Corp. Principal Strip (d)

0.00% due 2030/1/15 2,029, 980
U.S. Treasury Strip Principal (d)

0.00% due 2046/11/15 29, 443, 320
EfE&Et 54, 551, 083
#7518 (0.6%)

Cypress School District (d)

0.00% due 2048/8/1 246,590
San Diego Unified School District (d)

0.00% due 2042/7/1 462,012
Wylie Independent School District (a), (d)

0.00% due 2043/8/15 1,093, 650
S EEE 1,802, 252
KESE (Hif $181, 775, 481) 176, 518, 628
f&EFEEt (il $252, 862, 904) 247, 418, 161
BABHZF T3 (0.0%%)

KRE (0.0%*)

Call Option ISHS MSCI Emerging Markets Index 18 Jan 55. 00

@ 55 due Jan 2019 1,587
Call Option S&P 500 Index 18 Jan 3000. 00

@ 3000 due Jan 2019 114, 002
REEE 115, 589
BABHZ T a3 Va5 GHATUI 7 L $440,302) 115, 589
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FEHAIRE (17.5%)
B (1.5%)
ERTHEEREE (1. 5%)
Japan Treasury Discount Bill

JPY 490,200,000 -0.21% due 2019/1/10 4,318,220
IFTAEHIfRSE 4,318,220
BA&Et (Eff $4, 400, 157) 4,318, 220
HE (1.6%)
aAR—=Y )b« R—/¥— (1.6%)
Diageo PLC

USD 4,540,000 2.22% due 2018/10/12 4,536,920
A=Y vl - R=NN—5F5t 4,536,920
RESE (&ff $4, 536, 920) 4,536,920
KRE (14. 4%)
A=Y vl « R—/¥— (11.8%)
Autozone, Inc.

USD 4,000,000 2.25% due 2018/10/11 3,997,500
Entergy Corp.

USD 3,500,000 2.24% due 2018/10/4 3,499, 350
Keurig Dr Pepper, Inc.

USD 3,500,000 2.26% due 2018/10/5 3,499,125
Marriott International, Inc.

USD 3,000,000 2.31% due 2018/11/2 2,993, 867
Mondelez, Int.

UsSD 3,500,000 2.26% due 2018/10/4 3,499, 344
Relx, Inc.

USD 4,000,000 2.26% due 2018/10/9 3,997,991
Roger Communications

USD 4,200,000 2.31% due 2018/10/18 4,195, 438
UDR. Inc.

USD 4,300,000 2.28% due 2018/10/12 4,297,004
Waste Management

USD 4,000,000 2.29% due 2018/10/15 3,99, 453
A=Y vl - R—IN—8BF 33,976, 072
EHRTES (2.6%)
JPMorgan Chase & Co.

USD 7,357,346 1.44% due 2018/10/1 7,357,346
EHfEEGE 7,357, 346
KEGET (Eif $41, 333, 418) 41,333,418
FRHRIRESET (B $50, 270, 495) 50, 188, 558
SRR (E(f $303, 573, 701) 104.0 297,722, 308
REBLVHOEEZBRBET 28E (4.0) (11, 384, 128)
fun=i:3 100. 0% 286, 338, 180

* P0O(F0. 5% FBDEZTHETIcHDTI .
(a) AARIEESRIAM EEEs

(b) 144A 525 — 1933FFESEE FEDRRMAD T TS E CADEROBRABRNCE O TVDEES. TNSDIESF. EREI(CEE UTCEBKBEIRERN DI TR

TY, ISP BRVRY. INSOIEFERBEDN BN EBHBREINEEA.
(c) 20185 9 B30B b mOZENEFFESS
(d) BOo—miE
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77V RUNIVONEREFTEZE 201846 9 A30HIRE (HEEEDO. 0%)

A OBEHFITHIET 7V R

BL  HEHEF A PR REE 554 TR Rl SHim (18) Sl (38)
usD gOldma” sachs 4,436,661 2019/1/10  JPY 490,200,000 $ 83,368  $ -3 83, 368
roup, Inc.
BRIL - IS RAOHNEBEEERN 20185 9 H30BRE (HEEDO. 0%)
BU\  HERHEF B REE 554 LR Bl Ml (18) SHiiEs (38)
AUD Citibank N. A, 15,435,891 2018/10/19 USD 11,081,259 $ 88,55 I 88,575
ANy Y « 75 20ONEEELESN 20185 9 A30EIRTE (FHEE®D —0.5%)
BLY  HEHEF IR REE 554 LR Bl THE (18) SHfiZs (38)

JPY Citibank N. A. 7,802,979,915  2018/10/19 usb 70,188,954  $

$ (1,402, 807) $ (1,402, 807)

NZ RIL - I35 2ONEHRETEZE 20185 9 A30BRTE (HEEDO. 0%)

BU\  EEHEF ZEE REH bl ZHEEE Bl il (8) FHiE (18)

NZD Citibank N. A. 7,937,786 2018/10/19 Uusb 5,212,270 % 50, 668 $ -9 50, 668
ML3 - US - ISZOABRRETERZKN 20185 9 A30BIRE FEEDI. 7%)

BU\  EEHEF e REE b e ERalify FHE (18) FHEE (18)

TRY Citibank N. A. 103,260,878  2018/10/19 usb 15,101,344 $ 1,911,890 $ - % 1,911,890
BM7IUA - SYR - IS AOHNERBLESEN 20185 9 A30HIRAE (FEEEDO. 2%)

BU\  EEHEF e RiEH bl ZEs Bl FHE (8) FHlE (18)

ZAR Citibank N. A. 74,758,036  2018/10/19 usbD 4,788,887 $ 482,759 $ - $ 482,759

hREHSNZERFARAT Y T 20185 9 B30BIRE (WIEREDO. 2%)

=

o WEIEE mens  zmed  smew et8 2 W eEs e wes
UsD ’\é\ggifggmfrce 11,940, 000 U?[Aﬁflgth B 2.685% 20217413 $ 2711 $ 7,981 $ 10,692
usp Memityneh Blerce 5 0000 PMOMD . 2730% 20037413 6.406 25,854 32,260
usp Memtbyneh Berce ¢ 30,000 ZMOND @, 2.765% 20257413 11,259 54, 267 65, 526
usp Mermityneh Blerce 010,000 PO e 2.815% 2008413 144, 062 101,943 246, 005
UsD ’\é\ggr'wl;g‘gmﬁ“e 1,500, 000 Uz'g/‘_a%th B, 2.502%  2047/11/13 36 142, 188 142,514

$ 164764 $ 332233 § 496,997
BEOBH
AUD -  ERL
JPY - BAM
NZD - Za—Y—SUR.RL
TRY - RL3-US
USD - kKL
ZAR - EFIUR-SUR
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4D - I2—TFEY b -IP-TF7UR

<fHEIER>

LIrPUR (FAUBEEIT7HET 7 VR (BEANYISHY BEANYIRL) ) MBENRELTVS [F47 -
YRx—7Lvhk - IPF—=T72R] OFREH (2018F12810H) &, BT 7V ROREAHNEG>THUEIDT, H
TJ7YVROFREH 201938 7H) BEICHIFIZIAD - ¥x—TFtvh - IHF—T 72 ROEABEOANSE %37
R=I[CHETEHVELFE U

WI9AD - IR2—=7Ey b - IHF—=T 7 ROEEGFTEIIR
n # &
Q01859 B 8 BN52019E3 A7 BET)
1
B fizd A & |
7 s
801 ERSSEHAEES 2019/3/18 40, 000

(X1) SHEERELRE @BIFORESENTEITEA).
(E2) BEREIFIET,

ot

g T
# il

Hb
i

WEASERER
TEClF. 2019 3 A7 BRELCSITZTA40 - Ix—7Ey b - IHF-T72 K (8,311,636F0) ORETI,

(NEA (GPERE) BHE (@5

20194 3 B 7 BIRAE
25B B BB ERMAALE
X ) | £ & il BALE | BT 4
X 7 [El i L EPN/=S té T % SELLL SELLE Py
T T % % % % %
EEEs 40,000 40,000 0.5 — — — 0.5

CE1) MALLEE, MEELERICYT HFHEERDEIS.
(E2) EEE. HOEORARGFNET,
(£3) FHEEES FUBMBRIC OV TIFERBEERNS IEE, HEBERAHELIT—IZAFLTVET,

QEN (BEE) BHE (Ein5!)

2019 3 57 BIRE
S p2) i 1 F A x BE SR sF fi % BEF B8 B
% A RiE!
EfREES 801 EER G — 40, 000 40, 000 2019/03/18

(F) BARBIFUIET,
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AL - IX—THY S - IHF—-TF7UR
ERREE F7H (REH 2018%F12A108)
(fERSR AR 2017F12812H~2018%F12810H)

A - IRX=TFRy b - IP=T7YROERKRE CRERLLFET,

*HT 7Y ROLHEBERDEI T,

2 A 7 # | FEULNGOBRRZSS U TCREERZETRVLE T,

EFEREN R | HECDES

10 #H Al BR | fEEEREERED10% LT

K& EEE
Daiwa Asset Management

RRBTAEXAOA-TEHIE1S
http://www.daiwa-am.co.jp/
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4D - I2—TFEY b -IP-TF7UR

WS {EREIh DR 4E(HEE & hinEF DOHER

QHIEREERICHI1TD [SEDERISEH]
MENEEBEDOZEMICER L. TENERZITVET,

10%% S R—bTFUFICDNT
’ —mEmE RENME S BEORLM(CEREL, SHOBEESLOI—IL - O—2
= = HILLDBAETVLEFE U,
ORUFI—TEDEEICDONT
10,005 LT 7Y RIGERDIHERIFERBEELBRINYFI—IBK
SEERBERITITBYEE A,
10,000 (SEDERSE
REMEPCEEDZEMEICERE L. BHOEBYI—I - O—VEICK
2BARITSHHTT.
9,995
=] B X sy
(2017.12.11) (2018.12.10) W1 A0OSY DRADHHME
B H X H
# B B =R BB L H 8 FEZELTHH —
= 5 - . BTG 15 —
(HRE9)20174E128118 10,009 - - ZDMER 4
128k 10,009 0.0 - (ZDh) (4)
2018% 1 Bk 10,008 £0.0 — = 4
2 BX 10,008 0.0 0.5 (E1)%20552$2§%§59mt@m%®[1ED%U®§m@mﬁJ@
_ BED TEBEEN,
3 BX 10,00/ £0.0 (X2) BECEICHXBFMBEAALTHIET,
4 Bk 10,006 £0.0 -
5 Bk 10,005 20.0 - WFEES KL UHG DR
6 Bk 10,005 £0.0 - /NI S - |
7 B% 10,004 20.0 - (201721281280 520185F128108ET)
8 Bk 10,003 A0.1 - B f &% | 5w f =
9 A% 10,002 20.1 - FH FH
108K 10,001 A0.1 - | EfEEES 180,001 (18000_0)
118% 10,000 ~0.1 - — - — - '
(1) RBEEFZTELRE BBAIFHEFSFENTBIUFEA) ©
(H%£)2018512H108 10,000 A0.1 — GE2) ( NFEBICEDBHID T, LBOKRICEFSENTBYFEA.

1) E§%$l&*ﬁﬁ§tb
(£2) 2

%ifz‘fﬂltblﬁlﬁﬁﬁ-?‘f’]’@ﬂiﬁ% (EEIRtES) BIUESEYER

=%
(x3) é77/|\(3 LIE U DR ZEHES U TREEREITIR > THY.
NYFI—IBRUSZIEHEH I FEA.

(BffEE - g
HiE © 10,0093

R -
(BEMROE R EHER]

(GERZE)
SEEMIBEOHEICDOVT

10,000M fg&E=E 1 A0.1%

NAFRAESHRBOEE LI EBREN S, BEMEBFFELF U,

SIRERIEICOVT
OEMEHIERR

LEREIE LY. BRERESAIRIENEEYN
ﬁ%b\2m857%EH%@%W%%@K@@W@&EK%RE

LEUfco TR SRHIRDERMEERE

=
%5‘\

- BERIENZ
. EEEHEEE (3

ABY) OFEYBLUEBRI—)LE EI%%*U!&*?/H‘Z@’GE

BLFUI

(£3) BARBIEFHET,

WEERFTEHIR
n &
(201741281281 520185128108FT)
E 5
B 1 % 5
# EEEIEE wm_|& =
¥ A
723 EEEHEES 2018/3/5 | 90,000
757 EESEAEES 2018/8/13 | 50,000
731 EEEHEES 2018/7/10 | 40,000

(1) SERFRELRE @BIFDRFSENTHIIEA)
(E2) BARBIEVIET,
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WEAEER#R

SHEREERICH T B BMEESFEFDES AN G I T A,
Wi E (ST EDER

40 - I2—TFEY N -IY-TFUR

VR OEETLI NI-X (BRSDECE) 1,984MTT.
#* BEIROFTEOHE D OFEEELRIF 10,000 TY,

2018128 108R%E

E| H xR
= S 5 M &\ X
TMH %
J—)L - 0=V, 2O 9,019,491 100.0
RESTEHERER 9,019,491 100.0

03) SFBEOEMABETIET.
BEE. 8. TABLUBREMEDORR

WERDINR
LE 820178128128 E2018%F12810H
15 B =l HA
(A) BoHEFHIUE A 5,977,479H
SZEFIE 2,652
ZILFIE A 5,980,131
(B) ZDfthEHR A 4,966,849
(C) HHBERER(A+B) 210,944,328
(D) mifpfEEIaEE 15,761,364
(E) B=iaits A 5,797,371
(F) iBNlSsEEiamE 1,100,161
(G) &st(C+D+E+F) 119,826
REEHISTRE(G) 119,826

20181281081 E
15 = E H xR
(A) BE 9,019,491,424H
d—)L-0O—V%F 9.019.491,424
(B) &f& 745,957
ZTDRILER 745,957
(C) fLEELER(A—B) 9,018,745,467
TR 9.018,625,641
RERRES T 119,826
(D) ZmEEOE 9,018,625,6410
1702 B4EffigA(C D) 10,000H

* S (CH(T D TTAR(S17,399,953,390. H{ERHIRRICH (T 2BIRETA
#8(32,846,717,287M. Ef##ITTA4EIF11,228,045,036TY .
* BHRICHIF U —T 7 Y RERENRE T BREETDTAREG. 40
BEEITHED 7 VR (BEANYIHY) 999, I DEHITHIED 7 R
(BEBAYIBL) 999, BEFRNES ( DXEKERETHRa 7D NOSUS
7L (BBHER) 219,583M., WEERIREY 1A DAXEMERETHRA T D MO
UE7 L (E2@3RE8) 249530, 94 DXRERESETHRYA Y a VT
L (BBHERY) 848,389, IA UKEKREETHYA VaSUZT L (FE2
EREE) 66,873[. &'+ DXREKEETH T 7~ 836,730,213H. 940
DBEXAVILEIET 7V R (BEAvYIHY) 6,592,748, 94 DIDBEX
VYLD 7R (BEBAYIIRL) 10,288,683, S0 )NU1— -
N=bF—Z - FvAF - A4 /R=F— - T7>R10,000H, 9147 /NB -
KEESHED 7V R BBAYIHY (E1ERER) 49950, 947 /N
B - XEEHHIE T 7 VR BEBEAvIRL (E1ERER) 49950, 54
DTSV UT7IVEa BRHER) —X—/\— - NAAYHL- a50
J—249911M., 94D - 7SI - L7 )Ea (BRHEE) —R—/5—-
NAAVAL— al00T—2499118, 9470 - 7 —2A S5 U7 ShES%k
TrPUR - YR— - R— T3 UF14,873,813M. 14 DBFKKA VT VI
2 - TJ7YR=Y TR Ver3— 858588,190M. 9« JHAKIA
FwIR - TPYR=Y TR Ver6— 2475,152,803H. 5« JHFKk
KA VFVIR - TPYR=I TR Ver7 — 828595357, 94 0H
AR A VT VIR TPV R=Y TR Verd— 1,078,808907M. 5
ADBAMRA VT VIR TPV R=Y TR Ver5— 2,095,808,384
M., 94 0BEELI b Y3R2—3—21,605,380,447M, 94D - A X5
BoStkY (> a (BESHEE) 2,996,106, BERIRY A DHFA VAL -
NI — (BRHEE) BBAvYIRLI—R1,490,665M, BERIREST (D
HFRA VDL - N\VI— (BRHEE) BAMI—2497,633M., EEERRES
ADHFRA VAL - NI~ (BEHEE) TSI - UT)L - 3—2994,307
A, BERRBESAOHRA VAL - \VSI— (BEDER) EELLI b -
0—2397,742M., A DMFA VAL - N\VI— (E2ERER) BEAYY
»') 40,885, FA DMFRA VAL - N\VT— (FE2ERER) KBBAv IR
L100,789M, 94D /NB - XEEHFHE I 7>V K BEANvIBY (BBH
BeAl) 1,235, 940 /NB - KEESHED 7V K BEANYIBL (B
SHECEY) 1,598M. BERIRE J'470/NB - KXEESHIET >R BAM
I—2 (BAHER) 1,544, BEERE 940 ,/NB - KEGESEHED 7

(1) BERSSCE. —SROROBNERC TAEOEZEZVL. TAZ
TE3561EM@EE LT, LO5BEFERE U TIMEEINE T,

(x2) EfEstEEnEold BIEFEELTAEDEEZVV, TAZTOS
SOlEAE LT, LO255EF@mE U TRIESNE Y,

40



	当ファンドの仕組み
	為替ヘッジあり
	最近5期の運用実績
	運用経過
	基準価額等の推移について
	投資環境について
	前作成期末における「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
	為替ヘッジなし
	最近５期の運用実績
	運用経過
	基準価額等の推移について
	投資環境について
	前作成期末における「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
	■当作成期中の基準価額と市況等の推移
	《運用経過》
	《今後の運用方針》
	その他の計理データ


