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% B B E 6 B ~ % 6 B
B 1 55 1
O S & | O E & |
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NE GRER) 7.365 635 | 105822 9,200

CE1) B, AEREEFEN STIMVONDER(CRDBRANZSHET.
(2) SBERELAE.
(£ 3) FERDBAIRBIFIIET,

BEELFTERA
REEESRIES R
(20174E 9 B288H' 520184 3 B27H % T)
£ 61 B ~ B 66 H
= 1 75 1
fizd A O #®| £ & | o8| £z A O % |+ & | 55
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150N NS (C/D) 9,356/ 9,358/ 9,344/ 9,324/ 9,190M9 9,091/

* ZBO0MARICH (T HITTAEE(Z64, 170, 792, BRI (5561H1~5506H) PICH(T HBNIERETTAEAIS 157, 238M. EIFRHITTALEI, 315, 5483 T T,
* SEOOHARDET O 1) DREEESAFI, 091 T,
* BROOHASR DI ELSREN' TTAEZ T E > THY . ZDZEEA(FS, 000, 315 T,
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EEERE 940 /NB - KEBESFEET 7V F BFAAI-R (BAKEDR)

WSROI
618 B20174£9 8288 E20174108278H 556388 820174118288 FE20178F12827H 56581 820185 1 H30H E2018% 2 A27H
o2 B20174E10828H  E2017F11827H 56488 8520174128280 ZFE20185F 1 H29H 5668 B2018F 2 H28H 20184 3 H27H

L] S| 55615 55625 55638 5645 55655 55665
(A) EEZF 109, 349H 116, 018H 128,714 99, 8429 88, 284 93, 373H
ZECHE 109, 360 116,018 128,715 99, 860 88, 284 93,39
SHLFIE A " A LI PN 18 — | A 23
(B) Bl e R A 479, 642 16,358 | & 96,001 | & 93,678 | & 720,850 | & 537,795
Pl 3,768 17,071 — 1,088 1 —
oEE VAN 483,410 | & 713 | & 9,001 | & 94,766 | & 720,851 | & 537.795
(C) SRS A 58,878 | A 58,765 | A 56,837 | & 59,502 | & 49,461 | A& 47, 362
(D) HfpiEImE (A+B+C) | A& 429,171 73,611 | & 24,124 | & 53,338 | & 682,027 | & 491,784
(E) MifpiREIS RS A 3,274,868 | & 3,764,237 |~ 3,750,852 | A 3,497,028 | A& 3,605,332 | A& 4,342,348
(F)ENSFTEERE A 12,749 | & 114,538 | A 116,323 | & 107,733 | & 109,313 | & 1M1,171
(BeHFAB=ER) ( 264, 850) |( 267, 424) (( 270,002) |( 248, 554) |( 250,717) |( 252, 835)
(FEEEmE=HER) (& 377.599) |(& 381,962) |(& 386.325) |(& 356, 287) |(& 360, 030) |(& 364, 006)
(G)&8t (D+E+F) A3,816,788 | A 3,805,164 | A 3,891,299 | A 3,658,099 | A 4,396,672 |~ 4,945,303
(H) N5 B A 60,198 | A 60,226 | & 60,253 | & 54,966 | & 54,989 | A 55,012
REpRMESE (G+H) |2~ 3,876,986 |~ 3,865390 |4 3,951,552 |~ 3,713,065 | A 4,451,661 |~ 5,000,315
ENEFEEEREE A 12,749 | & 114,538 | & 116,323 | & 107,733 | & 109,313 | A 1M.171
(Be5%4B=E) ( 264, 850) |( 267, 424) |( 270,002) |( 248,554) |( 250,717) |( 252, 835)
(FTEIEmEEER) (A 377.599) (& 381,962) |(& 386,325 |(& 356, 287) (& 360, 030) |(& 364, 006)
DECEEBIENI = 5,313,052 5,317,342 5, 328, 966 4,844,417 4,828, 251 4,819, 250
[Nkt A9,077,289 | A 9,008,194 | A 9,164,195 | A 8,449,749 | A 9,170,599 | & 9,708,3%

(E1) (SEEHRBIEICIHEEERMICH T SHBEBMFHLBESH TRRUTHIEFT,
(X2) ENEFERESCE. BINEEELTACOERZV. TAZ TOZHGEFEAE LT, LO25GEFEE L TEENET,
(£ 3) WEHEEDSEBREG INEHEEDsEBE (1) | OREISRIEE N,

BB DEE DO EBEE (HBE)

s =} F6158 06288 6388 F06458 56588 556657
(a) BELRREOECSZFING 50, 471H 64, 516/ 71,8774 40, 340 38, 823M 46, 011
(b) REZREOBMIESTESEG 0 0 0 0 0 0
(c) IRES 264, 850 267,424 270, 002 248, 554 250,717 252,835
(d) DECHERELS 5,322,779 5,313,052 5,317,342 4,859, 043 4,844, 417 4,828, 251
(e) SHINECHRER (atb+c+a) 5,638, 100 5, 644, 992 5, 659, 221 5,147,937 5,133,957 5,127,097
(f) nkcs 60, 198 60, 226 60, 253 54, 966 54,989 55,012
(g) BHEHDECRE (e—f) 5,577,902 5, 584, 766 5, 598, 968 5,092, 971 5, 078, 968 5, 072, 085
(h) ZEHEROH 60, 198, 30400 60, 226, 0830J 60, 253, 88601 54, 966, 21100 54, 989, 54800 55,012, 48200




188

HEE

B 940,/NB - REESFEET 7 F BFAMHI-R (BASECE)

R & » B = o & A 5 ¢
» B8 | W60 | SouA | Bou | oW | 5oom
1F0sYIER 104 104 10 104 104 10
(8 (i) (9,356F) | (9,358 | (9,344[) | (9,324M) | (9,190M) | (9,091M)

O < HEEHREI—X>ZFRDHZORSIENEEIF. L5E(

) ROEAEMMERICE DN TEENICHIRENZ LR U,

DEEOFEH _EOERWLICOVT

- DERICE. FHRBVERD [EEsilE] & EFRIRVERD [TALRE $Floits) | h'oUEd,

- DESE SR OEEMIBNER TR EBEFCFERTAZ L2 B5(1C1F. DESOLENMLENESEBUET,

- DEE SR OEEMBNMERITAZ FO2HEICIE. NE2HHDEN TTAMARESE (FRINES). B OEIEENEETI .
- TAIRE BRINES) IREUCESE. DESHEERICHITZELOEHEDOERTAN SUZTAILRS ERINES)
EEBRUTEEEN. ZDROECDZREDBERITAEFIEFT,

- EEHBEEICOVTIE. 20.315% (FifS#15%. EENFRIATER0. 315% B K UHHH 5 %) DFZKIC K DIFERRBUNTTIERDN.
BEREFENMERAINE T, B, BEPSZTHL. PEDBERFCIFHREER EHZROERED Y FEA.) Z&IR
TBHEDTEFD,

EANDZRHEDBE. HEHIERUET,

cFEEPWESNIEBEEICIE. LEEORBHEBICHRDENDIFT, <HULIF, FRFERLICBBELEHEL T,

- R EDEIRVDSEHBIC DEF L TIF. HBEFIREICCHIBIND CEEDEDLET,

LT 7V RFDEREIEFHFE NI SA (Z—1) | BERUFKHEEPBEREEFHGE [V2Z27N | SA] OBRANRT
T, FFERHOREICHIFBEIRVIC DV TIFERFEAHICHRENEHhE LT,
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EEERE 947,/NB - KEBEFHET 7V F @8ELI hI-R (BRASHED)

| @BEtLJhI—2 (BASER) |

B 30 HADE AR

= ow : 7‘)[/—1,\/\“—7%/ \;; L/i e
% i v P9 AEEEGS | maeE:s :

2 5 ® ruon i) | BB | gpgy | 6
B | PR BNB By (B @ AR | ™ '

’ DB e | BEXR| CTUEY I EE %
M A % % % % =00
37HR (20154E10827H) 9,112 100 5.5 16. 456 1.1 0.7 98.5 301
38HAZR (20154E11827H) 9.01 100 & 0.0 16, 589 0.8 0.7 98.4 290
39HAZK (20154E12828H) 8,390 100 & 58 16.25% | & 2.0 0.6 98.2 270
40HK  (20164F 1 H27H) 7.737 100 & 6.6 16,112 | A 0.9 0.6 98.2 250
418K (20164 2 H29H) 7.510 100] & 1.6 15,620 & 3.1 0.6 98.2 239
42H8K (20164 3 H28H) 7.744 100 4.4 15, 662 0.3 0.4 98.2 246
43HR (20164 4 H27H) 7,849 100 2.6 15,433 A& 1.5 0.3 98.4 250
44HRR  (20164E 5 H27H) 7,503 100 & 3.1 15,315 & 0.8 0.7 98.0 238
45HR  (20164F 6 H27H) 7,031 100 5.0 14,430 | A& 5.8 0.1 98.1 224
46HAR (20164F 7 B27H) 7.318 100 5.5 14, 946 3.6 0.3 98. 1 224
475K (20164F 8 529H) 7.171 70 1.1 14, 491 A 3.0 0.6 98.1 220
48HA (20164F 9 B27H) 6. 991 0] & 1.5 14,318 & 1.2 — 97.9 203
49HAK (2016€E10827H) 7,297 70 5.4 14,824 3.5 0.2 98.0 204
S0HZ  (2016£8E11528H) 7.123 70 A 1.4 15, 487 4.5 0.3 97.9 191
STHAR (20164E12827H) 7,475 70 5.9 16, 149 4.3 — 97.9 194
S2HAR (201741 B27H) 7.330 20 & 1.0 15,847 | & 1.9 0.2 98.5 183
B3R (20174 2 B27H) 7,467 70 2.8 15,692 & 1.0 0.1 98.7 179
S4HAR (20174 3 B27H) 7.414 70 0.2 15,400 | & 1.9 — 98.9 176
SSHAZR (20174F 4 B27H) 7,400 70 0.8 15, 628 1.5 0.2 98.8 172
S6HAZR (20174 5 B29H) 7,392 70 0.8 15,730 0.7 0.0 98.6 158
S57HAR (20174F 6 A27H) 7,391 70 0.9 15, 951 1.4 0.0 98.7 157
S8HAZR (20174 7 B27H) 7,402 70 1.1 15,763 A2 0.0 9.3 153
59HAZR (20174F 8 H28H) 7,258 00 o 1.0 15612 & 1.0 — 99.3 151
60HAR (20174 9 B27H) 7,373 70 2.5 16,092 3.1 — 9.3 153
61HAR (20174E10H27H) 7,19 0] & 1.4 16, 234 0.9 9.3 138
628k (20174E11827H) 7,021 0] A 1.5 1599 & 1.6 — 99.1 135
63HAR (20174E12827H) 7,089 70 2.0 16,192 1.3 — 9.1 134
64HAR (20184 1 B29H) 6. 964 0] A& 0.8 15, 431 A 47 — 99.3 131
O5HAR (20184 2 B27H) 6,670 0] & 3.2 15,000 | & 2.8 0.0 9.3 126
O6HAZR (20184 3 BH27H) 6.384 0] & 3.2 14,828 | A 1.1 — 9.3 121

(F1) BEEMBORERIHESAHS,

(£2) TI—LN=T - N=TUAX - FvEFVKEESHEA VT v IR (BIRE) F. TI—LN=T - N=TJUA X - FrEIJVKEBESHREA VT VIR (KR
JUR—2R) ZHECAHRBL, BT 7Y RFEEFZI0,000& UTKIEEETENSHELIEDDTYT, TI—LN=TF TI—LN=T - T7AF VX - IT)b - E—
DEEBLVT—EAR—TTT. N—T VAR F. SAEVRCETIEEAINTVWIN-T LA - NV T - E—IILY—DEZES LY —ERAY—TJ T, 7
W—LN=D" TP AF VR T)b - E=BLOZFOEFEE WUT [FI—LN—=T| EBMUET.) F@ETN—LN—TDS5A o —E TI—LN=2"-
N=DUAR - ATy I AT B—tIDIBEHERIZBLTVET,

(E3) /BANOEHIE. BEMENORRZEERL T, REFIEZHORBEZRALTVET,

CE4) DHERALERG, YHF—D 7Y ROBPALREL D 7Y RR—CHEELIEHDESHFET .

(E5) RHEEALLRESFRFEMIES EGIREES) BRUBESEYEREFET,
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BESEIRE 947 /NB - KERFEEO7 VK EEELI M- (BASEKR)

EARE

EEMIASEDHRZICDOVT

() (fBF)
8,000 5
7,500
7,000
6,500
B, 000 v e -1
5. 500 0

SBE0HER WK E62ER HOMR  E6AHER HWOSHER  SooHR

(2017.9.27)  (017.10.27) (017.11.27)  (2017.12.27)  (2018.1.29)  (2018.2.27)  (2018.3.27)

— B () — DEEEBREEEMEE (L) THEERSEE (G
*HESBRABEMBT, HES BHAY) EHEECBRALLBOEIBLTHELLBOT. 77> KERORENG/T —< V2%
RIBDTHY, BB FOBEORNERT DO TS Tt A,
*HEREFRATBNESHICOVTHE, PBESFPARTZI-RCEUBRBUET, Fo. HESOBHEHE. 77> ROBWAMEIC &
DRBUFT,
WEEHEE - R
61838 | 7, 373H
ZB00HAZK 6, 3840 (BitL)ECs2420M)
& & A8.0% (DEEBIREN—X)
NEEMBADF G EEER
[FAD - PUETP L bIAS=FA4DT/NB - ASTIVIT - AVAL- T7UR (BE
TUINISR) ] WUF [ANSTIVI - AVAL - TP7VE BERLVI KTISRA) | &LV
F9.) DRMZFEU T, KFIVETOERERDESFICOBIREL. KNIVEZTOEEICH
UTKRILTEY BEEBE (%) BLORBEGIZITR OIcER. REESFOMBDOTE (EF)
@UDLER) BRUOBRBHSICEVTEEBENNATELCIEN YA T RABERERRY, B
ﬁﬁ@?ébibno<bb<ﬁfﬁéF%LDMZJ€L§W<ESM
MEEBEE S BEORESTICK). RERSIDRREBEELE U CGEESNCEEZLWET,
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BEERE. 947 /NB - KERFEE I 7V F EEELI hI-X (BASEKR)

TW=LN=T - N=T AKX -
B % @ & #vlg:%bﬂ%%%?ﬁﬁﬁ N o & ®r& i% 5
£ A H AVTYIR (HEE) WA K = 2 & G %
O b=
g & x| SEEN | B & X
! % % % %
(H38®) 201798274 7.373 — 16, 092 — — 9.3
556157 9 8= 7.363 | A 0.1 16, 094 0.0 — 99.0
(H3 =R) 201741082785 7209 | A 1.4 16, 234 0.9 — 9.3
(H3 &) 20174£10827H5 7.199 — 16, 234 — — 9.3
556251 108K 7,186 | A 0.2 16,168 | A& 0.4 — 99.1
(HA =R) 20174118278 7,09 A 1.5 15,979 | A 1.6 — 99.1
(HA &) 20174118278 7,021 — 15,979 — — 99.1
5563HA (IEES 7,046 0.4 16,010 0.2 — 98.8
(HA =R) 201741282785 7,159 2.0 16,192 1.3 — 99.1
(HA &) 20174128275 7,089 — 16,192 — — 99.1
£564HH 128 7,101 0.2 16,172 | A& 0.1 — 98.5
(HA >R) 20184 1 B29H 7,034 A 0.8 15, 431 A 4.7 — 9.3
(HA &) 20184 1 B29H 6. 964 — 15, 431 — — 99.3
56557 13K 6,918 A 0.7 15,400 | A& 0.2 — 99.0
(HA =R) 20184%F 2 A27H 6,740 | A 3.2 15,000 | & 2.8 0.0 99.3
(HA 8) 20182 827H 6.670 — 15, 000 — 0.0 99.3
55665 23K 6.673 0.0 15,036 0.2 0.0 99.0
(HA >R) 20184 3 B27H 6,454 | A 3.2 14,828 | A 1.1 — 9.3

() HIREEMRRDERRAS. FEEFHEL,




BESEIRE 947 /NB - KERFEEO7 VK EEELI M- (BASEKR)

REEIBICONT (2017.9. 28 ~ 2018. 3. 27)

WARERSFTR
KEBESFMEClE. SHFEFRUX U, SBOTHEN S201T7F12808ICMITlE. SHEFHH
ChMy I ZABTHELUE LA, 12BTaN 520185 1 BICHFTIE., KEICH(FDHHIEE
DRI PHIATIED LREZZFIEHBED U XA TEFEDESF I RENSEFIF LEREUF UL, 2
BICAD &, KAMBIFARBLUICBDDF R B CREEFHZEHHIEIESR) (CLD2018FRNOF L
FEHDENNDBFS KO LENDIHFOSE N RENSEFIFISICLERL. ZOREH
BOREFNTEOHER DR F Uiz,
W AER5
BEEEEFWNHTTIELE Uk, FEo1HIEHN52017F12BKRICHIFTIE. ERIEOMEREICE
BCNOD. EEEERFRNETEEETERHTERIFT UL, FIC. NAFTA JCEKEHESH
) OBEHICEATIEINEE > AXAFI T - RYP, WKEROBEMNEISN/ZNLD - U
Sl WHTRKESTELF UL, — AT, AEBEEBEANDOMEMFRINCA VR - JLE—(F
WHTEF UK U, 2018F(CADE. BAOEZMIEB(LERDSEE D . HKAMHBED MNEZ2(T
U R EEBDEEF ) HHAEERERY . EEBEEIRFRFNETEBTRTELE U
LERHBICEVWTDEEBEDESHTIFE. AV RRIT7 - JLETP. AVR - JLE—. XFY
-V, MNL3-US, Ov7 - b=, E - ABJT. 75II - UZIVEFHHETRELF
Uiz,
WiEEAEFITR
BEEBEDREAEN . SUVRERRERYA VI UEREZFRICK RILDERENZEB TR L
B> THBLFE U, KETIF2017F12BHKU2018FE 3 BICZNZNH LIFZERL. BEREF]
DHFEEZEL > IZ1.00~1.25% 15 1.50~1. 75%(C5|E EIFF UTe,
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EEERE 947,/NB - KEBEFHET 7V F @8ELI hI-2 (BRSHED)

BI{EREIRIRICH 13 B [SEDERGEH |

mET 7R

ANSTIVT - AVAL-T7YUR BEEUI NISR) "DREEGESALICEREDT &I
Ko T, KRIVBETOEHIERIDESSE (%) [COBIREETRDEEDIC. EENICEEDLEES
FRL., =9I I—VDEXEZEEBRT D ECLY ., EXHEOBRGHRERTE UG
DiEFR=ZEH I U TEREZETRRVE T,

XEE - WAKEGE. REESHE. /\1 - =L RE BEEBRIS. NV JO0—V&ET

g,
WMARSTFIYVIT e AVAL-T7VR BEELVINTISR)

KRIVEBTOEHERDESFICHBIREZTIR O EEDIC, MRS HERZREEL, b—
IIWUI—VDRAXIEZEEKRT D EICKY ., BREMEDEERGHEERTE UG DERZD S
UCERZITIRVE T,

Flo. BBEE| CKRRILEY EEEEEL) ZEALT. EEEENDREWMRDESZHE
LY, RREIEULT, FTSEHREGBA VT VIRABKRU I PEILAY ANXUE-RUR -
AVFVIRA-IR—=IVT - X—=rvY TO—ROEREDEEDHN S, SHKE URT
KE, T7VIAVIIR, REMEZEEL. 6 DDBEEZEELET,
OETEEDREHRIE. SFKE URIKEEEZEEBEUTRELED,
EEEESROREXRE. RAIELT. BBREULFET,

% FECIEMIBEDBELNDBEZREE I 55aHH ) FT,

WIAD - Ix—=FtEy b - IF=TF7UR
TEMEEBEOZEM(ICEEEL, BHOEBYI—)L - O—VFICLDERZTER O AT,

IR—BTFUFICDONT (2017. 9. 28 ~ 2018.3.27)

mETrFUR
LIT7URE ANSTIVI - AVAL - T7VR BEEGUINITR) EFAT - XxR—
TEyh XYP=—TFURIKREITD IR - FT - T UXTHY ., SEREEZEC TR
STIVIT - AVAL - TFUR BEELUI NISR) NDREBSESMICHITFUFE Ul




BESEIRE 947 /NB - KERFBEO 7V F EEELI FI-X (BASEKR)

WMARSTIVI cAVAL-T7VR BERLVIMISR)

KRIVEBETOEHERDESFICOBIREZITIR D EEDIC, EBMICREDHERZREL. b—
IIWII—2VDRKXIEEEBKT D EICKY ., BEMEDEETHRERTE UTINGEDERZD S
UCBRZTRWVE Ulc, BFERITIE. /N1 - 4 —)U REEPBFRAMBS (FE0— /18R:E
Z5) OMALERZBNICEMNE LF UL,

Flc. RBEEIZEALT, EEBENDIREWRDES %m*bibnowaﬁ%Léhﬁm
TlE. SHRPKEE, URTKE, T7VIAVIINWA, REESZRIZRLU. PRINGERNSZE
UleF v U —INEH R TE2EBEZER 6 @EET U. E%%”Hm%bkoit\mﬁﬁﬁﬁ
BEGETOEERFE. REEICHUTHBBTRI0% ZHMIFLF Ui,

HBERHBBIICBVTIE, AV RIXY7 - LEP . AVR - bE— XF2¥3- Ry, ML3- U
Z. OY7 - )b—7)b. 1E - AEJT. 73V - U7 IV EETEE(ICHAANE Ul

WIALD - IR%=TEYy b - IYF=T7UR
MENEEEEDLZ2EICEEB L. BHADEBS LU I—IL - O—VFICKDBRZTBEVLE UL,

RNIFI—=TEDEREICDONT

77V REERDFHOECIEBEREELRINYFY—IZRITTHI T Ao
UTDITSTIE. BT 7Y ROREMBALSERHEDEEERDONLTI,

| [T B

O IN—LN=T - N—T AR

F v 5 JKEESHREA VT VIR
(H#R8)

256150 286281 S563HA 55645 256551 556057
(2017.9. 27~ (2017.10. 27~ (2017. 11. 27~(2017. 12, 27~ (2018. 1. 29~ (2018.2. 27~
2017.10.27) 2017.11.27) 2017.12.27) 2018.1.29) ~ 2018.2.27)  2018.3.27)
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BEEIRE 94147/NB - KEFEFHEI 7R

BEtELI bO—-R (BA5ER)

PEEICONT

FOTHA~BO0HID 1 AOZ Y NEeE: BhAd) [FZNTN7/0MEVZLE L.

NS DB DRERILE D [N DstEER (1504Y) | ZZSRIUESL,.
BH. BRBBICOTHXUL T, BREAHICEDIEERTECLILEERT,
NDEREOAER (1 /035Y)
5615 562 5635 56458 56558 55664
1B B 017 9F288 20175108288 |20172 118288 20176128288 |2018% 1 3308 |2018% 2 H288)
~ 20174108278 ~2017411H5278| ~2017412H278| ~20184 1 5298 | ~20184 2 B27H| ~20186 3 5278
LEske BAd) (B) 70 70 70 70 70 70
HEREMELE (%) 0.9 0.9 0.98 1.00 1.04 1.08
ZHORE (D) 49 50 53 44 ) I
SHORGES (F) 20 19 16 % z %
BRRESENRE (F) 3.05 2.9% 2.979 2.953 2.9 2,901

CGE1)

[HHADINGS] (& [REZEERE DB E NG

] BRU [DEERELE] HOSHEICFKHLIRETT,
(E2) MARBFPETTHY . HHDING & SEOIBEUN DG D HHANEE BEAD) ([CERUBRWVEED BT,
(E3) ZPESONEEMBLRESSANEE Bidd) OHREEME DEE2AH) ([CNTIHLET, T7Y FORGEEREFRBI KT,

NiRmoEcE0stEEE (1 505Y)

BRU [REERMEDOBMESTTTEFEL] NONRICKIUICRETT, /o, [HHADOIREMS] & AR

iz =] 5561588 5625 5635 5645 55655 5665
(a) BRELREROEIENG 49.45M 50. 391 53. 02/ 44.76M 42.87M 44. 941
(b) REERROEMEISTESER 0.00 0.00 0.00 0.00 0.00 0.00
(c) INmPHEE 666. 55 681. 58 089. 17 696. 42 703.72 711.27
(d) PDECEEfRIRIIE 2.369.75 2.334.17 2,306.98 2,282.76 2,.250.23 2,215.56
(e) BHNECHRE (ath+c+d) 3,085.76 3, 066. 15 3,049. 18 3,023.95 2,99. 83 2,971.78
(f) picsE 70. 00 70. 00 70.00 70. 00 70. 00 70.00
(g) BEEFHNECHZRER (e 1) 3,015.76 2,99%. 15 2,979.18 2,953. 95 2,926.83 2,901.78

() ™REMUICREEBED SHEEZ5t ELTWET,




BESEIRE 947 /NB - KERFEBEO7 VK EE&ELI M- (BASEKR)

St ERS

mET7UR

ANSTIVI - AVAL-TPVE BEEVI MNISR) NDFREIEZSAICERDTEIC
KD T, KRIVETORYEBRIDESZZFICOEUIREZITIRD & EDIC, BT D HERZFHE
U, b=FILUI—VDREKRKIEZBKRKTDZEICKY ., EEMEDBELGRHEEZRTE UTCIEEDTE
REHS U CERZTRVE T,

WMARSTFIYVIT e A£VAL-T7VR BEELVLINTISR)

KRIVEZTDERIZRNDESFICOBIREZITIR D EEBIC, HEMICEDEEZREL. h—
FIUI—VDERREZEBKRT D EICKY ., EEMEDEERHREERTE UCINGDERZH S
U CERZITIRVE T,

Fle. BBEE| CKRILEY /BEEEEL) ZEHALT. ETEBEENDRERRDESZHS
ULEd, RAIEULT. FTSEHFEEA VT VIABRO I PEILAY ANXUE - RUR -
AVFYVIRA-IR—IVT - I—wvY TO—ROEBHREOESEDEH S, &FKE URT
KEE, T7VIXVIIA, REEEFEZEZEL. 6 DDBEZEEELFET,

OETEBEDREHEE, TFKE URITKEEZZEBU CRELE T,

- ETEESLUKRELREIF. RAEULT, BBEEULFT,

¥ FECIEMEHEDBEELNDEEZEEIT 255DHUFT,

WIALD - IR%=T7EY b - IF=TF7UR
REEEEEDZEMICIER L. RENRERZITRVERT,
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EEERE 940,/NB - KEBEFHE T 7V F @8ELI hI-R (BRSED)

1 AO=Y) OFERORE

5561 HA~55665H
(2017.9. 28~2018. 3. 27)

I8 B 18 B D LA =
£ % =
_ | {5 = Bp ) T 5 < (EEER
L Ll el G S DT EAE(TEA(S 6, 998 FITT .
e BEAHA. Tr Y ROBHCHE. STRHTOEHEE. e
(BE=A) | 03 | 008 | prete mas® . BREsEOEREONE
ALY S, EREEESBEEDEN. OENTDET 7> 1O
R A |
(RFERAL) | @ 040 | e s BB REONE
(ZEam) | ()| 0.006) | SHEAHE. EREEOES. BEALHSDEEOEGTONE
mEmEE | | mEmaTan - mroRERE TR, MO TSSO
TEEE FEETFHRI. BMEEEZE0FEOR. TS AL S FHR
T | G = B OB S 5 PO TS M
: LG Bl BELONG DML T HEE|CET Hhis
ZOMmBA| 0 | 000 | ZOMEA-MHDOZOMER, HhOFESEDNR
(BEBE) | 0 | 0.000) |BEEAE. BEEASCHIAS TP ROBECRDED
=1 st 43 0. 608

(1) HPDER CHERONNZDDFHERZSD) BN, BHICK > TRBEEOMICEIN G S/cs. IHEDHUEDEEEICK
WEHUERTY, 86, TEESEFEE. FMESRE RS L0Z0MERE. COT 7Y R ESFANTVLSIY—=T 7
RIS TcEREED DB, TDIT 7Y RICHRT 20DESHET

(£2) BIEEDBAIR. TOT7 Y RMEFANTVDREETS (W—T77 Y RER) DA BRZSHE A BB, &
FREEFIASOBREDOHERRIBRICSITS [1 505D DERDEME] HEGTEZHDICDONTIE A LMD 7 > RO
| [CRRIDIEELTBUFT,

(£3) EEMIBEBCEICHRBEMLEAEALTHIET,

(0X4) H=ERIE 1 HOHYDZNTNOERESEZAPOTHEEMEACTHRL CI00ZELIHDTTY,

21




BESEIRE 947 /NB - KERFEBEO7 VK EE&ELI M- (BASEKR)

EEES KUBE DR

KBS M
(20174 9 B28E1h 520186 3 B0 T)
x B B E 6l B ~ % 6 W
=5 F 58 1
O 3 ira ) O 54 ira 8
B 0 A +0 A
NE GBEBR) | 15 67 8238 | 331.165|  23.500

(1) B, ABREEFED SN DER(CLIBRENZSHET.
(0%2) SEHERELRE.
(E3) BEDRARBEFNET.

WER/RFTEHR
IRESERmEES

(20174 9 H28HH' 520184 3 B27HZE T)

F 61 B ~ 5 66 H
B i) 5 i)
# L] O #®| & & | FHO5Mm # ] O ¥ | & | 795M
F0O FMH =] F0O M =]
NB STRATEGIC INCOME FUND CURRENCY NB STRATEGIC INCOME FUND CURRENCY
SELECTION CLASS (71X VE#E) 28.155 2,000 / SELECTION CLASS (71X VE#E) 331165 23,500 0
(E1) BBEEFZELRS.

(£2) SEADBAREIFYIET,

ot

iy

WFIEREFRA & DS KR

SIEREAR (58615~ 5866H8) HPICH (T BFIERFR
ALDEE|FB Y EE Ao

WEASERER
MIZ7URFT - T7VADNEANTHERT 7V (2) B EEEtES

R DR & 6088k % 66 H Ok
S rx F 66 B Ok - O w0 IEN
’ O % [ & |t = oy FO FO HE
o 4 cNARK—) v .
F0 ¥ % 7 NF 1 1
= (%) BB TET,
NB STRATEGIC INCOME FUND | 1-868-341 | 120,524 9.3
CURRENCY SELECTION CLASS

(E1) HE@E, EERERICNY SFHEgADE,
(E2) FHmBEDBARIBIFUIE T,
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BEERE 947 /NB - KEREFEE I 7V F EEELI bI-X (BASEKR)

W EOH
20184 3 B27HIRE
£ 66 H K
=]
= = S mE | Ik %
¥ %
EEERmS 120, 524 98.1
IA4D - Ix=THyh - IHP=T7UR 1 0.0
J—)b - O—V%., Z0fth 2,298 1.9
S 122,825 100.0

() SHBBEDSBLREISIET,

BEE. 88 A S LUCELEMEADORR
(017£108278) . Q017#118276) . (0172128278) . (20185 18296) . (0185 2 B278) . (0185 3 578) 7

15 B ESYEEEN EVLEEEN E63HK ESYEEES EJSEES E60HAF
(A EE 140,066,020/| 137,480,401/ 135,635,321/ 133,000,994/ 127,853,292/ 122,825,666/
T - O—v 2, 401, 081 2772, 026 2,620,409 2,373,515 2,329, 085 2,29, 831
RAETEHS (HI®) | 137,662 954 134, 706, 390 133012, 927 130, 625, 494 125. 522,222 120, 524, 850
EMRRE -t A o 1,985 1,985 1,985 1,985 1,985 1,985
(B)&f 1,494,423 1,500, 766 1,465, 364 1,474,261 1, 456, 206 1,45, 558
FITESES 1,347,371 1. 355, 771 1,324,932 1322137 1,326, 422 1. 330,845
SKALSSEIRM 146, 094 143,102 137,639 148, 369 125. 208 116, 366
Z DAL 958 1,893 2,793 3,755 457 5.347
(C)fEEMHE (A—B) 138, 571,597 135,979, 635 134,169, 957 131,526,733 126, 397, 086 121,373,108
ST 192, 481,611 193, 681, 695 189, 276, 004 188, 876, 766 189, 488, 910 190. 120, 717
REAEIEES A 53910014 |& 57702060 |A 55106047 |A 57,350,033 |A  63.091.84 |A 68,747,609
(D) SHEIERON 192,481,61100(  193,681,69501| 189,276,041  188.876,76600  189,488,9100| 190,120, 7170]
1 5OL B (C/D) 71999 702199 7. 089 6,964/ 6. 670F3 6,384/

* FEO0HARC BT D ITTAEAIF207, 668, 731F. HIEMAAR] (5561H3~55665) (CH(TBENMERETALRIFA, 347, 800, EREKITTAE(S21, 895,814 T T,
* ZBOOHATRDETE I#= ) DFEAFEZR(L6, 384T I .
* EEOOHIR DI EMREEN TTARZ T > TH Y. TDEEA(S68, 747, 6099 T .

23



WSROI

a2

BEEE

56181 8201749 B28H FE2017410H278
56288 B20174E10H28H  FE2017F11827H

REY 947,/NB - KEfFEFEE O 7V F E&ELJ bI-X (BASHEDR)

556381 B20174:118288 FE20174:128278
556488 B2017412828H  F2018F 1 H29H

25658 B20184F 1 B308 E2018% 2 B27H
556688 B20184 2 H28H F2018% 3 H27H

] B 256150 56250 Z563HA Z5645A Z5655A 256658
(A) BEEENGE 1,098, 942 1,120, 001 1,056, 941 994, 846M 938, 521 971,718H
SEESE 1,099, 016 1,120, 065 1,057, 004 994,915 938, 556 971,780
ZIFR A 74 | A 64 | & 63 | & 69 | & 3B | A 62
(B) BifisEss-cEign A 2,956,641 | A 3,076,094 1,689,436 |~ 1,883,591 |~ 5,041,828 |~ 4,968 904
FEEm 89, 504 517 1,723,233 917 1 248
FEIE A 3,046,145 | & 3,076,611 | A& 33,797 |~ 1,884,508 | A 5041,829 |~ 4,969 152
(C){S5TERmS N 147,052 |~ 144,037 | & 138,539 | & 149,331 | & 126,029 | & 117,137
(D)&HRiSxmsE (A+B+C) |2 2,004,751 |2~ 2,100,130 2,607,838 | A 1,038,076 |~ 4,229,336 |~ 4,114,323
(E) mispigsiaas A 52,678,253 | A 56,018,944 |~ 57,931,603 |~ 56,350,329 | A 58,710,542 | & 64,261,665
(F)iENSst=iatts 2,120, 361 1,772,785 1,542, 650 1, 360, 509 1,174, 476 959, 224
((FEEZEELE) (1 12,829,997) | 13,201,128) |( 13,044,505 |(  13,153,868) |( 13,334,733) |(  13,522,719)
(FEEIBHEZER) (& 10,709,636) (& 11,428,343) |(& 11,501,855) [(& 11,793,359) (& 12,160,257) (& 12,563, 495)
(G)&5t (D+E+F) A 52,562,643 |~ 56,346,289 |~ 53,781,115 |~ 56,027,896 | A 61,765,402 |~ 67,416,764
(H) &S EE A 1,347,371 |~ 1,385,771 | & 1,324,932 |~ 1,322,137 | A 1,326,422 |~ 1,330,845
RERfFERESE (G+H) |2~ 53,910,014 |~ 57,702,060 |2~ 55,106,047 |2 57,350,033 | A 63,091,824 |2 68,747,609
BiEtEERE 2,120, 361 1,772.785 1,542, 650 1, 360, 509 1,174, 476 959, 224
(=R ELE)) ( 12,829,997) |(( 13,201,128) |( 13,044,505 [(  13,153,868) |( 13,334,733) (( 13,522, 719)
(FEEIEREXER) (&~ 10,709,636) (& 11,428,343) |(A 11,501,855) [(& 11,793,359) (A 12,160, 257) (& 12,563, 495)
DECHERREILE 45,217,931 44,828, 898 43,344, 385 42,639, 469 42,125,539 41,646, 238
RREE A 0101,248,306 | & 104,303,743 |~ 99,993,082 | A 101,350,011 | A 106,391,839 | A 111,353,071

(E1) (SEEHMIEICIHEEERMICT T HHBERSHIEZSH TRRUTHEIEFT,
(x2) EnNEsEEEREEEF. BINEEEETAREDEFEZN. TAZ TOS5E3ERE LT, LO25EEEA&EE UTIESNE T,

(£3) WEHEEDTEBRE INHHEEDtEBE (K8 | OXREISEIEE N,
RS EcEDEIERIE (FA8R)
L 8 556151 556251 556351 56451 556581 55665

(a) BEERREOECSFING 951, 890H 975. 964H 1,003, 631H 845, 515 812, 492 854, 581H
(b) REZREOHMESTESER 0 0 0 0 0 0
(c) RS 12,829,997 13,201,128 13, 044, 505 13, 153, 868 13,334,733 13,522,719
(d) DECHEREIIS 45,613,412 45, 208, 705 43, 665, 686 43,116, 091 42,639, 469 42,122,502
(e) HBHADBCHREE (a+b+c+d) 59, 395, 299 59, 385, 797 57,713,822 57,115, 474 56, 786, 694 56, 499, 802
(f) Hlcs 1,347,371 1,355, 771 1,324,932 1,322,137 1,326,422 1,330, 845
(g) BHRBEEHECIRER (e—f) 58,047,928 58, 030, 026 56, 388, 890 55,793,337 55, 460, 272 55, 168, 957
(h) ZWEHBOK 192,481, 6110 193, 681, 69500 189, 276, 0040 188, 876, 76600 189, 488, 91000 190, 120, 71700
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BEERE. 947 /NB - KERFEE I 7V F EEELI bI-X (BASEKR)

R & » B = o & A 5 ¢
» B8 | W60 | SouA | Bou | oW | 5oom
1F0sYIER 70 70 70 70 704 70
(8 (i) (7,199A) | (7,021M) | (7,089F) | (6,964FM) | (6,670M) | (6,384F)

O < HEEHREI—X>ZFRDHZORSIENEEIF. L5E(

) ROEAEMMERICE DN TEENICHIRENZ LR U,

BEANDRBEDZE.
- BOEDTESNICHEEHICIF. LEEOABHEEICRD CENHUET, <HULF, BRESFICSHBLEHE LT,
- BB EOEURVDFHBIC DER U CIE. RBEPIREICTHRIBIND L ESED LI T,

DEEOFEH _EOERWLICOVT

- DERICE. FHRBVERD [EEsilE] & EFRIRVERD [TALRE $Floits) | h'oUEd,

- DESE SR OEEMIBNER TR EBEFCFERTAZ L2 B5(1C1F. DESOLENMLENESEBUET,

- DEE SR OEEMBNMERITAZ FO2HEICIE. NE2HHDEN TTAMARESE (FRINES). B OEIEENEETI .
- TAIRE BRINES) IREUCESE. DESHEERICHITZELOEHEDOERTAN SUZTAILRS ERINES)

EHERUICERD. ZTDHROECDOZHEDERITALRU T,

- EBOEEICOVTIE. 20.315% (FrSH15%. EERRIFTSH0. 315% S K UHIAEL 5 %) DHEK(C K DIRRHUND TR,

PEAEHENERINE T, B, WEPSZITRL. PEDBRRICFHRERY EHEROBEREH U X A.) ZFER
ITDHILEHTEFXT,
BMENRRIE T,

L7V REOEREIFREE NI SA (Z—19) | BRUFHNEFEDEREFFRGEE [PJ227N | SA] OERAYRT

T, FFERHOREICHIFBEIRVIC DV TIFERFEAHICHRENEHhE LT,
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BERIRE 94140 /NB - KEREFEEO 7 F BFAAI-X (BAKERE) E&tLJ I1—-R (BASEDR)

49« FUEP L+ NSAM—F LT /NB « ARSTIVT « AVAL-TF7UR

ANy YIS/ BEELVINISR

LTFVER (BEERE J40/NB - KEESFHEET 7K BAMI-—X @ANKRL) BEtLT ~d—
2 (BANED) ) BTARVEONERERETE (9470 - PUZFL - bSA=FA4T/NB - ASTIVT -
AVAL - TPV ANVITSR/BELLVI MISRX] [TRELTHUFEIH. LTFORBE—BDIEEZHRE

INCDITSRAZERELTHIET,
() 2018F 3 B2Z7BRR CAF U 3EADR B #H L THIFT,

CKRILEZET)

BiExiEx
20174 2 B288
BE
SEEREDHMEE (& $31, 604, 170) 31,715,556
BE 3,476
HNEBEDTHEEE (B $1, 453) 5
HNEREBTEZNIC K DR 41,703
RUN
FHBEHDIRE (BILEZE) 417, 491
FHBEHDRE 371,933
FIB 102, 667
SaE s DFAT 16, 088
RINZEPSHILE 66, 132
AL EE AT IR 12,615
BEGEt 32,747, 666
=1
HNERBTEZNIC KBS 135
Fh
BABFDORE (BILZE) 6,007, 081
BAEHDRE 332,037
BFIZREREN 57,577
B IR 22,968
RERITRIN 22,235
BRBE DA 14, 300
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BERIRE 941470 /NB - KEEFEEO 7 F BAAI-X (BAKNERE) E8tLJ hI1—-R (BASEDR)

KRB RUEERH IR 7,202
R SIRATEA RN 1,222
RS TR IR 317
HEER R 188
ZOftafE 400
BfEaE 6, 465, 662
b0 =13 $ 26, 282, 004
b =13

BELEUI ISR $ 1,575,036
WEDR/N1ISXR 151, 829
ANy YIS 13,345,723
ANvY/N1IZR 4,873,483
SINYIT S 3,426,627
SINYISNTITSR 2,909, 306
$ 26, 282, 004

FIT A ZMAZFOH
BEEUI MTSX 2,441, 600
WEDEL N1I52X 194, 893
ANy YIS X 17,070, 024
ANy /N1ISR 5,111,676
SINYITSA 2,966, 002
SINVISNTITSR 2,622,653

s 1 OH Y WEEs

BEEUVI ISR $ 0. 645
BEDB/ N1ISR $ 0.779
ANy YIS X $ 0.782
ANy /N1ISX $ 0.953
SINYIT S $ 1.155
SINYISNTITSR $ 1.109
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BERIRE 94140 /NB - KEREFEEO 7 F BFAAI-X (BAKERE) E&tLJ I1—-R (BASEDR)

EmEtEE
20176 2 B288(CHET LIt EE
BN
REFR (REREUAL $15, 284 125R1%)
Foia CREREIINSL $130, 362 1ER12)
RERWSET

=4
ERAT R
RESTLREN
BFIZRERN
RETB RUBES RN
BERSHRAEANRBN
RELRAT RN
HEERSRM
B TR
Exves]
ZDHER

BRGE

REF

EIRME (18) SXIUTHERE (8) :
KRS (18) -
SEESIRE
STENS |
2D EH
HNEABRE B L UHNEEBLEZY
SRR
ETfiEs (38) DHMZEE :
SEsIRE
2w EH
SeRNS |
HNEABBIREDS L ONERSLEZY
SIS DFEZEE)

SRR - FETER

EAIC & B FE RO

751, 941
304, 178

1,056, 119

158, 974
130, 294
56, 150
44, 877
12,783
12, 566
3,050
2,107
1,023
2,423

424, 247

631, 872

(471,918)

(5, 580)
(49,512)
854,919

327,909

2,198, 283
16, 415

(6, 476)
(709, 156)

1, 499, 066

1, 826, 975

2, 458, 847
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BERIRE 941470 /NB - KEESFEEO 7 F BAAI-X (BAKEE) E&8tLJhI1—-R (BASEDR)

CKRJLED)

biz

MXN 6, 000, 000
MXN 7, 520, 000

usb 95,000

NzD 125, 000

ZAR 8,560, 000

usb 175,000

Uush 270,000

EIfiEESF O

&35 (81.8%)

AF2 3 (2.4%)

EfE (2. 4%)

Mexican Bonos

5.75% due 03/05/26
7.75% due 11/13/42
EfEEE

AXFY G (Efi
$813,733)

3509 (0.4%)

111E (0. 4%)

Mylan NV (a)

3.95% due 06/15/26
HEEE

FS5V9ast (Eif

$94, 313)
Za—I-=3V R (0.4%)
EfE (0.4%)

New Zealand
Government Bond
2.50% due 09/20/35
Bt
Za—-I-SVREE (&
fii $100, 923)

E77UH (1.8%)

EfE (1.8%)

Republic of South Africa
Government Bond
6.50% due 02/28/41
EfEaEt

A7 7UhEE (Eif
$583, 620)

HE (0.7%)

#11& (0.7%)

Barclays PLC (a)
4.34% due 01/10/28
#HESE

HESET (E(f $175, 000)
KE (76.1%)
BEIEREEF (21.6%)
Accredited Mortgage
Loan Trust 2006- 1 Class
A4 (@), (b)

1.06% due 04/25/36
American Airlines
Pass-Through Trust
Series 2014- 1 Class B

XA

te=

HERR
20174 2 A28H
Eualit::]
usD
usD
268, 486
372, 469
640, 955 UsD
640, 955
usD
92,792
92,792 usb
92,792
usD
92,437
92, 437
92, 437 usD
usD
467, 050
467, 050
467, 050 usb
176,913 usb
176,913
176,913
usbD
usbD
246, 898
usD

A
106, 777

280, 000

415, 000

415, 000

698, 000

700, 000

4,000, 000

1,508, 163

1,261,511

145, 000

1,481, 594

90, 000

65,000

EIfiEESF OB

4.38% due 10/01/22
Carrington Mortgage
Loan Trust Series 2005-
NC5 Class M1 (a), (b)
1.26% due 10/25/35
Carrington Mortgage
Loan Trust Series 2006-
NC1 Class A4 (a), (b)
1.09% due 01/25/36
Carrington Mortgage
Loan Trust Series 2006-
RFC1 Class A4 (a), (b)
1.02% due 05/25/36
Chase Issuance Trust
Series 2016-A7 Class A7
1.06% due 09/16/19
Citigroup Mortgage Loan
Trust Asset-Backed
Pass-Through Certificates
Series 2005-OPT 3 Class
M3 (@), (b)

1.50% due 05/25/35
COMM Mortgage Trust
Series 2013-LC 6 Class XB
(), (@

0.35% due 01/10/46
COMM Mortgage Trust
Series 2014-CR17 Class XA
(b)

0. 84% due 05/10/47
COMM Mortgage Trust
Series 2014-UBS 3 Class
XA (b)

1.32% due 06/10/47
CWABS Asset-Backed
Certificates Trust 2005-
Ab1 Class M1 (@), (b)
1. 41% due 08/25/35

GS Mortgage Securities
Trust Series 2014-GC18
Class XA (b)

1.13% due 01/10/47
GSAA Home Equity Trust
Series 2005-5 Class B 1
(@), (b)

2.50% due 02/25/35
Home Equity Asset Trust
Series 2005- 1 Class M5
(@), (b)

1.87% due 05/25/35

THUEE

te=

Gl
106, 777

259, 531

389, 671

387, 601

697, 459

674, 826

86, 256

82,132

76,422

141,225

80, 388

80, 166

58, 808
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BEERE 9470 /NB - REEFEE O 7 F BFAAI—-R (BASER) /@&tLJI-R (BASEDR)

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

A

50,000

115, 000

, 550, 631

102, 636

157,751

303, 000

200, 000

238,889

230,000

385, 000

350, 000

_ FHUEE
BIfiSEs5DaAH HE
HSI Asset Securitization
Corp. Trust Series
2006-OPT 1 Class M 1
(@), (b)

1.14% due 12/25/35

JP Morgan Mortgage
Acquisition Trust Series
2007-CH 1 Class MV 2
(@, (b)

1.06% due 11/25/36
Morgan Stanley Bank of
America Merrill Lynch
Trust Series 2014-C16
Class XA (b)

1.19% due 06/15/47
Navient Student Loan
Trust Series 2016-6 A
Class A1 (@), (b), (o)
1.26% due 03/25/66

New Century Home
Equity Loan Trust Series
2005-B Class A2D (a),
(b)

1.18% due 10/25/35

Park Place Securities,
Inc. Asset-Backed
Pass-Through Certificates
Series 2005-WCH 1 Class
M4 (@), (b)

2.02% due 01/25/36
RAAC Trust Series
2006-SP 2 Class M1 (a),
(b)

1.12% due 02/25/36
RAMP Trust Series
2005-RZ 1 Class M5 (a),
(b)

1.41% due 10/25/34
RAMP Trust Series
2005-RZ 2 Class M4 (a),
(b)

1.34% due 05/25/35
RASC Trust Series
2005-KS10 Class M2 (a),
(b)

1.22% due 11/25/35
Structured Asset
Securities Corp.
Mortgage Loan Trust
Series 2005-WF 4 Class
M4 (a), (b)

1.36% due 11/25/35

it

47,577

108, 238

86, 489

102, 787

155,743

297,141

185, 829

228,895

219,290

367,398

335, 489

usb

usbD

usb

usb

usb

usb

usb
usD

usb

usb
ush

usb

usb
usD

usb

usbD

usb

usbD

usb

E

167,149

70,000
100, 000

80,000

30,000
85,000

180, 000
175, 000

125, 000

175, 000
130, 000

140, 000

165, 000
145, 000

115, 000

75,000

130, 000

75,000

95,000

EHEESS OO

Structured Asset
Securities Corp.
Mortgage Loan Trust
Series 2006-AM 1 Class
A4 (a), (b)

0.94% due 04/25/36
BEBRIEFast

1115 (18.6%)

Abbott Laboratories (a)
4.90% due 11/30/46
AbbVie, Inc. (a)

4. 45% due 05/14/46

Air Lease Corp.

2.13% due 01/15/20
Anheuser-Busch InBev
Finance, Inc. (a)
3.65% due 02/01/26
Apple, Inc. (a)

4.65% due 02/23/46
AT&T, Inc. (a)

4.75% due 05/15/46
5.70% due 03/01/57
Bank of America Corp.
3.95% due 04/21/25
Charter Communications
Operating LLC / Charter
Communications
Operating Capital (a)
4.91% due 07/23/25

6. 48% due 10/23/45
Citigroup, Inc.

4. 40% due 06/10/25
Diamond 1 Finance
Corp. / Diamond 2
Finance Corp. (a), (o)
4. 42% due 06/15/21

5. 45% due 06/15/23
Discover Financial
Services (a)

4.10% due 02/09/27
Energy Transfer Partners
LP (a)

6.50% due 02/01/42
EPR Properties (a)
5.75% due 08/15/22
ERAC USA Finance LLC
(a). (@

4.20% due 11/01/46
Ford Motor Co. (a)
4.35% due 12/08/26

FHEEE
=

Rl

163, 977

5, 667, 013

72,776

96, 908

79, 164

30,519
92,426

168, 322
180, 531

125, 464

184, 346
150, 887

143, 806

173,026
156, 699

115, 851

84, 661

141,987

70, 006

97,695
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usb

usb
usD
usb

usb

usb
ush

usb

usb

usb

usb

usb

usb

usb
usDh

ush

usb

usb

usb

usb

usb

usb
usD

A

70, 000

110, 000
130, 000
95, 000

90, 000

185, 000
95, 000

120, 000

155, 000

145, 000

25,000
95,000
90, 000

185, 000
85,000

60, 000

85,000

55, 000

55,000

60, 000

145, 000

60, 000
114,000

HEHEESS DO

General Motors Co. (a)
6.75% due 04/01/46

General Motors Financial

Co., Inc. (a)

3.20% due 07/06/21
4.00% due 10/06/26
4.30% due 07/13/25
Georgia Power Co. (a)
3.25% due 03/30/27
Goldman Sachs Group,
Inc.

2.35% due 11/15/21 (a)
5.15% due 05/22/45
Hess Corp. (a)

4.30% due 04/01/27
Hewlett Packard
Enterprise Co. (a)
4.90% due 10/15/25

HP, Inc.

4.65% due 12/09/21
Kinder Morgan Energy
Partners LP (a)

5.50% due 03/01/44
Kinder Morgan, Inc. (a)
5.55% due 06/01/45
Microsoft Corp. (a)
4.50% due 02/06/57
Morgan Stanley

3.63% due 01/20/27
4.38% due 01/22/47
5.45% due 12/31/49 (a),
(b), (d)

Noble Energy, Inc. (a)
5.25% due 11/15/43
Novartis Capital Corp.

(a)

3.10% due 05/17/27
Omega Healthcare
Investors, Inc. (a)
4.50% due 01/15/25
Reynolds American, Inc.
(a)

4. 45% due 06/12/25
Seagate HDD Cayman
@, (0

4.88% due 03/01/24
Verizon
Communications, Inc.
4.13% due 08/15/46
4.67% due 03/15/55

Viacom, Inc.

it

85,013

111,297
129,412
96, 783

89, 898

181, 207
101, 245

120,035

161, 282

155,379

25,977

100, 247

93, 386

184, 317
86, 396

61,547

89,613

55, 087

55, 046

63, 442

141,935

52,589
103, 785

usb
usD

ush

usb
ush
ush
usD

usb
ush
ush
usD
ush

usb
usb
ush

usb

usb
ush

usb
ush
usD
usD

usb

usb
ush
ush
ush
usD

E
65,000

160, 000

180, 000

395, 000
585, 000
255, 000

, 040, 000

255, 000
630, 000
240, 000

, 365, 000

80, 000

310, 000
105, 000
170,000

145, 000

365, 000
30,000

133, 806
106, 828
104, 490

, 307,072

377,152

65,000
115, 000
145, 000

70,000
250, 000

EHEESS OO

3.88% due 04/01/24 (a)
4.38% due 03/15/43

5.88% due 02/28/57 (a),

(b)

#HESE

Ef& (35.9%)

Federal Home Loan
Mortgage Corp.., TBA
(e)

3.00% due 03/01/31
3.00% due 03/01/47
3.50% due 03/01/46
4.00% due 03/01/46
Federal National
Mortgage Association,
TBA (e)

3.00% due 03/01/32
3.00% due 03/01/46
3.50% due 03/01/46
4.00% due 03/01/47
4.50% due 03/01/47
Government National
Mortgage Association,
TBA (e)

3.00% due 03/01/46
3.50% due 03/01/46
4.00% due 03/01/47
Resolution Funding

Corp. Interest Strip
zero coupon due

04/15/29

U.S. Treasury Bonds
3.88% due 08/15/40
5.50% due 08/15/28
U.S. Treasury Inflation
Indexed Bonds

2.00% due 01/15/26
2.50% due 01/15/29
3.63% due 04/15/28
3.88% due 04/15/29
U.S. Treasury Inflation
Indexed Note

0.25% due 01/15/25

U.S. Treasury Notes
1.50% due 02/28/23
1.63% due 02/15/26
2.13% due 12/31/21
2.75% due 02/15/24
3.63% due 08/15/19
Eff&Et

THEEE
=

Rl

64, 745
140, 402

183, 301

4, 898, 440

406, 353
580, 580
261, 345
, 093,082

262,212
625, 767
246,019
, 434, 541
85,963

313, 681
109, 151
179, 895

100, 074

425, 026
39,110

153,010
131,863
140, 130
, 826,523

376,290

62, 880
108, 190
146, 557

72,557
263,740

9, 444, 539
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THEEE THEEE

pavz AiifhisEZF DR = Eualiita] pavzy AiifhiEEZF DERHE = Eaaliit::]
KESEH (il o ISURTAIY o
$19,710, 110) 20, 009, 992 0.1%)
fE5as (Ol 21, 480.139 TR (0.1%)
$21, 477, 699) S Brown Brothers Harriman
& Co.
bisigEEsE (ETR) EUR 0" —0.58% due 03/01/17 1
D;& 0,
= @ JPY 46,689 —0.20% due 03/01/17 417
%(Erg}éfx)x . GBP 6 0.05% due 03/01/17 7
: CAD 54 0.05% due 03/01/17 41
22,620 \E(lTeFld Corporate Bond 1,997,120 AUD 907 0.49% due 03/01/17 €97
iShares JP Morgan UusD NzD 839 0.80% due 03/01/17 607
8,200 Emerging Markets Bond 931,192 ZAR 280,869 5.45% due 03/01/17 21,473
ETF AR a5t 23,243
100,709 PowerShares Senior Loan 2353, 569 7S5y F?b-,(qyg?r o
’ Portfolio ' ’ (58T $23, 243) 23,243
SPDR Bloomberg 2 T—F (9.2%) -
53,910 %a_chlays High Yield Bond 2, 006, 530 Ekﬁﬁiﬁﬁ (Q_E%) i
KESE 7,288, 411 éaiig'r?i"és a Enskilda
Spnisg==s o=
fg&f‘fﬁ;ﬁg g';g)F) ast 7,288, 411 USD 2,424,532 0.27% due 03/01/17 2,424,532
T . EHESA 2,424,532
—N st (8
oA SRS (11.2%) S B 2, 424, 532
- xaE 0o BT (916 YT
E{E (1 . 9%) $2’ 947’ 006) 2, 947, 006
U.S. Treasury Bill* REREE (a3l 9
USD 500,000 0.77% due 06/22/17 499, 231 $31,604,170) _1207% S 31.715.55%
EESE 299, 231 ﬁgg{ﬁofmoﬁg’éﬁ’@ (20.7)  (5,433,552)
KESE (8 T 499,231 o
KESET (& $499, 231) 499,231 wEE 100.0% § 26,282,004

REFIERD I N TOEMIES S ERSTDREDHIM ICEDVWTEMIESOFRERTRG <. URIDHAAEBEICL > THRSINTLRT,

FsE&E -

TBA To be announced (B%EH) DB, KEBAHEEREIC K > THRITSNDAHED— VBRSO ILERS T, GRSNICFEROREHICR
EUNENFT,

* ZOFESDIRTH UL [F—B8H"20174F 2 B28BE DA IDBRE U TEIE HEFICELANSNTVET,

**0. 05K

(a) EERIAFEEEES.

(b) 20174 2 B28B 83 DB HEEZSo

(C) 144A FE35 - 1933EFEEENG FEDFRAI144A DT TS E CADEROBARNCE O TVBEES. CNOSDIESE. BT TICEE U TESKES
RERICEHIFTHTRECT T . MBICIEENRVRY . CNSDIESIFIERBNE L FHBRINEE A,

(d) XAfEo

(e) FHITHEGIFFEERE UN— X TEAS NG
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20174 2 R28HEFRDFTMENS | (FEEED —0. 2%)

RIvay bz ] BRA M STfiR / (18)
Long British Pound March Futures 201743 B 3 $ (3,762)
Short Euro Buxl 30 Year Bond June Futures 20175 6 B (4) (2,975)
Short Euro FX March Futures 2017%F 3 8 @) (4, 143)
Short Euro-Bobl June Futures 201786 A (3) (191)
Short Euro-Bund June Futures 20176 B m (340)
Short Euro-OAT June Futures 2017 6 B (5) (1,371)
Short Long Gilt June Futures 201746 B (6) (15,904)
Short Mexican Peso March Futures 20174 3 B (4) (1,950)
Short New Zealand Dollar March Futures 201753 8B (1 (920)
Short South African Rand (CME) March Futures 20173 B (13) (32,611)
Long Swedish Krona March Futures 201743 B 1 2,958
Short U.S. Treasury 10 Year Note (CBT) June Futures 20174 6 B (15) (7,735)
Long U.S. Treasury 10 Year Ultra June Futures 20176 B 8 8,688
Long U.S. Treasury Long Bond (CBT) June Futures 201746 B 4 6,018
Long U.S. Treasury Ultra Bond (CBT) June Futures 20176 B 3 6,956
Short United States Dollar March Futures 201783 A @) (1, 365)
Short USD IRS 10 Year Prim March Futures 2017%F 3 8 m (639)
$  (49.280)

20174F 2 A28BE§mT. PRBEE[MRZAT v TREIORBEY—I & LT, $10, 3490 3ZHhoNE Lo

20174F 2 B28EIFROPRBEERMKDI LI Y k- FTxIV b - AT v T ({EEEDO. 1%)

_— - Em70 = ZW/  AVISAR 5 =
#| S 5 3 =i,

BE H5HEF BERE S99y AVFVIR (i) ERZATLYE A SHfiE / (R)

USD JP Morgan Chase & Co. 717,750 Sell  CDX.NA.HY.27 Index 5.000% 3.51%  20214F128208 § 16,538

20175 2 A28BBR0EREL T I S ANELABLESLN (WBEEDI. 1%)

gu IS IHBF ZWEE RiEH bl ZHEE PRl ERl (8) ST/ (8)

BRL Citibank N. A. 891,195 20174 3 B108 usb 283, 021 $ 288 $ — $ 2,858
IDR Citibank N. A. 3,332,806, 124 20174 3 B108 usb 249, 835 — (135) (135)
INR Citibank N. A. 17, 448,929 20174 3 B108H usD 259, 348 1,921 — 1,921

RUB  Citibank N. A. 15,617,192 20174 3 B108 usb 261,819 4,829 — 4,829
TRY Citibank N. A. 1,033,187 20174 3 B108 usb 275, 581 8,619 — 8,619
ZAR  Citibank N. A. 3,227,894 20174 3 B108 usb 239,352 7,088 — 7,088

$25315  $§ (139) $ 25, 180
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20174F 2 A28HIEROMAN Y 97 5 2N EAEBTEERE (HEEDO. 0%)

K BAHI-X (BASEDR) E&tL7hI-X (BASER)

8\ BEWEF ZHEE REE 55V LR St HE (18) @R/ (18

JPY Citibank N. A. 1,491, 610, 675 20174 3 B108 usb 13, 325,958 $8369 $ — $ 8,369

20174 2 B28EIFROAANY Y /N 1 75 ZNEHRBTEZEN ([HEREDO0. 0%)

B\ EEHEF ZEER REE 55V ZEER FHiffifs FHE (18) #EER /. (8

JPY Citibank N. A. 546,018, 977 20174 3 B108 usb 4,873,143 $809 $ — $ 8,019

20174 2 H28BIFmDBEESEL N1 IS AD—9I)L - UF— Zqu(ﬁﬁEGOWO

BETA  WSHEF SEREA o= Bk

141, 295 Nomura Securities Co., Ltd. Nomura 12 Currency Basket Strategy 20178 3 B31H $ -
EEOSHT

AUD — F—Xb3SU7 - R
BRL TSI LTI
CAD — #HF9 - RlL

EUR — 1—0O

GBP — ZWRVR

IDR — AYRRYF - JLEF
INR — AYR-)LE—

PY - BAM
MXN = XFyT- Ry
NZD - Za—Y—SYR-RJL

RUB — OY7 - L=
TRY — ~L3-US

Usb — KRJU

ZAR — FE7IUR-SUR
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<fHERH>

LI7FVR (BEERE 940/NB - KEEFEEI 7> BAMAI—-X (BASER)  BEtLJ hO—
2 (BASER) ) MEENRELTVD 940 - Ix—TEv b - IP-=T7Y ] ORER (0174128118)
ECHBIF7YROREANERBOTHIUEIDT, BT 7Y ROFEOEDREH (201853 B27H) REICHIFZI A
D XRR=TEY b - IYP=T 7Y ROBEABEOANSEZ3LR—IICHETHHEWZLE U

W51 - IRx—=7EY b - IY-T 7Y ROFERTERER

YN R N
(20174 9 52881 520184F 3 §278F T)
5 ft 7 i
# 1 & # i L] & &
¥ FH
723 EREEHAEESS 2018/3/5 90,000
707 EEEEHAEESS 2017/12/11 70,000

(1) SFREFRELRE @BHFIESENTBUELEA).
(E2) BAKRBEFIET,

WEAEER#R

20185 3 A27HIRE. BMEIEFEOEFANBH D EEA
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A -

AT - Ix—T7EYvbh - IH-TFUR
ERREE F6H (REH 2017F12A118)

GtEHE 2016512H106H~2017412811H)

NRX=7Ey b - IP=T7Y ROE6HICHDDERRRE CHREB L LIFET,

*HT 7V ROLHEHFRDEI TY

2 B 7§t

ZE U DERZDH S U CKEERZITRVE T,

FEREHWR

AETOES

g B A A

OMETOESZPDICHREL. TEULINREDERZDS UCREERZITRVNE T,

QOMBREENDRE(CHIC> T, BEFHEN 1 FR1E. BUSRICSVTA — 2#8EBHL EDE

HHROAT—V )b - R=N\N—(TIHETDEEEAREUFET,

7 30 Al BR

FEEERRERED 10% AT

AL

RRBTRAXAOA—TBEIR1S
http://www.daiwa-am.co.jp/
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10,020
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10010

®R—rTFUFICDONT

TENEEBEOREMICER L. BHOEBESLUI—IL - O—>
FICKDEBERZTRRVLE U,
ORNYFI—TEDEREICDONT

LT 7Y RIGERADFHO X FEREEE BRI FI—TBLD
SERBHERITTBYEE .

(SRDERE)
REEEBEORSMICERL. RENGERZTEVEFT.

-
W1 A0 OERDIRH
10,005 18 =) X H
] S —EERE —
(2016.12.9) Q0171211 | ozt aH |
BfEEZsES 77 -
e g 8 B % M ﬁi NN ZDMER 0
BB M A * (Z o) ()
¥ % ” & & 0
(8)2016%125 9 B 10.016 - 28.2 CE1) PO CREROND 3OO EERESD) 3B, BRI T
128k 10,015 £20.0 - BRI EBN BB, BB S BHLER T, BROE
2017 1 A% 10,015 20.0 31.1 gg&g?%?gvutﬁﬁ%GF1HD%U®§%®%%J®EE@M
CERIE.
2 A% 10,014 200 25.3 (£2) BEECEICFRBRIBEALTHYET,
3 A% 10,014 £~0.0 - e N
CES 10,013 20.0 353 WZSHE &S VRS OR5
> A 10912 200 > Bw R (201641281081 520174128118%T)
6 Bk 10,012 20.0 0.6 - -
7 BX 10,011 200 0.1 B & | % & &
8 A% 10,011 £0.0 - E ) FH ¥ﬁ
9 Ak 10,010 201 - w | BT 33310870 (3670000)
108K 10,010 A0.1 - (T1) SBERELRE BEITFHESINCHIEEA) -
118X 10,009 ANO N — (?2) (\ 2?9[3{%“155(:&%5@9\%—@\ FEROHFICEESENTHUF A,
EF)2017&128118 10,009 201 - (£3) BRBEHET

(E1) BE=FHEH.
(x2) ﬁg%&ﬂlﬁt%(i%ﬁﬁ%ﬁ%&ﬁ s ERIRHES) SIUESEYZER

TFET,
(E£3) BT 7Y REFE REULINBEOERZHS U TREERZTE>TE Y.
NYFR—IBLUBSERHIH I FEA.

GERRE)
SEHMEES DHIBICONT
[EEAThEE - ]
Hig 1 10,016 HEiR : 10,0093 fEX: 20.1%
[BAEMEOELEHER]
ESARBMMR LU EBREND, BEEMBETELE UK,
SIRERBICOVT
OEMNEHERITR
HeELy. B [RESTHREMTEN - EOSR0EN] =it
BFUFUL. COKOBHBOSREKRZERIC. EERHSS
(37BY) OFEYBKLUFEIERI—ILBEEYEFEY A FB
THBLE U,
SHHICHITD [SEROERAL]

(rortcBEORSMCREL. RENBERETBLET. )

WERGFTERR
n i &
(201641281081 520174128118FT)
E 5
B & 7 [
# W= @[ % m = =

e e
645 BEEIGHRESS 2017/2/20 (4,280,100
669 EEIEHEESS 2017/6/12 (3,020,099
657 BEREIGHREESS 2017/4/17 (2,860,055
659 EEIGHEESS 2017/4/24 (2,650,077
652 BEEIGHRRESS 2017/3/27 (2,530,020
642 EEREHEEES 2017/2/6 (2,410,036
644 BEEIGHREZS 2017/5/12 (2,070,088
651 EREIEHEESS 2017/3/21 (1,970,049
660 EEFRHIEEZS 2017/5/1 (1,450,027
638 EEIEESS 2017/1/16 (1,270,010
(1) SHERELRE BBIFHESENTBUEEA) .
(X2) BARBIFVIET,
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WEAEERER
RIS I B EMAESFEFOEPANGH I Ao
Wi E{SFEHEDBY

LT« IR—TEY b - IF—TF7IUR

BHECE) 1,598M. BEERE 91470 ,/NB - KEESFEEI 7R BF
HI—2 (BAHER) 1,544, BEERE 940/ NB - KEEHHE
JrVR @EtULT hI—2 (BRI 1,984M. F4 TEAMKIKA Y
FwIZ - TrVR REENE) —¥T11-3,536,610,361H. 940H
XA VT VIR - T7YR (REEMNE) -7 ~12-679,321,043M.
FTADBAMRKA VYT VvIRX - T7Y R (REBME) —Y T 13-
1,287,713,0563 T3,
* BERDEEOMS Y OMEEERAE 10,009 T .

20178128 1181R%E
T wm =
= B 7 ® mlk =
e %
d—)L - O—2%., Z0Dfth 17,415,714 100.0
REISSEHERER 17,415,714 100.0

() FHERDRMABETIET,
WEE. 8. TABLUBEMERDIKR

WERDIKNR

HE B20168128108 E2017F12811H

18 E] E H
(A) EEHEFINEE A 8,299,426

SEFIR A 922,829

SILFIE A0 7,376,597

(B) BilEEsTtEIER N 2,491

FEB A 2,491

(C) ZDHER A 174,287

(D) HEHEHE(A+B+C) A 8,476,204

(E) piHpiGEiIS RS 16,325,703

(F) @B=iaits A 3,147,995

(G) iEEnfSst=iaE 11,059,860

(H) @5t(D+E+F+G) 15,761,364

REPRERISE(H) 15,761,364

20171211 8BRE

18 = El H xR

(A) BE 17,415,714,754H
J—)L-0—VF 17.,415,714,754
(B) &f7 -
(C) HEEEER(A—B) 17,415,714,754
TR 17.399,953,390
RIS 15,761,364

(D) ZESEFSO 17,399,953,39000

1702 Y B4EffiZa(C/D) 10,009H

*HE(CHIT D TTAERE10,476,400,958M, HBEP(CHF 2 BMRETAZE
9,625,428,641M. EIf#HITAEF2,701,876,209F3TF,
* YER(CHIF DY Y —T 7 Y RERENRE T DREBEDTAERIE, A0
BEIPHIET 7 VR (BBANvYIHY) 9990, 94 DEHIT7HIIET 7V K
(BEAYIRRL) 999H. BEBERAS A REKER T I D bOTLU=
7L (BEANEE) 219,583, WEERAY A DXEMEE T D MO
U7 L (F20REE) 24953[. 51 DREMEETHKY A VaTUIT
L (BAHER) 848,389, 94 TREMEETHY AV aTUIT L (&2
DOREE) 66,873M. &'+ DREMKERETH D 7 N36,730,213H. 940
DBEXAVYLEIET 7V R (B&NYIHY) 6,592,748/, 94 DIDBEX
VILEIET 7R (BBAYIRL) 10,288,683M. 91T,/NB - KEfE
SEET 7R REAYISHY (F10RER) 49950, 94D/NB - K
EESEE T 7N RBAYIRBRL (F1DORER) 4,995, HR/N\AT
Uw RS T 72 R2014-04 (BEAY IS /BREBIIE) 999, 57N\
ATy RS T 7Y R2014-07 (BBAYISHY /RREEBHNE) 999, tH

FNATUw RS T 72 R2014-10 (R&ANvIYHY /REENE) 999,

HENA T w REEET 7> R2015-01 (B&AY IH Y /REENMNE) 999
M. 949759 - L7)IVEa (BRHEE) —A—/S\— - NAAVAL—
a500—249911[. 9470 - ISI) - U7)fEa (BANEE) —X—
N— - NAAVAL— al000—R49911H. 4D - A=A S UTPSE
LT 7 VR - IR— - K— T3 UA32,460,1070. F'+4 DEEKNA >
FvIR - TPYR=Y TR Ver3 —858,588,190M. 5« UBEAMIA
VFWIR - TPYR=Y TN Ver6 —3,325620,751M. 9« DB
KA VFVIR - TPYR=Y TR Ver7 —828,595357M. 9«4 DBK
M4 VT vIR - TPV R=Y TN Verd —3,326,673,327M. 940
BAMRA VT VIR TPV R-Y TR 2 Ver2 —549,443,563[., &'«
DHAMRA VT VIR - TPV R-=Y T K11 Ver5—2,095,808,384M.
SAORBEELT & Yx—3—2808,108,471H. d'A4 D - XA ABEZHk
VAo (BEDERE) 2,996,106, BERIRS A DHFA VAL -\
g— (BANER) BENYIBULI—25,990,216M, BERIRES 1 JHF
AVAL - N\VI— (BANER) BAMI—21,397,544M, BEERLS A
OHRA VAL - NYI— (BEHEL) TSI - U7)L - 1—23,994,008
A, BERRASADOHERA VAL - N\ — (BRDER) E&EtLT S -
J—21,597,623[M. 94 MRSV HL - N\VI— (FE2ERER) BEAY
JH 40,885, FA DHRA VAL - NYI— (F2ERER) BBEAYY
72L100,789M, 9140 /NB - XEEHFHE D 7V K BBEAvIHY (B
) 1,235, 940 /NB - KEESHE D7V R BBV ILBL (8

(1) BERDE O, —SROROBNEERC TAEOEZEZVL. TAZ
TOE35GIEMNEE LT, LOS5BEFERE U TIMEINE T,

(x2) EEstEEnEsld. BIEEEETAEDEEZWV, TA%ZTOS
SOlEAE LT, LOB5GEF@mE U TRIESNE Y,
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