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2006-RFC 1 Class A4
0.41% due 05/25/36
(b), (e)

Citigroup Mortgage
Loan Trust Asset-
Backed Pass-Through
Certificates

Series 2005-OPT 3 Class
M3

0.65% due 05/25/35

(b), (e

COMM Mortgage Trust
Series 2013-CR12 Class
XA

1.42% due 10/10/46 (c)
COMM Mortgage Trust
Series 2013-LC 6 Class
XB

0.36% due 01/10/46

@, (

COMM Mortgage Trust
Series 2014-CR17 Class
XA

1.21% due 05/10/47 (c)
COMM Mortgage Trust
Series 2014-UBS 3 Class
XA

1.36% due 06/10/47 (c)
Credit Suisse
Commercial Mortgage
Trust Series 2006-C 3
Class A3

5.81% due 06/15/38 (c)

RIESTHE

572,787

243,090

339,637

337,071

600, 699

122, 687

113,200

113,190

109, 073

328,741
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UsD 1,427, 637

UsD 1,579, 120

usb

usb

UsD 1,592, 229

usb

usb

usb

usb

usb

usb

TAEER

BtEEsF DA EH®

366, 610

180, 000

190, 000

303, 000

200, 000

238, 889

230, 000

385, 000

GS Mortgage Securities
Trust Series 2012-GC 6
Class XA

2.12% due 01/10/45
(@, (@

GS Mortgage Securities
Trust Series 2014-GC18
Class XA

1.29% due 01/10/47 (c)
ML-CFC Commercial
Mortgage Trust Series
2006- 4 Class A3

5.17% due 12/12/49 (d)
ML-CFC Commercial
Mortgage Trust Series
2007-7 Class A4
5.75% due 06/12/50 (c)
Morgan Stanley Bank
of America Merrill
Lynch Trust Series 2014-
C16 Class XA

1.25% due 06/15/47 (c)
New Century Home
Equity Loan Trust
Series 2005-B Class
A2D

0.57% due 10/25/35
(b), (e)

Park Place Securities,
Inc. Asset-Backed
Pass-Through
Certificates

Series 2005-WCH 1
Class M 4

1.00% due 01/25/36
(b), (e)

RAAC Trust Series 2006-
SP2 Class M 1

0.51% due 02/25/36

(b) . (e

RAMP Trust Series
2005-RZ 1 Class M5
0.80% due 04/25/35
(b), (e)

RAMP Trust Series
2005-RZ 2 Class M 4
0.73% due 05/25/35
(), (e)

RASC Trust Series
2005-KS10 Class M 2
0.61% due 11/25/35
(b). (e)

RIESTiHE

148, 950

120, 007

385, 695

193, 756

120, 185

175, 363

269, 317

177,709

212, 862

201, 398

332,933

usb

usb

usb

USD 1, 264, 457

usb

USD 1,032, 485

USD 3,340, 734

usb
ush

usb

usb

TAEER

USEFENBEIED 7> R

EtEEsF DA

350, 000

289, 983

710, 000

400, 000

190, 000
310, 000

220, 000

225,000

Structured Asset
Securities Corp.
Mortgage Loan Trust
Series 2005-WF 4 Class
M4

0.75% due 11/25/35
(), (e

Structured Asset
Securities Corp.
Mortgage Loan Trust
Series 2006-AM 1 Class
A4

0.33% due 04/25/36
(b), (e

Structured Asset
Securities Corp.
Mortgage Loan Trust
Series 2006-BC5 Class
Ad

0.34% due 12/25/36
(), (e

UBS-Barclays
Commercial Mortgage
Trust Series 2012-C 4
Class XA

1.85% due 12/10/45
@, (

Wachovia Bank
Commercial Mortgage
Trust Series 2007-C32
Class A3

5.72% due 06/15/49
©, @

WFRBS Commercial
Mortgage Trust Series
2012-C9 Class XA
2.21% due 11/15/45
@, (

WEFRBS Commercial
Mortgage Trust Series
2013-C11 Class XA
1.49% due 03/15/45
@, (

BEBRIISET

5 (18.7%)

Air Lease Corp.

3.88% due 04/01/21 (b)
4.25% due 09/15/24 (b)
Ally Financial, Inc.
3.25% due 02/13/18
Apache Corp.

4.75% due 04/15/43 (b)

gne PN
294, 631

273,598

606, 260

126,512

428,193

112,991

237,837
8,877,165

195,700
319,300
220, 000

235,729
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USEZFENBEEEI 7 R

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb
usb
usb

usb

TAEER

BtEEsF DA

170, 000

95,000

150, 000

140, 000

230, 000

150, 000

150, 000

170, 000

540, 000

300, 000

360, 000

335, 000

185, 000

280, 000

70,000
140, 000
145, 000

390, 000

AT&T, Inc.

5.35% due 09/01/40
Citigroup, Inc.
6.30% due 12/29/49
(b)), (@,
Corporate Office
Properties LP

3.70% due 06/15/21 (b)
DR Horton, Inc.
4.00% due 02/15/20

Education Reality
Operating Partnership
LP

4.60% due 12/01/24 (b)

Energy Transfer
Partners LP

6.50% due 02/01/42 (b)
EPR Properties

5.75% due 08/15/22 (b)
ERAC USA Finance LLC
4.50% due 02/15/45 (b)
Freeport-McMoRan,
Inc.

4.55% due 11/14/24 (b)
General Electric
Capital Corp.

5.25% due 06/29/49
(), (@,

General Motors
Financial Co., Inc.
3.15% due 01/15/20 (b)
Goldman Sachs
Group, Inc.

5.70% due 12/29/49
(), (@,

Jefferies Group LLC
6.50% due 01/20/43
JPMorgan Chase &
Co.

6.00% due 12/29/49
), ©. @

Kinder Morgan Energy
Partners LP

5.40% due 09/01/44 (b)
5.50% due 03/01/44 (b)
6.50% due 09/01/39
Morgan Stanley

5.45% due 07/29/49
(). (©. @)

o PN

181,115

96, 900

150, 756
141, 400
239, 849

179,336
164, 691

172,138

509, 891
307. 530
363, 831

345, 887

189,614
285, 425

74,227
149, 394
168, 533

399, 068

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

TAEER

EtEEsF DA

190, 000

65,000

165, 000

250, 000

65,000

450, 000

235, 000

313,000

175, 000

225,000

260, 000

USD 1, 855,000
UsD 1, 150, 000

usb
usb

345, 000
185, 000

USD 3, 625, 000
UsD 2, 820,000

usb

usb

360, 000

300, 000

Omega Healthcare
Investors, Inc.

4.50% due 01/15/25 (b)
Phillips 66 Partners LP
3.61% due 02/15/25 (b)

Prudential Financial,
Inc.

5.20% due 03/15/44
(b), (©

Qwest Corp.
6.75% due 12/01/21

Reynolds American,
Inc.

4.75% due 11/01/42
Transocean, Inc.
3.80% due 10/15/22 (b)
Trinity Industries, Inc.
4.55% due 10/01/24 (b)

Verizon
Communications, Inc.
6.55% due 09/15/43
Voya Financial, Inc.
5.65% due 05/15/53
(b), (@

Williams Partners LP
3.60% due 03/15/22 (b)
1H{EET

EfE (37.1%)

Federal Home Loan
Banks

5.50% due 07/15/36

Federal Home Loan
Mortgage Corp., TBA

4.00% due 03/15/45 (f)
4.50% due 03/15/45 (f)

Federal National
Mortgage Association,
TBA

3.00% due 03/01/30
3.50% due 03/01/45
4.00% due 03/01/45
4.50% due 03/01/45
5.00% due 03/01/45 (

Government National
Mortgage Associationl,
TBA

4.00% due 03/20/45 (f)

0]
()
0]
0]
f)

RIESTHE

193,79

65, 496

167, 442
288, 500

65, 920
349,313
233,341
411, 359
181, 563

225, 251

7,272,295

362, 502

1,983, 476
1,247,103

361, 220
193, 885
3,875,677
3,064, 944
399, 291

318,984
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usb

usb

usb
usb

usb

JPY
GBP
CAD
NZD
ZAR

TAZER

BtEEsF DA X

40, 000

928, 428

30,000
265, 000

730, 000

32,820

40, 000

151,830

72,410

46, 767

54
1,437
1,801

ELbE

Tennessee Valley
Authority

5.25% due 09/15/39

U.S. Treasury Inflation
Indexed Bonds

3.88% due 04/15/29
U.S. Treasury Bond
3.88% due 08/15/40
5.38% due 02/15/31
U.S. Treasury Notes
2.75% due 02/15/24
Ef&st

KEEt

(Z2FA30, 529, 471 RJL)

fassst
(I35, 299, 906 L)

LISIREISEE (36.2%)
KE (36.2%)

iShares iBoxx $ High
Yield Corporate Bond
ETF

iShares JP Morgan USD
Emerging Markets
Bond ETF

PowerShares Senior
Loan Portfolio

SPDR Barclays High
Yield Bond ETF

KEE
HiBE(EsERt
(EF14, 342,075 R )L)
EHRIRE (1.2%)
TSR TA4TY
(0. 0%)

EHIFEE (0. 0%)
Brown Brothers
Harriman & Co.

0.01% due 03/02/15
0.09% due 03/02/15
0.10% due 03/02/15
2.30% due 03/02/15
4.70% due 03/02/15
TEHATAREST

ITSUR AT V5
(B, 674 R)L)

HE (1.2%)
EHEFEE (1. 2%)

RIEATiHE

51,760

1, 366, 674

37,470
373, 567

777,621

14, 414,174

30, 563, 634

35, 357,909

3,016, 158

4,498, 000

3,672,768

2,880, 470

14, 067, 396
14, 067, 396

14, 067, 396

Y 391

43
1,088
155
1,678

1,678

USEFENBEIED 7> R

HE SO g S

ANZ National Bank

USD 471,582 0.03% due 03/02/15 471,58
THITESE 471,582
HESH (A7, 5821L) 471, 582
foHAtgEET
(BFI473, 256 I )L) 473,260
&t R
15 237k, 8.5% KL 49,898,565
BeB LV ZOMEES
T am (28.5) (11, 063, 465)
i 100.0% 38,835, 100

BRERMIRO I NTOFEIMmES S ERSTOREROHIRICEDL
THMSOREM TR, URTDREEICK > THESIN
TWET,

FHsEL: -

TBA To be announced (SB#&40) DI, KEBAFERBICK
S THITINZAEEO—VIBRIESDLERSIT. 65
SNEEERORBERICEEUNEINE T,

(@) 144 AZEZ5-1933FAZFAG IADRAN144ADT TS ECA
BEROBERRNAICTE > TVDESS. CNSOIESE. &

FEFICEE U CEBEREBASICHTANTETT, fhic
TBESBRVRY, CNSDIESEFERBNE L [FH RN
F A

(b) EERIAN TS

(c) 20154 2 B28BH8ROZENEHFEZS.

(d) KAfE

(e) 20154 2 B28BBFmDEENFITE LSS

(f) 5

) FITEESIFCFEERE UN—X TBA S NIEES.
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USEZFENBEEEI 7 R

20154F 2 A28BHIFR DG | (FEEEDO. 15%)

RIvVay HiE PRA L€ FHixE / (18)
=0 ;%%ergg Mini SGX Japanese Government Bond March 20156 3 5 (17) KL (13, 083)
= 3 Month Euribor December Futures 20158128 4 1,066
=0 3 Month Euroyen June Futures 20155 6 A 13 (73)
=0 90 Day Eurodollar December Futures 20165F1283 2 (825)
7 Australian Dollar March Futures 201553 A (6) (3, 840)
7 Euro Buxl 30 Year Bond June Futures 20155 6 A (4) (7, 89%)
7ch) Euro FX March Futures 201553 8 (12) 131,914
554 Euro-Bund June Futures 20155 6 B (1) (628)
554 Euro-Oat June Futures 20155 6 B (3) (2, 266)
Feh Great British Pound March Futures 201553 8 (1) 1,487
=0 Long Gilt June Future 20155 6 A 4 (556)
e Mexican Peso March Futures 201553 8 (5) 8,750
=0 New Zealand 90 Day Bank Bill December Futures 20156128 9 3,115
FEh) New Zealand Dollar March Futures 201543 B (7) (3, 690)
554 South African Rand (CME) March Futures 20154£ 3 B (6) 6,312
Feh) U.S. Treasury 10 Year Note (CBT) June Futures 20155 6 B (46) (39, 684)
Feh U.S. Treasury 2 Year Note (CBT) June Futures 20155 6 B (4) (563)
7th) U.S. Treasury 5 Year Note (CBT) June Futures 20155 6 B (24) (5,343)
b)) U.S. Treasury Long Bond (CBT) June Futures 20155 6 A (8) (12,821)
75t U.S. Treasury Ultra Bond (CBT) June Futures 20155 6 A (1) (3,267)
)L 58, 109
20154F 2 H28HIRDBE L T b TJ SAABLEEN ([WEED (0.09) %)
B\ AYYI-N-F« BT REB Y TEEE Bt i (48) @ HEEEERE / (8)
AUD  Citibank N. A. 543, 549 20154 3 B18H usb 423,880 RNJL 1,180 RIL — Bb 1,180
BRL Citibank N. A. 1, 596, 689 20154 3 B18H usb 576, 877 (21, 465) (21, 465)
INR Citibank N. A. 36, 081, 462 20154 3 B18H usb 581,334 340 — 340
NzD  Citibank N. A. 627,191 20154 3 B18H usb 461,014 12,870 — 12,870
TRY Citibank N. A. 1,411, 306 20154 3 B18H usb 574,359 (15,571) (15,571)
ZAR  Citibank N. A. 5,817, 556 20154 3 B18H usb 510, 343 — (12, 482) (12, 482)
KL 14,390 KL (49,518) RJU (35, 128)
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USEFENBEIED 7> R

20156 2 H28BERDEESEL N1 7S5 AGEBTEEEN HEED (0.00) %)

BLY A9V I-N-F« ZEEE REBR 57 2 Bl FHE (8)  fUSFEE / (8)
AUD  Citibank N. A. 10,124 20154 3 H18H usD 7,894 RIL 24 FL — Pl 24
BRL  Citibank N.A. 20,768 20154 3 H18H usb 7,503 — (279) (279)
CAD  Citibank N. A. 9,884  2015% 3 H18H usb 7,905 8 — 8
CNY  Citibank N. A. 48,347 20154 3 A18H usb 7,840 - (144) (144)
EUR  Citibank N. A. 6,927  2015% 3 B18H usb 7,924 — (154) (154)
GBP  Citibank N. A. 5176 20154 3 B18H usb 7,920 78 — 78
IDR  Citibank N. A. 99,693,272 20154 3 §18H usD 7,848 — (155) (155)
INR  Citibank N. A. 490,569 20154 3 B18H usb 7,900 9 — 9
KRW  Citibank N. A. 8,594,013 20154 3 B18H usb 7,875 — (50) (50)
MXN  Citibank N. A. 117,334 20154 3 5188 usb 7,895 — (57) (57)
RUB  Citibank N. A. 523,282 20154 3 A18H usb 7,715 693 — 693
RIL 812 R (839) ML (27)

20154F 2 H8ERROMANY Y7 S A RETEEY (MEED (1.19) %)
B\ AYYI-N—-F« ZEE AER 7 B ] Epalite HE (8)  METEE / (8)

JPY  Citibank N. A, 3,018,830,006 20154 3 B18H usb 25,721,810 RL — ML (463,966) )L (463, 966)

20154 2 A28BBFRDOANY ¥/ N1 7 S AABEERY (EED (0.08) %)

BL\ AV I-N—-F« B AEBR 5 2 Epalite] HE (8)  METEE / (8)
JPY  Citibank N. A. 202,789,656 20154 3 A18H usb 1,727,523 KU — R (30,829) MU (30, 829)

WE DT

AUD — A—=RAB3UT - B JPY — BxH

BRL — IISIW-U7I KRW — BEYzV

CAD —  AFY R MXN — XAFyI3-RY

CNY — $ExT NzD — Za—Y-3VR-R

EUR — 1—0 RUB — Ov7- L=

GBP — TRV R TRY — hL3-U3S

IDR —  AVRRYT - LEF usb — KRl

INR — AVR-LE— ZAR — BE7I7UR-SUR
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49« I%x— - IY—-T7UR

<HEiE®>
HTFUR (USESNBEIET 7V R (BEAYYSY /F1ERER) / (BB AYIYBRL/ &1 TRER) )
MREVRELTND [F40 - Yx— - IP—T7 Y R] OREE I5F12898) & H77 Y ROREEHNR
BOTHWEIDT, BT 7Y ROREH (20165 3 H28H) RECHIFZIAD - ¥x— - XP—=T 7V ROEAE
EDRNEEFZIBR—ICHETBE N LF U,

WA - ¥2— - IY =T 7 U ROEXELFTTERIE

YN S N
(20154 3 §28HM 520164 3 §28H& T)
B 5 7 i
3 7 : =& % " 2 =&
T T
550 EEskaHAsE: 2015/11/9 8,509, 995 | 567 EEFEHEEZS 2016/2/8 4,999, 980
548 EEsFEHAGE: 2015/11/2 7,399,995 | 566 EEFEHEEZF 2016/2/1 2,999,991
559 EEssaHAsEss 2015/12/21 7,049,991 | 342 26FEf&E 0. 1% 2016/7/15 2,095,779
568 EMEAIEES 2016/2/15 7,000, 000 | 100 51 0. 3% 2016/9/20 1,253,387
563 EERHAEESS 2016/1/18 6,099, 995
573 EEskaHAsz: 2016/3/7 5, 800, 988
555 EREEHREES 2015/12/7 5,499, 9%
557 EEEREHAEESS 2015/12/14 5, 469, 997
567 EEskaHAGEz: 2016/2/8 4,999, 995
576 ERSEAEES 2016/3/22 3,000, 288

(1) SBHEFRELRE BEANFDEFSTINTBIEEA).
(E2) BARBIEFET,

WEABER#R
2016F 3 A28HIREICHIF BZIEFHEH I FT Ao
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FAD -

A4« IRx— - IYP—=T7UR

ERHRSE H11H (REB 20155128 98)
(FHEEfARS 20144128 108~20156128 9 B)

NF— - XP=T 7Y ROENBCHH BEARNE CHREB L LTFT,

*ST 7V RO IFRDEI T,

E A 75 gt

FEUTOREDRAHBENDEREICKY ., FMRNADERZEDS U CTERZITRVET,

FERENR

FHBERTDRHE

B B 7 A

OONAEDAHBEZERLICREERZTRVE T,
OMEREEDOHAANICHc > TIE, BUSKICE A (A —2#54828) D EOEHRBH TS
V. DOREFHBM ERBEORBE. IN—Yvb - R=N—[TIRETDZIELEZEARELF
a—o

PRIV AR

B EFSEAD30% AT

AR

REBTREXAOA—THIE 1S
http://www.daiwa—am.co.jp/
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49« I%x— - IY—T7UR

WD OEEMEADHE GERZB)
(1) SEEMBEEDHBBICOVT
10, 199 [EEHEE - BEER]
HAE : 10,195M HASE 1 10,1980 MESEE= : 0.0%
10, 198 (RO R EEHEH)
ESABECHENANEATH ST EBREN S, BELEMEREF
10, 197 FHIFNEBDF UL,
SRBERIRICONT
10.196 - OEMEHIS TR
10,195 HEBCT. BREESHMEEAHDREEZETRIU—R—2X
: LTBEN - BNSREIREEHIZELE L. TOXKSBEED
10,194 SMECEZERIC, QESHRMIS CFERTNES, MERI—
’ Hﬁ E HH X EE%%%U!_@"O 07% ’ﬁ"&qﬂ/u[?ﬁ%b% Ufee E%E/HHEE% (3
(2614 12 9) (26»]5 12 9) tﬁ%) @*”@U la*EIﬁE@%b\)\ﬂ[C&éﬁ?ﬁﬁ()oﬂ%’é%‘%(&
e e 20, 11~0. 02% F2ETHB LE Uizo
SHHICHITD [SEDERAE]
EEOLZLM(CEERL. BHOEEDRLVI—/L - O—VEDE
=¥ B N HEMEEADREICK Y. TENRERETH TV ET,
£ R B o o= | AR OR— LT+ UFICDNT
SEEOEBR LU T—)L - O—VEDRHEREECLD2RTER
3 % % ETRVE Uiz,
(HE) 2014512598 10,195 — 60.0 ORUFT—T EDERICONT
[VIFES 10, 19 0.0 88.5 LT 7Y RFEADHE G EEEEL BRIV FI—IBKY
20155 1 Bk 10,196 0.0 87.3 BEEBERIT T E A
2Bk 10, 19 0.0 58.5
3AX 10,1% 0.0 53.0 (SinERAE)
4 BA 10,196 0.0 61.8 REDM S AEORSMICREL, EROEEBEUI—IL - O—vE
> BR 10,197 0.0 59.0 DERSHERENDRE(C LY, TENRERETB>TEVWIET,
6 B 10, 197 0.0 53.3
7B% 10, 197 0.0 62.8
8 Bk 10, 197 0.0 70.5
EIEES 10,197 0.0 61.6 W 1 503 OEROEHE
108% 10, 197 0.0 66.8 15 E & Er
EES 10, 198 0.0 52.5 FEEEFIR -/
(BA5) 20154128 98 10, 198 0.0 55.2 HilEEsEE H —
CE1) BEEEHELL. ZDfhER —
(E2) DHERALREHGTOELLES GERILES) SLOESLYER PN =t —
ETFI, = N = — o
(23) %77 RiE, BRAORREDS UCREBRETE>THY, Y B A DS PP CEIED [T A0S ORMAORE! OR

FY—IBRUSEBHEH ) FEA.

WEES SUBE DK

n @& -
QO14E128108H 520156128 9 BF T)
B 1 & = 17 &
Es| FMH FMH
. 120, 653,910 —
py | EMEEEES (92,494, 000)

I 1) BEEFRELAE @BIFIRBSENTEIFEA).

G
(£2) ( JARBBRICLDEPDT. LEROBFICESENTBIEEA.
(£3) BAREEHET,
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49 - IR2— - IY—T7UR

WEELGSTENER MR EESTEDIER/R
n M & 20156128 9 AT
QOI4E128108H 520156128 9 BET) - . T
E Lt - ¢ i ZE i R
= 5 % 5 e %
# W = ®| = Y N 43,550, 849 55.2
550 EEEHAEE 2015/11/9 85091221; " 2o D%, oM 35,332,328 4.8
58 EEIEEEES 2015/11/2 |7,399,9% RAISTEMERE 78,892,178 100.0
550 MRS 2015/12/21 |7, 049,991 (2) FEEOBFBEIST,
563 ERIHEEES 2016/1/18 |6, 099, 9%
555 EEIEHEES 2015/12/7 |5, 499,999
557 EEIEHREES 2015/12/14 |5, 469,997
568 ERIERES 2016/2/15 |5, 000, 000
567 EEEHEES 01628 |4,999,995
573 EEIEHEES 201637 |4 800, 955
520 EEIEHEES 2015/6/22 | 3,499,975
(1) SBWEFELRE BEFTFOESENTHEUELEA).
(F2) BEFBITHT,
WEANEERER
(MEA GRERE) ttfE FEER)
1€ B El i =x
X B | OB BEMEAEALE
2 o mmes SO | G TNACRTONE
M FH % % % % %
EEES 8,550,000 | 43,559.80| 52| —| —| —| %2
GE1) ARG, MBEERZEICHT 25HEEDEIS,
CE2) FEEEE. SHOEDBEMEKTIFTIBTo
QERN FPER) NHtE (ERE)
5 7 x
X 2 bz W | X BEEERE| HiEE | ERFERY
% M FH
EEES | 57 DT —11,000,000] 1,000,000 2015/12/10
557 EERHES —|'5,470,000 5,469,999 2015/12/14
550 EEEHET —17.050,000] 7.049,997| 2015/12/21
560 EESE AT —12,7%0,000] 2,789,9%| 2015/12/28
563 MRS —1'6,100,000| 6,099,997 2016/01/18
566 MRS —13,000,000] 2,999,9%| 2016/02/01
567 BT —1'5,000,000| 4,999,996 2016/02/08
568 EESEAEES —1'5,000,000] 5,000,000 2016/02/15
573 M — | 4,800,000| 4,800,934 2016/03/07
3 2EEE 0.1000| 2,094, 000| 2,095,675  2016/07/15
100 SEEE 0.3000{ 1,250,000| 1,253,250  2016/09/20
L T P
Rl P 13, 554, 00|43, 559, 849

(F) BAEREIFEIET,

36



49« I%x— - IY—T7UR

BEE. &F. TASIUEBEMBRDIRS
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