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&% (91.1%) 19 U7Et 556, 973
A—ZRSUF (1.2%) (EEFE519, 392 L) et
EfE (1.2%) WIEYTILT (0.8%)
Australia Government & (0.8%)
Bond ArcelorMittal
AUD 560,000 3.25% due 04/21/25 Kb 468, 958 USD 270,000 6.00% due 08/05/20 292, 275
EfESt 468, 958 &St 292, 275
—ARSU7E WotVTIVTE
Tarits 468, 958 A 292,275
TSI (0.3%) XF23 (1.5%)
& (0.3%) & (0.5%)
BRF S. A. Mexichem SAB de CV
USD 120,000 4.75% due 05/22/24 118, 350 USD 200, 000 5.88% due 09/17/44 202, 000
[3d=5) 118, 350 1HESt 202, 000
TSIV 118, 350 EfE (1.0%)
(E2F118,222R)L) ’ Mexican Bonos
J0VEY (0.3%) MXN 4,725,000 7.75% due 11/13/42 376,591
#R (0.3%) EfEst 376, 591
Ecopetrol S. A. AFY a5t m
USD 130,000 5.88% due 05/28/45 124,787 (£H3584, 677 R)L) ’
[3d=5) 124,787 F3529 (0.5%)
a0VE7Er 124,787 1t& (0. 5%)
(EEF129, 145 R)L) ’ LyondellBasell
T5VR (0.4%) Industries NV
& (0.4%) USD 175,000 4.63% due 02/26/55 (b) 172, 681
Societe Generale S. A. &St 172, 681
6.00% due 10/27/49 FS5U9%
UsD - 180.000 (b), @, @ 171,022 (EFE172,J1r18 RJIV) 172, 681
#tiEst 171,022 Z2-Y-SYR 2.2%)
TS URE 171. 022 EfE (2.2%)
(E2F3180, 795 RJL) ’ New Zealand
A49U7 (1.4%) Government Bond
EfE (1.4%) NZD 190,000 2.50% due 09/20/35 157, 960
Italy Buoni Poliennali NZD 775,000 5.50% due 04/15/23 677,315
Del Tesoro EfEst 835, 275
EUR 190,000 2.50% due 12/01/24 235,622 Za1—-I-SVRE 835, 275
EUR 206,013 2.55% due 09/15/41 321,351 (EFH828, 777 R L) ’
EfEEt 556, 973
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usb

TAEER

ELbE

155, 000
125, 000
160, 000

245, 000

90, 000

270, 000 b)

m7I7Uh (1.1%)
Eff (1.1%)

South Africa
Government Bond

6.50% due 02/28/41
Ef&st

mr 7Y hEt
(E2F3462, 665 K)L)
ARLY (1.7%)
EfE (1.7%)

Spain Government
Bond

1.95% due 07/30/30 (a)
4.65% due 07/30/25 (a)
5.15% due 10/31/44 (a)
Ef&Et

ARA V5t

(E2F3629, 234 R)L)

A4 (0.6%)

& (0.6%)

Credit Suisse Group
AG

6.25% due 12/29/49
(). (©@. )

fan=5y

AA A5t

(E2F3245, 000 R )L)

ZEE (0. 4%)

EfE (0.4%)

United Kingdom Gilt
1.75% due 09/07/22
Ef&Et

WEET (ER145,819R)L)
KE (78.7%)
BEBREES (22.9%)
Accredited Mortgage
Loan Trust Series
2006- 1 Class A4

0. 45%(d)ue 04/25/36

e

Aegis Asset Backed
Securities Trust Series
2005- 1 Class M3

USD 1, 200, 000 0.72% due 03/25/35 (e)

American Airlines Pass-
Through Trust Series
2014-1 Class B

USD 255,000 4.38% due 10/01/22

B8~y

—

IHY (F1L0RER) REANYIRL (F1ORER)

RIESTiHE

440, 562
440, 562

440, 562

176, 849
184, 834
289, 906

651, 589

651, 589

242,770
242,770
242,770

140, 442
140, 442
140, 442

232, 347

. 082, 202

264, 244

TASER BHNEFOH

Banc of America
Commercial Mortgage
Trust Series 2006- 5
Class A4

USD 550,000 5.41% due 09/10/47
Carrington Mortgage
Loan Trust Series
2005-NC5 Class M 1

0.65% due 10/25/35
(b), (e)

Carrington Mortgage
Loan Trust Series
2006-NC 1 Class A4

0. 48% due 01/25/36
Ush 415, 000 S

Carrington Mortgage
Loan Trust Series
2006-RFC 1 Class A4

0.41% due 05/25/36
UsD 415, 000 0). ()

Citigroup Mortgage

Loan Trust Asset-

Backed Pass-Through

Certificates

Series 2005-OPT 3 Class
M3

usD 280, 000

0.65% due 05/25/35

(b), (e

COMM Mortgage Trust

Series 2013-CR12 Class

XA

USD 1,482, 640 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

USD 1, 541,361 1.21% due 05/10/47 (c)
COMM Mortgage Trust
Series 2014-UBS 3 Class
XA

USD 1,280, 121 1.36% due 06/10/47 (c)
Credit Suisse
Commercial Mortgage
Trust Series 2006-C 3
Class A3

USD 317,209 5.81% due 06/15/38 (c)

ush 700, 000

UsD 4, 000, 000

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

940 /NB - KERFEET 7V R

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)

REBANYIHY (F1OREE) BBy

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

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
@, (

BEIBRAIZFET

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)

Y

P4

BU (] 1 EREDR)

BSE 2

B I fifi
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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usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb
usb
usb

usb

TAEER

< KEESFHIE T 7 >~

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
(). (©. @)

R BEBAvIHY (F10REE) ARBAYIRBL (F1ORER)

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

F4149,/NB - KEEFEE D 7
— - XHEE
TTARE B 0RM Eh=

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

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%)

VR REAvIHY (F1EREE) BEAYILBL (F1L0RER)

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

391

43
1,088
155
1,678

1,678

R

Ush 471,582

XHE

BiHEEsF DA EH®

ANZ National Bank
0.03% due 03/02/15
EHTERET

WEEt (B4, 582R)L)
ERRISEET

(ER473, 256 R)L)
HE5

(EZH50, 115, 237 RJL)
HESLVZDMEEE
tEZAE

128.5%

(28.5)

RIESfHE

471,582

471, 582

471, 582
473, 260

RIL 49, 898, 565

(11, 063, 465)

HEE 100. 0%

Rl 38, 835, 100

BRERMIRO I NTOFEIMmES S ERSTOREROHIRICEDL

THMEZSDORE TR,

TWEY,

FHEES -

TBA To be announced (B%&H) DE.
S THITINZAEEO—VIBRIESDLERSIT. 65

SNREROREBICRELAEINE T,

URIOFEEICL > THFESIN

KEBHTHEBIC K

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

BEFICEE L TEBHBBASICEGTNTEE

TBESBRVRY, CNSDIESEFERBNE L [FH RN

FE Ao
(
(c)
(d) XXf&E
(
(

f

b) BERIEM IS,
20156 2 B28B RO EENZHEZF.

e) 20154 2 B28BBEROEENFI EEE5.
) FEITHEGIF S HHERE UN—X TBA S NIEESS.

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

REBAYIHY (F1EREE) ABAYIRBL (F1ORER)

RIvVay HiE PRA L€ SHifis / (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)
75 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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20156 2 H28BERDEESEL N1 7S5 AGEBTEEEN HEED (0.00) %)

REANYIHY (F10EREE) REBAvIRL (F1LORER)

BLY A9V I-N-F« ZEEE REBR 57 2 Bl FHE (8)  fUSFEE / (8)
AUD  Citibank N. A. 10,124 20154 3 H18H usb 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 usb 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)

20154 2 A28BBFRDMAN Y V7 S A ABTERY WEED (1.19) %)
g\ AYYI-N-F« LR REE b)) Zes Bpaliify FHE (18) fHETHELE / (18)
JPY  Citibank N. A, 3,018,830,006 20154 3 B18H usb 25,721,810 RL — PRI (463,966) RJL (463, 966)
20156 2 A28EBROANY Y,/ N1 752 5B5EESRN (WiEED (0.08) %)
g\ AYvI-N-F« TR REE b)) TR Bpaliify FHE (18) fHETHEL / (18)
JPY  Citibank N. A. 202,789,656 20154 3 A18H usb 1,727,523 KU — R (30,829) MU (30, 829)

EE OISR

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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LD« IR—TEYDS - IF—TFUR

<fHERH>

LI7UR (4D /NB - KEESBE D 7V R REBAYISGY (FE1QRED)  REBEANYIRL &E1TR
g1) ) MREFNRELTWVD [F40 - Ix—TLyv b -IF—=T7YR] OREH 015F1289H) & HT7
VROREANRBOTHBIRIDT, HT7Y ROREH (01663 8280) RECHIFB2IAD - IXx—7 Y
b XY=D 7Y ROMABEDONEE 233 R—JCHETEBHENZLE UL,

WSAD - IZ—T LY b - IP—T 7Y ROTBLHEER
A S
(20154 3 H28HMH 520164 3 H28HZE T)
5 ft 7 i
# 1R E # Lia] & &
FH FH
540 EEEFZHAGESS 2015/9/24 1,699,999
555 EEFEHAGESS 2015/12/7 1,500, 000
557 EEEFEHAEEZS 2015/12/14 1,500, 000
541 EEEREHAEESS 2015/9/28 1,499, 998
532 EEFEHAGEZS 2015/8/17 1,499, 995
563 BB 2016/1/18 1,150, 000
100 5EEE1E 0. 3% 2016/9/20 1,103, 212
586 EEEFEHAGEZS 2016/5/12 1,000, 337
536 EEEREHAGESS 2015/9/7 1,000, 000
548 EEFEHAGEZS 2015/11/2 1,000, 000

(1) EREFRELRE @BHFIESENTBUELEA).

(E2) BARBEIET,

WEAEERER

TECl&. 20164 3 A28BREICHITBZT 4D - ¥=—7EY b - IHF-T7 2R (11, 317, 590F0O) OABTI,

(WEA FBEE)

RHE (EER)

2016%F 3 B2881R#E
X b 3] EH & L HEALE 13‘%?@8 ?ﬁ il EL
” - ” " [ " = SR E 2R E 2 FERi
FH FH % % % % %
EfEEEES 3,600, 000 3,602, 350 31.8 — — — 31.8
CE1) MBALERGE, MMEERREICHT 25HOEDES,
(F2) %BETE. FHMHBEAORMRHIFUIET,
2Q)BEA FREE) KfE @Eiw5)
20164F 3 B28HIRTE
X pa) & A F M E e 5 i %8 BEFAH
% FH 3
EfEEES 582 EEFEHAREZS — 500, 000 500, 007 2016/04/18
584 EEFGHAGESS — 500, 000 500, 018 2016/04/25
585 EEFZHAEEZS — 500, 000 500, 017 2016/05/02
586 EEFZHARESS — 1, 000, 000 1,000, 161 2016/05/12
100 HEFETE 0. 3000 1, 100, 000 1,102, 145 2016/09/20
a | BWE S|
- ES £ 3, 600, 000 3,602, 350

() BARBEFIE T,
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IALD - IXR—THY bk IHF—-TF7UR
ERREE F4H CREH 2015812H9H)
(SHEHAR 201448128108 ~20154E128 9 B)

IAD - RXR=T7Yy b - IP=T7 Y ROFEAHICHD BERRRZE CREB L LIFET,

*ST 7V RO IFRDEI T,

E A 75 gt

ZE U DOERZDH S UCREERZTRVE T,

FERENR

FEETOES

B B 75 A

OPRTOESFZPROICKREL. TEULENGOERZDS UTLREERZTRNET,
QOMHEEENDRE(CHIc > T, BEHEL 1 FKE. BUERICSVTA — 248830 LD
BEEBKITOAV— v - R=/N—[TH/ET D EEEERELFT,

RICHE AR

TEEEREZAD10% LIF

KA

REBTREXAOA—THIE 1S
http://www.daiwa—am.co.jp/
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WS OB EMIBADHR
)
10,021
— EHMER

10, 020 |- e e e
10,019 frommmmmmmm e ]—‘
10,018 f--- ﬂ [ ,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,
10,017 -—[ ,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,

CERRZB)

SEEMBEBEDHREICDOVT
[ELEThEE - FTER]
HAES 010,017 HA%K : 10,020 FES%=R : 0.0%
[BAEMBOE REHER]
BREFBBECHBINANMEDTH > e EBREN S, BEEMELF
FEEVERY F U,
SIRERIEICONT
OEMEHERTTR
HEEL T, DREESMMBAMOREEEETRYI U —-2
ETDEN - BRNESRMBEIIBREMITUE Uz, TOXSBEED
EMERESRIC E@%ﬂﬁ%twﬁ%ﬂmﬁi #EEI—)L
%EMEWHOW%S%¢Uk%%b§bRQ EERIEEES (3
HBY) oFEY la*EIﬁE@%TL\)\ﬂlC32/5%6005@%722%‘%(:\
A0.11~0.02% 2ECTHB UFE U,
SHHICHITE [SEDERAL]

BEOZE2M(CER L. BHOBBESKLUI—IL - O—2F08E
HEMEENDREICK) . TENRERZITE > TEVIET,

SR—KRTAUFICDONT
SHIDEBED LU I—IL - O—VFEDEHEMEEICLDITTER
EITIRVE Ulco
ORYFI—TEDEEICDVT
LT 7Y RGEADFHOFCIFEFEEELBINYFI—THLY
SERYEZERITTHIF A,

(SHRDERTSE)

REEEBEOREMICEERL. MPORESLUI—IL - O—VE
DEPEMEENDRE(ICKY ., TENRERZTER>TEVNIET,

W 1 5020 OER DA

10,016
e LIS
(2014.12.9) (2015.12.9)
£ B B = % (i 28 QA\H%
o o= | AR
M % %
(HAE) 2014412898 10,017 — 53.3
12B% 10,018 0.0 72.3
20155 1 BK 10,018 0.0 80.5
28X 10,018 0.0 70.3
3Bk 10,018 0.0 59.6
48X 10,018 0.0 70.6
5B% 10,018 0.0 73.2
6 Bk 10,019 0.0 69. 3
7B%X 10,019 0.0 59.4
8 Bk 10,019 0.0 65.5
SIEEN 10,019 0.0 51.5
108%k 10,019 0.0 76.0
IEES 10, 020 0.0 56.8
(HBZR) 20158128 9H 10, 020 0.0 52.7

(E1) BERFHEL.

(E2) NHEEALRSFHRFOENTES @RTES) SIUBESEYER
TEY,

(£3) HT7YRE. REUCBEOERZDS UCREERZTR > THY.
NYFIY—IBRUSEEHIH I FRA.

15 Sl = H
TTEZALTEN —H
BIMEEESERS %2 —

Z DfthE —
=) 5t —
<E)§mmﬁgb$o§aﬁuomtm@%®r1ED%U®§m®%mJ@E
BOBEE SR LT

WEES JURE DK

n @& -
QO14E128108H 520156128 9 BE T)
= o & %= 11 &
FMA FMH
- 32,338, 160 —
py| EMREES ( 32,240,000)

(1) FHERELRE BBIFHESENTBUELEA).
(£2) ( )NFMBEICKDEDD T, LROBFICESENTSBUEEA,
(£ 3) BRBEFTET,

35



LT IR—TEY b - IF—TFIUR

WEELGSTENEIR WIS EEEHMEDHER
n M 20156128 9 B
(0144 128108H 52015128 9 BET) . o = m F
E| ] - 5t Ol Z jss B
= 5 % i £ %
% W = ®| = W = = NiHE 6,437,978 5.7
19 EEEEES 2015/5/14 |1 9991553 B 2o D% 2O 2772, 311 47.3
540 EREHEEES 2015/9/24 |1, 699, 999 SHISTEMERE 12,210, 29 100.0
555 EEIEHEESE 2015/12/7 |1, 500, 000 (2) SFOEORMIABEIET,
557 EREEREES 2015/12/14 |1, 500, 000
541 EEEHEES 2015/9/28 |1, 499, 998
53) EEEHEEE 2015/8/17 |1, 499, 995
514 MRS 2015/5/%5 |1, 499, 968
521 EEIEHEES 2015/6/29 |1, 499, 925
500 DT 2015/3/30 |1, 199, 993
563 EREEREES 2016/1/18 |1, 150, 000
(1) SBEEFELRE BEFTFOESENTHEUFELEA).
(22) BUFBETHT,
WEANEERER
(MEA GPERER) & GEER)
7 % 5 7 *
B B |20mE BEMEREA LR
24 |mEeE FEE | ST
FH FH % % % % %
S 645,00 647,958 27| —| —| —| 527
(E1) MALERD. MAERECNT 5HHHADES.
GE2) %BEEEE. sHMBREDBEMEREEVIE T,
QEA (GRERE) KtfE E&mE)
5 7 *
K » | @ ERAR S B
% ¥m  ¥m
EREES |55 el —11,500,000] 1,500,000 2015/12/14
3% 2EEE 0.1000] 185,000 185.022| 2016/01/15
563 BT —[1,150,000] 1,150,000 2016/01/18
566 ERESEAEES —{1,000,000| 999,999 2016/02/01
567 DR —[1,000,000| 999,999 2016/02/08
573 A —| 500,000 500,007 2016/03/07
100 SEEME 0.3000| 1, 100, 000| 1,102, 860| 2016/09/20
PO | I I N A
e m;m 6,435,000 6,437,978

(F) BARBEFYIET,

36



LD« IR—TEYDS - IF—TFUR

BEE. &fE. TASJUBREMRORT WSRO
20156123 9 BIRTE 8 82014128108 E20158128 98
& S| EREE. B S ] B E| H
(A)BE 12, 210, 290, 310 (A) BoHEIRE 3,173, 485
J-)b-O0—>% 5,771,514, 330 SREFR 3,173,485
RHHE (FHEER) 6,437,978, 324 (B) AffisEsseEiaa A 382, 400
RINAIR 668, 726 Ppl=Ei 1,050
[EIEZN =43 128,930 FEEE A 383, 450
(B)&f" — (C)HfpiEmE (A+B) 2,791, 085
(C)ye&EEres (A—B) 12,210, 290, 310 (D) MifRiREIS R T 20, 640, 762
TTA 12,186, 116, 869 (E)E=IRRE A 14,198, 145
REBEIR LS 24,173, 441 (F)ENSEtEIRmE 14,939,739
(D) ZEHEFOIE 12,186, 116, 86901 (G)&5t (C+D+E+F) 24,173, 441
17054 B4(HER (C./D) 10, 0209 REpERERE (G) 24,173, 441

* BB ICHITDTAZEIF, 884,993,463, HHARCH (T 2 BB ETAEF
8,064,725, 2611, EIfEKITTAEA(S7, 763, 601, 855 T o

*EHRICBII DS —T7 Y REREWNRETDREGTEDOTAEGF. 51
D J0-NUBFEYCBI 7Y RT BEAwIEHY4, 998 4950, 4D -
JO0-NUBREWCBI 7Y RI BEAYIRUL2 49,2470, 940 -7
O—=NU - NATUYREEBET 7V RT (BBAYIHY) 998, 94 DEZED
THET 7R (BBAYIHY) 99M, A OBEHITHIED 7V R (BE
ANy IIRL) 99, BERIREY A DXREMERTH 7D NOTUIT L (B
BoEEY) 219,583, BERIRS A« DXEMEETHa I DO NOTUIT A

(FF2EPRERY) 24,953, F'4A DRERERTHY AV a U7 L (BAS

BCAY) 848,389M. 9+ DKEMEBRTMY AV a U T L (F2EREE)
66,873, &'+ DXREHRERETHR T 7 > 136,730,213, §'4 T/ NB - KXEE
FWIET 7V R BBAYIHY (F1ERER) 4,995, 9140,/NB - KE
BEEHET 7R BEAYIRL (F1ERER) 4,950, HRNATUY R
ST 7 R2014-04 (BBAY VB /REEME) 999, tFRNATUw R
ST 7Y R201407 (BBAYYHY /REEME) 999, tHFRNATUw R
ST 72 R2014-10 (BEAYIHY /REENE) 990, tHER/N1ATUw R
T 7V R015-01 (BBAY IS REENE) 990, 9470 IS5
- U7 fEa (BEPER) —2—/S— NA AV HAL— a500—249,911
M. 949 - 739 - L7 )Ea BRHER) —X—/N— - NAAVhL-
a1000—249, 911, 94T - A=A SUPBREK T 7V R - vx2— - K—
2T 4 UA26,536,157M, F4 DBAKKA VT VIR Tr7 Y R=IT RN
Ver3 —2,39,687, 762, A4 DBAKRANT - T7 Y R-RTP YT M-
71,870,634, A4 DBAKKARNT - T7 Y R-=_"TF7 YT K1 Ver2 —
29,945,799, §'4A DEAMKA VT v IR TPV R =Y T K1 Ver5—
2,095,808,384H. 4D - 24 AGEHEKY A Vo (BADERE) 2 9%, 106
. BERIRES A DHFRA VAL - N\VI— (BEHERE) BB~y IRBRLI—
210,980, 236, BEERES A DHFA VAL - NI~ (BEHEL) BX
F3—21,696, 946/, BERERES A THFA UV HL - NV I— (BEHED)
TSI LTI - O—2R7,487, 022, BERRES A DHRA VAL - N
g— (BRHED) W&t~ - 0—23,593,631H. §47,/NB - kEE%
WOV R BBEAvYISHY (BAHEER) 29,988, 0056, 917,/ NB - K
EREFEHEI 7R RBAYIRL (BAHEE) 1,99, 201M, BEERE
940 ,/NB - XEEFHE T 7 K BFAAI—-X (BA2ER) 1,002 195
M. BEERE 940 ,/NB - XKEESEED 7V~ BEELI NI—XR (&8
ASHEEY) 3,011, 7748, SAOFBENAA VAL - TSA ~AVALF TV
Y (&8 7,515,709, A DERKKA VT vIR - TPV R REEM
A) -3 M1-3,536,610,361M. 94 DBAMKKA VT VIR - TPUR (R
TEBMA) -7 M2-2,626,169,3330. 94 DBAMRAA VT VIR - TP
R REENE) —3 7 ~3—1,287,713, 056 T 9,

* HHIZRDFTEOHS Y OFEEERRF10, 0201 TY,

(1) BOEBRRE L. —BRNSORNMEC TAEDERZVL. TEZ
TE35GEAEE LT, LOSHGMBRE UTIESNE T,

(E2) EBEsEEREEEE. BIEEEETALDERZVL. TAZTOS
BEIEKE LT, LO3BEEFGHE L TIESNE T,

37



	◆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
	◆訂正のお知らせ
	★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
	◆訂正のお知らせ
	◆ダイワ・プレミアム・トラスト－ダイワ／ＮＢ・ストラテジック・インカム・ファンド
	◆補足情報
	ダイワ・マネーアセット・マザーファンド

	◆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
	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

	今後の運用方針
	計理データ




