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GZ1) (EEBME(CIFEERMCN T S EERSELAESH TRRLTHY &
g

(E2) EBINEFEEREEEF BIEEEETALDERZV. TAZ TS
BEIREREUT, LO2BEEEAEE UTIUEEINE T,

(£3) WaHEEDFEBEEIIR—ID NENETOEBE (&) | @
K=Z2R,
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NBARSFIVI e A VAL - T7VR (SvD) HREEDEHI—R

BREDEEEOSEEE (KE)
E B N
(a) BEEREORNZINE 0
(b) BEBREOATISTESEL 0
() NimEES 0
(d) HEERETS 0
0
0
0
4

!

(e) BHINFCHRER (athtc+d)
(f) D&

(g) BIRBHENENRE (e—f)
(h) ZamtEfD 23, 807, 56400
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NBRRSFIYVT e AVHL-T7VR (5vD)

49 « PUEP L+ FSAM=94D/'NB - ARSTIVT « A VAL T7UR
(SINyI/N1I3R) / ANvTY /N1IS5R) / BEFEH N1TS5X)

7R (NBRANSTIVI - AVAL - T7UR SV ) FTAXVEOHNEREESE [940 - TUZT
SAM=SA4T/NB - ARSTIVIT « A VAL -TFIR (JINVI/ NIT1ISR) / @BA~NVI/ N1T

A) / BEDE N1ISRX) | [THRELTHUEIN. LTORBFIRTDISRZEZGELTHUET,

CKRILET)

=13
®BE. B (B 50,115,237 R)L)
RE
BEITERNIC K B iR
N

FTHBEHDRE

FIF
NI —=IN—F 4 \DIEE
ERTUNT 1 TERICHD BRIVENSHLE
ZDhERE

BESE

=1

BETERNIC KD EHEE

R
BABHESZ B
BABHDRE
BR UBH DI
EFIRERHN
RETREN
WEBRARAIREN
REFB KU EIEIREN

EEIRNES IR

BEMN AR
BERET RNA U —RE
aEast

(%) 20165 5 R16BRR CAF LS 2EEDIRRZIBH L TH I FT,

BiERR
20154 2 H28H

49, 898, 565
27
15, 202

1,574,755
219, 060
373,000
458, 536

11, 601

52, 550, 746

545, 152

11, 435, 956
1,249, 430
323,863
54,250
47,008

36, 891

15, 624
5,948

1. 160

364

13,715, 646

38, 835, 100
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NBARSFIVI e A VAL - TF7VR (5vD)

BELLUI KIS
BEDEL N1 ISR
ANy I TSR
ANy Y /N1 I35
JINYI TSR
JINwI /SN ISR

RITED ZIREE
BELLUI KIS
WEDEL N1 ISR
ANy I TSR
ANvY /N1 I35
S INYIT SR
JINwI /N ISR

105 OHiERE
BELLUI KIS
BEDEL N1 ISR
ANYI TS

ANy /N1 I35 X
JINYITTA
JINwI /N ISR

Y 3,092, 151
92,016

25,037, 365

1,692, 633

5,425, 091

3,495, 844

% 38, 835, 100

3,589, 344
119, 400
31,353,417
1,878, 858
4, 385, 937
3,202,699

Y 0. 861
RIL 0.771
Y 0.799
1Y 0.901
1Y 1.237
N1 1.092
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NBRRSFIYVT e AVHAL-T7VR (5vD)

EmEtEE

20156F 2 A28BICH T UIc R

RENG
FUIFIA ORREL26, 065 B ILIERRE)
FolNgs (RSRAE253, 842 )LIZERRTE)
RENSSE

&H

RE BRI

REHRH

BFIREREN

RETBRUEIERM

BREBAESALIRIN

REERALERB

THEH

REBRET NNA PR

RIIE

REMPN T ALERIN
BRGE

=R

RERO LUGHE (REHES LUFHIER) :
KR (18) :
BMEEZENDRE
SRS |
REBES B LURBRERN
FUES ]
FHliER (8) OfiEE):
BMEEZNDIRE
S|
REBRESIURBLEZN
FHE S DFIEED

MISRIRIE 3 & UHET TS

SIFEED S & U BE DR

Y

1,540, 539
592, 298

2,132,837

300. 139
146, 705
59, 345
33,255
24,144
15, 604
7,615
5. 950
4,679
4,432
1,508

603, 376

1,529, 461

1,500, 221
(841,114)
(5, 788, 168)

(5,129, 061)

(263, 764)
218,074
(563, 775)

(609, 465)

(5,738, 526)

Y%

(4, 209, 065)
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NBARSFIVI e A VAL - TF7VR (5vD)

LHIT7UR (NBRNSTIVI - A VAL TF7FYRATY) ) BTAXVEDHEREESE [d40 - U7
L FSAN=FADT/NB - ALSTIVI - A VAL TF7UR (JINVI/ N1TZR) / BHA~NvI/ N17
SR) /S EBEDEL N1IZR) | [RELTHBIFEITH. LTOARABIFIIRNTDI SAICHEBETT,

GI) 201645 B16BBR CAFUS3ERORREBHUTHIET,

CKRILET)

AUD

ush

usb

usb

EUR
EUR

TAEER

IS OB AR

560, 000

120, 000

130, 000

180, 000

190, 000
206, 013

ELE

&F (91.1%)
F—=ZARSU7 (1.2%)
EE (1.2%)
Australia Government
Bond

3.25% due 04/21/25
EfEET

FT—ZA S UFE
(EF3468, 386 *)L)
TSI (0.3%)
1tf& (0.3%)

BRF S. A.

4.75% due 05/22/24
[R5y

2SIVt

(ER118, 222 kL)
a0VE7 (0.3%)
& (0.3%)
Ecopetrol S. A.
5.88% due 05/28/45
[R5y

JOveE7Et
(ER129, 145R)L)
TSV (0.4%)
1tf& (0.4%)
Societe Generale S. A.
6.00% due 10/27/49
(b), (@, ()
[R5

TS5 VARE

(E2F3180, 795 R)L)
A49U7 (1.4%)
EE (1.4%)

Italy Buoni Poliennali
Del Tesoro

2.50% due 12/01/24
2.55% due 09/15/41
Ef&St

HERER
2015%F 2 A28H
i TASE BMHES0EE ane TS
459 UF7Et
(EEF519, 392 K1) 556,973
WotErIT (0.8%)
11fE (0.8%)
ArcelorMittal
468, 958 USD 270,000 6.00% due 08/05/20 292, 275
468, 958 1HfEst 292, 275
otV ILTEt
468, 958 (EEFR286, 205 L) 22,275
XF23 (1.5%)
1tf& (0.5%)
Mexichem SAB de CV
118, 350 USD 200, 000 5.88% due 09/17/44 202, 000
118, 350 1HfEst 202, 000
EE (1.0%)
118, )
8, 350 Mexican Bonos
MXN 4,725,000 7.75% due 11/13/42 376, 591
EfESt 376, 591
XFy a5t
124,787 (#mFIS84, 677 L) 578, 591
124,787 F3529 (0.5%)
1tf& (0.5%)
124,787
8 LyondellBasell
Industries NV
USD 175,000 4.63% due 02/26/55 (b) 172, 681
&St 172, 681
FS5V9%5t
171,022 (EF172, 118K L) 172, 681
171, 022 Za—I-=5VR (2.2%)
171,022 EE (2.2%)
New Zealand
Government Bond
NZD 190,000 2.50% due 09/20/35 157, 960
NZD 775,000 5.50% due 04/15/23 677,315
EfESt 835, 275
235,622 Za—-I-SVRE
1,351 (ZEF828, 777 L) 835,275

556, 973
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ZAR 6, 300, 000

EUR
EUR
EUR

usb

GBP

usb

TAEER

BtEEsF DA EH®

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

—

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

NBRRSFIYVT e AVHAL-T7VR (5vD)

TAEER

XHE

EtEEsF DA EH®

UsD 550, 000

usD 280, 000

Ush 415, 000 (b)

USD 415,000

ush 700, 000

USD 1, 482, 640

UsD 4, 000, 000

USD 1,541, 361

UsD 1,280, 121

Ush 317,209

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

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
(e)

Carrington Mortgage
Loan Trust Series
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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NBARSFIVI e A VAL - TF7VR (5vD)

UsD 1,427, 637

UsD 1,579, 120

usb

usb

UsD 1,592, 229

usb

usb

usb

usb

usb

usb

TAEER

BtEEsF DA

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

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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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

NBRRSFIYVT e AVHAL-T7VR (5vD)

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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NBRKSF

usb

usb

usb
usb

usb

JPY
GBP
CAD
NZD
ZAR

TAZER

I e AVALT7Y

BtEEsF DA

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 A5

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

Ush 471,582

BY SHEESORE

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

s

XHE

4\
Bt % RIEAT{E
471,582
471, 582
471, 582
473, 260
128.5% RIL 49, 898, 565
(28.5) (11, 063, 465)
100.0% RIL 38, 835, 100

BRERMIRO I NTOFEIMmES S ERSTOREROHIRICEDL

THMEZSDOFRE TR,

TWEY,

FHsEL: -
TBA To be announced (B%EH) DE.
S THITINZAEEO—VIBRIESDLERSIT. 65

SNREROREBICRELAEINE T,

(@) 144A
BEROBERRNAICTE > TVDESS. CNSOIESE. &

BEFICEE L TEBHBBASICEGTNTEE

FBEDTRVBRY
FE Ao
b) BERIEM IS,

(
(
(
(
(

C

e
f

)
d)

)
)

20156 2 B28B RO EENZHEZF.

KA &

20154F 2 A28 85 DZENFITEFESS
ITHEG [F I [FHRERE UN\— X TBA SNIZEES.

URTOREEICL > THFESIN

KEBHTHEBIC K

S5 -1933F A5G ADRAN144ADT TS ECA

TY, ftlc

CNODIEZFFIFRBNIE L FH RN
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20154F 2 A28BHIFR DG | (FEEEDO. 15%)

NBRRSFIYVT e AVHAL-T7VR (5vD)

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
5Eh) 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)
7 U.S. Treasury Long Bond (CBT) June Futures 20155 6 A (8) (12,821)
7eh 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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NBARSFIVI e A VAL - TF7VR (5v)

20154 2 H28BERDEESEL N1 7S5 AGEBTEEEN HEED (0.00) %)

BLY A9V I-N-F« ZEEE 7= = 1) 2 Bl FHE (18)  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 B18H 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 20152 3 B18H usb 7,924 — (154) (154)
GBP  Citibank N. A. 5176 20156 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 B18H usb 7,89 — (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 VT S A ABTERY WEED (1.19) %)
g\ AYVI-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 A28EAROANY Y,/ N1 752 5B5EESEN (WiEED (0.08) %)
g\ AYVI-N-F« ZTEE REE b)) 2T 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 — IIIW-U7I KRW — BEYzV

CAD —  AFY-RIL MXN — XFyI3-RY

CNY — $ExT NzD — Za—Y-3VR-RN

EUR — 1—0 RUB —  Ov7-IL—7

GBP —  BRVR TRY — bL3-U3S

IDR — AVRRYT - LEF usb — KRl

INR — AVR-LE— ZAR — BE7IJUR-SUR
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AT - IRx— - IY—T7UR

<tHEEHR>

LI7YUR (NBRNSTIYVI - AVAL - T7UR (SvD) ) PREFRELTWVWD [F40 - vx— - I
—J7VR] OREH Q015%F1289H) & BT 7V ROFREHPFERBDTHBIUEIDT, HT 7Y ROREH
(2016 5 B168) BWEICBIFTEDI AT - YR— - IHF—T 7V ROBPABEDOABSZHR—IJ(ITHEBTIEH WL
FUTc.

WA - ¥%x— - IP =T 7V ROEXERBFTERR

YN
Q01551181780 520164 5 B16BF T)
5 F 75 i
# 2] & 8 # 2] & &
T pnE
591 EEESEHRTESS 2016/5/30 24,330,973 | 567 EREEEHAEES 2016/2/8 4,999, 980
568 EREAEERTES 2016/5/16 12,500, 147 | 566 EEEFEEREES 2016/2/1 2,999, 991
573 EEESEERTESS 2016/3/7 5,800,988 | 342 2FEE 0. 1% 2016/7/15 2,095,779
586 EEESEHATESS 2016/5/12 4,000,096 | 100 SEEEME 0. 3% 2016/9/20 1,253,387
576 EREIEERTES 2016/3/22 3,000, 288
574 ERESEERTESS 2016/3/14 3,000,171
557 EEESEHRGESS 2015/12/14 3,000, 000
572 ERESEERTES 2016/2/29 3,000, 000
560 ERESEERTESS 2015/12/28 2,700, 000
559 EEESEEREESS 2015/12/21 2,049,999

(1) SRERELRE BBAIFDEFSFNTHBIEEA).
(E2) BAKRBIFET,

WEAEERER
TECl. 20165 5 R16BREICHITEZT 4D - ¥=— - IHP =T 7K (51, 965, 391F0) DRETT,

(WEA PEE) K#E (EE5)

20165 5 F168%RE
) - - _ . | poEBE BEREAEALS
% #E ¢ & ® OB & | @k | BEA oo | ey | e
RiE! FH % % % % %
ES|ERIEES 24,330, 000 24,330,973 45.9 — — — 45.9
(GE1) AR, MEERERICN T 2 SHIEAD SIS,
(£2) BEEH. FHOBAORURBIFIHET,
QER GREiE) DHE (E5m5!)
20165 5 B168%#E
) % 7 £ 7l % FEE® B EEFAE
% FH !

BRI 591 EEEKEHAEES — 24, 330, 000 24,330, 973 2016/05/30

() BARBEFIET,
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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

K& EEE
Daiwa Asset Management

REBTHEAOA—TEHIE1S

http://www.daiwa—am.co.jp/
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49 - IR2— - 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 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 —
ETXT, - T — 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« I%x— - IY—T7UR

BEXELGTE
YN B

b2 ]

(20146 128108H 520156128 9 HE T)

WGBS EREDER

20156F128 9 BHIRHE

El H#

=] B

E| H

BN

* M =

e

R

8 i) 7 i

# 2] & & # 1 & 2

NHHE

FH
43,559, 849

55.2

%

T T
8,509, 995
7,39, 9%
7,049,991
6,099, 995
5,499, 9%9
5, 469,997
5, 000, 000
4,999, 9%

550 B8
548 EERTH
559 Bl 2015/12/21
563 EEEfEHAEs 2016/1/18

555 B 2015/12/7

Iz 2015/11/9

1

|

1

1

557 EEEfEl s 2015/12/14
1

1

I

1

a5 2015/11/2

568 EEEfEHAEs 2016/2/15
567 BRI 2016/2/8
573 EEsRHAlss 2016/3/7 {4,800, 955
520 EEEFRHAEEEs 2015/6/22 (3,499,975

J—)L - O—VE&., Z0fth

35,332,328

44.8

RE (ST EERSER

78,892,178

100.0

(£1) SHEERELRE RBBANFHESENTBUEEA).
(£2) BRBIFET,

WEAEERRR
(MEA (P&EE) nfE (EXE5H)
£ M B 4 x

X 4 mEem wma | BA OBBBEE| R rr HARSRIMAA R

i T

A M % % % % %
EfESESS (43,554,000 43,559,849 | 55.2 — — —| 5.2

(1) MEALERE, MEEREICTT 25HERDEIE,
(X2) FETE. SHERDBMRBIFIE T,

QEA REE) R G5

= 7 *

X & fizd W | FRE |ZEEERE| SHmEE | BRFRE
% A FH

Ef&ETESF | 537 EEEHEES —|1,000,000( 1,000,000{ 2015/12/10

557 EEESGHREESS —| 5,470,000( 5,469,999 2015/12/14

559 EEESE G —| 7,050,000 7,049,997| 2015/12/21

560 EEEfZ RS —2,790,000| 2,789,999 2015/12/28

563 EERE RS —1| 6,100,000 6,099,997| 2016/01/18

566 EERGHEES —13,000,000{ 2,999,998| 2016/02/01

567 EEEfZ RS —|5,000,000( 4,999,99| 2016/02/08

568 EEREHARES —1 5,000,000 5,000,000] 2016/02/15

573 EERGHEEES —1 4,800,000| 4,800,934 2016/03/07

342 2FERE 0.10001 2,094,000| 2,095,675 2016/07/15

100 S EE 0.3000/ 1,250,000 1,253,250/ 2016/09/20

T 1 I I
e m@m 143,554,000 43, 559, 849

(F) BAEREIFEIET,

623

SHIOBEDBALRIEISVIETo
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BEE. &F. TASIUEBEMBRDIRS
20156F128 9 BHIRHE

| B N

(A &EE
d—)L-O—2%F
KA (FHMER)

78,892, 178, 1681
35,330, 663, 234
43,559, 849, 888

RIS 1,114,825
BIAERA 550, 221
(B)&f& —
(C)#EEEREE (A—B) 78,892, 178, 168
TR 77,361, 886, 547
AR EIE TS 1,530, 291, 621
(D) ZEEFOE 77, 361, 886, 54701

1 /05 B#(HEE (C /D) 10, 1981

*HIE (S BT D TTALZEIF25, 162, 158, 471, HHPICH(F 2 BMNRETAZHEE
125,627,714, 7430, [EfRKITTAEEIG73, 427, 986, 667 T T o

* BHIRCBFRUYT T 7Y NERENRE T DREETOTALR. By
AKRBESHHAT 7> N (ESKEIRERSEM) 1,000,294, 205, 947/ “R
| CI® JEF4F - J7>/N8,952,508[. USEENBEIEI» VR (B
BAv IS E 1 EHRER) 740,564, USESNBEIET 7V R (BBAY
IRU/ENERER) 1,623,350, AX—h- 707 —Y3>:-DH-—R
161,095,201, NBRKSFIwT - A VAL - TP YRSy I>KR)LO—
29818, NBRAKNSTFIVT - A VAL T7 YRSy F>HI—2981M.
NBRARNSTFIVT - AVAL - T7 VRS w > HFEEHET— X981,
FADTPURS YT DET 4T« LT 317,088,630, 94 DXKEHKRR b
SFY—a (BERRE) -t FVUI—YX- BFM - 3—-2 (BANE
Al) 132,757, FA DKEMRA NS TY—a (BERRE) -~ ILUI—>
A= RV O—2 (BEHERE) 643,132, A4 IXKEHRA NS TI—a
(BERERE) - NUIVUI—V X = TSI UT7IL - =R (BADER
B) 4,401,613, F4 DKEMRRA NS TI—a (BEERE) - NUFILUST—
VX — KR - O—R (BEHER) 12,784, FAD /T4 FUT ¢ KGR
TP UR =854 LY T ~—49,09, 623, (EISHEIRERER) AV—
N YwIR - DA—R1,919,351, 400, FILART - ¥R— - R—hTxUAN
23,032, 151,009F3. )L 3 fEBA#MR— b T = U A N 47,552, 576, 8683, N7 2
BEEARKR— T+ UAN2, 618,628,748, 5D F EZO—/Vb - /\U 2—#k
Tr7YR (AT SMAEH) 13,8%, 4350, 5« DXESESHHET 7 VR
(BEREIRE) TSV - U7 - O—R (BAHEE) 98,29, 744M. 94D
KEFEAHBET 7 VN BEERE) B4AM- -2 (BAHRR)
23,590,527M, 94 DXEERFME T 7V R (BERRE) KXRN)L- I—-2
(BBHEEY) 2,163,360, 54 TKESSIHET 7V N (BERRE) RN
JU - O—2 (BRHER) 13,761,552, 940 /UBSIX—IVICBI 7
>R2,498,575M, AT /T LYT « BIRIEERED 7 > R14,780, 1600, 4
DERU—K - D7 YR IR— K—rT 5 1UF46,913,609. '« DHEE
NAAVAL - FTSRT —&REIUE—1,972,537M. 94 DHBE/NA AV H LA
EET7UR (BERBfE) BBAYIHY4, 026, 716, 54 DHEEY U
UEHT 7 VR (BEMKRI—X) 49,082, 149, 94 DFHEEHY U U ES
TJ7YR (BEad—2R) 19,290,094, 40 - STIWNZVR - T7YR
(DA—RA/BABBNY IHY) 140,042,061H. F4D - AV ITSEIR
Z2-T7YR —AVTSE@m— (BBNYIHY) 9,813,543, 9147 -1~
TIEIRR - TPYR —AVT5Bm— (BEANYIIRL) 29,440,629, 5"
ADKEML PO7Y R (BASEE) XK RILI—2X13,732,222M. F'4 DXKE
MLPTO7YR (BBHEER) HAMI—X3,874,4498. 94 THRKEMLP 77
VR (BADER) BEa1—2X13,437,960. 54 VRESELSH®KY AV a
(BAHER) 98,107M. 94 DEESR A% T 7 >~ R, 107M. 94 DEES
LI 7V R - vR— - R—b T2 UHF7,57,671. DCAY—h - 70—
V3V - DA—R3,224,448M. 940 - HRIEF 1T« - T7VR (F4TS
MAEH) 490,418, 91 DREFSIMBEI 7V N (BERRE) m77U
H-SYR-O-2 (BAHERE) B 252M. F4 UXESENHE I 7 VR
(BEZREY) MLD - U5 - - (BBHEEY) 2,554,212, 94 TXKES
SARHET 7V R (BERRE) BEtLLI - O—X (BAHERY) 1,178,976

49 - IR2— - IY—T7UR

B 940 - #—2A S UT7BESka (BRADER) #HaI—2R9, 203M.
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D-F—2bSUT7BESKa (BRDER) HAIBEYAYaId—2X
982,029, 14 DREHA ST I—a (BHEERE) - bUFILUI—UX—
BEELI S - 3—X (BANER) 9, 174MHTY.

* BEIROFT RO ) OFIEEEF10, 198 T,

WERORR
S 820145128108 E20156128 98
s B El H
(A) BoF N 10, 433, 273H
SHFIR 10,433,273
(B) BfiEEscE 80 A 362, 189
Lk 43, 331
e A 405, 520
(C)ZHpiEmE (A+B) 10, 071, 084
(D) FifRiREISERE 491, 354, 312
(E) S0=1R s A 1,446, 302, 032
(F)ENSEE=ERE 2, 475, 168, 257
(G)&st (C+D+E+F) 1,530, 291, 621
THRRMIERE (G) 1,530, 291, 621

(1) BOEBRRTLF, —SBBNSORNERC TAEDEEZVV. TAZ
TEHGEAEE VT, LO25EGEAE U TIEEINE T,
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SOFEAXELUT. LOBEEFmE UTUESINE T,
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