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O&BERIE

REBEG ClE. KEOF LFRADEBEY. BIROESMEEFRERG ICHVWTEIEINNRZESN
feZ & BNERTTSIC T 2 REHRN STHED U X T OEEEANRE S e CEREZEZIT T, &
URXTEELZEZAONTLBANEDN., TEBENMWHTRNELE UL,

R b2 ZESDONE

Ox5T77VR
LIT7URE AVAL-7FOF—>3> - TJ7VR NwIRRL - TIR) E9A4D - Xx—7
Ty - IXP—=TF7URNERETD IR - FT - TP VXTI, AVAHL-7OT—3 -
T7VR NvIRL - T5R) "NDREESZSMICHFIT DI EZHIUF UL
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IO ES ) —
HERDINSLIS ) —

B e T ) 278

CE1) THHOWE] (& [REEREORSENG] SKRU [REEREOEID
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& NGRS BRU [DEERELE] HSNEICRLLIRETT,
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(Frd) (CEBULBWBENSHUET,

(E3) SHDETONEEMBALRESUHEDEE Fdd) DOHRELEMER (D
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(SteDERGE)

OHFT7VR
SEE. AVAL-7O5—3Y - T7UR NyIRL--TITR) E94D - Ix—T v
N XH—TF7 U RANKREUET, AVHAL - 7Or—r3y - T7YR NwIRBRL--TFTR) N
DRELESZESAICHIFIT D EEEREULFT,

OA VAL -7O05—y3y«T7VR ANyIRL - TS5RA)
MR—rT7x VT DEEEREL DDA VALNAZDE UTSBERZTR D AT,
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AXAVIINEBREBZ>TVET, INHSDEGREIFE. BHNBOERFEZHRA THY ., 5|EHMESHT 7Y
DEFDHFERBH>TVET, Ffe. MATBOLERIIEHIEERSND L. "I T 4 UT4H
BLEFEY UTVRIRRZEBFZ. HN—R - I—)UMISEBHNBFEREEEZEZE T, 5lEHETUR
JEIMZ DD, J—R, BBE. AN—=RF - O=)UICELKD A VALRADEH LIFEHD EEBIC,
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& @k %
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B BARDBHREHSFOXMD
(RZ2EEIRIT) (1) ] (0.015) | ZEERITH G ERMEDEE. RESHH SDIBHDERITOXMD

FEEZet T 88 = HithDFEERFTFEN Bt DR HERS O

sEEmoRsT s — _
FRZELTER SERTFYNG. BHMEAEOSEOR. SRS FHE
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(1) HihDBER CHEBRON D2 DDIFHEERZZ) (BN, BICK> TEHEONICEEN HD/cH. BEOHMEDOBEEECKIEHL
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(£2) SEEOERIE. DT 7Y RPHEFANTVNDREETES (KN F—T7 Y RERL.) XA cBRZSHEEA.
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E H
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F0O A = FO FH M
MULTI-ASSET INCOME
ALLOCATION FUND NON- 2.155.271| 187.395 86
HEDGED CLASS (/A < /#8)

(1) FHEEZEULNE.
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SHPICHIF BFIERERALDEEFH D EE A,
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(3 FHREEE0.0%
XEHRAIEEE. YF—T 7Y FOBRFOHDEHINT 2EINE—T 7Y
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fhtb=
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U
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MRS 9,185
NEBBILELNICHRDHEE 4,060, 124
FILLY
A UBEEs CfRaFRILE 4,540,778
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REHRIN 108, 146
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FENTE 7 U BB BN 14, 057
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SEERIT RN 5,881
HEERRM 4,334
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EE N 142,617, 304
FIEEDAER :
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EREH e S (15,114,714)
s N 142,617,304
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BFIEREH 42,59
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REE LR 5, 881
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FIERRANDERE 36
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2Ty T 11,280
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BMEEZEDRE (1, 005, 588)
FIERRANDERE (614, 054)
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TAZER

usb 60, 000
usbh 17,000
usbD 200, 000
usb 27,999
usb 27,000
usbD 22,000
usbD 8,000
usb 22,000
usb 15,000
usb 112, 000
usbD 108, 000
usb 31,000
usb 15,000

BifisE& DR N i [
&% (45.3%)

FZILEBYF (0.0%)

&l - HX (0.0%)

YPFS.A. @

8.50% due 07/28/25 R
FIVEYFUET (BR60, 642

57,804

) 57, 804

F—=ZARSU7 (0.0%)

fizE (0.0%)

FMG Resources August 2006
Pty, Ltd. @

9.75% due 03/01/22

F—ZA RS UFE (EF16, 418
RJIV)

INILINRZ (0.1%)

X547 (0.1%)

Columbus International,

Inc. @

7.38% due 03/30/21
NILINRRET (&R211,335R)L)
HF+e (1.0%)

NroO—> (0.0%)
Valeant Pharmaceuticals
International, Inc.

4.00% due 04/01/22
NAFFo/09— (0.0%)
Concordia Healthcare Corp. @
7.00% due 04/15/23

BEEMH (0.0%)

Masonite International
Corp. @

5.63% due 03/15/23

#izE (0.0%)

First Quantum Minerals,
Ltd. @

7.00% due 02/15/21

7.25% due 05/15/22

HEHE (0.0%)
Bombardier, Inc.
7.50% due 03/15/25

Gl - AR (0.3%)

MEG Energy Corp. @
6.50% due 03/15/21

7.00% due 03/31/24
Paramount Resources, Ltd. @
6.88% due 06/30/23

Seven Generations Energy.
Ltd. @

6.75% due 05/01/23

15, 640

15, 640

212,500

28,137

27,506

22,660

6,100
16, 335

(a)
12,413

104, 664

99, 090

30,070

14, 662

212,500

UusbD

usb
usb

EUR
usb
usbD
usb
usb
usD
usb

usb

usb

EUR

usb

EUR

usbD

usbD

usbD

usD

il
bt
Six
i

144, 000

30,000
110, 000

125, 000
63,000
100, 000
120, 000
170, 000
122, 000
13, 000

51,000

35,000

100, 000

10, 000

100, 000

200, 000

200, 000

250, 000

100, 000

BIfsEZs DA

8.25% due 05/15/20

TR - 538 0.1%)

Novelis, Inc.

8.38% due 12/15/17

8.75% due 12/15/20

EZEmE (0.5%)

Valeant Pharmaceuticals
International, Inc. @

4.50% due 05/15/23

5.38% due 03/15/20

5.50% due 03/01/23

5.63% due 12/01/21

5.88% due 05/15/23

6.13% due 04/15/25

7.50% due 07/15/21

5T (0.1%)

1011778 BC ULC / New Red
Finance, Inc. @

6.00% due 04/01/22
VIhoz7 (0.0%)

Open Text Corp. @

5.63% due 01/15/23

HhFSEr (BRI, 495, 374R)L)
2702 (0.1%)

TENE (0.1%)

Aroundtown Property
Holdings PLC

3.00% due 12/09/21
FFORXEt (ER102,133R)D)
Ta4VSVR (0.0%)

BfE (0.0%)

Nokia OYJ

6.63% due 05/15/39

T4 V35V REt (&R, 612K
)

TSV (1.4%)

BB - 5%iE (0.1%)
Autodis S. A.

6.50% due 02/01/19

ER1T (0.4%)

Credit Agricole S. A, @ ©-©
6.63% due 09/29/49
7.88% due 01/29/49
Societe Generale S. A. @ ©"
7.88% due 12/29/49

£/ 0.1%)

Electricite de France S.
A. @, ), ©

5.25% due 01/29/49

©

136, 035
64,732
102, 250
123,150
176,783
127, 490
14,105

52, 647

34,913

. 488, 442

102, 762

102, 762

10, 850

10. 850

115,042

199, 250

207,504

253, 875

102, 500
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EUR

usbD

usb
EUR
EUR

EUR

EUR

EUR

usbh

usb

EUR

EUR

EUR

EUR
EUR

EUR

S
Vel
X
i

80, 000

100, 000

200, 000

200, 000
100, 000
100, 000

100, 000

100, 000

100, 000

275,000

600, 000

100, 000

100, 000

100, 000

100, 000
90, 000

100, 000

BhEEsF DA

6.00% due 01/22/14
ANVRT7RE 0.1%)
3AB Optique
Developpement SAS
5.63% due 04/15/19

RER (0.1%)

AXA S.A. @, ), ©
6.38% due 12/29/49
X547 (0.3%)
Numericable-SFR SAS ©
4.88% due 05/15/19
5.38% due 05/15/22
5.63% due 05/15/24

[ - B (0.1%)

SGD Group SAS

5.63% due 05/15/19

IGE (0.1%)

THOM Europe SAS
7.38% due 07/15/19

BE (0.1%)

Orange S.A. @ ©
5.00% due 10/29/49
TSURET (&R 123, %6 R)L)
RaY (1.0%)

#R4T (0.7%)
Commerzbank AG ©
8.13% due 09/19/23
Deutsche Bank AG @ ©
7.50% due 12/29/49

HSH Nordbank AG ©
0.79% due 02/14/17
25 0.1%)
Pfleiderer GmbH

7.88% due 08/01/19
IvZb0=Z72X (0.1%)
Trionista TopCo GmbH
6.88% due 04/30/21
X747 (0.1%)
Unitymedia Hessen GmbH &
Co. KG / Unitymedia NRW
GmbH

4.00% due 01/15/25
5.75% due 01/15/23

R et (EHN, 492,708 RIL)
LISV R (0.4%)
#R4T (0.1%)

Bank of Ireland ®

4.25% due 06/11/24

RBR (0. 1%)

N

1

107,170

212,500

203, 000
114, 905
113,302

113,799

116, 424

117,943

. 066, 697

320, 804

603, 000

81,869

115, 181

117,035

112, 695
107, 391

. 457,975

113,378

usb

EUR

usbD

EUR

EUR

EUR

usb

usD

usbD

usD

EUR

EUR

FAOURA VAL - NVI— (F2EREE)

TSR

210, 000

100, 000

200, 000

100. 000

100, 000

100, 000

240, 000

25,000

4,709

89,774

100, 000

101, 406

Bz DB

XLIT, Ltd. ©-©

6.50% due 10/29/49

[ - B (0.1%)

Ardagh Packaging Finance PLC
/ Ardagh Holdings USA, Inc.
4.25% due 01/15/22

EEm 0.1%)

Grifols Worldwide
Operations, Ltd.

5.25% due 04/01/22
FAIVS Y RE (EF624, 858
RIL)

A49U7 (0.3%)

BNk - i@ (0.1%)
Rhino Bondco S. P. A

7.25% due 11/15/20

#R4T (0.1%)

UniCredit SpA

6.95% due 10/31/22
IVIZFUVD &R
(0.1%)

Astaldi SpA

7.13% due 12/01/20

A9 U7Et (BR371,953R)D)
T34 0.2%)

BE 0.2%)

Digicel, Ltd. @

6.00% due 04/15/21
JvANHE EF37,537RIV)
WIEVTILT (1.4%)
NroO—> (0.1%)
Intelsat Jackson Holdings
S A

3.75% due 06/30/19

SS&C European Holdings
S.a.r.L

4.00% due 07/08/22
Travelport Finance
(Luxembourg) S.ar. L.
5.75% due 09/02/21
IVI—=FTARAUN (0.1%)
Intralot Capital Luxembourg
S.A.

6.00% due 05/15/21
RIGHIE (0. 1%)

Bilbao Luxembourg S. A. @
10.50% due 12/01/18

NIV 7HEGE (0.0%)

RIESfiE

177,975

111,362

202, 000

604, 715

119, 096

131, 606

116,838

367, 540

226, 200

226,200

24,758

4,751

90, 204

96, 675

117,974
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usbD
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49,000

100, 000

30,000

100, 000
200, 000
200, 000

100, 000

175. 000

100, 000

100, 000

100, 000
100, 000

100, 000

100, 000

200, 000

150, 000

350, 000

BfhEEsF DR
Mallinckrodt International
Finance S. A. / Mallinckrodt
CBLLC @

4.88% due 04/15/20

xRE (0.1%)

Magnolia BC S. A.

9.00% due 08/01/20

#88 (0.0%)

ArcelorMittal

6.25% due 03/01/21

BEE (1.0%)

Altice Financing S. A. ©
5.25% due 02/15/23

6.63% due 02/15/23

7.88% due 12/15/19

Altice S. A.

7.25% due 05/15/22
Matterhorn Telecom S. A.
3.88% due 05/01/22

Play Finance 2 S. A.

5.25% due 02/01/19
Telecom ltalia Finance S. A.
7.75% due 01/24/33
Telenet Finance V
Luxembourg SCA

6.25% due 08/15/22

6.75% due 08/15/24

Wind Acquisition Finance
S.A.

4.00% due 07/15/20
WotVIIWIE (BR
2,036, 110 RJL)

F508 (1.9%)
EEEEm - 5%0F (0.2%)
Samvardhana Motherson
Automotive Systems Group
BV

4.13% due 07/15/21
Schaeffler Holding Finance
BV (a)y (d)

6.75% due 11/15/22
Nroo—> (0.1%)
Amaya Holdings BV
8.00% due 08/01/22

£R1T (0.3%)

ING Bank NV @

5.80% due 09/25/23
BHEY—EZ (0.1%)

TMF Group Holding BV

50, 428

118,219

30,300

113,523
206, 000
210, 500
112, 695
181,525
113, 800
152, 491

119,324
121,257

112,833

.977,257

112,076

216, 500

151,912

382,727

EUR

EUR

EUR

EUR

EUR

EUR

usD
usb

EUR
usD
usb

EUR

usb

EUR

EUR

EUR

EUR

il
bt
Six
i

100, 000

100, 000

100, 000

200, 000

100, 000

100, 000

250, 000
250, 000

100, 000
104, 000
45,000

100, 000

20,000

100, 000

100, 000

100, 000

100, 000

BImEE3F DA

9.88% due 12/01/19

E5 (0.1%)

Gas Natural Fenosa Finance
BV ). ©

4.13% due 11/29/49
IVI=FAXAVE (0.1%)
PortAventura Entertainment
Barcelona BV

7.25% due 12/01/20
AV9—2v b~ (0.2%)
United Group BV

7.88% due 11/15/20

XF 47 (0.2%)

LGE HoldCo VI BV

7.13% due 05/15/24

Ziggo Bond Finance BV
4.63% due 01/15/25

#izE (0.3%)

Constellium NV @

5.75% due 05/15/24

8.00% due 01/15/23

Gil - AR (0.2%)
Petrobras Global Finance
BV

4.75% due 01/14/25

5.38% due 01/27/21

6.85% due 06/05/15

INGE (0.0%)

Hema Bondco | BV

6.25% due 06/15/19

8K (0.0%)

Sensata Technologies BV @
5.00% due 10/01/25

BE (0.1%)

Telefonica Europe BV ©- ©
4.20% due 12/29/49

UPCB Finance IV, Ltd.
4.00% due 01/15/27

FS5 5%t (B2 818,838
)

JIboz— (0.1%)

&% (0.1%)

Silk Bidco AS

7.50% due 02/01/22

/o T—&t (&R116,390R)L)
RILNAHIL (0.1%)

R1T (0.1%)

Novo Banco S. A.

4.00% due 01/21/19

112,557

114,936

235, 355

122,119

108, 828

207,500
240, 625

96, 946
96, 820
36, 368

74,588

19, 600

114, 076

103, 856

2,666,160

115, 181

115, 181

112, 621
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EUR

EUR

EUR
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usb
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usbD

GBP

GBP

EUR

GBP

S
Vel
X
i

365, 000

200, 000

100, 000

100, 000

100, 000

400, 000

325, 000
700, 000

300, 000

575, 000

100, 000

100, 000

100, 000

100, 000

B OEHE

IV SFIVET (EERT16, 239 R)L)
FIL kU (0.2%)

#R4T (0.2%)

Popular, Inc.

7.00% due 07/01/19

ZIIL U DS (EF365, 829
RIb)

ARAL (0.4%)

81T (0.3%)

Banco Bilbao Vizcaya
Argentaria S. A. ©- ©
7.00% due 12/29/49

Banco Santander S. A. ©- ©
6.25% due 03/12/49

Bankia S. A. ©

4.00% due 05/22/24
IVIZFPUVT - BB
(0.1%)

Abengoa Finance SAU
6.00% due 03/31/21

ARA VET (BER566, 157 RIL)
A4 (0.3%)

#R4T (0.3%)

Credit Suisse Group AG @ ©- @
6.25% due 12/29/49

AA A5t (EF393, 070 K)L)
HE (2.4%)

;T (1.4%)

Barclays PLC @ ©@

6.63% due 06/29/49

8.25% due 12/29/49

Lloyds Banking Group PLC ®" ©
7.50% due 04/30/49

Royal Bank of Scotland
Group PLC

6.00% due 12/19/23
T—RH5—EZ (0.1%)
Brakes Capital

7.13% due 12/15/18
ANVRTFH—EZR (0.3%)
Care UK Health & Social
Care PLC @

5.58% due 07/15/19

Ephios Bondco PLC

6. 25% due 07/01/22

Voyage Care Bondco PLC
6.50% due 08/01/18
ERBEL - N—FDx7
(0.1%)

350, 400

350, 400

225, 389

110, 762

109, 444

82, 864

528, 459

389, 500

389, 500

321,962
749,000

312,750

616, 337

161, 356

151, 368

112, 551

161,512

EUR

GBP

GBP

GBP

GBP

GBP

usbD

usb

usbD

usb

usbD

usD

usb

usD

UusbD

EUR

usb

FAOURA VAL - NVI— (F2EREE)

TSR

100, 000

63,871

110, 000

100, 000

100, 000

90, 000

40, 000

40, 000
40, 000
60, 000
24,000

85,000

40, 000
75,000
120, 000

100, 000

20,000

BifEEsF DA

Eco-Bat Finance PLC
7.75% due 02/15/17

INGE (0.4%)

Punch Taverns Finance B,
Ltd.

5.27% due 03/30/24
Punch Taverns Finance
PLC @. (b

6.08% due 10/15/27
Travis Perkins PLC

4.38% due 09/15/21
Unique Pub Finance Co.
PLC

6. 46% due 03/30/32

BE (0.1%)

Virgin Media Secured
Finance PLC

6.00% due 04/15/21
RESt (EF3. 388,268 KIL)
FAUAH (34.0%)

L& (0.0%)

Outfront Media Capital LLC /

Outfront Media Capital Corp.

5.63% due 02/15/24
MZEFHE - B (0.1%)
Moog, Inc. @
5.25% due 12/01/22
Spirit AeroSystems, Inc.
5.25% due 03/15/22
TransDigm. Inc.
5.50% due 10/15/20
6.00% due 07/15/22
=E (0.1%)
Reynolds American, Inc.
5.85% due 08/15/45
BENEERGE - i@ (0.2%)
Affinia Group, Inc.
7.75% due 05/01/21

Goodyear Tire & Rubber Co.

6.50% due 03/01/21
UCI International, Inc.
8.63% due 02/15/19

ZF North America Capital. Inc.

2.75% due 04/27/23
Nrod—> (0.7%)

Air Medical Group Holdings.

Inc.
4.50% due 04/28/22

RIESfiE

107,999

93, 691

162, 217

159, 959

138, 885

146, 589

3.39. 176

40, 800

40, 400

41,100

59,916

23,940

91,397

41,700

79, 406

101, 400

105,513

19, 890
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usbD

usbD

usb
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TAZER

12,000

14, 000

89,733

8,000

19, 000

30,000

48,453

49, 493

42,000

50,000

49,000

30,533

110, 000

49,750

49,747

24,872

113,707

74,624

28, 565

19,251

B DEHE

Alere Inc. (fka IM US
Holdings, LLC)

4.25% due 06/20/22
AlixPartners, LLP @

0.00% due 07/28/22
Avaya, Inc.

6. 25% due 05/29/20

Blue Coat Holdings. Inc.
4.50% due 05/20/22
Commscope, Inc.

3.75% due 12/29/22

DJO Finance LLC

4.25% due 06/08/20

Dole Food Company. Inc.
4.50% due 11/01/18
Dynegy. Inc.

4.00% due 04/23/20
Epicor Software Corporation
(fka Eagle Parent Inc.)
4.75% due 06/01/22
Houghton Mifflin Harcourt
Company

4.00% due 05/28/21
Informatica Corp. @
0.00% due 08/05/22
Interactive Data Corp.
4.75% due 05/02/21
LightSquared LP

0.00% due 06/15/20

Par Pharmaceutical
Companies, Inc. (Par
Pharmaceutical, Inc.)
4.25% due 09/30/19

Party City Holdings, Inc.
4.00% due 07/27/19
Pharmaceutical Product
Development, Inc. (Jaguar
Holdings, LLC)

4.00% due 12/05/18
Rexnord LLC / RBS Global, Inc.
4.00% due 08/21/20
Servicemaster Company.
LLC, The

4.25% due 07/01/21

SS&C Technologies, Inc.
4.00% due 07/08/22
Stardust Finance Holdings,
Inc.

6.50% due 03/14/22

/

RIE({E

12,067

14, 067

85,583

8,018

19,071

30, 097

48, 665

49, 688

42,058

49,969

49, 080

30,698

107, 387

49, 800

49, 817

24,913

113,944

74,899

28,821

19,311

usb

usb

usbD
usD
usb
usD

usD
usb
usb
usD
usb
usb
usb
usb
usD
usD
usb
usbD
usb
usb
usD
usb
usbD
usD
usb
usb

usD

TSR

57,630

10,000

521, 000
294,000

45,000
220,000

525,000
325, 000
375, 000
30,000
70,000
60, 000
100, 000
400, 000
80,000
350, 000
100, 000
325,000
210, 000
245, 000
50, 000
175,000
135,000
100, 000
575, 000
155, 000

575,000

BIffiEEZF DR

Station Casinos LLC
4.25% due 03/02/20
Sterigenics-Nordion
Holdings. LLC

4.25% due 05/16/22

]RIT (4.2%)

Bank of America Corp. ©-
6. 10% due 12/29/49

6.25% due 09/29/49

6.50% due 10/29/49

8.13% due 12/29/49

Bank of New York Mellon
Corp. ). ©

4.50% due 12/29/49

4.95% due 12/29/49
Capital One Financial
Corp. ®). ©

5.55% due 12/29/49

CIT Group. Inc. @

5.25% due 03/15/18

5.38% due 05/15/20

5.50% due 02/15/19
Citigroup, Inc. @ ©
5.88% due 12/29/49

5.95% due 12/29/49

6.30% due 12/29/49
Goldman Sachs Group,
Inc. ). ©

5.38% due 12/29/49

JP Morgan Chase & Co. @ ©
5.00% due 12/29/49

5.30% due 12/29/49

6.00% due 12/29/49

7.90% due 04/29/49

JP Morgan Chase Capital
XXI©

1.27% due 05/15/47

Morgan Stanley ©- ©

5.45% due 07/29/49

5.55% due 12/29/49

PNC Financial Services
Group, Inc. @@

4.85% due 05/29/49

State Street Capital Trust IV ©
1.29% due 06/15/37
State Street Corp.
5.25% due 12/29/49
Wells Fargo & Co. ©- @
5.88% due 12/29/49

(©

). ©

RIESfiE

57,835

10, 025

518, 656
294,273

46, 462
235,125

485, 625
323,375
375, 450
31,125
73,982
63,450
100, 625
390, 000
78,200
347,900
97,760
323,830
207,900
258, 475
39,475
173,950
134,325
95,000
500, 969
156, 581

588, 656
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EUR

usbD

usbD

usbh

usb

usb

usbD

TAZER

16. 000
43,000
70,000

43,000
60, 000

150, 000

27,000
22,000

110, 000
129, 000
110, 000

60, 000
100, 000

40, 000

188, 000

30,000

1,000, 000

1,000, 000

140, 000

BhEEsF D

g2 0.2%)
Builders FirstSource, Inc.
10.75% due 08/15/23
CPG Merger Sub LLC @
8.00% due 10/01/21

Ply Gem Industries, Inc.
6.50% due 02/01/22
USG Corp. @

5.88% due 11/01/21
9.75% due 01/15/18
2% (0.5%)

Axalta Coating Systems US
Holdings. Inc. / Axalta
Coating Systems Dutch
Holding B @

7.38% due 05/01/21
Chemours Co. @

6.63% due 05/15/23

7.00% due 05/15/25
Chemtura Corp.

5.75% due 07/15/21
Huntsman International LLC ©
4.88% due 11/15/20

5.13% due 11/15/22
Platform Specialty Products
Corp. @

6.50% due 02/01/22

PSPC Escrow Corp.

6.00% due 02/01/23

WR Grace & Co-Conn ©
5.63% due 10/01/24

Gk (0.1%)

CONSOL Energy. Inc.
5.88% due 04/15/22
SunCoke Energy Partners LP
/ SunCoke Energy Partners
Finance Corp. @

7.38% due 02/01/20
ERATENEBRISF (4. 9%)
COMM 2007-C9 Mortgage
Trust Class AJFL @ ©
0.88% due 12/10/49

COMM 2015-CCRE23 Mortgage
Trust Class CME @ ©

3.68% due 05/10/48

Core Industrial Trust
2015-CALW Class G @ ©
3.85% due 02/10/34

(@)

16, 480

43, 860

69,213

45, 042
68, 250

159, 750

23,760
19,298

111,100
126, 420
106. 150

62,100

112, 308

40, 800

146, 053

29,400

970, 869

915, 274

130, 298
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usD
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usD
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usbD
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TSR

1,000, 000

1,000, 000

1,000, 000

1,000, 000

1,000, 000

100, 000
10, 000
26,000
20,000
70,000
10, 000
90, 000

60, 000

115, 000

30,000
18, 000
75,000

10, 000
50, 000

14, 000

BffiEE5 DR RIEATHE
Core Industrial Trust
2015-TEXW @ ©

3.85% due 02/10/34

CSMC Trust 2014-TIKI Class
F (a). (o)

4.01% due 09/15/38

GAHR Commercial
Mortgage Trust 2015-NRF
Class EFX @ ©

3.38% due 12/15/19

JP Morgan Chase Commercial
Mortgage Securities Trust
2007-CIBC20 Class AJ @
6.08% due 02/12/51

JP Morgan Chase
Commercial Mortgage
Securities Trust
2015-COSMO @ ©

4.14% due 01/15/32
BEEY—ER (0.5%)

Avis Budget Car Rental LLC /
Avis Budget Finance, Inc. @
5.13% due 06/01/22

CEB. Inc. @

5.63% due 06/15/23
ExamWorks Group, Inc.
5.63% due 04/15/23

Hertz Corp.

4.25% due 04/01/18

5.88% due 10/15/20

6.75% due 04/15/19
Interactive Data Corp. @
5.88% due 04/15/19

NES Rentals Holdings, Inc. @
7.88% due 05/01/18

Safway Group Holding LLC /
Safway Finance Corp. @
7.00% due 05/15/18

Service Corp International
5.38% due 05/15/24

United Rentals North
America, Inc.

5.50% due 07/15/25

5.75% due 11/15/24

7.38% due 05/15/20

7.63% due 04/15/22
dVEa1—9 (0.1%)

NCR Corp.

6.38% due 12/15/23

936,772

991, 287

940, 846

1,044,163

1,003,012

99, 500
10, 025
26, 683
20, 350
71,225
10,322
91,237

60, 000

117,300
31,800
17,213
73,313

10,637
54,312

14,752
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52,000

70, 000

72,000
190, 000
160, 000
135, 000

20,000

118, 000
210, 000

210, 000
175, 000

50, 000
37,000
40,000

10, 000
30,000
70,000
45,000

12,000

60, 000

30, 000

26,000
10, 000

55,000

48,715

BIHEEsF D

Project Homestake Merger
Corp. @

8.88% due 03/01/23

SunGard Data Systems, Inc.

6.63% due 11/01/19

i - #5T (0. 4%)
American Tire Distributors,
Inc. @

10. 25% due 03/01/22

HD Supply. Inc. @

5.25% due 12/15/21

7.50% due 07/15/20

11.00% due 04/15/20
ZERNEMY—EX (0.8%)
Aircastle, Ltd.

5.13% due 03/15/21
Ally Financial, Inc.
4.63% due 03/30/25
8.00% due 11/01/31
American Express Co.
4.90% due 12/29/49
5.20% due 05/29/49
DFC Finance Corp.
10. 50% due 06/15/20
E*TRADE Financial Corp.
4.63% due 09/15/23

5.38% due 11/15/22

Icahn Enterprises LP / Icahn
Enterprises Finance Corp.
3.50% due 03/15/17

4.88% due 03/15/19

5.88% due 02/01/22

6.00% due 08/01/20
International Lease Finance
Corp.

4.63% due 04/15/21

5.88% due 08/15/22

EF (0.2%)

AES Corp.

4.88% due 05/15/23

Calpine Corp. @

5.38% due 01/15/23

6.00% due 01/15/22
Dynegy. Inc. @

6.75% due 11/01/19

Miran Mid-Atlantic Series C
Pass Through Trust

10. 06% due 12/30/28

NRG Energy. Inc.

(b). ()

(@

75,060
195, 700
170, 800
150, 525

20,600

113,575
250, 950

205, 485
175. 000

35,125
36,815
41,700

10, 105
30,938
72,450
47,362

12,255

65, 400

28,519

25,415
10,575

56, 787

53,099
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50, 000

15,000

30,000

70, 000

11, 000

40, 000

30,000

120, 000

41,000

70, 000

40, 000

10, 000

70,000

25,000

70,000

20,000

Bz DA

6.25% due 05/01/24

Talen Energy Supply LLC @
6.50% due 06/01/25
BRERG - 5%0E (0.0%)
GrafTech International, Ltd.
6.38% due 11/15/20
ILZbO=72Z (0.1%)
Sanmina Corp. @

4.38% due 06/01/19
KBIRILF—IE (0.0%)
TerraForm Power Operating
LLC (a)

6. 13% due 06/15/25
IVIZTFUVT - E%
(0.1%)

SBA Communications Corp.
4.88% due 07/15/22
Weekley Homes LLC /
Weekley Finance Corp.
6.00% due 02/01/23
IVI—=FARXVE (0.2%)
NAI Entertainment Holdings
/ NAI Entertainment
Holdings Finance Corp. ©
5.00% due 08/01/18
Pinnacle Entertainment,

Inc.

6.38% due 08/01/21

Six Flags Entertainment
Corp. @

5.25% due 01/15/21

RIEHIE (0. 0%)

ADS Waste Holdings. Inc.
8.25% due 10/01/20
Covanta Holding Corp.
5.88% due 03/01/24
B&E (0.1%)

Diamond Foods, Inc.
7.00% due 03/15/19
JBS USA LLC / JBS USA
Finance, Inc. @

5.75% due 06/15/25
Smithfield Foods, Inc.
6.63% due 08/15/22
T—RHY—EZR (0.0%)
Aramark Services, Inc.
5.75% due 03/15/20
NIV 7RG (0.2%)
Alcoa, Inc. @

(@)

26,700

71,050

11,028

39,400

28,238

122,700

44,229

72,100

41, 800

9,850

71,575

24,774

74,826

20,900

29



usbD
usbD
usb

usbD

usbD

usb

usb

usb

usb

usbh

usbD
usbD

usbD
usb

usbD

usbD
usbD
usb
usbD
usbD

usb
usb

usb

usbh
usbD
usb
usbh
usbD

TAZER
55,000
24,000
35,000

41,000

81,000

34,000

9,000

7,000

80, 000

30,000

10, 000
80, 000

31,000
30,000

40, 000

20,000
20,000
100, 000
75,000
117,000

15, 000
30,000

14, 000

40,000
90, 000
30,000
52,000
30,000

BhEEsF DA

3.00% due 05/15/16
6.38% due 07/01/23
7.25% due 07/01/18
Crimson Merger Sub, Inc.
6.63% due 05/15/22

DJO Finco, Inc. 7 DJO
Finance LLC / DJO Finance
Corp. @

8.13% due 06/15/21

Hologic, Inc. @

5.25% due 07/15/22
Sterigenics-Nordion
Holdings LLC @

6.50% due 05/15/23
Teleflex, Inc.

3.88% due 08/01/17
NLVRTFH—EZR (0.7%)
Amsurg Corp.

5.63% due 07/15/22
Centene Corp.

4.75% due 05/15/22

CHS /7 Community Health
Systems, Inc.

6.88% due 02/01/22

7.13% due 07/15/20

DaVita HealthCare Partners,
Inc.

5.00% due 05/01/25

5.13% due 07/15/24

HCA Holdings. Inc.

6.25% due 02/15/21

HCA, Inc.

3.75% due 03/15/19

5.38% due 02/01/25

5.88% due 05/01/23

6.50% due 02/15/20

7.50% due 02/15/22
HealthSouth Corp. ©
2.00% due 12/01/43

5.75% due 11/01/24

Surgical Care Affiliates, Inc. ©
6.00% due 04/01/23
Tenet Healthcare Corp. @
3.79% due 06/15/20
5.00% due 03/01/19
6.00% due 10/01/20
6.75% due 06/15/23
8.13% due 04/01/22
WellCare Health Plans, Inc.

(a)

)

(]

b\

MIEATHE
65,072
24,960
36,715

37,822

83,228

35,105

9.203

15,238

82,284

30,150

10, 700
85, 200

30, 651
30, 232

43, 800

20, 288
20, 450
107, 500
83,859
136, 305

18,937
30,300

14,210

41,150
90, 900
32,625
54,340
33,656
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TSR
15, 000

20,000

30,000

40, 000
50, 000

30,000

30, 000
40, 000

5,000
30,000
30,000
21,000

30,000

33,000

70,000
60, 000

30,000

70,000

90, 000

1,200, 537

713,583

1. 500, 565

BffEESF DU

5.75% due 11/15/20
et - 2AN (0.0%)
HRG Group, Inc. @
7.88% due 07/15/19
FEEEEE (0.5%)

Allegion US Holding Co., Inc.

5.75% due 10/01/21
Beazer Homes USA, Inc.
5.75% due 06/15/19
7.50% due 09/15/21
Dollar Tree, Inc.
4.00% due 02/15/20
KB Home

4.75% due 05/15/19
7.00% due 12/15/21
Lennar Corp. @ ©
2.75% due 12/15/20
4.50% due 11/15/19
4.75% due 12/15/17
Meritage Homes Corp.
6.00% due 06/01/25
PulteGroup. Inc.
6.38% due 05/15/33
Shea Homes LP / Shea
Homes Funding Corp.
5.88% due 04/01/23
Standard Pacific Corp.
8.38% due 05/15/18
8.38% due 01/15/21
TRI Pointe Holdings, Inc.
4.38% due 06/15/19
William Lyon Homes, Inc.
8.50% due 11/15/20
Woodside Homes Co LLC /
Woodside Homes Finance,
Inc. @

6.75% due 12/15/21
{FEEE ABS (3.5%)

Bear Stearns Asset Backed
Securities | Trust 2006-HE9
Class 3A ©

0.33% due 11/25/36

Bear Stearns Asset Backed
Securities | Trust 2007-AQ2
Class A2 ®

0.36% due 01/25/37

Bear Stearns Asset Backed
Securities | Trust 2007-HE1
Class 21A2 ©

0.35% due 01/25/37

(@)

(a)

RIE(T{E
15,750

21,138

30,675

39,800
50,125

30,600

29,925
41,350

11,941
31,012
31,200
21,210

30, 450

33,495

79,975
70, 650

29,700

75,425

85, 050

1,022, 8%

603, 279

1,351,220
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1,262, 852

1,281, 664

37,000
40,000
70,000
40, 000

60, 000
50, 000
56, 000
160, 000
40, 000
80,000

280, 000

100, 000

75,000

325,000

20, 000

80,000

270, 000

250, 000

26,000

40,000

BifEE DR RIE(TfE
Bear Stearns Asset Backed

Securities | Trust 2007-HE2

Class 22A ©

0.33% due 03/25/37 1,004, 044
Bear Stearns Asset Backed

Securities | Trust 2007-HE3

Class 2A ©

0.33% due 04/25/37 998, 868
KEEAmE (0.1%)

Spectrum Brands, Inc. @

5.75% due 07/15/25 38,103
6. 13% due 12/15/24 41, 559
6.38% due 11/15/20 74,550
6.63% due 11/15/22 42, 800
RER (1.3%)

Allstate Corp.

5.75% due 08/15/53 62,700
6.50% due 05/15/57 56, 125
CNO Financial Group. Inc.

4.50% due 05/30/20 57,820
Genworth Holdings, Inc.

4.80% due 02/15/24 139, 500
6.50% due 06/15/34 35,300
Liberty Mutual Group,

Inc. @. (b

7.00% due 03/15/37 82, 000
7.80% due 03/15/37 331, 800
Metlife Capital Trust X ©

9.25% due 04/08/38 139, 980
Nationwide Financial

Services, Inc.

6.75% due 05/15/37 78,675
Principal Financial Group.

Inc. ®

4.70% due 05/15/55 321,750
Prudential Financial, Inc.

5.38% due 05/15/45 19,750
5.63% due 06/15/43 83,084
Reinsurance Group of

America, Inc. ©

6.75% due 12/15/65 249, 750
Voya Financial, Inc. ©

5.65% due 05/15/53 255, 400
1V9—2vk (0.3%)

Blue Coat Holdings, Inc. @

8.38% due 06/01/23 26, 585
IAC / InterActiveCorp.

4.88% due 11/30/18 41,330

Netflix, Inc. @

UusbD
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TSR
45,000

17,000

147,000
15, 000
115,000

85,000

40, 000

50, 000
3,000

30,000

20, 000

62,000

190, 000

41,000

90, 000
40, 000
43,000
97,000
30,000

70,000

110, 000

BT OB

5.50% due 02/15/22
Twitter, Inc. @

1.00% due 09/15/21

Zayo Group LLC / Zayo
Capital, Inc. @

6.00% due 04/01/23
6.38% due 05/15/25

10. 13% due 07/01/20
RESH 0.1%)
American Capital, Ltd. @
6.50% due 09/15/18

#38 (0.1%)

Ryerson Inc / Joseph T
Ryerson & Son, Inc.
9.00% due 10/15/17

Steel Dynamics, Inc.
5.13% due 10/01/21
5.25% due 04/15/23
United States Steel Corp.
7.38% due 04/01/20
LIv— (0.0%)

Jarden Corp.

7.50% due 05/01/17
Bia% (0.5%)

Boyd Gaming Corp.
6.88% due 05/15/23
Caesars Entertainment
Resort Properties LLC /
Caesars Entertainment
Resort Prope

8.00% due 10/01/20
FelCor Lodging LP ©
6.00% due 06/01/25
Hilton Worldwide Finance
LLC / Hilton Worldwide
Finance Corp.

5.63% due 10/15/21
Interval Acquisition Corp. ©
5.63% due 04/15/23
MGM Resorts International
6.00% due 03/15/23
6.63% due 12/15/21
6.75% due 10/01/20
Station Casinos LLC
7.50% due 03/01/21
tott - 1257 - 63 (0.1%)
BlueLine Rental Finance
Corp. @

7.00% due 02/01/19

147, 476
14, 831
127,650

87,763

39,500

49, 875
2,940

29,100

21,775

64, 480

181, 450

42,230

93,712
40, 200
43,753
102, 456
32,100

74,725

109, 450
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1,100, 000
8,000
40,000
3,000

50, 000

10, 000

3,000
88,000
20,000

195, 000
100, 000
45,000
300, 000
40,000
30, 000

70,000
50, 000

35,000

120, 000

23,000

10, 000

30, 000

20,000
10, 000
89,000

BfhEEsF DR

$HI{FE ABS (0.7%)
Conseco Finance
Securitizations Corp. Class
M1 (b)

1.94% due 09/01/33
XF47 (1.2%)

AMC Networks, Inc.
4.75% due 12/15/22

7.75% due 07/15/21
Cablevision Systems Corp.
5.88% due 09/15/22

8.63% due 09/15/17

CCO Holdings LLC / CCO
Holdings Capital Corp. ©
5.13% due 05/01/23

5.25% due 09/30/22

5.88% due 05/01/27

6.50% due 04/30/21

CCO Safari Il LLC @

4.91% due 07/23/25

6.38% due 10/23/35

6.83% due 10/23/55

Clear Channel Worldwide
Holdings. Inc.

6.50% due 11/15/22

DISH DBS Corp.

4.25% due 04/01/18

5.00% due 03/15/23

5.13% due 05/01/20

5.88% due 11/15/24
Mediacom Broadband LLC /
Mediacom Broadband Corp.
5.50% due 04/15/21
Midcontinent
Communications &
Midcontinent Finance Corp.
6.25% due 08/01/21
Nielsen Finance LLC /
Nielsen Finance Co. ©
5.00% due 04/15/22
Radio One, Inc. @
7.38% due 04/15/22

RCN Telecom Services LLC /
RCN Capital Corp. ©
8.50% due 08/15/20

Sirius XM Radio, Inc. @
4.25% due 05/15/20

4.63% due 05/15/23

5.38% due 04/15/25

(@

995, 405
8,060
43,200
2,843

54,937

9,900
3,038
87.175
20,912

195, 432
102, 228
46,277
311,250
40,700
28,087

70, 875
48,500

33,950

121,800

22,79

9.775

31,350

19,925
9.625
88,777
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TSR
30,000

3,000

75,000

30, 000

92,000
70,000

100, 000

90, 000

30,000
100, 000

34,000
200, 000

12,000
40, 000
17. 000
51,000
96, 000
2,000
97,000
208, 000

66, 000
5, 000

28,000

80, 000
30,000

BT OB

5.75% due 08/01/21
Townsquare Media, Inc.
6.50% due 04/01/23
Tribune Media Co. ©
5.88% due 07/15/22
Univision Communications,
Inc. @

5.13% due 05/15/23

5. 13% due 02/15/25

8.50% due 05/15/21

EBEHEIL - N—FRDTT7
(0.1%)

Global Brass & Copper. Inc.
9.50% due 06/01/19

Wise Metals Group LLC /
Wise Alloys Finance Corp.
8.75% due 12/15/18

#hzE (0.1%)

Alcoa, Inc.

5.13% due 10/01/24

5.87% due 02/23/22
AT - EIRREEE (0.2%)
CDW LLC 7 CDW Finance
Corp.

5.00% due 09/01/23

6.00% due 08/15/22

Tl - AR (1.1%)

Antero Resources Corp.
5.13% due 12/01/22

5.38% due 11/01/21

6.00% due 12/01/20

Blue Racer Midstream LLC /
Blue Racer Finance Corp. @
6.13% due 11/15/22
Bonanza Creek Energy, Inc.
6.75% due 04/15/21
California Resources Corp.
5.00% due 01/15/20

5.50% due 09/15/21

6.00% due 11/15/24

Carrizo Oil & Gas, Inc.
6.25% due 04/15/23

7.50% due 09/15/20
Chesapeake Energy Corp.
6.63% due 08/15/20
CrownRock LP / CrownRock
Finance, Inc. @

7.13% due 04/15/21

7.75% due 02/15/23

(@)

(@

RIE(T{E
31,200

2,985

77,438

30,075

92,230
73,806

109, 000

92,052

30, 150
105, 875

33,766
209, 000

11,340
38,900
17.212
51,893
83,040
1,715
80, 025
168, 480

63, 347
5,025

25,060

81,700
31,050

32



FAOMRA VAL - NVI— (F2ERER)

usbD

usbD

usb

usbD

usb

usb

usbD
usb
usbD

usb

usb

usbD

usbD

usb

usbD
usbD

usbh
usbD

usbh
usb
usbh
usbh
usbD
usbh

usb
usb

TAZER

60, 000
27,000
80. 000
32,000

28,000

30,000

2,000
31,000
2,000

9,000

73,000

31,000

86. 000

19, 000

7,000
16, 000

6,000
40,000

87,000
55,000
75,000
36,000
13,000
25,000

4,000
37,000

BhEEsF DA
Diamondback Energy, Inc.
7.63% due 10/01/21

EP Energy LLC / Everest
Acquisition Finance, Inc.
6.38% due 06/15/23
9.38% due 05/01/20
Gulfport Energy Corp.
6.63% due 05/01/23
Halcon Resources Corp. @
8.63% due 02/01/20

Hilcorp Energy | LP / Hilcorp
Finance Co. ©

5.00% due 12/01/24
Linn Energy LLC / Linn
Energy Finance Corp.
6.25% due 11/01/19
7.75% due 02/01/21
8.63% due 04/15/20
Matador Resources Co.
6.88% due 04/15/23
Memorial Production
Partners LP / Memorial
Production Finance Corp.
6.88% due 08/01/22

7.63% due 05/01/21
Memorial Resource
Development Corp.

5.88% due 07/01/22
Newfield Exploration Co.
5.38% due 01/01/26

Qasis Petroleum, Inc.

6.50% due 11/01/21

6.88% due 03/15/22

QEP Resources, Inc.

5.25% due 05/01/23

5.38% due 10/01/22

Sanchez Energy Corp.

6.13% due 01/15/23

SM Energy Co.

5.00% due 01/15/24

6.13% due 11/15/22

Sunoco LP / Sunoco Finance
Corp. @

5.50% due 08/01/20

6.38% due 04/01/23
Transocean, Inc.

3.00% due 10/15/17

4.30% due 10/15/22

6.00% due 03/15/18

(a)

(@)

(@)

63, 600

25,245

82,600

32,000

26,740

27,900

1.211
18,135
1,230

9,135

58, 400

26,040

81,055

18, 240

6,370
14,720

5, 550
37,400

70,470
50,325
73,875
36,630
13,358
23,450

2,905
35,520
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11, 000

38,000
26,000

20,000
15,000

625, 224

900, 000

1. 156, 495

75,000

41,000

80, 000

80,000

30,000

30,000

40, 000

30,000

32,000

10, 000
22,000

110, 000
25,000

175. 000

BIHEESF DU

6.50% due 11/15/20
Whiting Petroleum Corp.
5.00% due 03/15/19

6.25% due 04/01/23

WPX Energy. Inc.

5.25% due 09/15/24

6.00% due 01/15/22

ZDfth ABS (1.6%)

Bear Stearns Asset Backed
Securities | Trust 2007-FS1
Class 1A3 @

0.36% due 05/25/35
Carrington Mortgage Loan
Trust Series 2005-FRE1 Class
M1 (b)

0.66% due 12/25/35
Countrywide Asset-Backed
Certificates Class 1A ©
1.03% due 10/25/47

B - B (0.2%)

Ball Corp.

5.25% due 07/01/25

Berry Plastics Corp.

5.13% due 07/15/23
Reynolds Group Issuer, Inc.
/ Reynolds Group Issuer LLC
/ Reynolds Group Issuer Lu
5.75% due 10/15/20

Sealed Air Corp. @

5.25% due 04/01/23

EFm (0.1%)

Endo Finance LLC ©

5.75% due 01/15/22

Endo Finance LLC / Endo
Finco, Inc. @

5.38% due 01/15/23

7.75% due 01/15/22
Omnicare, Inc.

4.75% due 12/01/22
Valeant Pharmaceuticals
International ©

6.38% due 10/15/20

6.75% due 08/15/21

7.00% due 10/01/20
T1UEY (0.9%)

Energy Transfer Equity LP
5.88% due 01/15/24

7.50% due 10/15/20

Energy Transfer Partners LP
6.13% due 12/15/45

17.150
14,025

502, 048

759,027

967, 067

75,416

40, 283

82,800

81,200

30,900

30,319

42,600

31,687

33,720

10,413
22,852

111,925
28,000

176,171
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27,000
20,000

50, 000
69,000

30,000

27,000

89, 000
55,000
60, 000
13, 000
25,000

70,000
130, 000

210, 000

24,000
30,000

40, 000

50, 000

30,000

65, 000
45, 000

B DEE

Genesis Energy LP / Genesis
Energy Finance Corp.
6.00% due 05/15/23

6.75% due 08/01/22
MarkWest Energy Partners
LP 7 MarkWest Energy
Finance Corp.

4.88% due 12/01/24

4.88% due 06/01/25

NGPL PipeCo LLC @

7.77% due 12/15/37

PBF Logistics LP / PBF
Logistics Finance Corp. @
6.88% due 05/15/23
Regency Energy Partners LP
/ Regency Energy Finance
Corp.

4.50% due 11/01/23

Rockies Express Pipeline LLC @
5.63% due 04/15/20

6.00% due 01/15/19

6.85% due 07/15/18

Rose Rock Midstream LP /
Rose Rock Finance Corp. @
5.63% due 11/15/23

Sabine Pass Liquefaction LLC ©
5.63% due 03/01/25

5.75% due 05/15/24

Sabine Pass LNG LP

7.50% due 11/30/16

Targa Resources Partners LP
/ Targa Resources Partners
Finance Corp.

4.25% due 11/15/23

5.25% due 05/01/23

Tesoro Logistics LP / Tesoro
Logistics Finance Corp. ©
6.25% due 10/15/22

TENE (0.1%)

Crescent Resources LLC /
Crescent Ventures, Inc. @
10. 25% due 08/15/17
Realogy Group LLC @
7.63% due 01/15/20

Realogy Group LLC /
Realogy Co-Issuer Corp. @
4.50% due 04/15/19

5.25% due 12/01/21

REIT (0.1%)
Communications Sales &
Leasing, Inc. @

48,750
67.102

30,375

26,932

84, 295
55,550
61,350
13, 650
23,750

68, 950
129, 269

218, 400

22,200
29,625

41, 800

52, 500

31,687

65, 488
46,125
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9,000
43,000

25,000

30,000

57,000

8,000

185, 000

23,000

30,000

85,000

105, 000

94,000

5, 000

5, 000

60, 000

11, 000

30,000

40, 000
105, 000

40, 000
30,000
40, 000
50, 000
91,000

100, 000

BIfEEZF DR

6.00% due 04/15/23
8.25% due 10/15/23
ESH Hospitality, Inc. ©
5.25% due 05/01/25
iStar Financial, Inc.
1.50% due 11/15/16
RHP Hotel Properties LP /
RHP Finance Corp. ©
5.00% due 04/15/23

5T (0.4%)
Dollar Tree, Inc.
5.25% due 03/01/20

5.75% due 03/01/23

Family Dollar Stores, Inc.
5.00% due 02/01/21

Neiman Marcus Group, Ltd.
LLC (a)

8.00% due 10/15/21

Penske Automotive Group,
Inc.

5.75% due 10/01/22

Rite Aid Corp. @

6.13% due 04/01/23

6.75% due 06/15/21

8K (0.1%)

Advanced Micro Devices Inc
7.00% due 07/01/24
Advanced Micro Devices, Inc.
7.50% due 08/15/22
Micron Technology. Inc.
5.25% due 01/15/24

ON Semiconductor Corp. ©
2.63% due 12/15/26

iEfa (0. 0%)

Huntington Ingalls
Industries, Inc. @

5.00% due 12/15/21
YIhrhox7 (0.5%)

Audatex North America, Inc. @
6.00% due 06/15/21

6.13% due 11/01/23

First Data Corp. @

6.75% due 11/01/20

8.25% due 01/15/21

8.75% due 01/15/22

10. 63% due 06/15/21

11.75% due 08/15/21

IMS Health, Inc. @

6.00% due 11/01/20

(@)

(@)

(a)

RIE(T{E
8, 640
41, 065

24,344

29,925

56,715

8., 440

195,175

23,977

31,800

88, 506
109, 069
99, 875
3,325
3,450
57,600

12,939

30,825

40, 850
102, 637

42,300
31,762
42,400
55,750
103, 285

103, 500

34
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40,000
20,000
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17.000

40,000
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BTS20 NIESTHE
Infor Software Parent LLC /
Infor Software Parent, Inc. @ ©

)

7.13% due 05/01/21 44,212
Infor US, Inc. @

6.50% due 05/15/22 88, 958
Italics Merger Sub, Inc. @

7.13% due 07/15/23 20, 633
Nuance Communications,

Inc. @

5.38% due 08/15/20 30, 450
SS&C Technologies

Holdings, Inc. @

5.88% due 07/15/23 20, 700
RE - 2E (0.1%)

Mobile Mini, Inc.

7.88% due 12/01/20 62, 400
BE (1.2%)

Alcatel-Lucent USA, Inc. ©

6. 45% due 03/15/29 110, 775
6.75% due 11/15/20 215, 000
Altice US Finance | Corp. @

5.38% due 07/15/23 201, 000
Avaya, Inc. @

7.00% due 04/01/19 53,075
10. 50% due 03/01/21 56, 875
CommScope Technologies

Finance LLC @

6.00% due 06/15/25 32,588
CommScope, Inc. @

4.38% due 06/15/20 34,212
DigitalGlobe, Inc. ©

5.25% due 02/01/21 28, 800
Frontier Communications

Corp.

6.25% due 09/15/21 36,900
6.88% due 01/15/25 17,025
7.63% due 04/15/24 7,280
Level 3 Financing, Inc. @

5.13% due 05/01/23 27,230
5.38% due 08/15/22 111,100
5.63% due 02/01/23 131, 300
7.00% due 06/01/20 31,650
Plantronics, Inc. @

5.50% due 05/31/23 17, 255
SBA Telecommunications,

Inc.

5.75% due 07/15/20 41, 800
Sprint Capital Corp.

6.88% due 11/15/28 33,900

Sprint Communications,
Inc (a)

usD
usD

usb
usb
usb

usD
usbD

usD

usb

usD

usbD

usb

usbD

usb

usb

usD

usD

usb

usb

il
bt
Six
i

20,000
215,000

89, 000
60, 000
50, 000

80,000
30,000

19,000

44,000

74,000

40, 000

40, 000

588, 403

. 169, 930

147,172

, 428,766

. 327,282

, 007,074

. 101,724

B ffiEESF DR

7.00% due 03/01/20

9.00% due 11/15/18

Sprint Corp.

7.13% due 06/15/24

7.63% due 02/15/25

7.88% due 09/15/23
T-Mobile USA, Inc.

6.38% due 03/01/25

6.63% due 04/28/21

&% (0.1%)

Air Medical Merger Sub
Corp. @

6.38% due 05/15/23

Florida East Coast Holdings
Corp. @

6.75% due 05/01/19
XPO Logistics, Inc.
6.50% due 06/15/22
7.88% due 09/01/19
FSwZ - U—=2Z (0.0%)
Jurassic Holdings Ill, Inc. @
6.88% due 02/15/21
E—-F—VEEERRK—ILO—
>V (4.3%)

Alternative Loan Trust
2005-IM1 Class A1 ®

0.49% due 01/25/36
Alternative Loan Trust
2006-OA3 Class 1A1 ©

0.39% due 05/25/36
Alternative Loan Trust
2006-OA3 Class 2A1 ©

0.40% due 05/25/36
Alternative Loan Trust
2007-AL1 Class A1 ©

0. 44% due 06/25/37
Deutsche Alt-A Securities
Mortgage Loan Trust Series
2006-OA1 Class A1 ®©

0.39% due 02/25/47

MASTR Resecuritization
Trust 2008-3 Class A1 @ ©
0.62% due 08/25/37
Structured Asset Mortgage
Investments Il Trust 2005-AR3
Class 1A1 ®@

0. 46% due 08/25/35
FAUBE (EF49, 060, 676 K)L)
f&Z55t (&H65, 610, 113 R)L)

(@

RIE(T{E
21,300
240, 800

81,435
55,650
47,937

83,900
31,761

17,765
44, 440
72,798

42,750

28,000

496, 096

959, 404

923,539

1,029, 893

1,067, 306

719, 051

952, 897

48,509, 978
64, 656, 857
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4,430

1,990
1,990

410

3,120
3.120

5, 680

3,230

3,260

40,310
40, 310

9.320

830
830

8,230
8,230
8,230

2,600

3,790

B DR

#HU V J5sF (14.8%)

TS5V (0.4%)

Credit Suisse AG into Danone Co.
due 09/28/15

Merrill Lynch International & Co.
into Publicis Groupe SA

due 09/28/15

due 09/29/15

755 (BR601, 285 R )L)
R (0.3%)

Credit Suisse AG into Metro AG
due 08/05/15

Deutsche Bank AG into Deutsche
Post AG @

due 08/05/15

due 08/06/15

Merrill Lynch International & Co.
into Deutsche Bank AG

due 10/27/15

R4 wEt (BRA45,919R)L)

HE (0.8%)

Credit Suisse AG into SABMiller
PLC (a)

due 09/04/15

Deutsche Bank AG into SABMiller
PLC (a)

due 09/08/15

Deutsche Bank AG into Vodafone
Group PLC

due 09/28/15

due 09/29/15

Societe Generale S. A. into
GlaxoSmithKline PLC

due 08/21/15

WEEST (EH1, 052,418 R)L)
525 (0.6%)

Credit Suisse AG into Heineken NV ©
due 07/31/15

due 08/04/15

HSBC Bank PLC into AEGON NV
due 08/13/15

due 08/14/15

due 08/17/15

Merrill Lynch International & Co.
into Akzo Nobel N. V.

due 10/05/15

Merrill Lynch International & Co.
into Heineken NV

due 10/28/15

Y

299, 952

149, 999
149, 977

599, 928

13,308

99,873
99, 983

200, 833

413,997

172,997

173.718

150, 578
150, 944

414, 605

. 062, 842

66, 069
66, 198

66, 688

66, 256
66, 230

188, 064

300, 388

6,330
6,330

5,030

6. 840

16,320

4,980

15,700

1,830

27,100

850
850

7.410

2,840

7,460

5,020

7,550

7,550

5,330

EifiEEs DA

ZFS VS5t (BFS31,217R)L)
ARA (0.3%)

Credit Suisse AG into INDITEX
due 09/17/15

due 09/16/15

ANRA V5T (BR409, 741 R)L)

29 T—=7 (0.7%)

HSBC Bank PLC into Assa Abloy AB
due 10/06/15

HSBC Bank PLC into Electrolux AB
due 10/05/15

HSBC Bank PLC into VOLVO AB/
Class B

due 10/05/15

Merrill Lynch International & Co.
into Assa Abloy AB

due 10/05/15

Merrill Lynch International & Co.
into Nordea Bank AB

due 10/05/15

UBS AG into Autoliv, Inc.

due 10/05/15

AU z—7V5 (&1, 001,501 RIL)
7XUA (11.7%)

Barclays Bank PLC into Ford Motor Co.
due 10/27/15

Candadian Imperial Bank of
Commerce into Whirlpool Corp.
due 10/06/15

due 10/07/15

Credit Suisse AG into Altria Group,
Inc.

due 09/22/15

Credit Suisse AG into Honeywell
International, Inc.

due 09/17/15

Credit Suisse AG into Morgan
Stanley Co.

due 09/10/15

Deutsche Bank AG into Adobe
Systems, Inc.

due 09/18/15

Deutsche Bank AG into General
Growth Properties, Inc.

due 08/05/15

due 08/06/15

Deutsche Bank AG into Kroger Co.
due 09/14/15

Deutsche Bank AG into
LyondellBasell Industries NV

FAOURA VAL - NVI— (F2EREE)

RIESfiE

819,893

219, 368
219, 369

438,737

101,513

199, 642

196. 766

101, 277

198, 635

193, 828

991, 661

405, 057

151,679
151,626

401, 840

298,933

292, 491

409, 771

207, 545

206, 692

412,707
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FAOMRA VAL - NVI— (F2ERER)

B
4,350

3,760

4,180

4, 460

5,880

5, 880

6, 986

3,400

6. 840

9,009

1,800

781

6,820

910
910
910

1,372

7,987

1,030
1,030

EffiEEzF DR

due 10/22/15

Deutsche Bank AG into Monsanto Co.
due 09/21/15

Deutsche Bank AG into PepsiCo, Inc.
due 09/15/15

Deutsche Bank AG into Walgreens
Boots Alliance, Inc.

due 10/06/15

Goldman Sachs Group, Inc. into
HD Supply Holdings, Inc. @

due 08/19/15

Goldman Sachs Group, Inc. into
HD Supply Holdings, Inc. @

due 08/21/15

Merrill Lynch International & Co.
into American Airlines Group, Inc.
due 10/19/15

Merrill Lynch International & Co.
into Cisco Systems, Inc.

due 08/11/15

Merrill Lynch International & Co.
into Citigroup. Inc.

due 10/09/15

Merrill Lynch International & Co.
into General Motors Co.

due 10/19/15

Merrill Lynch International & Co. into
J.B. Hunt Transport Services, Inc.
due 09/17/15

Merrill Lynch International & Co.
into Kansas City Southern Co.
due 09/17/15

Merrill Lynch International & Co.
into Owens Corning, Inc.

due 09/11/15

Merrill Lynch International & Co.
into Quest Diagnostics, Inc.

due 10/16/15

due 10/20/15

due 10/21/15

Merrill Lynch International & Co.
into Raytheon Co.

due 10/20/15

Merrill Lynch International & Co.
into Southwest Airlines Co.

due 10/15/15

Merrill Lynch International & Co.
into The Boeing Co.

due 09/11/15

due 09/15/15

RIESfTfE
401,318

388, 971

404, 642

419,019

206, 992

206, 772

282,107

97.187

400, 301

282,015

151,570

76,962

305, 439

66, 455
66, 464
66, 426

142,742

284, 351

148, 879
148,919

1,910

5,200

5,900

840

4,930

5,090

7,310
7,310

1,190

820
820

4,690

1,220

1,930
558

4,780
4,780

11,720

EfiEEF DA

Merrill Lynch International & Co. into
The Goldman Sachs Group. Inc.
due 10/13/15

Merrill Lynch International & Co.
into USG Corp.

due 10/16/15

Nomura International Funding Pte,
Ltd. into Abbott Laboratories ©
due 10/19/15

Nomura International Funding Pte,
Ltd. into Cigna Corp. @

due 10/19/15

Nomura International Funding Pte,
Ltd. into GoPro, Inc. @

due 09/11/15

Nomura International Funding Pte,
Ltd. into Harley Davidson, Inc. ©
due 10/06/15

Nomura International Funding Pte,
Ltd. into Hilton Worldwide
Holdings. Inc.

due 10/26/15

due 10/27/15

Nomura International Funding Pte,
Ltd. into J. B. Hunt Transport
Services, Inc. ©

due 09/18/15

Nomura International Funding Pte,
Ltd. into Mohawk Industries, Inc. ©
due 10/16/15

due 10/20/15

Nomura International Funding Pte,
Ltd. into Philip Morris International,
Inc. @ . (@

due 10/13/15

Nomura International Funding Pte,
Ltd. into Prudential Financial, Inc. ©
due 10/16/15

Nomura International Funding Pte,
Ltd. into Raytheon Co. ©

due 10/16/15

due 10/20/15

Nomura International Funding Pte,
Ltd. into The Blackstone Group LP @+ ©
due 10/12/15

due 10/13/15

Nomura International Funding Pte,
Ltd. into The Charles Schwab
COFp. @ . (e

due 10/13/15

RIESfiE

395, 224

157,169

299,761

121,755

306, 964

298, 245

201, 557
201, 557

100, 209

163,128
163,139

401, 981

107, 629

214,118
59, 607

192, 245
192, 263

408, 659
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2,090

600

4,150

5,630

2,480

759
1,030

490
490

3,550
3,550

1,800

9,070

9.070

890

5. 850

3,960

6,490

3,040

12,520

EffiEEzF DR

Nomura International Funding Pte,
Ltd. into Time Warner Cable, Inc.
due 10/02/15

Royal Bank of Canada into
Autozone, Inc. @

due 09/03/15

Royal Bank of Canada into
Comerica, Inc. @

due 10/14/15

Royal Bank of Canada into Darden
Restaurants, Inc. ©

due 09/03/15

Royal Bank of Canada into Hasbro,
Inc. @

due 09/10/15

Royal Bank of Canada into Kansas
City Southern Co. ©

due 09/17/15

due 09/18/15

Royal Bank of Canada into
Lockhead Martin Corp. @

due 09/10/15

due 09/11/15

Societe Generale S. A. into Carnival
Corp.

due 09/04/15

due 09/08/15

Societe Generale S. A. into
Domino's Pizza, Inc.

due 09/17/15

Societe Generale S. A. into MGM
Resorts International, Inc.

due 08/05/15

due 08/06/15

UBS AG into Home Depot. Inc.
due 08/13/15

UBS AG into Lowe's Cos, Inc. @
due 08/14/15

Wells Fargo Bank NA into
Activision Blizzard, Inc. @

due 08/05/15

Wells Fargo Bank NA into
American International Group, Inc.
due 08/04/15

Wells Fargo Bank NA into Celanese
Corp. @

due 09/10/15

Wells Fargo Bank NA into Hilton
Worldwide Holdings, Inc.

due 08/03/15

RIEATiE

399, 650

417,009

197,99

415, 605

197, 384

74,846
101, 561

100, 906
100, 895

184, 496
184, 380

203, 531

181,073

179, 769

103, 673

407,734

102, 888

418, 252

200, 896

336, 840

4,570

5,490

66, 356
81,646

107, 804

3.677

40, 300

5, 446

8,660

13.978
11,264

7,045

1,044

3,237

7,422

39,173

BIfmEEZF DA

Wells Fargo Bank NA into
Medtronic, PLC, @

due 08/12/15

Wells Fargo Bank NA into Wal-
Mart Stores, Inc. @

due 08/17/15

P AU RNE (ER16, 604, 456 R)L)
MU > JEB5et (ER20, 916,537 RJL)
EErE (23.5%)

F—=ZASU7 (0.4%)

REIT (0.4%)

Charter Hall Retail REIT
Federation Centres

National Storage REIT Class
Miscella

F—Z NS UFPE (BER549, 138 KRIL)
~N)bF— (0.3%)

Bx#t (0.3%)

Anheuser-Busch InBev NV
NIVF—5t (EF3448, 622 R)L)
TSI (0.1%)

EEY—EZ (0.1%)

CCRS. A

'S5 YIVEt (BHR189, 202 R)L)
HF9 (0.8%)

ER1T (0.1%)

National Bank of Canada
AEIE (0.1%)

First Capital Realty, Inc.

&S (0.6%)

Rogers Communications, Inc.
TELUS Corp.

HF9E (BR1, 246,334 R)L)
FI—7 (0.4%)

EZE&E (0.3%)

Novo Nordisk A/S Class B
N5 (0.1%)

Pandora A/S

FUY—J5 (BF437.838R)L)
TaVSVR (0.5%)

RBR (0.1%)

Sampo OYJ Class A

Ht - Z2EE (0.3%)

Kone OYJ Class B

TEnE (0.1%)

Sponda OYJ

T4V5 Rt (EFE658, 180 RJL)
IS5V (1.1%)
IVIZTFUVT - & (0.2%)

21

FAOURA VAL - NVI— (F2EREE)

RIESfiE

360, 878

395, 302

16, 736, 646
, 063, 704

210, 020
179, 870

132,603

522,493

440,176

440,176

179. 807

179, 807

191, 476

123,215

492,741
386, 592

. 194,024

415, 593

118,103

533, 696

160, 938

312,919

156, 675

630, 532

38



FAOMRA VAL - NVI— (F2ERER)

B
3,437
3,167
7.572
2,549
4,854

3,539
658

6.784

4, 669
1,230
12, 641

14, 305

22,500

10, 686
29,859

4,277

39,116

12,000

237
57

EffiEEzF DR

SPIE S. A.

Vinci S. A

=R (0.1%)

AXA S A.

X747 (0.1%)

Lagardere SCA

EEm (0.4%)

Sanofi

REIT (0.2%)

Klepierre

Unibail-Rodamco SE

BE (0.1%)

Eutelsat Communications S. A.
T35 VRE (BN, 604,398 RIL)
R (0.8%)

TENE (0.2%)

LEG Immobilien AG

5T (0.1%)

HUGO BOSS AG

BE (0.2%)

Deutsche Telekom AG

Enx (0.3%)

Deutsche Post AG

R4 YEt (&EF1,223,772R)L)
=& (0.1%)

REIT (0.1%)

Link REIT

&85t (8135 856 KIL)
A49U7 (0.3%)

#'4T (0.1%)

Intesa Sanpaolo SpA

Intesa Sanpaolo SpA - Savings
Shares

EEY—EZ (0.1%)

Atlantia SpA

EH 0.1%)

Enel SpA

A U7Et (BERE42,601K)L)
B& (0.5%)

RE (0.3%)

Japan Tobacco, Inc.

REIT (0.2%)

Japan Rental Housing Investments,
Inc. Class A

Japan Senior Living Investment Corp.
B7REt (EF624, 534 R)L)
WIEevFIT (0.1%)

BfE (0.1%)

RIESfTfE
68, 505
204, 345

200, 782

76, 644

525, 407

162, 053
176. 150

207,995

,621, 881

341,547

149, 214

229,748

434,950

. 155, 459

132, 348

132,348

41,346
100, 355

114,923

185, 229

441, 853

466, 217

157, 050
82,812

706, 079

L
6. 281

36,800

20,010
4,637
2,826
2,310

775

52,099

7,969

45, 287

161, 500

72,500
44,900
88,900

52,400

9,087
11,423

4,780
7.120

3,094

BIhEEsF DA

SES S. A.

Wo'VIILIE (EFR219,319R)L)
XAF (0.1%)

&% (0.1%)

Sands China, Ltd.

Y hAEt (BR181,079R)L)
F3529 (0.9%)

Gl - AR (0.4%)

Royal Dutch Shell PLC

REIT (0.3%)

Eurocommercial Properties NV
Vastned Retail NV
Wereldhave NV

K (0.1%)

ASML Holding NV

EE (0.1%)

Koninklijke KPN NV
4S5V (BRI 411,934 R)L)
JIboz— (0.1%)

#R47 (0.1%)

DNB ASA

JIboz—5&t (ER136,619K)L)
IV ~AHIL (0.1%)

ZA (0.1%)

EDP - Energias de Portugal S. A.
IV SAIVEE (BEF170, 944 R)L)
I VHR=IL (0.4%)

TENE (0.1%)

Croesus Retail Trust

REIT (0.2%)

CapitalLand Retail China Trust

Parkway Life Real Estate Investment

Trust

SPH REIT

BEE (0.1%)

Singapore Telecommunications,
Ltd.

YU AR—IVET (EF519, 088 KIL)
A9 x—=F> (0.8%)

1T (0.2%)

Nordea Bank AB

Svenska Handelsbanken AB
bR - N\—=YFILT 7 (0.1%)
Svenska Cellulosa AB SCA Class B
P - 1B5% - 22k (0.1%)

Atlas Copco AB

e - 2/E8 0.1%)

Hexagon AB

EBHEIL - N—FDT7 (0.1%)

580, 952
201,316
129, 342
137,436

77,611

207,222

. 333,879

130, 581

130, 581

168, 519

168, 519

108, 587

84,247
79,739
66, 271

156, 629

495,473

113,913
175,833

136, 900

195, 780

100, 627
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759
3,930

10. 875

4,330

240
597

13
8,422

158
886

8,759
1,060

115, 000

10. 640
20, 306

21,200
322, 886

24,553

16, 587
9.534

8,657
13,748
2,663
7,927
13,840

2,287

EffiEEzF DR

Assa Abloy AB Class B

TEIE (0.1%)

Atrium Ljungberg AB

IVFE (0. 1%)

Hennes & Mauritz AB

AU I—7V5t (M1, 187,666 K)L)
AR (2.2%)

2R (0.5%)

Givaudan S. A.

Syngenta AG

EEY—EZ (0.2%)

SGS S A

B (0.4%)

Nestle S. A.

=R (0.2%)

Helvetia Holding AG

Zurich Insurance Group AG
EEm (0.9%)

Novartis AG

Roche Holding AG

AA A5t (EFH3, 086, 469 K )L)
aZ (0.2%)

BE (0.2%)

Far EasTone Telecommunications
Co.. Ltd.

aiZst (8273, 249R)L)

& (5.0%)

RE (1.2%)

British American Tobacco PLC
Imperial Tobacco Group PLC
#]R1T7 (0.4%)

HSBC Holdings PLC

Lloyds Banking Group PLC
Ex# (0. 5%)

Diageo PLC

mEY—EZ (0.2%)

RELX NV

UBM PLC

SANERY—EZ (0.2%)

IG Group Holdings PLC
Jupiter Fund Management PLC
London Stock Exchange Group PLC
B (0.3%)

Unilever PLC

EY - K (0.1%)

DS Smith PLC

FEEEEE (0.1%)

Berkeley Group Holdings PLC
RB= (0. 3%)

w

RIESfTfE
80, 246

151,038

173.293

. 127,630

449, 485
247,223

216,923

041, 443

87,294
271,303

914,997
307, 820

. 136, 488

269, 183

260,183

631,107
, 066, 285

190, 607
419,214

685, 646

278,008
79,075

101, 117
100, 747
108, 503
359,598

86, 497

120, 235

FAOURA VAL - NVI— (F2EREE)

H
29,036
23,789

6. 160

1,544

14,127
14,999

186. 694
42,937
53,525
31,885

5,145
75,348

3,950

537
2,745

12,923
6,978
5,601

10, 632
2,439
7,088
5, 831

17.947
3.614

11,624
5,609
4,149

14, 879
3,522
4,746

6,653
10, 231

EfiEEF DA

Aviva PLC

Legal & General Group PLC
Prudential PLC
A1VI—2v bk (0.1%)
Rightmove PLC

EE&E (0.9%)
AstraZeneca PLC
GlaxoSmithKline PLC
REIT (0.2%)

Assura PLC

Empiric Student Property PLC
Tritax Big Box REIT PLC
BIE (0.4%)

BT Group PLC

Inmarsat PLC

Vodafone Group PLC
K& (0.1%)

Severn Trent PLC

WEET (F7, 006, 147 RJL)
FXAUA (8.3%)

225 - BhfE (0.3%)
Northrop Grumman Corp.
United Technologies Corp.
BE (1.2%)

Altria Group. Inc.

Philip Morris International, Inc.

Reynolds American, Inc.
#R4T (0.9%)

Citizens Financial Group, Inc.
M&T Bank Corp.

US Bancorp

Wells Fargo & Co.

ExE (0. 8%)

Coca-Cola Co.
PepsiCo, Inc.
EmEY—EX (0.3%)
H&R Block, Inc.

i - #5T (0.3%)
Genuine Parts Co.
HEY - # (0.1%)
International Paper Co.
ZERNESE (0.3%)
General Electric Co.
Gl - AR (0.2%)
Chevron Corp.

EFm (1.0%)

AbbVie, Inc.

Johnson & Johnson
Pfizer, Inc.

RIE(T{E
235,616
9. 779
144,911

87,799

952, 352
326,747

158,778
72, 364
98, 560

231,094
71,296
284, 369

135, 854

. 123,158

92,906
275, 351

702,753
596, 828
480, 510
277,176
319,875
320, 448
337,440

737,263
348, 209

386, 963
498, 921
198,613
388, 342
311,627
332, 267

666, 697
368, 930

40



FAOMRA VAL - NVI— (F2ERER)

L
3,652
5,047
2,610
4,910

2,600
4,678

9,765

7,658

8,302
7,348

7,032
4,081
11,610
8. 0%
20,877

3,245

500

10, 000
15, 000
10, 000

6, 600

7,000
8,600
10, 000
5,000

15,000

EffiEEzF DR

TEIE (0.0%)

Community Healthcare Trust, Inc.
REIT (1.1%)

EPR Properties

Gramercy Property Trust, Inc.
Liberty Property Trust

National Health Investors, Inc.
Prologis. Inc.
Ramco-Gershenson Properties
Trust

Retail Properties of America, Inc.
Class A

STAG Industrial. Inc.

UDR, Inc.

IGE (0.5%)

McDonald's Corp.

81K (0.1%)

Linear Technology Corp.
VI7hozx7 (0.4%)

Microsoft Corp.

BE (0.3%)

Verizon Communications, Inc.
BHBE - F—L - @K (0.3%)
Mattel, Inc.

Ex (0.2%)

United Parcel Service, Inc. Class B
FAUAE (BRA11,917,945R)L)
EEvRET (FF33, 640, 934 R)L)
ERIRESTIC (0.0%)

FXAU7A (0.0%)

BfE (0.0%)

T-Mobile US, Inc. 5.50%
7XUNET (B33, 225K)L)
ERiRBSTARTUET (BBAE33, 225R)L)
Bk (1.6%)

FAUA (1.6%)

;17 (0.7%)

BB&T Corp. ©

Goldman Sachs Group. Inc.
Morgan Stanley ©

Wells Fargo & Co. © - ©
EH (0.5%)

DTE Energy Co.

Entergy Texas. Inc.

SCE Trust Il © - ©

RER (0.1%)

Allstate Corp. ®

REIT (0.3%)

Public Storage

b) . (©

RIEATiE

68,913
288, 285
63, 841
167, 087

169, 650
189, 974

165, 419

111, 500

163, 051
248, 436

702,215

167, 321

542,187

378,812

484, 555

332,158

11,884,523
33, 586, 056

35,600
35,600
35, 600

240,900
372,600
262, 000
169, 950

169, 050
220, 332
278,900

130, 000

382, 050

38, 109
72,871

52,239
18, 805

81,262

252,947

243,812

28

k!

EfiEEF DA

XU AE (BF2, 226, 436 R)L)
B5ERET (EF2, 226, 436 F)L)

ETF (12.1%)

7XUA (12.1%)

iShares 1-3 Year Credit Bond ETF
iShares iBoxx $ High Yield
Corporate Bond ETF ®

iShares iBoxx $ Investment Grade
Corporate Bond ETF ®

SPDR Barclays High Yield Bond ETF
7 XU N5

ETF &t (ER17,623,413K)L)
RESEE (3.5%)

H=vI— 0.1%)

Picton Property Income, Ltd.
A—rI—5t

WIEVIIT (3.4%)

BlackRock Global Funds - Emerging
Markets Equity Income Fund Class
X6 ©

BlackRock Global Funds - Asian
Tiger Bond Fund Class X3 ©
LItV IILTE

RE{SEEET (B, 160, 534 L)

Bt O

BAEHZTar (0.0%)

7XU7 (0.0%)

Roll up under S&P 500 Index

@ 2,190 due Sep 2015

S&P 500 Index

@ 2,200 due Sep 2015

7 XU AEt

BABE#A TV avEt GahEssiE
140, 360 KJL)

RIE(T{E
2,225,782

2,225,782

4,008, 686
6. 410, 462

6. 078, 007
714,026

17,211,181
17,211,181

93,839

93,839

2,311,939

2,533,202

4,845,141
4,938, 980

RIEATHE

6. 440

7,310

13,750

13,750
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FAOURA VAL - NVI— (F2EREE)

TCANiAE B ffiEEsF DBAHE PIE(TfE TCAMiAE el D NI i [
EHAIRE (3.9%) ISV R4 VE
&E (0.3%) (ZH60, 591 RJL) 60, 591
EHFEE (0.3%) =E (0.1%)
Standard Chartered EHATESE (0.1%)
Bank Hong Kong Ltd. ANZ National Bank
USD 422,136 0.03% due 08/03/15 )L 422,136 USD 149,419 0.03% due 08/03/15 149, 419
EHRFEEET 422,136 EHIfERET 149, 419
BEST (BFR422,136 REET (BFR149,419
RIV) 422,136 RIL) 149, 419
ITSURTAIY JIboz— (3.5%)
(0.0%) EHATEE (3.5%)
EHATESE (0.0%) DnB NORBank ASA
Brown Brothers USD 4,513,541 0.03% due 08/03/15 4,513, 541
Harriman & Co. EUR 390,532 (0.23) % due 08/03/15 431, 479
SEK 554 (0.42) % due 08/03/15 65 EERFES St 4,945, 020
EUR 694 (0.23) % due 08/03/15 767 JIbY T—5t (BE
HKD 22,022 0.01% due 08/03/15 2,829 4,945,020 R)L) 4,945, 020
CAD 1,565 0.05% due 08/03/15 1,203 EHAREsT (BR
GBP 7,556 0.09% due 08/03/15 11,793 5,577,166 K JL) 5,577, 166
SGD 859 0.10% due 08/03/15 627 ®’Est (BA
AUD 7 1.03% due 08/03/15 5 150, 928, 718 RJL) 104.7 RJL 149, 309, 076
Wells Fargo RESLVZOME
AUD 58,942 1.03% due 08/03/15 43,302 EZBBRT38E 4.7) (6, 694, 509)
EHRFEEET 60, 591 AR 100% RJU 142,617,304

BERBRICEHDBMEEZFE I NT, ZOIESOFERKI ) DAY MU—URIDETI(CH BN OV TREMI EEDFHHZTVDELTVE T,

(a) V44AGESS - 1933FEESHEDMRANMA DB EERDRFSNTVBEES. BEESE. BRNRKRINTVBEGIICK > THECEF T WEIDEVNFE@EREITEE
HEIRER. BIRDEHNARVRY . FEIESFIEREEEE HBINEE Ao

(b) 20154 7 A31BERAEDZENFIAT LSS

(0) XAf&

(d) PIK (Payment-in kind (R¥I3ziL)) 335, HITHOHET, WHENREETHILNOND T EDOHNSIESZBIFKITLUTZINDNZ I EBHIFET .

(e) =37 )Ui&

(f) TORIY 3VD2BWHIcE—EBIF. RBRTCILRTLTCLBLEUEULFNTY . COBAICET 2—8F#E. RAFEZSHREEIEETONI FEA.

(g) ERSHOMERHA

20154E 7 A31BHIREDRBEE

RIvay iR RiEEH LR ST (18)
= FT—=A S UTPI0EYRETY 201569 B 20 Y 40,019
75 I1—BExY 20156F 9 B (33) 136, 872
7Y 1—0 STOXX505&5E4) 20159 8 (113) (173,750)
B MSCIEM (IX—IVT - I—=Tw i) &9 20156F 9 B 42 (116, 970)
7 S&P 5007 E = =564 2015469 B (40) (59, 136)
7Y KENFYEETY 2015669 B (18) (2,952)

1Y (175.917)

20156E 7 A31BIREDPRBEHESINBILI Y b - FIFIL D - D v THES
BE BETA ERZOF0v3Y SREN FE (524h) #TH Tl (18) &
usb 1,385,504 B\ CDX NA. HY Series 24 Version (5.000%) 20204 6 5208 _~JL (93.212)
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FAOMRA VAL - NVI— (F2ERER)

20154E 7 ABIRED 7 7 ¥ RNV DO RBFEERKES

8L HOVI—=N=F« ZHEER RiEH 7eY  PEEER ETfisy i (18) HETE (18)
EUR BNP Paribas S. A. 157,000 2015610208 USD 171,873 RJL 1,784 KU — ML 1,784
MXN  Goldman Sachs Group, Inc. 63,000 20158£10820H USD 3,802 106 — 106
MXN  Goldman Sachs Group. Inc. 34,865 20154108208 USD 2,192 — (29) (29)
MXN HSBC Bank PLC 748,000 20156108208 USD 45, 665 736 — 736
USD Goldman Sachs Group, Inc. 101,770 20158105208 MXN 1,619, 100 1,331 — 1,331
USD HSBC Bank PLC 1,168,425 20156108200 GB P 751,000 — (2. 886) (2. 886)
UsD UBSAG 6.318,568 2015%10820H EUR 5,725,000 — (13.794) (13.794)

BJL 3,957 BJU (16.709) FJL_ (12,752)

20156 7 A3IBRED IS VI - L7 - 75 ADESEERNZES

B\ AHYYI-N-F« ZHEE RiEE 7Y ENEE SV STl (18) ST (18)
BR L Citibank N. A. 8,603,371 2015468 B13H GBP 1,734,339 RJL — ML (193,052) KL (193, 052)
BR L Citibank N. A. 146,010,603 201568 B138 USD 45,662,574 — (3,009, 158) (3,009, 158)
BR L Citibank N.A. 2,937,611 2015668 B13H AUD 1,237,348 — (49, 993) (49, 993)
BR L Citibank N. A. 3,812,208 20158 B13H CHF 1,129,240 — (61, 584) (61, 584)
Y — MU (3,313,787) R)U (3,313,787)
20155 7 A3HIREDES L T b - 75 ADRBITEZNES
B\ AHYYI-N—-F« LS8 RiEE W TS SV Tl (18) ST (18) #
BR L Citibank N. A. 667,686 201588 A13H GBP 134,588 RJL — Rb (14,97) RIL- (14,97)
BR L Citibank N. A. 11,331,964 20158:8 130 USD 3,543,498 — (233,142) (233,142)
BR L Citibank N.A. 227,94 201588 A13H AUD 96, 020 — (3.880) (3.880)
BR L Citibank N. A. 295,835 201568 H13H CHF 87,631 — (4,779) (4,779)
I DR Citibank N. A. 2,613,767,776 2015468 H13H GBP 126, 151 — (3.931) (3.931)
I DR Citibank N. A. 44,502, 100,500 20158 B13H USD 3,317,107 — (32, 456) (32, 456)
I DR Citibank N. A. 893,925,441 20158 B13H AUD 89,908 — ) )
I DR Citibank N. A. 1,160, 585,977 20158 H13H CHF 82,061 257 — 257
I'NR Citibank N. A. 13,031,772 20156 8 B13H GBP 132,277 — (3.515) (3.515)
I'NR Citibank N. A. 221,810,901 2015 8 H13H USD 3,475,481 — (22,061) (22,061)
I'NR Citibank N. A. 4,456,402 20155 8 B13H AUD 94,215 232 — 232
I'NR Citibank N. A. 5,784,719 201568 B13H CHF 85, 998 561 — 561
RUB Citibank N. A. 10,228,866 20158 A13H GB P 113, 880 — (10, 575) (10, 575)
RUB Citibank N. A. 173,948,046 20156F8 B13H USD 2,993,481 — (151, 353) (151, 353)
RUB Citibank N. A. 3,498,708 20154 8 H13H AUD 81,142 — (2,389) (2,389)
RUB Citibank N. A. 4,536,179 20158 H13H CHF 74,062 — (2,963) (2,963)
TRY Citibank N. A. 527,900 2015£8 B13H GBP 125, 966 — (5, 995) (5, 995)
TRY Citibank N. A. 8,956,954 201568 H13H USD 3,310,600 — (77,235) (77.235)
TRY Citibank N. A. 180,172 20158 8 H13H AUD 89,741 — (825) (825)
TRY Citibank N. A. 233,737 201588 B13H CHF 81,912 — (872) (872)
ZAR Citibank N. A. 2,269,644 201568 B138 GBP 117,193 — (3,272) (3.272)
Z AR Citibank N. A. 38,685,177 2015F 8 H13H USD 3,082 076 — (20, 884) (20, 884)
ZAR Citibank N. A. 777,234 20158 A13H AUD 83,535 192 — 192
Z AR Citibank N. A. 1,008,224 20158 H13H CHF 76,244 431 — 431

BIU 1,673 BRI (595,103) RJL (593, 430)

20156E 7 A31BIREDEAN Y ¥ - 5 AN ABEERNES

BWYW HYYI-—N—-F« TSR RiEH Y ENEE  EHiE Eraie)) ST (18) &
JPY Citibank N. A. 81,356,747 20158 A13H GB P 430,058 KU — ML (14,356) RJL (14,356)
J PY Citibank N. A. 1.386,028,090 20156F 8 B13H USD 11,307,755 — (119, 826) (119, 826)
JPY Citibank N. A. 27,826,469 201568 H13H AUD 306, 492 — (343) (343)
J PY Citibank N. A. 36,128,210 2015 8 B13H CHF 279, 746 472 — 472

ML 472 B)L . (134,525) BJ)U (134, 053)
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FEE DS

AUD - Y

BRL - TSI LTI
CHF - AAR T3
EUR - 1—0

GBP - Evio

DR - AR LE—
JPY - B4H

MXN - A+ - RY
TRY - ML3-US
RUB - av7 - b=
usb - ENIY

ZAR - BmrIJUN-SUR

44



4D - I2—TFEY b -IP-TF7UR

<fEEIEHR>
LIT7P7UR (FATHRA VAL - NVT— (F20RER) ) "BEWRELTWVWD [FA4D - IR—F v -
IYP—T7UR] ORER 01581289 8) & BT 7Y ROREANBRLBHO>THBIEITDT. ¥T 7Y ROREH
(20165 8 B18H) WREILHIFDIA D - Ix—TF vk - IF—T 7Y ROBPABEDHNBEZ45R—I(THETE
HWeULF U,

W40 - 32x—7Ey b - IP-T 72 ROEXERTEHR

n # &
(2016££ 2 B 1 HH' 520164 8 H18HZ T)
g i 7C D)
8 1 s & 8 1R & &8
i TFH
591 IE?HHDE% 2016/5/30 4,500, 177
2016/7/19 3,150, 065
2016/5/12 2,000, 342
2016/8/15 1,980, 036
SRR 2016/8/22 1. 940, 045
610 & %E'Hﬂnﬁ% 2016/8/29 1,920, 037
5% EEEEHAGES 2016/6/20 1,780, 031
545 EEEEHAGEES 2016/7/20 1,470, 000
97 SEEEIE 0. 4% 2016/6/20 1,240, 071
587 EE@AEEEs 2016/8/10 1,200, 002

(1) SBHEFRELRE RBEBANFDIEFSFNTHBIEEA).
(E2) BAREEEHET,

WEAEER#R
TECld. 20165 8 H18BREICHITZTA4D - vx—FEY b - IHF =T 7K (10, 386,493F0) ODABTI,

MER &SR BHE (&%)

20168 8 5 18E157E
- 55BB# LR PN
S % T @e B R A= LR A -
[ Z| saEMr | 28ME | 25%E
FH FH % % % % %
s 4,960, 000 4,960,519 47.7 — — — 47.7
CE1) AR, MAEREICHT 5 F MRS,
(¥2) ZEEEE. FHOADEAMKTEIFB T,
QEA (FPEE) ttE (E5R)
20165 8 B 18015E
X S % i F f & BEE ¥ m & BEFA O
% FH A
EfETS 600 EEEIHAST — 1,940, 000 1,940, 020 2016/08/22
610 BRI — 1,920, 000 1,920, 036 2016/08/29
100 SEE(E 0. 3000 1. 100. 000 1,100, 462 2016/09/20
N 3854
R 3 4,960, 000 4,960,519

() BAREEHET,
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LD+ IX=TEY N - IY-TF7UR

ERHRSE F4H (REB 20155128 9H)
(EHEEAR  20146F128108~20156128 9 B)

IAD - RXR=7Yy b - IP=T7 Y ROEAHICHD BERRRZE CREB L LIFET,

*HT 7V ROELEHERDEI T,

E B 7 8| REULNGEOBRERZSH S UTREERZETRNE T,

FEREWR |PBRTOES

OFRTOESZROICREL. TEULNGOBRZEDS U TREERZTRNET,
B R 77 5| OPRBEENDRE(CHC-TIE. BAEHEN 1 F1E, BSRICHBVTA — 2883 ED
BEEBKITOAV—I v - R=/N—[THET D EEEERELFT,

MRIVAE AR | {EEERERDI10% LU T

KA EISEE

Daiwa Asset Management

REBTHRHEAOA—TEHIE 1S

http://www.daiwa—am.co.jp/




4D - I2—TFEY b -IP-TF7UR

WP OEAEMERDHTS

(M)
10, 021

— EHE(MER

10, 020

10.019

10,018 '

10,017

10,016

|
(2014.12.9)

LIS
(2015.12.9)

2 % i

£ B H
M % %

(HAEy) 20145128 9 5 10,017 —

128% 10,018 0.0

20154F 1 Bk 10,018 0.0

ISES 10,018 0.0

I EES 10,018 0.0

4 8% 10,018 0.0

5 A% 10,018 0.0

[EES 10,019 0.0

7 A% 10,019 0.0

8 Ak 10,019 0.0

9 Bk 10,019 0.0

108k 10,019 0.0

IIEES 10, 020 0.0

(B9=6) 2015E128 9 5 10, 020 0.0
GE1) BSEERIFHIEL.

(£2
TEY,
(£3

NHERA R EHRTOEMTES (@RitEs) BRUBESEYZER

HI7 VR REULCINBEDOBRREZD S U TREERZTR> TS,
NYFIY—IBRUSEELEH ) FE A

(ERZE)

S EAEMBEBEDHREICDOVT
[E#(fhiZE - FEE=R]
HAES 010,017 HAZk @ 10,020 BE%=E 1 0.0%
[(BEMAOF G EHER]
ESFREBETHRINANEDTH s el EREN S, EEMEEFF
FREVERYF U,
SRERIBICOVT
OEMIEHREETR
HzEEL T, BRFERMIBRASORIEEEETRY U —N—2
ETDEN - BERNERIBHIECRZHRIUE Uico COXRIRHIEIRD
SREREAESC. BHSRMB CRESTINGES, |BEI—-
BEYEFF0. 07%EBZRDICHB UE Uiz, EEEHES (375
BY) oFEYIFHRBOBVWANICLDFHLO >BEEZESIC,
A0. 11~0. 2% ZETHE UF U,
QHHICHITD [SEDERAS]
BEORZEMICERL. EHOEESLUI—IL - O—VEDE
HEREENDREICKY . TENRBERZTH>TEVWIET,
@ R— KT+ UAICDONT
EHROEEBES LU I—IL - O—VEDEHEHEECLDLRTER
ZITIFVE Uleo
ORYFI—TEDEREICDOVT
LT 7Y REHEROFHOFCIFEEEELBINYFI—THLD
SERHERITTBYEE Ao

(SDERSEH)
MENELBEDTRMECERL, RROEESLVOI—L - O—VEF
DEAETHEENDREICKY . TENRERZITER>TENIET,

W 1 5O OBAOE
" E 5 W
FEEEFETAN —
HiliEEES 52 —
Z Dt -
& it —
() BROEESIUELAC OV TR [1 50X DEMADEME] DIE
Bo#Ez TSR0,
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40 - I2—TFEY N -IY-TFUR

WEES LUEG|ORR WEABERER
n # & (WEA GFEE) BHE (@EREH)

(201451281081 520155128 9HEF T) VERRER o H *

5 it % Tt & B 35BB| BEFHRERMEALE

> | %8 | OSUEEE [EAHE|IR D

B _— 1ZF0P3 T3 X 2 |HEeE | HHZE |(AAE {@i@ e 2N L2 ERE
m | BfEEESS ( 32, 240, 000) M Fm % % % % %
(1) 2FIFELRS @BIFHESENTBUELA). EfEEIF|6. 435, 00016, 437,978 52.7 — —|  —| 527

(x2) ( IARKMBEICRDHEINT. LROBFICHEEENTEIFEA,
(E3) BEREIEHET,

BEELRTEER
r o &
(2014£128108h 52015128 9 B T)
% 5
= e = e
% " & @ # 1 & @
FH FM

491 EREfHEEss 2015/5/14 (1,999, 998
540 EEEARHAEEES 2015/9/24 {1,699, 999
555 EEEfE AR 2015/12/7 {1,500, 000
557 EEREEREES 2015/12/14 11,500, 000

GHAEEZS 2015/9/28 |1, 499,998
1,499, 995
1,499,968

GHEES 2015/6/29 (1,499,925
502 EEEARAREEES 2015/3/30 {1,199, 993

563 EESRHAREES 2016/1/18 |1, 150, 000

(1) SBEFRELRE RBENFDIEFSFNTBIFEA).
(E2) BACREEEHET,

CE1) MEALEEF. MEERLEICNT SFHBERDEIS.
(£2) BEEH. HMBROBLARBIVIET,

QER GREE) NHE G5
E| H x

X 2 # W |FFER| BEeRE | MR | BEFAH
% 3 FH
EfEsEs | 557 EEEETS | — |1,500,000 |1, 500,000 | 2015/12/14
336 26EEME  [0.1000] 185,000 | 185,022 | 2016/01/15
563 EEMEEES | — |1, 150,000 |1, 150, 000 | 2016/01/18
566 EEEEHEI%S | — (1,000,000 | 999,999 | 2016/02/01
567 @GS | — [1,000,000 | 999,999 | 2016/02/08
573 EEGEREES | — | 500,000 | 500,097 | 2016/03/07
100 54EEME  0.3000] 1. 100, 000 |1, 102. 860 | 2016/09/20
PRET 7H51
e 6. 435,000 |6, 437,978

(F) BARBIFUIET,

WIS EEFEHEDIBR
20154128 9 BIRTE
T B %
= = ¥ 0w E | B =
FA %

It 6. 437,978 52.7
J—)U - O—2V%., ZF0fth 5,772,311 47.3

SRR 12,210,290 100.0

(F) SHEERDBRAREIFIE T,
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4D - I2—TFEY b -IP-TF7UR

WEE. 8. TAS LUEEMBEORR WSROI
20154E128 9 BIRTE HE] BH20145128108 2015128 9H
= B ENE. S = B El B
(A)&E 12, 210, 290, 3104 (A) BEHEN S 3,173, 485
a—)L-O—v% 5,771,514, 330 SHERFES 3,173, 485
RHE GHHER) 6. 437,978,324 (B) Bl Eiais N 382, 400
SFINAE 668,726 =ER 1,050
AILER 128,930 =i A 383, 450
(B)&fR - (C)4HpigS (A+B) 2,791, 085
(C)MEEEE (A-B) 12, 210, 290, 310 (D) FitRigHiERS 20, 640, 762
A 12,186, 116, 869 (E)BREERSE AN 14, 198, 145
SRR 24,173, 441 (F)ENisEEiamns 14,939,739
(D) ZEHEROH 12, 186, 116, 8691 (G)&st (C+D+E+F) 24, 173, 441
1 AOZHYE#EfEE (C./D) 10, 0209 RERgHERE (G) 24,173, 441
*HAECBITDITAZEIE, 884,993, 463F. HEAP(CH T DB MR ETAZE(F GE1) M= BRS Sk, — IS ORIOEREE TTAE DELEE ., TTA%E
8,004,725, 261F. [EfRITTAZE(L, 763, 601, 855FHC Y, TEZESEFEE LT, FE2EEFEAE LUTIESNET,
*EMRICHBI BB TY T 7 Y REREANRE T HRABFTOTAER, 51 (X2) BIEE=ERSSE. BNETERETAEOEREEZV, TAZTOS
D 70-NUVEMEVUCBITZYRI BBV IH A998 495H, 94 SSFBAE LT, FO2EEERRHE UTUIBINETD,

D J0-NUEFEYCBI 7Y RI BEAYIBL2 499, 2478, 94
D-70-Nb - NATUyREEET 7Y RT (BBAYYHY) 9. '«
DEEITEED 7 VR (BBAvYISHY) 9. 4 DEEIT7ERIET 7
R (BBAYIIRL) 99, BERIRES A DXEKEETHRa 7T ~OT L
=7 L (BAHERY) 219,583, BERIRILY A DRKEMEETHKa T D N
TFUSTF L (E2EHRER) 24,9530, 94 DXERESETHHRY AV a TUET
L (BASHEDY) 848,380M. 4 DARERERITMY AV aSUIT L (2
ERER) 66,873M., 4 DXKEKRIRTHR DY 7> 136,730, 213, 4D /N
B - KEESHE 7 VR BEBAvIHY (F1ERER) 4,958, 940
/NB - KEESHET 7V R BBAYIRBL (F1ERER) 4,995, it
FNATUw REEEE T 7 2 R2014-04 (BBAY YH Y /BREBINR) 999,
HERN\A Ty REEET 7 > R2014—07 (BEAYIHY /REESHNE) 999
M. ©FRNATUw REFET 7>~ R2014-10 (BEA v I&HY /REENMND)
999F, tFR/NATUw RE%ET 7> R2015-01 (BEAY IHY /REEN
) 999, 4D - TSIV - U7 IEa (BRPEE) —X—/V— - N1A
YAL— aS00—249,9118, 94D - TSI - U7 )Ea (BEHER)
— A== - NAAVAL— al000—R49,911H. 947D - F—ALSUT7E
Ut T 7Y R XR— - K= T4 UF26,536,157M. 94 DEARKRA >
FwIR TP R=T M1 Ver3 —2,395,687, 7620, '« DBEAKIEN
7 D7V R=ARFPYTNI1-71,870,6340, 94 DEEMANT - T7 U R—
N7 27 M1 Ver2 —29,945, 790, §'4 DBAKRA VF VIR - TPV R~
27 811 Ver5—2,095,808, 384, 4D - 21 AGRAE% YAV a (BED
BoAY) 2,996, 106M. BEBEIREST 4 DHFA U H L - NV I— (BRHED)
BEAYIIRLI—210,980, 236/, EEREIRELSY A DHRAS VAL - NI —
(BANEE) HAMI—X1, 69, %46M. BEERES A DHFA VAL -\
V99— (BRMNEE) TSYUI - LFIL - D—2R7,487,022M., BEERST A
DRA VAL - N\V9— (BANHEE) BEELL T - 1—23,593, 6311,
AT /NB - KEEHFHE 7R BBAvIHY (BAHER)
29,988,005, 94 D/NB - KEEHHET 7V K BEANVIRL (BAY
BEY) 1,999,201, SEEEIRE 94D, /NB - XEEFHET 7K BEM
J—2 (BAHEEY) 1,002, 195M. BERERE 940/ NB - KEBSHIE
J7VR BETULI NI-X (BAHEE) 3,011, 7740, FA DFEEH/NA
AVNL TSR —AVALFTVY (@) —7,515 709, '+ DB
RAVTWIR - TPYR REEME) —3 7T h1-3,536,610,3611. 54
DHARKA VT VIR - T7Y R REEMNE) — 7 M2-2,626, 169,333
A, g4 0BAKKA YTy IR T7Y R REEME) - T M3—
1,287,713,056M 9,
* MEROFTE O Y OFEEESEF10, 20T,

49



	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
	ポートフォリオについて
	ベンチマークとの差異について
	分配金について

	《今後の運用方針》
	1 万口当りの費用の明細
	その他の計理データ
	収益分配金のお知らせ
	★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
	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
	ダイワ・プレミアム・トラスト－マルチアセット・インカム・アロケーション･ファンド（円ヘッジ・クラス／ヘッジなし・クラス）
	＜補足情報＞
	ダイワ・マネーアセット・マザーファンド
	■当期中の基準価額の推移
	《運用経過》
	《今後の運用方針》
	その他の計理データ




