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(fid M4 % M M4 #1)|( 69,406,471) |( 69,375,662) |( 69,432,215) |( 66,535,299) |( 66,366,298) |( 66,199,611)
(72 B 8 2% M % %) | (A 35,228,024) | (A 35,515,726) | (A 35,732,858) | (A 34,391,197) | (A 34,712,508) | (A 34,736,120)
(@) & (D+E+F)| A191,202, 756 A111, 254, 697 A 95,694,923 A 64,531,917 A 46,123,282 A 37,466, 783
(H) 4= En o [ &| A 1,816,918 A 1,814,876 A 1,815,248 A 1,738,500 A 1,730,663 A 1,725,109
REBEBIERSL (G+ H)| A193,019,674 | A113,069, 573 A 97,510,171 A 66,270,417 A 47,853,945 A 39,191,892
BN e = A & 4 34, 178, 447 33, 859, 936 33, 699, 357 32, 144, 102 31, 653, 790 31, 463, 491
(fid M4 % M 4 #1)|( 69,406,471) |( 69,375,662) |( 69,6432,215) |( 66,535,299) |( 66,366,298) |( 66,199,611)
(72 B 8 2% M % %) | (A 35,228,024) | (A 35,515,726) | (A 35,732,858) | (A 34,391,197) | (A 34,712,508) | (A 34,736,120)
2 RO O S & 33,743,515 35, 291, 870 36, 890, 129 36, 957, 327 38, 266, 997 39, 555, 691
e B W 4| A260,941,636 A182,221, 379 168,099, 657 A135, 371, 846 A117,774, 732 A110, 211, 074

kA MREZRE EHEME I, WROTHER I LD b0EEHET,
RAZFEHRME 2L, HEBUERYHE O TRRLTEY £9,

*IBIMEREEH LS & 13,

BAMEFER: L LR AR A WO, JiAZ TRIZEIFHL L LT, ERIZEEIRIGE S L TR S ET,
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<GrBdd R >
ERERIRICHE D  FHR L 72 5y Bl mTRERE X QU Sy il ORI FLBFRIZLL T o L s 0 T,

woR W FT9H] 580141 581441 582441 583441 584141
(A) Ao %I fx (M PERRTR) 2, 348, 7269 3, 447, 964 3, 448, 289 3, 404, 0229 3, 337, 591 3,181, 976
B) AF Ml ik # & H & # & 0 0 0 0 0 0

(F FHERR L . M R S)

(€) 1 % i EiS Z 69, 406, 471 69, 375, 662 69, 432, 215 66, 535, 299 66, 366, 298 66, 199, 611
D) % B ¥ i & S & 33,211, 707 33, 658, 782 35, 257, 088 35, 291, 805 36, 660, 069 38, 098, 824
HSECATRE s (A+B+C+D) 104, 966, 904 106, 482, 408 108, 137, 592 105, 231, 126 106, 363, 958 107, 480, 411
(1 7 ¥y 5@ Al feg )| ( 1,155.44) ( 1,173.44) ( 1,191.44) ( 1,210.6) ( 1,229.17) ( 1,246.07)
I fa 5 [ 4 1,816,918 1,814, 876 1,815, 248 1, 738, 500 1, 730, 663 1,725, 109
(1 7 ¥ 4B 4)| ( 20) ( 20) ( 20) ( 20) ( 20) ( 20)
HELDEH 5

[ S HT9] #5804 #5814 #8244 #5834 #5844
1EAEY HEE (BAH) 20M 20M 20M 20M 20M 20M

W3S D 3 3HNZ DN T

A D BIHANNTARF A DA L C5HER £ TIThthW - LET,
BB EOBEHRWIZ OV T

- SyElAIE,

Sy th O FEEMEE & B % DZAEE OMEBITTA L O LV IRBHRV & 70D @RS EIRBR LD AL ES (Flaids:) )

WZoyiivE S, SyBlt O FEEMAEAERITA & R E 7213 BRI 25603, 2FDESE e L 220 £, HEEOEEMAES A TAZ TR 56

. TED S OBR AR FEHIIELE) . %Y OB E @G L e ) £

s EARIARE G (RFRlpBLe:) 2L LTI2aid, BLeFRAERICIS T D H 4 O 45E OMEBITEA b MR AL R e (Rl ofidd:) 2 P8R L7238,

ZOHOME % OZEEOFBITTA L 72 £7,

- WERLAIE20. 315% (FTFHBi16%., EBURFBIFTFR0. 315% 3 K UL BL 5 %) OBLRCTHIRMBIL (HERE) SnET, Lk, BEHRSEITV,
&

EOTHERB E T TR AR A RIS 5 2 L b TEET

KIENDZEFOYE | BN £,

KOMEBURIESR OB & 22 - T2 3581013, DECRFOBLEeN LR E R D5A01H Y £9,
KBUENYUE SN HAFITIT, BRENLEINDIHENDHY T,

KRB L O BB OFENC OV TIE, BIBEMEFIC MR END Z L 2k@o LE T,

BREEIDEAB/EEDHATRICONT

BT 7V FOBREELTHLY R — AP A L b e v =T 7 FEYERMA AN o 72720,

BB EFEOEBNREFIIBHL TR A,

B

MU FHIIZIIWER A,

| KEROHUE., THEOBMRBEIVET, LEFEERAATRELTEYET,
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SEIRH

BRERNRET HREETAFOUE

v k&

N—=&)LY)H—r e 77 R JPYZ TR/ USDY T A
Total Return Fund JPY Class,” USD Class

e R

b A~ i R R R RER AR/ I C

E A B |

K PV TOSRESHRRERF LRGSR E L, %&3@5@61f§¥%i§EUEE§? P N )
W5 TTHBREEIC B W TLIE LTcA ) DRAZTERT D & & bICE LR Y R 2BERT 5
Y F =D RKfbe Bfi L4,

H{(

ET. b5
LT k=

IERENR

K RNVETOZEERRE S 2 TEREMR L LET,

® & 7 &t

1.im%F»@T@%@%%&E%%%iﬁ&ﬁﬂ%&LiTo )
SICKEOEE - BOFEBEIE, BREBEEAE, A A RER, =7 — V%, EREMRGE
*IU\%@I@%\E‘HTZ)E# (ﬂ@ﬁﬁﬂilé’a%&iﬁ“o)\ N ru— G LET,
BIFCBWT 7 7 v ROMEFEMERD25% LA
W&LiT ttb *%w@fu%@gﬁmﬁéﬁéﬁA . XK RV THBREG| 21TV, £
B kw@ft¢5 t%ﬁxtbiﬁo

R— 74 VAOFEIEAFITIEIBBB — ML EE LES,
&QWQKWET\%@mm%ﬁ@%mﬁéﬁﬁéﬁéz&f%ﬁ%@@ﬁ%%ﬁ%

A s =
/TU%%W %4%@%ﬁﬁﬁmtﬁﬁkiU@E@T?yb-7D#~93V
U CAERFRBI DR 2R E L E 9,

%??@%% AN, BB & EMESHTICE SN T, B2 X —NIZEBIT A ERIEH

XL TR TRy PEITVET,

3.JPY??XTi\EJ&LT%E@AM*%N@T%F
SXRWEEARH Y £,

)\ IS¢ @A
E@&

FREREFIR

USDZ AT ﬁ J& LTEE~y DTV EE A,
SR A BN ko Tl I OMEART
-H %ﬁ%@%%ﬁ«@&g% 1. JRANE LT7 7 > ROFEFEREEDI0%LIN & LET,
°&§%u&*(ETF%%%i@W<N@&§i JFHIE LTT7 7 > ROMGERED 5 % LAN &
°%§t§¢ﬁ&giﬁ“iﬁh ERE~PEOREFR, AT T D 2 & o AT IC
TN AT 4 T ORI~y P HEICIRE LA,

JFA ATV E S,

HY EFHA,

EEIM S - 420.04% (i) )
EREOM, SFEMEEIC ) DAIBL. MAAF SO BRI D A, Bt EH OB ET 58
. BHEMPEDORIC ) WA, 7 7 v RO ﬁﬂé%%\ﬁﬁfmﬂﬁﬂ e IS E=g2s N
iﬁ%ﬁﬁﬁ%ﬁ EHER, HAFMGEFEOREICET 28, fASCYBEEIZET HHE
i77/b®1%%?ﬁ%ﬁﬁéﬂiT
L£@£@$M£ T, BHESERITSE~OWMNEENTEBY, ZOHRMICIT TRAZE (K9
40, 000K R/1) 737 N ESNTUET,

f%ﬁm@%%kbf%ﬁwow*hw#ﬁbbif
&%;ﬁAﬁ«®ﬂwiﬁ#Di@&(& EHSEA~OHRIM T, ZFEERMNO X SNET,),
% EE OB R EIC AR BB ANH D £,

E

A

BREERSA

BWEEMASI o —N—H— e R—w s [ RA N AL b« 7 KA P—XLLC
B~y Pk ma— A — N s Iy Y I Ty ATV ET,)

MEROWER, AREEIARDHENHY T,
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TIAT 4 A HL TR VFAANS U FAB

27 FA Equity Income Fund Class A Class B
HEARNMER | 7 A~ 8 SMEEEEEZ s FE T
E | B i Tk, REEREREGES (RETT) BXOEHAESEZ P OICRET DS & T, LELEA
= VA LNAEHERT DL L I LRV EBRT S LA AELET,
FEZRERNE | BICkEHIKOKR, RE 1 T. fSfii%ss Rugstsal LET,
1.ig”ﬁ%\%wm@%ﬁ%%\RE1Tﬁi@%@ﬁ%@4o@tﬁ&~%£%&%ﬁ%&L
cANERR, RE 1T, B ~OFKTEE AT, FHE L CRERKICBWTZEREN Y 7> FD
WG PEREEDA0% LN & LE T,
s BICKERIEOFERICRE L E T, FEREMIROGESR ~ORE X, FAlE L CERERIZE W T
7 7 v ROMGERFEDI0% LN E LET,
A= 7 U AOFEF|EIY X, S & P0MEEOECUFIRY & LRSS Z & HELET,
< Kk RAVETUSA DG FE~OEFEEIE T, JFRIE LT 7 > KOG HERFED20% N E LET,
% & AH & 2. ERAICHT o TE, BAARECYRIE Y KEOF A2 L%, #ikse U —F b
DR & O EN R E R L E DA DETAR NAT v 7« 77 a—F2 L0 B 7o 8%
WAEMHAANIET,
c BB OREIZHTe > T, LLTFOERB ZFLIZHHAE L ET,
DCFEC LD ax—a Vol RAFREERIA. Rt TR 0. MiksiE ). W)
BO7RPEZEREN A, BV ERR &
3. 7 AATIE, JFHIE UTHANEEICK LTHH TAB~y P&2TWET, 75 ABTIE, i
AL LTABASY DTV ERT A,
SOE AR, TN SEIC L o TiE, LEROEHANTERWEANH Y 7,
c RGBSR 2 3% T £ A,
Al FATROFERA~OREEIG 1L, FHIE LT 7 v ROMBEREDI0%UNE LET,
FHBEFIRE | - WEEHEHFSE (ETF. REI TBLXOZOMAEMPELESIFTICEB LTI bDERE ET,)
~OEEIE, FHIE LTT 7 > ROMEERFD 5 %L E LET,
T UNT 4 TEGIORAE~ Yy VHMIZRELEE A,
I o 5| JFAEAITTET,
HAFHE bLIETA,
EHRAE 420, 04% (FLFEE)
RO, (EEEMPEIC ) DB, MAEMEESROBEBHC M, EHEEOMIICET 55
. EREMPEOER T NDER. 77 ROBRLITHNHE M, B ToOREE, 1EEmE .
FEMEH AT, AN, MAFMIEROREICET 28, HASSLEICET 2FE
& B O OB ST FoEREMELDAR S ET,
ZTOMER | LRRoOFEEME T, FEFEBERITSE~OFMNEEZINTEY ., TO®RMNIIX TRELE (1
40, 000K F/L) BEREINTVET,
ZEEEEA~OEHH & LU TERMIL0, 000K R AN £97,
B EASAEA~OWNIX 200 A (BEEASE~OWENL, ZFEE W6 X FpInEzT,),
S EFROWEN I BT R 5856080 97,
s mass | REERASH 2 — = — e R—= s f L RARNAL |+ T RS HF—XLLC
BEERSH

(B~ VFma—_—=f— e N=w cgd—nyX - JIT v FMTVET,)

K EFLONEIT, SREEICRLIEEBHY 7,




BRENRET HIREGRAFDEEDRKR
Y7 7 o ROBEMBEEERIERICE W T, AFARERERFHEMH OTotal Return Fund D1 & ZFEREAS PR «

FRLEbOZRH L TBY £77,

Class A - ACS Class
Class C - JPY Class
Class D - USD Class

RITEZ IS

Class A - ACS Class
Class C - JPY Class
Class D - USD Class

SRAHF—OH-YOMERE
Class A - ACS Class
Class C - JPY Class
Class D - USD Class

20194F 3 H 31 HEfE
(B M)
BEDE
B (AEAGE) EAShM 13, 298, 312, 35619) 13, 276, 844, 091
Mg (AIEAE) (ARG 470, 22611) 648, 664
SV E AR TR R 2 R4 8, 307, 544
ERIONG
FER H 2R AR 2 A RESEHN 53 374, 606, 841
FILE, 59, 114, 859
FAFESTEEN 5y 7,777, 449
ARSI FAT Ay 2, 685, 387
ZENGERLE:  (BEhRELE 2 5 Tr) 6,833,019
Z DA RE 536, 526
BE &t 13, 737, 354, 380
i=L={OF
S E 2R TRIES 1A% 5 RTATHR 46, 339, 612
Ribg::
R H Z PEHS AR D A RERIE Ay 2,479, 476, 025
AR AESEIR S 13, 445, 049
HANF 4T 13, 044, 085
EAGE S 7,031, 241
H ARSI A5 5, 544, 596
(eI s H L 1, 490, 900
E=f 3 /e PN 908, 218
Z R A 15
BaE &t 2,567,279, 141
mEE 11,170,074, 639

200, 884, 442
1, 091, 655, 785
9, 877,534, 412

11,170, 074, 639

243, 097, 050
1, 357, 325, 700
9,613,923, 024

0. 8264
0. 8043
1.0274
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BIEEEE (20194 3 A31HICRT L-FE) (Bifsz - M)
g
SZERLE (FUREL 3, 594, 066 1R 1%) 326, 523,911
ZHFECS 4 (JREBL 56, 550, 81012 #4) 131, 951, 875
IniE &t 458, 475, 786
ZH
HANT 4 —T 4 — 37, 868, 445
EaiEE-$] 7,231, 375
PR AL REN 4,327, 368
LA 2, 625, 989
Rt REN 2,171, 351
7 7 v RBERE 603, 463
O 1, 008
ER At 54, 828, 999
ftF 4% 403, 646, 787
EHERVERER (8 ©§:
EI1{ (18) &
EER TS 287, 795, 393
FRZ)G] (72, 832, 690)
AT T 4, 758, 398
AIME 2 RS | B OV E 2 85 TR0 | (180, 735, 737)
EKRE BFF 38, 985, 364
REHR (18) HOXEE:
FAMAES: 315, 010, 253
S EL| (37, 620, 127)
AT S (5, 657, 039)
A4 E 2R B | Je O E 2 T AL | (50, 892, 286)
REBHBOLEE A5t 220, 840, 801
EHRRVERERE &t 259, 826, 165
BRIZ & D& EDIEMEE 663,472,952
MEELEHEE (2019F 3 A31BICERT LI-EE) (B : M)
BAICKIMEEDE (F) % :
MRS 403, 646, 787
KL 38, 985, 364
REBIE O IERAE 220, 840, 801
BAICK MEEDEME 663, 472, 952
R TN EAT R (604, 094, 667)
7 7 v RO RSO WG I K D& PE O 48 (735, 819, 583)
I PE O PR (676, 441, 298)
B E
iy 11, 846, 515, 937
IR 11, 170, 074, 639




E A ATEAGE

TR (90. 0%) (HAL - 1)
A=A FZ Y7 (0.5%)
AR5 (0. 5%)
Westpac Banking Corp.

ush 595, 000 5.00% @ ©-© 58, 836, 468
itk A/t 58, 836, 468
A—=ARZY7 F(GABRAG 65, 399, 424 M) 58, 836, 468
HF4 (0. 5%)
A3 (0. 5%)
Canadian Natural Resources, Ltd.

Usb 185, 000 4.95% due 06/01/47 © 22,302, 516

Usb 215, 000 6.25% due 03/15/38 28, 710, 491
it a8t 51,013, 007
KT E (BARIRA 48, 911, 827 M) 51,013, 007
TANT v B(L 3%
k% (L. 3%)
AerCap Ireland Capital DAC / AerCap Global Aviation Trust

Usb 430, 000 4.45% due 10/01/25 © 47,904, 196
Shire Acquisitions Investments Ireland DAC

Usb 390, 000 2.40% due 09/23/21 © 42,654, 249

Usb 505, 000 3.20% due 09/23/26 54,105, 041
[ o 144, 663, 486
TANTVE g EURIFUE 141, 464, 569 FI) 144, 663, 486
A% (0.6%)
A% (0.6%)
Grupo Bimbo SAB de CV

Usb 605, 000 4.70% due 11/10/47 © 65, 039, 197
ik At 65,039, 197
AFva j(BASIRAE 68, 846, 073 ) 65, 039, 197
RRA (0. 3%)
A% (0.3%)
Telefonica Emisiones S.A.

Usb 335, 000 5.52% due 03/01/49 38,936, 733
ikt A/t 38,936, 733
ALY - (GARIFAE 37, 099, 574 ) 38,936,733
AXFY Z(1.7%)
HAEE (L)
Anglo American Capital PLC

Usb 245, 000 4.50% due 03/15/28 27,113, 750
AstraZeneca PLC

Usp 475, 000 3.50% due 08/17/23 © 53,659, 071
Barclays PLC

usb 225, 000 4.38% due 01/12/26 25, 084, 805
HSBC Holdings PLC

Usb 590, 000 6.00% 0 64, 845, 387
Nationwide Building Society

ush 185, 000 4.30% due 03/08/29 ©:®-@ 20, 791, 077
itk A/t 191, 494, 090
AFY A # (ARG 193, 433, 865 ) 191, 494, 090

T A Y 7 (85.1%)
RERRIES (14. 1%)
Ally Auto Receivables Trust 2017-1 Class A3

Usp 675, 062 1.70% due 06/15/21 74,378, 813
Bear Stearns Asset Backed Securities I Trust 2005-AQ2 Class M1

Ush 1, 170, 000 2.98% due 09/25/35 ©© 128, 463, 934
Chase Issuance Trust Class A

UsD 1,120, 000 1.37% due 06/15/21 123, 644, 003
Citigroup Commercial Mortgage Trust 2015-GC27 Class XA

Usp 1,453,525 1.38% due 02/10/48 10, 047, 023
Citigroup Mortgage Loan Trust, Inc. Class M2

UsD 29,907 3.04% due 01/25/36 ©© 3,319,412
COMM 2014-CCRE16 Mortgage Trust Class XA

UsD 2,998, 167 1.08% due 04/10/47 13, 249, 495

COMM 2014-CCRE17 Mortgage Trust Class XA
Usp 4,199, 236 1.05% due 05/10/47 17,827, 951




) SRIA% ATEARAE

BEERHESR (90.0%) (&) (BSGE : 1)
TAVA (85.1%) (&)
REEBRAES (14. 1% (BEE)
COMM 2014-1C15 Mortgage Trust Class XA

UsD 2,062, 321 1.23% due 04/10/47 © 10,264, 822
COMM 2014-UBS3 Mortgage Trust Class XA

UsD 2,352, 888 1.25% due 06/10/47 10,593, 876
COMM 2014-UBS6 Mortgage Trust Class XA

UsD 5,393,214 0.94% due 12/10/47 © 23,030, 847
Csail 2015-C2 Commercial Mortgage Trust Class XA

UsD 5,497, 968 0.79% due 06/15/57 22, 386, 761
EquiFirst Mortgage Loan Trust 2003-2 Class 1Al

UsD 38,184 3.61% due 09/25/33 @ 4,224,727
Famnie Mae Connecticut Avenue Securities Class IM2

USD 835, 000 4.69% due 01/25/30 @ ® 93, 638, 412

UsD 455, 000 5.14% due 02/25/30 @ 52,020, 376

usb 380, 000 5.49% due 10/25/29 @ 44,432, 046
Fannie Mae Connecticut Avenue Securities Class 242

UsD 70, 000 4.69% due 08/25/30 " 7,735, 234

usb 880, 000 4.99% due 05/25/30 @ 99, 046, 373

USD 460, 000 5.34% due 11/25/29 @ ® 52, 841, 685
Ford Credit Auto Owner Trust 2018-A Class A2A

Ush 670, 879 2.59% due 02/15/21 @ 74, 328, 386
Freddie Mac Structured Agency Credit Risk Debt Notes Class M2

UsD 665, 000 4.99% due 03/25/30 75, 464, 343

UsD 830, 000 5.14% due 12/25/29 @ ® 94, 461, 979

UsD 250, 000 5.74% due 07/25/29 - 29, 726, 587

UsD 250, 000 5.94% due 10/25/29 29, 938, 266
GS Mortgage Securities Trust Series 2014-GC18 Class XA

UsD 5,290, 672 1.03% due 01/10/47 © 23,814, 281
Home Equity Asset Trust Class M5

Ush 455, 000 3.58% due 05/25/35 @ 50,413,078
Home Equity Mortgage Trust Class M2

UsD 37,433 4.09% due 02/25/35 < 4,128,194
RAAC Series 2006-SP2 Trust Class M1

UsD 461, 909 2.83% due 02/25/36 " 51,117,394
Structured Asset Investment Loan Trust 2003-BC5 Class M1

UsD 59, 467 3.61% due 06/25/33 @ 6,611,139
Structured Asset Securities Corp. Mortgage Loan Trust Series 2006-AMI Class A4

UsD 212,333 2.65% due 04/25/36 @ 23,514, 886
Toyota Auto Receivables 2018-B Owner Trust Class A2A

UsD 828, 779 2.64% due 03/15/21 © 91, 725, 770
Verizon Owner Trust 2017-1 Class A

UsD 1, 690, 000 2.06% due 09/20/21 @@ 186, 491, 984
WFRBS Commercial Mortgage Trust 2014-C22 Class XA

usb 9,743, 286 0.85% due 09/15/57 36, 703, 047
WFRBS Commercial Mortgage Trust 2014-LC14 Class XA

UsD 1,964,821 1.24% due 03/15/47 © 9,971,434
WEEHEGIES o 1,579, 556, 558
8% (21.3%)
AbbVie, Inc.

UsD 390, 000 4.70% due 05/14/45 © 41, 651, 093
Air Lease Corp.

UsD 445, 000 4.63% due 10/01/28 © 49, 628, 461
Anheuser-Busch Cos LLC / Anheuser-Busch InBev Worldwide, Inc.

USD 215, 000 4.70% due 02/01/36 23, 808, 856
Anheuser-Busch InBev Worldwide, Inc.

UsD 230, 000 4.60% due 04/15/48 @ 24, 496, 950

UsD 385, 000 4.75% due 04/15/58 40, 678, 487

Usb 700, 000 5.80% due 01/23/59 © 86, 279, 893
Apache Corp.

UsD 515, 000 4.38% due 10/15/28 57,479, 470
Apple, Inc.

USD 340, 000 4.65% due 02/23/46 42,575, 591
AT&T, Inc.

UsD 325, 000 4.50% due 03/09/48 33,811, 032

Ush 535, 000 5.45% due 03/01/47 63, 356, 497
AXA Equitable Holdings, Inc.

UsD 330, 000 5.00% due 04/20/48 @ 35, 781, 884
Bank of America Corp.

UsD 370, 000 2.74% due 01/23/22 @ © 40, 806, 771

UsD 387, 000 3.71% due 04/24/28 @ © 43, 064, 209

UsD 284, 000 3.97% due 03/05/29 " 32,034,018



) SRIA% ATEARAE

WEERHHESR (90.0%) HEE) (BSfE 2 1)
TAVA (85.1%) ()
AR (21.3%) #EX)

UsD 420, 000 4.33% due 03/15/50 @ 47, 956, 052
BAT Capital Corp.

UsD 300, 000 4.54% due 08/15/47 @ 29, 142, 645
Cigna Corp.

Ush 310, 000 4.80% due 08/15/38 @ 35, 327, 279
Citigroup, Inc.

UsD 195, 000 3.52% due 10/27/28 @ 21,225, 054

UsD 530, 000 3.89% due 01/10/28 @ 59, 621, 106
Comcast Corp.

UsD 190, 000 4.00% due 08/165/47 20, 463, 356

UsD 425, 000 4.95% due 10/15/58 © 51,961, 829
Concho Resources, Inc.

UsD 245, 000 4.88% due 10/01/47 28, 665, 500
CVS Health Corp.

UsD 585, 000 4.30% due 03/25/28 © 65, 668, 105

UsD 790, 000 5.05% due 03/25/48 88,221,513
Dell International LLC / EMC Corp.

UsD 595, 000 5.45% due 06/15/23 @@ 70, 236, 980

Usb 330, 000 6.02% due 06/15/26 @@ 39,319, 220
DowbuPont, Inc.

UsD 200, 000 4.73% due 11/15/28 23,937, 595
Energy Transfer Operating LP

UsD 355, 000 5.80% due 06/15/38 42, 131, 435

UsD 240, 000 6.25% due 04/15/49 29, 796, 776

UsD 460, 000 6.63% ©-0 ¢ 48,477,539
FedEx Corp.

UsD 140, 000 4.95% due 10/17/48 15,987, 121
General Electric Co.

usb 1,027, 000 5.000% @ ©.© 106, 338, 711
General Motors Financial Co., Tnc.

UsD 325, 000 5.10% due 01/17/24 37,489, 517
Goldman Sachs Group, Inc.

UsD 365, 000 3.69% due 06/05/28 " 40, 049, 325

Ush 672, 000 3.81% due 04/23/29 @ © 73,752, 120

UsD 255, 000 4.02% due 10/31/38 @ ® 26, 998, 995

UsD 150, 000 5.15% due 05/22/45 17,584, 287
HCA, Inc.

Ush 315, 000 5.25% due 06/15/26 © 37,410,514
Hewlett Packard Enterprise Co.

UsD 360, 000 3.60% due 10/15/20 10, 207, 981
JPMorgan Chase & Co.

UsD 280, 000 3.88% due 07/24/38 @ 30,430, 567
Kinder Morgan Energy Partners LP

USD 415, 000 4.15% due 02/01/24 @ 47,596, 434
Kinder Morgan, Tnc.

Ush 400, 000 5.55% due 06/01/45 48, 354, 807
Kroger Co.

UsD 315, 000 5.40% due 01/15/49 36, 181, 782
Marathon 0il Corp.

UsD 825, 000 4.40% due 07/15/27 94, 036, 699
Microchip Technology, Inc.

Ush 390, 000 4.33% due 06/01/23 © 44, 067, 999
Morgan Stanley

USD 626, 000 3.59% due 07/22/28 68,823,813

Usb 175, 000 5.45% @ ©.© 19, 442,512
MPLX LP

UsD 510, 000 4.70% due 04/15/48 54,014,415
Verizon Communications, Inc.

UsD 385, 000 4.52% due 09/15/48 43,800, 816
Wabtec Corp.

Ush 325, 000 4.40% due 03/15/24 @ 36, 591, 225
Wells Fargo Bank N.A.

Ush 765, 000 3.55% due 08/14/23 86, 926, 480
Zimmer Biomet loldings, Inc.

UsD 195, 000 3.55% due 04/01/25 © 54, 075, 703
- 2,377, 767, 019
4% (49. 7%)
Fannie Mae Pool

UsD 385, 000 3.50% due 04/01/49 13,194, 643

UsD 3,810, 000 4.00% due 04/01/49 433,804, 578




i ik AIEAHfE
HEFIHES (90.0%) (BEX) (B 2 1)
TAVL (85.1%) (#BEZ)
[Ek (49.7%) (&)
usp 1, 550, 000 4.50% due 04/01/49 178, 776, 052
Freddie Mac Gold Pool
usb 4,375,000 4.00% due 04/01/49 198, 499, 995
Usp 1, 500, 000 4.50% due 04/01/49 173, 292, 623
Ush 190, 000 5.00% due 04/01/49 22,272, 243
Ginnie Mae Pool
Usp 1, 420, 000 3.50% due 04/01/49 160, 583, 221
Usb 3,870,000 4.00% due 04/01/49 442,297, 449
UsD 1, 455, 000 4.50% due 04/01/49 167, 290, 376
U.S. Treasury Bonds
Ush 705, 000 2.25% due 08/15/46 69, 603, 235
UsD 395, 000 2.75% due 08/15/42 43,552, 352
usp 435, 000 3.88% due 08/15/40 57,352,513
usb 540, 000 5.38% due 02/15/31 77,707,873
U.S. Treasury Bill
Usb 2,700,000 2.38% due 01/02/20 © 293, 493, 863
U.S. Treasury Inflation Indexed Bonds
UsD 839,233 1.00% due 02/15/46 94,712, 089
usp 1,052,614 2.00% due 01/15/26 128, 551, 330
Ush 1,649, 657 3.63% due 04/15/28 231, 857, 510
USD 3,146,534 3.88% due 04/15/29 160, 232, 825
U.S. Treasury Notes
usb 7,065,000 1.38% due 01/15/20 775, 574, 757
Usb 3,005,000 2.00% due 08/31/21 330, 555, 600
UsD 305, 000 2.25% due 02/15/27 33,507, 051
Ush 4,430,000 2.25% due 11/15/27 485, 230, 080
Usb 3,120,000 2.38% due 08/15/24 347, 151, 564
EfE A 19, 093, 822
TAVH @ (BARFRAG 9, 537, 464, 942 1) 9, 506, 417, 399
MERIHES At (BURIRAE 10, 092, 620,274 ) 10, 056, 400, 380
I ERBPERREIL R (26. 9%)
TAY % (26.9%)
95,739 iShares iBoxx $ High Yield Corporate Bond ETF 916, 311, 437
83,853 iShares JP Morgan USD Emerging Markets Bond ETF 1,021, 496, 481
142, 004 SPDR Barclays High Yield Bond ETF 565, 366, 117
113,107 SPDR Barclays Short Term High Yield Bond ETF 341, 149, 510
18,509 Vanguard Emerging Markets Government Bond ETF 160, 308, 320
TAYH # 3,004, 631, 865
ERBRAFREAES 3 (BISIRAR 2, 990, 316, 211 F9)
i
SEHIBRE (2. 0%)
TAV A (2.0%)
EHITFL (2. 0%)
JPMorgan Chase & Co.
Ush 1,949, 784 1.68% due 04/01/19 215, 811, 816
EHRE # 215,811,816
TAVA # (BASERAG 215, 375, 834 ) 215, 811, 816
A < VR (0. 0%)
TEHITES (0. 0%)
Brown Brothers Harriman & Co.
GBP 0% 0.37% due 04/01/19 30
EHRE B 30
A=V B (BURIRAE 37 ) 30
SEEE  # (BURIRAE 215, 375, 871 M) 215, 811, 846
& (AR 13, 298, 312, 356 M) 13, 276, 844, 091
B BERTEOMREERE) (2, 106, 769, 452)

HUFEEE

11, 170, 074, 639
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Se#mBl 201943 A 31 BEFE
RR 4] Wi R R AR (7)) 2
Short U.S. Long Bond (CBT) June Futures 06/2019 (19) ¥ (9, 359, 202)
Short U.S. Treasury 10 Year Note (CBT) June Futures 06/2019 (38) (8,035, 872)
Short U.S. Treasury 10 Year Ultra June Futures 06/2019 (156) (43, 076, 660)
Long U.S. Treasury 2 Year Note (CBT) June Futures 06/2019 96 8,052, 286
Short U.S. Treasury 5 Year Note (CBT) June Futures 06/2019 (30) (3,217, 221)
Short U.S. Ultra Bond (CBT) June Futures 06/2019 (38) (25, 208, 837)
¥ (80, 845, 506)
Class A - ACS Class DMERETHES| 20194 3 A 31 HIHFAE
B BEIHEFES SRR W®HA 7 AR Eaiitnd R FEME (B st
JPY Citibank NA 226, 960, 841 04/16/2019  USD 2,114,042 ¥ - ¥ (6,738,293) ¥ (6,738,293)
JPY Citibank NA 2,014, 693 04/16/2019  USD 18, 693 - (51, 761) (51,761)
usb Citibank NA 205, 591 04/16/2019  JPY 22,072,035 655, 302 - 655, 302
Goldman Sachs
Usb International 12,671 04/16/2019  JPY 1,406,593 - (5,842) (5,842)
Goldman Sachs
TPY International 1,103,890 04/16/2019  USD 10, 196 - (23, 189) (23, 189)
Goldman Sachs
JPY International 1, 896, 526 04/16/2019 Ush 17, 529 - (41, 267) (41, 267)
Usp Westpac Banking Corp. 13,461 04/16/2019  JPY 1,469,520 18,545 - 18,545
UsD Westpac Banking Corp. 4,562 04/16/2019  JPY 190, 000 14,269 - 14, 269
IPY Westpac Banking Corp. 1,021, 520 04/16/2019  USD 9,232 952 - 952
JPY Westpac Banking Corp. 137,828 04/16/2019  USD 1,238 960 - 960
JPY Westpac Banking Corp. 1,570, 155 04/16/2019  USD 14,154 5,441 - 5,441
IPY Westpac Banking Corp. 1,403,801 04/16/2019  USD 12,755 - (6, 199) (6, 199)
JPY Westpac Banking Corp. 1, 685, 867 04/16/2019  USD 15,280 - (3, 296) (3, 296)
IPY Westpac Banking Corp. 1,283,022 04/16/2019  USD 11,945 - (37, 472) (37,472)
Usb Westpac Banking Corp. 4,473 04/16/2019  JPY 191,653 2,791 - 2,791
Usb Westpac Banking Corp. 2,701 04/16/2019  JPY 296, 039 2,595 - 2,595
Usb Westpac Banking Corp. 15,387 04/16/2019  JPY 1,711,531 - (10,574) (10, 574)
usb Westpac Banking Corp. 2,681 04/16/2019  JPY 297, 330 - (1,009) (1,009)
Usb Westpac Banking Corp. 1,090 04/16/2019  JPY 118, 807 1,696 - 1,696
Usb Westpac Banking Corp. 3,920 04/16/2019  JPY 1434, 857 - (1,567) (1, 567)
Usb Westpac Banking Corp. 15,985 04/16/2019  JPY 1,759,203 7,928 - 7,928
Usb Westpac Banking Corp. 24,076 04/16/2019  JPY 2,653,406 8,100 - 8,100
Usb Westpac Banking Corp. 14,784 04/16/2019  JPY 1,633,608 703 - 703
Usb Westpac Banking Corp. 12,934 04/16/2019  JPY 1,423,001 6,783 - 6,783
Usb Westpac Banking Corp. 16,281 04/16/2019  JPY 1,789,486 10,291 - 10,291
Usb Westpac Banking Corp. 7,716 04/16/2019  JPY 858, 254 - (5, 255) (5, 255)
¥ 736,356 ¥ (6,925,724) ¥ (6,189, 368)
Class C - JPY Class DSMERBETHMI| 2019 43 A 31 HRLE
b= W3 HHFH AR RHFA i RATHR FilaE"3 FE ) FHE (GR) 23
JPY Citibank NA 1, 066, 298, 781 04/16/2019  USD 9,932,113 ¥ - Y (31,657,595) Y (31,657,595
Usb Citibank NA 233, 180 04/16/2019  JPY 25,033,912 743,238 - 743, 238




Class C - JPY Class DAEREFTFHME] 2019 4F 3 A 31 ARTE ()

®" W3 HEFES R ®RER i RAHR L il G#) Al GH) #F
JPY Citibank NA 5,299, 182 04/16/2019  USD 49,348 ¥ - Y (156,080 ¥ (156, 087)
JPY Westpac Banking Corp. 21,061 04/16/2019  USD 196 - (653) (653)
JPY Westpac Banking Corp. 8, 248, 765 04/16/2019  USD 76, 526 - (210,930 (210,930)
JPY Westpac Banking Corp. 166,019 04/16/2019  USD 1,540 - (4,247) (4,247)
JPY Westpac Banking Corp. 8,499,049 04/16/2019  USD 78,043 - (128, 247) (128, 247)
JPY Westpac Banking Corp. 30,240,072 04/16/2019  USD 276, 672 - (344,982) (344, 982)
IPY Westpac Banking Corp. 31,222 04/16/2019  USD 283 - (96) (96)
JPY Westpac Banking Corp. 5,854,649 04/16/2019  USD 53, 060 - (10, 968) (10, 968)
JPY Westpac Banking Corp. 184, 627 04/16/2019  USD 1,672 - (188) (188)
ush Westpac Banking Corp. 573 04/16/2019  JPY 63,776 - (394) (394)
JPY Westpac Banking Corp. 1,666, 807 04/16/2019  USD 15,123 - (4,956) (4,956)
JPY Westpac Banking Corp. 217,989 04/16/2019  USD 2,001 - (3,224) (3,224)
ush Westpac Banking Corp. 27,283 04/16/2019  JPY 3,010,625 5,432 - 5,432
JPY Westpac Banking Corp. 58, 194 04/16/2019  USD 528 - (172) (172)
JPY Westpac Banking Corp. 927,476 04/16/2019  USD 8,398 - (937) (937)
JPY Westpac Banking Corp. 47,414 04/16/2019  USD 430 - (92) (92)
JPY Westpac Banking Corp. 642,636 04/16/2019  USD 5,764 5,461 - 5,461
JPY Westpac Banking Corp. 68,158,314  04/16/2019  USD 611,024 612,003 - 612,003
IPY Westpac Banking Corp. 60,795 04/16/2019  USD 549 157 - 157
JPY Westpac Banking Corp. 103,467 04/16/2019  USD 933 378 - 378
JPY Westpac Banking Corp. 5,647,070  04/16/2019  USD 51,036 5,261 - 5,261
IPY Westpac Banking Corp. 895,926 04/16/2019  USD 8, 227 - (13,547) (13, 547)
JPY Westpac Banking Corp. 6,008,906  04/16/2019  USD 55, 108 - (83,031) (83, 031)
Ush Westpac Banking Corp. 14,041 04/16/2019  JPY 142,883 3,881 - 3,881
ush Westpac Banking Corp. 41,992 04/16/2019  IPY 4,674,585 - (32,561) (32, 561)
JPY Westpac Banking Corp. 124, 104 04/16/2019  USD 1,129 - (705) (705)
Ush Westpac Banking Corp. 720 04/16/2019  JPY 77,489 2,131 - 2,131
ush Westpac Banking Corp. 40, 163 04/16/2019  JPY 4,312,617 127, 248 - 127,248
5 Westpac Banking Corp. 122 04/16/2019  JPY 45,294 1,319 - 1,319
ush Westpac Banking Corp. 1,049 04/16/2019  JPY 113,608 2,381 - 2,381
ush Westpac Banking Corp. 15, 427 04/16/2019  JPY 1,680,300 25,075 - 25,075
Ush Westpac Banking Corp. 21,473 04/16/2019  JPY 2,320,440 53,275 - 53,275
Ush Westpac Banking Corp. 1,875 04/16/2019  JPY 204, 176 3,007 - 3,007
usb Westpac Banking Corp. 3,943 04/16/2019  JPY 428, 746 7,131 - 7,131
Usp Westpac Banking Corp. 37,615 04/16/2019  JPY 4,116,253 41,941 - 41,941
Ush Westpac Banking Corp. 35,812 04/16/2019  JPY 3,911,265 47,586 - 47,586
8 Westpac Banking Corp. 40,391 04/16/2019  JPY 4,489,879 - (24,833) (24,833)
ush Westpac Banking Corp. 1,927 04/16/2019  JPY 210, 367 2,655 - 2,655
ush Westpac Banking Corp. 38,731 04/16/2019  IPY 4,263,576 17,998 - 17,998
ush Westpac Banking Corp. 19, 487 04/16/2019  JPY 5,451,838 18,720 - 18,720
ush Westpac Banking Corp. 24,730 04/16/2019  JPY 2,728,246 5,507 - 5,507
ush Westpac Banking Corp. 421,123 04/16/2019  JPY 46,721,820 - (168, 323) (168, 323)
usb Westpac Banking Corp. 659 04/16/2019  JPY 73,475 - (653) (653)
ush Westpac Banking Corp. 9,866 04/16/2019  JPY 1,098,922 - (8,310) (8,310)
ush Westpac Banking Corp. 35,588 04/16/2019  JPY 3,947,551 - (13, 396) (13, 396)
usb Westpac Banking Corp. 4,162 04/16/2019  JPY 462, 325 - (2,269) (2,269)
ush Westpac Banking Corp. 4,505 04/16/2019  JPY 491,867 6,113 - 6,113
ush Westpac Banking Corp. 5009 04/16/2019  JPY 558, 312 - (4,571) (4,571)
ush Westpac Banking Corp. 14,328 04/16/2019  JPY 1,575,523 8,374 - 8,374
JPY Westpac Banking Corp. 72,818 04/16/2019  USD 659 16 - 16

Y 1,746,381 Y (32,875,967) ¥ (31,129, 586)

Class D - USD Class DAERETHME| 20194 3 A 31 HIE

B BEIHEFS R R¥EH 7 iR FEAE BHl_(R) BHl () s
UsD Citibank NA 16, 855 04/16/2019  GBP 36, 057 ¥ - ¥ (18,177) ¥ (18,177)
CAD Citibank NA 107, 878 04/16/2019  USD 81,516 - (80, 954) (80, 954)
CAD Citibank NA 31,184 04/16/2019  USD 23,643 - (32,211) (32,211)
CAD Citibank NA 29,099 04/16/2019  USD 21,679 12,341 - 12,341

AUD Citibank NA 50, 296 04/16/2019  USD 35, 967 - (25, 015) (25,015)
AUD Citibank NA 11,076 04/16/2019  USD 7,876 - (579) (579)
AUD Citibank NA 48, 268 04/16/2019  USD 34,391 - (10, 159) (10, 159)
AUD Citibank NA 68,054 04/16/2019  USD 49,271 - (100, 799) (100, 799)
CAD Citibank NA 23,168 04/16/2019  USD 17,431 - (9,093) (9,093)
usp Citibank NA 8,825 04/16/2019  NZD 12,931 359 - 359

AUD Citibank NA 22,193 04/16/2019  USD 15,743 3,051 - 3,051

AUD Citibank NA 21, 406 04/16/2019 Ush 15, 288 - (8,491) (8,491)
AUD Citibank NA 15,091 04/16/2019  USD 10,816 - (10, 160) (10, 160)

AUD Citibank NA 413,705 04/16/2019 Ush 294, 987 - (111, 184) (111, 184)




Class D - USD Class DAMERFTFHME| 2019 4F 3 A 31 HIRTE (i)

®" W3 HEFES R ®RER i RAHR L FiaICSY) Al GH) #F
UsD Citibank NA 31,030 04/16/2019  AUD 43, 682 ¥ - Y (1,188) ¥ (1, 188)
Ush Citibank NA 55, 699 04/16/2019 AUD 78,977 - (46, 666) (46, 666)
Usp Citibank NA 16, 942 04/16/2019  AUD 23,665 13,838 - 13,838
AUD Citibank NA 18, 224 04/16/2019  USD 12,920 3,284 - 3,284
Usb Citibank NA 39,427 04/16/2019  AUD 54,784 54,961 - 54,961
CAD Citibank NA 52,775 04/16/2019  USD 39,383 15,170 - 15,170
UsD Citibank NA 111,545 04/16/2019  CAD 148, 090 71,764 - 71,764
NOK Citibank NA 157, 089 04/16/2019 Ush 18,316 - (6,998) (6, 998)
NOK Citibank NA 228, 686 04/16/2019  USD 26,878 - (33, 856) (33, 856)
NoK Citibank NA 698, 535 04/16/2019  USD 82, 980 - (200, 643) (200, 643)
NoK Citibank NA 1,813,725 01/16/2019  USD 212, 583 - (203, 415) (203, 415)
Usp Citibank NA 26, 557 04/16/2019  NOK 226,413 27,549 - 27, 549
Usb Citibank NA 20, 606 01/16/2019  NOK 177,326 223 - 223
Usp Citibank NA 24,785 04/16/2019  NOK 207, 756 71,315 - 71,315
CAD Citibank NA 27,206 04/16/2019  USD 20, 386 - (1,467) (1,467)
UsD Citibank NA 12,497 04/16/2019  NOK 106, 236 16, 957 - 16, 957
Usp Citibank NA 28,203 04/16/2019  CAD 37,000 54,763 - 54,763
AUD Citibank NA 24,293 04/16/2019  USD 17,338 - (8,351) (8, 351)
UsD Citibank NA 22,983 04/16/2019  NZD 33,583 7,995 - 7,995
Usp Citibank NA 19,292 04/16/2019  CAD 25,639 10, 254 - 10,254
UsD Citibank NA 38, 096 04/16/2019  CAD 50, 432 36,497 - 36,497
Usb Citibank NA 28, 604 04/16/2019  CAD 37,836 29,892 - 29,892
usp Citibank NA 36, 968 04/16/2019  EUR 32,592 35,975 - 35,975
UsD Citibank NA 38,970 04/16/2019  CAD 51,514 43,616 - 43,616
Usb Citibank NA 44,307 04/16/2019  AUD 61,507 66, 260 - 66, 260
Usp Citibank NA 36, 167 04/16/2019  AUD 50, 963 - (5, 267) (5, 267)
UsD Citibank NA 59, 094 04/16/2019  AUD 82,118 81,876 - 81,876
ClF Citibank NA 29,389 04/16/2019  USD 29,516 4,026 - 14,026
CHF Citibank NA 19,179 01/16/2019  USD 19,279 734 - 734
CHF Citibank NA 11,763 04/16/2019  USD 11,697 14, 545 - 14, 545
CHF Citibank NA 35,299 01/16/2019  USD 35,041 50, 167 - 50, 167
Usp Citibank NA 19,543 04/16/2019  CAD 25, 877 18,218 - 18,218
UsD Citibank NA 9,817 04/16/2019  GBP 7,454 10, 700 - 10, 700
Usb Citibank NA 245,312 04/16/2019  CHF 238, 841 568, 633 - 568, 633
CHF Citibank NA 33,603 04/16/2019  USD 34,162 - (31,119) (31,119)
UsD Citibank NA 31,568 04/16/2019  CHF 31, 466 - (8,102) (8,102)
Ush Citibank NA 6,621 04/16/2019 CHF 6, 605 - (2, 283) (2,283)
usp Citibank NA 37,145 04/16/2019  CHF 37,035 - (10, 576) (10, 576)
UsD Citibank NA 6,604 04/16/2019  CHF 6,584 - (1,820) (1, 820)
Usb Citibank NA 18,843 01/16/2019  CHF 18,736 362 - 362
NZD Citibank NA 56, 444 04/16/2019  USD 38,128 41, 850 - 41, 850
NZD Citibank NA 40, 103 04/16/2019  USD 27,187 18,912 - 18,912
NZD Citibank NA 29, 356 04/16/2019  USD 20,114 - (9, 682) (9, 682)
Usp Citibank NA 37,822 04/16/2019  CHF 37,474 15,420 - 15, 420
CHF Citibank NA 18,929 04/16/2019  USD 19, 180 - (16, 146) (16, 146)
CHF Citibank NA 28,755 04/16/2019  USD 29,134 - (24, 275) (24, 275)
BRL Citibank NA 141,731 04/16/2019  USD 37,874 - (164, 113) (164, 113)
usb Citibank NA 59, 283 04/16/2019  NZD 87,292 - (29, 645) (29, 645)
Usb Citibank NA 6,724 04/16/2019  NZD 9,822 2,616 - 2,616
Usb Citibank NA 32,238 04/16/2019  NZD 47, 368 - (8, 463) (8, 463)
Usb Citibank NA 33,830 04/16/2019  NZD 49, 547 3,184 - 3,184
Usb Citibank NA 23,706 01/16/2019  CAD 31,111 45,191 - 15,101
UsD Citibank NA 45,335 04/16/2019  CHF 44,872 23,618 - 23,618
Usb Citibank NA 17,939 04/16/2019  CHF 17,750 9,952 - 9,952
Usp Citibank NA 18,771 04/16/2019  KRW 21,044, 309 24,595 - 24,595
UsD Citibank NA 10, 605 04/16/2019  NZD 15, 700 - (11, 646) (11, 646)
Usb Citibank NA 17,808 04/16/2019  KRW 20,104, 978 9, 680 - 9,680
Usp Citibank NA 33,578 01/16/2019  NZD 19, 412 - (14, 465) (14, 165)
UsD Citibank NA 21,108 04/16/2019  GBP 16,118 9,921 - 9,921
GBP Citibank NA 27,552 01/16/2019  USD 36, 206 - (40, 688) (40, 688)
GBP Citibank NA 5,802 04/16/2019  USD 7,666 - (11,113) (11,113)
GBP Citibank NA 16, 980 04/16/2019  USD 22,511 - (40, 795) (40, 795)
GBP Citibank NA 53,449 04/16/2019  USD 68,277 157, 166 - 157, 166
GBP Citibank NA 31,731 04/16/2019  USD 10,617 84, 165 - 84, 165
NZD Citibank NA 68,103 04/16/2019  USD 46,786 - (36, 065) (36, 065)
NoK Citibank NA 85, 699 04/16/2019  USD 9,948 1,053 - 1,053
NOK Citibank NA 254, 434 04/16/2019  USD 29,399 18,185 - 18,185
NOK Citibank NA 436, 546 04/16/2019  USD 50,331 43,414 - 43,414
EUR Citibank NA 74, 202 04/16/2019  USD 84,397 - (107, 494) (107, 494)
EUR Citibank NA 14,298 04/16/2019  USD 16, 261 - (20, 599) (20, 599)
UsD Citibank NA 11, 850 04/16/2019  EUR 10, 345 24, 206 - 24, 206

ush Citibank NA 28, 800 04/16/2019 EUR 25, 181 54,093 - 54,093




Class D - USD Class DSMEZZTHIMRS|

2019 4F 3 § 31 HIRTE (&)

®" W3 HEFES R ®RER i RAHR L il G#) Al GH) #F
UsD Citibank NA 43,022 04/16/2019  EUR 37,520 92,714 ¥ -y 92,714
UsD Citibank NA 8,242 01/16/2019  EUR 7,129 25,075 - 25,075
usD Citibank NA 38,912 04/16/2019  ELR 34,097 63,756 - 63, 756
UsD Citibank NA 28,708 04/16/2019  EUR 25,174 44,803 - 44,803
JpY Citibank NA 5,893,219 04/16/2019  USD 53,076 25, 878 - 25, 878
usp Citibank NA 19,245 04/16/2019  EUR 16,673 55, 239 - 55,239
Ush Citibank NA 11,702 04/16/2019  EUR 10, 292 14,504 - 14,504
UsD Citibank NA 18,017 04/16/2019  TRY 100, 343 64,871 - 64,871
UsD Citibank NA 19, 068 04/16/2019  EUR 16,958 216 - 216
PLN Citibank NA 71,809 04/16/2019  USD 18,796 - (6,219) (6,219)
usD Citibank NA 19, 167 01/16/2019  CZK 437,479 15, 693 - 15, 693
EUR Citibank NA 8,853 04/16/2019  USD 10, 089 - (14, 967) (14, 967)
EUR Citibank NA 46,743 04/16/2019  USD 53,202 - (71, 852) (71, 852)
EUR Citibank NA 31,869 04/16/2019  USD 36, 609 - (86, 138) (86, 138)
EUR Citibank NA 65,318 04/16/2019  USD 75, 249 - (200, 464) (200, 464)
JPY Citibank NA 7,301, 601 04/16/2019  USD 65,643 45,015 - 45,015
JPY Citibank NA 2,824,838 01/16/2019  USD 25,380 19, 145 - 19, 145
JPY Citibank NA 1,927, 232 04/16/2019  USD 17,494 - (6, 702) (6,702)
JPY Citibank NA 6,365, 196 04/16/2019  USD 59, 035 - (160, 848) (160, 848)
JPY Citibank NA 1,469, 330 04/16/2019  USD 13,635 - (38,012) (38,012)
JPY Citibank NA 3,945, 109 04/16/2019  USD 36,304 - (68, 195) (68, 195)
JpY Citibank NA 2,512,799 04/16/2019  USD 22,933 - (22, 320) (22, 320)
usp Citibank NA 38,271 04/16/2019  MXN 743,518 2,601 - 2,601
JPY Citibank NA 838, 536 04/16/2019  USD 7,606 - (2,241) (2,241)
JpY Citibank NA 6,012,773 04/16/2019  USD 55, 159 - (84, 815) (84,815)
usD Citibank NA 28, 452 04/16/2019  JPY 3,071,193 74,095 - 74,095
UsD Citibank NA 43,983 04/16/2019  JPY 4,719,066 143,071 - 143,071
UsD Citibank NA 23,914 04/16/2019  JPY 2,603,772 39, 877 - 39,877
usD Citibank NA 17,639 01/16/2019  EUR 10,981 172,933 - 172,933
UsD Citibank NA 6,890 04/16/2019  JPY 760, 869 773 - 73
UsD Citibank NA 51,532 04/16/2019  JPY 5,567,303 129, 393 - 129, 393
JPY Citibank NA 1,103, 754 04/16/2019  USD 9,900 9,363 - 9,363
NOK Citibank NA 179,038 04/16/2019  USD 21,237 - (47, 948) (47,948)
UsD Citibank NA 200, 347 04/16/2019  NZD 298, 072 - (331, 488) (331, 488)
usp Citibank NA 17, 606 04/16/2019  SEK 156, 866 74,613 - 74,613
UsD Citibank NA 16, 024 04/16/2019  SEK 146, 937 18,214 - 18,214
UsD Citibank NA 35, 693 04/16/2019  CAD 46,814 70,432 - 70,432
UsD Citibank NA 36,217 04/16/2019  GBP 27,607 23,957 - 23,957
SEK Citibank NA 329,153 04/16/2019  USD 35, 950 - (46,914) (46,914)
SEK Citibank NA 110, 823 01/16/2019  USD 11,907 5,963 - 5,963
SEK Citibank NA 62,475 04/16/2019  USD 6,739 405 - 405
SEK Citibank NA 132, 893 04/16/2019  USD 14,833 - (54, 169) (54, 169)
SEK Citibank NA 280, 245 04/16/2019  USD 30,211 1,019 - 1,019
SEK Citibank NA 804, 444 04/16/2019  USD 89,908 - (340,911) (340,911)
UsD Citibank NA 22,403 04/16/2019  EUR 19, 606 39,824 - 39,824
SEK Citibank NA 157, 287 04/16/2019  USD 16,938 4,203 - 4,203
SEK Citibank NA 261, 631 04/16/2019  USD 29,734 - (165, 356) (165, 356)
SEK Citibank NA 636, 840 04/16/2019  USD 71,796 - (338, 390) (338, 390)
NOK Citibank NA 294, 181 04/16/2019  USD 34,147 3,862 - 3,862
Usp Citibank NA 29, 504 04/16/2019  CAD 39,270 10, 690 - 10, 690
UsD Citibank NA 20, 587 04/16/2019  JPY 2,210,861 64,975 - 64,975
Goldman Sachs
NOK International 340,311 04/16/2019  USD 40,088 - (60, 393) (60, 393)
Goldman Sachs
UsD International 10,023 04/16/2019  NOK 85, 891 4,708 - 4,708
Goldman Sachs
UsD International 13,245 04/16/2019  AUD 18, 746 - (8, 444) (8, 444)
Goldman Sachs
NOK Tnternational 421, 520 04/16/2019  USD 49,893 - (101, 223) (101, 223)
Goldman Sachs
UsD International 58, 277 04/16/2019  NOK 4196, 524 64,627 - 64,627
Goldman Sachs
MXN International 396, 137 04/16/2019 Ush 20, 543 - (18, 229) (18, 229)
Goldman Sachs
UsD TInternational 13,955 04/16/2019  NOK 119, 946 2,013 - 2,013
Goldman Sachs
NOK Tnternational 290, 833 04/16/2019  USD 34,111 - (35, 222) (35, 222)
Goldman Sachs
UsD International 20, 182 04/16/2019  BRL 74,077 128, 521 - 128, 521
Goldman Sachs
BRL International 70, 695 04/16/2019  USD 19,035 - (97,715) (97,715)
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Goldman Sachs

JPY International 837, 360 04/16/2019 Ush 7,593 - (1,975) ¥ (1,975)
Goldman Sachs

JPY International 6,339, 700 04/16/2019  USD 57,623 - (30, 287) (30, 287)
Goldman Sachs

usp Tnternational 18, 808 04/16/2019 PN 71,814 7,390 - 7,390
Goldman Sachs

JPY International 3,126, 296 04/16/2019  USD 28,623 - (37, 851) (37,851)
Goldman Sachs

JpY International 3,281,726 04/16/2019  USD 30,038 - (38, 827) (38,827)
Goldman Sachs

NOK Tnternational 481,190 04/16/2019  USD 56,215 - (33, 645) (33, 645)
Goldman Sachs

JPY International 4,185,794 04/16/2019  USD 38,503 - (70, 615) (70, 615)
Goldman Sachs

UsD International 34,999 04/16/2019  JPY 3,880,876 - (11,914) (11,914)
Goldman Sachs

UsD Tnternational 14, 462 04/16/2019  JPY 1,562, 283 36, 396 - 36, 396
Goldman Sachs

usD International 47,860 04/16/2019  JPY 5,214,493 76, 241 - 76, 241
Goldman Sachs

UsD International 42,071 01/16/2019  NoK 361,775 3,915 - 3,915
Goldman Sachs

UsD International 46,994 04/16/2019  NOK 406, 078 - (20,918) (20,918)
Goldman Sachs

UsD International 29,363 04/16/2019  NOK 247, 443 67,612 - 67,612
Goldman Sachs

BRL International 75, 429 04/16/2019  USD 20, 195 - (91, 636) (91, 636)
Goldman Sachs

JPY International 4,207,047 04/16/2019  USD 38,787 - (80, 722) (80, 722)
Goldman Sachs

usD International 68, 559 04/16/2019  NOK 580, 539 122, 036 - 122,036
Goldman Sachs

TRY International 100, 401 04/16/2019 Ush 17, 854 - (45, 700) (45, 700)
Goldman Sachs

CHF International 19, 199 04/16/2019  USD 19, 296 1,088 - 1,088
Goldman Sachs

UsD Tnternational 38,561 04/16/2019  GBP 29,622 - (7,375) (7, 375)
Goldman Sachs

GBP International 11,985 01/16/2019  USD 15,351 30, 109 - 30, 109
Goldman Sachs

EUR International 25,925 04/16/2019  USD 29, 497 - (38, 726) (38, 726)
Goldman Sachs

EUR Tnternational 33,277 04/16/2019  USD 38, 663 - (138, 184) (138, 184)
Goldman Sachs

GBP International 7,506 04/16/2019 Ush 9,823 - (3, 867) (3,867)
Goldman Sachs

GBP International 37,541 04/16/2019  USD 48,814 15, 454 - 15, 454
Goldman Sachs

GBP Tnternational 31,764 04/16/2019  USD 41,532 - (12, 230) (12, 230)
Goldman Sachs

CAD International 43,630 01/16/2019  USD 32,892 - (24, 353) (24, 353)
Goldman Sachs

CAD International 12,794 04/16/2019  USD 9,656 - (8,349) (8,349)
Goldman Sachs

CAD Tnternational 8,238 04/16/2019  USD 6,225 - (6, 218) (6,218)
Goldman Sachs

CAD International 23,168 01/16/2019  USD 17,428 - (8,801) (8,804)
Goldman Sachs

CAD International 46,078 04/16/2019  USD 34,333 18,978 - 18,978
Goldman Sachs

CAD International 15,023 04/16/2019  USD 11,271 - (2,326) (2,326)
Goldman Sachs

Usp International 36, 367 04/16/2019  CAD 48, 196 30, 482 - 30, 482
Goldman Sachs

UsD International 39,072 04/16/2019  CAD 51,612 46, 694 - 46, 694
Goldman Sachs

UsD International 18, 096 04/16/2019  CAD 24, 057 8,959 - 8,959
Goldman Sachs

Usp Tnternational 17,576 04/16/2019  CAD 23,503 - (2,693) (2,693)
Goldman Sachs

UsD International 66, 714 04/16/2019  CAD 88, 856 19, 339 - 19, 339
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Goldman Sachs

ush International 39, 956 04/16/2019 AUD 55,718 Y 40,097 ¥ - Y 40, 097
Goldman Sachs

Ush International 29,137 04/16/2019 GBP 22,528 - (26, 503) (26, 503)
Goldman Sachs

ush International 16, 658 04/16/2019 GBP 12,892 - (16, 976) (16, 976)
Goldman Sachs

UsD International 38,763 04/16/2019  GBP 30, 136 - (59, 107) (59, 107)
Goldman Sachs

usb International 8,557 04/16/2019 GBP 6,473 12,861 - 12,861
Goldman Sachs

GBP International 20,457 04/16/2019 Usb 26, 407 29, 787 - 29, 787
Goldman Sachs

USD International 47,116 04/16/2019  ELR 41,202 87,654 - 87, 654
Goldman Sachs

Ush International 28, 906 04/16/2019 EUR 25, 280 53, 558 - 53, 558
Goldman Sachs

ush International 14,709 04/16/2019 EUR 12,772 38,675 - 38,675
Goldman Sachs

UsD Tnternational 57,810 04/16/2019  ELR 50, 124 160, 937 - 160, 937
Goldman Sachs

usb International 19, 264 04/16/2019 EUR 16,905 28,509 - 28,509
Goldman Sachs

ush International 39,610 04/16/2019 EUR 34, 362 108,010 - 108, 010
Goldman Sachs

UsD International 45,163 04/16/2019  ELR 39,234 116, 429 - 116, 429
Goldman Sachs

ush International 28, 859 04/16/2019 EUR 25,302 45, 541 - 45, 541
Goldman Sachs

ush International 29, 686 04/16/2019 NzD 43, 386 9,678 - 9,678
Goldman Sachs

UsD Tnternational 29, 037 04/16/2019  ELR 25,438 48, 386 - 48, 386
Goldman Sachs

UsD International 77,920 04/16/2019  ELR 69, 040 33,082 - 33,082
Goldman Sachs

EUR International 39, 259 04/16/2019 Ush 44,373 - (25, 930) (25, 930)
Goldman Sachs

EUR International 52,536 04/16/2019 Ush 60, 290 - (135, 374) (135, 374)
Goldman Sachs

EUR International 34, 567 04/16/2019  USD 39,834 - (107, 318) (107, 318)
Goldman Sachs

EUR International 58, 022 04/16/2019 Ush 66,511 - (141, 262) (141, 262)
Goldman Sachs

EUR International 32, 180 04/16/2019 Ush 36, 529 - (38, 582) (38, 582)
Goldman Sachs

EUR International 40,216 04/16/2019  USD 45,903 - (76, 082) (76, 082)
Goldman Sachs

usb International 23,078 04/16/2019 GBP 17,578 17,277 - 17,277
Goldman Sachs

ush International 40, 825 04/16/2019 GBP 31,519 - (30,512) (30,512)
Goldman Sachs

UsD International 19, 676 04/16/2019  ELR 17, 264 29, 388 - 29, 388
Goldman Sachs

usb International 52,772 04/16/2019 NZD 77, 240 8,649 - 8,649
Goldman Sachs

ush International 29,415 04/16/2019 CAD 38, 442 69,414 - 69, 414
Goldman Sachs

USD Tnternational 40,472 04/16/2019  AUD 56, 869 6,671 - 6,671
Goldman Sachs

CHF International 26,623 04/16/2019 Usb 27,337 - (62, 595) (62, 595)
Goldman Sachs

CHF International 48, 089 04/16/2019 Ush 48, 698 - (37,733) (37,733)
Goldman Sachs

CHF International 14, 606 04/16/2019 Ush 14, 839 - (16, 764) (16, 764)
Goldman Sachs

Ush International 24,236 04/16/2019 AUD 34, 159 - (4, 168) (4, 168)
Goldman Sachs

CHF International 18, 349 04/16/2019 Usb 18,578 - (14, 038) (14, 038)
Goldman Sachs

CHF International 57,999 04/16/2019 Usb 58, 790 - (51, 855) (51, 855)

Goldman Sachs
GBP International 22,282 04/16/2019 Usb 28,853 22,467 - 22,467
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Goldman Sachs

Ush International 15, 270 04/16/2019 NZD 22,519 - Y (10,214) ¥ (10, 214)
Goldman Sachs

CHF International 38,038 04/16/2019  USD 38, 668 - (46, 327) (46, 327)
Goldman Sachs

UsD International 20, 051 04/16/2019  CHF 19,491 19,975 - 19,975
Goldman Sachs

UsD International 13,041 04/16/2019  CHF 12, 630 37,718 - 37,718
Goldman Sachs

Ush International 16,117 04/16/2019  CHF 15, 894 14, 856 - 14, 856
Goldman Sachs

UsD Tnternational 48,920 04/16/2019  CHF 48,373 30,712 - 30,712
Goldman Sachs

UsD International 60, 316 04/16/2019  CHF 59,393 68,910 - 68,910
Goldman Sachs

UsD International 39,857 04/16/2019  CHF 39,339 33,107 - 33,107
Goldman Sachs

UsD Tnternational 10, 857 04/16/2019  CHF 10, 756 4,588 - 4,588
Goldman Sachs

UsD International 37,855 04/16/2019  CHF 37,913 - (29, 656) (29, 656)
Goldman Sachs

Ush International 16, 469 04/16/2019  CHF 16, 406 - (3,100) (3,100)
Goldman Sachs

UsD International 17,992 04/16/2019  CHF 17,927 - (3,795) (3,795)
Goldman Sachs

UsD International 17,943 04/16/2019  CHF 18, 006 - (17,978) (17,978)
Goldman Sachs

UsD International 56, 691 04/16/2019  CIIF 56, 620 - (26, 892) (26,892)
Goldman Sachs

NZD International 11,834 04/16/2019  USD 8,132 - (6, 499) (6, 499)
Goldman Sachs

NZD International 60, 988 04/16/2019  USD 41,777 - (18, 930) (18, 930)
Goldman Sachs

CHF International 12, 060 04/16/2019 UsD 12,315 - (20, 818) (20, 818)
Goldman Sachs

NZD International 13,147 04/16/2019  USD 8,859 12,172 - 12,172
Goldman Sachs

UsD Tnternational 18, 289 04/16/2019  AUD 25, 489 19, 485 - 19,485
Goldman Sachs

AUD International 15,424 01/16/2019  USD 11,010 - (5,508) (5, 508)
Goldman Sachs

AUD International 39,906 04/16/2019  USD 28, 852 - (54, 676) (54, 676)
Goldman Sachs

AUD International 40,811 04/16/2019  USD 29,008 - (857) (857)
Goldman Sachs

NZD International 40, 488 04/16/2019 USsD 28, 059 - (48, 445) (48, 445)
Goldman Sachs

SEK International 419, 772 04/16/2019  USD 46,726 - (156, 966) (156, 966)
Goldman Sachs

SEK International 444, 612 04/16/2019  USD 48,331 - (37, 996) (37, 996)
Goldman Sachs

UsD International 23,059 01/16/2019  SEK 203, 118 122,037 - 122,037
Goldman Sachs

Ush International 8,075 04/16/2019  SEK 71,736 36, 780 - 36, 780
Goldman Sachs

UsD Tnternational 15, 762 04/16/2019  SEK 141, 481 54,359 - 54,359
Goldman Sachs

SEK International 191, 554 04/16/2019  USD 55,032 - (218, 716) (218, 716)
Goldman Sachs

UsD International 30,508 04/16/2019  SEK 280, 929 20, 696 - 20, 696
Goldman Sachs

NZD International 24,863 04/16/2019  USD 16,772 21,003 - 21,003
Goldman Sachs

(] International 19,611 04/16/2019  NZD 28, 760 - (1,024) (1,024)
Goldman Sachs

UsD International 46, 440 04/16/2019  SEK 428, 932 16,077 - 16,077
Goldman Sachs

UsD International 19,920 04/16/2019  NZD 29,134 4,985 - 4,985
Goldman Sachs

UsD Tnternational 41,336 04/16/2019  NZD 60, 853 - (19,671) (19, 671)
Goldman Sachs

UsD International 55,930 04/16/2019  AUD 77,913 60,013 - 60,013
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Goldman Sachs
CHF International 38, 708 04/16/2019 Ush 39, 109 ¥ - X (20,575) ¥ (20, 575)
Goldman Sachs
Usb International 18, 653 01/16/2019  NZD 27,194 11,222 - 11,222
Usb Royal Bank of Canada 33,759 01/16/2019  EUR 29, 625 50,010 - 50,010
usp State Street 22,565 04/16/2019  SEK 202, 127 82,792 - 82,792
NOK State Street 685, 424 04/16/2019  USD 79, 381 28,839 - 28,839
MXN State Street 347, 496 04/16/2019 Ush 18,219 - (37, 994) (37,994)
GBP State Street 30, 667 04/16/2019  USD 39, 596 13,637 - 13,637
CAD State Street 51,109 04/16/2019  USD 38,648 - (41,517) (41,517)
Usb State Street 39,312 01/16/2019  CAD 52,209 23,843 - 23,843
Usb State Street 52,476 04/16/2019  NOK 447, 550 52,311 - 52,311
Usb State Street 25, 621 04/16/2019  CHF 25, 565 - (9,534) (9,534)
IPY State Street 4,097, 044 04/16/2019  USD 37,208 - (26, 128) (26, 128)
JPY Westpac Banking Corp. 2,007, 473 01/16/2019  USD 18, 400 - (26, 538) (26, 538)
AUD Westpac Banking Corp. 26, 867 04/16/2019  USD 19,571 - (52, 960) (52, 960)
SEK Westpac Banking Corp. 359, 531 01/16/2019  USD 39, 887 - (119, 656) (119, 656)
¥ 5,824,807 ¥ (6,537,921) ¥ (713, 114)
7Y RT 1 TEREIOfEE
LUFORIAT 72 FOF VAT 4 TREI OB Th 5,
A FIAF4T
WEIHETFS et Dl AROMHIE HEZA HEREA lidgx
JEETY 3T 4 7B
SHERBETHIEEI
Citibank NA ¥ 4,671,258 (42,195,447) ¥ - - ¥ (37, 524, 189)
Goldman Sachs
International 2,270, 657 (2,702, 181) - - (431, 524)
Royal Bank of
Canada. 50,010 - - - 50,010
State Street 231, 422 (115, 173) - - 116, 249
Westpac
Banking Corp. 1,084,197 (1,326, 811) - - (242, 614)
/st ¥ 8,307, 544 (46,339,612) ¥ - ¥ - ¥ (38, 032, 068)
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BIEEEE (2019 8 AI0HIZR T LI-FE) (B . BAA)
g
ZIFE (FURBL 442, 1521 ZERRE) 34, 309, 558
ALY 4 (EIRBL 97, 386, 5T HEkR1%) 303, 266, 105
Inis At 337,575, 663
/A
HANT 4 —T 4 — 9, 980, 297
EalES ] 4,763, 867
BB 4,319, 769
A 5% AR REN 2,634, 354
77 v KRG E A 2,197, 242
% FE L REN 1, 860, 585
DA A 9,712
ER &t 25, 765, 826
FhF 2 311, 809, 837
EERUERER () &
E£H (B #:
FAMFES: 409, 759, 730
S E 2 R B | Je O E 2 T A ES | (14, 745, 749)
EKRE BF 395,013, 981
REIH (B) HOEE:
FAliFES: (915, 124, 959)
A\ E 2 RS | Fe O E 2 T A ELS | 5,107, 162
XEREBOEY &S (910,017, 797)
EERUKRERE &it (515,003, 816)
BRIZCKSMEEDRLE (203,193, 979)
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BfEI#HAME (201948 A30HIRTE)
3 bk A IE{f{E
L@kt (88.7%) (Bf - M)
hF+45 (6.1%)
CHEMICALS (1.9%)
39, 000 Nutrien, Ltd. 208, 473, 022
OIL & GAS (1.8%)
66, 100 Suncor Energy, Inc. 205, 083, 069
PIPELINES (1.9%)
55, 200 Pembina Pipeline Corp. 214, 857, 006
TELECOMMUNICATIONS (0.59%)
14, 000 TELUS Corp. 53, 883, 447
hF4 EF (B4FRAE 690, 508, 268M) 682, 296, 544
BA (0.7%)
TRANSPORTATION (0. 7%)
26, 000 Kyushu Railway Co. 82, 810, 000
BA & (BERE{E 83,292, 649M) 82,810, 000
ARAY (1.5%)
ENGINEERING & CONSTRUCTION (1.5%)
57, 000 Ferrovial S.A. 172, 368, 032
ARA Y F (E{SR{E 132, 853, 475M) 172, 368, 032
A4X1)R (4.0%)
MINING (1.5%)
31,000 Rio Tinto PLC - ADR 166, 433, 234
PHARMACEUTICALS (2.5%)
59, 000 AstraZeneca PLC - ADR 282, 002, 846
A X)X F (BEFEME 398, 254,991M) 448, 436, 080
T A1 A (76.4%)
ADVERTISING (0.9%)
48, 000 Interpublic Group of Cos, Inc. 101, 287, 803
AEROSPACE/DEFENSE (2.6%)
7, 000 Lockheed Martin Corp. 285, 399, 486
BANKS (5. 5%)
23, 000 Citigroup, Inc. 157, 099, 904
20, 800 Comerica, Inc. 136, 111, 854
27, 500 JPMorgan Chase & Co. 320, 679, 960
613,891, 718
BEVERAGES (2. 2%)
41, 000 Coca—Cola Co. 239, 531, 048
BIOTECHNOLOGY (1.5%)
25, 150 Gilead Sciences, Inc. 169, 622, 997



B FRARA /A IEffifiE
DISTRIBUTION/WHOLESALE (1.2%) (B - A1)
7,400 Watsco, Inc. 128, 464, 107
DIVERSIFIED FINANCIAL SERVICES (1.3%)
75,000 Virtu Financial, Inc. Class A 149, 664, 447
ELECTRIC (14.19%)
15, 000 Ameren Corp. 122, 836, 299
21, 300 Dominion Energy, Inc. 175,512,771
20, 000 DTE Energy Co. 275, 255, 208
35, 500 Evergy, Inc. 244, 929, 583
19, 000 Exelon Corp. 95, 311, 839
16, 500 NextEra Energy, Inc. 383, 695, 061
12, 800 Sempra Energy 192, 426, 445
7, 400 WEC Energy Group, Inc. 75,224, 748
1,565, 191, 954
FOOD (1.1%)
49, 000 Flowers Foods, Inc. 118, 585, 192
GAS (2.5%)
87, 000 NiSource, Inc. 272, 882, 868
INSURANGCE (1. 39%)
23,400 Hartford Financial Services Group, Inc. 144, 755, 453
OIL & GAS SERVICES (0.7%)
23, 500 Schlumberger, Ltd. 80, 893, 634
PHARMACEUTICALS (4.2%)
11, 000 Bristol-Myers Squibb Co. 56, 126, 291
15, 200 Johnson & Johnson 207, 096, 533
54, 600 Pfizer, Inc. 206, 030, 625
469, 253, 449
PIPELINES (3.0%)
24, 200 ONEOK, TInc. 183, 097, 574
58, 400 Williams Cos, Inc. 146, 293, 282
329, 390, 856
PRIVATE EQUITY (0.5%)
25, 000 Kennedy—-Wilson Holdings, Inc. 55,673, 051
REITS (15.0%)
15, 800 Alexandria Real Estate Equities, Inc. 251, 295, 310
33,000 Americold Realty Trust 127,571, 427
45, 000 Blackstone Mortgage Trust, Inc. Class A 166, 223, 067
13, 900 Crown Castle International Corp. 214, 186, 064
2,200 Equinix, Inc. 129,901, 947
13, 600 Equity LifeStyle Properties, Inc. 194, 478, 016
20, 000 National Retail Properties, Inc. Class REIT 119, 200, 833
35,000 Outfront Media, Inc. 102, 090, 259
36, 200 STORE Capital Corp. 145, 090, 871
7,241 Terreno Realty Corp. 38, 860, 210
63, 700 Weyerhaeuser Co. Class REIT 177, 893, 391

1, 666, 791, 395
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B AR B AN ]
RETAIL (7.6%) (B : )
9, 500 Cracker Barrel 0ld Country Store, Inc. 166, 785, 635
47, 100 Foot Locker, Inc. 180, 929, 350
9, 500 Home Depot, Inc. 229, 819, 311
22,200 Walmart, Inc. 269, 244, 430
846, 778, 726
SEMICONDUGTORS (2. 0%)
16, 096 Maxim Integrated Products, Inc. 93, 182, 129
9, 000 QUALCOMM, Tnc. 74, 294, 068
4, 400 Texas Instruments, Inc. 57, 795, 951
225,272, 148
SOFTWARE (4. 2%)
12, 700 Microsoft Corp. 185, 840, 997
32, 500 Paychex, Inc. 281, 841, 506
467, 682, 503
TELECOMMUNICATIONS (5. 0%)
51, 700 Cisco Systems, Inc. 256, 879, 068
49, 000 Verizon Communications, Inc. 302, 496, 261
559, 375, 329
TAUAN EF (BER{E 7,433, 922, 550M) 8, 490, 388, 164
LExX 5 (EGE(@E 8, 738, 831, 933M) 9, 876, 298, 820
]
FEEFFEES (9. 9%)
INEa—4 (0.8%)
Rt &S (0.8%)
Golar LNG, Ltd.
Usb 1,020, 000 2.75% due 02/15/22 93, 674, 938
EiattES 93,674,938
NTa—4 E (BRRE 116, 713, 498M) 93,674, 938
TATUHE (1.1%)
BB ES (1.1%)
Endeavour Mining Corp.
USsD 1,095,000 3.00% due 02/15/23 @ 123,493, 071
EittESE 123,493, 071
TATUEE B (BUSIR{E 119,524, 723M) 123, 493, 071
TA)AH (8.0%)
Rt ESE (8.0%)
BioMarin Pharmaceutical, Inc.
USD 425, 000 0.60% due 08/01/24 45,703, 715
CONMED Corp.
USD 135, 000 2.63% due 02/01/24 © 18, 348, 021
DocuSign, Inc.
USD 70, 000 0.50% due 09/15/23 @ 7,567,967
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Envestnet, Inc. (B4 : [M)

USD 200, 000 1.75% due 06/01/23 23, 227, 217
Finisar Corp.

UsD 310, 000 0.50% due 12/22/21 ® 31, 986, 481
Fortive Corp.

USD 195, 000 0.88% due 02/15/22 @ 20, 833, 759
GCI Liberty, Inc.

USD 87, 000 1.75% due 10/05/23 @ ® 11, 260, 459
Guidewire Software, Inc.

USD 600, 000 1.25% due 03/15/25 70, 195, 805
Hope Bancorp, Inc.

USD 100, 000 2.00% due 05/20/23 ® 9,690, 153
Liberty Media Corp.

Ush 1,550, 000 2.13% due 04/07/23 @ ® 168, 740, 693
NextEra Energy Partners LP

Usb 1, 450, 000 1.50% due 09/15/20 160, 134, 431
Proofpoint, Inc.

USD 165, 000 0.25% due 08/15/24 @ 18, 244, 255
Rambus, Inc.

USD 122, 000 1.38% due 02/01/23 12, 822, 590
Splunk, Inc.

UsD 375, 000 0.50% due 09/15/23 @ 42, 264, 988
Verint Systems, Inc.

USD 600, 000 1.50% due 06/01/21 68, 314, 065
Vishay Intertechnology, Inc.

Ush 1,130, 000 2.25% due 06/15/25 111, 645, 216
Zillow Group, Inc.

USD 650, 000 1.50% due 07/01/23 64, 552, 744
&S 885, 532, 559
TAYA E (BZE(E 874, 764, 068M) 885, 532, 559
EERMMTEIES Bt (BEBEM 1,111,002, 289M) 1,102, 700, 568
EHIEE (1.4%) (gL - M)
A4F1YZ (0.0%) ©
EETES (0.0%) ©
HSBC Bank PLC

EUR 23, 008 (0.58) % " due 09/02/19 2, 689, 436
EHTESE E 2,689, 436
A4AXUR F (BEBRERME 2, 850, 862M) 2,689, 436
TAUA (1.4%)
THITEE (1.4%)
JPMorgan Chase & Co.

USD 1,396, 590 1.39% due 09/03/19 148, 241, 050
THTEE Ft 148, 241, 050
TAUAN F (BERE{E 148, 382, 006F) 148, 241, 050
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(B : )
EEARE Bt (B3R 151, 232, 868H) 150, 930, 486
HifiE% &t (BEE{#E 10,001, 067, 090M) 100. 0% 11,129, 929, 874
BERVZTOMEE (BEZERE) 0.0 3, 850, 888
B E 100. 0% 11,133, 780, 762
(a) HHN44AGES: —  1933FREAEHRNT44MT LS < B e A SR SN IRE R, TN D OFEAR I, BEE LR SN — AT, BB EFE A~
RN Ch D, BBOIEENRRVIRY | 26 OIERITHRBIMEAR & 1347 Shuien,
(b) = — VL&A AFRES:
(c) 0.05%Aifi
To—nETOEMKREDOERN T e — L FREOBENH Y 1,
Class A - JPY Hedged ClassD#EAEFHIEE] 201948 A30HERE
B EEIHEFA 2i9%E RiEHR 5t B249%8 B BT (18) FEE (8) #EE
EUR Societe Generale S.A. 3,979 10/17/2019  USD 4,434 ¥ - ¥( 3,952) ¥ ( 3,952)
JPY Societe Generale S.A. 299,989 10/17/2019  USD 2,835 61 — 61
JPY State Street Bank & Trust Co.  1,402,189,664 10/17/2019  USD 12,968, 528 30, 003, 868 - 30, 003, 868
JPY State Street Bank & Trust Co. 165,838 10/17/2019  USD 1,565 233 - 233
JPY Westpac Banking Corp. 768,497 10/17/2019  USD 7,239 2,516 - 2,516
JPY Westpac Banking Corp. 58,698 10/17/2019  USD 556 — ( 147) ( 147)
JPY Westpac Banking Corp. 370,213 10/17/2019  USD 3,507 — ( 854) ( 854)
JPY Westpac Banking Corp. 4,103,678 10/17/2019  USD 38, 751 3, 467 - 3, 467
JPY Westpac Banking Corp. 231,195 10/17/2019  USD 2, 152 3, 446 - 3, 446
JPY Westpac Banking Corp. 97,832 10/17/2019  USD 906 1,953 — 1,953
JPY Westpac Banking Corp. 107,644 10/17/2019  USD 1,019 — ( 131) ( 131)
JPY Westpac Banking Corp. 489,428 10/17/2019  USD 4, 647 — ( 2,251) ( 2,251)
JPY Westpac Banking Corp. 646,043 10/17/2019  USD 6, 096 1,034 - 1,034
JPY Westpac Banking Corp. 912,325 10/17/2019  USD 8, 630 — ( 801) ( 801)
JPY Westpac Banking Corp. 1,466,405 10/17/2019  USD 13, 853 684 - 684
USD Citibank NA 678 10/17/2019  JPY 71, 344 438 - 438
UsDh Citibank NA 6,640 10/17/2019  JPY 704, 836 — ( 2,310) ( 2,310)
UsDh Citibank NA 5031 10/17/2019  EUR 4, 466 10, 161 — 10, 161
USD Societe Generale S.A. 4,378 10/17/2019  EUR 3,929 3, 809 - 3, 809
USD State Street Bank & Trust Co. 2,329,047 10/17/2019  JPY 251,822,382 — (5, 388, 462) (5, 388, 462)
UsDh State Street Bank & Trust Co. 56,344 10/17/2019  JPY 5, 985, 920 — ( 24,246) ( 24,246)
USD Westpac Banking Corp. 69,341 10/17/2019  JPY 7, 354, 405 - ( 17,515) ( 17,515)
USD Westpac Banking Corp. 4,621 10/17/2019  JPY 497, 226 — ( 8,297) ( 8,297)
USD Westpac Banking Corp. 416 10/17/2019  JPY 44, 902 — ( 921) ( 921)
UsDh Westpac Banking Corp. 8,348 10/17/2019  JPY 901, 776 — ( 18,514) ( 18,514)
USD Westpac Banking Corp. 8,288 10/17/2019  JPY 894, 340 - (17,442) (17,442)
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B BEIMBFA E E) REH 5 B40%8 i SHlm (18 FHE (B) #EEt
USD Westpac Banking Corp. 4,174 10/17/2019 JPY 448,474 ¥ — ¥ 6,875) ¥ ( 6, 875)
USD Westpac Banking Corp. 5,942 10/17/2019 JPY 636, 161 — ( 7, 485) ( 7, 485)
USD Westpac Banking Corp. 322 10/17/2019 JPY 34,519 — ( 432) ( 432)
USD Westpac Banking Corp. 47,236 10/17/2019 JPY 5,072, 110 — ( 74, 127) ( 74, 127)
Ush Westpac Banking Corp. 8,543 10/17/2019 JPY 918, 754 — (14, 856) (14, 856)
USD Westpac Banking Corp. 30,482 10/17/2019 JPY 3,270, 121 — ( 44,905) ( 44,905)
USD Westpac Banking Corp. 11,583  10/17/2019 JPY 1, 248, 300 — ( 22, 765) ( 22, 765)
USD Westpac Banking Corp. 32,070 10/17/2019 JPY 3,462,974 — ( 69, 674) ( 69, 674)
USD Westpac Banking Corp. 439,160 10/17/2019 JPY 46, 519, 182 — ( 52,168) ( 52,168)
USD Westpac Banking Corp. 24,034 10/17/2019 JPY 2,524,915 18, 047 — 18, 047
USD Westpac Banking Corp. 144,877  10/17/2019 EUR 128, 129 348, 659 — 348, 659
USD Westpac Banking Corp. 4,354 10/17/2019 EUR 3, 856 9, 837 — 9, 837
Ush Westpac Banking Corp. 5,001 10/17/2019 EUR 4,422 12, 181 — 12, 181
USD Westpac Banking Corp. 5,510 10/17/2019 EUR 4, 892 11, 081 — 11, 081

¥ 30,431,475 ¥ (5,779,130) ¥ 24,652, 345

BE

EUR - =—n
JPY - HAH
Ush - kR

T NT 1 THE| DB
UTORIART 7 FOFT VAT 4 TG OB TH 5,

TINT4T  FTUNT4T =
B3I5E aromE  aRomRs  BRER #REA o

[EBETUNT 4T
SHEAE T HIERE

Citibank NA ¥ 10,599 ¥ ( 2,310) ¥ - ¥ - ¥ 8, 289

Societe Generale S.A. 3,870 ( 3,952) — — ( 82)

State Street Bank & Trust Co. 30, 004, 101 (5,412, 708) = — 24,591,393

Westpac Banking Corp. 412, 905 (360, 160) - - 52, 745

ait ¥ 30,431,475 ¥ (5,779,130) ¥ — ¥ — ¥ 24,652, 345

*MEL, T 7 A RORAE LTS AICIG e S (F73 MBI AL XMWY (F/233dh) OfzH b L TWD, ML, F—0HEAEIC
KT 2R — DN FES BN L THEABHET 2 Z 8RO TN D,
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