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W E S 4 A 971,983,980 | A 975,480,783 | A 825,043,998 | A 903,518,336 | A 845,556,330 | A 854,112,679
(D) ZIEHROK 13,985, 507, 26701 13, 439, 400, 6630 12,839,019,0490 12,347,711, 8930 12,095, 983, 9530 11,776,715, 35300
1HO%YEEMEE(C/D) 9,305 9,214H 9,3578 9, 2688 9,301 9,275
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20174E4 A1TH  [20174:5 A15H  [20174:6 A15H [20174:7 A18H  [20174:8 A15H [20174£9 A15H
A A A A A A
(A) ERHZEIE 22,264,112 19,793, 167 19,907, 300 17,546, 090 17,052, 351 15,961,910
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C) {ETHME A 12,075,573 A 9,864,784 A 10,479,947 A 10,709, 967 A 8,790,452 A 9,519,486
(D) HHEHEE(A+B+C) 237,004, 723 A 21,262,945 126,091, 675 A 91,518,995 57,685, 385 A 13,226,673
(E) RIffRHERE A 735,515,938 A 498,719,994 A 515,435,193 A 392,874,338 A 492,566,931 A 440,594,174
(F) EBmEEEEES A 452,494 505 A 435,338, 744 A 416,441,952 A 400, 603, 436 A 392,530,809 A 382,626,759
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Sy Fl (i R N 4 272,990, 371 251, 845, 291 239, 446, 281 218,544, 116 210, 700, 958 193, 696, 501
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() B)FBEHFTREEBIIAWROTIMZIC LD bDEEHRET,

()
(%)

<ERBE>

Ot e FIERINR) JeAH

VR BN E e AR
TERIY b — B A e A

E N

14, 584, 090, 170H
55,507, 852
2,862, 882, 669

U Y BB, FERIRO. 9275 T,

(O EEEHBMZF I ILEFEHRMIC T 2 HBABFMAEZz E 0 TERR L TVET,
F)EMERERBE L HD DL, FIEOBMRE D,

OB PFEREN TR Z TEl> TV | ZDOZFHIE854, 112, 679M T,

@4y B4 O FEE

BINGRE 2 LA BIeAR 222 LW 2F Sy 20V E T,

H

B

201743 H16H~
201744 A17H

201744 H18H~
201745 H15H

201745 H16H~
201746 H15H

201746 H16H~
201747 H18H

201787 H19H ~
201748 H15H

201748 H16H~
201749 A15H

2 FYERR % OFid 24 55 U A5 48 21, 184, 5034 9,928, 3314 18, 379, 269H 6, 836, 04614 14, 797, 5801 6, 442, 4041
BAERG - B RReMAROR LA SRR —H —H — — — —
US4 A A 2,009, 679, 8111 |1, 931, 460, 3611 | 1, 845, 445, 6319 | 1, 774, 880, 6791 | 1, 738, 738, 0301 | 1, 693, 066, 188
Sy Bl VEGR RS L H 272,784, 128H | 262,076, 06019 | 240, 325, 540/ | 230, 229, 637H) | 214, 047,353/ | 204, 919, 170H

B 7 7 v FOSRLRRIARER

2,303, 648, 4421

2,203, 464, 752

2,104, 150, 440M

2,011, 946, 3621

1,967, 582, 963

1,904, 427, 762

177 1Y 72 0 U2 oy ic k58 1,647H 1,639M 1,638 1,629 1,626 1,617H
15 A7 Sl ek 15H 15H 15H 15H 15H 15[
U2y i 4 E 20, 978, 2604 20, 159, 1004 19, 258, 5281 18,521, 567H 18, 143, 9751 17, 665, 073




HRBREERES— T BEHRREY) Ao—X (BARER)

ORBEEDHEMLE

#5824 583 #5841 #5854 86 H8THA
175 4720 Srfida (BliAZr) 15H 15M 15M 15MH 15[ 15[

ONFEGIZERAEPORA L T EEH ETCRIAVERMBL TR Y £7,

SSHEEHRE SNDFORBFRHEEIT, FREFHEOERHRCE ST, ZREEOABCHRI AR THREV L LE L,

OB EOEY Hu

- BT, Ayt O SEMEMAR &8 2 OZAEF OMBICAL O I D | BRIV L S RF@sEe) &, BRIV LD AL RES
(Frhloylila:) ) 2y mhvEd,

- Syl O SEREAEASFABICA & R E 7213 BRI D HBEF, RE @RS & 720 5, Stk O EERAEAME R A Z TE S HEITE,
TR OB AR S FHIAELE) L7220, R0 OFEMEESRIE L 720 £9,

C JEAHLRE: (REBI L) 384 LT3 aid, rBL@TEAERHTE « D58 DIRBITEA D & M3 AL R & (RFRIECE:) 2 HEBR L7240
N, EDOROEA OZEEOMBITEA L 72Y £,

- MENSEAEE DN B 5T DAL D 5 BB B OWTITALE FTA & L CGRBLS L, JRATE LT, 20.315% (FTf5Bi15%, 5L
FERIFTARRL0. 315% ., M5B 5 %) OBIECTEREIL (HERE) SHES, MEHEEITV., BREWB - HEOBERBZBIRT 2241
TEET,

KIENZ BT MBI R Y £

KRB L OO OFMIC OV T, BUBEEMFHFIC MR IND Z L2 BEO LET,

KBUENHIE SN2 HAEIE, LRNAEPERICRL2 LR £,

MNISAB KO 2 = 7NISA%Z TR OS54 e, —EMOFE THZICHA LI ATHIRAREETR £ 548 U RS i ¥ L OGERETT
PR —EMIRPERBLE 720 9,

k ZZEUFE J EEERE TIIARERIOIZNIY 7 7 o RIZET AEREOHTREZITo TV AHERH Y 7, #EL <IE. B BWIRESHTIC
BEWEDEWE 0, Bt — A= (http://www. am. mufg. jp/) Z ZEI7Z &0,

[BH b5 €]
20141 A 1 BB, 2037T4R12A 31 H ETOM . iy Ad &l QN AR I SUTERERF O 2238126 L. FTSBi16%122. 1% D %2 R U7 1E 5
FEBIFTARBIAMI N S 41, 20.315% (FrfHBil5% ., MBURRBIITAHRI0. 315%., M5Bl 5 % (AR 1X15. 315% DIFURBIRATTHOIET,))
O A SN ET,



HRBREERES— T BEHRREY) Ao—X (BARER)

O (8&EH BRREETOHEAEEDEM (20174 9 A15B|E)
<TH—T—J)L IHF—TF72F>
TR, v%— - S <P —T 57 R Q17,4777 0) ONETT,
. ENZ O HEE S
N EERTHIR
< 7 W mm £ =

M %

aAv—x )b s N N— 199, 999 91.5

() HERE, BIREEREOME EREIC T 2RO E A,




T—ILK - ARZ AV HL—F-RUK-T7UF (UPYYSR)

(2E) RETHIRAGRIABB LV EOHME

L7 2 RE, HEREEEEAS -T2 BEERE) Aa—X (BARER) N"REFGRLETHIAED
NEHREEFLESHTY .

WD 72 FOLHEAFROBY TT,

® A B RS

T—ILR - AVRZA AV FTL—FK KUK T72F (UPYYSR)

-

R A #
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T—L R AURZX LAk TL—R-RUF - I7UF
BRitHEE. MEEZHHES. REVMRIE. AFAREGT
WESIUV—EMEFRLEZIDOTY,

Financial Statementsm SiR#%L.

1. AHHREE
(2016512831 BI<#2 T 9 % #Af)
(K FILTEF)
L&
ZHF S (G EREEERK) $ 6,303,589
BEINISEH 6,303,589
-4z
RERRR 989,879
REEA 292,058
SNBSS UEEFHN 217,724
FPIR RN 58,031
AEEMEBRITFEN 42,203
frg= 17,402
ZELEIRE 8,804
BERFHH 5,696
ZOMtDEMR 479
RAAHE 1,632,276
BEMFIE 4,671,313
KRB L UKRERBE
KRR
RERMAH (1,432,073)
LY (943,484)
NEBERSIE LV ABFHERSI 24,988,880
T A 22,613,323
FRELEIRE OIS :
RERMAS 6,499,723
SHER3| (233,963)
NEBERSIE LV AB TSI (2,981,581)
FREHFMEEDHES 3,284,179
EHRE I UVRERIRE (Hi%E) 25,897,502
BREBCLSMEAEDER (BI%R) $ 30,568,815
GE) () NOLERF, T/ FRAOLETT,
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2. MEELDIHES

(201612831 0IC# T 9 S HAR)

(K F/LTZR)
WAIZ & B RO :
BE AR $ 4,671,313
L 22,613,323
RERFHEEDMES) 3,284,179
WAz & B EDWBER 30,568,815
SEEE (13,181,544)
IJ7rF1zy FOMBIIC &k BMEEDERE 138,243,026
MEEDERE (120,855,755)
R
ey 300,383,352
ECES $ 179,527,597
ADY SR BRLY 5 & CNYHY SR
7Y Faiz=y bIREI
1=y b
4T 112,102,187 126,758,146 903,772
gRL 34,300,306 251,585,141 4,866,341
#58 (295,954,436) (868,955,208) (13,687,882)
o=y MEEK (149,551,943) (490,611,921) (7,917,769)
£%
EXo $ 830,263 $ 630,147 $ 9,386
BEL 253,889 1,201,837 50,287
855 (2,179,829) (4,204,244) (142,253)
27 Y Ra=y FIRE|IZ & B RE $ (1,095,677) $ (2,372,260) $ (82,580)
IDRZ 5 R Y52 usDy 5=
7Y Faz=y MBI
1=y b
54T 14,262,473 1,284,023,539 114,165,681
gRL 51,963,310 1,186,876,167 15,896,888
[t (197,452,121) (18,968,631,651) (131,581,327)
1=y MER% (131,226,338) (16,497,731,945) (1,518,758)
&%
247 $ 102,988 $ 9,746,021 $ 1,133,946
FRL 370,779 9,615,121 159,774
e (1,430,189) (148,520,950) (1,321,166)
I7Y Razy FMREIIZ & BIERE $ (956.432) § (129,159,808) $ (27,446)

USD-hedged (F) 452

Z7rvRaz=y B
a1z b i
T
HRL
fte S
a=y MEER

2%
217 $
ERL
43

7y Fazy MBSk S iEEE

2,115,198,054
165,221,506

(2,806,966,524)
(526,546,964)

19,582,662
1,529,857

(25,671,342)
$ 4,548,823
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(2016412831 HIRTE)
RAEE  HAE AEAE
FIXED INCOME SECURITIES (94.7%)
AUSTRALIA (3.2%)
CORPORATE BONDS & NOTES (1.8%)
BHP Billiton Finance USA, Ltd.
uso 65,000 5.00% due 09/30/43 $ 72,464
Mational Australia Bank, Ltd.
UsSD 305,000 2.50% due 07/12/26 282,786
Newerest Finance Py, Ltd.
usop 58,000  5.75% due 11/15/41 (a) 54,821
Scentre Group Trust 1
EUR 1,129,000 1.50% due 07T/16/20 1,237,541
Sydney Airport Finance Co. Pty, Ltd.
EUR 520,000 2.75% due 04/23/24 602,410
Transurban Finance Co. Pty, Ltd.
EUR 520,000 1.88% due 09/16/24 573,853
Westpac Banking Corp.
UsD 290,000 4,32% due 11/23/31 (b) 289,399
TOTAL CORPORATE BONDS & NOTES 3,113,274
GOVERNMENT BONDS (1.4%)
Australia Government Bond
AUD 2,391,000 3.00% due 03/21/47 1,485,289
AUD 1,319,000 4.25% due 04/21/26 1,071,644
TOTAL GOVERNMENT BONDS 2,556,933
TOTAL AUSTRALIA (Cost $6,223,406) 5,670,207
BELGIUM (0.7%)
CORPORATE BONDS & NOTES (0.4%)
Anheuser-Busch InBev S.A.
EUR 226,000 0.63% due 03/17/20 242 230
EUR 393,000 2.00% due 03/17/28 437 268
TOTAL CORPORATE BONDS & NOTES e79a9E
GOVERNMENT BOND (0.3%)
Kingdom of Belgium Government Bond
EUR 335,000 4.25% due 03/28/41 (a) 566,013
TOTAL GOVERNMENT BOND 566,013
TOTAL BELGIUM (Cost $1,276,366) 1,245,511
CANADA (1.9%)
CORPORATE BONDS & NOTES (0.5%)
Air Canada 2015-2 Class AA Pass Through Trust
usD 561,136 3.75% due 12M15/27 (a) 587,790
Xstrata Finance Canada, Ltd.
uso 265,000 5.55% due 10/25/42 (a) 254,623
TOTAL CORPORATE BONDS & NOTES 842,413
GOVERNMENT BONDS (1.4%)
Canadian Government Bond
CAD 1,880,000 2.50% due 06/01/24 1,485,509
CAD 260,000 3.50% due 12/01/45 241,731
CAD 470,000 5.00% due 06/01/37 503,360
CAD 260,000 5.75% due 06/01/33 287 604
TOTAL GOVERNMENT BONDS 2528294
TOTAL CANADA (Cost $3,565,388) 3,370,707
DENMARK (0.6%)
CORPORATE BOND & NOTE (0.6%)
Danske Bank AS
EUR 970,000 3.88% due 10/04/23 (b) 1,081,722
TOTAL CORPORATE BOND & NOTE 1,081,722

TOTAL DENMARK (Cost $1,337,916)

1,081,722

LT
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(201612 A31BIRTE)
TASE  HAE AE(E

FIXED INCOME SECURITIES (94.7%) (continued)
FRANCE (5.9%)
CORPORATE BONDS & NOTES (5.7%)
Air Liquide Finance S.A.

EUR 700,000 0.75% due 06/13/24 $ 739,561
APRR S.A

EUR 600,000 5.00% due 011217 632,371
Autoroutes du Sud de la France S.A.

EUR 200,000 1.00% due 05/13/26 208,638
Banque Federative du Credit Mutuel S.A.

uso 605,000 2.75% due 10/15/20 (a) 606,572
BPCE S.A.

EUR 500,000 2.75% due 11/30/27 (b) 543,903

uso 290,000 4.00% due 04/15/24 301,024

USD 485,000 4.50% due 03/15/25 (a) 471,938
Cie de Saint-Gobain

GBP 450,000 5.63% due 11/15/24 689,188
Credit Agricole S.A.

usD 690,000 2.38% due 07/01/21 (a) 678,805

USD 545,000 3.88% due 04/15/24 (a) 564,496
Engie S.A.

EUR 500,000 1.50% due 03/13/35 512,861
Imerys S.A.

EUR 500,000 2.50% due 11/26/20 566,532
Infra Park SAS

EUR 700,000 1.25% due 10/M16/20 761,361
Pemod Ricard S.A.

USD 405000  3.25% due 06/08/26 (a) 388,041
RCI Bangque S.A.

EUR 392,000 0.63% due 03/04/20 415977

EUR 300,000 1.25% due 06/08/22 323175
Total Capital 5.A.

EUR 700,000 3.13% due 09/168/22 856,928
Unibail-Rodamco SE

EUR 670,000 1.00% due 03/14/25 706,760
Veolia Environnement S.A.

GBP 100,000 6.13% due 10/29/37 182,638
TOTAL CORPORATE BONDS & NOTES 10,150,769
GOVERNMENT BOND (0.2%)
French Republic Government Bond OAT

EUR 217,000 4.75% due 04/25/35 361,477
TOTAL GOVERNMENT BOND 361,477
TOTAL FRANCE (Cost $11,174,496) 10,512,246
GERMANY (1.2%)
CORPORATE BONDS & NOTES (0.6%)
Allianz SE

EUR 600,000 5.63% due 10/17/42 (b) 746,150
Volkswagen Leasing GmbH

EUR 317,000 2.63% due 01/15/24 362,756
TOTAL CORPORATE BONDS & NOTES 1,108,906
GOVERNMENT BONDS (0.6%)
Bundesrepublik Deutschland

EUR 860,000 0.50% due 02/15/26 937,880

EUR 30,000 4.00% due 01/04/37 50,987
TOTAL GOVERNMENT BONDS 988,867
TOTAL GERMANY (Cost $2,227,438) 2,097,773
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225,000

692,000

510,000

234,000
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1,260,000

316,000
350,000
445,000
380,000

225,000
120,000
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1,625,000
247,000
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FIXED INCOME SECURITIES (94.7%) (continued)

HONG KONG (0.1%)
CORPORATE BOND & NOTE (0.1%)

HPHT Finance 15 Ltd.
2.25% due 03/17/18 (a)

TOTAL CORPORATE BOND & NOTE
TOTAL HONG KONG (Cost $224,803)
IRELAND (0.8%)

CORPORATE BONDS & NOTES (0.7%)

GE Capital International Funding Co. Unlimited Co.

2.34% due 11/115/20

Shire Acquisitions Investments Ireland DAC
2.40% due 09/23/21

TOTAL CORPORATE BONDS & NOTES
GOVERNMENT BOND (0.1%)

Ireland Government Bond
1.00% due 05/15/26

TOTAL GOVERNMENT BOND
TOTAL IRELAND (Cost $1,450,462)
ISRAEL (0.2%)

CORPORATE BONDS & NOTES (0.2%)

Teva Pharmaceutical Finance Co. BV
2.95% due 12/18/22

3.65% due 11/10/21
TOTAL CORPORATE BONDS & NOTES
TOTAL ISRAEL (Cost $430,983)

ITALY (2.1%)

GOVERNMENT BONDS (2.1%)

Italy Bucni Poliennali Del Tesoro
1.25% due 12/01/26

1.50% due 06/01/25

2.80% due 03/01/67 (a)

4.00% due 02/01/37

4.75% due 09/01/44 (a)

6.00% due 05/01/31

TOTAL GOVERNMENT BONDS
TOTAL ITALY (Cost $4,000,171)
LUXEMBOURG (0.3%)
CORPORATE BONDS & NOTES (0.3%)
Actavis Funding SCS

4.55% due 03/15/35

4.75% due 03/15/45

Schlumberger Investment S A,
2.40% due 08/01/22 (a)

TOTAL CORPORATE BONDS & NOTES
TOTAL LUXEMBOURG (Cost $587,642)
MEXICO (1.1%)

GOVERNMENT BONDS (1.1%)

Mexico Government International Bond
1.63% due 03/06/24

2.38% due 04/0%21
TOTAL GOVERNMENT BONDS
TOTAL MEXICO (Cost $2,124,634)

DJ—ILE - A URA AV K- G L—F-RVK-T7UFR

(2016412A318 1)
pana il

s 224,851
224,851
224,851

690,412

482,188
1,182,600

251,645

251,645

1,434,245

259,871
161,903
421,774
421,774

—_—

1,258,801
555,079
296,016
453,011
633,569
586,062

3,782,538

3,782,538

222 365
117,584

235346
575,295

575,295

1,674,121
269,799
1,943,920

1,943,920
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(201612 A31BIRTE)
RARE RS AIEfE

FIXED INCOME SECURITIES (94.7%) (continued)
NETHERLANDS (5.8%)
CORPORATE BONDS & NOTES (5.6%)
ABN AMRO Bank NV

uso 390,000 6.25% due 04/27/22 s 431,671
Airbus Group Finance BV

EUR 550,000 2.13% due 10/29/29 631,673
Allianz Finance Il BV

EUR 200,000  575% due 07/08/41 (b) 244735
Cooperatieve Rabobank UA

uso 520,000 3.75% due 07/21/26 508,991
Deutsche Telekom International Finance BV

uso 180,000 2.49% due 09/19/23 (a) 171,737

GBP 720,000  6.50% due 04/08/22 1,111,978
EDP Finance BV

EUR 400,000 2.00% due 04/22/25 413,169
Enel Finance International NV

EUR 733,000 1.38% due 06/01/26 773,384

GEP 500,000 5.63% due 08/14/24 748,129
Gas Matural Fenosa Finance BV

EUR 600,000 3.88% due 04/11/22 738,901
Iberdrola International BV

EUR 300,000 2.50% due 10/24/22 349,384

EUR 600,000 3.00% due 01/31/22 710,840
ING Bank NV

UsSD 490,000 2.75% due 03/22/21 (a) 491,684
LYB International Finance BV

uso 215,000 4.88% due 03/15/44 222235
Mylan NV

USD 420,000  3.95% due 06/15/26 (a) 392,502

USD 108,000  5.25% due 06/15/46 (a) 99,431
Shell International Finance BY

uso 400,000 3.25% due 05/11/25 309,142

uso 172,000 3.75% due 09/12/46 157,926

uso 265,000 4.00% due 05/M10/46 252,878

uUsD 165,000 4,55% due 08/12/43 171,735
Si Financiering happij NV

uso 695,000 2.35% due 10/15/26 (a) 642 287
TevaF ical Finance Netherlands Il BV

uso 250,000 2.80% due 07/21/23 236,380

uso 240,000 3.15% due 10/01/26 220,930

uso 40,000 4.10% due 10/01/46 34,206
TOTAL CORPORATE BONDS & NOTES 10,156,928
GOVERNMENT BOND (0.2%)
Netherlands Government Bond

EUR 205,000 4.00% due 01/15/37 (a) 344 886
TOTAL GOVERNMENT BOND 344,886
TOTAL NETHERLANDS (Cost $11,165,868) 10,501,814
SPAIN (2.1%)
CORPORATE BOND & NOTE (0.9%)
Telefonica Emisiones SAU

EUR 1,300,000 3.99% due 01/23/23 1,608,235
TOTAL CORPORATE BOND & NOTE 1,608,235
GOVERNMENT BONDS (1.2%)
Spain Government Bond

EUR 596,000 1.30% due 10/31/26 (a) 622 968

EUR 1,066,000 1.95% due 04/30/26 (a) 1,182,719

EUR 150,000 2.90% due 10/31/46 (a) 167,731
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FIXED INCOME SECURITIES (94.7%) (continued)
SPAIN (2.1%) (continued)
GOVERNMENT BONDS (1.2%) (continued)
Spain Government Bond

EUR 160,000 5.75% due 07/30/32 s 256,481
TOTAL GOVERNMENT BONDS 2,229,899
TOTAL SPAIN (Cost $3,885,777) 3,838,134
SUPRANATIONAL (2.0%)
CORPORATE BONDS & NOTES (2.0%)
European Stability Mechanism

EUR 1,244,045 2.13% due 11/20/23 1498619
European Union

EUR 1,770,000 2.75% due 09/21/21 2,128,229
TOTAL CORPORATE BONDS & NOTES 3,626,848
TOTAL SUPRANATIONAL (Cost $3,821,621) 3,626,848
SWEDEN (1.4%)
CORPORATE BONDS & NOTES (1.4%)
Skandinaviska Enskilda Banken AB

usD 700,000 2.38% due 11/20/18 (a) 704,616

EUR 726,000  2.50% due 05/28/26 (b) 804,957
Svenska Handelsbanken AB

EUR 348,000 2.66% due 01/15/24 (b) 381,737
Swedbank AB

EUR 500,000 3.00% due 12/05/22 (b) 539,595
TOTAL CORPORATE BONDS & NOTES 2,430,905
TOTAL SWEDEN (Cost $2,805,839) 2,430,905
SWITZERLAND (1.8%)
CORPORATE BONDS & NOTES (1.8%)
Credit Suisse

uso 485,000 3.63% due 09/09/24 ABT 646
UBS AG

UsD 1,985,000 1.80% due 03/26/18 1,986,110

uso 790,000 2.38% due 08/14/19 793,472
TOTAL CORPORATE BONDS & NOTES 3,267,228
TOTAL SWITZERLAND (Cost $3,279,968) 3,267,228
UNITED KINGDOM (12.6%)
CORPORATE BONDS & NOTES (10.9%)
Aviva PLC

EUR 534,000 6.13% due 07/05/43 (b) 653,459
Barclays PLC

UsSD 1,430,000 2.00% due 03/16/18 1,427,027
BAT International Finance PLC

uso 65,000 3.50% due 06/15/22 (a) 66,551

GBP 285,000 4.00% due 09/04/26 309,138
BP Capital Markets PLC

UsD 280,000 3.02% due 01/16/27 250,777

uso 255,000 3.06% due 03/17/22 257,669

uso 555,000 3.22% due 11/28/23 558,896

usD 260,000 3.54% due 11/04/24 263,559
Eversholt Funding PLC

GBP 650,000 6.36% due 12/02/25 1,053,514
FCE Bank PLC

EUR 350,000 1.88% due 06/24/21 386,005
Gatwick Funding, Ltd.

GBP 405,000 5.25% due 01/23/24 601,191
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FIXED INCOME SECURITIES (94.7%) (continued)

UNITED KINGDOM (12.6%) (continued)

CORPORATE BONDS & NOTES (10.8%} (continued)

Great Rolling Stock Co., Ltd.
6.50% due 04/05/31
Hammerson PLC

2.00% due 07/01/22

Heathrow Funding, Ltd.
1.50% due 02/11/30

6.00% due 03/20/20
6.75% due 12/03/26

HSBC Holdings PLC
4.30% due 03/08/26

Imperial Brands Finance PLC
3.75% due 07/21/22 (a)

Lioyds Bank PLC
9.63% due 04/06/23

Lioyds Banking Group PLC
1.00% due 11/09/23

4.65% due 03/24/26

Mational Express Group PLC
6.25% due 01113117

Mationwide Building Society
2.35% due 01/21/20 (a)
2.45% due 07/27/21 (a)
4,00% due 09/14/26 (a)
4.13% due 03/20/23 (b)

Prudential PLC
6.13% due 12M19/31

11.38% due 05/29/39 (b)

Santander UK Group Holdings PLC
4.75% due 09/15/25 (a)

Santander UK PLC
2.00% due 01/14/19

Sky PLC
1.50% due 09/15/21
Standard Life PLC
5.50% due 12/04/42 (b)

Wellcome Trust, Ltd.
1.13% due 01/21/27

Western Power Distribution South Wales PLC
5.75% due 03/23/40

Yorkshire Water Services Bradford Finance, Ltd.
6.38% due 08/19/39

TOTAL CORPORATE BONDS & NOTES
GOVERNMENT BONDS (1.7%)

United Kingdom Gilt

4.25% due 12/07/40

4.25% due 12/07/55

4.75% due 12/07/30

TOTAL GOVERNMENT BONDS

TOTAL UNITED KINGDOM (Cost $24,763,410)

UNITED STATES (50.9%)
CORPORATE BONDS & NOTES (43.0%)

21st Century Fox America, Inc.
4.95% due 10/15/45

5.40% due 10/01/43

Abbott Laboratories.
3.75% due 11/30/26
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$ 631,212
1,256,877

318,085
267,040
726,331

455,592
1,117,802
248,016

933,277
212,418

431,878

583,213
660,489
237,846
725,922

151,922
1,196,945

631,456
833,154
548,158
546,046
161,785
364,330

491,917
19,661,477

32,050

722,928

2,258,350
3013328

22,674,805

164,120
161,228

605,454
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FIXED INCOME SECURITIES (94.7%) (continued)
UNITED STATES (50.9%) (continued)
CORPORATE BONDS & NOTES (43.0%) (continued)
AbbVie, Inc.
uso 255,000 3.60% due 05/14/25 $ 252,245
USD 335000  4.45% due 05/14/46 320,135
s, Inc.
usD 200,000 3.25% due 10/01/22 198,962
Aetna, Inc.
usD 410,000 2.80% due 06/15/23 403,400
usD 255,000 4.25% due 06/15/36 255,265
Air Lease Corp.
usD 585,000 3.38% due 06/01/21 582,589
Altria Group, Inc.
uso 135,000 3.88% due 09/16/46 124,328
usD 320,000 4.25% due 08/09/42 314,316
American Airlines 2013-1 Class A Pass Through Trust
uso 191,360 4.00% due 07/15/25 197,101
American Airlines 2016-1 Class AA Pass Through Trust
UsD 134,669 3.58% due 01/15/28 134,669
American Aifines 2018-2 Class AA Pass Through Trust
USD 460,000 3.20% due 06/15/28 447 350
American Express Co.
usD 250,000 3.63% due 12/05/24 250,726
American International Group, Inc.
usD 400,000 4.13% due 02/15/24 415,724
usD 150,000 4.80% due 07/10/45 155,388
American Tower Corp.
UsSD 420,000 3.38% due 10/15/26 397,016
n, Inc.
uso 440,000 4.40% due 05/01/45 421,427
Analog Devices, Inc.
usD 165,000 3.50% due 12/05/26 162,863
uso 50,000 4.50% due 12/05/36 50,350
Anheuser-Busch InBev Finance, Inc.
usD 795,000 2.63% due 0117/23 778,481
UsSD 200,000 3.65% due 02/01/26 202,726
UsD 185,000 4.63% due 02/01/44 192,036
uso 220,000 4.90% due 02/01/46 236,221
Anthem, Inc.
UsD 185,000 2.30% due 07/15/18 166,051
uso 325,000 5.10% due 01/15/44 345,661
Apple, Inc.
usb 170,000 3.25% due 02/23/26 169,847
uso 240,000 3.85% due 05/04/43 229,037
uso 300,000 4.65% due 02/23/46 323,302
ATAT, Inc.
uso 407,000 3.40% due 05/15/25 391,762
uso 340,000 4.30% due 12/15/42 303,797
uso 820,000 4.45% due 04/01/24 853,863
UsSD 360,000 4.80% due 06/15/44 339,545
Atmos Energy Corp.
uso 195,000 4.13% due 10/15/44 193,558
Baltimore Gas & Electric Co.
uso 705,000 2.80% due 08/15/22 707,343
uso 100,000 3.35% due 07/01/23 102,255
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FIXED INCOME SECURITIES (94.7%) (continued)
UNITED STATES (50.9%) (continued)
CORPORATE BONDS & NOTES (43.0%) (continued)
Bank of America Corp.
uso 700,000 2.25% due 04/21/20 $ 695,449
UsD 1,080,000 2.63% due 101920 1,079,787
uso 760,000 2.65% due 04/01/18 767,732
USD 245,000 3.95% due 04/21/25 243,583
UsD 235000 4.25% due 10/22/26 237 499
GBP 200,000 6.13% due 09/15/21 285,037
Bank of America N.A.
USD 1,245,000 1.75% due 06/05/18 1,244,757
Baxalta, Inc.
UsD 285,000 3.60% due 06/23/22 266,755
UsSD 415,000 4.00% due 06/23/25 415,684
Berkshire Hathaway Energy Co.
UsSD 585,000 3.50% due 02/01/25 575478
Berkshire Hathaway, Inc.
uso 415,000 2.75% due 03/15/23 413,015
UsD 225000 4.50% due 02/11/43 238,782
Burlington Morthern Santa Fe LLC
uso 175,000 3.40% due 09/01/24 179,945
USD 420,000 4.55% due 09/01/44 445,685
Capital One Bank USA N.A,
UsSD 375,000 3.38% due 02/15/23 371,108
Capital One N.A.
usD 775,000 1.85% due 09/13/19 765,835
uso 860,000 2.40% due 09/05/19 861,530
Charter Communications Operating LLC / Charter Communications Operating Capital
Usb 275,000 6.48% due 10/23/45 317,373
Chevron Corp.
UsSD 1,035,000 2.10% due 05/16/21 1,025,216
UsD 265,000 2.36% due 12/05/22 259,756
Citigroup, Inc.
UsD 790,000 1.75% due 05/01/18 788,204
EUR 200,000 1.75% due 01/28/25 218,261
uso 330,000 3.70% due 0112/26 327,845
uso 400,000 4.30% due 11/20/26 403,152
uso 505,000 4.45% due 09/29/27 513,420
Citizens Bank N.A.
uso 250,000 2.55% due 05M13/21 248,248
CMS Energy Corp.
uso 70,000 2.95% due 0215/27 66,332
Columbia Pipeline Group, Inc.
uso 160,000 2.45% due 06/01/18 160,758
uso 135,000 4.50% due 06/01/25 141,650
Comcast Corp.
uso 355,000 3.15% due 03/01/26 349,765
uso 405,000 4.60% due 08/15/45 423,706
Consolidated Edison Co. of New York, Inc.
uso 280,000 4.63% due 12/01/54 293,076
Cox Communications, Inc.
USD 495,000 3.35% due 09/15/26 (a) 471,990
Crown Castle International Corp.
uso 520,000 3.40% due 0215/21 527,248
uso 241,000 3.70% due 06/15/26 236,209
uso 189,000 4.45% due 02/15/26 195,277
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FIXED INCOME SECURITIES (94.7%) (continued)
UNITED STATES (50.9%) (continued)
CORPORATE BONDS & NOTES (43.0%) (continued)
CVS Health Corp.
uso 244 000 3.88% due 07/2025 $ 251,385
uso 88,000 4.00% due 12/05/23 92 622
uso 95,000 5.13% due 07/20/45 105,669
CVS Pass-Through Trust
uso 142 427 4.70% due 01/10/36 (a) 148,902
Devon Energy Corp.
USD 460,000  3.25% due 05/15/22 456,604
Diamond 1 Finance Corp. / Diamond 2 Finance Corp.
UsD 600,000 4.42% due 06/15/21 (a) 620,323
uso 335,000 5.45% due 06/15/23 (a) 354,985
uso 225,000 6.02% due 06/15/26 (a) 243,425
Discover Bank
uso 955,000 2.00% due 02/21/18 954,710
uso 480,000 4.20% due 08/08/23 508,961
Dominion Resources, Inc.
USD 410,000  4.10% due 04/01/21 426,729
USD 290,000  4.70% due 12/01/44 297,562
Dr Pepper Snapple Group, Inc.
uso 140,000 4.42% due 12/15/46 142,098
Duke Energy Corp.
usD 276,000 3.75% due 04/15/24 284,299
uso 35,000 3.75% due 09/01/46 31,440
uso 230,000 3.95% due 10M15/23 240,989
Edison International
uso 290,000 2.95% due 03/15/23 286,591
Emera US Finance LP
uso 165,000 4.75% due 06/15/46 (a) 166,070
Energy Transfer Partners LP
uso 275,000 4.75% due 01/15/26 283,935
Entergy Corp.
uso 260,000 2.95% due 09/01/26 242,848
uso 435,000 4.00% due 07/15/22 454,400
Enterprise Products Operating LLC
uso 515,000 3.75% due 02/15/25 522,625
uso 335,000 3.90% due 02/15/24 345132
UsD 175,000 4.90% due 05/15/46 179,292
ERAC USA Finance LLC
uso 135,000 4.20% due 11/01/46 (a) 123,117
Exelon Corp.
uso 90,000 4.45% due 04/15/46 87927
Express Scripts Holding Co.
UsD 305,000 3.40% due 03/01/27 285,318
USD 110,000  4.80% due 07/15/46 105,116
Federal Realty Investment Trust
usD 180,000 3.63% due 08/01/46 157,644
FedEx Corp.
UsD 155,000 3.88% due 08/01/42 141,193
FirstEnergy Transmission LLC
USD 120,000  5.45% due 07/15/44 (a) 127,160
Ford Motor Credit Co. LLC
uso 870,000 3.00% due 061217 875,049
UsD 225,000 3.66% due 09/08/24 219,280
General Electric Co.
uso 485,000 4.50% due 03/11/44 518,600



DJ—ILE - A URA AV K- G L—F-RVK-T7UFR

(2016512831 )
TAEE  HAE AE(E

FIXED INCOME SECURITIES (94.7%) (continued)
UNITED STATES (50.9%) (continued)
CORPORATE BONDS & NOTES (43.0%) (continued)
General Motors Co.

uso 100,000 5.20% due 04/01/45 $ 96,218
General Motors Financial Co., Inc.

UsD 1,790,000 3.10% due 01/15/19 1,808,365

uso 730,000 3.45% due 04/10/22 721,186
Gilead Sciences, Inc.

usD 410,000 2.95% due 03/01/27 391,773

uso 310,000 4.50% due 02/01/45 309,131
Goldman Sachs Group, Inc.

EUR 1,087,000 2.63% due 08/19/20 1,237,181

uso 246,000 3.50% due 01/23/25 242,420

usD 300,000 3.75% due 02/25/26 300,469

UsSD 310,000 3.85% due 07/08/24 316,081

UsD 280,000 4.25% due 10/21/25 284,057

UsD 245,000 5.15% due 05/22/45 257,172
Harris Corp.

usD 200,000 3.83% due 04/27/25 202,918

uso 130,000 5.05% due 04/27/45 136,997
HCP, Inc.

USD 485,000 3.88% due 08/15/24 464,213

uso 170,000 4.20% due 03/01/24 172,834
Hess Corp.

UsD 130,000 4.30% due 04/01/27 129,211
Home Depot, Inc.

uso 85,000 3.50% due 09/15/56 74,219

uso 165,000 4.25% due 04/01/46 172,866
HSBC USA, Inc.

uso 935,000 2.38% due 111319 936,949

uso 895,000 2.75% due 08/07/20 896,125
Intel Corp.

uso 180,000 4.90% due 07/29/45 200,966
ITC Holdings Corp.

UsD 225,000 3.25% due 06/30/26 218,253

uso 330,000 3.65% due 06/15/24 330,377
John Deere Capital Corp.

uso 155,000 2.80% due 03/06/23 154,836
Kimco Realty Corp.

USD 425,000 3.20% due 05/01/21 431,151

uso 175,000 3.40% due 11/01/22 177,392
Kinder Morgan Energy Partners LP

uso 65,000 5.00% due 08/15/42 62,013
Kraft Heinz Foods Co.

UsD 285,000 4.38% due 06/01/46 267 646

UsD 215,000 5.20% due 07/15/45 224 647
Kroger Co.

usD 100,000 3.88% due 10/15/46 90,846
L-3 Communications Corp.

uso 45,000 3.85% due 12115/26 44 664
Liberty Property LP

uso 295,000 4.40% due 02/15/24 310,298
Lockheed Martin Corp.

uso 80,000 4.70% due 05/15/46 86,842
Magellan Midstream Partners LP

uso 55,000 4.25% due 09/15/46 51,572
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FIXED INCOME SECURITIES (94.7%) (continued)
UNITED STATES (50.9%) (continued)
CORPORATE BONDS & NOTES (43.0%) (continued)
Masco Corp.

uso 300,000 3.50% due 04/01/21 $ 300,750

usD 335,000 4.38% due 04/01/26 340,718
McDonald's Corp.

uso 215,000 4.88% due 12/09/45 229,831
McKesson Corp.

UsSD 420,000 2.28% due 03/15/19 421474

uso 475,000 2.85% due 03/15/23 484,231
MetLife, Inc.

UsD 185,000 4.05% due 03/01/45 157,904

uso 185,000 4.72% due 12/15/44 196,478
Metropolitan Life Global Funding |

EUR 400,000 0.88% due 01/20/22 429,290
Microsoft Corp.

USD 340,000 3.75% due 02/12/45 318,168

Usb 270,000 4.45% due 11/03/45 287,077
Molson Coors Brewing Co.

uso 80,000 4.20% due 07/15/46 74,435
Mondelez International, Inc.

EUR 100,000 2.38% due 03/06/35 101,307
Morgan Stanley

usD 515,000 3.70% due 10/23/24 520,493

usD 80,000 3.88% due 04/29/24 81,951

Usb 705,000 3.95% due 04/23/27 696,818

EUR 750,000 5.38% due 08/10/20 933,642

USD 400,000 5.55% due 04/27/17 405,289
MPLX LP

usD 195,000 4.00% due 02/15/25 189,304
MUFG Americas Holdings Corp.

uso 260,000 3.00% due 02110/25 249,285
Mylan, Inc.

uso 110,000 2.60% due 06/24/18 110,619
Naticnal Rural Utilities Cooperative Finance Corp.

Usb 215,000 2.85% due 01/27/25 211,008
Newell Brands, Inc.

usb 20,000 5.50% due 04/01/46 22,917
NiSource Finance Corp.

usD 340,000 4.80% due 02/15/44 357,273

Usb 115,000 5.80% due 02/01/42 133,508
Moble Energy, Inc.

usD 350,000 5.25% due 11/15/43 355,883
Morthrop Grumman Corp.

uso 115,000 3.85% due 04/15/45 108,864
MNucor Corp.

uso 198,000 5.20% due 08/01/43 223,020
Oglethorpe Power Corp.

UsD 180,000 4.55% due 06/01/44 177,639
ONEOK Partners LP

UsD 330,000 6.13% due 02/01/41 362,384
Oracle Corp.

usD 270,000 2.65% due 07/15/26 255,898

UsSD 385,000 3.40% due 07/08/24 391,820

UsD 180,000 4.13% due 05/15/45 174,004

uso 233,000 4.50% due 07/08/44 237,429
Pacific Gas & Electric Co.

USD 305,000 4.30% due 03/15/45 311,312

uso 110,000 4.75% due 02/15/44 120,478
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FIXED INCOME SECURITIES (94.7%) (continued)
UNITED STATES (50.9%) (continued)
CORPORATE BONDS & NOTES (43.0%) (continued)
PepsiCo, Inc.

uso 225,000 4.25% due 10/22/44 $ 231,896
Philip Morris International, Inc.

UsD 325,000 4.13% due 03/04/43 313,885
Phillips 66

UsD 485,000 4.88% due 11/15/44 490,134
Phillips 66 Partners LP

usD 130,000 4.90% due 10/01/46 124,601
ProLogis LP

EUR 560,000 3.00% due 01/18/22 655,498
Prudential Financial, Inc.

uso 240,000 3.50% due 05/15/24 244 677

usD 340,000 5.10% due 08/15/43 367,222
Puget Sound Energy, Inc.

uso 185,000 4.30% due 05/20/45 191,913
Reynolds American, Inc.

USD 550,000 4.45% due 06/12/25 579,968
Roper Technologies, Inc.

uso 100,000 2.80% due 12115/21 99,851

UsD 150,000 3.80% due 12/15/26 150,934
Samsung Electronics America, Inc.

USD 240,000 1.75% due 04/10/17 (a) 240,104
Sempra Energy

usD 695,000 2.88% due 10/01/22 687,579
Southern California Edison Co.

UsD 185,000 3.60% due 02/01/45 174,617
Southern Power Co.

uso 160,000 4.95% due 12/15/46 155,614
Southwestern Electric Power Co.

usD 305,000 3.90% due 04/01/45 283,507
Spectra Energy Partners LP

uso 55,000 2.95% due 09/25/18 55,858

usD 160,000 3.38% due 10/15/26 152,807
Stryker Corp.

uso 180,000 3.50% due 03/15/26 181,446

usD 100,000 4.63% due 03/15/46 101,766
Sunoco Logistics Partners Operations LP

uso 330,000 5.35% due 05/15/45 318,104
Synchrony Financial

uso 545,000 2.70% due 02/03/20 543,086

uso 430,000 3.75% due 08/15/21 441,576

usD 460,000 4.25% due 08/15/24 467,719
Sysco Corp.

uso 140,000 3.30% due 07/15/26 137,183
Textron, Inc.

uso 205,000 3.88% due 03/01/25 205,872
Thermo Fisher Scientific, Inc.

ushD 675,000 4.15% due 02/01/24 702,137
Time Warner Cable LLC

uso 340,000 5.50% due 09/01/41 345,075
Time Warner, Inc.

usD 620,000 3.55% due 06/01/24 614,234

uso 125,000 3.80% due 02/15/27 123,902
Trans-Allegheny Interstate Line Co.

usD 815,000 3.85% due 06/01/25 (a) 824,572
United Airlines 2016-1 Class A Pass Through Trust

uso 230,000 3.45% due 07/07/28 223 675
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FIXED INCOME SECURITIES (94.7%) (continued)
UNITED STATES (50.9%) (continued)
CORPORATE BONDS & NOTES (43.0%) (continued)
United Airlines 2016-1 Class AA Pass Through Trust

uso 245,000 3.10% due 07/07/28 $ 236,425
United Technologies Corp.

UsD 180,000 4.15% due 05/15/45 181,427
UnitedHealth Group, Inc.

uso 400,000 2.70% due 07/15/20 405,727

UsD 100,000 3.75% due 07/15/25 103,386

USD 260,000  4.75% due 07/15/45 285,846
Ventas Realty LP

UsD 230,000 3.25% due 10/15/26 217,891

uso 21,000 4.38% due 02/01/45 19,678
Ventas Realty LP / Ventas Capital Corp.

UsD 570,000 4.00% due 04/30/19 590,697
erizon Communications, Inc.

uspD 719,000 3.85% due 11/01/42 621,845

Ush 527,000 4.27% due 01/15/36 503,606

uso 130,000 4.52% due 09/15/48 124,405

usD 150,000 4.86% due 08/21/46 151,698
Viacom, Inc.

uso 158,000 4.38% due 03/15/43 125,636
Visa, Inc.

usb 170,000 4.30% due 12/14/45 179,067
Voya Financial, Inc.

usp 170,000 3.65% due 06/15/26 165,982

USD 105,000 4.80% due 06/15/46 101,869
Walgreens Boots Alliance, Inc.

uso 275,000 2.60% due 06/01/21 273,031

usD 170,000 3.80% due 11/18/24 172,814
Wal-Mart Stores, Inc.

USD 305000  4.00% due 04/11/43 305,786
Wells Fargo & Co.

uso 975,000 4.30% due 07/22/27 1,001,312
Welltower, Inc.

UsD 575,000 4.00% due 06/01/25 586,902
Western Gas Partners LP

UsSD 240,000 3.95% due 06/01/25 236,345

UsSD 205,000 4,65% due 07/01/26 211,967
Xylem, Inc.

UsSD 200,000 3.25% due 11/01/26 193,916

uso 20,000 4.38% due 11/01/46 19,661
TOTAL CORPORATE BONDS & NOTES 77,112,788
GOVERNMENT BONDS (7.9%)
U.S. Treasury Bonds

USD 400,000 2.50% due 02/15/45 355,457

UsD 1,430,000 3.38% due 05/15/44 1,513,139
U.5. Treasury Inflation Indexed Note

UsSD 7,149,981 0.13% due 07/15/26 6,912,946
U.S. Treasury Notes

USD 1,550,000 1.13% due 02/28/21 1,506,861

UsD 1,860,000 1.25% due 10/31/21 1,801,826

UsSD 2,140,000 1.50% due 05/31/20 2132107
TOTAL GOVERNMENT BONDS T 1422233
TOTAL UNITED STATES (Cost $92,513,598) 91,335,124
TOTAL FIXED INCOME SECURITIES (Cost $176,859,786) $ 170,035,647
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SHORT-TERM INVESTMENTS (9.1%)
FRANCE (0.6%)
TIME DEPOSIT (0.6%)
Societe Generale
EUR 941406  (0.56)% due 01/02/17(c) s 990,971
TOTAL TIME DEPOSIT 990,971
TOTAL FRANCE (Cost $984,267) 990,971
GRAND CAYMAN (0.0%)
TIME DEPOSITS (0.0%)
Brown Brothers Harriman & Co.
JPY 144 (0.28)% due 01/04/17 (c) 1
GBP 2 867 0.05% due 01/03/17 3,657
TOTAL TIME DEPOSITS 3,658
TOTAL GRAND CAYMAN (Cost $3,559) 3,658
UNITED STATES (8.5%)
TIME DEPOSIT (8.5%)
JPMorgan Chase & Co.
UsD 15,320,921 0.26% due 01/03/17 15,320,921
TOTAL TIME DEPOSIT 15,320,921
TOTAL UNITED STATES (Cost $15,320,921) 15,320,921
TOTAL SHORT-TERM INVESTMENTS (Cost $16,308,747) $ 16,315,550
TOTAL INVESTMENTS (Cost $193,168,533) 103.8% $ 186,351,197
LIABILITIES IN EXCESS OF CASH AND OTHER ASSETS (3.8) (6,823,600)
NET ASSETS 100.0% $ 179,527,597

(a) 144A Security - Security exempt from registration under Rule 144A of the Securities Act of 1933. These securities may be resold in transactions

exempt from registration, typically to qualified institutional buyers. Unless otherwise indi d, these ities are not consid illiquid.
(b) Variable rate security as of December 31, 2016.
(c) Due to deposit rate cuts by the central Bank in Japan and European central banks, interest rates for Jap Yen and E i short-

term investments may be less than zero percent.
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Roiay $a4A RA 22 Rtk
Long Euro-BTP Italian Government Future 03/2017 8 3 21,727
Long Euro-Bund Future 03/2017 1 1,011
Short Euro-Buxl 30 Year Bond Future 03/2017 (8) (55,412)
Short Long Gilt Future 03/2017 (6) (14,863)
Short US 10 Year Note Future 03/2017 (124) 25,641
s (21,896)
>
7Y F LRLTOAETFHIG
_REH
AER AER FRiE A
BE HR3IHEF %8 REH Feil 2ih%E i Eafit] (##%8)
AUD Royal Bank of Canada 255,866 01/24/2017 uso 191,252 % 3 (6,708) § (6,708)
CAD Standard Chartered Bank 170,549  01/24/2017 usb 125,771 1,285 1,285
CAD TD Bank Group 424,754 01/24/2017  USD 323,814 - (7,378) (7,378)
EUR Royal Bank of Canada 1,888,760 01/24/2017 uUsD 1,980,723 9,787 9,787
EUR Standard Chartered Bank 1,119,105 01/24/2017 usp 1,190,715 (11,322) (11,322)
EUR Standard Chartered Bank 99,646 01/24/2017 usD 104,190 824 - 824
GEP Royal Bank of Canada 355,364 01/24/2017 uUsD 439,047 (830) (830)
GBP Royal Bank of Canada 1,162,994 01/24/2017 usb 1,424,938 9,207 9,207
JPY Citibank N.A. 100,000 01/04/2017 usD 850 5 - 5
JPY Citibank N.A. 10,000 01/04/2017 uUsD 85 1 1
JPY Citibank N.A. 200,000 01/04/2017 uspo 1,701 11 1
JPY Citibank N.A. 800,000 01/05/2017 usD 6,857 - (11) (11)
JPY Citibank N.A. 70,000,000 01/05/2017 uUsD 599,980 (998) (998)
JPY Citibank N.A. 14,300,000 01/05/2017 uspo 122,567 (204) (204)
JPY Citibank N.A. 3,000,000 01/05/2017 usD 25,713 - (43) (43)
JPY Citibank N.A. 100,000 01/06/2017 uUsD 858 - (2) (2)
JPY Citibank N.A. 100,000 01/06/2017 uspo 858 (2) (2)
JPY Citibank N.A. 900,000 01/06/2017 usD 7,720 - (18) (18)
JPY Citibank N_A. 300,000 01/06/2017 uUsD 2573 - (8) (8)
JPY Citibank N.A. 10,000,000 01/06/2017 uspo 85,775 (198) (198)
uso Citibank N.A. 86 01/05/2017 JPY 10,000 - - o
UsD Royal Bank of Canada 179,812  01/24/2017 GBP 145 465 432 - 432
uso Societe Generale 285,156 01/24/2017 CAD 373,547 6,868 6,868
uso Societe Generale 2,681,610 01/24/2017 AUD 3,650,550 48,646 - 48 646
UsD Societe Generale 2,634,032 01/24/2017 CAD 3,513,821 16,281 - 16,281
uso Societe Generale 189,292 01/24/2017 EUR 182,345 (2,8786) (2,876)
uso Societe Generale 46,098,337 01/24/2017 EUR 44,014,001 - (286,779) (286,779)
usD Standard Chartered Bank 282,771 01/2472017 EUR 270,497 - (2,208) (2,208)
uso TD Bank Group 14,934,266 01/24/2017 GBP 12,003,638 131,992 131,882
$ 225339 % (319.673) S (94,334)

* rounded amount is less than $0.50
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AUDY SRIZBIT 25T HEEI
_RER
REH EES) Ealiti-En
e E5148F %8 REB SEH 2H9%E ERliEas i) (#6%8)
AUD Citibank N.A. 7,303,969 02/02/2017 UsD 5,277,054 5 $ (10,183) § (10,183)
$ — ] (10,183) $ (10,183)
BRLYZSXIZBIT2AEFHMEI
=1
REH EES) Bl En
e H5148F LHEE RiEB SEHN H9%E EQliEas i) ($i4%8)
BRL Citibank N.A. 26,287 448 02/02/2017 uso 7,743,511 3 265,592 5 $ 265,592
$ 265,592 $ — $ 265,592
CNYYSRIZBIH3A5EFH@mEI
_RER
REH EES) EalitiEn
e E5148F %8 REB FEHN 24948 ST 2% i) ($4%8)
CNY Citibank N.A. 4 545 640 02/02/2017 UsoD 648 413 % 4772 & — $ 4772
3 4772 § 3 4772
I DRYSRIZBITZASFTHEEI
_RER
REH EES) EalitiEn
e E5148F %8 REB SEHN 24948 ERliEas i) (#6%8)
IDR Citibank N.A. 57,059,020,083 02/02/2017 uUsD 4,200,166 3 16,968 § = 3 16,968
3 16,968 § 3 16,968
JPYYSRIZBIT2A5EFHIMEI
=1
REH EES) Ealit-En
e E5148F LHEE REB SEAN 24948 ST 2% i) ($4%8)
JPY Citibank N.A. 14,187,036,743 02/02/2017 UsD 120,422,702 3 1,167,123 § $ 1,167,123
$ 1,167,123 § — $ 1‘15?.1§

BERT

AUD - Awstralian Dollar
BRL - Brazilian Real

CAD - Canadian Daollar
CNY - Chinese Yuan

EUR - Euro

GBP - Great British Pound
IDR - Indonesia Rupiah
JPY - Japanese Yen

usb - United States Dollar
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TYUNT4T TYIT4T
HR3IHEF BEDE aBENE SHERE EAERE g
EETYIT 4T
AHETFH
Standard Chartered Bank  $ 2109 $ (13620) $ - % - $ (11,511)
x —_— w0 -
PR T L s 2100 § (13,620) § S8 -8 msn)
Citibank N.A § 1454472 % (11,665)
Royal Bank of Canada 19,426 (7,538)
Societe Generale 71,795 (289,655)
TD Bank Group 131,992 (7,378)
PR s o s oo
BAREICEITS
ST Y AT 4« TaRt $ 1679794 § (329,856)

*Net represents the receivable/(payable) that would be due from/(to) the counterparty in an event of default. Netting is allowed across transactions
traded under the same legal agreement with the same legal entity.
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