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2 O O S & 7,733,249 7,775, 421 7,546, 431 7,395, 442 9,110, 595 8, 798, 435
M B % & A 6,924,432 A 5,506,938 A 5,340,088 A 981,961 — —

A ffRESR7E “é‘?ﬁﬁl:z:t RO

SR IC LS bOEERET,
*{E m@m# E

oz
G CERLTHY £
LA A L, e T ABIARL L LT, LR AR Y LM S nET,

<GrBdd R >
BRERIRICHE D E FHR L 72 5y Bl T RERE X QU Sy il ORI FLBRRIZLL T o L ks 0 T,

woR W 54911 550441 #5514 552401 553401 554141
(A) Ao %50 gy (% M PERRTR) 490, 1541 477, 8641 303, 237H] 494, 395H] 464, 6749 205, 692
B) AF i ik % & H & # & 0 0 0 0 0 0
(F bRt . M R S)
(€) 1w % EiS Z 10,942, 111 11,076, 059 11,404, 836 11,267, 852 11,312,613 11, 394, 008
(D) % B ¥ i & S & 7,586, 201 7,641, 437 7,589, 603 7,239, 303 7, 390, 646 8, 926, 256
SECATRER (A+B+C+D) 19, 018, 466 19, 195, 360 19, 297, 676 19, 001, 550 20, 762, 189 20, 529, 715
(1 5 7 Y v 5 K A RE %) ( 1,108.6) ( 1,116.4) ( 1,114.15) ( 1,123.5) (1,224.98) ( 1,217.4)
I i pa [ 4 343, 106 343, 880 346, 409 338, 256 338, 981 337, 272
(1 7\ 4Bl %) ( 20) ( 20) ( 20) ( 20) ( 20) ( 20)
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13, 276, 844, 091
648, 664
8,307, 544
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2,685, 387
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MEE

11,170, 074, 639

Class A - ACS Class
Class C - JPY Class
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200, 884, 442
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11,170, 074, 639

FAITHEZIWISH

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

243, 097, 050
, 357,325,700
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—_
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1.0274
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326,523,911
131, 951, 875

458, 475, 786

37, 868, 445
7,231, 375
4,327, 368
2,625, 989
2,171, 351

603, 463
1, 008

54, 828, 999

403, 646, 787

287, 795, 393
(72, 832, 690)

4, 758, 398
(180, 735, 737)

38, 985, 364

315, 010, 253
(37, 620, 127)
(5, 657, 039)
(50, 892, 286)

220, 840, 801

259, 826, 165

663, 472, 952

(B6L - [

403, 646, 787
38, 985, 364
220, 840, 801

663, 472, 952

(604, 094, 667)
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(676, 441, 298)

11, 846, 515, 937

11,170, 074, 639




wE A ATEAGE

TR (90. 0%) (HAL - 1)
F—Z +Z Y7 (0.5%)
AR5 (0. 5%)
Westpac Banking Corp.

ush 595, 000 5.00% @ ©-© 58, 836, 468
ik A/t 58, 836, 468
A—=ARZY7 FEABRAG 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 F(L3%
k% (1. 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 #t 65,039, 197
AFva j(BASIRAE 68, 846, 073 [9) 65, 039, 197
ZA (0. 3%)
A% (0.3%)
Telefonica Emisiones S.A.

Usb 335, 000 5.52% due 03/01/49 38,936, 733
% S 38, 936, 733
ALY - (GARFAE 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
iR 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

BEERHHESR (90.0%) BEE) (BSGE : 1)
TAVA (85.1%) ()
REBRAES (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

UsD 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 B 1,579, 556, 558
5% (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

HEERHESR (90.0%) HEE) (BSfE 2 1)
TAVA (85.1%) ()
A% (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.

Ush 1,027, 000 5.00% @ ©© 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



HE AR MREEELR (%) ATEAffE

WEEFIHES (00.00) (BEX) (HAT : 1)
TAVL (85.1%) (#BEZ)
[k (49. 7%) (BEE)

usp 1, 550, 000 4.50% due 04/01/49 178, 776, 052
Freddie Mac Gold Pool
USD 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
UsD 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
Ush 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
USD 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
USD 4,430,000 2.25% due 11/15/27 485, 230, 080
UsD 3,120,000 2.38% due 08/15/24 347, 151, 564
EfE A 19, 093, 822
TAVA @ (BARFRAG 9, 537, 464, 942 1) 9, 506, 417, 399
MERIHES At (BUSIRAE 10, 092, 620,274 ) 10, 056, 400, 380
K ERBPERREIL R (26. 9%)
TAYA (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
ERERAFREAES 3 (BISIRAE 2, 990, 316, 211 F9)
i
SEHIBRE (2. 0%)
TAVL (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 <V R (0. 0%)
TEHITES (0. 0%)
Brown Brothers Harriman & Co.
GBP 0% 0.37% due 04/01/19 30
EHRE B 30
T4 H#R B (BURIRAE 37 ) 30
SRR # (BT 215, 375, 871 M) 215, 811, 846
BE&E (AR 13, 298, 312, 356 M) 118.9% 13, 276, 844, 091
AR FERUE OB ERERK) (18.9) (2, 106, 769, 452)

MTEEE 100. 0% 11, 170, 074, 639
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SewmBl 20194 3 A 31 BEE
ER SEIA Wi R Bk il (G7) &
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 DA EZRETHMB| 20194 3 B 31 HHAE
" WEIHFH Hiom BHH 7 i Bl FHAE (48) FHE (HR) k3t
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)
usD Citibank NA 205, 591 04/16/2019 JPY 22,072,035 655, 302 - 655, 302
Goldman Sachs
usD International 12,671 04/16/2019 JPY 1, 406, 593 - (5,842) (5,842)
Goldman Sachs
JPY International 1, 103, 890 04/16/2019 Ush 10, 196 - (23, 189) (23, 189)
Goldman Sachs
JPY International 1, 896, 526 04/16/2019 UsD 17, 529 - (41, 267) (41, 267)
usD 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 490, 000 14, 269 - 14, 269
JPY Westpac Banking Corp. 1,021, 520 04/16/2019 Ush 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
JPY 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)
JPY Westpac Banking Corp. 1,283, 022 04/16/2019 UsD 11,945 - (37,472) (37,472)
UsD Westpac Banking Corp. 4,473 04/16/2019 JPY 491, 653 2,791 - 2,791
usD Westpac Banking Corp. 2,701 04/16/2019 JPY 296, 039 2,595 - 2,595
UsD Westpac Banking Corp. 15, 387 04/16/2019 JPY 1,711,531 - (10, 574) (10, 574)
Ush Westpac Banking Corp. 2, 681 04/16/2019 JPY 297, 330 - (1,009) (1, 009)
usD Westpac Banking Corp. 1,090 04/16/2019 JPY 118, 807 1, 696 - 1,696
UsD Westpac Banking Corp. 3,920 04/16/2019 JPY 434, 857 - (1,567) (1, 567)
Ush Westpac Banking Corp. 15,985 04/16/2019 JPY 1,759, 203 7,928 - 7,928
UsD Westpac Banking Corp. 24,076 04/16/2019 JPY 2,653, 406 8,100 - 8,100
UsD Westpac Banking Corp. 14,784 04/16/2019 JPY 1,633, 608 703 - 703
Ush Westpac Banking Corp. 12,934 04/16/2019 JPY 1,423,001 6,783 - 6,783
UsD Westpac Banking Corp. 16, 281 04/16/2019 JPY 1,789, 486 10, 291 - 10, 291
UsD 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 DAEREFTHM®E] 2019 4F 3 A 31 AHRE
" WEHFH padisl HHH 5 R PFAliE A4 (48) P () 2R
JPY Citibank NA 1, 066, 298, 781 04/16/2019 UsD 9,932,113 ¥ - ¥ (31,657,595) ¥  (31,657,595)
UsD Citibank NA 233,180 04/16/2019 JPY 25,033,912 743,238 - 743,238



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

®" W3 HEFEH R ®RER i RAHR L il GH) Tl 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 REH 7 iR FEAE BHlE_(R) BHl () st
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 4 3 A 31 HIRTE (i)

®" W3 HEFEH R ®RER i RAHR L il G#) Al GR) #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 Ush 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 04/16/2019 Ush 36, 296 - (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 (Bi&)

®" W3 HEFEH 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

Usb 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 TEEIOfEE
LUFORIAT 72 FOF VAT 4 TREI OB Th 5,
A FIAF4T
WEIHETFS et Dl AROMHIE HEZA HEREA lidgx
JEEET Y 3T 4 T
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)

URIE, 77 40 PBRELZBECHEIENS (XTBGIEID) EUDRIY (I OEEZH LD LTWD, ML, F—OEARKICT 2R
—OEFNTIES MENTB L THREE 2B 5 2 L2530 b T,

W

AUD - A—=ZAFT7VUT KL
BRL - TIVULLTIV
CAD - hWFE R

CHF - AL RTFv

EUR - a—n

GBP - AFYRARUFR

JPY - HAM

KRW - WEv

MXN - AFxvasty

NOK - AW az—Zu—k
NZD -

PLN -

SEK -

TRY - hravI

Ush - kb




KEIAT7 -NSUR-T7 K (BEANyHEL 8A7EDR)
B TUusSke—0O—]

BREXNR LT HREERAFOEEDKR
W7 7 2 FOEMBEEERIRICBN T, AFARERERTFH R OEquity Income FundDff#a Zitatha o -
FRL7Zb &ML TB Y 7,

BExRE
20184F 8 J131 HHI{E
(B BAA)
BEDER
FliFES: (AIEAME)  (BASIRAM 12, 805, 519, 1711) 14, 849, 506, 914
ShENELR (ATEME) (BASIRAM 121, 46019) 121, 110
SLE BTG 4R 2 R 4 19, 979, 663
PRI
AAFELTEEN 5y 925, 963, 960
ZARRESFAT oy 1,108, 905
Fic 24 4 36, 159, 233
FLE 8, 599, 860
ZAEERI T~ DRI 35, 390
&E At 15, 841, 475, 035
BEDER
S E 2R THROELS 1A% 5 AT R 733,673
Khss:
A ARSI A5 126, 363, 600
ZASTESER Sy 959, 280, 906
REFR S 4, 343, 694
HART 4 —T 4 — 2,790, 664
7 7 v REGRE 2, 686, 485
(=gl AL 921, 528
26 E A 457, 189
Z Ofh Ak 104
&8E& A3 1,097,577, 843
fEE 14,743,897, 192
Class A — JPY Hedged Class 1, 551, 239, 660
Class B = JPY Unhedged Class 13, 192, 657, 532
14,743,897, 192
RITEHZRIE
Class A — JPY Hedged Class 1, 198, 603, 716
Class B = JPY Unhedged Class 8, 586, 978, 673

RWAF—OHYOMEE

Class A — JPY Hedged Class
Class B — JPY Unhedged Class

1. 2942
1. 5364



KEAT7 -NSUR-T7 K (BEANyCLEL 8A7ER)
B TUSk—0O—|

BIEEEE (2018F 8 A3IHIZRT LI-FE) (B . BAA)
g
SRR GFURBL 1, 054, 590 I H2EpR4%) 33, 203, 307
S A (JRURBL 137, 665, 079 PEERL) 389, 434, 363
Inis At 422,637,670
/A
HANT 4 —T 4 — 9,310, 305
B RN 5, 042, 556
RFH SN 4, 681, 162
A 5% AR REN 3,220, 291
77 v KRG E A 2,384, 637
% FE L REN 1,996, 432
DA A 415, 577
ER &t 27, 050, 960
FhF 2 395, 586, 710
EERUERER () &
E£H (B #:
FAMFES: 1,172,551, 809
S E 2 R B | Je O E 2 T A ES | ( 82,531,414)
EKRE BF 1,090, 020, 395
REIH (B) HOEE:
FAliFES: 313, 624, 535
A\ E 2 RS | Fe O E 2 T A ELS | 13, 548, 862
REHBFDOLTE At 327,173, 397
ERRVRERE &t 1,417,193, 792
BAICKIMEEDIEEE 1,812, 780, 502
MEELHIEE (2018F8 AIHIZKRT LI-EE) (B - BAMA)
BEAICLAMEEDE (B) %8
JLIEIEAS 395, 586, 710
FHIE 1, 090, 020, 395
AR FEHAE O IER S B4 327, 173, 397
BRAICK SMEEDEEE 1,812, 780, 502
ZASH Doy (415, 465, 082)
7 7 v ROZEFEFRORGZ L 2 Hi PE O JREE (4,292, 072, 430)
I PE OO RA (2,894, 757, 010)
i 17, 638, 654, 202
HIR 14, 743, 897, 192




KEIAT7 -NSUR-T7 K (BEANyHEL 8A7EDR)
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AMEEZAEAME (20185 8 A31HIRHE)
L b GES N IEAE

T@%k (86.8%) (BAL: [)
N)LF¥F— 0.1%)
CHEMICALS (0.196)

2, 300 Umicore S. A. 14, 255, 091

NLF—  F (BFR{E10, 438, 232) 14, 255, 091

hr+45 (5.1%)
CHEMICALS (1.19%)

27,000 Nutrien, Ltd. 169, 544, 271
OIL & GAS (2.5%)

81, 000 Suncor Energy, Inc. 369, 865, 782
PIPELINES (1.5% )

57, 800 Pembina Pipeline Corp. 218, 680, 296
h¥H (RS0, 206, 715M) 758, 090, 349

7252R (1.5%)
OIL & GAS (1.5%)
32, 000 TOTAL S.A. - ADR 222,621, 593

75 vA F (ERFRAME201, 198, 647F) 222, 621,593

a4y (1.1%)
MISCELLANEOUS MANUFACTURER (1.19% )

22, 500 Siemens AG — ADR 161, 682, 802
k4w & (EfRIR{EE151, 165, 535M) 161, 682, 802

ARAL Y (0.7%)
ENGINEERING & CONSTRUCTION (0.79% )
44, 000 Ferrovial S.A. 105, 727, 541

ANRA v & (EFIR{E101, 330, 875M) 105, 727, 541

BE (1.6%)
SEMICONDUCTORS (1. 6% )

49, 000 Taiwan Semiconductor Manufacturing Co., Ltd. — ADR 236, 894, 710
&% B (IGRIE190, 029, 619F) 236,894, 710

AXJR (4.6%)
AEROSPACE/DEFENSE (1.99% )

78, 900 BAE Systems PLC — ADR 278, 956, 328
MINING (1.99% )

53, 700 Rio Tinto PLC — ADR 285, 995, 807
PHARMACEUTICALS (0.8% )

26, 000 AstraZeneca PLC — ADR 110, 534, 601

A FJR F (EFEM637, 279, 631F) 675, 486, 736




XKEIAT7 -NSUR-T7 K (BEAYY
B fUuSkE—0O—]

A

BAPECE)

B AR B AN ]
TAUh (72.1%) (BfL - M)
ADVERTISING (1.7% )

97, 800 Interpublic Group of Cos, Inc. 253, 220, 308
AEROSPACE/DEFENSE (1.1% )
4, 400 Lockheed Martin Corp. 156, 326, 114
BANKS (8. 7% )
64, 200 First Hawaiian, Inc. 206, 374, 501
30, 300 JPMorgan Chase & Co. 384, 967, 653
9, 700 PNC Financial Services Group, Inc. 154, 389, 396
32, 100 SunTrust Banks, Inc. 261, 830, 084
116, 300 Umpqua Holdings Corp. 275,972, 801
1, 283, 534, 435
BEVERAGES (1.5% )
18, 200 PepsiCo, Inc. 226, 048, 161
BIOTECHNOLOGY (2.29% )
39, 500 Gilead Sciences, Inc. 331,694, 175
CHEMICALS (1.1%)
13, 500 LyondellBasell Industries NV Class A 168, 825, 736
COMPUTERS (0. 9% )
18, 600 Western Digital Corp. 130, 430, 031
DIVERSIFIED FINANCIAL SERVICES (1.49%)
85, 300 Virtu Financial, Inc. Class A 206, 195, 089
ELECTRIC (11.6% )
24, 400 Ameren Corp. 171,074, 705
26, 300 DTE Energy Co. 324, 114, 853
49, 803 Evergy, Inc. 315, 053, 237
35, 500 Exelon Corp. 172, 060, 806
23, 600 NextEra Energy, Inc. 445,132, 300
9, 000 Sempra Energy 115, 843, 775
22,100 WEC Energy Group, Inc. 165, 608, 740
1,708, 888, 416
FOOD (1.0% )
63, 400 Flowers Foods, Inc. 141, 656, 694
FOREST PRODUCTS & PAPER (1.0% )
25, 300 International Paper Co. 143, 467, 668
GAS (2.2%)
109, 300 NiSource, Inc. 328, 081, 099
LEISURE TIME (1.19% )
22, 800 Carnival Corp. 155, 457, 662
LODGING (0.3%)
5,700 Las Vegas Sands Corp. 41, 348, 350
OIL & GAS (1.49%)
27, 800 Helmerich & Payne, Inc. 202, 126, 275
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PHARMACEUTICALS (3.7% ) (B : A
19, 200 Johnson & Johnson 286, 753, 927
57,500 Pfizer, Inc. 264, 726, 844
551,480, 771

PIPELINES (1.4%)
27,800 ONEOK, Inc. 203, 174, 360

REITS (13.7%)

17,100 Alexandria Real Estate Equities, Inc. 243, 368, 730
51, 200 Blackstone Mortgage Trust, Inc. Class A 193, 369, 243
13, 300 CoreSite Realty Corp. 171, 766, 517
20, 300 Crown Castle International Corp. 256,677, 591
38, 000 Douglas Emmett, Inc. 164, 584, 385
5,500 Equinix, Inc. 265, 981, 508
15, 700 Equity LifeStyle Properties, Inc. 168, 657, 856
117,700 Host Hotels & Resorts, Inc. Class REIT 280, 991, 567
55, 000 Outfront Media, Inc. 121, 180, 670
39, 000 Weyerhaeuser Co. Class REIT 150, 103, 913

2,016, 681, 980

RETAIL (4.9%)

28, 500 Foot Locker, Inc. 155, 798, 966
7,900 Home Depot, Inc. 175, 872, 810
12, 600 L Brands, Inc. 36, 926, 700
16, 800 Walmart, Inc. 178, 574, 523
22,900 Williams—Sonoma, Inc. 178, 332, 683
725, 505, 682
SEMICONDUCTORS (3.2% )
51, 700 Maxim Integrated Products, Inc. 346, 659, 658
16, 100 QUALCOMM, Inc. 122, 664, 422
469, 324, 080
SOFTWARE (4. 7% )
32, 600 Microsoft Corp. 406, 056, 205
35, 900 Paychex, Inc. 291, 591, 507
697, 647, 712
TELECOMMUNICATIONS (3.39% )
39, 700 Cisco Systems, Inc. 210, 289, 961
45, 200 Verizon Communications, Inc. 272,502, 544
482, 792, 505
TAYA F (E{FE{ES, 904, 390, 001H) 10, 623, 907, 303
LEkt E (ERfF[R{M10, 803, 039, 255M) 12,798, 666, 125

IVAT4UIE (1.1%)
A—XbEZU7 (1.1%)
ENGINEERING & CONSTRUCTION (1.19%)
280, 000 Sydney Airport 161, 891, 653

F—R 37 & (BRFR(H158, 546, 375M) 161, 891, 653

TOAF4ULHHE F (RIERIE58, 546, 375M) 161, 891, 653
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EEF IS (10.8%)
INTa—4 (0.8%)
it ES (0.8%)
Golar LNG, Ltd.

Ush 1,020, 000 2.75% due 02/15/22 114, 654, 354
EiattES 114, 654, 354
N a—4 & (EFEE116, 713, 498M) 114, 654, 354
T4 U#EE(0.8%)
nittES (0.8%)
Endeavour Mining Corp.

USh 1, 195, 000 3.00% due 02/15/23® 124, 398, 109
EttiES 124,398, 109
TARUEE & (ERfREIE130, 440, 223M) 124,398, 109
TAUA 9.2%)
it ES 9.2%)
BioMarin Pharmaceutical, Inc.

USD 425, 000 0.60% due 08/01/24 50, 110, 999
Envestnet, Inc.

USD 700, 000 1.75% due 06/01/23® 85, 946, 130
Extra Space Storage LP

USh 2,000, 000 3.13% due 10/05/20@ ® 244, 054, 998
Finisar Corp.

UsD 310, 000 0.50% due 12/22/21® 31,761, 727
Gannett Co., Inc.

USD 260, 000 4.75% due 04/15/24® 30, 438, 675
GCI Liberty, Inc.

USD 87, 000 1.75% due 10/05/23@ ® 10, 130, 637
Guidewire Software, Inc.

USD 900, 000 1.25% due 03/15/25 108, 020, 428
Hope Bancorp, Inc.

UsSh 1, 560, 000 2.00% due 05/20/23@ ® 167, 341, 429
IH Merger Sub LLC

USD 310, 000 3.50% due 01/15/22 38, 592, 185
Liberty Expedia Holdings, Inc.

UsD 375, 000 1.00% due 07/05/22%@.® 41,807,913
Liberty Media Corp.

USD 1,475,000 2.13% due 04/07/23@- ® 166, 954, 053
Live Nation Entertainment, Inc.

USD 85, 000 2.50% due 03/15/23@ 9, 784, 506
NextEra Energy Partners LP

Usb 1, 450, 000 1.50% due 09/15/20% 164, 740, 123
PROS Holdings, Inc.

USD 425, 000 2.00% due 06/01/21® 46, 728, 993
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Rambus, Inc. (BAfL - M)

Ush 122, 000 1.38% due 02/01/23@ 12, 746, 608
Verint Systems, Inc.

USD 700, 000 1.50% due 06/01/21 79, 853, 931
Zillow Group, Inc.

USD 650, 000 1.50% due 07/01/23 68, 073, 919
EittiES 1,357,087, 254
TAYA F (E{FE{HET, 303, 128, 053M) 1,357,087, 254
fEERMTEES &t (BX4SIR(E1, 550, 281, 774M) 1,596, 139, 717

EHRE (2.0%)
FAUH (2.0%)
EHEE 2.0%)
JPMorgan Chase & Co.

USD 2,640, 659 1.18% due 09/04/18 292, 809, 419
EHEE & 292, 809, 419
TAUA F (BRIFEM293, 651, 767M) 292, 809, 419
EHRE F (BRGE(M293, 651, 767M) 292, 809, 419
HifiFEs% 5 (HISRAE12, 805, 519, 171H) 100. 7% 14, 849, 506, 914
8 (RERVZOMEERRR) 0.7 (105,609, 722)
MEE 100. 0% 14, 743,897,192

(a) BIRIAAATES: —  19334FEFERIEBIAIT4AMTIE-S < Bk 2 IR S NI AMIEESR. Zh D OFESRIE, BEkE bk S —RA0icid, WREEREE~0
TRFEN AR Cdo 5o BIBOIRENLWVIRY | T 6 OFERIZRBMEAR O L 13 A S,
(b) == VERAFATRES:
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Class A - JPY Hedged ClassD 4\ E A F#HELSI

20184 8 A3IHIRTE

= H5IHEFAH 298 RFER 5t 258 STl 2 i ($8) Sl (B) @At
JPY Societe Generale S.A. 43,330,563 10/16/2018 USD 390,922 ¥ 110,897 ¥ — ¥ 110,897
JPY Westpac Banking Corp. 187,646  10/16/2018 USD 1,692 637 - 637
JPY Westpac Banking Corp. 1,305,317 10/16/2018 USD 11, 823 — ( 1, 835) ( 1, 835)
JPY Westpac Banking Corp. 342,638 10/16/2018 USD 3,109 - ( 1, 035) ( 1, 035)
JPY Westpac Banking Corp. 86,487 10/16/2018 UsD 783 - ( 87) ( 87)
JPY Westpac Banking Corp. 160,841 10/16/2018 USD 1,458 — ( 314) ( 314)
JPY Westpac Banking Corp. 715,980 10/16/2018 USD 6, 409 7,426 - 7,426
JPY Westpac Banking Corp. 1,711,215,465 10/16/2018 USD 15, 303, 879 19, 244, 329 - 19, 244, 329
JPY Westpac Banking Corp. 8,108,097 10/16/2018 UsD 73,393 - ( 6, 063) ( 6,063)
JPY Westpac Banking Corp. 421,094 10/16/2018 USD 3,799 1,039 - 1,039
JPY Westpac Banking Corp. 167,086 10/16/2018 USD 1,518 — ( 750) ( 750)
JPY Westpac Banking Corp. 331,839 10/16/2018 USD 2,988 1, 443 - 1,443
JPY Westpac Banking Corp. 3,250,260 10/16/2018 UsD 29, 324 8, 198 - 8,198
JPY Westpac Banking Corp. 669,539 10/16/2018 USD 6, 064 — ( 850) ( 850)
JPY Westpac Banking Corp. 432,585 10/16/2018 USD 3, 854 6,515 - 6,515
JPY Westpac Banking Corp. 686,953 10/16/2018 USD 6, 241 - ( 3,004) ( 3,004)
JPY Westpac Banking Corp. 959,030 10/16/2018 USsD 8,718 - ( 4,770) ( 4,770)
USD Westpac Banking Corp. 64,860 10/16/2018 JPY 7,271, 481 — (100, 635) (100, 635)
USD Westpac Banking Corp. 624,209 10/16/2018 JPY 69,520, 532 — (509, 031) (509, 031)
USD Westpac Banking Corp. 51,980 10/16/2018 JPY 5,741, 677 5,090 - 5,090
USD Westpac Banking Corp. 4,960 10/16/2018 JPY 548, 720 - ( 333) ( 333)
USD Westpac Banking Corp. 20,433 10/16/2018 JPY 2,276, 326 — (17, 286) ( 17,286)
USD Westpac Banking Corp. 9,521 10/16/2018 JPY 1,067, 795 — ( 15,210) ( 15,210)
USD Westpac Banking Corp. 3,087 10/16/2018 JPY 345, 150 - ( 3,882) ( 3,882)
USD Westpac Banking Corp. 12,965 10/16/2018 JPY 1, 436, 308 - ( 2, 880) ( 2, 880)
USD Westpac Banking Corp. 7,703 10/16/2018 JPY 856, 471 — ( 4,821) ( 4,821)
USD Westpac Banking Corp. 86,005 10/16/2018 JPY 9, 463, 148 45, 429 - 45, 429
USD Westpac Banking Corp. 55,290 10/16/2018 JPY 6, 099, 365 13, 442 - 13, 442
USD Westpac Banking Corp. 858,535 10/16/2018 JPY 94,922,174 - ( 4,018) ( 4,018)
USD Westpac Banking Corp. 5,747 10/16/2018 JPY 632, 231 3, 111 - 3, 111
USD Westpac Banking Corp. 116,195 10/16/2018 JPY 12,831, 508 14, 840 - 14, 840
USD Westpac Banking Corp. 49,921 10/16/2018 JPY 5,637,431 - ( 18,240) ( 18,240)
USD Westpac Banking Corp. 5,061 10/16/2018 JPY 560, 772 - ( 1,234) ( 1, 234)
USD Westpac Banking Corp. 1,345 10/16/2018 JPY 148, 303 378 — 378
¥19,462,774 ¥ ( 696,278) ¥ 18, 766, 496
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Class B = JPY Unhedged ClassD4\E&E FHEG 20185 8 A3IHIRE

g8 HEIHEF A Ri9EE RER 5 RH9%E Bl FHE (8)  SFE (B) @A
AUD  Westpac Banking Corp. 21,810 10/16/2018  USD 16,112 ¥ — ¥( 37,395) ¥( 37,395)
USD  State Street Bank & Trust Co. 173,372 10/16/2018  AUD 233, 999 456, 723 - 456, 723
USD  State Street Bank & Trust Co. 89,250 10/16/2018  EUR 75,996 60, 166 - 60, 166

¥ 516,889 ¥ ( 37,395 ¥ 479,494

BE

AUD - 5 Rv
EUR - =—n
JPY - HAH
Ush - >k Kb

T NT 1 TEE| DB
UTORIART 7 FOFT VAT 4 TSI OB TH 5,

m315 Tboms  amens ERER  BEEA o

[EBETUNT 4T

SHEAEFRIESI
Societe Generale S.A. ¥ 110,897 ¥ - ¥ — ¥ — ¥ 110, 897
State Street Bank & Trust Co. 516, 889 - — — 516, 889
Westpac Banking Corp. 19, 351, 877 (733, 673) — — 18,618, 204
&&t ¥ 19,979,663 ¥ (733,673) ¥ — ¥ — ¥ 19,245,990

kML, T 7 RORAE LTS AICIG e (F73EBIEID) AU DZM]Y (F/2E334h) OfEsH LD L TWD, MEEIE, F—0ikEAKKIC
59 Al — ORIN IS BN L TR ZEH T 5 2 L3R bR T D,
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