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)
2020
762,239,253 98.06%
15,118,832 1.94%
777,358,085 100.00%
(@)
2020
() () (%)
() ()
1|Equity Income Fund Class A 382,691,348 0.9323 1.0337 50.89%
356,796,132 395,588,046
2|Total Return Fund JPY Class 524,987,411 0.6551 0.6984 47 .17%
343,920,815 366,651,207
98.06%
98.06%
2020
2020
(@)
2013 28 88 1.0000
2014 24 769 774 1.0481 1.0561
2014 29 953 977 1.0687 1.0967
2015 23 1,884 1,901 1.0569 1.0689
2015 24 1,968 1,992 0.9972 1.0092
2016 29 1,885 1,908 0.9543 0.9663
2016 29 1,762 1,785 1.0304 1.0424
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2017 22 2,101 2,122 1.0426 1.0546
2017 29 1,526 1,550 1.0341 1.0491
2018 2 1,467 1,494 1.0378 1.0558
1o 1,385 1,402 1.0348 1.0468
2018 22 ’ ’
u 1,194 1,209 0.9984 1.0104
2019 22 ’ i
2019 1,180 1.0045
2019 1,191 1.0143
2019 1,153 0.9942
2019 1,162 1.0109
2019 1,154 1.0142
12
2019 29 1,157 1,171 1.0053 1.0173
2019 1,159 1.0065
2019 1,154 1.0127
2019 10 1,128 1.0135
2019 11 1,121 1.0162
2019 12 1,112 1.0250
2020 1,014 1.0295
13
2020 25 948 961 1.0257 1.0377
2020 909 0.9838
2020 777 0.8549
2013 28 2014 24 0.0080
2014 25 2014 22 0.0280
2014 23 2015 23 0.0120
2015 24 2015 24 0.0120
2015 25 2016 22 0.0120
2016 23 2016 22 0.0120
2016 23 2017 22 0.0120
2017 23 2017 22 0.0150
2017 23 2018 22 0.0180
10 2018 23 2018 22 0.0120
11 2018 23 2019 22 0.0120
12 2019 23 2019 22 0.0120
13 2019 23 2020 25 0.0120
2013 28 2014 24 5.6%
2014 25 2014 22 4.6%
2014 23 2015 23 0.0%
2015 24 2015 24 4.5%
2015 25 2016 22 3.1%
2016 23 2016 22 9.2%
2016 23 2017 22 2.3%
2017 23 2017 22 0.6%
2017 23 2018 22 2.1%
10 2018 23 2018 22 0.9%
11 2018 23 2019 22 2.4%
12 2019 23 2019 22 1.9%
13 2019 23 2020 25 3.2%
+ x 100
2013 28 2014 24 754,404,957 20,212,105
2014 25 2014 22 377,310,707 219,649,749
2014 23 2015 23 1,018,656,483 127,217,739
2015 24 2015 24 590,044,478 399,398,715
2015 25 2016 22 187,631,528 185,904,030
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2016 23 2016 22 155,450,515 420,165,677
2016 23 2017 22 656,847,727 352,206,316
2017 23 2017 22 230,217,811 769,838,664
2017 23 2018 22 324,714,469 386,871,467
10 2018 23 2018 22 52,689,745 127,190,129
11 2018 23 2019 22 36,824,648 180,106,925
12 2019 23 2019 22 33,728,273 78,161,179
13 2019 23 2020 25 11,930,204 238,757,263

)
2020
11,385,160,168 98.23%
205,714,229 1.77%
11,590,874,397 100.00%
)
2020
() () (%)
() ()
1|Equity Income Fund Class B 4,710,740,082 1.1602 1.2542 50.97%
5,465,609,779 5,908,210,210
2|Total Return Fund USD Class 6,017,303,844 0.8774 0.9102 47.25%
5,279,654,897 5,476,949,958
98.23%
98.23%
2020
2020
)
2013 28 1,594 1.0000
2014 24 11,729 11,808 1.0952 1.1032
2014 29 12,322 12,848 1.1097 1.1577
2015 23 22,863 23,709 1.2012 1.2592
2015 24 37,062 39,005 1.1166 1.1846
2016 29 35,818 36,346 0.9823 0.9973
2016 29 31,143 31,558 0.9487 0.9607
2017 29 28,371 29,471 1.0677 1.1077
2017 29 23,677 24,163 1.0155 1.0355
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2018 29 19,443 20,018 1.0088 1.0368
10 17,982 18,254 1.0404 1.0554
2018 22 ’ ’
u 16,325 16,522 1.0184 1.0304
2019 22 ’ ’
2019 16,098 1.0259
2019 16,111 1.0465
2019 15,463 1.0139
2019 15,299 1.0147
2019 15,370 1.0281
12
2019 29 14,885 15,068 1.0004 1.0124
2019 14,872 1.0019
2019 15,061 1.0258
2019 10 15,039 1.0363
2019 11 14,794 1.0459
2019 12 14,629 1.0594
2020 14,299 1.0543
13
2020 25 14,310 14,520 1.0700 1.0850
2020 13,623 1.0202
2020 11,590 0.8754
2013 28 2014 24 0.0080
2014 25 2014 22 0.0480
2014 23 2015 23 0.0580
2015 24 2015 24 0.0680
2015 25 2016 22 0.0150
2016 23 2016 22 0.0120
2016 23 2017 22 0.0400
2017 23 2017 22 0.0200
2017 23 2018 22 0.0280
10 2018 23 2018 22 0.0150
11 2018 23 2019 22 0.0120
12 2019 23 2019 22 0.0120
13 2019 23 2020 25 0.0150
2013 28 2014 24 10.3%
2014 25 2014 22 5.7%
2014 23 2015 23 13.5%
2015 24 2015 24 1.4%
2015 25 2016 22 10.7%
2016 23 2016 22 2.2%
2016 23 2017 22 16.8%
2017 23 2017 22 3.0%
2017 23 2018 22 2.1%
10 2018 23 2018 22 4.6%
11 2018 23 2019 22 1.0%
12 2019 23 2019 22 0.6%
13 2019 23 2020 25 8.5%
x 100
2013 28 2014 24 11,912,536,748 1,202,139,139
2014 25 2014 22 2,479,705,345 2,085,536,360
2014 23 2015 23 10,665,362,988 2,736,380,960
2015 24 2015 24 16,789,309,618 2,630,329,629
2015 25 2016 22 5,702,800,054 2,432,266,205
2016 23 2016 22 557,272,438 4,194,452 ,648
2016 23 2017 22 1,219,410,124 7,473,108,793
2017 23 2017 22 788,141,899 4,044,985,789
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2017 23 2018 22 467,068,259 4,508,211,544
10 2018 23 2018 22 299,994,293 2,289,269,799
11 2018 23 2019 22 182,678,596 1,437,202,284
12 2019 23 2019 22 121,512,848 1,273,059,838
13 2019 23 2020 25 147,416,449 1,652,261,758

)
2020
557,623,805 98.26%
9,879,160 1.74%
567,502,965 100.00%
)
2020
() () (%)
() ()
1|Equity Income Fund Class A 280,442,302 1.3195 1.0337 51.08%
370,070,082 289,893,207
2|Total Return Fund JPY Class 383,348,509 0.7806 0.6984 47.18%
299,273,817 267,730,598
98.26%
98.26%
2020
2020
)
2013 28 35 1.0000
2014 24 473 1.0517
2014 22 664 1.1008
2015 23 857 1.1011
2015 24 906 1.0506
2016 2 813 1.0178
2016 22 790 1.1121
2017 2 1,005 1.1389
2017 22 1,010 1.1465
2018 2 1,037 1.1703
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10
2018 2 991 1.1810
11
2019 29 861 1.1529
2019 760 1.1624
2019 749 1.1761
2019 715 1.1550
2019 715 1.1769
2019 718 1.1831
12
2019 2 714 1.1750
2019 715 1.1764
2019 718 1.1860
2019 10 719 1.1893
2019 11 718 1.1949
2019 12 716 1.2076
2020 687 1.2154
13
2020 25 676 1.2133
2020 649 1.1639
2020 567 1.0152
2013 28 2014 24 5.2%
2014 25 2014 22 4.7%
2014 23 2015 23 0.0%
2015 24 2015 24 4.6%
2015 25 2016 22 3.1%
2016 23 2016 22 9.3%
2016 23 2017 22 2.4%
2017 23 2017 22 0.7%
2017 23 2018 22 2.1%
10 2018 23 2018 22 0.9%
11 2018 23 2019 22 2.4%
12 2019 23 2019 22 1.9%
13 2019 23 2020 25 3.3%
x 100
)
2013 28 2014 24 455,611,353 5,680,521
2014 25 2014 22 221,148,386 67,422,966
2014 23 2015 23 319,002,102 143,593,458
2015 24 2015 24 178,331,763 94,284,244
2015 25 2016 22 83,862,579 148,156,696
2016 23 2016 22 68,117,696 155,740,894
2016 23 2017 22 315,949,259 143,959,380
2017 23 2017 22 136,529,519 138,415,361
2017 23 2018 22 195,543,740 190,151,249
10 2018 23 2018 22 43,210,627 90,691,613
11 2018 23 2019 22 16,712,871 108,647,511
12 2019 23 2019 22 9,743,171 149,158,538
13 2019 23 2020 25 5,726,123 55,729,969
)
2020
3,532,272,264 98.39%
57,766,182 1.61%
3,590,038,446 100.00%

48/188



EDINETOOOO
o o o o o o {015y
Ooooooooooooooooooad

(@)
2020
() () (%)
() ()
1|Equity Income Fund Class B 1,461,877,266 1.6318 1.2542 51.07%
2,385,573,931 1,833,486,467
2|Total Return Fund USD Class 1,866,387,385 1.0361 0.9102 47 .32%
1,933,815,928 1,698,785,797
98.39%
98.39%
2020
2020
)
2013 28 908 1.0000
2014 24 6,774 1.1047
2014 2 7,485 1.1702
2015 23 10,620 1.3336
2015 24 11,136 1.3135
2016 2 9,711 1.1709
2016 29 8,752 1.1443
2017 29 8,718 1.3388
2017 29 7,392 1.2975
2018 29 6,008 1.3229
10
2018 2 5,657 1.3840
11
2019 29 4,995 1.3711
2019 4,873 1.3838
2019 4,873 1.4141
2019 4,712 1.3725
2019 4,695 1.3763
2019 4,740 1.3973
12
2019 2 4,597 1.3622
2019 4,604 1.3642
2019 4,702 1.3994
2019 10 4,648 1.4167
2019 11 4,533 1.4327
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2019 12 4,443 1.4541
2020 4,355 1.4537
13
2020 25 4,400 1.4788
2020 4,194 1.4101
2020 3,590 1.2129
2013 28 2014 24 10.5%
2014 25 2014 22 5.9%
2014 23 2015 23 14.0%
2015 24 2015 24 1.5%
2015 25 2016 22 10.9%
2016 23 2016 22 2.3%
2016 23 2017 22 17.0%
2017 23 2017 22 3.1%
2017 23 2018 22 2.0%
10 2018 23 2018 22 4._6%
11 2018 23 2019 22 0.9%
12 2019 23 2019 22 0.6%
13 2019 23 2020 25 8.6%
+ x 100
(2
2013 28 2014 24 6,351,085,762 218,355,406
2014 25 2014 22 1,559,517,409 1,295,091,835
2014 23 2015 23 3,175,534,168 1,609,182,188
2015 24 2015 24 1,928,063,645 1,413,498,236
2015 25 2016 22 902,337,492 1,086,074,484
2016 23 2016 22 203,940,389 850,056,055
2016 23 2017 22 355,157,507 1,491,076,377
2017 23 2017 22 300,614,428 1,115,437,474
2017 23 2018 22 138,705,116 1,294,411,438
10 2018 23 2018 22 97,739,565 551,736,886
11 2018 23 2019 22 94,256,687 538,588,278
12 2019 23 2019 22 43,636,158 311,913,379
13 2019 23 2020 25 42,819,594 442,453,952
(@)
2020
7,753,183 100.03%
2,011 0.03%
7,751,172 100.00%
)
2020
() () (%)
() ()
1 7,768,721 0.9984 0.9980 100.03%
7,756,740 7,753,183
100.03%
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2013 28 ! 1.0000

o1s 1 1.0003

2014 2 ! 1.0003

o5 23 2 1.0002

2015 24 2 1.0002

o6 2 16 1.0001

o5 2 17 0.9998

w17 2 7 0.9994

2017 2 ! 0-9990

o152 8 0.9985

10

2018 22 ! 09983

11

wols 2 6 0.9980

2019 6 0.9978

2019 6 0.9977

2019 6 0.9976

2019 6 0.9976

2019 6 0.9975

12

2019 22 ° 0-9976

2019 6 0.9976

2019 3 0.9976

2019_10 3 0.9972

201911 3 0.9971

2019 12 3 0.9970

2020 3 0.9970

13

o 25 3 0.9971

2020 3 0.9971

2020 7 0.9967
201328201424 0.0%
201425 2014 2 0.0%
2004 23 2015 23 0.0%
2015 242015 24 0.0%
2005 25 2016 22 0.0%
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2016 23 2016 22 0.0%
2016 23 2017 22 0.0%
2017 23 2017 22 0.0%
2017 23 2018 22 0.1%
10 2018 23 2018 22 0.0%
11 2018 23 2019 22 0.0%
12 2019 23 2019 22 0.0%
13 2019 23 2020 25 0.1%
+ x 100
(D)
2013 28 2014 24 9,107,754 8,017,756
2014 25 2014 22 9,998 39,988
2014 23 2015 23 1,359,630 39,988
2015 24 2015 24 12,003,706 11,856,414
2015 25 2016 22 23,633,564 10,129,071
2016 23 2016 22 3,869,177 2,815,915
2016 23 2017 22 4,086,462 13,362,706
2017 23 2017 22 1,711,869 1,585,621
2017 23 2018 22 1,098,492 596,774
10 2018 23 2018 22 65,118 645,376
11 2018 23 2019 22 582,869 2,205,090
12 2019 23 2019 22 419,367 405,924
13 2019 23 2020 25 342,044 3,230,015
)
2020
27,113,846 72.80%
10,129,262 27.20%
37,243,108 100.00%
()
2020
() () (%)
() ()
1|115 7,000,000 100.46 100.42 1.0000 18.87%
7,032,480 7,029,491 2020/08/31
2|122 5,000,000 100.91 100.59 0.9000 13.51%
5,045,650 5,029,725| 2020/11/30
3|18 5,000,000 100.65 100.56 0.9000 13.50%
5,032,750 5,028,295| 2020/11/17
41110 5,000,000 100.41 100.32 1.3000 13.47%
5,020,900 5,016,130 2020/06/30
5|107 5,000,000 100.69 100.20 1.3000 13.45%
5,034,750 5,010,205| 2020/05/29
72.80%
72.80%
2020
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22 25
38,253,433 70,317,449
1,133,358,471 933,942,477
1,171,611,904 1,004,259,926
1,171,611,904 1,004,259,926
7,905,701
2,303,197 1,849,543
1,855,026 52,099,315
26,278 25,799
1,734,971 1,703,356
59,525 58,952
13,884,698 55,736,965
13,884,698 55,736,965
1,151,598, 646 924,771,587
6,128,560 23,751,374
36,323,539 33,836,580
1,157,727,206 948,522,961
1,157,727,206 948,522,961
1,171,611,904 1,004,259,926
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31 23 23

22 25
26,977,194 25,557,752
124 168
6,143,279 22,164,873
33,120,597 47,722,793
11,248 8,944
156,825 155,355
10,353,470 10,256,203
60,466 59,191
10,582,009 10,479,693
22,538,588 37,243,100
22,538,588 37,243,100
22,538,588 37,243,100
98,614 436,113
1,910,737 6,128,560
197,637 182,868
197,637 182,868
692,589 6,434,826
692,589 6,434,826
13,905,725 12,932,215
6,128,560 23,751,374
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23
25
@
@
23 25
22 25
1,196,031,552 1,151,598, 646
33,728,273 11,930,204
78,161,179 238,757,263
1,151,598,646 924,771,587
31 23 23
22 25
67 31 22 73 24
124,502,809 1,059.28 127,030,387 1,110.16
2,350,711 20 2,288,497 20
4,021,521 3,971,003
0 0
88,346,395 87,005,428
32,134,893 36,053,956
124,502,809 127,030,387
(1,059.28 ) (1,110.16 )
2,350,711 2,288,497
(20 ) (20 )
68 31 22 74 10 23
125,335,758 1,069.41 125,448,783 1,115.30
2,344,007 20 2,249,606 20
3,532,002 2,826,731
0 0
88,262,090 85,566,367
33,541,666 37,055,685
125,335,758 125,448,783
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(1,069.41 ) (1,115.30 )
2,344,007 2,249,606
(20 ) (20 )
69 22 75 11 22
124,443,981 1,073.12 123,931,961 1,119.71
2,319,301 20 2,213,636 20
2,748,110 2,702,407
0 0
87,433,707 84,406,733
34,262,164 36,822,821
124,443,981 123,931,961
(1,073.12 ) (1,119.71 )
2,319,301 2,213,636
0 ) (20 )
70 24 76 12 23
125,460,113 1,087.26 123,824,857 1,136.15
2,307,813 20 2,179,732 20
3,939,930 3,970,786
0 0
87,052,457 83,151,200
34,467,726 36,702,871
125,460,113 123,824,857
(1,087.26 ) (1,136.15 )
2,307,813 2,179,732
(20 ) (20 )
71 22 77 22
124,532,086 1,092.05 123,653,946 1,149.63
2,280,696 20 2,151,201 20
2,826,799 3,601,038
0 0
86,084,533 82,102,271
35,620,754 37,950,637
124,532,086 123,653,946
(1,092.05 ) (1,149.63 )
2,280,696 2,151,201
(20 ) (20 )
72 22 78 25
126,152,760 1,095.46 106,310,399 1,149.59
2,303,197 20 1,849,543 20
2,695,068 1,845,133
0 0
87,526,024 70,624,276
35,931,668 33,840,990
126,152,760 106,310,399
(1,095.46 ) (1,149.59 )
2,303,197 1,849,543
(20 ) (20 )
23
25
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25
€))
@
22
7,700,979
7,700,979
25
8,233,141
8,233,141
22
25
23 25
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22 25
1.0053 1.0257
10,000 10,053 10,000 10,257
Equity Income Fund Class A 389,608,696 515,530,226
Total Return Fund JPY Class 535,327,855 418,412,251
924,936,551 933,942,477

Equity Income Fund Class A

2019 30

Equity Income Fund 2019 30

2019 30

( 10,001,067,090 ) 11,129,929,874
198,809 198,700

30,431,475

24,628,809
3,729,437
3,728,669

35,396

11,192,682,360

5,779,130

30,616,271
5,520,204
5,497,331
4,467,552
4,282,892
1,820,716

917,502

58,901,598
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Class

Class

Class

Class

JPY Hedged Class

JPY Unhedged Class

JPY Hedged Class

JPY Unhedged Class

11,133,780,762

1,113,604,196

10,020,176,566

11,133,780,762

884,808,845

6,796,753,638

Class A - JPY Hedged Class 1.2586

Class B - JPY Unhedged Class 1.4743
2019 30

( 442,152 34,309,558

( 97,386,579 ) 303,266,105

71/188

337,575,663

9,980,297
4,763,867
4,319,769
2,634,354
2,197,242
1,860,585

9,712

25,765,826

311,809,837

409,759,730

(14,745,749)

395,013,981

(915,124,959)

5,107,162
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(910,017,797)

(515,003,816)

(203,193,979)

2019 30

311,809,837
395,013,981

(910,017,797)

(203,193,979)

(316,141,764)

(3,090,780,687)

(3,610,116,430)

14,743,897,192

11,133,780,762

2019 30
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. S .C S EFN
e (26 TX) (WL - 1)
A (6 1%
CHEMICALS (1.9%)
39, 000 Butriem, Ltd 208, 473, 022
OIL & GAS (1.8%)
6, 100 Sumcor Emergy. Ine. 205, (A3, 063
PIPELINES (1.9%)
b5, 200 Fombina Fipeline Corp. 214, BAT, D&
TELECOMMUNICATIONS (0, 5%)
14, 00 TELUS Corp. 53, BHD, 47
#+  H(RRNE 600, 508, 268 [) B2, Hi6, B4
B3 (0. 7%)
TRARSPORTATION (0, T%)
26, 000 Kyashu Railway Co. B2, B10, 000
BE W (RBME 83, 202 640 M) 82, B10, 000
At (LW
ENGINEERING & CONSTRUCTION (1. 5%)
5T, 00y Ferrovial 5 A 172, 368, 032
Al 2 WM 132, 953, 476 ) 172, 36R,032
AFY 2 (405
MINING (1. 6%)
31, 00y Rio Timto PLC - ADR 166, 433, 234
PHARMACEUTICALS (2. 6%}
59, 000 Astraleneca PLC - ADR 282, 002, B4S
AHY = W ORMNGE 398, 264, 991 F) 48R 435,080
FAUD (7648
ADVERTISING (0. 9%)
48, Q0 Interpublic Group of Cos, Imc. 100, 287, BOG
AEROSFACE/DEFENSE (2. 6%)
PR Lockheed Martin Corp. 85, Fi, 486
BANES (5. 5%)
I3, 000 Citigrowp, Inc, 157, 09, 304
), By Comerica, Inc. 136, 111, B54
7, S0 JPeorgan Chase & Co. 320, BTS, BHO
613, 591, T18
BEVERAGES (2. 2%)
41, 000 Coca=Cola Co. 230, 631, 048
BIOTECHNOLOGY (1. 5%)
I5, 150 Gilead Sciemces, Inc. 169, GIZ, #97
DISTRIBUTTON/VHOLESALE (1. 2%)
T, A0 Watsco, Inc. 128, 464, 10T
DIVERSIFIED FINANCIAL SERVICES (1.3%)
75, 000 Virtu Financial, Ine. Class A 140, B64, 447
ELECTRIC (14.1%)
15, 00y Ameren Corp. 122, B3G, 299
1, 300 Iominion Energy, Inec. 176, 512, TT1
20, DOy DTE Energy Co. 2, Zbls, 208
35, 500 Evergy. Imc. 44, 929, 583
19, Exelon Carp. 46, 311, 839
16, S0y lextEra Epergy, Inc. 383, 695, 06]
12, 800 Sempra Energy 162, 406, 445
T, 400 WEC Energy Group, Imc. 76, 224, T48
1, 685, 191, 954
FOOD (1. 1%)
49, OOy Flowers Foods, Inc. 11B, 585, 192
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e ERE AEEE
WEM (20 TR) (HEA) (Ml : )
TAUSL (76 4%) (BER)
GAS (2. 5%)
BT, ) NiSeurce, Ine 2T, 882, 868
INSURANCE (1. 3%)
3, 400 Hariford Financial Services Group. Ime. 144, 755, 451
OIL & GAS SERVICES (0. 7%)
3, 5 Schlunberger, Lud B0, 893, 834
PHARMACEUTICALS (4. 2%)
11, ) Briztol-Nyers Squibb Co. 56, 126, 291
15, 200 Johnson & Johnsonm 207, 6, 533
B, 600 Pfizer, Inc. 306, 030, 625
468, 253, 449
PIPELINES (3. 0%)
24, 200 ONEDE, Imc. 183, 0497, 574
5, 400 Willisms Cos, Ine. 146, 293, 282
329, 390, 856

PRIVATE EQUITY (0. 5%)

25, 000 Eennedy=¥ilson Holdings, Inc. 56, 673, 051

REITS (16.0%)
L5, B0 Alexandrin Real Estate Eguities, Inc. 251, 295, 300
13, 00 Mmericold Realty Trust 127, 571, 427
45, (0 Blackstone Mortgage Trust, Inc. Class A 166, 223, 067
13, G Crown Castle Intermatiomal Cosp. 14, 186, 064
2, 200 Equinix, Inc. 120, 001, 947
13, 60 Equity LifeStyle Properties, Inc, 194, 478, 016
0, 00d Matiomal Retail Properties, Imc. Class REIT 119, 200, 833
35, () Dutfront Media, Inc. 102, 06, 259
36, 200 STORE Capital Corp. 145, 040, 871
T.241 Terremo Realty Corp. 38, 60, 210
63, Tod Weyerhmeuser Co, Class REIT i77, 8493, 391
1, G648, 791, 395

RETAIL (7. 6%)
9, 500 Cracker Barrel 0ld Country Store, Imec, 166, T85, 635
47, 100 Faot Locker, Imec. 180, 929, 350
@, S0 Home [epot, lnc 229, 819, 311
=, 200 Walmart, Inc. 360, 244, 450
B46, TTH, 726

SEMICONDUCTORS (2 0%)

16, 056 Maxim Integrated Products, Inc. 3, 182, 129
G, 000 QUALCTNM, Inc. T4, 294, 068
4, 40 Texms Instruments, I[mc, 67, 795, 951

206, 272, 148
SOFTWARE (4. 2%)
12, Tod Microsoft Corp. 185, B40, 997
X2, 500 Faychex, Ine. 81, 841, 508
$47, 6a2, 503
TELECOMMUNICATIONS (6. 0%)
1, Tod Cisco Systems, Imc. 256, BT, D68
48, ) Verizon Commanications, Ime. 0L, 406, 261
G50, 75, 320
FAUS (SN 7,433, 922 650 [) 8, 490, 358, 164
it M (AN 8, 738, 831,933 A) B, 876, 298, 820
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LU 1 E TN

W (9, 9% (i - )
AL a—¥ (0.5
SRS (0. 5%
Golar LNG, Lid,

(111 1, 020, (D0 2 6% due 02/16/22 93, 674, 938
ERiEe o 93, 674, 938
AZa—F HIRBNE 116 713, 48 M) 93, 674, 938
= -kl 1%
(L. 1)
Endeavour Mining Corp.

Sk 1005, 000 3008 due 02/15/23% 123, 464, 071
MRS M 123, 483, 071
A B WORRNE 119,524, 72 M) 123, 494, 071
TAUD (8.0%)
WM (5. 0X)
BioMarin Pharmaceut ical, Ine,

[1=11] 426, 000 O 60% dus 08,/01/24 45, T03, T156
CORMED Corp.

(111 135, o0 T 63N due @2/01/24% 18, 344, 021
DocuSign, Inc.

(111 700, DD 0. 50% due 09/15/23% 1. B&T, 96T
Envestmet, Inc,

(] 200, D00 1. T6% dus 06/01/23 23 2
Finisar Corp.

USD a0, 0o 0. 50% due 12/22/1™ 31, 986, 481
Fortive Corp.

5711 196, 000 0 86% due 02/15/22% 20, 833, 758
GCI Liberty, Inc.

(1] 87, 000 1. T6% due 10/06/23%"™ 11, 260, 459
Guidewire Software, Inc.

(=1 600, (00 1. 25% due /1515 T, 195, 805
Hope Bancorp, Inc.

(1511 10001, WY T 0% due 05/20/23% 9, G0, 153
Liberty Media Corp.

(1] 1, 550, 000 2 135 due 04/07/23%hW 168, 740, 603
MextEra Energy Partpers LP

UsD 1,450, 000 1. 50% dus 081600 160, 134, 431
Proofpoint, Inc.

{1511 165, (00 0. 25% due 08/15/24% 18, 244, 255
Rambuz, Inc.

(111 122, 00 1. 38% due 02/01/23 12, 822, 590
Splunk, Inc.

(1] ATE, 000 0. 50% due 09/15/23™ 42, 264, 9B8
Verint Systems, Inc.

VSl 600, (00 1. 50% due 06/01/21 68, 314, 065
||'l:hu'r Inlel"l.ech.lwlun. Ine.

(1) 1, 1340, (i 2. 25% due 06/15/25 111, 645, 216
Lillow Growp, Inc.

sk 650, 000 1. 50% due OT/01/23 64, b52, Tdd
EREEE N 883, 532, 559
FAUD (RN T4, Tod, 068 M) EHB, 632, 559
BRI AEER B (TCRREE 1, 101, 002, 288 1) 1. 102, 700, 568
SRR (1. 450
A %Y (00w
R (0. 0% 4
HSBC Bank PLC

EUR 23, 008 (0, B3Y%" due 09/02/19 2, B9, 426

EWEE 2, 689, 438
AFUE HORBNE 2,850, 862 [) 2, 689, 436
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- SR (%) SEEE
EREE (L () (B - P
FAUD (L4
HEME S (1. 4%)
JPorgas Chass & Co.
D F06, 590 1, 39% due 090319 148, 241, 050
EREE ® 148, 241, 060
FAlh HORBNE 143, 382 006 A 148, 241, 060
MG RN 151, 232 s P 160, 30, 488
WEER HOREEE 10,001, 067, 090 M) 100. 0% 11,129, 929,874
MR UFEOBBMR (RN 0.0 3 850,888
-7 100. 1% 11, 133, T80, T62
{a) BHNAGASES — 19SMEERERANGACE-S BRESERIACTEESR, Ch o ORI, R Rk S LML,

(b) =—A-BHfraEs
() 0, e
Tz—pBTOEREROERIIY e A=ty FEROSBESARD ET,

Class A - JPY Hedged Class (D EAET-#ERE|

20194E 8 B 30 AEEE

WA R~ OETESTETHS, WEOHRESZGERY, ZhoOFERITREE SR LS shie,

B miERy il ) o il = e i FEE (B R O SR

EIR  Zociete Generale 3. A 3970 1017729  USD 4.4 ¥ - ¥ (3, 962 ¥ (3, 952)
J Societe Generale 5. A o9, 989 10A1TS2M9  USD 2,635 61 - L1
JPY Seate Street Bamk & Trwest Co. 1,402, 159,664 101772009 USD 12,968, 528 30, D03, BEE 30, 003, BEE
JPY  Seate Sereet Bamk b Trest Co. 165, 838 10177209 LSD 1, B&5 s 233
JFY Weatpac Hanking Corp. TR, 407  101TS2M9  USD T3 L - & B8
JPY Westpac Banking Corp. 58,608 101772019 USD 556 B (147] ClT)
JFY  Westpac Banking Corp. 370, 213 10/177209  LSD 3,507 - (B54) (B54)
JFY Weatpac Banking Corp. 4,103,678 10177209 USD 38, 751 3 487 - 3 487
JPY Westpac Banking Corp. 231,186 10172009 LSD 2,152 3, 6 3, 4B
JFY  Westpac Banking Corp. 97,832  10/17/°2019 LSD S06 1, 963 - 1,953
JFY Westpac Banking Corp. 107,644 10177209 USD 1. 009 - (131) [N
JFY Westpac Banking Corp. 450, 428 101772009 USD A, BT B (2, 251) (2, 251)
JPY  Westpac Banking Corp. 46,043 10177209  LSD B, 094 1, 034 - 1,084
JFY Westpac Banking Corp. 912,336 10177209 USD B, 630 - (B01) (801}
JPY Westpac Banking Corp. L, 466, 406 101772009 LSD 13, B53 B . B84
UE Civibank NA 678 T8 JRY 71, 44 438 - 438
UEr  Civibank MA 6,640 IITSIME  JPY T, 536 - 2, 1w (2, 10y
USh  Citibank HA 5031 10/17/2019 EIR L] 1, 161 . 10, 161
U5 Zociete Generale 3. A 4,378 1017/2009 ELR 3,94 3, - 3, B0a
VS Ssate Street Bamk & Trast Co, 539,047 T2me TR 51, 834, =2 - (5, 358, 4620 (5, 368, 462)
U5  Seate Street Bamk & Trest Co. 56,344 101772009 JRY 5,985, 520 (24, 248) {24, 246)
U5 Westpac Banking Corp. B3, 341 729 JRY 7,364, 405 {17, B16) {17, B1B)
Vsl Westpac Banking Corp. 4,621 IWITSIME  JPY 497, 26 8, 297) (8, 297}
USh  Westpac Banking Corp. dl6 10172008 JRY dd, B2 (821) (821}
U5 Westpac Banking Corp. 8,348 1007/2009 TRV o, TTE {18, 514) {18, Bi4)
VS Westpac Banking Corp. 8,088 117S2M9  JPY B4, M0 {17, 4420 {17, 442)
US)  Westpac Banking Corp. 4,174 1017209 JRY A48, 474 (8, BT5) (8, BTS)
U5 Westpac Banking Corp. E. 042 1017/2009  JPY 638, 161 {7, 4B5) (7, 488)
Vsl Westpac Banking Corp. 2 WwTIme Y H, 519 (432 (4320
USh  Westpac Banking Corp. 47,236 10172009 JRY 5,072,110 (T4, 127) (T4, 127)
LS Wesrpac Bankirg Corp. 8,543 TS2ME TR 918, T84 (14, B5E) {14, B56)
Vsl Westpac Banking Corp. 0,482 101TSIMe  JPY 3370 121 {44, 905) {44, W08}
US)  Westpac Banking Corp. 11,683 101772009  JFY 1, 248, 300 (22, 766) {22, T85)
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Class A& - JPY Hedged Class OFHERETHTRI 2019428 A 30 BRE (M)

x LR mnE  R#B = i g L B¢ VI YV

USD  Westpac Banking Corm. 32,000 10/17/2008 TP 3,462,974 ¥ ¥ lenerdl ¥ (59, 674)
USD  Westpac Banking Corm. 408,160 101772009 JPY 46, 519, 182 - (52, 168) (52, 168)
USh  Westpac Banking Corp. M4.0M 2071772009 TP 1,524,915 18, 047 s 18, 047
USD  Westpac Banking Corp, 144,877 10/17/2019 EUR 128, 129 ME, 659 . 345, 655
USD  Westpac Banking Corp. 4,35 10/17/2019  EUR 3, B56 9, 837 o, 837
IS0 Westpac Banking Corm. 5000  10/17/2019 EUR 1422 12, 181 12, 181
USD  Westpac Banking Corp. 5510 107/209  EUR 4. 892 11, 081 - 11. 081

f 3':# 431, 475 ¥ (5 770, 0300 ¥ 24 65L 345

)
ELR - 22—
JEY - BEM
UsD - ¥ KA
71 45 ¢ S| oS
BFORITET 7 FOF AT 7RSI OEH TR,
FUAF 4T ¥ AF 4 F
L LIRS HEOEN 0 el R ol B i
EEF Y AT 4T
HEASTHES
Citibank NA ¥ 10.59% ¥ 250 ¥ - ¥ - ¥ B, 89
Societe Gemerale 5. A 3,870 £3, 962} = - (82}
State Stroet Bank &
Trust Cao. 30, 004, 101 (5, 412, TOH} 24, 501, 393
Weatpac HBamkimg Corp. 412, W5 {360, 1600 - - Bl T45
L ¥ 30,431,476 W (8, 770, 130) ¥ - ¥ S 24, 652, 345

HEIE, F7a FARELESAICRIEYS (EERREL) £CSFHRY (EhERv) OEFbHLEDLT VS, Wl
iz, M—oEAKTsM—oR@ieES{RIEL TRELENT S - @A LTS,

A OERE, EMERREOTTROEF TR,

2019 30

2018 2019 30

GAAP
GAAP

Q)
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GAAP
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2019 30
*
2019 30
(Level ) (Level ) (Level )

Canada \ 682,296,544 \ - \ - \ 682,296,544
Japan 82,810,000 - - 82,810,000
Spain 172,368,032 - - 172,368,032
United Kingdom 448,436,080 - - 448,436,080
United States 8,490,388,164 - - 8,490,388,164
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Bermuda -
Cayman Islands -

United States -

Time deposit -

93,674,938
123,493,071

885,532,559

150,930,486
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- 93,674,938
- 123,493,071

- 885,532,559

- 150,930,486

\ 9,876,298,820 1,253,631,054 -\ 11,129,929,874
*%k
\ - 30,431,475 -\ 30,431,475
\ - (5,779,130) -\ (5,779,130)
*
*%
2019 30 1
2019 30
©
o
us
us
us
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®
17
2019 30
Class A - JPY Hedged Class \ 37,601,735
Class B - JPY Unhedged Class 278,540,029
\ 316,141,764
®
©
Q)]
2019 30
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O]
ASC 815-10-50 a)
b)
ASC 815
2019 30
ASC 815
30,431,475
(5,779,130)
2019 30
ASC 815
* 3,232,664
*k 5,406,355
*
*%*
2019 30
* 37,680,291

Class A - JPY Hedged Class

Class B - JPY Unhedged Class

2,024,092,755

29,963,121

©)
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2019 30

Total Return Fund JPY Class

2019 3 31

Total Return Fund 2019 3 31

2019 3 31

( 13,298,312,356 ) 13,276,844,001
470,226 ) 648,664

8,307,544

374,606,841
59,114,859
7,777,449
2,685,387
) 6,833,019

536,526

13,737,354,380
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46,339,612

2,479,476,025
13,445,049
13,044,085
7,031,241
5,544,596
1,490,900
908,218

15

2,567,279,741

11,170,074,639

Class A — ACS Class 200,884,442
Class C — JPY Class 1,091,655,785
Class D — USD Class 9,877,534,412

11,170,074,639

Class A — ACS Class 243,097,050

Class C — JPY Class 1,357,325,700

Class D — USD Class 9,613,923,024

Class A — ACS Class 0.8264

Class C — JPY Class 0.8043

Class D — USD Class 1.0274
2019 3 31

( 3,594,066 ) 326,523,911

( 56,550,810 ) 131,951,875

458,475,786

37,868,445

7,231,375

4,327,368
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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

2019 3 31

403,646,787
38,985,364

220,840,801

663,472,952

(604,094, 667)

(735,819,583)

(676,441,298)

11,846,515,937

11,170,074,639
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2019 3 31
MmN L TEE

R (90, %) (e = )
A= R F U0 5%
A 3R (0. B%)
Westpae Banking Corp.

ush A5, 00d b, Q0K .. G, 836, 468
i 58, B30, 468
A=A EFUT BRI 65, 396, 424 1) 58, 836, 468
A0 5%
ik (0. 5%)
Canadian Natural Resources, Lid,

uso 185, 000 4, 95% due 06/01/47 2Z, 302, 516

usn 215, 0 6. 258 due 03,/15/38 28, TI0, 4801
i B 51, 013, BT
A& (N 48, 511, 827 [ 51, M3,007
Tof e e FL 3
R (1 2%
AerCap 1relamd Capital C / AerCap Glabal Aviation Trast

UsnD 430, 000 4. 45% due 100025 A7, B4, 196
Shire Acquisitions I[nvestments Ireland DAC

ush 5D, 00 2, 40K due 09/23/2] W 42, 854, 249

usD 505, 000 3204 due 0923 36 = 54, 105, 041
it o 144, B3, 485
TP F HH(GHNE 141, 464, 569 ) 144, 683, 486
Ao, 8
e (0. 6%)
frupn Eimbo SAE de CV

usn B0, (00 4. T due 11/10/47 = 65, 030, 197
i o 5, 0G0, 197
A¥iea H-(HMDNER 68, 846, 073 ) N
2oLq (0, )
iR (0. 2%
Telefonica Emizicnes 5. A

usn A6, (0 5. 2% due 03501749 34, 536, 733
e L 8506733
Ao o (RN 37, 069, 574 A1) 3B, 936, 733
A FU AL T
i (1L ™
Anglo American Capital PLC

ush 246, 00 4. 60% due 03/16/28 27, 113, 760
Astrafeneca PLC

UsD ATE, 000 1. 50% due 08/17/23 ™ o, 659, 071
Barelays PLC

usoD 225, 000 4. 3% due 01712726 25, 084, 805
HEBC Holdings PLC

uso 500, D00 [ e 4, B45, 38T
Nationwide Boilding Society

usp 185, 000 4. 308 due 03/08/29 Wm0 20, 791, 077
fin ¢ s 191, 454, 00
A YA (BRI 199, 433, 985 1) 191, 454, 090
F & U b (86 1%
R (14, 1%)
Ally Auto Receivables Trust 2007-1 Class A3

usp 676, M2 1. 70K due 06/16/21 ™ T4, 378, 813
Bear Stearns Asset Backed Securities [ Trust 2005-AQ2 Class Ml

usn 1, 170, (D 2 O8% due 00/25/35 WM 128, 463,934
Chase Isswance Trust Class A

usp 1, 120, (00 L 3T% due 06/15/21 123, B4, 003
Citigroup Comeercial Mortgage Trust 2005-GCZT Class XA

gD 1, 453, K25 1. 38% due 02/10/48 = 10, 47, 023
Citlgroup Morigage Loan Trust, lne. Class MZ

UED 26, 907 1 (M% due 01,253 =™ & 319, 412
COMM 2014-CCRELG Mortgage Trust Class XA

usD 2, 998, 167 1. 08% due 041047 ™ 13, 245, 495
COMM 20014=0CRELT Mortgage Trust Class XA

usD 4, 194, 236 1. 05% due 05/10/47 ™ 17, B27, 951
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ol T L C A TEST

(B
(1]
(1]
L11]
U5
UsD
U5
{-11]
Ush
[-11]
1]
sk
U5
(1]
Lsp
5D
U5
U
(=11]
(41
sk
Usp
U5
Lsp

Ush

sk

(1]
Usp
s
(41
[11]
5D
[1-11]
1]

Usp
E11]

11
LS

[1:11]
Usp

2, 062, 321
2,352, BA8
b, 383, 214
b, 497, 968
38, 184
835, (0
ABS, (M}
s, (00
T, iy
80, (0
400, (00
70, BET9
665, D0
S0, (M
250, (00
250, (M
5, 290, 672
455, (0}
37,433
461, w09
53, 467
212,333
828, T8
1, 50, DMy
9, 743, 186

1. 964, B21

340, CaMp
445, 000
215, oDy
230, 0k
TN, Dy
515, (00
340, 0y

325, o0
535, (00

330, 000
AT, GO

3BT, (00
2B, DO

R (90,00 (M) (AR /)
TAUSD (B5.1%) (M)

TR (14, 1%) GEE)

COMM 2004-LCI5 Mortgage Trust Class XA

1. 23% due 04/10/497 ™ 10, 264, B22
COMM 2004-UR53 Mortgage Trust Class X4

1. 26K dwe O6/10/4T ™ 10, 593, 876
COMM 20014-UBS6 Morigage Trust Class X4

0948 due 12/10/47 ™ I3, 080, 847
Ceall 2015-CZ Commercial Mortgage Trust Class XA

0. 79% due 06/16/6T7 ™ I2, 388, Tel
EquiFirst Morvgage Loan Trust 2003-2 Class 141

3 61% due 09,25/33 "™ &, 224,727
Fannie Mae Connecticut Avenue Securities Class IM2

4. 69% due 01,25/30 =™ B3, 636, 412
b. |4% duwe 02/25/30 "™ B2, 020, 378
5. 408 due 10,/25/29 .M 4, 432, 46
Fannie Mae Connecticut Avenue Securities Class 262

4. 694 due 08,/25/30 W™ 7,736, 24
4. % due 05/25/30 "™ i, 046, 373
b. 4% dus 11/26/29 W 52, 841, 685
Fard Credit Auta Owmer Trust 2008-A Class AZA

2 59% due 02/15/21 ™ Td, 32E, 385
Freddie Mac Structured Agency Credit Risk Debt Motes Class M2

4. 09 due 03,25/ /30 =™ T4, 464, 43
b. 14% dwe 12/26/20 W.™ B4, 461,979
5. T4% due 07/26/29 =W 0, T26, 58T
5 G4% due 10/25/29 <™ 74, 938, 266
G5 Martgage Securities Trust Series J014-GCIE Class XA

1. 03% due OL/10/47 ™ 23, Bl4, 281
Home Equity Asset Trust Class WG

3. 56% due 05,/25/35 =™ o0, 413,078
Home Equity Mortgmge Trust Class M2

4, 094 dwe 02/25/35 W 4, 128, 194
HAANC Series D2006-531'2 Trust Class M1

2. 83% dwe 02/26/38 - BI, 117, 354
Structured Asset Investment Loan Trust 2003-BCS Class M1

3.61% due 06,/25/33 ™ 6, 611, 139
Structured Assel Securities Corp. Mortgsge Loan Trust Series 2006-AMl Class A4

2 65% due 04,25/35 "™ I3, 514, 885
Toyota Auto Receivables 200188 Owner Trust Class AZA

2 64% due 031521 ™ Bl, 725, 710
Verizon Dwner Trust 2017-1 Class A

2085 due (R/20/2) 186, 481, 984
WFRES Commercial Mortgage Trust 2004-C2Z Class XA

0. 86% due 09,165/657 ™ I8, T03, 047
WFRBS Commercial Morigage Trust 2004-LC14 Class XA

1. 24% due 0371547 ™ @, 871, 434
REMEEE. W L. 579, 556, 558
1R (21 %)

AEtWie, Imc,

4. 704 due 051445 ™ 41, B, 063
Air Lease Corp.

4. 6% due 10001728 ™ 49, 528, 461
Arheuser—Busch Cos LLC / Anheuser-Busch InBev Worldwide, lne.

4. T0% due 02/01/36 =9 23, BOE, 856
Aeheuser-Busch InBev Worldwide, Ine,

4. 608 due 04,/15/48 4, 496, 950
4. 758 due 0416758 40, 678, 487
5. 80% due 01,23/50 ™ B, 27D, 803
hpache Corp,

4. 388 due 10/15/28 5T, 4706, 470
Apple, Inc.

4. 66% due 02/23/46 ™ 42, 576, 591
ATAT, Ime.

4. 50% due 03,/09/48 33, El1, 032
b, 45X due 03/01/4T ™ 63, 356, 457
AXA Equitable Holdings, Inc.

500K due 04/20/48 ™ 35, THL, B84
Bank of America Corp.

2. 74N dwe 01/23/22 ™ 40, B0E, 771
3718 dus 04724728 =W 43, D64, 209
3. 97% due 03,/05/29 "™ 32, 034, 018
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BE R L TEAEH

BRI (90000 () (HLgE « )
TAUS (85 1%) (WEx)
i (217 (ReE)

Usm 420, 004 4.33% due 03/15/50 =™ 47, 956, 052
BAT Capital Corp.

sm 300, D0 4. 54% due 08/15/47 ¥ 2%, 142, 645
Cigna Carp.

sl J10, 00 4. 80% due 081508 “9 36, 327, 219
Citigroup, Inc.

[E31] 196, 000 3.52% due 10/27/28 ™ 21,225, 064

UsD 530, 000 3. BO% due OL/10/28 =™ 59, 621, 106
Comeast Corp.

usm 1940, D) 4. 00% due 08/15/47 ¥ 20, 463, 356

USI A26, 000 4. 96% dup 10/16/68 51,961, B2%
Concho Resources, Ine,

s 245, 000 4. BEX due 10,0147 2B, 665, 500
VS Health Corp.

s SHS, 000 4. 30% due 03/25/28 ¥ a5, 663, 105

k=1 TE0, D0 b. 06% dus 03/25/48 * 88, 221,613
Dell Invernatiomal LLC / EMC Corp.

st 58, (00 5. 45% due 06/15/23 “-= T0, 236, SE0

Vs 330, D00 6. 02% due 06/15/25 =9 30,319, Z20
Dewlmilont, Inc,

1 1 2000, Do) 4. 738 due 11715729 @ 23, 937, 595
Energy Transfer Operating LF

Usm 355, 000 5. 80% due 0616738 ¥ 42,131, 435

uUsm 240, 000 6. 25% due 4/15/49 20, 706, TT6

Usn 460, 000 B 63y 48,477, 5ag
FedEx Carp.

sm 140, D) 4. 95% due 10/17/48 ¥ 15, 98T, 121
General Electric Co.

sl 1, 027, 00 B. Q0% - &bt 106, 338, T11
General Motors Financial Co., Inc.

IE= 1 326, 000 B 108 due OL/17/24 @ A7, 489, BIT
Goldman Sachs Group, lne.

Vs 365, D00 3. 694 due 06/05,/28 W™ A0, 049, 325

st GTL, 0 3. 81% due 423700 = 73, 762, 120

Usn 255, 000 4.02% due 10/31/38 26, 998, W5

st 156, D) 5. 15% due 05/22/45 17, 584, 287
HCH, Inc.

UsT 315, Do) 5. 25% due 08/16/3% W A7.410, 514
Hewlett Packard Enterprise Co,

IE=1) 360, 000 1608 dup 10/16/30 W 40, 207, S8
JPMorgan Chase & Co.

V=D Z80, D00 3. BEX due 07/24/38 W™ 30, 430, 56T
Kinder Morgan Emergy Partmers LP

s 415, 000 4. 15% due 02700724 ¥ 47, 056, 434
Kinder Morgan, Inec,

k=1 400, D00 G. 5% due 06,/01/45 AB, 354, BOT
Kroger Co.

uUsm 315, 000 5 40% due 01/15/49 * 36, 1B, T82
Marathen Oil Corp.

st 825, 000 4. 40% due O7/15/27 W a4, 036, 6ol
Microchip Techrology, Inc.

Usm F00, D0} 4, 33% due 060123 W 44, 0BT, 995
Morgan Stanley

[IE31] 26, 000 3. 59 due 07/22/28 ™ 68, 823, 813

Ush 175, 000 5. 45K WM 19, 442, 512
MFLY LP

Vs 510, D00 4. T8 due D4/15/48 ® S4.014, 415
Verizon Commmications. Inc,

s 3HE, D00 4. 5% due 091548 43, 800, B16
Wabtec Corp,

Usp 325, 000 4. 40% due 03/15/24 “ 36, 591, 225
Wells Fargo Bank M. A

st TG, 0 3. 55N due 08/14/23 ¥ BB, 926, 480
Zimmer Biomet Holdings. Ine.

[IE=1 495, 000 3, 56% due 04,/01/25 54, 075, T03
i o 2, 377, 76T, 018
(R (49, TH)
Fannie Mae Pool

V=D 385, D00 3. 50% due 0100749 A3, 154, 643

st A, 810, 0 4. 00% due 04/01./49 433, 804, 578
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Wi WS HRELE (%) S TEARI
W (90, 0% (HEE) (i ; )
TAUD (B2 1% (BEE)
(Bl 040, TH) ()
=0 1, GG, N 4. 50 due 0401749 |78, TTH, BE2
Freddie Mac Gold Pool
1 4, 375, i 4. 0% due 0401/40 458, 499, a5
=0 L., 5, i 4. 50% due 0401/49 173, 292, 623
(1) 150, 000 5. % due 04,0149 22,272, 243
Ginnie Mas Poal
=1 1, 430, (00 3, 50% due 04,/01/49 180, BE3, 221
U= 3, 870, (00 4. % due 040149 442, 297, 449
=0 1, 455, i 4. 50% due 04,01/49 |67, 250, 378
U5, Treasury Bomds
s TG, 00 2, 25% due 08/15/46 B8, B3, Z36
=0 395, 0 2. T0% dus 08/ 15742 43, 552, 152
(k1) 435, 000 3. B8% due 08/15/40 597, 352, 513
=D 540, 000 5. 38% due 02/15/31 77, 707, B7T3
U.5, Treasury Bill
1 I, T, (W) 2, 38% due 01502720 ™ 243, 493, 863
U5 Treasury Iaflation Indexed Bomds
=D B9, 23 | 0% due OZ715/46 94, 712, &9
=1 1. 062, 614 2, 0% due 01/15/26 128, 651, 330
s 1, 49, 657 3 63% due (451528 231, 857, 510
k1 3, 146, 534 3. BH% du= 04°15/20 460, 32, BZ5
UI.5. Treasury Notes
(1) 7. 065, (N0 1. 38% due O1/15/20 178, 574, 7537
=0 &, (W0, (D) 200 dus DESIL2I 330, BES, 400
sl 065, 000 2, 26% due 02/15/27 33, BOT, 051
1 4, 430, (i 2, 25% due 1171527 455, 230, 080
=0 &, 130, i 2 38% due DBS16/24 347, 151, BE4
£ 5, 549, 093, B22
TAUE B (MR 9, 537, 464, 942 ) 9, 506, 417, 399
MER S B (R @OE 10, 092, 620, 274 ) 10, 058, 400, 380
i -8 AR IENES: (26. 0%)
TAUA (26 0%
85, 719 iShares iBoxx § High Yield Corporate Bond ETF B16, 311, 437
B3, B53 iShares [P Morgan U'SD Emerging Markets Bond ETF 1,021, 496, 481
142, 004 SFOR Barclays High Vield Bond ETF hi&, 366, 11T
113, 107 SFOR Barclays Short Term Wigh Vield Bond ETF 341, 149, 510
18, 504 Vanguard Emerging Markets Government Bond ETF 160, 308, 320
TANE 3, 004, 631, BEE
ESMERREIES: RSN 2, 990, 316, 211 /) 3, 0, 631, BES
Wi
SRR (2, %)
TAUE (208
R (2. 0%)
JPMorgan Chase & Coo
=1 1. 949, T4 1. 68% due 04501719 215, E11, Bl6
EWWE # 218, 811, B16
FTAUN B (MU 215, 376, B34 F) 215, 811, 816
frdf = T B 0. 0%)
TENAE A (0. %)
Brown Brothers Harriman & Co.
GBP (O 0. 378 due 04,0119 30
EREE M 30
FAvoWE W ERBNE T M) i}
SRR (BN 218, 375, 8T1 M) 218, 811, B46
B B On @M 13, 298, 312, 356 [) 118. 9% 13, 276, 344, 091
A (B R TR i B R ) (18. 8} {2, 106, 768, 452)
o 100, 0% 11, 170, 074, 639
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Ly

a1 43 A 31 0 AEO BT ER

ki

A GER - 1933 IREER R 1440 (B S R Rk A N TEIES, ChHmERT, PR Rk Sh—BrizE,
AR - OEESTE TR S, MROHELSZCEM Y, Zh GOEER RS L R S,

W R R T R R R e ER L LT o —d B Eha,

* 05 Pk

2019 4E 3 A 31 BALE, 87,678, B26 FIHNS OBl LU F o i e [ OdERE - L TR LARGAT S,

eS| 201948 3 A 31 BRE

N 2] f Lol g i ) &
Short I.5. Long Bond {CET) June Futures D6/2019 {19 ¥ £, 359, 202)
Shart LS Treasury 10 Year Note (CHT) June Futures 062019 LE§] (B, 5 =721
Short L5, Treasury 10 Year Ultra June Futures 06/ 2009 E 143, 076, B0
Lomg L5 Treasury 2 Year Note ((HT) June Fatures 062019 o B, 052, 286
Skt ILS, Treasury 5 Year Note (CBT) June Fatures 06/ 2019 {300 (3, 207, Z21)
Shart LS Ultrn Bond (CBT) Jumse Putures 062019 [E4] (25, M@, =37

¥ (81, 845, 5046)

Class A - ACS Class oA ESHETHHS| 201983 F 31 ERE

L EEaFs plat i) Bk E * el Lin 13 FE HE (i) S
JFY Citibank KA Z26, 960, B4 1672018 Ush 2 114, 42 L] . ¥ (6,738,293 ¥ (6 TI8 23
JFY Citibank KA 2,014, 653 04162018 UsQ 18, 653 = (51, 761} (51, 761}
=] Citibank KA 205, 591 0 16,/2019 IPr 22,072,005 &5, a2 - BEE, 302
Goldman Sachs
=D Internaticnal 12,671 04/ 16/2018 JF 1. 406, 553 = (6, 8420 (6. 842
Galdwan Sachs
JFY Internaticmal 1, 103, B9 41672019 {14 ] 10, 196 (23, 189} (23, 189)
Galdman Sachs
I Internatiocnal 1, 546, B 016/ 2015 (1] 17, Rd% - (41, M7 (41, BT
=1 Westpac Bapking Corp. 13, 461 41672018 JFT 1, 468, 520 18, 545 - 1B, 545
=D Wegtpar Basking Corp. 1, 662 04/ 162018 JFT a0, (0 14, 2659 = 14, 268
I Westpac Banking Corp. 1,031, 530 016/ 2010 UED 0,232 453 G52
JPY Westpac Bapking Corp. 137, 628 4/ 16/2010 Usp 1,238 Bl - S50
JEY Weatpar Hamking Corp 1, 570, 165 041672018 (11 14,154 B, 441 - B, #1
JFY Westpac Banking Corp. 1, 403, Bl /162010 UED 12, 755 - (6, 19k (6, 190}
JFY Westpac Banking Corp. 1, 685, BET 162010 UED 15, 280 - [ (3, 206}
JFY Wesipar Banking Corp. 1, 283, 022 O 1672018 i1 11,945 = (37, 4720 (37, 472)
[1=1] Westpac Banking Corp. 4,471 0406,/ 2010 Py 491, 851 2,1 - 2 741
=1 Westpac Banking Corp. 2, T 1620108 JFT 206, 038 2,505 = 2,585
L=n Westpac Hanking Corp. 15, 347 04/ 16/ 2018 JFT 1. 711,631 = (1, 6740 (1o, 5740
U=n Westpac Banking Corp. 2, 681 16/ 2010 IPr 247, 1 (L, ooak (1, Oy
=0 Westpac Banking Corp. 1, 04 04162018 JFT 118, BO7 1, 696 = 1, 6
L=n Westpac Panking Corp. 3, %20 041672019 I 434, 857 : (1, B&TE (1, 5&T)
=] Westpac Banking Corp. 15, B85 162010 JPT 1. 758, 203 7,028 = 7,928
[i=1] Westpac Banking Corp. 24, 076 162018 JPT 2,653, 406 8, 100 = B, 100
=D Westpac Banking Corp. 14, T84 04162018 JFT 1, 633, 608 ™ - T3
[1=1] Westpae Bamking Corp. 12, 834 016/ 2010 Py 1,423, D01 6, 783 B, TER
U=D Westpac Banking Corp. 16, 281 o416/ 2018 JFT 1. T80, 486 10, 291 = 1, 291
[E=1) Westpac Banking Corp 6 0471672019 IF A58, 254 - (6, 258} (B, 258}

L T36,358 W (6,025 VR ¥ (4, LBG, BAE)

Clags C - JFY Class OAEAWTHRY 201942 4 31 B8E

.| BAEFEN e gl *® 3] ) i 11 il () TRl (i) SRt
JFY Civibank KA 1. 066, 208, TRI  O/I62018  USD 9,932,113 ¥ - ¥ (30,667,585) ¥ (31,657,585
U5D Citibank KA 233,160 O4/I6/20IS  JPT 25,083, 512 T43, 238 - 743, 238
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Class C = JPY Class @A ESEFHES 20194 3 A 31 BREMRE)

L] WA HES pd il ] R E = i FHEgE BTl () B i) R
Iey Citikank NA G, Jo, [E2 04 162009 LSy A0, T8 1] - ¥ (156, 08T) ¥ (UE6, DET)
Iy Vestpae Banking Corp. 21, ] 04/ 16/ 2009 [=11] 196 - [EE3) [BE3)
Iy Vestpae Banking Corp. 8, 248, TG4 04/ L6/ 2009 LSy Th, 526 s (210, 5h0) (200, 530)
Iey Vestpac Banking Corp. L6, 19 04/ 16/ 2009 =11 1, &40 - (4, 247) 14, 247)
JeY Westpac Banking Corp. 8,499, 9 04/ 162009 =11 TE, 043 - (128, 24T) CUER, 247)
JEY Wentpac Banking Corp. 30, 240, DT 0416/ 20019 L1 ITh, a6T2 = (344, 952) (344, 952)
JEY Wenipac Banking Corp. 31, 222 0416/ 2009 L1 Z53 = () ()
JEY Wepipac Banking Corp. 5, 554, O 0416/ 2009 [1H 3, ) - {14, 5GE) (10, 53)
JEY Wentpa: Banking Corp. 54, BZT 0416/ 2009 L1H 1,672 = (=i =3
=D Westpac: Banking Corp. 513 04,16/ 2009 JEY i, TIh = (354) (354)
JEY Westpac Banking Corp. 1, G, BT 04/ 16/ 2009 [1H 15, 123 - (4, w561 14, 5560
JEY Weatpa: Banking Cobp. 217, =0 0416/ 2009 L1 2.0 = (3, 224 {3, 2240
=D Westpac: Banking Corp. 27, 283 04/ 16/ 209 JI 3, 010, 625 5, 432 = 3, 432
JEY Wentpac Banking Corp. 55, 14 0416/ 20019 L1 S8 = [17z) (172}
Iy Westpac Banking Corp. 527,478 04/ L6/ 2009 =11 8,508 . (5671 (5370
Iy Westpar Banking Corp. AT, 414 04/ 16/2009 L= H] 430 . 2] (92
Jry Westpae Banking Corp. B2, 636 04/ L6/ 2009 LSy §, T6d A, 64 d 5, di6d
JFY Westpac Banking Corp. 68, 158, 214 04/ 16/ 2009 =11 a1l 24 513, 0% . 512, 003
Iy Westpac Banking Corp. &0, 795 04/ L6/ 2009 LS R 157 : 137
Iy Westpae Banking Corp. L0, 46T 04 L6/ 2009 LSy k] 378 . ars
Iry Westpar Banking Corp. 5, BT, 070 04/ 162009 L= H] 51, 056 g, M1 . 5, 251
Iy Westpac Banking Corp. BaG, 926 04/ L6/ 2009 =11 B 22T . {13, ¥7) C13, 54T
Iy Westpac Banking Corp. 6, 048, 08 04/ L6/ 2009 =11 56, 108 . {E3, 0310 (=3, 030)
Lsh Westpar Banking Corp. 4, 1 04/ 16/2009 Jry 442, 283 4, 881 . 3, B8l
L5n Weatpae Banking Corp. 41, a2 04/16/ 2009 Y 4,674, 585 - (32, 861D (32, 5610
Jey Weatpac Banking Corp. 124, 104 04/ 16/ 2009 L1 1128 - (7o) (705)
[k [ Weatpac Banking Corp. T2 04/ 16/2009 Jr 7,480 2,13 - 213
L5l Vestpac Banking Corp. 440, 163 04/ 16,2009 Jr 4,315 617 127, 248 - 127, 248
5D Weatpac Banking Corp. 42l 04/ 16/ 2009 e 46, 5 1, 319 - 1,319
[k [ Veatpac Banking Corp. 1,44 04/ 16/ 2019 Jr 113, 608 2,381 - 2,381
Lsn Weatpae Banking Corp. 15,427 04/16/ 209 Py L, 681k, 0H) 25, 075 - 25, 075
Usn Weatpae Banking Corp. 21,473 047162009 Py 2, 320, 440 53, 215 - 53, 275
L5n Weatpae Banking Corp. 1,875 04/16/ 2009 Y 204, 176 3,087 - 3,087
L5n Weatpac Banking Corp. 3,3 04/ 16/ 2009 e 428, T4 T 131 - T 13
LUsh Westpar Banking Corp. 37,615 047162009 Jy 4, 116, 253 41, 841 = 41, B4l
L&D Westpac Banking Corp. 35, El2 04/ 16/ 2009 Iy 3. 911, 265 47, 556 = 47, 586
L=h Westpac Banking Corp. 40, 331 04/ 162009 amy 4, 485, &7 = (24, B33) (24, B33)
LED Westpac Banking Corp. 1,827 04/ 1672009 Iy 210k, 36T 2,625 - 2,635
=D Westpae Banking Corp. 38,731 04/ L6 2009 I 4, 263, 576 17, 9a8 = 17, 0as
Ush Westpae Banking Corp. 44, 48T 04/ 162009 Iy 5. 451,538 18, 720 = 18, 720
(I 1 Westpac Banking Corp. 24,730 04/ 162009 Iy 2, T28, 246 3, 507 - &, 507
(B 1 Westpac Banking Corp. 421, 123 04/ 162009 Jmy A6, 721, 520 = (168, 323) (168, 323)
LUsh Westpar Banking Corp. 25 047162009 Jy T3 475 = (E53) (6530
L&D Westpac Banking Corp. 9, Bob 04/ 16/ 2009 Iy 1. g, S22 = (8, 3000 8, 310
=0 Westpae Banking Corp. A5, BEY 0416,/ 2009 TPy 1,947,651 - {13, 2 {13, 305)
(k21 Westpae Banking Corp, 4, 152 03/16/20m9 Y 2, 320 - (2, T 12, Ja)
=D Westpae Banking Corp. 4, B0G 04162009 TP 441, 26T 6, 113 - 6,113
(k=1 Westpae Banking Corp, b, (i 04/16/2009  JPY 558, 312 - (4, B71) {4, 6571)
=D Vestpae Banking Corp. 14, 328 04/ 16/ 2009 JFY 1. 57F, B23 8,474 - g, 374
JEY Westpae Banking Corp, T2 EIR 04/16/2009  USD G54 16 - 16

L k) ¥ {32, 575, 96T) ¥ {31, 129, 586)

Clazs [ - USD Clazs OAEBAWF#ERD 200943 H 31 A8E

. WA HES = i n . s iR E BTl (3] B () R
LED Citibank M4 46, BS5 04/ 1672009 GHI 36, 05T ¥ R | LUE- A . | (18, 177)
Cap Citikbank M4 L7, B78 04/ 1672009 use 81,516 - (30, B54) (20, B4
CAD Citibank N4 31, 184 /162009 LSk 23,543 - (32, 211 (32, 211)
CAD Citikank M4 29, Dea 47167209 LS 21, 670 12, 1 - 12, 41

ALD Citikank M4 30, 296 04/ 16/ 2019 LS 35, T - {25, 015) (25, 015)
AL Citibank NA 11, 076 04/ 16/ 2009 LS .50 - (579) (573)
AL Cltibank M4 44, e 041652009 USD 3, 5] - L1, 15500 (00, 15530
Al Citibank N4 65, 054 04/16/2M8 LS 4, 271 - (U0, T5) (R0, 75)
CAD Citibank M4 23, 168 04/ 1672009 LS 17,431 - {9, 0ad) 19, 093)
LED Citibank N4 8,825 04/ 16/ 2009 R 12, 531 ] - ]

AL Citibank NA 28, 193 04/ 16/ 2009 L 15,743 3,051 - 3051

AL Citibank NA 21, 406 04/ 16/ 2009 {111 15,2588 - (8, 491) 8, 491)
Al Citibank MA 15, 41 0416529 LS 11, B16 - L1, 100 (a0, 160}
ALl Citibank N4 413, 705 047165208 USD 284, |7 - (1, 1) (R, 1)
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L H] Citibank X& 31,030 04/16,/2019 Al 43, 682 ¥ - ¥ (L, 188} ¥ (1, 188}
LT H] Citibank Xa 45, Bag 0416,/ 2019 Al 78,977 (A6, GG} (46, GBE)
L] Citibank XA 16, 842 04/16/2019 Al 3, 665 13, 838 - L3, 838
AU Citibank XA 18, 224 04/16/2018 use 12,920 3,284 - & 284
LT CEtibank XA 30,427 04/ 16,/2019 A 54, THd 54, DL - 54, D61
CAl¥ Citibank XA 52,775 04/16/2019 L1 H] 3, 383 L5, 17 - L5, 170
L1 Citibank XA 1S 04/ 16/2019 CAD L4, 080 7L, 764 - 71,764
MK CEtibank XA 157, 020 04/ 16,/2019 use 15, 316 - (5, DOE) (&, BoEh
MK CEvibank XA 228, 626 04/ 16,/2019 LTl 26,878 - (33, H5E) (33, 856}
MK Chtibank XA i, 535 041652018 L &2, ihe - (200, §43) (200, 43}
MK Citihank XA 1813, 725 04 162008 LS 212,683 - (20, 415} (202, 41E}
L] Citibank X& 26, 55T 0416,/ 2019 NOK 235,413 27, b4y - 27, 649
LT H] Citibank Xa 20, 608 04/ 18/2019 N0k L7T, 326 223 a2
LT H] Citibank XA 24,785 04/16/2019 MO 207, 156 7L 315 - 71315
CAlr Citibank X& 7, 206 04716/ 2019 [H 30, 386 - (1, 467} (1, 467}
LT H] Citibank Xa 12,4497 04/18,/2019 N0k LG, 236 L, 957 . L&, 957
LT H] Citibank XA 28, 203 04/16,/2019 CAIY 7, D00 54, 763 : 54, TEZ
AU Citibank Xa 24,293 04/16/2019 s L7, 338 - (8, 351} (8, 35L)
L5 Citibank XA 22,983 04/ 16,/2018 MED 33, 583 7,885 - 7,085
L] CEvibank XA 19, 292 04/16,/2019 CAL 25,639 1o, 254 - 1, 254
L Citibank XA 3, 0 04/ 16,/2019 CAL 50, 432 5, 407 - 5, 407
1] Citihank XA 28, 804 04 163008 CAD a7, 836 5, 802 - 49, 852
L] Citibank X& 36, 968 04/ 16/ 2019 EllR 12, 5oz 35,976 - 15,976
LT H] Citibank Xa 38, 970 04/18,/2019 CAlr 31,514 AL, G186 A3, 816
Ls1H Citibank 44, 307 04/ 146/ 2008 M &1, 57 5, ZH) - 4, JE0
5[ Citibank XA 3, 167 04/ 16,2019 AT 50,962 - {5, 267} (5, 267)
LT H] Citibank Xa 59, 09y 04/18,/2019 Al B2, 118 BL, 878 . &1, 876
CHF Citibank Xa 20, 3=0 04/16,/2019 usey 4,516 4,026 4, 026
CHF Citibank Xa 19, 179 04/16/2019 s 19,279 T - T
CHF Citibank Xa 11, 763 04/ 16,/2018 LSTH L1, 687 14, 545 - L& 545
CHF CEtibank XA 35, 29 04/ 16,/2019 LT 315,041 a0, 167 - 50, 167
LT Citibank XA 19, 543 04/ 1652018 CAL 25,877 12, 218 - 15, 218
11 Citihank A 9,817 04 1672008 GRIP 7,454 10, TiHy - 11, T
L] Citibank X& 246,212 0416,/ 2019 CHF 208, 841 R, 633 - R, 632
CHF CEvibank XA 33, 693 /16,2018 LS 162 - (31, 11%) (31, 1149}
=11 Cinibank N 31, 568 04/ 14652019 CHF 30, 466 - (8, 102} (&, 1h
[ Citihank XA 6,621 04163008 CHF 5, 60% - (2, 283) (2, 262}
L] Citibank X& a7, 145 04/16,/2019 CHF a7, 036 . [L0, BT} (L0, BT8}
LT Citibank Xa 6, 604 0416,/ 2019 CHF &, 584 (1, 820} (1, 820
LT H] Citibank XA 18, 843 04/16/2019 CHF 13, 736 362 - 362
MED Citibank XA 36, 444 04/ 16,/2018 LSTH 35 128 41, 850 - 41,850
ME CEvibank XA 0, 103 04/16,/2019 LT 27, 187 12,912 - 12,912
MEL CEnibank XA 20, 354 04/ 16/2019 L 20,114 - (3, G52) 9, 6oy
Ls1H Citibank p A, e 04/ 146,/ 2009 CHF AT, 4T 15, 421 - 15, 420
CHF CEtibank XA 18,529 04/16,/2019 L] 19, 180 - (16, 146} (16, 146}
CHE CEvibank Xa 28, T 04/16,/2019 LS 29,1 - (24, 275) (24, 2750
BRL Cinibank p 141, 731 04/ 146°2018 S AT, T - (164, 113} (164, 1130
(&1 Citihank NA 56, 2R3 04 1655008 N2 &7, 202 - (29, §46) (2%, 645}
LT H] Citihank Xa 6, T34 04/ 16/2019 ME 9,822 2,418 - 618
L] Citibank Xa A2, 738 04/18,/2019 MED A7, 368 (&, 463} (8, 463}
LT H] Citibank Xa 33, 830 04/16/2019 MED 49, 547 3,184 - &, 184
LT H] Citibank XA 23, TOE 04/ 16/2018 CAIr 31111 45, 181 - 45, 181
L] CEtibank XA 45, 335 04/ 16,/2019 CHF 44,872 23,618 - 23,618
LI H] Citibank Xa 17,939 04/16/2019 CHF L7, 750 9,952 - 9,952
LT H] Citibank XA 18,771 O/ 1642018 ERN 21, 4 308 24, 585 - 24, 585
L] Citibank XA 10, 605 04/ 16,/2019 MED L5, 700 - (11, 646) (11, 646}
LT CEvibank XA 17, 808 04/ 16,2018 EEN 20, Lo, W78 9, 680 - @, GED
L1 Chtibank XA 33,578 04/ 16,/2018 ME 49,41 - 14, 45) (1, 465}
(&1 Citihank A 21, 108 04 1653008 GRP 16, 118 9,421 - Q4921
GRF Citibank XA 7,852 0416,/ 2019 U5 15, 206 - (40, 688) (40, GEG}
Ghr Citibank Xa 5, &2 04,/18,/2019 LTH 7,606 (10, 113} (1L, 113p
GHI Citibank XA 16, 920 04/16/2019 L1 H] 22,511 : (40, 705} (40, 705}
GHIY Citibank XA a3, 449 04/16/2019 use 65,277 157, 166 - L7, 166
Gor Citibank Xa 31,731 04/16,/2019 LTH 40,617 &4, 165 : B4, 183
HED Citibank XA 68, 103 04/16/2019 L1 H] 46, THE (36, D5} (36, 065}
iU Citibank XA 85, 629 04/16/2018 use 9,ME L, 053 - 1,053
MK Citibank XA 254,432 04/ 16,2019 use 29, 300 L&, 185 - L3, 185
MK CEtibank XA 436, S6 04/16,/2019 s 50,331 43,414 - 43,414
EUR Citibank Xp T4, 202 04/ 16/2018 L 4, 307 - (107, 404} (107, 4l4h
ElR Citihank XA 14, 4 04 16208 LS 16, 261 - (20, Kok (20, Glith
US[x Citibank XA 11, 850 04/ 16,/2019 EllR 19, 346 24, 204 - o4, 2080
LT H Citibank Xa 28, 80D 04/18,/2019 ElR 15, 181 el 083 o, 083
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(1] Citihank XA 4%, 022 04/ 162009 EUR ar, 520 ¥ 92, 714 ¥ ¥ 92,714
(R Citihank XA E, 242 DS 1B201% ER T. 129 25, OTH - 25,4075
[B=1] Citihank XA 18,912 04/ 16,/20M% EUR M,y 63, Thb - B3, Thi
(&1 Citibank N 28, T0E 04 16/2MS EUR 26, 174 44, 803 - 44, 80
ey Citibank X 580,219 04/ 16/20M% LS 53,076 25, 8TH - 25,878
L= Citibank XA 15, 245 /16,2009 EUR 16, 673 55, 230 = 55, 019
(1 Citibank XA 1L 702 /16,2009 EUR 10k, 282 14, 34 - 14 50+
(1 Citibank XA 1B 017 16,2009 TRY 104, 343 64, 871 = 64 871
(11 Citibank XA 1B, DES 04/ 16,/2009 EUR 16, 938 216 - 216
FLY Citibank XA TL. 809 16,2019 L&l 1B, 796 : (6, 2159} (6, 219)
(1] Citibank XA 1%, 167 16 201 CEE A37. 470 15, 643 . 15, B0
ELIR Citihank NA E, 853 04/ L6201 LSl 1, CEG {14, 967} (14,9673
ELR Citihank XA A6, T4X 162019 LSl 53, 202 (71, 862} (71, 852)
ELR Citihank XA I, 805 165200 (i1 aa, 6050 - (88, 138} (8, 108
EUR Citibank XA 553, 318 4/ 16/200% L5 T 240 - (200, $64) (200, 4643
JPY Citibank XA 7. 300, 60U 4162009 (1] i, 543 45,015 = 45,4015
Iy Citibank XA 2,824,838 04/ 16,/2009 LSk 25, 380 18, 145 = 19, 145
Iy Citibank XA 1,927, 232 /16,2009 LS 17494 - (6, 702} (6, TOE)
Iy Citibank XA 6, 365, 106 /16,2009 (=] 5, 035 = {160, 348} (160, 8483
Iy Citibank XA I, 468, 330 /1652018 Lsk 13,635 = (38, 012} (38,0120
Iy Citibank XA 3,045, 109 4 16,/2009 (i1 ] 36, 304 = (68, 185} (68, 185)
Iy Citibank XA 2,512, 709 16 2009 (i1 ] 23 933 - (22, 320} (22, 3200
(R 1 Citibank XA 38, 27L MA1652009 SN 743,318 2,601 . Z, 6l
Iy Citihank XA BIE, 516 16 2019 LSl T, GG (2,241} (2,241
ey Citibank XA 6,01 773 04/ 162009 [0 A5, 150 - (84, 815} (84, 815)
LEl Citibank A 28, 452 416 2005 Jiy 3,071, 193 T4, (5 - T4, 005
L=l Citibank XA 4%, a8 4/ 16/200% Jiry 4, T1', D6ty 143,071 = 143071
L= Citibank XA EE R 4/ 16 2019 JEY &, 603, T2 a0, 87T = 39,877
LEn Citibank XA 47, G631 416/ 2009 EUR 40, 551 172, 933 = 172,833
(=1 Citibank XA &, 800 4/ 16,/2009 iy T, 260 773 = T
(1 Citibank XA 3l. 332 /16,2009 Jry 5, 56T, 203 128, 383 - 129, 393
Iy Citibank XA L. 103, 754 16,2009 (] 4, 00 0, 363 = 9, 363
ROE Citibank XA 175, 038 4/ 16,/2009 Lsk 21, 237 - (47, 948} (47, 948D
(1 Citibank XA 200, 34T 16,2009 MED 298, 072 : {331. 488} (331, 468}
(k1] Citibank XA 17, 606 04/ 16/20% SEK 150, S66 74,613 - 4,613
LS Citibank XA 1, 124 /15520 SER 140, 937 18,214 - 15 214
[ 1] Citibenk o A5, 603 4162005 CALk 405,514 T, 432 - 10, 432
L=l Ciiibank XA 35217 0415/ 200% GHE 27,607 23, 957 - 23,957
SEK Citibank XA I, 153 4162005 (11 35, 950 - (46, 914} 46, 9147
SEK Citibank XA 110 823 4162009 (1] 11, @07 . Wl = 5. 163
SEK Citibank XA G, 475 04162009 (=11 G, T30 405 = 403
SEK Citibank XA 132, 543 4162009 (i1 14, 833 - (54, 168} (54, 1640
SEK Citibank XA 280, 245 /16,2009 LSk 3211 4,010 = 4,018
SEK Citibank XA S0, 444 /165201 LSk 80, 208 = {340,911k (340,811}
(L1 Citibank ¥i 2L 403 04/ 10/2M% EUR 1%, 506 an, 824 - 49,824
SEK Citibank XA 16T, 287 0/ 16/20M% LSl 16, 538 4, 208 - 4, 203
SEK Citibank N 261,631 0162 S (&1 20, TH - {165, 266} (166, A6E)
SEK Citibank XA i, 840 04/ 1620 % LI 71, 796 - (338, 3000 (338, 3650)
K Citibank XA w181 B4/ 15200 L5 34, 147 3, - N
[k 1] Citibonk o 2, B4 04162005 CALF 320 11k, &MY - L e
L=l Citibank NA 20, 55T 416/ 200% Jiry 2, 210, EEL 64, 975 - 4,975
Goldman Sachs
ROk International 340310 16 2009 (=1 ] 41, (=8 - (60, 303} (60, 304}
Gaoldman Sacha
(k=1 International 10,023 04 16/2M% Rk A6, 841 4, T08 - 4, T8
Goldman Sachs
(&1 International 1,246 0 10/2MS M 18, T46 - (8, 444} (8,444
Gal dean Sncha
WK International 421, 520 04/ 1520 (151 A%, =93 - {101, 223) L101, 223
Galdman Sachs
(1] Internntional hE, 277 O/ 185201% il 404, 524 4, K27 = 4, 627
Galdman Sachs
M Internntional J06, 137 0162019 L[y 20, 543 . (18, 220} [1E, 225
Goldman Sachs
s International L3, 955 04162005 IR 1 1%, B4 & 013 - 2013
Goldman Sechs
Atk Internationsl w333 04/ 162009 [0 4011 - (35, 282) (35, 202)
Goldman Sechs
L5l International 20, 182 04/ 16/200% BRL 74,007 128, 521 - 128, 521
Goldwon Sachs
&L International 0, 695 04/ 162 S LI 1%, 035 - (a7, 716}k (97, 715
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Goldwan Sachs

TPy International Ha7T, 160 040182008 usp 7, 9 ¥ = W (1,975 ¥ {1, 978)
Goldman Sachs

ary International 6, 330, TOD 416/ 2019 s 57,623 - {30, 28T) {30, Z8T)
Goldman Sachs

141 Internatisnal 18, B08 /1872019 PLE 71,814 T, 190 B 7, 130
Goldman Sachs

Iy International 3, 126, 296 /16,2019 usD 28, 623 - {37, BS1} {37, B51)
Goldean Sachs

Jey International 3, 281, 726 416/ 2018 s 30,038 - {38, BZT) {38, B27)
Goldman Sachs

MK International 1, 190 04/ 16,/201% Ush 54, 115 = {33, B45) {33, B45)
] dman Sachs

Jry International 4, 186, T94 /182019 L41] I8, HOS = {70, BLEY {70, BIS)
Goldman Sachs

1] International 3,9 04/ 16,/201% Jr 3, ER0, B78 - 111, 9140 {11, 914)
(ol dman Sachs

141 International 14, 462 /18,2010 I 1, GAZ, 383 36, 308 36, 108
Goldman Sachs

=11 International 47, BED W/ 16/2010 I 5, 214, 493 76, 241 = TH, 241
Goldman Sachs

=11 International 42,071 04/ 16,/ 2018 L 6L, 775 ERU - 3, 914
Goldman Sachs

1] International A6, 54 047 18/2018 Ll A, 07H = 120, 9180 120, 518)
ol dman Sachs

1) International 20, 363 D416/2018 N0 47, 443 6T, 42 - LA
Gl dman Sachs

EERL International 76, 429 04/ 16,2019 ush 20, 195 - 191, BM6) 191, &36)
Goldean Sachs

Jry International 4, 207, 04T 0418,/ 2019 s 38, TET {80, T22) {80, TZ2)
Goldman Sachs

=11 International 68, 550 4/ 16,2018 NOE 520, 539 122, 038 = 122, 036
Goldman Sachs

TRY International 100, 401 04/ 16,/ 2018 Usp 17, 854 = (45, Toa) {45, To0)
Goldean Sachs

CHF International 18,199 o4/ 16,/ 2018 usp 19, 296 1,088 - 1,028
Gasldman Sache

L1 International 3, 541 04/ 16,/201% GhE 24,622 = (7, 375) (7, 375
Gl dwan Sachs

GaP Internatisnal 11, 985 41872019 LIE41] 15, 364 30, 408 E 30, 409
Gl dman Sachs

ELR International 25,925 M/ 16/2019 ush 29,497 - {38, 726} {38, T26)
Goldean Sachs

EUR International 33,z 4162018 sn 38, 663 - (138, 1540 {138, 154)
Goldman Sachs

GHI International 7. 506 4/ 16/2010 LB 9,823 = 13, BET) (3, BBT)
Goldman Sachs

GRF International 37541 4/ 16,/ 2018 Usp 48, 814 15,454 = 15, 454
Goldman Sachs

GHI International 31, 764 04/ 16,/201% Ush 41, 532 - {12, 20y {12, I0)
Gl dman Sachs

CATY International 43, &30 4182010 LIE4] 2, 802 - {24, 353) {24, 353)
Goldman Sachs

CAIY International 12,794 04/ 16,/201% sh 9, 56 = 18, 349) (8, 3449)
ol dman Sachs

CAlY International 8,228 /16,2019 ush 8,225 16, 2080 (8, 218)
Goldman Sachs

CAD International 23, 168 416/ 2010 sn 17,428 - I8, B} (B, BM)
Goldman Sachs

CAIF International 46, 0TH 04/ 16,2018 Usp 4,133 18, 978 = 18, 578
Gl dman Sachs

CAIY International 15, 623 04/ 16,/201% Ush 1,20 = (2, 326) (2, 326)
Gl dman Sachs

11 International 36, 36T 416/ 2018 CAD 44, 156 0, 482 = 30, 452
Goldwan Sachs

LS International a9, 072 04/16,/201% CAD 51,612 46, 654 - 4B, Baq
ol dman Sachs

(111 International 18, a6 /16,2019 CAD 24,087 8, 959 B, 559
Goldean Sachs

Usp International 17, 576 o4/ 16,/2018 CAD 23, 503 - 12, 6 (2, 63
Gl dman Sachs

11 International 66, 714 04/ 16/2018 CAl B8, H56 149, 339 = 1%, 330
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Goldwan Sachs

UsD International 19, 956 04/ 16,2019 AL 55, TI8 ¥ 40,097 ¥ . ¥ 44, 097
Goldean Sachs

usp Intermaticnal 29,137 0471672012 GEP 22,528 (24, 5OG) (2, 5O)
Goldman Sachs

Ush Invermat {omal 16, 658 04/ 1652019 Gar 12, 892 - (16, 976) (16, 476)
Goldmn Sachs

sh Innermat foaal 38, TER 04/16/201%  GRP 30, 136 - (58, 1070 (54, 107)
Galdman Sachs

usp Intermat iosal B, 557 04/ 162019 G 6,473 12, 86l = 12, 861
Goldmsn Sachs

GHP Internaticnal 20, 457 /162019 (L1 26, 407 20, 787 - 28, 87
Goldmn Sachs

ush Internst ional 47, 116 04/ 1672019 EUR 41, M2 BT, 654 = BT, 654
Goldman Sachs

LIEA] Imtornmtional I, 006 04162010 ELR 25, 280 53, 5a8 . 51, 558
Goldwan Sachs

usp Internstional 14, 09 041672019 ELIR 12,772 8, 675 - 8, 875
Gl dwsary Sachs

sh Internstional BT, 810 041652009 EUR B0, 124 &0, ST = 16, SET
Goldean Sachs

sh International 19, 264 04/ 1852019 EUR 16, 905 8, foA - 248, [id
oldean Sachs

sh International 39,610 04/ 1652019 EUR 34, 362 10, 0R0 - 108, 010
Goldman Sachs

UsD International 45, 163 /162019 EUR 30, 234 116, 429 - 114, 429
Goldmsn Sachs

ush Internstional 28, 59 04/ 16,/2019 EUR 25, 302 45, 541 - 45, 51
Goldmn Sachs

L] Intermaticnal 9, BRE 04/ 162018 o] 43, 386 9,678 = 9,678
Goldman Sachs

L] International 9,037 04/ 162019 ELR 25,438 48, 386 = 48, 356
Goldwan Sachs

ush Intermational 7. 920 04/16/2019 ELR 69, 40 3, 0|z - 33,
Gl dmany Sachs

EUR Internsat ional 39, 269 04/ 1552015 [L=11] 44,373 = (25, 930 (25, %)
Goldman Sachs

EUR International 52, 536 04/ 1652019 LS (), 290 = (135, 3740 (135, 374)
Goldman Sachs

EUR Intermat iomal M, 567 04/ 1652019 L5 3, 534 = (107, 318) (107, 318)
Goldwan Sachs

EUR Intermat iomal 5, 022 04/ 1652019 LI i, 511 - (141, 262) (141, 262)
Goldmn Sachs

EUR Invermat ional 32, 180 04/ 1652019 U5l 36, 5249 - (34, 582) (348, 5&2)
Goldman Sachs

EUR International 40, 216 04/ 16,/2012 (111 45, 003 . (T8, DEZ) (78, D&2)
Goldwan Sachs

usD Intermational 25, 07E 04/ 16/2019 Ei 17, 578 17,277 : 17,277
Goldears Sachs

sh Internat iomal 40, 825 /162019 =R 31,619 {30, BLZ) (30, BIZ)
Goldman Sachs

LIEA] Internaticnal 19, 876 0l 16/2013 ELIR 17, 264 >0, 3E8 >0, 158
Goldman Sachs

sh Innermat fonal 52,772 D4/16/201%  NED T, 40 H, 649 - B, 548
Galdman Sachs

L] Intermat iosal 9,415 /162019 CAlF 34, 442 &1, 414 - 61, 414
Gl dmsin Sachs

sh Internst ional 40,472 4/ 16,2019 AU 56, BER 6, 671 = 6, 671
Goldmn Sachs

CHF Intermst ional 6, 623 /162019 (=11 27,337 = (G2, 5850 (B2, 595)
Goldman Sachs

CHF Internstioaal 4%, 089 /162019 (111 48, 698 = (37, 7330 (37, T33)
Goldman Sachs

CHF Internaticnal 14, 606 041672012 (11 14,839 - (16, T4 (16, T&4)
Goldmsn Sachs

sn International 4, 208 04 182019 ATy 34, 158 - 14, 158 14, 158)
Goldesn Sachs

CWF International 18,349 04/ 1852019 LS 18,674 - (14, 0a=) (14, 02=)
Goldean Sachs

CHF International BT, 999 04/ 1652019 LS 58, 790 = (51, BBE) (51, BE5)
Gl dean Sachs

GRP Intermsat ional k282 04/ 1652019 LI 28, B3 2, 4687 - 22, 467
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o] dmane Sachs

(41 Imternational 15, 270 416,/ 2019 NZD 22,519 ¥ L ] (214 ¥ 110, Z04)
Goldman Sachs

CHF International 38,038 04/ 16,/2019 LIET] 38, 6E3 = (48, 327} {46, 327)
Galdmsn Sachs

(B=11] International 20, 051 0416/ 2019 CHF 19, 491 48, 975 4B, 975
Goldmn Sachs

s Imtermnational I3, 1 416/ 2019 CHF 12, 630 a7, TIR - 37,718
Goldman Sachs

(811 International 16, 117 04/ 16,2019 CHF 15, B934 14, B56 = 14, B56
Goldman Sachs

L5l Imternational 4%, 0 04/ 16,2019 CHF 44,373 an, T2 = an, Ti2
lic | ddwsary Sncha

(841 Internaticnal B0, 45 416/ 2019 CHF 59, 393 68, 910 - 68, 910
Gaaldmeary Sache

(&) Internationsal 4, B57 04 16,/2019 CHF 3, 1. 33, 107 = 33, 107
lia | dwsany Sachs

L& Imtormtional 10, 867 416,/ 3019 CHF 10, 768 4, RaR - 4, BE8
o ldesn Sachs

LS International 37, 855 04162019 CHF 37,913 (29, 656} 129, BSA)
Goldmn Sachs

s Imternational 16, 468 416/ 2019 CHF 16, 406 - 03, 100} (3, 1oa)
Goldmn Sachs

(811 International 17, b2 04/ 16,2019 CHF 17, 827 = (3, 795} (3, Ta5)
Goldmmn Sachs

(111 International 17, 843 /1672019 CHF 18, 006 = (17, 978} {17, 978)
Goldmn Sackhs

(811 Imternational 56, 691 04/ 16,/2019 CHF 56, 620 - (26, B2} {26, B92)
Gaaldmeary Sache

WED Internationsal I, 84 04/ 16,/2019 Ush 8, 18 = 6, 4595} (6, 4550)
lia | sy Sachs

NED Imtormtional 0, Bes 4168,/ 3019 L] 41,717 - (18, 930} {18, om0y
o ldean Sachs

CHF International 12, 060 0416/ 2019 ush 12, 315 (0, 818} 120, B13)
foc | dwsary Snizha

NED International 13, 147 0416,/ 2019 LE: 1) 8, 859 12, 172 - 12,172
(ol dean Sachs

(141 International 18, 280 018,/ 3019 AUy 25, 489 18, 485 18, 485
Goldmn Sachs

AT International 15,424 416/ 2019 usp 11, 000 = {5, 508} (5, 5081
Galdmn Sackhs

A Imternational 39, M6 04/ 16,/ 2019 usp 28, 852 - (54, 676} (54, 676)
Gaaldmsan Sache

Al Imvernational 44, 811 04/ 16,2019 Ush 24, 0od = (867} (85T)
Goldman Sachs

NEI Imternational 40, 458 04/ 16,2019 usp 28, 058 = (48, 445} {48, 451
Gaaldmsan Sachs

SER Imternatiomal 419, 772 /1652018 USD 4, TI6 = (156, 6} (150, )
G| dwsary Sazha

ZEK Intermstionmal 444, 812 416,/ 2019 L1231 48, 331 . (T, GOk ) {37, oo
oldman Sachs

(811 International 23, 060 0418,/ 2019 SEK 203, 418 122, 037 122, 037
Goldmn Sachs

L& International 8,076 4162019 SEE 71,78 a8, TH) - 36, T80
Goldmn Sachs

(41 Imternational 5, T62 416,/ 2019 SEK 141, 481 54, 350 54, 354
Goldman Sachs

SEE International 421, 554 4/ 16/2018 LIEA] 55, 032 = (218, 718} {218, T18)
Goldman Sachs

(411 Imternational I, 508 04/ 16,2019 SEE 280, 529 20, &6 = 20, B
Galdmsn Sachs

NEI Imternational 4, b3 /1652019 USD 146, 772 21, 003 = 21, 03
o] dwsany Sacks

(11 Imternationsl 19, 611 04/ 16,/2019 NED 28, TR0 = {1, 024} (1, 024)
Goaldman Sachs

L] Imternational 46, 440 04/ 16,2019 SEK 428, a2 18,077 = 16, 077
(] dwsany Sachs

L& International 19, 920 4162019 NZD 29, 13 4, 985 - 4, 985
Goldmn Sachs

(41 Imternational 41, 336 416,/ 2019 NZD 6, . (19, 671} {19, 671}
Goldman Sachs

(811 International 55, 030 04/ 16,2019 Al TT M3 60,013 = &0, 013
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Class D - USD Class o5t ESETHES 20194 3 A 31 B SEME)

" ESmEY ot gt il ) ® et a3 FE (3 FEE () e
Gialdman Sachs
CHF Imtermat ional I8, 708 /1672019 5D n, 108 ¥ - ¥ {20,575) ¥ {20, 575)
Goldmsn Sachs
111 International 18, 653 04/ 16/ 2019 KID T, 14 1, 222 - 11,222
LS Royal Bank of Canada X3, 750 04/ 16/3019 ELR N, 635 50, 610 5i, 010
L1 Slate Street 2, 565 16/ 2018 SEK o2, 127 52, T2 - I, T2
NOK State Strest 685, 424 04/ 16/ 3019 5D T8, 381 I8, B3 - IR, 830
NN State Street T, 496 04/ 16/2019 (2 1) 13,219 - (37, o) (37, 204}
GHI State Strect 30, 66T 16/ 2019 L'5D 39, 06 43, 63T - 43, 63T
CA State Street 51, 109 4/ 16/ 3019 (=1 13, 648 {41, 517T) {41,517}
LS State Street 9, 312 04,/ 16/2019 CAD , 209 I3, B3 2%, 843
(111 State Street &2, 476 04,16/ 1014 KK 447, BEO B2, 31 - L 311
USh State Street 25, 621 04/ 16/ 3019 CiF 25, b5 = (8, 534) (%, 534}
Jr State Street 4, 097, 044 162018 Ush a7, 188 - {26, 128) (26, 128)
I Westpas Banking Corp. 2,007, 473 04/ 16/ 3019 (1] I8, 400 {26, 538) (26, 538)
AUl Nestpac Banking Corp. 26, BRT 04/ 16/2019 (1) 19, 671 {52, 960 {62, D60}
SEK Westpac Banking Corp, 359, 531 04, 16/ 2019 1831 9, BET - (119, 656) 11145, 6hi}

¥ 5, BZ4, BT ¥ {6, 537, 521) ¥ {713, 114}

FU LT 4 T O
ETFo#RETr - FOF AT THe I OER 785,
FUAF 4 FUAF 4
BAlEES W N HES A RS =
KT U A7 o I
FHE TR
Citibank KA ¥ 4,670,288 ¥ (42, 195,847} ¥ - ¥ - ¥ (37, 524, 1590
Goldman Sacks
Internaticnal 2,270, 657 {2 702, 18L) - - (431, BZ4)
Howal Bank of
Carmda, 0,010 - 50, 010
State Street =0, 42 (116, 173) o o 116, 243
Westpac
Barking Corp. L, D4, 197 {1. 326, BL1} - - (242, 614}
i ¥ 8,307,544 ¥ (46, 330, 612} ¥ ¥ ¥ (38, 032, 068)

i, T A R LS gl e b CEREEEHEZ) ECSHSRD (EREEEG) oSS LTS, WL, B0 iz s aE
=PRI CRACHL TS SR L D LB LR TS,

i ol -

ALD - A=A RFUTFEL
BRL - FIFEALTA

CAD - A+ FEA

CHF - AARTI

EUR S =

GBP - AFUAHF

TPY - H#%M

KRW - WyEY

MEN AFprasly

NOE - Ahge—fo—F
NZD mn——F F FA
FLN - F=F ¥+ FZaoF
SEK - ARz—Firbo—F
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15D - ¥ FEA
2019 31
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1 2
2
3
1 2
1 2
3
2019 31
*
2019 31
(Level D) (Level 2) (Level 3)
United States \ - \ 1,579,556,558 \ - \ 1,579,556,558
Australia - 58,836,468 - 58,836,468
Canada - 51,013,007 - 51,013,007
Ireland - 144,663,486 - 144,663,486
Mexico - 65,039,197 - 65,039,197
Spain - 38,936,733 - 38,936,733
United Kingdom - 191,494,090 - 191,494,090
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United States

United States

3,004,631,865

2,377,767,019

5,549,093,822
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- 2,377,767,019

- 5,549,093,822

- 3,004,631,865

*%

2019 31
2019 31
©
O)

- 215,811,846 - 215,811,846
3,004,631,865 \ 10,272,212,226 - \ 13,276,844,091
8,052,286 \ - -\ 8,052,286

- 8,307,544 - 8,307,544
(88,897,792) \ - -\ (88,897,792)

ABS

(46,339,612)
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2019 31

Class A - ACS Class

Class C - JPY Class

Class D - USD Class

14,345,260
73,885,104

515,864,303

604,094,667

®

®

©)

2019 31
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2019 31
m
ETFs
ETFs
ETFs
ETFs ETFs
ETFs ETFs
Q)
LIBOR
2
2
2
2
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2019 31
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6
Q)
Q)

2019 31 2,120,011,180
)

ASC 815-10-50 a)
b) ©)
ASC 815
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2019 31
ASC 815
* \ 8,052,286
ol \ 8,307,544
* \ (88,897,792)
*% \ (46,339,612)
2019 31
ASC 815
\ (72,832,690)
\ 4,758,398
* \ (10,304,783)
\ (37,620,127)
\ (5,657,039)
*x \ (87,331,426)
*
*%*
2019 31
* \ 22,683,151
Class A — ACS Class \ 267,375,983
Class C — JPY Class \ 833,249,766
Class D — USD Class \ 1,345,964,684
* 1
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2019 31
5,554,492,671 116,376,662

2019 31 87,678,525
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22 25
363,172,439 295,250,072
14,576,950,311 14,137,049,081
386,531 4,480,155
14,940,509, 281 14,436,779,308
14,940,509, 281 14,436,779,308
106,046
29,757,700 26,748,009
1,630,380 73,954,368
343,685 370,278
22,683,541 24,438,968
654,304 660,024
55,175,656 126,171,647
55,175,656 126,171,647
14,878,850,222 13,374,004,913
6,483,403 936,602,748
32,168,111 25,687,892
14,885,333,625 14,310,607,661
14,885,333,625 14,310,607,661
14,940,509,281 14,436,779,308
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31 23 23

22 25
289,941,018 268,651,239
1,621 2,150
220,770,563 1,079,933,206
69,172,076 1,348,586,595
143,050 117,344
2,100,309 2,067,563
138,623,435 136,461,949
665,953 663,115
141,532,747 139,309,971
72,360,671 1,209,276,624
72,360,671 1,209,276,624
72,360,671 1,209,276,624
392,153 11,921,027
295,601,567 6,483,403
3,240,300 5,962,110
3,240,300 5,962,110
36,817,180 63,171,941
36,817,180 63,171,941
182,788,460 210,026,421
6,483,403 936,602,748
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23
25
@
@
23 25
22 25
16,030,397,212 14,878,850,222
121,512,848 147,416,449
1,273,059,838 1,652,261,758
14,878,850,222 13,374,004,913
31 23 23
22 25
67 31 22 73 24
1,868,445,837 1,188.40 1,755,053,444 1,191.73
31,444,653 29,453,995
20 20
45,368,816 43,473,835
0 0
1,792,925,957 1,679,763,834
30,151,064 31,815,775
1,868,445,837 1,755,053,444
(1,188.40 ) (1,191.73 )
31,444,653 29,453,995
(20 ) (20 )
68 31 22 74 10 23
1,849,149,036 1,197.30 1,751,765,400 1,200.20
30,888,533 29,191,151
20 20
44,636,195 41,565,019
0 0
1,761,268,139 1,664,825,674
43,244,702 45,374,707
1,849,149,036 1,751,765,400
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(1,197.30 ) (1,200.20 )
30,888,533 29,191,151
0 ) 0 )
69 22 75 1 22
1,824,469,185 1,193.53 1,704,656,267 1,198.88
30,572,637 28,437,550
20 20
24,793,252 26,551,002
0 0
1,743,343,286 1,622,011,408
56,332,647 56,003,857
1,824,469,185 1,704,656,267
(1,193.53 ) (1,198.88 )
30,572,637 28,437,550
0 ) 0 )
70 24 76 12 23
1,793,547,386 1,188.50 1,678,798,000 1,209.29
30,181,749 27,764,983
20 20
22,583,529 42,222,444
0 0
1,721,089,789 1,583,822,442
49,874,068 52,753,114
1,793,547,386 1,678,798,000
(1,188.50 ) (1,209.29 )
30,181,749 27,764,983
(20 ) 0 )
71 22 77 22
1,775,615,869 1,185.99 1,666,409, 868 1,217.59
29,943,188 68,430,733
20 50
26,186,804 38,727,809
0 0
1,707,563,178 1,561,506,420
41,865,887 66,175,639
1,775,615,869 1,666,409,868
(1,185.99 ) (1,217.59 )
29,943,188 68,430,733
20 ) (50 )
72 22 78 25
1,758,982,457 1,182.20 1,578,367,957 1,180.18
29,757,700 26,748,009
20 20
24,122,436 16,831,951
0 0
1,697,056, 646 1,525,932,056
37,803,375 35,603,950
1,758,982,457 1,578,367,957
(1,182.20 ) (1,180.18 )
29,757,700 26,748,009
(20 ) (20 )
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23
25

25
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@
22
237,039,968
237,039,968
25
1,442,722
1,442,722
22
25
23 25
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22 25
1.0004 1.0700
10,000 10,004 10,000 10,700
Equity Income Fund Class B 4,764,081,817 7,792,132,219
Total Return Fund USD Class 6,116,761,653 6,344,916,862
10,880,843,470 14,137,049,081
Equity Income Fund Class B Total Return Fund USD Class
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12 13
22 25
21,615,964 29,692,605
699,296,577 664,071,439
720,912,541 693,764,044
720,912,541 693,764,044
10,189,904
99,058 99,474
6,540,377 6,567,758
37,568 37,724
6,677,003 16,894,860
6,677,003 16,894,860
607,860,635 557,856,789
106,374,903 119,012,395
66,162,703 72,101,583
714,235,538 676,869,184
714,235,538 676,869,184
720,912,541 693,764,044
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12 13

31 23 23

22 25
17,034,154 16,351,122
81 105
4,233,700 13,495,278
21,267,935 29,846,505
7,242 5,784
99,058 99,474
6,540,377 6,567,758
38,157 37,872
6,684,834 6,710,888
14,583,101 23,135,617
14,583,101 23,135,617
14,583,101 23,135,617
1,338,748 1,898,928
114,270,129 106,374,903
1,673,450 1,158,480
1,673,450 1,158,480
22,813,029 9,757,677
22,813,029 9,757,677
106,374,903 119,012,395
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13
23
25
€Y)
@
23 25
12 13
22 25
747,276,002 607,860,635
9,743,171 5,726,123
149,158,538 55,729,969
607,860,635 557,856,789
12 13
31 23 23
22 25
13
23
25
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13
25
€))
@
12 22
2,793,282
2,793,282
13 25
11,254,533
11,254,533
12 22
13 25
13 23 25
12 13
22 25
1.1750 1.2133
10,000 11,750 10,000 12,133
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Equity Income Fund Class A 276,997,472 366,523,054
Total Return Fund JPY Class 380,691,384 297,548,385
657,688,856 664,071,439
Equity Income Fund Class A Total Return Fund JPY Class
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12 13

22 25
140,280,996 115,492,868
4,500,931,937 4,331,466,419
10,045,638 7,704,905
4,651,258,571 4,454,664,192
4,651,258,571 4,454,664,192
10,432,752 11,549,233
643,096 635,267
42,446,963 41,930,356
244,295 241,330
53,767,106 54,356,186
53,767,106 54,356,186
3,375,166,290 2,975,531,932
1,222,325,175 1,424,776,074
754,227,980 749,464,663
4,597,491,465 4,400,308,006
4,597,491,465 4,400,308,006
4,651,258,571 4,454,664,192
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12 13

31 23 23

22 25
88,998,031 82,986,486
545 673
70,301,031 333,786,342
18,697,545 416,773,501
43,903 36,537
643,096 635,267
42,446,963 41,930,356
247,950 242,304
43,381,912 42,844,464
24,684,367 373,929,037
24,684,367 373,929,037
24,684,367 373,929,037
6,221,222 29,321,424
1,352,174,370 1,222,325,175
16,838,374 18,198,029
16,838,374 18,198,029
115,781,980 160,354,743
115,781,980 160,354,743
1,222,325,175 1,424,776,074
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13
23
25
€Y)
@
23 25
12 13
22 25
3,643,443,511 3,375,166,290
43,636,158 42,819,594
311,913,379 442,453,952
3,375,166,290 2,975,531,932
12 13
31 23 23
22 25
13
23
25
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13
25
€))
@
12 22
76,741,558
76,741,558
13 25
285,466,927
285,466,927
12 22
13 25
13 23 25
12 13
22 25
1.3622 1.4788
10,000 13,622 10,000 14,788
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Equity Income Fund Class B

1,459,498,550

2,387,155,828

Total Return Fund USD Class

1,874,395,634

1,944,310,591

3,333,894,184

4,331,466,419

Equity Income Fund Class B Total Return Fund USD Class
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12 13

22 25
6,232,736 3,349,540
5,999 11,475
6,238,735 3,361,015
6,238,735 3,361,015
5,999 11,475
181 11
6,180 11,486
6,180 11,486
6,247,383 3,359,412
14,828 9,883
147,735 82,224
6,232,555 3,349,529
6,232,555 3,349,529
6,238,735 3,361,015
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12 13
31 23 23
22 25

1,859 1,948

1,859 1,948

181 11

181 11

2,040 1,959

2,040 1,959

2,040 1,959

114 265

12,738 14,828

842 7,675

842 7,675

1,006 1,036

1,006 1,036

14,828 9,883
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13
23
25
23 25
12 13
22 25
6,233,940 6,247,383
419,367 342,044
405,924 3,230,015
6,247,383 3,359,412
14,828 9,883
13
23 23
22 25
13
23
25
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13
25
o
@
12 22
1,774
1,774
13 25
1,500
1,500
12 22
13 25
13 23 25
12 13
22 25

0.9976
10,000 9,976

0.9971
10,000 9,971
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3,354,908 3,349,540
3,354,908 3,349,540
()
22 25

9,168,485 7,754,775
28,098,671 25,058,940
22,504 33,526
1,700 15,027
37,291,360 32,862,268
37,291,360 32,862,268
5,999 11,475
5,999 11,475
5,999 11,475
37,326,825 32,903,583
41,464 52,790
37,285,361 32,850,793
37,285,361 32,850,793
37,291,360 32,862,268

23

25
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22 25
38,036,137 37,326,825
418,827 341,595
1,128,139 4,764,837
6,239,600 3,354,908
552,681 552,681
71,698 71,698
1,998,801 1,998,801
26,385,980 26,385,980
249,776 249,776
249,776 249,776
799,281
9,992
9,992
9,992
9,992
699,301
9,989 9,989
9,990 9,990
9,992 9,992
9,992 9,992
37,326,825 32,903,583
37,326,825 32,903,583
41,464 52,790
23
25
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25
€))
@
22
17,101
17,101
26 22
25
83,730
83,730
26 25
22
25
23 25
22 25

0.9989

132/188

0.9984



EDINETOOOO
o o o o o o {015y
Oooooooooooooooooodad

10,000 9,989 10,000 9,984
100 5,000,000 5,000,445
107 5,000,000 5,018,250
122 5,000,000 5,038,325
30 10,000,000 10,001,920
25,000,000 25,058,940
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2020

777,667,486

309,401

777,358,085

909,346,698

0.8549

11,608,776,438

17,902,041

11,590,874,397

13,241,290,427

0.8754

570,396,255

2,893,290

567,502,965

558,993,613

1.0152

3,600,173,306

10,134,860

3,590,038,446

2,959,968, 624

1.2129

7,753,183

2,011

7,751,172

7,776,989

0.9967

37,243,108

0

37,243,108

37,317,396

0.9980
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2020 3 31
20
60,000,000
33,870,060
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2020 3 31
751 6,962,544
122 555,128
1 28,505
185 467,368
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