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1,550,552,889 99.32
1,550,552,889 99.32
5,995,008 0.38
5,995,008 0.38
4,630,117 0.30
1,561,178,014 100.00
QY
« 2
©)) ( 30 2 28 )
) ) (D)
MULTI-ASSET INCOME
82.36 83.56
1 |ALLOCATION FUND NON- 18,556,161.91 99.32

1,528,285,495( 1,550,552,889
HEDGED CLASS

1.0008 1.0008
2 5,990,216 0.38
5,995,008 5,995,008

)

99.32%

0.38%

99.70%

)
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1
8,573,713,205 8,594,777,708 1.0176 1.0201
( 27 8 18 )
2
7,176,260,948 7,196,975,548 0.8661 0.8686
( 28 2 18 )
3
4,651,532,510 4,665,845,117 0.8125 0.8150
( 28 8 18 )
4
2,600,718,676 2,607,885,130 0.9073 0.9098
(29 2 20 )
29 2 2,590,141,704 0.9048
3 2,442,381,093 0.8977
4 2,177,818,996 0.9006
5 2,130,583,423 0.9029
6 2,159,484,129 0.9197
7 2,034,012,493 0.9098
5
1,960,250,085 1,965,737,852 0.8930 0.8955
( 29 8 18 )
8 1,964,759,051 0.8995
9 1,970,060,004 0.9255
10 1,916,259,653 0.9313
11 1,817,324,741 0.9194
12 1,714,362,543 0.9277
30 1 1,605,708,169 0.8955
6
1,538,124,524 1,542,607,343 0.8578 0.8603
( 30 2 19 )
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2 1,561,178,014 0.8699
()
1 0.0100
2 0.0150
3 0.0150
4 0.0150
5 0.0150
6 0.0150
()
1 2.8
2 13.4
3 4.5
4 13.5
5 0.1
6 2.3
4
1 3,122,893,534 131,809,762
2 408,779,125 548,740,333
3 68,353,325 2,629,150,677
4 37,794,452 2,896,255,677
5 54,791,844 726,266,418
6 13,195,026 415,174,394

() 5,434,717,619
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90,000,600 0.52
90,000,600 0.52
17,241,883,261 99.48
17,331,883,861 100.00
(D
2
0) ( 30 2 28 )
()
) ) C7 7)™
100.00 100.00
1 90,000,000 0.52
90,000,600] 90,000,600( 2018/03/05
)

0.52%

0.52%

)

47/178



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

O BERBRYIVERA DL NS—(HASRE) AR IELI-2

01eF2ABH R HARDERMETRLLLOTHD. HEOBRETE-RIETELOTRENI A,
12,000 LT A (2015828198 ~201882 8280 100
2 8.,695F
Wi E R 15(8F| 11000
2 & 10,000 :
#ARA TPUE g i
THAM 264 @ o
IhAM ~4.6% A
6hAM -1.7% 8,000
1£E [ ~0.6%
3EM -5.3%
54 il - 7,000 . . 0
o —45% B 2016/02/22 2017/02/23 2018/02/26
CoERSEN DK e S R 1 R () e RN
LR RAEHRORER S IR R, SRS ISR PARR LA LT ELTLIRT.
IMEENERERSHORARTY,. HEASHOHRCHEVTERSGEMTEIRMAEREN HRLTLIET,
SEOES (100000 HED, WM 0 D
FGE VM EE S EHE: 300/ BERTREEEME: 8500
A :zmjﬁmulm 25 mlmm|mmlmsmmnmmam | % 32 45| 35 3 3] % 04
17238 1745 wiﬁﬁ s TR s A 1 7R i wA| i Al 115 12A mmﬁ 1a#2ﬂ
ame R | 5@ | 25m | 25M t 25M | 25F] | 25F) | 25M
AR, BEEAHCEDNT ﬂﬂﬂ‘ﬂfﬁi‘t:@bsir hanbﬂ“!@ﬂmﬁﬁiﬁﬂ!ﬁ"ﬁW‘I:‘ll-!-'.lat-‘f‘u. AESFELAOLIRELEIRT,
FELCREORR HEEE. HRABMHTEEOTT,

HA LT i0TrE

W REE
b T n T B e AT | e = B Y S T FNFFEY kAL -FOF =230 272 FiA U RL-032) | 99.3%
AL RERER HA4 33 —Fhok-TH=T7UF |0y
i o98.7%
FMREEORE
W95y KA VTR0 E0E A, ]
03]
m :. — ...! 1
Ilh bt e e it it et S— 4.0
' ===
0% | t t t t t t t 1
| T -0 o
=10% | — " . (3 %7 |
- 0R L ]
20085 20005 20014E 200124 20134 20144F 201 54F 20164 20174 20184

T PO RS, TN R R TT
0SEEIE AR IR PSER, MIERI ANEITORNARERLTLET,

BRIFOMEARMEI, EREV/OR—LA-Y, FLERESH TIRBOELTET.

48/178



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

@) ( 30 2 28 )
() ()
603,629,517 99.09
603,629,517 99.09
1,398,662 0.23
1,398,662 0.23
4,161,033 0.68
609,189,212 100.00
QY
« 2
) ( 30 2 28 )
) ) (%)
MULTI-ASSET INCOME
90.96 91.03
1 |ALLOCATION FUND JPY HEDGED 6,630,595.44 99.09
603,152,114| 603,629,517
CLASS
1.0008 1.0008
2 1,397,544 0.23
1,398,662 1,398,662
)

99.09%

0.23%

99.32%

)
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1
1,503,481,137 1,507,345,750 0.9726 0.9751
( 27 8 18 )
2
1,370,057,871 1,373,848,174 0.9037 0.9062
( 28 2 18 )
3
1,046,279,372 1,049,008,603 0.9584 0.9609
( 28 8 18 )
4
944,998,577 947,488,564 0.9488 0.9513
( 29 2 20 )
29 2 921,255,743 0.9522
3 909,913,437 0.9492
4 893,997,288 0.9528
5 869,134,988 0.9559
6 865,751,570 0.9585
7 858,097,065 0.9600
5
838,802,942 841,009,686 0.9503 0.9528
( 29 8 18 )
8 872,019,824 0.9541
9 799,872,124 0.9588
10 706,924,540 0.9593
11 695,261,730 0.9562
12 643,671,165 0.9544
30 1 651,773,650 0.9520
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( 3(2 2 10 ) 611,336,048 612,971,306 0.9346 0.9371
2 609,189,212 0.9351
()
1 0.0100
2 0.0150
3 0.0150
4 0.0150
5 0.0150
6 0.0150
()
1 1.7
2 5.5
3 7.7
4 0.6
5 1.7
6 0.1
C)
1 758,780,545 73,215,685
2 35,493,559 65,217,763
3 136,863,038 561,291,635
4 38,436,656 134,134,492
5 16,656,200 129,953,169
6 104,111,246 332,705,849

) 860,280,595
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@ ( 30 2 28 )
() ()
1,251,182,478 99.09
1,251,182,478 99.09
3,997,203 0.32
3,997,203 0.32
7,524,863 0.60
1,262,704,544 100.00
(D
« 2
0) ( 30 2 28 )
) ) ()
MULTI-ASSET INCOME
70.55 71.17
1 |ALLOCATION FUND BRL 17,578,466.05 99.09
1,240,231,094| 1,251,182,478
CLASS
1.0008 1.0008
2 3,994,008 0.32
3,997,203 3,997,203
)

99.09%

0.32%

99.40%

)
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©))
() () )X ) )X )
1
5,793,372,118 5,860,308,511 0.8655 0.8755
27 8 18
2
4,098,607,614 4,162,893,121 0.6376 0.6476
28 2 18
3
3,207,897,052 3,252,079,867 0.7261 0.7361
28 8 18
4
2,441,960,336 2,471,219,976 0.8346 0.8446
29 2 20
29 2 2,409,532,672 0.8313
3 2,136,277,069 0.8202
4 1,815,418,614 0.8064
5 1,750,244,378 0.7848
6 1,721,584,862 0.7903
7 1,780,780,171 0.8146
5
1,598,819,620 1,619,108,214 0.7880 0.7980
29 8 18
8 1,508,327,997 0.7952
9 1,547,645,107 0.8087
10 1,496,502,378 0.7909
11 1,439,262,356 0.7856
12 1,392,052,393 0.7659
30 1 1,347,334,179 0.7626
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° 1,250,079,736 1,262,274,708 0.7176 0.7246
( 30 2 19 )
2 1,262,704,544 0.7236
()
1 0.0400
2 0.0600
3 0.0600
4 0.0600
5 0.0600
6 0.0540
()
1 9.5
2 19.4
3 23.3
4 23.2
5 1.6
6 2.1
)
1 641,476,054 173,969,198
2 158,569,290 423,657,918
3 142,456,414 2,152,725,553
4 173,557,263 1,665,874,758
5 167,357,550 1,064,462,202
6 215,729,791 502,450,261

) 6,226,132,493
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@ ( 30 2 28 )
() ()
612,636,351 98.59
612,636,351 98.59
1,598,901 0.26
1,598,901 0.26
7,185,122 1.16
621,420,374 100.00
D
()
@) ( 3 2 28 )
) ) )
MULTI-ASSET INCOME
64.21 64.71
1 |[ALLOCATION FUND CURRENCY 9,466,536.11 98.59

607,846,284 612,636,351
SELECTION CLASS

1.0008 1.0008
2 1,597,623 0.26
1,598,901 1,598,901

)

98.59%

0.26%

98.84%

)
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©)
() () ( )X ) ( )X()
1
2,573,061,357 2,595,796,095 0.9054 0.9134
( 27 8 18 )
2
1,882,787,519 1,904,173,822 0.7043 0.7123
( 28 2 18 )
3
1,129,049,487 1,142,225,980 0.6855 0.6935
( 28 8 18 )
4
912,497,353 922,673,504 0.7174 0.7254
(29 2 20 )
29 2 915,059,547 0.7196
3 863,070,129 0.7181
4 800,907,285 0.7131
5 749,357,473 0.7117
6 752,926,146 0.7208
7 765,630,736 0.7107
5
734,181,674 742,630,742 0.6952 0.7032
( 29 8 18 )
8 741,958,474 0.7075
9 806,523,424 0.7134
10 744,949,987 0.6987
11 703,972,181 0.6861
12 696,224,328 0.6907
30 1 657,774,247 0.6768
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( 3(; 2 19 ) 615,775,373 621,491,863 0.6463 0.6523
2 621,420,374 0.6511
()
1 0.0320
2 0.0480
3 0.0480
4 0.0480
5 0.0480
6 0.0440
()
1 6.3
2 16.9
3 4.1
4 11.7
5 3.6
6 0.7
4
1 565,042,927 27,623,802
2 55,126,249 223,680,694
3 29,331,637 1,055,557,824
4 14,984,808 390,027,534
5 93,461,859 309,347,264
6 161,003,340 264,388,469

) 2,304,423,202
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€))

29 8 18 30 2 19
33,838,708 10,106,424
1,931,738,288 1,528, 285,494
5,996,805 5,995,008
1,971,573,801 1,544,386,926
1,971,573,801 1,544,386,926
5,487,767 4,482,819
3,665,334
46,261 37,876
2,035,696 1,666,926
88,658 74,781
11,323,716 6,262,402
11,323,716 6,262,402
2,195,107,032 1,793,127,664
234,856,947 255,003,140
111,472,323 98,625,980
1,960, 250,085 1,538,124,524
1,960, 250,085 1,538,124,524
1,971,573,801 1,544,386,926
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29 2 21 29 8 19

29 8 18 30 2 19
61,414,034 46,351,255
45,275,235 56,805,846
16,138,799 10,454,591
9,223 5,506
295,781 249,546
13,015,989 10,981,402
89,253 74,781
13,410,246 11,311,235
2,728,553 21,765,826
2,728,553 21,765,826
2,728,553 21,765,826
2,323,417 2,457,459
265,862,930 234,856,947
71,903,810 34,556,529
71,903,810 34,556,529
5,311,169 1,110,277
5,311,169 1,110,277
35,991,794 29,369,160
234,856,947 255,003,140
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185
29 8 18 30 2 19
1. 2,866,581,606 2,195,107,032
54,791,844 13,195,026
726,266,418 415,174,394
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1,793,127,664

255,003,140

29 2 21 29 8 19
29 8 18 30 2 19
29 2 21 29 8 19
29 3 21 29 9 19
9,113,641 8,065,136
0 0
17,764,951 16,266,903

126,602,894

153,481,486 1

556.32
6,897,143 1
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29 3 22 29 9 20
29 4 18 29 10 18
8,270,009 7,598,393
0 0
16,044,162 15,741,757

115,493,409

139,807,580 1

107,082,637

130,422,787 1

564.73 631.81
6,189,137 1 25 15,160,670 1 25
29 4 19 29 10 19
29 5 18 29 11 20
9,436,859 5,629,634
0 0
15,400,067 15,500,863
111,956,990 107,114,017
136,793,916 1 128,244,514 1
579.72 634.67
5,899,119 1 25 15,051,608 1 25
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29 5 19
29 6 19

8,002,871

17,438,762
113,956,772

139,398,405 1

588.51
5,921,681 1

29 6 20
29 7 18

8,391,357

16,580,601
109,576,308

134,548,266 1

600.99
5,596,947 1

75/178

25

25

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

29 11 21
29 12 18

7,009,932

14,830,249
101,908,966

123,749,147 1
646.30

4,786,807 1 25
29 12 19
30 1 18
5,664,814
0
13,970,442
97,470,556
117,105,812
1 652.89
4,484,159 1
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29 7 19 30 1 19
29 8 18 30 2 19
6,950,414 4,566,996
0 0
16,426,265 14,046,240
110,009,676 98,541,803
117,155,039
133,386,355 1 1 653.36
607.65 4,482,819 1
5,487,767 1 25 25
29 8 19
30 2 19
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29 8 19
30 2 19
1
29 8 18 30 2 19

1 0.8930 0.8578

1 (8,930 ) (8,578 )
@

€H)

@

MULTI-ASSET INCOME ALLOCATION FUND
NON-HEDGED CLASS

18,556,161.910 1,528,285,494

1,528,285,494

5,990,216 5,995,008

5,995,008

1,534,280,502
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$22,069,492)
$30,094,119)
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22,524,848
31,084,673
1,614
1,235,979
214,862

253,897
22,310
612
5,321

55,344,116

211
870,000
18,628

1,943,961
755,930
362,007

86,887
65,920
30,858
13,803
3,505
1,492
90
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4,153,292

51,190,824

15,556,054
6,781,425
9,619,949

19,233,396

51,190,824

©r B B P

2017 7 31

$516,179 )

21,960,810
10,813,024
11,401,966
24,311,398

0.708
0.627
0.844
0.791

607,342
1,269,550
1,305,174

3,182,066

459,655
118,301
77,135
59,138
22,023
14,025
12,652
8,190
2,249
769

774,137

2,407,929

751,470
952,212
445,014
29,204
1,541,265

3,719,165
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EUR

EUR

usb

usD

usb

usD

usb

usD

usD

usD

usD

usD

100,000

100,000

1,000,000

140,000

1,000,000

1,000,000

10,000

655,148

1,157,411

1,025,449

960,123

31,000

2017 7 31

(22.6%)
0.5%)
(0-2%)

Gas Natural Fenosa Finance Bv(a)’(b)’(c)

4.13% due 11/29/49
0-3%)

Ziggo Bond Bv(a)
7.13% due 05/15/24
( $241,129)
(22.1%)
(6.1%)

COMM 2015-CCRE23 Mortgage Trust Class CME® @
3.68% due 05/10/48

Core Industrial Trust 2015-CALW Class G(b)'(d)

3.85% due 02/10/34

Core Industrial Trust 2015-TEXW Class E®" @
3.85% due 02/10/34

GAHR Commercial Mortgage Trust 2015-NRF Class EFX(b)id)

3.38% due 12/15/34
(0.0%)
ADT Corp.
3.50% due 07/15/22
ABS (6.9%)
Bear Stearns Asset Backed Securities | Trust

2007-AQ2 Class A2+ ®
1.40% due 01/25/37

Bear Stearns Asset Backed Securities | Trust

2007-HEL Class 2142+ ®
1.39% due 01/25/37

Bear Stearns Asset Backed Securities | Trust

2007-HE2 Class 22A®+®
1.37% due 03/25/37

Bear Stearns Asset Backed Securities | Trust

2007-HE3 Class 24+ ®
1.37% due 04/25/37
0.1%)

IAC / InterActiveCorp(a)

4.88% due 11/30/18
ABS (2.0%)
Conseco Finance Securitizations Corp. Class Ml(a)’(b)
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(631,988)
(199, 650)
4,539
311
549,493

(277,295)

3,441,870

5,849,799

126,928

133,227

260,155

1,

1,

973,410

137,030

993,579

002,241

9,887

652,705

082,741

963,079

807,741

31,349



usb

usb

usb

usb

usb

usb

usb

usb

1,100,000

588,969

40,000

435,197

902,324

1,089,366

363,227

861,081

1,553

289

129

2,031

1,884

784

561

2,266

586

2,206

1,362

1,961

2,292

1,480

5,274

790

1,091

2.98% due 09/01/33
ABS (1.1%)

Bear Stearns Asset Backed Securities | Trust

2007-Fs1 Class 1A3®-®
1.40% due 05/25/35
©0.1%)

Tesoro Logistics LP / Tesoro Logistics Finance Corp.(a)

6.25% due 10/15/22
(5.8%)

Alternative Loan Trust 2005-IM1 Class Al(ax(b)
1.53% due 01/25/36

Alternative Loan Trust 2006-0A3 Class 2A1®-®
1.44% due 05/25/36

Alternative Loan Trust 2007-AL1 Class Al(a)’(m
1.48% due 06/25/37

MASTR Resecuritization Trust 2008-3 Class AL®+(@
1.46% due 08/25/37

Structured Asset Mortgage Investments Il Trust

2005-AR3 Class 1a1®"®
1.50% due 08/25/35
( $10,794,066)
( $11,035,195)
(11.9%)
(2.5%)
Canadian Imperial Bank of Commerce into Texas Instruments,
due 10/18/17
Canadian Imperial Bank of Commerce into Ultra Beauty, Inc.
due 08/24/17
Royal Bank of Canada into Alphabet, Inc.
due 10/20/17
Royal Bank of Canada into Baker Hughes
due 10/18/17
Royal Bank of Canada into Citigroup, Inc.
due 08/29/17
Royal Bank of Canada into Costco Wholesale Corp.
due 10/03/17
Royal Bank of Canada into Darden Restaurants, Inc.
due 08/22/17
Royal Bank of Canada into Delta Air Lines, Inc.
due 08/29/17
Royal Bank of Canada into Du Pont (E.l.) De Nemours
due 10/20/17
Royal Bank of Canada into JetBlue Airways
due 10/20/17
Royal Bank of Canada into JP Morgan Chase & Co.
due 08/29/17
Royal Bank of Canada into Merck & Co., Inc.
due 10/25/17
Royal Bank of Canada into Wells Fargo & Co.
due 08/29/17
( $1,301,786)
(3.0%)
BNP Paribas Arbitrage Issuance BV into Abbott Laboratories
due 09/08/17

o
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1,025,132

591,435

42,500

393,451

788,909

773,105

253,169

766,439

11,287,902
11,548,057

Inc.
125,889

73,170

124,894

75,033

128,657

124,371

47,337

113,660

48,960

48,847

126,012

125,533

124,104
1,286,467

73,480

BNP Paribas Arbitrage Issuance BV into Bank of America Corp.

due 08/31/17

BNP Paribas Arbitrage lIssuance BV into BASF SE

due 09/20/17

BNP Paribas Arbitrage lIssuance BV into Caterpillar, Inc.
due 10/20/17
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BNP Paribas Arbitrage

Issuance BV into

Charles Schwab Corp.

2,953 due 08/31/17 126,384
BNP Paribas Arbitrage lIssuance BV into E*TRADE Financial Corp.
1,202 due 09/08/17 49,608
BNP Paribas Arbitrage Issuance BV into Microsoft Corp.
1,705 due 09/08/17 124,029
BNP Paribas Arbitrage Issuance BV into Nucor Corp.
837 due 09/07/17 49,031
BNP Paribas Arbitrage Issuance BV into Steel Dynamics, Inc.
1,336 due 09/07/17 48,143
BNP Paribas Arbitrage Issuance BV into Telefonica S.A.
6,653 due 09/20/17 74,988
BNP Paribas Arbitrage Issuance BV into United Rentals, Inc.
407 due 09/07/17 48,960
BNP Paribas Arbitrage Issuance BV into UnitedHealth Group, Inc.
674 due 09/12/17 127,963
Societe Generale S.A. into Boeing Co.
523 due 09/21/17 125,495
Societe Generale S.A. into Daimler AG
717 due 09/14/17 50,476
Societe Generale S.A. into DR Horton, Inc.
1,387 due 09/21/17 50,012
Societe Generale S.A. into Hilton Worldwide Holdings, Inc.
808 due 09/21/17 50,395
Societe Generale S.A. into PayPal Holdings, Inc.
2,155 due 09/21/17 128,444
Societe Generale S.A. into Peugeot S.A.
2,307 due 09/14/17 49,775
Societe Generale S.A. into Xilinx, Inc.
782 due 09/21/17 49,896
C $1,558,435) 1,553,893
(1.2%)
Deutsche Bank AG into Alcoa Corp.
1,364 due 09/07/17 49,929
Deutsche Bank AG into Electronic Arts, Inc.
1,067 due 10/18/17 125,017
Deutsche Bank AG into Goldman Sachs Group, Inc.
559 due 09/08/17 126,311
Deutsche Bank AG into Kering
145 due 09/20/17 50,435
Deutsche Bank AG into Novo Nordisk A/S
1,169 due 08/31/17 50,313
Deutsche Bank AG into T-Mobile U.S., Inc.
1,632 due 09/07/17 100,658
Deutsche Bank AG into Walgreens Boots Alliance, Inc.
1,600 due 10/17/17 127,699
( $624,693) 630,362
(0.1%)
HSBC Bank PLC into Dai-Ichi Life Holdings, Inc.
2,208 due 08/04/17 38,126
Nomura International Funding Pte,
Ltd. into Dai-Ichi Life Holdings, Inc.
946 due 08/04/17 15,941
( $51,619) 54,067
(0.4%)
Credit Suisse AG into Humana, Inc.
327 due 08/01/17 76,215
Credit Suisse AG into Parker Hannifin Corp.
387 due 07/31/17 63,495
387 due 08/01/17 63,756
( $200,625) 203,466
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(1.0%)
Barclays Bank PLC into KeyCorp.
2,729 due 09/12/17 49,449
Barclays Bank PLC into WPP PLC
779 due 08/23/17 15,875
1,681 due 08/23/17 34,307
HSBC Bank PLC into ASML Holding NV
326 due 10/12/17 49,497
HSBC Bank PLC into Mylan NV
1,913 due 08/04/17 74,573
HSBC Bank PLC into Philips NV
1,319 due 09/12/17 50,431
Nomura Bank International PLC
into Crown Castle International Corp.
503 due 09/08/17 50,511
Nomura International Funding Pte, Ltd. into Home Depot, Inc.
807 due 08/14/17 121,483
Nomura International Funding Pte,
Ltd. into Norwegian Cruise Line Holdings Ltd.
714 due 08/04/17 39,108
714 due 08/07/17 39,019
( $522,560) 524,253
(3.6%)
Citigroup, Inc. into Allergan PLC
521 due 08/07/17 129,307
Citigroup, Inc. into Constellation Brands, Inc.
634 due 10/02/17 123,756
Citigroup, Inc. into Newell Brands, Inc.
1,421 due 08/07/17 75,471
Citigroup, Inc. into O"Reilly Automotive, Inc.
253 due 09/21/17 50,584
Citigroup, Inc. into Tiffany & Co.
542 due 08/22/17 51,462
542 due 08/23/17 51,397
Goldman Sachs International into Autodesk, Inc.
962 due 08/29/17 105,129
Goldman Sachs International into Carnival Corp.
1,149 due 09/25/17 76,588
Goldman Sachs International into Lowe’ s Co., Inc.
1,639 due 08/23/17 126,816
Goldman Sachs International into Tiffany & Co.
554 due 08/23/17 51,854
Goldman Sachs International into Workday, Inc.
503 due 08/31/17 51,131
J.P. Morgan Structured Products BV into SAP SE
481 due 09/12/17 50,738
J.P. Morgan Structured Products BV into Volvo AB
2,898 due 10/19/17 48,702
Merrill Lynch International & Co. CV into ABB Ltd.
2,130 due 10/19/17 49,229
Merrill Lynch International & Co. CV
into Applied Materials, Inc.
2,661 due 08/10/17 118,770
Merrill Lynch International & Co. CV into Domino®s Pizza, Inc.
404 due 10/25/17 75,319
Merrill Lynch International & Co. CV into FedEx Corp.
590 due 09/14/17 123,726
Merrill Lynch International & Co. CV into Kansas City Southern
476 due 10/18/17 49,454
Merrill Lynch International & Co. CV into Lennar Corp.
940 due 09/14/17 49,855
940 due 09/15/17 49,865
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EUR
JPY
GBP
NOK
AUD
usb

JPY

3,131

2,706

1,319

60,095
25,187

14,341
12,800
101,980
31,421
29,787
107,373
6,674

168,737

24,215

201,422

1,126
9,991
12,705

1,638
3,009

46,526,203

Merrill Lynch International & Co. CV
into MGM Resorts International
due 08/03/17

Merrill Lynch International & Co. CV into Morgan Stanley

due 10/12/17

Merrill Lynch International & Co. CV into Suntrust Banks, Inc.

due 10/18/17
C $1,809,292)
( $6,069,010)
(ETF) (57.4%)
(57-4%)
Alerian MLP ETF

iShares 10+ Year Credit Bond ETF(e)
iShares 1-3 Year Credit Bond ETF(e)
iShares Core High Dividend eTF®

iShares iBoxx $ High Yield Corporate Bond eTr®

iShares iBoxx $ Investment Grade Corporate Bond ETF(e)

iShares International Developed Real Estate ETF(E)

iShares International Select Dividend ETF(e)

iShares U.S. Real Estate ETF(E)

iShares U.S. Preferred Stock ETF(e)

(ETF) ( $28,526,356)
(4.8%)
(4.8%)
BlackRock Global Funds -

Emerging Markets Equity Income Fund Class X6(e)

BlackRock Global Funds - Asian Tiger Bond Fund Class XS(E)

( $2,334,821)
(0.0%)
(0.0%)
S&P 500 Index
@ 2,350 due Oct 2017
S&P 500 Index
@ 2,300 due Oct 2017
S&P 500 Index
@ 2,375 due Oct 2017

( $29,283)
(8.1%)
(0.0%)
(0.0%)
Brown Brothers Harriman & Co.
(0.56)% due 08/01/17
(0.22)% due 08/01/17
0.05% due 08/01/17
0.07% due 08/01/17
0.58% due 08/01/17
0.59% due 08/01/17

( $22,485)
(0.8%)
(0.8%)
Bank of Tokyo-Mitsubishi UFJ, Ltd.
(0.22)% due 08/01/17

(  $421,071)
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103,283

127,609

75,262

1,815,307

6,067,815

721,140
1,556,305

1,513,119
1,081,728
9,067,042
3,805,397

872,759
3,598,069

538,325

6,622,927

29,376,811

29,376,811

269,756

2,159,246

2,429,002

2,429,002

4,220

4,590

10,080

18,890

18,890

1,328
90
16,750
0
1,308
3,009

22,485

22,485

421,071

421,071

421,071
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(0.0%)
(0.0%)
ING Bank
AUD 25,451 0.58% due 08/01/17 20,319
20,319
( $20,319) 20,319
(2.5%)
(2.5%)
Citibank N.A.
usb 1,271,640 0.59% due 08/01/17 1,271,640
1,271,640
¢ $1,271,640) 1,271,640
(0.1%)
(0.1%)
Skandinaviska Enskilda Banken AB
SEK 412,256 (0.95)% due 08/01/17 50,965
50,965
( $50,965) 50,965
(0.1%)
(0.1%)
Credit Suisse AG
CHF 48,001 (1.45)% due 08/02/17 49,749
49,749
( $49,749) 49,749
(1.0%)
(1.0%)
Citibank N.A.
EUR 419,245 (0.56)% due 08/01/17 494,290
494,290
( $494,290) 494,290
(3.6%)
(3.6%)
JP Morgan Chase & Co.
usb 1,838,427 0.59% due 08/01/17 1,838,427
1,838,427
( $1,838,427) 1,838,427
( $4,168,946) 4,168,946
( $52,163,611) 104.7% $ 53,609,521
“.7n (2,418,697)
100.0% $ 51,190,824
@
(b)2017 7 31
(©)
(d) 144A - 1933 144A
(e)
2017 7 31 $368,613
2017 7 31 ( -0.2%)
/C )
Euro FX Currency Futures 2017 9 14 $ (90,058)
Euro STOXX 50 Futures 2017 9 19 (22,607)
Japan Yen Currency Futures 2017 9 (6) (3,589)
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Nikkei 225 IDX Futures 2017 9 3 (1,871)
S&P 500 E-Mini Futures 2017 9 aan (22,104)
U.S. Long Bond Futures 2017 9 ®) (10,280)
U.S. Treasury 2-Year Note Futures 2017 9 (6) (831)
U.S. Treasury 5-Year Note Futures 2017 9 (26) 108
U.S. Treasury 10-Year Note Futures 2017 9 10 (538)
U.S. Ultra Bond Futures 2017 9 (@) (1,981)
$ (1583,751)
2017 31 ( -0.0%)
) 1C)
USD  Deutsche Bank AG 386,379  2017/8/3  EUR 338,000 $ - $  (12144) 3 (12,144)
USD  Deutsche Bank AG 399,134  2017/9/6  EUR 338,000 - (170) (170)
$ - $ (12314 $ (12,314)
2017 31 ( 1.8%)
) C)
BRL  Citibank N.A. 47,100,180 2017/8/10 USD 14,162,663 $ 887,178 $ - % 887,178
BRL  Citibank N.A. 662,721  2017/8/10  JPY 22,054,971 12,087 - 12,087
BRL  Citibank N.A. 816,418  2017/8/10  EUR 209,316 13,979 - 13,979
$ 913244 $ - % 913,244
2017 31 0.2%)
) C)
CNY  Citibank N.A. 7,059,676  2017/8/10  USD 1,034,043 $ 14,609 $ - % 14,609
CNY  Citibank N.A. 96,980  2017/8/10  JPY 1,611,129 - (181) (181)
CNY  Citibank N.A. 117,805  2017/8/10  EUR 15,283 - (528) (528)
IDR  Citibank N.A. 13,914,082,623  2017/8/10  USD 1,033,612 9,917 - 9,917
IDR  Citibank N.A. 190,824,276  2017/8/10  JPY 1,611,771 - (281) (281)
IDR  Citibank N.A. 232,064,797  2017/8/10  EUR 15,280 - (618) (618)
INR  Citibank N.A. 68,786,119  2017/8/10  USD 1,059,153 12,029 - 12,029
INR  Citibank N.A. 944,518  2017/8/10  JPY 1,651,469 - (243) (243)
INR  Citibank N.A. 1,146,015  2017/8/10  EUR 15,657 - (621) (621)
MXN  Citibank N.A. 18,046,981  2017/8/10  USD 981,382 28,417 - 28,417
MXN  Citibank N.A. 251,268  2017/8/10  JPY 1,529,290 214 - 214
MXN  Citibank N.A. 310,404  2017/8/10 EUR 14,505 259 - 259
RUB  Citibank N.A. 63,924,443  2017/8/10  USD 1,058,357 2,407 - 2,407
RUB  Citibank N.A. 879,706  2017/8/10  JPY 1,650,706 - (347) (347)
RUB  Citibank N.A. 1,078,533  2017/8/10  EUR 15,646 - (558) (558)
TRY  Citibank N.A. 4,709,402  2017/8/10  USD 1,289,705 43,679 - 43,679
TRY  Citibank N.A. 65,410  2017/8/10  JPY 2,009,304 328 - 328
TRY  Citibank N.A. 79,994  2017/8/10  EUR 19,062 164 - 164
$ 112,023  $ (3377) % 108,646
2017 31 ( 0.4%)
) C)
JPY  Citibank N.A. 1,031,042,692  2017/8/10  USD 9123535 $ 210,712 $ - % 210,712
JPY  Citibank N.A. 17,243,872 2017/8/10  EUR 134,847 - (2,937) (2,937)
$ 210712 $ (2,937) % 207,775
AUD -
BRL -
CHF -
CNY -
EUR -
GBP -
IDR -
INR -
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17,330,043,850
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17,330,043,850

13,873,529,272

17,316,256,593

15,210,008

13,787,257

13,888,739,280

17,330,043,850

13,888,739,280

17,330,043,850

13,888,739,280

17,330,043,850
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29 2 21 29 8 19
10,397,400, 556 13,873,529,272
4,762,396,284 4,939,960,754
1,286,267,568 1,497,233,433
999 999
999 999
219,583 219,583
24,953 24,953
848,389 848,389
66,873 66,873
36,730,213 36,730,213
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a
a 50
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a
a 100
33,682,760 31,878,826
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11
Ver3
3,455,490,881 3,325,620,751
11
Ver6
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11
Ver7
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549,443,563
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Ver2
2,095,808,384 2,095,808,384
11
Ver5
702,414,838 794,930,012
2,996,106 2,996,106
a
5,990,216 5,990,216
1,397,544 1,397,544
3,994,008 3,994,008
1,597,623 1,597,623
40,885 40,885
2
100,789 100,789
2
1,235 1,235
1,598 1,598
1,544 1,544
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23,296,519 9,116,751
817,231,333 603,152,114
1,399,081 1,398,662
841,926,933 613,667,527
841,926,933 613,667,527
2,206,744 1,635,258
19,598 14,810
862,640 651,952
35,009 29,459
3,123,991 2,331,479
3,123,991 2,331,479
882,697,849 654,103,246
43,894,907 42,767,198
25,600,031 15,525,237
838,802,942 611,336,048
838,802,942 611,336,048
841,926,933 613,667,527
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19,721,313 13,616,009
1,309,339 6,695,647
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5,146,150 4,333,939
35,323 29,459
5,302,376 4,467,223
15,728,276 2,453,139
15,728,276 2,453,139
15,728,276 2,453,139
315,101 525,719
50,996,241 43,894,907
6,351,374 14,636,711
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854,931 4,359,025
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13,808,284 11,077,397
43,894,907 42,767,198
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0 0
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1 346.55 1 370.17
2,395,155 1 2,200,066 1
25 25
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0
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25
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MULTI-ASSET INCOME ALLOCATION FUND
JPY HEDGED CLASS

6,630,595.440 603,152,114

603,152,114

1,397,544 1,398,662

1,398,662
604,550,776
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