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28
22,573,653.75 35.54
15,704,871.98 24.73
10,204,599. 65 16.07

728,584.18 1.15
402,800.00 0.63
352,625.00 0.56
291,375.00 0.46
250,000.00 0.39
4,321,712.66 6.81
495,000.00 0.78
471,250.00 0.74
3,096,048.03 4.88
1,861,288.85 2.93
797,136.00 1.26
1,554,810.00 2.45
63,105,755.10 99.37
401,714.93 0.63
63,507,470.03 100.00

( 7,156 )
28
() C O oy |,

UNITED STATES TREASURY

STRIP PRINCIPAL ZCP -| 2044/11/15| 5,141,000 2,227,590.83| 2,341,905.44| 3.69

LSTAR SECURITIES
INVESTMENT TRUST 2015-4 2.4385 2020/4/1| 2,251,050| 2,224,389.94| 2,183,518.25| 3.44
SER 2015-4 CL Al

GREAT LAKES CLO 2015-1

LTD SER 2015-1A CL Al 2.572 2026/7/15| 2,000,000 | 1,981,448.47| 1,983,233.80| 3.12

UNITED STATES TREASURY 1.625 2026/2/15| 2,009,000| 1,967,017.59| 1,979,807.22| 3.12

NOTE

CALIFORNIA ST 7.6 2040/11/1| 1,000,000| 1,432,876.44| 1,554,810.00| 2.45
WYNDHAM WORLDWIDE CORP 5.1 2025/10/1| 1,000,000 999,649.56| 1,050,692.00| 1.65
CITIGROUP COMMERCIAL

MORTGAGE TRUST 2016- 4.91793 2049/2/10| 1,100,000 1,011,735.86| 1,018,817.58| 1.60

GC36 SER 2016-GC36 CL C

LSTAR SECURITIES
INVESTMENT TRUST 2016-2 2.4315 2021/3/1| 1,050,000 1,014,187.00| 1,017,796.50| 1.60
SER 2016-2 CL A

BAMLL-DB TRUST SER

2012-0S1 CL D 6.786 2029/4/13| 1,000,000 | 1,044,584.29| 1,017,469.40| 1.60
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INVESTMENT TRUST 2015-2
SER 2015-2 CL A

2.4385

2020/1/1

1,023,291

1,006,052.

74

1,016,254.

99

1.60

11

FDF I LTD SER 2015-1A
CL A

4.4

2030711712

1,000,000

1,000,000.

00

1,015,630.

00

1.60

12

CSMC SERIES 2015-12R
SER 2015-12R CL 2A1

0.933

2037/11/30

1,150,000

1,005,780.

10

1,001,366.

30

1.58

13

NATIONSTAR HECM LOAN
TRUST 2016-1A SER 2016-
1A CL A

2.9813

2026/2/25

1,000,000

1,000,007.

47

1,000,650.

00

1.58

14

BENEFIT STREET PARTNERS
CLO LTD SER 2012-1A CL
BR

3.722

2025/10/15

1,000,000

1,000,000.

00

999,988.

90

15

WHITEHORSE VIII LTD SER
2014-1A CL B

2.6656

2026/5/1

1,100,000

990,698.

54

996,711.

54

16

VOYA CLO 2013-1 LTD SER
2013-1A CL B

3.522

2024/4/15

1,000,000

987,536.

13

994,069.

80

17

BANC OF AMERICA FUNDING
2015-R4 TRUST SER 2015-
R4 CL 8Al1

0.603

2035/1/27

1,106,583

1,004,808.

02

991,742.

22

18

FORTRESS CREDIT
OPPORTUNITIES 111 CLO
LP SER 2014-3A CL AT

2.5171

2026/4/28

1,000,000

993,462.

69

988,340.

00

19

FORTRESS CREDIT BSL 11
LTD SER 2013-2A CL AlF

2.1196

2025/10/19

1,000,000

992,099.

02

986,636.

80

20

GALAXY XVII1 CLO LTD
SER 2014-18A CL C1

3.622

2026/10/15

1,000,000

978,934.

16

980,037.

60

1.54

21

VOYA CLO 2014-2 LTD SER
2014-2A CL B

3.5696

2026/7/17

1,000,000

996,935.

96

977,657.

80

1.54

22

ARES XXXV CLO LTD SER
2015-35A CL C

3.472

2025/10/15

1,000,000

1,000,000.

00

965,622

70

1.52

23

VOLT XXXIX LLC SER
2015-NP13 CL Al

4.125

2045/10/25

964,088

963,162.

47

959,158.

84

24

CASTLE AIRCRAFT
SECURITIZATIONTRUST
2015-1 SER 2015-1A CL A

4.703

2040/12/15

975,000

974,983.

18

955,695.

00

25

WASHINGTON MUTUAL
MORTGAGE PASS-THROUGH
CERTIFICATE SER 2006-
AR9 CL 1A

2046/11/25

1,378,631

958,173.

37

935,583.

85

26

VOLT XXXVl LLC SER
2015-NP10 CL Al

3.625

2045/7/25

936,094

923,323.

50

929,439.

42

27

CIFC FUNDING 2012-1 LTD
SER 2012-1A CL A2R

2.7182

2024/8/14

960,000

953,246.

85

924,500.

06

28

GSMSC RESECURITIZATION
TRUST 2015-8R SER 2015-
8R CL A

0.5885

2037/4/26

1,010,190

936,891.

96

913,356.

16

29

RALI SERIES 2006-Q010
TRUST SER 2006-Q010 CL
Al

0.593

2037/1/25

1,255,957

964,447.

83

908,945.

33

30

VENTURE XVI CLO LTD SER
2014-16A CL A3L

3.372

2026/4/15

1,000,000

975,331.

53

904,122.

40

2016

10

2016

28

28
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27 10 28
27 10 1,307 147 100.57 11,332
11 2,502 282 100.05 11,274
12 5,061 570 99.46 11,207
28 5,982 674 99.74 11,239
6,310 711 99.75 11,240
6,521 735 99.69 11,233
27 10 1,052 91 100.62 8,678
11 1,624 140 100.21 8,643
12 4,768 411 99.79 8,607
28 4,788 413 100.22 8,644
5,028 434 100.36 8,656
5,063 437 99.66 8,596

NZ

27 10 2,038 159 100.75 7,846
11 2,410 188 100.40 7,819
12 3,377 263 100.03 7,790
28 3,493 272 100.49 7,826
3,735 291 100.65 7,839
3,718 290 99.73 7,767
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27 10 3,017 23 1,010.48 7,619
11 3,946 30 1,019.93 7,690

12 3,956 30 1,019.97 7,691

28 3,990 30 1,028.65 7,756
4,010 30 1,033.68 7,794

5,082 38 1,006.60 7,590

27 10 405 16 101.45 4,034
11 2,290 91 101.83 4,049

12 4,358 173 102.18 4,063

28 4,507 179 103.27 4,106
4,541 181 104.07 4,138

4,659 185 99.36 3,951
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27 10 28
27 10
1. 146.4
08 30 6.48
28 1.30 146.48
27 10
08 2.00 172.50
28 2.00 172.50
NZ
NZ
27 10
2. 179.12
08 30 9
28 2.30 179.12
27 10
08 44.00 331.76
28 44.00 331.76
27 10
. 270.37
o8 6.80 0.3
28 6.80 270.37
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27 10 28
27 10 68,041 2,625 65,416
28 (68,041) (2,625) (65,416)
27 10 50,797 0 50,797
28 (50,797) ©) (50,797)
27 10 37,284 0 37,284
28 (37,284) ) (37,284)
27 10 30,050 25,001 5,049
28 (30,050) (25,001) (5,049)
27 10 46,888 0 46,888
28 (46,888) (0) (46,888)

62/151



(

)

3.00

EDINETOOOO
Oo0ooDOo0ooDooooo00ooo0ooo0oo00b0o00noOoO(ELs791)
Ooooooooooooooooooad

63/151



EDINETOOOO
Oo0ooDOo0ooDooooo00ooo0ooo0oo00b0o00noOoO(ELs791)
Ooooooooooooooooooad

€Y)

2008 2011

64/151



(

(

)

)

EDINETOOOO

Oo0ooDOo0ooDooooo00ooo0ooo0oo00b0o00noOoO(ELs791)

Ooooooooooooooooooad

2008
2011
28 29 31
1 3.24 3.00
1 5 1.62 1.50
5 10 1.08 1.00
10 0.54 0.50
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@
(b)

@

(b)
©

(D)

©)

30

30 28 30

80 9,014
110 9,488 NZ
120 9,346
1,000 7,540 220
8,747
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76

23 103

UFJ 28 31 112.68
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2016 31
65,984,607
7,435,146 65,758,988 7,409,723
727,654 81,992
746,428 84,108
410,275 46,230
114,266 12,875
67,757,611 7,634,928
21,354 2,406
1,884,843 212,384
1,058 119
2,180,199 245,665
53,059 5,979
32,672 3,681
30,403 3,426
18,982 2,139
8,191 923
7,851 885
5,370 605
2,913 328
2,021 228
1,208 136
4,250,124 478,904

63,507,487 7,156,024
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NZ

NZ

NZ

3,894,447 438,826
31,207,848 3,516,500
17,302,276 1,949,620

2,581,624 290,897

1,654,571 186,437

6,521,171 734,806

345,550 38,937
63,507,487 7,156,024
50,797
35,534,939
21,154,473
37,284
46,888
65,416
5,049
76.67 8,639
0.878 99
0.818 92
69.24 7,802
35.29 3,976
99.69 11,233
68.44 7,712
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2015 2016 31
36,905 4,158 1,142,608 128,749
4,947 557 11,542 1,301
2,354 265
1,156,504 130,315
152,938 17,233
103,811 11,697
32,672 3,681
31,816 3,585
30,403 3,426
18,981 2,139
17,131 1,930
12,575 1,417
5,370 605
5,973 673
5,826 656
4,895 552
2,913 328
1,379 155
99 11
426,782 48,090
729,722 82,225
303,483 34,196
1,673,991 188,625
1,977,474 222,822
(225,619) (25,423)
727,654 81,992
502,035 56,569
2,479,509 279,391

3,209,231 361,616
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2016 31
729,722 82,225
1,977,474 222,822
502,035 56,569
3,209,231 361,616
(1,333,188) (150,224)
61,631,444 6,944,631
63,507,487 7,156,024
63,507,487 7,156,024
NZ
50,797 37,208,908 21,243,493 37,284
697,425 493,010 }
(2,371,394) (582,030) -
50,797 35,534,939 21,154,473 37,284
3,660,432 30,913,126 17,544,497 2,470,993
- 596,858 396,582 -
- (2,022,633) (472,216) -
3,660,432 29,487,351 17,468,863 2,470,993
412,457 3,483,291 1,976,914 278,431
- 67,254 44,687 }
- (227,910) (53,209) -
412,457 3,322,635 1,968,301 278,431
46,888 68,041 30,050
- (2,625) (25,001)
46,888 65,416 5,049
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1,640,364 6,799,990 2,196,896
- (260,624) (1,832,821)
1,640,364 6,539, 366 364,075
184,836 766,223 247,546

- (29,367) (206,522)

184,836 736,856 41,024
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2016 31
70.51 0.826 0.825
0.73 0.012 0.012
6.92 0.057 (0.000)
7.65 0.069 0.012
(1.49) (0.017) (0.019)
76.67 0.878 0.818
7,945 93 93
82 1 1
780 6 ©)
862 8 1
(168) &) (@)
8,639 99 92
10.94 8.15 1.14
2.12 1.07 1.06
2.22 2.83 2.82
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NZ
64.15 33.05 100.00
0.61 0.35 1.01
6.05 4.22 (0.02)
6.66 4.57 0.99
(1.57) (2.33) (1.30)
69.24 35.29 99.69
7,228 3,724 11,268
69 39 114
682 476 )
750 515 112
Qam (263) (146)
7,802 3,976 11,233
10.45 14.22 1.00
2.13 2.12 2.09
2.06 2.19 2.23
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72.25

1.27
(2.20)

(0.93)
(2.88)

68.44

8,141

143
(248)

(105)
(325)

7,712

1.07

2.16

3.83
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2016 31
(o01.9 )
©.4 )
04 )
BHP Billiton Finance USA, Ltd.(a),(b),(c)
usD 250,000 6.75% due 10/19/75 250,000
( 247,794 ) 250,000
a.1)
a1i)
Husky Energy, Inc.(c)
usb 180,000 3.95% due 04/15/22 179,334
Yamana Gold, Inc.(c)
usD 650,000 4.95% due 07/15/24 549,250
( 714,894 ) 728,584
(26.0 )
4.7 )

Ares XXXV CLO, Ltd. 2015-35A Class C(a),(b)
ush 1,000,000 3.47% due 10/15/25 965,623
Benefit Street Partners CLO, Ltd. 2012-1A Class

BR(a), (b),(c)

usb 1,000,000 3.72% due 10/15/25 999,989
Cent CDO 14, Ltd. 2007-14A Class C(a),(b)

usb 1,000,000 1.32% due 04/15/21 879,924
CIFC Funding 2012-1, Ltd. Class A2R(a),(b),(c)

usD 960,000 2.72% due 08/14/24 924,500
CIFC Funding 2014-111, Ltd. Class INC

usD 500,000 0.00% due 07/22/26 227,522
ECAF 1, Ltd. 2015-1A Class B1(b)

usD 474,644 5.80% due 06/15/40 462,778
FDF 1, Ltd. 2015-1A Class A(b)

usb 1,000,000 4.40% due 11/12/30 1,015,630
Fortress Credit BSL I, Ltd. 2013-2A Class AlF(a),(b)

usb 1,000,000 2.12% due 10/19/25 986,637
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Galaxy XVIII CLO, Ltd. 2014-18A Class C1(a),(b),(c)

usD 1,000,000 3.62% due 10/15/26 980,038
Gramercy Real Estate CDO 2006-1, Ltd. Class B(a),(b)
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usD 231,241 0.99% due 07/25/41 224,882
Great Lakes CLO 2015-1, Ltd. Class Al(a),(b)
usb 2,000,000 2.57% due 07/15/26 1,983,234
Highland Park CDO I, Ltd. 2006-1A Class Al(a),(b)
usb 685,157 0.96% due 11/25/51 647,606
LCM XV LP 15A Class C(a),(b)
usD 900,000 3.73% due 08/25/24 888,180
Venture VII CDO, Ltd. 2006-7A Class AlA(a),(b)
usD 659,408 0.85% due 01/20/22 645,768
Venture XVI CLO, Ltd. 2014-16A Class A3L(a),(b),(c)
usb 1,000,000 3.37% due 04/15/26 904,122
Voya CLO, Ltd. 2013-1A Class B(a),(b),(c)
usb 1,000,000 3.52% due 04/15/24 994,070
Voya CLO, Ltd. 2014-2A Class B(a),(b),(c)
usb 1,000,000 3.57% due 07/17/26 977,658
WhiteHorse VIII, Ltd. 2014-1A Class B(a),(b)
usb 1,100,000 2.67% due 05/01/26 996,712
a.3 )
Avago Technologies, Ltd.
usD 800,000 3.50% due 02/01/23 797,136
( 16,762,699 ) 16,502,009
0.8 )
0.8 )
Dominican Republic International Bond(b)
usD 500,000 6.85% due 01/27/45 495,000
( 496,957 ) 495,000
©.7 )
©.7 )
Kenya Government International Bond(b)
usD 500,000 6.88% due 06/24/24 471,250
( 474,694 ) 471,250
©.5 )
0.5 )
ContourGlobal Power Holdings S-A(b),(c)
usD 300,000 7.13% due 06/01/19 291,375
( 306,579 ) 291,375
0.6 )
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0.6 )
Banco Nacional de Comercio Exterior SNC(b)
usD 400,000 4.38% due 10/14/25 402,800
( 398,918 ) 402,800
©.5 )
(0.5 )
Corp. Financiera de Desarrollo S.A.(a),(b),(c)
usD 350,000 5.25% due 07/15/29 352,625
( 346,618 ) 352,625
1.3 )
(6.3 )

Apollo Aviation Securitization Equity Trust 16 - 1

usD 500,000 4.88% due 03/17/36 492,872
BAMLL-DB Trust 2012-0SI Class D(b)

usD 1,000,000 6.79% due 04/13/29 1,017,469
Banc of America Funding 2015-R4 Trust Class
8A1(a), (b)

usb 1,106,583 0.61% due 01/27/35 991,742
Capmark Military Housing Trust 2007-AET2 Class
A(b)

usD 489,292 6.06% due 10/10/52 494,004
Castle Aircraft SecuritizationTrust 2015-1
Class A(b)

usD 975,000 4.70% due 12/15/40 955,695
Cerberus Onshore 11 CLO LLC 2013-1A Class C(a),
(b)

usD 250,000 4.12% due 10/15/23 248,438
Citigroup Commercial Mortgage Trust 2016-GC36
Class C

usD 1,100,000 4.76% due 02/10/49 1,018,818
COMM 2015-CCRE26 Mortgage Trust Class XA(a)

usD 6,682,638 1.07% due 10/10/48 474,467
CSMC Series 2015-12R Class 2Al1(a),(b)

usD 1,150,000 0.93% due 11/30/37 1,001,366
Deutsche Alternative-A Securities Mortgage Loan
Trust Series 2006-0A1 Class Al(a),(c)

usD 1,191,492 0.63% due 02/25/47 902,049
Fortress Credit Opportunities 111 CLO LP 2014-
3A Class Al1T(a),(b)

uUsD 1,000,000 2.52% due 04/28/26 988,340
FREMF 2015-K46 Mortgage Trust Class B(a),(b)
usb 1,000,000 3.70% due 04/25/48 872,727
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GS Mortgage Securities Corp. Trust 2016-I1CE2

Class C(a),(b)

usD 500,000 4.69% due 02/15/33 500,157
GSMSC Resecuritization Trust 2015-8R Class A
(@.(b)

usD 1,010,190 0.59% due 04/26/37 913,356
Hilton USA Trust 2013-HLF Class DFL(a),(b)

usD 906,714 3.19% due 11/05/30 902,074
Lehman XS Trust Series 2007-2N Class 2A(a),(c)

usD 1,307,397 0.61% due 02/25/37 878,157
LSTAR Securities Investment Trust 2014-1(a),(b)

usD 500,857 3.54% due 09/01/21 495,849
LSTAR Securities Investment Trust 2015-2 Class
A(@), ()

usD 1,023,291 2.43% due 01/01/20 1,016,255
LSTAR Securities Investment Trust 2015-3 Class
A(a).(b)

usD 478,309 2.44% due 03/01/20 467,748
LSTAR Securities Investment Trust 2015-4 Class
Al(a),(b)

usD 2,251,050 2.43% due 04/01/20 2,183,518
LSTAR Securities Investment Trust 2016-2 Class
A(b)

usD 1,050,000 2.44% due 03/01/21 1,017,797
Nationstar HECM Loan Trust 2016-1A Class A(b),
©

usD 1,000,000 2.98% due 02/25/26 951,693
RALI Series 2006-Q010 Trust Class Al(a),(c)

usD 1,255,957 0.59% due 01/25/37 908,945
VOLT XXXIX LLC 2015-NP13 Class Al(b)

usD 964,088 4.13% due 10/25/45 959,159
VOLT XXXVI LLC 2015-NP10 Class Al(b),(c)

usD 936,094 3.63% due 07/25/45 929,439
Washington Mutual Mortgage Pass-Through
Certificates WMALT Series 2006-AR9 Trust Class
1A(a),(c)

usD 1,378,631 1.18% due 11/25/46 935,584
Wells Fargo Commercial Mortgage Trust 2016-NXS5
Class XA(a)

usD 4,996,091 1.58% due 01/15/59 499,850
.8 )

Dole Food Company, Inc.

usD 294,166 3.50% due 11/01/18 293,462
JBS USA LLC

usD 250,000 3.00% due 10/30/22 249,271
P.F. Chang"s China Bistro, Inc.

usD 446,450 3.25% due 07/02/19 425,801
Solera LLC

usD 250,000 4_75% due 02/28/23 250,201
SRS Distribution, Inc.

usD 399,250 4.25% due 08/25/22 399,999
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Sterigenics-Nordion Holdings LLC

usD 300,000 3.25% due 05/16/22 298,125
Univar USA, Inc.
usD 497,500 3.25% due 07/01/22 491,826
Univision Communications, Inc.
usb 650,000 3.00% due 03/01/20 644,484
(21.0 )

AES Corp.(c)

usD 500,000 4.88% due 05/15/23 481,250
Bank of America Corp.(a),(c),(d)

usD 600,000 6.10% due 12/29/49 591,000

usD 100,000 6.30% due 12/29/49 103,000
Bumble Bee Holdings, Inc.(b),(c)

usD 500,000 9.00% due 12/15/17 501,250
CCOH Safari LLC(b),(c)

usD 700,000 5.75% due 02/15/26 724,500
Citigroup, Inc.(a),(c),(d)

usD 500,000 5.95% due 12/29/49 481,250
DISH DBS Corp.

usD 475,000 5.88% due 11/15/24 435,813
EQT Corp.

usD 250,000 4.88% due 11/15/21 239,247
Federal Home Loan Banks

usD 300,000 5.50% due 07/15/36 413,296
Federal Home Loan Mortgage Corp.

usD 150,000 0.00% due 12/14/29 100,050

usD 519,000 6.75% due 03/15/31 783,538
FNMA Principal Strip

usD 700,000 0.00% due 05/15/30 456,514
Freddie Mac Strips

usD 775,000 0.00% due 03/15/31 493,475
Gulfstream Natural Gas System LLC(b),(c)

usD 200,000 4.60% due 09/15/25 195,745
Hess Corp.

usD 150,000 8.13% due 02/15/19 164,804
Hospitality Properties Trust (c)

usD 550,000 5.25% due 02/15/26 552,472
Hyatt Hotels Corp.(c)

usD 400,000 4.85% due 03/15/26 417,385
Icahn Enterprises LP(c)

usD 350,000 5.88% due 02/01/22 332,150
Micron Technology, Inc.(b),(c)

usD 500,000 5.25% due 08/01/23 408,750
Molex Electronic Technologies LLC(b),(c)

usD 800,000 3.90% due 04/15/25 777,054

Neptune Finco Corp.(b),(c)
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usD 200,000 6.63% due 10/15/25 216,230
Reynolds Group Issuer, Inc.(c)
usD 200,000 7.13% due 04/15/19 203,500
Sprint Communications, Inc.(b)
usD 500,000 7.00% due 03/01/20 500,000
Sunoco Logistics Partners Operations LP(c)
usD 800,000 5.95% due 12/01/25 803,752
Teachers Insurance & Annuity Association of America
(@.(b).(c)
usD 500,000 4.38% due 09/15/54 503,506
Tennessee Valley Authority
usD 500,000 4._25% due 09/15/65 527,399
usD 250,000 5.38% due 04/01/56 321,776
T-Mobile USA, Inc.(c)
usD 100,000 6.00% due 04/15/24 101,250
Vector Group, Ltd.(c)
usD 400,000 7.75% due 02/15/21 420,000
Wyndham Worldwide Corp.(c)
usb 1,000,000 5.10% due 10/01/25 1,050,692
6.8 )
U.S. Treasury Note
usb 2,009,000 1.63% due 02/15/26 1,979,807
U.S. Treasury Strip Principal
Usb 5,141,000 0.00% due 11/15/44 2,341,905
2.4 )
State of California
usb 1,000,000 7.60% due 11/01/40 1,554,810
( 45,218,016 ) 45,247,907
( 64,967,169 ) 64,741,550
1.6 )
1.6 )
1.6 )
China Construction Bank
usD 1,017,438 0.14% due 04/01/16 1,017,438
1,017,438
( 1,017,438 ) 1,017,438
( 1,017,438 ) 1,017,438
( 65,984,607 ) 103.5 65,758,988
(3.5 (2,251,501)
100.0 63,507,487
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(a) 2016 31
(b) 144A - 1933 144A
©

(D
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2016 31 0.29
()
2016
AUD N.A. 5,050,003 22 USD 3,696,444 185,218 - 185,218
2016 31 0.55
)
2016
JPY  N.A. 3,465,071,002 22 USD 30,500,315 347,369 - 347,369
NZ 2016 31 0.15
)
2016
NZD N.A. 3,699,010 22 USD 2,469,792 96,050 - 96,050
2016 31 0.12
)
2016
TRY N.A. 4,645,711 22 USD 1,564,790 76,895 - 76,895
2016 31 0.03
)
2016
ZAR N.A. 5,048,326 22 usD 319,975 22,122 - 22,122
2016 31 (3.43)
2016 31
514,318 usD 0.99 2016 (514,318)
989,710 usp 0.99 2016 (989,710)
156,000 usD (0.23) 2016 15 (156,000)
520,171 usD 0.98 2016 (520,171)
(2,180,199)
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N_A. 727,654 - - - 727,654
727,654 - - - 727,654

/C ) /( )

©
*
(2,180,199) - - (2,180,199)
(2,180,199) - - (2,180,199)

/C ) /( )

AUD
JPY
NzD
TRY
usb
ZAR
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2016 31

2015

NZ

FASB

2016 31

GAAP
GAAP
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2016 31
*
2016
31

- 250,000 250,000
- 728,584 728,584
- 291,375 291,375
- 402,800 402,800
- 352,625 352,625
- 13,300,648 13,300,648
- 15,704,873 15,704,873
- 23,017,568 23,017,568
- 1,554,810 1,554,810
- 495,000 495,000
- 471,250 471,250
- 4,321,712 4,321,712
- 797,136 797,136
- 3,053,169 3,053,169

1,017,438 - 1,017,438

1,017,438 64,741,550 65,758,988

**
- 727,654 727,654
*
Hk ()
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2016
31
2016
31
- (2,180,199) - (2.,180,199)
2016 31
©
©
®
Q)
2016 31
75,850
596,858
396,582
NZ 58,131
107,000
84,248
14,520

1,333,189
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©

Q)

Q)

2016 31

Q)
CMo
CMO
SMBS

FNMA  FHLMC GNMA CMo

2016 31

Q)
GNMA
GNMA

FNMA
FHLMC
FNMA FNMA
FHLMC
2016
31
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O]

2016 31

)

2016
31

Q)

2016 31

LIBOR
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2016 31
) MRA
RVP
MRA
MRA
2016 31
2,846,386 0.78
2016 31
2,181,257
) ASC 815-10-50

a) b)

98/151



EDINETOOOO
Oo0ooDOo0ooDooooo00ooo0ooo0oo00b0o00noOoO(ELs791)
Ooooooooooooooooooad

c)

2016 31
ASC 815

727,654

* /C )

2016 31
ASC 815

1,687,827

()
727,654

2016 31

2,173,884

27,243,609

NZ 1,890,132
1,000,341

248,629
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2016 31

2016 31

Q)

3.00

®

Q)]

®

©
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©

®

Q)

©

Q)
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Q)

Q)

()

Q)
NZ
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NZ

NZ

Q)

1986

30

740

50

2016 31

2016 31

Q)]
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2016
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500 0.06 500
10 0.04 3,750
31
0.01 0.70
10 100 2016
2016 31
10,000 2016 31
0.01 10
25 2016 31
2016 31
NZ
0.03 2016
2016 31
0.02 2016
0.525
0.35 2016 31

0.65
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2016

31

Q)
)

763,962

31

2016

(
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0.10 2016

)
) )
)

2016 20
2016 20 3,116,556
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28
64,022,850.21 7,214,095
515,380.18 58,073
- 63,507,470.03 7,156,022
65,416
50,797
NZ 37,284
5,049
46,888
99.69 11,233
99.66 8,596
NZ 99.73NZ 7,767
1,006.60 7.590
99.36 3,951
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MA 02110-1548 50

15
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28
5,000 5,000
17

28

6,152
7,358

59

3,053

11 8,207
8,933
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26 31 27 31

148,397,221 172,486,273
1,357,597 1,461,644
715,406 835,599
150,470,224 174,783,516
30,876 36,051
30,876 36,051
30,876 36,051
150,501,100 174,819,567
1,350,500 1,374,800
1,350,500 1,374,800
1,350,500 1,374,800
50,000,000 50,000,000
99,150,600 123,444,767
99,150,600 123,444,767
149,150,600 173,444,767
149,150,600 173,444,767
150,501,100 174,819,567
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25 ' 26
26 31 J 27 31 ]
16,929,351 16,266,722
16,929,351 16,266,722
842,553 993,938
2,052,091 1,928,298
32,974 34,403
2,927,618 2,956,639
14,001,733 13,310,083
3,369,704 10,759,422
214,020 224,662
3,583,724 10,984,084
17,585,457 24,294,167
17,585,457 24,294,167
17,585,457 24,294,167
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25 26 31
50,000,000 81,565,143 81,565,143 131,565,143 131,565,143
17,585,457 17,585,457 17,585,457 17,585,457
- 17,585,457 17,585,457 17,585,457 17,585,457
50,000,000 99,150,600 99,150,600 149,150,600 149,150,600
26 27 31
50,000,000 99,150,600 99,150,600 149,150,600 149,150,600
24,294,167 24,294,167 24,294,167 24,294,167
- 24,294,167 24,294,167 24,294,167 24,294,167
50,000,000 123,444,767 123,444,767 173,444,767 173,444,767

112/151




EDINETOOOO

Oo0ooDOo0ooDooooo00ooo0ooo0oo00b0o00noOoO(ELs791)
Ooooooooooooooooooad

25 26 31
50,000,000 50,000,000
50,000,000 50,000,000
26 27 31
50,000,000 50,000,000
50,000,000 50,000,000
26 31
148,397,221 148,397,221
148,397,221 148,397,221
27 31

172,486,273

172,486,273
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172,486,273 172,486,273
26 31 27 31
30,876 36,051
90
90

10
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26
31 27 31
2 98 3 47
0 35 0 49
25 26
26 31 27 31
17,585,457 24,294,167
50,000,000 50,000,000
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52 38
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27 30

175,350,173

1,476,935
278,534
177,105,642
35,988
35,988
35,988
177,141,630
687,400
687,400
687,400
50,000,000

126,454,230

126,454,230
176,454,230
176,454,230
177,141,630
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27
27 30

8,941,396
557,065
1,502,545
17,023 2,076,633
6,864,763
111,161 111,161
3,966,461 3,966,461
3,009,463
3,009,463

3,009,463
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27 27 30

50,000,000 123,444,767 123,444,767 173,444,767 173,444,767
3,009,463 3,009,463 3,009,463 3,009,463

0 3,009,463 3,009,463 3,009,463 3,009,463
50,000,000 126,454,230 126,454,230 176,454,230 176,454,230

26 30

50,000,000 99,150,600 99,150,600 149,150,600 149,150,600
11,295,322 11,295,322 11,295,322 11,295,322

0 11,295,322 11,295,322 11,295,322 11,295,322
50,000,000 110,445,922 110,445,922 160,445,922 160,445,922

119/151




EDINETOOOO
Oo0ooDOo0ooDooooo00ooo0ooo0oo00b0o00noOoO(ELs791)
Ooooooooooooooooooad

26 26 30
50,000,000 50,000,000
50,000,000 50,000,000
27 27 30
50,000,000 50,000,000
50,000,000 50,000,000
26 30
159,502,195 159,502,195
159,502,195 159,502,195
27 30

175,350,173

175,350,173

175,350,173

175,350,173
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26

30

27

30

32,835

35,988

10

121/151

90

90



EDINETOOOO

Oo0ooDOo0ooDooooo00ooo0ooo0oo00b0o00noOoO(ELs791)
Ooooooooooooooooooad

26 27
26 30 27 30
3 21 3 53
0 23 0 06
( 26 ( 27
26 30 ) 27 30 )
11,295,322 3,009,463
50,000,000 50,000,000
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(b)

©

(d

31
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Guggenheim Partners Investment Management, LLC

26 12 1,287 127

1940

(Intertrust Trustees (Cayman) Limited)
27 12 133 4,986
25,025 29,910
130

2013

(Brown Brothers Harriman & Co.)

27 12 5,000 958

28 151 7,427 2,500

34 12

28 1,000

100 11 26
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1.1 1993
2013
2013
2003 2015
1.2
1960
1.3 2015 10 11,215 2,830
1.4
2.1 1993 2015
2013
CIMA
2.2
2.3 4(4)
15
3.1
CIMA
MF3
4,268
CINA
3.2

3.2
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MF2 MF2A CIMA

CIMA

4,268

CIMA

3.3 4 (3)
@
() 100,000
(i)
(iii)

A 100,000

() (M (i)
CINA 4,268
Gii)
CIMA
MF4 3,049

4.1

4.2 CIMA 6

CIMA

@
(b)

(©)
©)
O
2015
4.3
CIMA
4.4 2006 12 27 2006

CIMA CIMA
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CINA CINA
CINA
5.1
5.2
CINA 2
48
2
5.3 3.2
CINA
5.4 CINA
CINA
4(3) 3.3
4(4) 2.3
5.5 CINA 6
CINA
CINA

(@)

(b)

©

(d)

)

2015

5.6 CIMA
5.7

CINA
5.8 24,390 30,488

8,536
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8,536

6.1

6.2

@)

(b)

©

(D

()
Q)
@
(ij)
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@

)

Q)
(m
Q)

@

()
(i)

Gii)
(iv)

™)
(vi)

2013

2013

30
20
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2013
2011
50
1907
2014
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2013
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Gii)
(iv)

)
(vi)
@
W)
()
@
)

2014

50

CIMA

CIMA
CIMA

CIMA

7.3

CIMA

@)
(b)

©
(D

CIMA

7.3

CIMA
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