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TCW Funds (the “Fund”) is a société d’investissement à capital variable (SICAV) incorporated on December 7, 2011 under
Luxembourg Law and listed on the official list of undertakings for collective investment authorised under Part I of the
amended Law of December 17, 2010 (“the 2010 Law”) relating to undertakings for collective investment in transferable
securities (UCITS) which implemented into Luxembourg law the Directive 2009/65/EC of the European Parliament and of
the Council of July 13, 2009 on the coordination of laws, regulations and administrative provisions relating to UCITS and
the implementation measures of the Directive 2009/65/EC.
CArNE Group has been appointed as Management Company of the Fund from September 15, 2017, and that previously
the Fund was qualified as a self-managed SICAV.
The deed of incorporation of the Fund, including the Articles of Incorporation, were published in the Mémorial C, Recueil
des Sociétés et Associations, number 3212 on December 30, 2011. The Articles of Incorporation were amended on May
22, 2012. The coordinated Articles of Incorporation were published in the Mémorial number 1398 on June 6, 2012.
The capital of the Fund is expressed in USD, represented by Shares with no mention of nominal value, paid in full at the
time of their issue. The capital is at all times equal to the total of the Net Assets of all the Sub-Funds.
The Articles of Incorporation have been deposited and are available for inspection at the Luxembourg Trade register
(Registre de commerce et des sociétés de Luxembourg). The Fund is registered with the Luxembourg Trade register
under number B 165.275.
The Fund is an “umbrella fund” within the meaning of article 181 of the 2010 Law and is divided into multiple Sub-Funds
each representing a separate portfolio of assets and series of shares. Any particular Sub-Fund can be further divided into
different Classes to accommodate different subscription and redemption provisions and/or fees and charges to which they
are subject, as well as their availability to certain types of investors. All references to a Sub-Fund, shall, where the context
requires, include any Class of Shares that belongs to such Sub-Fund.
The Fund may create further Sub-Funds, thereby issuing new Classes. When such new Sub-Funds are created, the
Prospectus will be amended accordingly, in order to provide all the necessary information on such new Sub-Funds. A Key
Investor Information Document relating to each new Sub-Fund’s Class of Shares will also be issued accordingly.
Each Sub-Fund corresponds to a separate portfolio of assets. Each such portfolio of assets is allocated only to the Shares
in issue and outstanding within each Sub-Fund. Each Sub-Fund and Class, if any, will bear its own liabilities.

At March 31, 2018, nine Sub-Funds are available as per the Prospectus:
TCW Funds - TCW Emerging Markets Income Fund
TCW Funds - MetWest high Yield Bond Fund
TCW Funds - TCW Emerging Markets Local Currency Income Fund
TCW Funds - MetWest Total return Bond Fund
TCW Funds - TCW Total return Bond Fund
TCW Funds - MetWest Unconstrained Bond Fund
TCW Funds - TCW Select Equities Fund
TCW Funds - TCW US rEIT Income Fund
TCW Funds - TCW Multi-Income US Equities Fund
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The following Classes of Shares are active at period ended March 31, 2018:
TCW Funds - TCW Emerging Markets Income Fund:
AE Shares (EUr) Capitalisation
AEhE Shares (EUr) Capitalisation
ATFE Shares (EUr) Capitalisation
ATFhE Shares (EUr) Capitalisation
AU Shares (USD) Capitalisation
AU-MD Shares (USD) Distribution
IEhE Shares (EUr) Capitalisation
IGhG-QD Shares (GBP) Distribution
IU Shares (USD) Capitalisation
OU Shares (USD) Capitalisation
XJ Shares (JPY) Distribution
XJhA1 Shares (JPY) Distribution
XJhAU Shares (JPY) Distribution
XJhB Shares (JPY) Distribution
XJhJ Shares (JPY) Distribution

TCW Funds - MetWest High Yield Bond Fund:
AEhE Shares (EUr) Capitalisation
AU Shares (USD) Capitalisation
IEhE Shares (EUr) Capitalisation
IGhG-QD Shares (GBP) Distribution
IU Shares (USD) Capitalisation
OU Shares (USD) Capitalisation
XJ Shares (JPY) Distribution
XJC Shares (JPY) Capitalisation
XU Shares (USD) Capitalisation

TCW Funds - TCW Emerging Markets Local Currency Income Fund:
AE Shares (EUr) Capitalisation
ATFE Shares (EUr) Capitalisation
ATFhE Shares (EUr) Capitalisation
AU Shares (USD) Capitalisation 
IE Shares (EUr) Capitalisation
IE-YD Shares (EUr) Distribution
IG-QD Shares (GBP) Distribution
IU Shares (USD) Capitalisation
IU-YD Shares (USD) Distribution
XG-YD Shares (GBP) Distribution
XU Shares (USD) Capitalisation
XU-YD Shares (USD) Distribution
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TCW Funds - MetWest Total Return Bond Fund:
AE Shares (EUr) Capitalisation
AEhE Shares (EUr) Capitalisation
ATFE Shares (EUr) Capitalisation
ATFhE Shares (EUr) Capitalisation
AU Shares (USD) Capitalisation
IEhE Shares (EUr) Capitalisation
IGhG-QD Shares (GBP) Distribution
IU Shares (USD) Capitalisation
IU-YD Shares (USD) Distribution
rEhE Shares (EUr) Capitalisation
rGhG-QD Shares (GBP) Distribution
rU Shares (USD) Capitalisation
XU Shares (USD) Capitalisation

TCW Funds - TCW Total Return Bond Fund:
AEhE Shares (EUr) Capitalisation
AU Shares (USD) Capitalisation
IU Shares (USD) Capitalisation
OU Shares (USD) Capitalisation
XU Shares (USD) Capitalisation

TCW Funds - MetWest Unconstrained Bond Fund:
AEhE Shares (EUr) Capitalisation
ATFE Shares (EUr) Capitalisation
ATFhE Shares (EUr) Capitalisation
AU Shares (USD) Capitalisation
IA-QD Shares (AUD) Distribution
IAhA-QD Shares (AUD) Distribution
IChC Shares (ChF) Capitalisation
IEhE Shares (EUr) Capitalisation
IE-YD Shares (EUr) Distribution
IGhG-QD Shares (GBP) Distribution
IU Shares (USD) Capitalisation
IU-YD Shares (USD) Distribution
OU Shares (USD) Capitalisation
rGhG-QD Shares (GBP) Distribution
rU-QD Shares (USD) Distribution
XG-YD Shares (GBP) Distribution
XGhG-QD Shares (GBP) Distribution
XJ Shares (JPY) Distribution
XJhJ Shares (JPY) Distribution
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XU Shares (USD) Capitalisation
XU-YD Shares (USD) Distribution
XXEhE Shares (EUr) Capitalisation
XXGhG-QD Shares (GBP) Distribution
XXU Shares (USD) Capitalisation

TCW Funds - TCW Select Equities Fund:
IU Shares (USD) Capitalisation
XU Shares (USD) Capitalisation

TCW Funds - TCW US REIT Income Fund:
IU Shares (USD) Capitalisation
XJ Shares (JPY) Distribution

TCW Funds - TCW Multi-Income US Equities Fund:
XJ Shares (JPY) Distribution
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Information to the Shareholders

The annual general meeting of shareholders is held, in accordance with Luxembourg law, in Luxembourg at the registered
office of the Fund or such other place in the municipality of the registered office as may be specified in the notice of the
meeting on the last Tuesday of January at 2 p.m. CET.
If such day is not a bank business day in Luxembourg, then the annual general meeting shall be held on the first succeeding
bank business day in Luxembourg. The annual general meeting may be held abroad if, in the absolute and final judgment
of the Board of Directors, exceptional circumstances so require.
Other meetings of shareholders may be held at such place and time as may be specified in the respective notices of
meeting.
The shareholders of any Sub-Fund may hold, at any time, general meetings to decide on any matters which relate exclusively
to such Sub-Fund. In addition, the shareholders of any class of shares may hold, at any time, general meetings to decide
on any matters which relate exclusively to such class of shares. The general provisions set out in these Articles of
Incorporation, as well as in the 1915 Law (the Luxembourg law of August 10, 1915 on commercial companies, as amended
from time to time), shall apply to such meetings.
All the Investors shall be convened to the meeting via a notice, recorded in the register of Investors and sent to their
addresses in accordance with Luxembourg law. This notice shall indicate the time and place of the annual general meeting
of shareholders, the admission conditions, the agenda and the quorum and majority requirements.
The Board of Directors is not required to send the annual accounts, as well as the report of the auditors of the Fund and
the management report at the same time as the convening notice to the annual general meeting of shareholders. Unless
otherwise provided for in the convening notice to the annual general meeting of shareholders, the annual accounts, as well
as the report of the auditors of the Fund and the management report, will be available at the registered office of the Fund.
The convening notice to general meetings of shareholders may provide that the quorum and the majority at the general
meeting is determined according to the shares issued and outstanding at midnight (Luxembourg time) on the fifth day prior
to the general meeting (referred to as “record date”). The right of an Investor to attend a general meeting and to exercise
a voting right attaching to his shares is determined in accordance with the shares held by the Investor at the record date.
Each Share grants the right to one vote. The vote on a possible payment of a dividend in a Sub-Fund requires the majority
of the votes of the Investors of the concerned Sub-Fund and any amendment to the Articles of Incorporation leading to a
change in the Investor rights of a Sub-Fund must be approved by a decision of the General Meeting of shareholders and
by the Meeting of the concerned Sub-Fund's Investors.
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TCW Funds - 
TCW Emerging
Markets Local

Currency Income
Fund

TCW Funds -
MetWest High Yield

Bond Fund

TCW Funds - 
TCW Emerging

Markets 
Income Fund

USDUSDUSDNotes

ASSETS
92 532 39036 069 422281 477 607Securities portfolio at cost
1 623 257(1 327 092)(4 954 012)Net unrealised profit/ (loss)

94 155 64734 742 330276 523 5952.3Securities portfolio at market value
7 186 243939 76122 589 476Cash at bank

---receivable for Fund shares issued
-593 7702 595 155receivable for securities sold

120 237255 089249 027receivable on spot exchange
---Dividends receivable, net

1 746 720418 9424 136 643Interest receivable on bonds
57 724-162 2472.3, 13Options bought at market value 

271 818-156 3782.3, 11Unrealised appreciation on forward foreign exchange contracts
---2.3, 12Unrealised appreciation on financial futures contracts 
--100 412Other assets

103 538 38936 949 892306 512 933

LIABILITIES
157 599321119Margin accounts

---Payable for Fund shares redeemed
4 859255 114249 15815Dividends  payable to shareholders

1 104 818200 0004 064 4172.6Payable for securities purchased
--6 319Payable on swaps

120 261255 197249 133Payable on spot exchange
55 8319 976142 7323Management fees payable

-4 0966 035Investment advisory fees payable
2 8868977 7419Taxe d’abonnement payable

20 1924 18545 5665Services fees payable
11 181-30 8892.3, 13Options written at market value

--271 5682.3, 14Swaps at market value
131 08379757 1522.3, 11Unrealised depreciation on forward foreign exchange contracts

---2.3, 12Unrealised depreciation on financial futures contracts
29 782-70 732Other liabilities

1 638 492729 8655 901 561

101 899 89736 220 027300 611 372TOTAL NET ASSETS

TCW Funds
MArCh 31, 2018

Statement of Net Assets
(expressed in the Sub-Fund’s currency) 
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TCW Funds -
MetWest

Unconstrained 
Bond Fund

TCW Funds - 
TCW Total Return

Bond Fund

TCW Funds -
MetWest Total Return

Bond Fund

USDUSDUSDNotes

ASSETS
956 794 1272 598 058231 013 964Securities portfolio at cost
(9 028 392)(43 418)(1 169 637)Net unrealised profit/ (loss)

947 765 7352 554 640229 844 327Securities portfolio at market value
19 930 62370 29117 729 134Cash at bank
2 357 194-22 887receivable for Fund shares issued

94 198101 06112 773 728receivable for securities sold
5 050 705-22 981receivable on spot exchange

---Dividends receivable, net
5 467 0216 7841 106 926Interest receivable on bonds

---Options bought at market value 
181 672-3 432Unrealised appreciation on forward foreign exchange contracts
41 7342 15651 444Unrealised appreciation on financial futures contracts 
12 558--Other assets

980 901 4402 734 932261 554 859

LIABILITIES
413 36363 323Margin accounts

2 902 430-184 706Payable for Fund shares redeemed
2 830 072-83 835Dividends  payable to shareholders

987 199369 77437 512 566Payable for securities purchased
---Payable on swaps

5 063 982-22 887Payable on spot exchange
404 67486066 229Management fees payable

---Investment advisory fees payable
23 705956 320
77 29921517 791

---Options written at market value
---Swaps at market value

19 798 1072 461282 513Unrealised depreciation on forward foreign exchange contracts
165 794--Unrealised depreciation on financial futures contracts

---Other liabilities

32 253 266386 76838 240 170

948 648 1742 348 164223 314 689TOTAL NET ASSETS

MArCh 31, 2018
TCW Funds

Statement of Net Assets (continued)
(expressed in the Sub-Fund’s currency) 

2.3

2.3, 13
2.3, 11
2.3, 12

15
2.6

3

9Taxe d’abonnement payable
5Services fees payable

2.3, 13
2.3, 14
2.3, 11
2.3, 12
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TCW Funds - 
TCW Multi-
Income US 

Equities Fund

TCW Funds - 
TCW US REIT 
Income Fund

TCW Funds - 
TCW Select 

Equities Fund

USDUSDUSDNotes

ASSETS
52 601 2221 092 2291 749 630Securities portfolio at cost
2 258 409(87 207)549 432Net unrealised profit/ (loss)

54 859 6311 005 0222 299 062Securities portfolio at market value
3 380 48083 39173 694Cash at bank

---receivable for Fund shares issued
---receivable for securities sold

316 792528-receivable on spot exchange
194 0193 558387Dividends receivable, net

---Interest receivable on bonds
---Options bought at market value 
---Unrealised appreciation on forward foreign exchange contracts
---Unrealised appreciation on financial futures contracts 
---Other assets

58 750 9221 092 4992 373 143

LIABILITIES
---Margin accounts
---Payable for Fund shares redeemed

316 792528-Dividends  payable to shareholders
---Payable for securities purchased
---Payable on swaps

316 926528-Payable on spot exchange
30 3045841 218Management fees payable
11 97617-Investment advisory fees payable
1 4892759
7 51489193

---Options written at market value
---Swaps at market value
---Unrealised depreciation on forward foreign exchange contracts
---Unrealised depreciation on financial futures contracts
---Other liabilities

685 0011 7731 470

58 065 9211 090 7262 371 673TOTAL NET ASSETS

MArCh 31, 2018
TCW Funds

Statement of Net Assets (continued)
(expressed in the Sub-Fund’s currency) 

2.3

2.3, 13
2.3, 11
2.3, 12

15
2.6

3

9Taxe d’abonnement payable
5Services fees payable

2.3, 13
2.3, 14
2.3, 11
2.3, 12
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Combined

USDNotes

ASSETS
1 655 928 649Securities portfolio at cost

(12 178 660)Net unrealised profit/ (loss)
1 643 749 989Securities portfolio at market value

71 983 093Cash at bank
2 380 081receivable for Fund shares issued

16 157 912receivable for securities sold
6 015 359receivable on spot exchange

197 964Dividends receivable, net
12 883 036Interest receivable on bonds

219 971Options bought at market value 
613 300Unrealised appreciation on forward foreign exchange contracts
95 334Unrealised appreciation on financial futures contracts 

112 970Other assets

1 754 409 009

LIABILITIES
234 729Margin accounts

3 087 136Payable for Fund shares redeemed
3 740 358Dividends  payable to shareholders

44 238 774Payable for securities purchased
6 319Payable on swaps

6 028 914Payable on spot exchange
712 408Management fees payable

22 124Investment advisory fees payable
43 219

173 044
42 070Options written at market value

271 568Swaps at market value
20 971 395Unrealised depreciation on forward foreign exchange contracts

165 794Unrealised depreciation on financial futures contracts
100 514Other liabilities

79 838 366

1 674 570 643TOTAL NET ASSETS

MArCh 31, 2018
TCW Funds

Statement of Net Assets (continued)
(expressed in the Sub-Fund’s currency) 

2.3

2.3, 13
2.3, 11
2.3, 12

15
2.6

3

9Taxe d’abonnement payable
5Services fees payable

2.3, 13
2.3, 14
2.3, 11
2.3, 12
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TCW Funds - TCW Emerging Markets Income Fund
30/09/1630/09/1731/03/18Currency

Class AE
Number of shares 13.7800 13.7800 76.8500
Net asset value per share EUr 141.1898 147.5816 146.3790

Class AEHE
Number of shares 14 828.3400 12 839.6700 9 901.8600
Net asset value per share EUr 126.6947 128.7626 123.6583

Class ATFE
Number of shares 2 040.0000 5 210.0000 1 549.0000
Net asset value per share EUr 10.9286 11.3712 11.1763

Class ATFHE
Number of shares 36 556.0000 1 801.0000 2 590.0000
Net asset value per share EUr 11.8011 11.9334 11.3512

Class AU
Number of shares 1 896.9200 5 323.5000 1 097.9600
Net asset value per share USD 133.9081 134.5133 126.7940

Class AU-MD
Number of shares 42.9900 21.2500 20.1300
Net asset value per share USD 103.4017 106.0475 105.9568

Class IEHE
Number of shares 23 541.5900 9 009.8500 7 108.3000
Net asset value per share EUr 1 114.0006 1 127.9167 1 074.7967

Class IGHG-QD
Number of shares 5.5500 2.9900 34.8300
Net asset value per share GBP 1 051.9191 1 086.1311 1 110.0723

Class IU
Number of shares 144 892.5600 137 667.9100 131 663.3700
Net asset value per share USD 1 419.0587 1 419.1306 1 325.3106

Class OU
Number of shares 235 610.4200 196 841.9700 68 564.2200
Net asset value per share USD 148.7388 148.1945 137.3676

Class XJ (D)
Number of shares 106 707.8400 125 517.8400 186 057.8400
Net asset value per share JPY 7 111 7 953 7 427

Class XJHAU (D)
Number of shares 118 568.3500 137 938.3500 228 008.3500
Net asset value per share JPY 5 506 6 142 5 333

TCW Funds
MArCh 31, 2018

Statistical information
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30/09/1630/09/1731/03/18Currency

TCW Funds - TCW Emerging Markets Income Fund

Class XJHA1 (D)
Number of shares 119 644.1800 69 144.1800 72 844.1800
Net asset value per share JPY 4 846 5 531 5 482

Class XJHB (D)
Number of shares 61 003.9600 71 703.9600 44 803.9600
Net asset value per share JPY 5 057 5 754 4 757

Class XJHJ (D)
Number of shares 44 986.7400 48 886.7400 81 686.7400
Net asset value per share JPY 6 947 7 310 7 559

Class XJHM (D)
Number of shares - - 127.0000
Net asset value per share JPY - - 6 239

Class XJHT (D)
Number of shares - - 148.0000
Net asset value per share JPY - - 6 896

231 949 342265 960 381300 611 372USDTotal Net Assets

TCW Funds - MetWest High Yield Bond Fund
30/09/1630/09/1731/03/18Currency

Class AEHE
Number of shares 17.9200 17.9200 17.9200
Net asset value per share EUr 108.3062 109.9022 104.8723

Class AU
Number of shares 19.9900 19.9900 19.9900
Net asset value per share USD 112.3127 112.7389 105.6533

Class IEHE
Number of shares 1.7900 1.7900 1.7900
Net asset value per share EUr 1 095.7325 1 108.5146 1 052.4646

Class IGHG-QD
Number of shares 1.5200 1.4900 1.4100
Net asset value per share GBP 1 011.7422 1 041.9810 1 040.2494

Class IU
Number of shares 2.0000 2.0000 2.0000
Net asset value per share USD 1 136.8400 1 137.7750 1 059.9750

MArCh 31, 2018
TCW Funds

Statistical information (continued)
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30/09/1630/09/1731/03/18Currency

TCW Funds - MetWest High Yield Bond Fund

Class OU
Number of shares 37 464.7600 38 469.8800 2.0000
Net asset value per share USD 114.8986 114.7011 1 063.0050

Class XJ (D)
Number of shares 361 716.4300 379 066.4300 438 286.4300
Net asset value per share JPY 9 334 10 351 9 464

Class XJC
Number of shares 1 145.0600 1 585.0600 2 050.0600
Net asset value per share JPY 14 434 15 294 12 823

Class XU
Number of shares 2.0000 2.0000 2.0000
Net asset value per share USD 1 139.2700 1 139.9950 1 060.7200

41 233 93539 497 67436 220 027USDTotal Net Assets

TCW Funds - TCW Emerging Markets Local Currency Income Fund
30/09/1630/09/1731/03/18Currency

Class AE
Number of shares 7 837.4500 1 748.9700 7 649.5100
Net asset value per share EUr 98.2668 97.3316 95.5601

Class ATFE
Number of shares 2 968.0000 2 968.0000 1 281.0000
Net asset value per share EUr 11.0529 10.8970 10.6037

Class ATFHE
Number of shares 27 285.0000 3 587.0000 2 390.0000
Net asset value per share EUr 11.8191 11.3563 10.7379

Class AU
Number of shares 25 273.4300 18 349.0200 10 000.0000
Net asset value per share USD 92.0774 87.6552 81.8126

Class IE
Number of shares 14 902.0000 - -
Net asset value per share EUr 1 008.3121 - -

Class IE-YD
Number of shares 2 606.0900 992.3000 1 120.3500
Net asset value per share EUr 971.9318 958.1966 1 006.0700

MArCh 31, 2018
TCW Funds

Statistical information (continued)
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30/09/1630/09/1731/03/18Currency

TCW Funds - TCW Emerging Markets Local Currency Income Fund

Class IG-QD
Number of shares 230.5000 229.2000 34.8000
Net asset value per share GBP 1 204.4671 1 232.2654 1 278.9081

Class IU
Number of shares 67 121.2300 46 796.6500 8 001.4800
Net asset value per share USD 964.8439 914.2032 845.2640

Class IU-YD
Number of shares 1 767.0600 625.0700 705.3800
Net asset value per share USD 963.2246 912.7820 910.9534

Class XG-YD
Number of shares 3.7400 1.8500 35.3200
Net asset value per share GBP 1 089.1184 1 077.9863 1 113.4622

Class XU
Number of shares 8 847.0100 5 027.8400 1 402.6500
Net asset value per share USD 1 100.1340 1 041.1026 960.1942

Class XU-YD
Number of shares 2.3700 672.2300 725.2600
Net asset value per share USD 966.5063 914.7469 913.0331

12 474 24652 603 306101 899 897USDTotal Net Assets

TCW Funds - MetWest Total Return Bond Fund
30/09/1630/09/1731/03/18Currency

Class AE
Number of shares 8 676.6900 11 312.2000 12 163.1300
Net asset value per share EUr 112.4415 118.4805 124.9636

Class AEHE
Number of shares 3 850.0200 17 852.3000 199 684.2100
Net asset value per share EUr 101.1793 103.6479 105.8531

Class ATFE
Number of shares 262.0000 242.0000 1 000.0000
Net asset value per share EUr 9.2497 9.7226 10.2048

Class ATFHE
Number of shares 83 464.0000 324.0000 24 160.0000
Net asset value per share EUr 9.9615 10.1790 10.3496

MArCh 31, 2018
TCW Funds

Statistical information (continued)
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30/09/1630/09/1731/03/18Currency

TCW Funds - MetWest Total Return Bond Fund

Class AU
Number of shares 50 478.8400 88 890.3300 59 715.4800
Net asset value per share USD 105.7302 107.0870 107.3716

Class IEHE
Number of shares 8 046.7800 21 371.8400 11 783.3200
Net asset value per share EUr 990.6874 1 011.0036 1 025.8077

Class IGHG-QD
Number of shares 9 988.0100 1 602.3200 4 572.5000
Net asset value per share GBP 961.3530 988.6809 1 028.4717

Class IU
Number of shares 128 877.7000 118 698.3600 129 434.2500
Net asset value per share USD 1 085.7125 1 096.7633 1 093.7520

Class IU-YD
Number of shares 2.0000 - -
Net asset value per share USD 1 007.4250 - -

Class REHE
Number of shares 18.0400 18.0400 18.0400
Net asset value per share EUr 96.1337 98.1672 99.7467

Class RGHG-QD
Number of shares 16.0300 15.8500 15.5000
Net asset value per share GBP 93.8696 96.5298 100.0758

Class RU
Number of shares 74.9700 74.9700 19.9700
Net asset value per share USD 99.3756 100.4040 100.1918

Class XU
Number of shares 45 648.5200 62 014.6500 25 307.4200
Net asset value per share USD 1 140.4802 1 151.3982 1 146.8746

222 458 579242 566 112223 314 689USDTotal Net Assets

TCW Funds - TCW Total Return Bond Fund
30/09/1630/09/1731/03/18Currency

Class AE
Number of shares - 15.9400 3 819.3800
Net asset value per share EUr - 117.8088 125.4064
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30/09/1630/09/1731/03/18Currency

TCW Funds - TCW Total Return Bond Fund

Class AEHE
Number of shares 18.9200 2 238.7300 13 997.3400
Net asset value per share EUr 100.0139 102.7725 105.9434

Class ATFE
Number of shares - - 1 000.0000
Net asset value per share EUr - - 10.1691

Class ATFHE
Number of shares - - 2 100.0000
Net asset value per share EUr - - 10.3238

Class AU
Number of shares 3 564.2100 4 957.8700 23 530.8100
Net asset value per share USD 104.7783 106.4481 107.7303

Class IU
Number of shares 912.3400 912.3400 5 913.5400
Net asset value per share USD 1 078.7322 1 092.7387 1 099.5318

Class OU
Number of shares 20.0400 - -
Net asset value per share USD 99.7335 - -

Class XU
Number of shares 873.0700 873.0700 1 920.0000
Net asset value per share USD 1 129.5959 1 143.4695 1 148.9730

13 483 7112 797 2542 348 164USDTotal Net Assets

TCW Funds - MetWest Unconstrained Bond Fund
30/09/1630/09/1731/03/18Currency

Class AEHE
Number of shares 21 226.2300 21 010.5700 4 940.3400
Net asset value per share EUr 100.0154 100.8777 100.8862

Class ATFE
Number of shares 327.0000 1 025.0000 1 000.0000
Net asset value per share EUr 9.4390 9.7685 10.0072

Class ATFHE
Number of shares 134 318.0000 11 100.0000 39 400.0000
Net asset value per share EUr 10.1787 10.2432 10.1533
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30/09/1630/09/1731/03/18Currency

TCW Funds - MetWest Unconstrained Bond Fund

Class AU
Number of shares 13 511.3300 62 127.8300 19.9500
Net asset value per share USD 103.5800 103.4578 101.5629

Class IAHA-QD
Number of shares 375 403.1100 325 406.4900 -
Net asset value per share AUD 1 000.3302 1 009.3090 -

Class IA-QD
Number of shares 2.8300 2.7900 -
Net asset value per share AUD 939.3657 927.8012 -

Class ICHC
Number of shares 101.9900 101.9900 -
Net asset value per share ChF 993.7982 1 001.7856 -

Class IEHE
Number of shares 81 854.0100 92 236.1300 10 144.7900
Net asset value per share EUr 1 030.9374 1 036.8560 1 026.2747

Class IE-YD
Number of shares 3.3800 1 444.3200 532.8900
Net asset value per share EUr 889.8208 920.8551 1 025.1762

Class IGHG-QD
Number of shares 11 910.7900 11 380.9700 1 565.8800
Net asset value per share GBP 920.2789 935.0808 959.2707

Class IU
Number of shares 14 253.4300 19 138.0400 16 540.8200
Net asset value per share USD 1 074.3000 1 068.7148 1 040.3138

Class IU-YD
Number of shares 4.1100 53.1000 53.5100
Net asset value per share USD 881.7105 876.9533 928.0602

Class OU
Number of shares 486 793.4900 399 299.5100 -
Net asset value per share USD 102.8360 101.9500 -

Class RGHG-QD
Number of shares 16.2300 15.9900 15.5000
Net asset value per share GBP 97.8121 99.4016 101.5022

Class RU-QD
Number of shares 20.8900 20.5900 19.9700
Net asset value per share USD 99.3619 100.3861 101.6400
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30/09/1630/09/1731/03/18Currency

TCW Funds - MetWest Unconstrained Bond Fund

Class XGHG-QD
Number of shares 16 128.9000 15 362.4100 5 185.9600
Net asset value per share GBP 930.3656 945.7875 970.8363

Class XG-YD
Number of shares 2.7700 34.6800 504.2400
Net asset value per share GBP 992.0443 1 030.9181 1 134.2514

Class XJ (D)
Number of shares 4 318.4500 - -
Net asset value per share JPY 9 475 - -

Class XJHJ (D)
Number of shares 49 482.3200 - -
Net asset value per share JPY 9 870 - -

Class XU
Number of shares 3.3400 299.5500 813.1900
Net asset value per share USD 1 082.5599 1 075.5762 1 045.4188

Class XU-YD
Number of shares 4.0400 56.6400 53.6500
Net asset value per share USD 884.4926 879.0353 930.0281

Class XXEHE
Number of shares 153 099.4300 119 221.3900 -
Net asset value per share EUr 1 009.3073 1 013.3216 -

Class XXGHG-QD
Number of shares 896.6200 914.6100 -
Net asset value per share GBP 978.8068 996.0337 -

Class XXU
Number of shares 244 618.1000 147 619.7800 -
Net asset value per share USD 1 034.0274 1 027.1557 -

40 733 118772 604 516948 648 174USDTotal Net Assets

TCW Funds - TCW Select Equities Fund
30/09/1630/09/1731/03/18Currency

Class IE
Number of shares - 1.8000 1.8000
Net asset value per share EUr - 1 126.9479 1 009.9859
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30/09/1630/09/1731/03/18Currency

TCW Funds - TCW Select Equities Fund

Class IU
Number of shares 1 000.0000 1 693.0800 6 945.5100
Net asset value per share USD 1 230.6231 1 120.1994 954.0623

Class XG-YD
Number of shares - 1.3800 1.3800
Net asset value per share GBP - 1 303.5375 1 143.4582

Class XU
Number of shares 863.3700 1 494.7000 47 163.1500
Net asset value per share USD 1 321.6228 1 201.5344 1 020.1986

54 746 3213 697 3322 371 673USDTotal Net Assets

TCW Funds - TCW US REIT Income Fund
30/09/1630/09/1731/03/18Currency

Class IU
Number of shares 1 000.0000 1 000.0000 1 000.0000
Net asset value per share USD 1 012.1444 1 126.8628 1 106.6947

Class XJ (D)
Number of shares 1 170.0000 1 130.0000 1 050.0000
Net asset value per share JPY 7 143 8 724 8 233

Class XJHAU (D)
Number of shares - - 1 130.0000
Net asset value per share JPY - - 7 295

1 273 4681 214 4371 090 726USDTotal Net Assets

TCW Funds - TCW Multi-Income US Equities Fund
30/09/1630/09/1731/03/18Currency

Class AEHE
Number of shares - 100.0000 100.0000
Net asset value per share EUr - 100.1573 97.0567

Class ATFE
Number of shares - - 1 000.0000
Net asset value per share EUr - - 9.6367
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30/09/1630/09/1731/03/18Currency

TCW Funds - TCW Multi-Income US Equities Fund

Class ATFHE
Number of shares - - 2 100.0000
Net asset value per share EUr - - 9.8068

Class AU-MD
Number of shares - 20.2200 20.0000
Net asset value per share USD - 108.4822 104.7550

Class IGHG-QD
Number of shares - 2.4500 33.8000
Net asset value per share GBP - 1 072.7834 1 050.2683

Class IU
Number of shares - 2.0000 2.0000
Net asset value per share USD - 1 115.8850 1 053.3150

Class XJ (D)
Number of shares 886 600.0000 1 082 200.0000 1 357 300.0000
Net asset value per share JPY 6 965 7 895 7 106

95 337 87175 925 19958 065 921USDTotal Net Assets
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Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Bonds

0.421 275 3631 300 938USDAEGEA FINANCE SArL - rEGS - 5.75% 10/10/20241 285 000
0.431 292 5201 218 872USDAES ANDrES BV / DOMINICAN POWEr PArTNErS / EMPrESA

GENErADOrA DE ELECTrICIDAD IT - rEGS - 7.95% 11/05/2026
1 200 000

0.361 078 0001 051 500USDAES EL SALVADOr TrUST II - rEGS - 6.75% 28/03/20231 100 000
0.742 237 9352 173 300USDAES PANAMA SrL - rEGS - 6% 25/06/20222 150 000
0.20613 500632 937USDAKBANK TUrK AS - rEGS - FrN 16/03/2027600 000
0.26795 040812 000USDAKBANK TUrK AS - rEGS - FrN 27/04/2028800 000
0.18526 205496 748USDANDrADE GUTIErrEZ INTErNATIONAL SA - rEGS - 4% 30/04/2018551 000
0.511 540 9971 481 442USDAUTOPISTAS DEL SOL SA/COSTA rICA - rEGS - 7.375% 30/12/20301 465 000
0.431 302 9121 286 750USDAXTEL SAB DE CV - rEGS - 6.375% 14/11/20241 280 000
0.30913 438915 235USDAZUL INVESTMENTS LLP - rEGS - 5.875% 26/10/2024925 000
0.24735 975749 798USDAZUrE POWEr ENErGY LTD - rEGS - 5.5% 03/11/2022750 000
0.17503 413512 101USDBANCO BTG PACTUAL SA/LUXEMBOUrG - rEGS - 5.5% 31/01/2023515 000
0.902 710 9682 738 176USDBANCO DO BrASIL SA/CAYMAN - rEGS - FrN PErPETUAL 2 975 000
0.571 714 5601 539 909USDBANCO DO BrASIL SA/CAYMAN - rEGS - 9% PErPETUAL 1 600 000
0.411 236 0001 211 563USDBANCO GNB SUDAMErIS SA - rEGS - 6.5% 03/04/20271 200 000
0.29872 9721 118 730ArSBANCO hIPOTECArIO SA - rEGS - FrN 12/01/202017 000 000
0.391 178 7501 176 235USDBANCO MErCANTIL DE NOrTE VAr PErP - rEGS - FrN PErPETUAL 1 150 000
0.571 720 6881 677 275USDBANCO MErCANTIL DE NOrTE VAr PErP - rEGS - FrN 31/12/20991 610 000
0.29878 900845 716USDBANCO rEGIONAL SAECA - rEGS - 8.125% 24/01/2019850 000
0.31933 563974 337USDBANISTMO SA - rEGS - 3.65% 19/09/2022975 000
0.29862 650756 450USDCIMPOr FINANCIAL OPErATIONS BV - rEGS - 5.75% 17/07/2024900 000
0.17524 195516 250USDCOMUNICACIONES CELULArES SA VIA COMCEL TrUST - rEGS - 6.875%

06/02/2024
500 000

0.25744 336720 000USDCrEDITO rEAL SAB DE CV SOFOM Er - rEGS - FrN PErPETUAL 720 000
0.30891 813940 339USDCSN rESOUrCES SA - rEGS - 7.625% 13/02/2023950 000
0.461 386 9001 410 188USDC&W SENIOr FINANCING DAC - rEGS - 6.875% 15/09/20271 380 000
0.712 132 2252 395 150USDDIGICEL GrOUP LTD - rEGS - 8.25% 30/09/20202 465 000
0.19571 164600 000USDFIrST QUANTUM MINErALS LTD - rEGS - 6.5% 01/03/2024600 000
0.16476 250500 000USDFIrST QUANTUM MINErALS LTD - rEGS - 6.875% 01/03/2026500 000
0.441 334 8131 389 375USDFIrST QUANTUM MINErALS LTD - rEGS - 7.5% 01/04/20251 350 000
0.411 231 2501 260 000USDFrEEPOrT-MCMOrAN INC 4.55% 14/11/20241 250 000
0.451 348 9901 386 120USDINKIA ENErGY LTD - rEGS - 5.875% 09/11/20271 385 000
0.561 687 5001 813 500USDKAISA GrOUP hOLDINGS LTD 8.5% 30/06/20221 800 000
0.742 232 7882 250 798USDKAZAKhSTAN TEMIr ZhOLY NATIONAL CO JSC - rEGS - 4.85% 17/11/20272 230 000
1.193 571 0363 606 146USDKAZMUNAYGAS NATIONAL CO JSC - rEGS - 4.75% 19/04/20273 560 000
1.113 334 8503 324 844USDKAZMUNAYGAS NATIONAL CO JSC - rEGS - 5.75% 19/04/20473 370 000
0.421 270 5001 229 296USDLATAM FINANCE LTD - rEGS - 6.875% 11/04/20241 210 000
0.621 850 1181 985 610USDMArB BONDCO PLC - rEGS - 6.875% 19/01/20252 020 000
1.213 652 2153 769 527USDMINEJESA CAPITAL BV - rEGS - 5.625% 10/08/20373 675 000
0.33992 5001 002 250USDNEErG ENErGY LTD - rEGS - 6% 13/02/20221 000 000
0.371 098 6501 110 749USDNEXA rESOUrCES SA - rEGS - 5.375% 04/05/20271 075 000
0.912 743 9302 819 555USDOIL GAS hOLDDINGS - rEGS - 7.5% 25/10/20272 765 000
0.571 701 7811 770 641USDOrAZUL ENErGY EGENOr S EN C POr A - rEGS - 5.625% 28/04/20271 775 000
0.511 534 3031 528 600USDPErU LNG SrL - rEGS - 5.375% 22/03/20301 525 000
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Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.16490 000497 335USDPETKIM PETrOKIMYA hOLDING AS - rEGS - 5.875% 26/01/2023500 000
1.664 968 2945 026 667USDPETrOBrAS GLOBAL FINANCE BV - rEGS - 5.999% 27/01/20285 020 000
1.424 233 1594 316 578USDPETrOBrAS GLOBAL FINANCE BV 5.75% 01/02/20294 368 000
0.601 799 4951 771 188USDPETrOBrAS GLOBAL FINANCE BV 6.75% 27/01/20411 850 000
0.26772 834748 169USDPETrOBrAS GLOBAL FINANCE BV 6.85% 05/06/2115816 000
0.631 890 4731 937 302USDPETrOLEOS DEL PErU SA - rEGS - 5.625% 19/06/20471 890 000
0.822 464 2502 482 500USDPETrOLEOS MEXICANOS - rEGS - 5.35% 12/02/20282 500 000
1.123 362 7903 431 214USDPETrOLEOS MEXICANOS 6.5% 13/03/20273 145 000
0.401 188 8701 202 712USDPETrOLEOS MEXICANOS 6.625% 15/06/20351 150 000
0.22672 520675 356USDrIO ENErGY SA / UGEN SA / UENSA SA - rEGS - 6.875% 01/02/2025680 000
1.063 179 1923 272 090USDSAKA ENErGI INDONESIA PT - rEGS - 4.45% 05/05/20243 235 000
0.10289 710296 000USDTECPETrOL SA - rEGS - 4.875% 12/12/2022296 000
0.30897 000916 062USDTUrKIYE VAKIFLAr BANKASI TAO - rEGS - 5.75% 30/01/2023920 000
0.30893 165908 324USDUNIFIN FINANCIErA SAB DE CV SOFOM ENr - rEGS - 7% 15/01/2025910 000
0.702 112 2502 079 457USDVALE OVErSEAS LTD 6.875% 10/11/20391 775 000
0.33981 2501 007 000USDVEDANTA rESOUrCES PLC - rEGS - 6.125% 09/08/20241 000 000
0.461 387 7441 378 911USDVEDANTA rESOUrCES PLC - rEGS - 6.375% 30/07/20221 360 000
0.31933 800920 000USDVrIO FINCO 1 LLC / VrIO FINCO 2 INC - rEGS - 6.25% 04/04/2023920 000
0.401 191 0001 201 781USDYAPI VE KrEDI BANKASI AS - rEGS - 6.1% 16/03/20231 200 000
0.541 632 7171 683 726USDYPF SA - rEGS - 6.95% 21/07/20271 620 000
0.25758 688840 000USDYPF SA - rEGS - 7% 15/12/2047840 000

32.3897 335 65798 591 322Total Bonds

Warrants

0.00--MXNCOrPOrACION GEO SAB DE CV / COrPOrATION GEO SAB SEr B  -
27/03/2022

81 220

0.00--Total Warrants

Supranationals, Governments and Local Public Authorities, Debt Instruments

0.341 020 2401 004 635USDANGOLAN GOVErNMENT INTErNATIONAL BOND - rEGS - 9.5% 12/11/2025900 000
1.043 114 8703 229 800USDArGENTINE rEPUBLIC GOVErNMENT INTErNATIONAL BOND 5.875%

11/01/2028
3 300 000

1.263 778 3773 977 192USDArGENTINE rEPUBLIC GOVErNMENT INTErNATIONAL BOND 6.625%
06/07/2028

3 810 000

0.892 678 1882 922 351USDArGENTINE rEPUBLIC GOVErNMENT INTErNATIONAL BOND 6.875%
11/01/2048

2 935 000

1.404 208 5804 265 622USDArGENTINE rEPUBLIC GOVErNMENT INTErNATIONAL BOND 6.875%
26/01/2027

4 120 000

1.093 264 8563 414 110USDArGENTINE rEPUBLIC GOVErNMENT INTErNATIONAL BOND 7.125%
06/07/2036

3 370 000

1.173 518 9523 704 615USDBAhrAIN GOVErNMENT INTErNATIONAL BOND - rEGS - 7% 12/10/20283 643 000
0.481 452 7421 477 387BrLBrAZIL NOTAS DO TESOUrO NACIONAL SErIE F 10% 01/01/20214 600
0.852 556 8872 525 365USDBrAZILIAN GOVErNMENT INTErNATIONAL BOND 5% 27/01/20452 835 000
1.103 320 5203 294 220USDCOLOMBIA GOVErNMENT INTErNATIONAL BOND 3.875% 25/04/20273 360 000
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Supranationals, Governments and Local Public Authorities, Debt Instruments (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.401 216 2001 214 640USDCOLOMBIA GOVErNMENT INTErNATIONAL BOND 4% 26/02/20241 200 000
0.942 826 7752 781 278USDCOLOMBIA GOVErNMENT INTErNATIONAL BOND 5% 15/06/20452 785 000
0.27825 975812 250USDCOLOMBIA GOVErNMENT INTErNATIONAL BOND 5.625% 26/02/2044750 000
0.351 040 0001 060 000USDCOSTA rICA GOVErNMENT INTErNATIONAL BOND - rEGS - 7% 04/04/20441 000 000
0.351 055 0001 072 500USDCOSTA rICA GOVErNMENT INTErNATIONAL BOND - rEGS - 7.158%

12/03/2045
1 000 000

1.354 062 1354 028 277USDDOMINICAN rEPUBLIC INTErNATIONAL BOND - rEGS - 5.95% 25/01/20273 850 000
0.471 407 9001 418 596USDDOMINICAN rEPUBLIC INTErNATIONAL BOND - rEGS - 6.85% 27/01/20451 300 000
0.611 830 4601 900 000USDECUADOr GOVErNMENT INTErNATIONAL BOND - rEGS - 7.875%

23/01/2028
1 900 000

0.742 231 6132 018 622USDECUADOr GOVErNMENT INTErNATIONAL BOND - rEGS - 7.95%
20/06/2024

2 215 000

0.341 026 6651 010 000USDEGYPT GOVErNMENT INTErNATIONAL BOND - rEGS - 5.577% 21/02/20231 010 000
0.351 062 5291 041 119USDEGYPT GOVErNMENT INTErNATIONAL BOND - rEGS - 6.125% 31/01/20221 025 000
0.692 066 1342 036 125USDEGYPT GOVErNMENT INTErNATIONAL BOND - rEGS - 6.588% 21/02/20282 030 000
0.641 928 0941 879 049USDEGYPT GOVErNMENT INTErNATIONAL BOND - rEGS - 7.5% 31/01/20271 775 000
0.361 081 3751 025 000USDEGYPT GOVErNMENT INTErNATIONAL BOND - rEGS - 7.903% 21/02/20481 025 000
0.712 124 2002 042 508USDEGYPT GOVErNMENT INTErNATIONAL BOND - rEGS - 8.5% 31/01/20471 900 000
0.25753 143734 527EGPEGYPT 0% 01/05/201813 500 000
0.26789 057771 904EGPEGYPT 0% 10/04/201814 000 000
0.441 314 0861 311 627EGPEGYPT 0% 19/06/201824 100 000
0.371 108 9631 081 738USDEL SALVADOr GOVErNMENT INTErNATIONAL BOND - rEGS - 5.875%

30/01/2025
1 123 000

0.30888 430909 000USDEXPOrT CrEDIT BANK OF TUrKEY - rEGS - 5.375% 24/10/2023900 000
0.451 345 6201 341 788USDGhANA GOVErNMENT INTErNATIONAL BOND - rEGS - 7.875% 07/08/20231 230 000
0.451 338 5081 294 298USDGhANA GOVErNMENT INTErNATIONAL BOND - rEGS - 8.125% 18/01/20261 245 000
0.351 061 9701 047 860USDhONDUrAS GOVErNMENT INTErNATIONAL BOND - rEGS - 6.25%

19/01/2027
1 000 000

1.183 553 8213 691 020USDINDONESIA GOVErNMENT INTErNATIONAL BOND 3.5% 11/01/20283 705 000
0.371 104 0341 146 015IDrINDONESIA TrEASUrY BOND 7.5% 15/08/203214 700 000 000
0.22663 519712 260IDrINDONESIA TrEASUrY BOND 8.25% 15/05/20368 400 000 000
0.13382 640380 038IDrINDONESIA TrEASUrY BOND 8.375% 15/03/20344 800 000 000
0.702 108 7512 019 021USDIrAQ INTErNATIONAL BOND - rEGS - 5.8% 15/01/20282 190 000
0.872 628 8212 707 676USDIVOrY COAST GOVErNMENT INTErNATIONAL BOND - rEGS - 6.125%

15/06/2033
2 755 000

0.571 702 7911 694 648EUrIVOrY COAST GOVErNMENT INTErNATIONAL BOND - rEGS - 6.625%
22/03/2048

1 375 000

0.461 368 6191 315 600USDKENYA GOVErNMENT INTErNATIONAL BOND - rEGS - 7.25% 28/02/20281 305 000
1.665 016 1675 031 090USDLEBANON GOVErNMENT INTErNATIONAL BOND 5.45% 28/11/20195 030 000
0.461 395 6601 412 950USDLEBANON GOVErNMENT INTErNATIONAL BOND 5.8% 14/04/20201 400 000
0.712 128 0202 139 442USDLEBANON GOVErNMENT INTErNATIONAL BOND 6% 27/01/20232 175 000
0.31939 774984 142USDLEBANON GOVErNMENT INTErNATIONAL BOND 6.4% 26/05/2023957 000
0.672 009 1191 992 250USDMEXICO GOVErNMENT INTErNATIONAL BOND 3.75% 11/01/20282 075 000
0.601 789 1441 766 178USDMONGOLIA GOVErNMENT INTErNATIONAL BOND - rEGS - 5.125%

05/12/2022
1 825 000

0.611 826 4131 817 844USDNIGErIA GOVErNMENT INTErNATIONAL BOND - rEGS - 6.5% 28/11/20271 795 000

MArCh 31, 2018
TCW Funds

TCW Funds - TCW Emerging Markets Income Fund
(continued)Schedule of Investments

USDUSD
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity



24The accompanying notes form an integral part of these financial statements.

Supranationals, Governments and Local Public Authorities, Debt Instruments (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.351 066 0001 032 500USDNIGErIA GOVErNMENT INTErNATIONAL BOND - rEGS - 7.143%
23/02/2030

1 025 000

0.441 331 2001 292 600USDNIGErIA GOVErNMENT INTErNATIONAL BOND - rEGS - 7.625% 28/11/20471 280 000
0.471 406 1561 356 588USDNIGErIA GOVErNMENT INTErNATIONAL BOND - rEGS - 7.696%

23/02/2038
1 335 000

0.14406 673376 413NGNNIGErIA 0% 04/10/2018158 000 000
0.30892 248872 674NGNNIGErIA 0% 18/10/2018348 600 000
0.15450 241416 007NGNNIGErIA 0% 20/09/2018173 904 000
0.20606 190559 330NGNNIGErIA 0% 30/08/2018232 000 000
0.752 247 9282 305 737USDOMAN GOVErNMENT INTErNATIONAL BOND - rEGS - 5.625% 17/01/20282 300 000
0.812 442 9382 486 562USDOMAN GOVErNMENT INTErNATIONAL BOND - rEGS - 6.75% 17/01/20482 525 000
0.351 043 6351 099 656USDPAKISTAN GOVErNMENT INTErNATIONAL BOND - rEGS - 6.875%

05/12/2027
1 100 000

0.25743 560735 875USDPArAGUAY GOVErNMENT INTErNATIONAL BOND - rEGS - 4.7%
27/03/2027

725 000

0.341 030 9001 000 000USDPArAGUAY GOVErNMENT INTErNATIONAL BOND - rEGS - 5.6%
13/03/2048

1 000 000

1.464 375 6024 531 775USDPErUSAhAAN PENErBIT SBSN INDONESIA III - rEGS - 4.15% 29/03/20274 410 000
0.732 190 5002 279 563USDrEPUBLIC OF AZErBAIJAN INTErNATIONAL BOND - rEGS - 3.5%

01/09/2032
2 600 000

0.511 541 2551 465 597ZArrEPUBLIC OF SOUTh AFrICA GOVErNMENT BOND 7% 28/02/203120 600 000
1.003 019 4363 006 974ZArrEPUBLIC OF SOUTh AFrICA GOVErNMENT BOND 8% 31/01/203036 826 000
0.511 536 8551 432 366ZArrEPUBLIC OF SOUTh AFrICA GOVErNMENT BOND 8.75% 31/01/204418 500 000
0.862 600 0002 631 993USDrEPUBLIC OF SOUTh AFrICA GOVErNMENT INTErNATIONAL BOND

4.875% 14/04/2026
2 600 000

0.742 228 2272 183 278rONrOMANIA GOVErNMENT BOND 5.8% 26/07/20277 680 000
1.073 206 0803 274 905USDrUSSIAN FEDErATION - rEGS - 5.25% 23/06/20473 200 000
1.725 187 0005 339 946USDrUSSIAN FOrEIGN BOND - EUrOBOND - rEGS - 4.25% 23/06/20275 200 000
0.862 574 0002 550 584USDrUSSIAN FOrEIGN BOND - EUrOBOND - rEGS - 4.375% 21/03/20292 600 000
0.832 499 0002 606 689USDSAUDI GOVErNMENT INTErNATIONAL BOND - rEGS - 3.625% 04/03/20282 625 000
0.341 029 6701 025 750USDSAUDI GOVErNMENT INTErNATIONAL BOND - rEGS - 4.5% 26/10/20461 100 000
0.762 295 8972 294 162rSDSErBIA TrEASUrY BONDS 5.875% 08/02/2028209 800 000
1.544 633 9654 688 133USDSOUTh AFrICA GOVErNMENT INTErNATIONAL BOND 4.3% 12/10/20284 935 000
0.842 530 6292 641 188USDSrI LANKA GOVErNMENT INTErNATIONAL BOND - rEGS - 6.2% 11/05/20272 565 000
0.651 966 5002 018 692USDSrI LANKA GOVErNMENT INTErNATIONAL BOND - rEGS - 6.825%

18/07/2026
1 900 000

1.293 882 1884 023 260USDTUrKEY GOVErNMENT INTErNATIONAL BOND 5.125% 17/02/20284 100 000
0.912 725 9382 987 216USDTUrKEY GOVErNMENT INTErNATIONAL BOND 5.75% 11/05/20473 050 000
1.344 041 9564 167 785USDTUrKEY GOVErNMENT INTErNATIONAL BOND 6% 25/03/20273 970 000
0.431 283 9251 322 000USDUKrAINE GOVErNMENT INTErNATIONAL BOND - rEGS - 7.375%

25/09/2032
1 325 000

0.822 451 0962 375 685USDUKrAINE GOVErNMENT INTErNATIONAL BOND - rEGS - 7.75% 01/09/20232 360 000
1.173 518 8453 359 611USDUKrAINE GOVErNMENT INTErNATIONAL BOND - rEGS - 7.75% 01/09/20253 425 000
1.634 900 0334 752 245USDUKrAINE GOVErNMENT INTErNATIONAL BOND - rEGS - 7.75% 01/09/20264 774 000
0.381 131 3501 141 800USDUKrAINE GOVErNMENT INTErNATIONAL BOND - rEGS - 7.75% 01/09/20271 100 000
0.21618 916661 869UYUUrUGUAY GOVErNMENT INTErNATIONAL BOND - rEGS - 8.5% 15/03/202818 965 000
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Supranationals, Governments and Local Public Authorities, Debt Instruments (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.32975 4881 215 894USDVENEZUELA GOVErNMENT INTErNATIONAL BOND 0% 15/09/20272 990 000
0.471 400 2161 474 789USDZAMBIA GOVErNMENT INTErNATIONAL BOND - rEGS - 8.97% 30/07/20271 325 000

58.52175 928 573177 445 868Total Supranationals, Governments and Local Public Authorities, Debt Instruments

276 037 190 273 264 230 90.91
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

Other transferable securities

Bonds

0.00-1 642 500USDCOrP GEO SAB DE CV - rEGS - 0% 27/03/2022 DEFAULTED1 800 000
0.19575 914699 637USDPETrOLEOS DE VENEZUELA SA 0% 12/04/2027 DEFAULTED2 055 000
0.26775 530727 125USDSAMArCO MINErACAO SA - rEGS - 0% 01/11/2022 DEFAULTED1 050 000
0.05148 000141 000USDSAMArCO MINErACAO SA - rEGS - 0% 26/09/2024 DEFAULTED200 000

0.501 499 4443 210 262Total Bonds

Supranationals, Governments and Local Public Authorities, Debt Instruments

0.21644 785652 400USDVENEZUELA GOVErNMENT INTErNATIONAL BOND 0% 07/05/2028
DEFAULTED

2 150 000

0.381 115 1361 577 755USDVENEZUELA GOVErNMENT INTErNATIONAL BOND 0% 13/10/2024
DEFAULTED

3 730 800

0.591 759 9212 230 155Total Supranationals, Governments and Local Public Authorities, Debt Instruments

5 440 417 3 259 365 1.08Total Other transferable securities

281 477 607 276 523 595 91.99Total Investments
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59.11Governments
7.09Argentina12.14Oil & Gas Producers

5.53Banks
5.16Turkey2.66Financial Services

2.51Industrial Metals & Mining
4.43South Africa1.80Electricity
4.42Ukraine1.65General Industrials

6.04Indonesia

1.26Industrial Transportation 4.04Egypt
0.71Fixed Line Telecommunications

4.95Mexico

0.69Mining
3.65russia

0.64Mobile Telecommunications
3.15Lebanon

0.62Food Producers
3.10Colombia

0.56real Estate Investment & Services
3.04Kazakhstan

0.51Oil Equipment, Services & Distribution
2.66Nigeria

0.43Technology hardware & Equipment

10.34Brazil

0.42Travel, Leisure & Catering
2.25Dominican republic

0.33Gas, Water & Multiutilities

2.53Peru

0.24Alternative Energy
1.56Oman

0.18Construction & Materials 1.50Sri Lanka

91.99 1.44Ivory Coast

1.51Panama

1.35Ecuador

1.21Costa rica

2.08Bahrain

1.17Saudi Arabia

0.42Chile

1.10Venezuela

0.56China

0.17Guatemala

1.03India

0.71Jamaica

0.89Ghana
0.88Paraguay
0.76Serbia
0.74romania
0.73Azerbaijan

0.70Iraq
0.60Mongolia

0.33Mauritius

1.26Zambia

0.46Kenya

0.73El Salvador

0.35honduras
0.35Pakistan
0.34Angola

0.21Uruguay

91.99

TCW Funds
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Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Bonds

0.2279 42076 000USDACADIA hEALThCArE CO INC 6.5% 01/03/202476 000
0.56203 638200 000USDAErCAP IrELAND CAPITAL DAC / AErCAP GLOBAL AVIATION TrUST 4.25%

01/07/2020
200 000

0.55200 135202 000USDALLY FINANCIAL INC 3.25% 05/11/2018200 000
0.44161 000158 597USDALLY FINANCIAL INC 4.75% 10/09/2018160 000
0.54196 500200 000USDALTICE FINANCING SA - 144A - 7.5% 15/05/2026200 000
0.56203 100203 602USDALTICE US FINANCE I COrP - 144A - 5.375% 15/07/2023200 000
0.54196 000199 500USDALTICE US FINANCE I COrP - 144A - 5.5% 15/05/2026200 000
0.2381 81385 000USDAMC NETWOrKS INC 4.75% 01/08/202585 000
0.80290 293284 346USDAMErICAN AIrLINES 2013-1 CLASS B PASS ThrOUGh TrUST - 144A -

5.625% 15/01/2021
375 000

0.1140 30038 628USDANTErO rESOUrCES COrP 5% 01/03/202540 000
0.85309 000310 067USDArDAGh PACKAGING FINANCE PLC / ArDAGh hOLDINGS USA INC - 144A -

4.25% 15/09/2022
309 000

0.56201 260205 625USDArDAGh PACKAGING FINANCE PLC / ArDAGh hOLDINGS USA INC - 144A -
4.625% 15/05/2023

200 000

0.79287 493291 868USDAXALTA COATING SYSTEMS LLC - 144A - 4.875% 15/08/2024285 000
0.2381 80080 000USDBALL COrP 4.375% 15/12/202080 000
0.44160 816160 000USDBALL COrP 4.875% 15/03/2026160 000
0.1140 60239 719USDBErrY GLOBAL INC 5.125% 15/07/202340 000
0.1969 65070 712USDB&G FOODS INC 4.625% 01/06/202170 000
0.1553 99651 818USDBOYD GAMING COrP 6.875% 15/05/202351 000
0.1553 94058 000USDBrINK’S CO - 144A - 4.625% 15/10/202758 000
0.66238 243238 889USDCABLE ONE INC - 144A - 5.75% 15/06/2022233 000
0.1348 87550 138USDCATALENT PhArMA SOLUTIONS INC - 144A - 4.875% 15/01/202650 000
0.37134 750140 000USDCCO hOLDINGS LLC / CCO hOLDINGS CAPITAL COrP - 144A - 4%

01/03/2023
140 000

0.53193 469201 383USDCCO hOLDINGS LLC / CCO hOLDINGS CAPITAL COrP - 144A - 5%
01/02/2028

205 000

1.02369 892376 650USDCCO hOLDINGS LLC / CCO hOLDINGS CAPITAL COrP - 144A - 5.125%
01/05/2027

390 000

1.00360 795368 891USDCDK GLOBAL INC FrN 15/10/2019359 000
0.70255 128262 250USDCENTENE COrP 4.75% 15/01/2025261 000
0.2281 40080 500USDCENTENE COrP 4.75% 15/05/202280 000
0.75270 530275 000USDCENTENNIAL rESOUrCE PrODUCTION LLC - 144A - 5.375% 15/01/2026275 000
0.85308 765325 000USDCENTrAL GArDEN & PET CO 5.125% 01/02/2028325 000
0.41149 971149 726USDCENTrAL GArDEN & PET CO 6.125% 15/11/2023143 000
0.0725 09424 048USDCEQUEL COMMUNICATIONS hOLDINGS I LLC / CEQUEL CAPITAL COrP -

144A - 5.125% 15/12/2021
25 000

0.0623 35923 690USDCEQUEL COMMUNICATIONS hOLDINGS I LLC / CEQUEL CAPITAL COrP -
144A - 6.375% 15/09/2020

23 000

0.2174 50776 527USDChANGE hEALThCArE hOLDINGS LLC / ChANGE hEALThCArE FINANCE
INC - 144A - 5.75% 01/03/2025

75 000

0.2279 70080 880USDChENIErE COrPUS ChrISTI hOLDINGS LLC 5.125% 30/06/202780 000
0.1141 52842 000USDChENIErE ENErGY PArTNErS LP - 144A - 5.25% 01/10/202542 000
0.1140 78140 919USDChESAPEAKE ENErGY COrP 5.75% 15/03/202345 000
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Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.0829 80030 110USDChS/COMMUNITY hEALTh SYSTEMS INC 5.125% 01/08/202132 000
1.15416 812422 617USDChS/COMMUNITY hEALTh SYSTEMS INC 6.25% 31/03/2023450 000
0.0516 41016 900USDCIT GrOUP INC - 144A - 5.5% 15/02/201916 000
1.29465 885463 958USDCLEAN hArBOrS INC 5.125% 01/06/2021459 000
0.0724 31325 000USDCOVANTA hOLDING COrP 5.875% 01/07/202525 000
0.39141 908149 976USDCrOWN AMErICAS LLC / CrOWN AMErICAS CAPITAL COrP V 4.25%

30/09/2026
153 000

0.2591 95493 273USDCrOWNrOCK LP / CrOWNrOCK FINANCE INC - 144A - 5.625% 15/10/202593 000
0.1762 62564 650USDCSC hOLDINGS LLC - Ar6 2A1 - 6.75% 15/11/202160 000
0.78284 127300 000USDCSC hOLDINGS LLC - 144A - 5.375% 01/02/2028300 000
0.52187 081194 938USDCSC hOLDINGS LLC 7.625% 15/07/2018185 000
0.32115 856112 428USDCUMBErLAND FArMS INC - 144A - 6.75% 01/05/2025111 000
0.0310 27010 313USDDAVITA INC 5.75% 15/08/202210 000
0.58210 000216 510USDDELL INC 5.65% 15/04/2018210 000
0.1139 75040 135USDDIAMOND BACK ENErGY 4.75% 01/11/202440 000
0.0620 35019 834USDDIAMOND BACK ENErGY 5.375% 31/05/202520 000
0.0415 05614 823USDDISh DBS COrP 5.125% 01/05/202015 000
1.06384 890407 370USDDISh DBS COrP 7.875% 01/09/2019367 000
0.65234 460233 825USDEMC COrP 1.875% 01/06/2018235 000
0.34122 550123 203USDENCOMPASS hEALTh COrP 5.75% 01/11/2024120 000
0.2177 00077 000USDENDEAVOr ENErGY rESOUrCES LP / EEr FINANCE INC - 144A - 5.75%

30/01/2028
77 000

0.43155 600160 000USDENErGY TrANSFEr EQUITY LP 4.25% 15/03/2023160 000
0.1037 30538 160USDENErGY TrANSFEr EQUITY LP 5.875% 15/01/202436 000
0.39142 600155 000USDENSCO PLC 7.75% 01/02/2026155 000
0.1761 71066 000USDEW SCrIPPS CO - 144A - 5.125% 15/05/202566 000
0.2486 00087 161USDFIrST QUALITY FINANCE CO INC - 144A - 4.625% 15/05/202186 000
0.64230 400230 313USDFIrST QUALITY FINANCE CO INC - 144A - 5% 01/07/2025240 000
0.1553 35055 000USDFrONTIEr COMMUNICATIONS COrP - 144A - 8.5% 01/04/202655 000
0.49176 756200 055USDFrONTIEr COMMUNICATIONS COrP 7.125% 15/01/2023261 000
0.0310 02510 003USDGArTNEr INC - 144A - 5.125% 01/04/202510 000
0.31113 275115 050USDGFL ENVIrONMENTAL INC - 144A - 5.375% 01/03/2023115 000
1.26458 129465 237USDGLP CAPITAL LP / GLP FINANCING II INC 4.375% 01/11/2018455 000
0.33120 803122 479USDGrAPhIC PACKAGING INTErNATIONAL LLC 4.875% 15/11/2022118 000
0.0414 41915 007USDGULFPOrT ENErGY COrP 6.375% 15/05/202515 000
0.35125 631128 438USDhCA INC 3.75% 15/03/2019125 000
1.26455 625468 000USDhCA INC 5% 15/03/2024450 000
0.96346 500365 131USDhCA INC 6.5% 15/02/2020330 000
0.0517 80020 000USDhIGh rIDGE BrANDS CO - 144A - 8.875% 15/03/202520 000
0.1244 66644 172USDhILL-rOM hOLDINGS INC - 144A - 5.75% 01/09/202343 000
0.29105 463110 000USDhOLOGIC INC - 144A - 4.625% 01/02/2028110 000
0.54193 965196 478USDIhS MArKIT LTD - 144A - 4% 01/03/2026201 000
0.0830 52530 624USDIhS MArKIT LTD - 144A - 4.75% 15/02/202530 000
0.32117 031125 000USDINTELSAT JACKSON hOLDINGS SA - 144A - 9.75% 15/07/2025125 000
1.33476 425461 345USDINTELSAT JACKSON hOLDINGS SA 5.5% 01/08/2023590 000
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Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.43155 190162 750USDINTErNATIONAL LEASE FINANCE COrP 6.25% 15/05/2019150 000
0.2488 43490 000USDIrB hOLDING COrP - 144A - 6.75% 15/02/202690 000
0.77279 546283 190USDITrON INC - 144A - 5% 15/01/2026283 000
0.039 65010 000USDKFC hOLDING CO/PIZZA hUT hOLDINGS LLC/TACO BELL OF AMErICA LLC

- 144A - 4.75% 01/06/2027
10 000

0.039 96310 250USDKFC hOLDING CO/PIZZA hUT hOLDINGS LLC/TACO BELL OF AMErICA LLC
- 144A - 5% 01/06/2024

10 000

0.62224 367227 333USDKINDEr MOrGAN ENErGY PArTNErS LP 2.65% 01/02/2019225 000
0.1761 72560 000USDKISSNEr hOLDINGS LP / KISSNEr MILLING CO LTD / BSC hOLDING INC /

KISSNEr USA - 144A - 8.375% 01/12/2022
60 000

0.1656 85655 297USDKLX INC - 144A - 5.875% 01/12/202255 000
0.0620 86222 053USDKrAFT hEINZ FOODS CO - 144A - 4.875% 15/02/202520 000
0.1449 18850 938USDLEVEL 3 FINANCING INC 5.125% 01/05/202350 000
0.62224 687226 563USDLEVEL 3 FINANCING INC 5.375% 15/01/2024230 000
0.65236 100240 000USDMATThEWS INTErNATIONAL COrP - 144A - 5.25% 01/12/2025240 000
0.2589 56693 219USDMGM GrOWTh PrOPErTIES OPErATING PArTNErShIP LP / MGP

FINANCE CO-ISSUEr INC 4.5% 15/01/2028
95 000

0.46167 670174 539USDMGM GrOWTh PrOPErTIES OPErATING PArTNErShIP LP / MGP
FINANCE CO-ISSUEr INC 5.625% 01/05/2024

162 000

0.32116 050113 240USDMIDCONTINENT COMMUNICATIONS / MIDCONTINENT FINANCE COrP -
144A - 6.875% 15/08/2023

110 000

0.29106 198112 574USDMOLINA hEALThCArE INC 5.375% 15/11/2022107 000
0.00--USDMOMENTIVE PErFOrMANCE  ESCrOW DIrTY 0% 15/10/2020250 000
0.014 9694 919USDMSCI INC - 144A - 4.75% 01/08/20265 000
0.58210 938222 281USDMULTI-COLOr COrP - 144A - 4.875% 01/11/2025225 000
0.1035 26335 000USDNAThAN’S FAMOUS INC - 144A - 6.625% 01/11/202535 000
0.2796 18895 000USDNCL COrP LTD - 144A - 4.75% 15/12/202195 000
0.2693 60094 316USDNEWFIELD EXPLOrATION CO 5.375% 01/01/202690 000
0.0415 86315 769USDNEWFIELD EXPLOrATION CO 5.625% 01/07/202415 000
0.0312 60012 525USDNEWFIELD EXPLOrATION CO 5.75% 30/01/202212 000
0.0414 66315 000USDNEXTErA ENErGY OPErATING PArTNErS LP - 144A - 4.25% 15/09/202415 000
0.1657 00060 175USDNEXTErA ENErGY OPErATING PArTNErS LP - 144A - 4.5% 15/09/202760 000
0.77279 300280 625USDNGPL PIPECO LLC - 144A - 4.375% 15/08/2022280 000
0.55198 841200 000USDNXP BV / NXP FUNDING LLC - 144A - 3.875% 01/09/2022200 000
0.56202 500201 765USDNXP BV / NXP FUNDING LLC - 144A - 4.125% 01/06/2021200 000
0.67244 480256 056USDOI EUrOPEAN GrOUP BV - 144A - 4% 15/03/2023256 000
0.47169 363170 785USDPArSLEY ENErGY LLC / PArSLEY FINANCE COrP - 144A - 5.25%

15/08/2025
170 000

0.2175 18875 750USDPArSLEY ENErGY LLC / PArSLEY FINANCE COrP - 144A - 5.375%
15/01/2025

75 000

0.1346 88347 353USDPArSLEY ENErGY LLC / PArSLEY FINANCE COrP - 144A - 5.625%
15/10/2027

47 000

0.53190 238190 000USDPENSKE AUTOMOTIVE GrOUP INC 3.75% 15/08/2020190 000
0.31110 542115 075USDPILGrIM’S PrIDE COrP - 144A - 5.875% 30/09/2027117 000
0.0415 56315 000USDPINNACLE FOODS FINANCE LLC / PINNACLE FOODS FINANCE COrP

5.875% 15/01/2024
15 000
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Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.2592 13889 100USDPOLArIS INTErMEDIATE COrP - 144A - 8.5% 01/12/202290 000
0.67241 615237 820USDPOST hOLDINGS INC - 144A - 5% 15/08/2026253 000
0.61220 503218 038USDQWEST COrP 6.75% 01/12/2021205 000
0.2589 47092 000USDrADIATE hOLDCO LLC / rADIATE FINANCE INC - 144A - 6.875% 15/02/202392 000
0.31112 833112 969USDrANGE rESOUrCES COrP 4.875% 15/05/2025121 000
0.29103 750100 000USDrEYNOLDS GP 21/01/23 5.75% 01/02/2026100 000
1.41507 500496 875USDrEYNOLDS GrOUP ISSUEr INC / rEYNOLDS GrOUP ISSUEr LLC /

rEYNOLDS GrOUP ISSUEr LU - 144A - FrN 15/07/2021
500 000

0.47171 714173 976USDrEYNOLDS GrOUP ISSUEr INC / rEYNOLDS GrOUP ISSUEr LLC /
rEYNOLDS GrOUP ISSUEr LU 5.75% 15/10/2020

175 000

0.45161 800158 424USDrITE AID COrP - 144A - 6.125% 01/04/2023160 000
0.48174 150180 000USDrIVErS PITTSBUrGh BOrrOWEr LP/rIVErS PITTSBUrGh FINANCE

COrP - 144A - 6.125% 15/08/2021
180 000

0.76275 602279 175USDrOCKIES EXPrESS PIPELINE LLC - 144A - 5.625% 15/04/2020265 000
0.41147 719150 342USDrOCKIES EXPrESS PIPELINE LLC - 144A - 6% 15/01/2019145 000
0.1760 68460 900USDrOCKIES EXPrESS PIPELINE LLC - 144A - 6.85% 15/07/201860 000
0.0725 48425 878USDrOCKIES EXPrESS PIPELINE LLC - 144A - 6.875% 15/04/204022 000
0.2694 32598 030USDSBA COMMUNICATIONS COrP - 144A - 4% 01/10/202298 000
0.2278 90079 600USDSBA COMMUNICATIONS COrP 4.875% 01/09/202480 000
0.0620 44821 187USDSEALED AIr COrP - 144A - 5.125% 01/12/202420 000
0.0516 52016 841USDSEALED AIr COrP - 144A - 5.25% 01/04/202316 000
0.49176 313178 384USDSErVICE COrP INTErNATIONAL/US 4.5% 15/11/2020175 000
0.2796 750100 000USDSErVICE COrP INTErNATIONAL/US 4.625% 15/12/2027100 000
0.45163 498166 713USDSErVICE COrP INTErNATIONAL/US 5.375% 15/01/2022160 000
0.1865 28068 000USDSEVEN GENErATIONS ENErGY LTD - 144A - 5.375% 30/09/202568 000
0.0620 00020 272USDSILGAN hOLDINGS INC 5% 01/04/202020 000
0.79287 350296 450USDSINCLAIr TELEVISION GrOUP INC 6.125% 01/10/2022280 000
1.12406 913423 813USDSIrIUS XM rADIO INC - 144A - 3.875% 01/08/2022422 000
0.79286 594283 250USDSOFTBANK GrOUP COrP - 144A - 4.5% 15/04/2020280 000
0.2693 37594 725USDSPECTrUM BrANDS INC 6.125% 15/12/202490 000
0.92332 836356 447USDSPrINT COMMUNICATIONS INC - 36 FS 144A - 9% 15/11/2018321 000
0.30109 250115 595USDSPrINT COMMUNICATIONS INC 9.25% 15/04/202295 000
0.50181 531185 000USDSPrINT COrP 7.625% 01/03/2026185 000
0.2695 429101 608USDSPrINT COrP 7.625% 15/02/202597 000
0.86311 862324 037USDSPrINT COrP 7.875% 15/09/2023305 000
0.58211 296212 820USDSPrINT SPECTrUM CO LLC / SPrINT SPECTrUM CO II LLC / SPrINT

SPECTrUM CO III LLC - 144A - 3.36% 20/09/2021
243 000

0.58211 638210 000USDSPrINT SPECTrUM CO LLC / SPrINT SPECTrUM CO II LLC / SPrINT
SPECTrUM CO III LLC - 144A - 5.152% 20/03/2028

210 000

0.42152 800159 563USDSUGArhOUSE hSP GAMING PrOP MEZZ LP / SUGArhOUSE hSP GAMING
FINANCE COrP - 144A - 5.875% 15/05/2025

160 000

0.1139 23537 435USDSUNCOKE ENErGY PArTNErS LP / SUNCOKE ENErGY PArTNErS
FINANCE COrP - 144A - 7.5% 15/06/2025

38 000

0.73266 062275 000USDSUNOCO LP / SUNOCO FINANCE COrP - 144A - 4.875% 15/01/2023275 000
0.2382 87576 925USDSUrGErY CENTEr hOLDINGS INC - 144A - 6.75% 01/07/202585 000
0.45161 400162 501USDTEGNA INC 5.125% 15/10/2019160 000
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Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.1553 00655 000USDTELEFLEX INC 4.625% 15/11/202755 000
0.0516 89417 000USDTELEFLEX INC 4.875% 01/06/202617 000
0.2176 78176 594USDTELEFLEX INC 5.25% 15/06/202475 000
0.61220 020221 980USDTENET hEALThCArE COrP - 144A - 4.625% 15/07/2024228 000
0.68244 770251 266USDTENET hEALThCArE COrP 4.5% 01/04/2021246 000
0.28102 010104 130USDTENET hEALThCArE COrP 4.75% 01/06/2020101 000
0.1763 23264 707USDTENNECO INC 5% 15/07/202665 000
0.30107 660108 000USDTITAN ACQUISITION LTD / TITAN CO-BOrrOWEr LLC - 144A - 7.75%

15/04/2026
108 000

0.0724 96925 000USDT-MOBILE USA INC 4% 15/04/202225 000
0.75271 438282 000USDT-MOBILE USA INC 4.75% 01/02/2028282 000
0.1141 42442 100USDT-MOBILE USA INC 6.625% 01/04/202340 000
1.76634 950655 110USDT-MOBILE USA INC 6.836% 28/04/2023612 000
0.51184 373188 089USDTrANSDIGM INCE 14/05/22 - 144A - 7.875% 01/10/2022183 000
0.56201 500200 000USDTrANSMONTAIGNE PArTNErS LP / TLP FINANCE COrP 6.125% 15/02/2026200 000
0.81293 200295 171USDTrANSOCEAN PrOTEUS LTD - 144A - 6.25% 01/12/2024319 000
0.028 0808 402USDTrEEhOUSE FOODS INC - 144A - 6% 15/02/20248 000
0.0726 39327 000USDTrIDENT MErGEr SUB INC - 144A - 6.625% 01/11/202527 000
0.2072 93079 463USDUNIVISION COMMUNICATIONS INC - 144A - 5.125% 15/02/202578 000
0.52188 238185 000USDUSA COMPrESSION PArTNErS LP / USA COMPrESSION FINANCE COrP -

144A - 6.875% 01/04/2026
185 000

0.026 8417 041USDVALEANT PhArMACEUTICALS INTErNATIONAL INC - 144A - 5.5%
01/11/2025

7 000

1.04377 718340 381USDVALEANT PhArMACEUTICALS INTErNATIONAL INC - 144A - 5.875%
15/05/2023

425 000

0.33121 100113 449USDVALEANT PhArMACEUTICALS INTErNATIONAL INC - 144A - 6.125%
15/04/2025

140 000

0.2693 26394 838USDVALEANT PhArMACEUTICALS INTErNATIONAL INC - 144A - 6.5%
15/03/2022

90 000

0.0414 58815 000USDVALVOLINE INC 4.375% 15/08/202515 000
0.1866 95067 193USDVALVOLINE INC 5.5% 15/07/202465 000
0.54195 250204 500USDVIrGIN MEDIA SECUrED FINANCE PLC - 144A - 5.5% 15/08/2026200 000
0.71257 400260 000USDWASTE PrO USA INC - 144A - 5.5% 15/02/2026260 000
0.2071 44471 606USDWELLCArE hEALTh PLANS INC 5.25% 01/04/202571 000
0.2382 11082 294USDWILLIAMS COS INC 3.7% 15/01/202384 000
0.0725 98837 538USDWINDSTrEAM SErVICES LLC / WINDSTrEAM FINANCE COrP 6.375%

01/08/2023
45 000

0.30110 413110 000USDWMG ACQUISITION COrP - 144A - 5.5% 15/04/2026110 000
0.0519 77518 736USDWPX ENErGY INC 5.25% 15/09/202420 000
0.026 1956 041USDWPX ENErGY INC 6% 15/01/20226 000
0.1659 10058 200USDWYNN LAS VEGAS LLC / WYNN LAS VEGAS CAPITAL COrP - 144A - 5.25%

15/05/2027
60 000

0.47168 560176 850USDZAYO GrOUP LLC / ZAYO CAPITAL INC - 144A - 5.75% 15/01/2027172 000
1.11402 780419 555USD1011778 BC ULC / NEW rED FINANCE INC - 144A - 4.25% 15/05/2024420 000

75.5427 361 46227 805 756Total Bonds
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Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

Shares

1.01366 9111 071 630USDhOMEr CITY GENErATION21 583
0.1037 23947 860USDOCEAN rIG UDW INC1 476
0.026 728145 544USDSABINE OIL & GAS hOLDINGS138

1.13410 8781 265 034Total Shares

Warrants

0.62225 941264 680USDENTEGrA TC LLC / ENTEGrA EQUITY1 175
0.012 85487 971USDSABINE OIL AND GAS COrP. / WrT SABINE OIL & GAS TrANChE 1439
0.0042913 984USDSABINE OIL AND GAS COrP. / WrT SABINE OIL & GAS TrANChE 278

0.63229 224366 635Total Warrants

Loans

0.2695 71794 295USDAGrO MErChANTS INTErMEDI TL 1L 16/11/2024 FrN 16/11/202494 769.1
0.37135 290144 049USDALPhABET hOLDING 1L FrN 14/08/2024144 772.5
0.0621 54021 562USDBCPE EAGLE BUYEr  FrN 08/03/202421 780
0.0621 92721 670USDBCPE EAGLE BUYEr FrN 13/03/202522 000
0.53190 473189 525USDChUrChILL DOWNS TErM LOAN B 1L 12/12/2024 FrN 12/12/2024189 525
0.1864 34163 669USDCITY CENTEr hOLDING LLC FrN 07/04/202463 988.82
0.1244 85944 551USDCYXTErA LITE TBL FrN 15/03/202444 775
0.0620 04719 800USDCYXTErA TEChNOLOGIES FrN 14/03/202520 000
0.62226 266225 000USDDOLLAr TrEE INC TL-B2  FrN 09/03/2022225 000
0.1450 35650 438USDDYNEGY IN TLC 1L 07/02/2024 FrN 07/02/202450 000
1.07392 618393 747USDFIrST DATA 21/04/24 FrN 21/04/2024391 614.34
0.73263 791260 000USDINTELSAT JACKSON TLB 01/15/20/24 FrN 14/01/2024260 000
0.2589 21288 103USDMISTEr CAr WASh hOLDINGS FrN 21/08/202188 657.47
0.0621 40120 944USDNEP/NCP hOLDCO 2L FrN 23/01/202321 214.9
0.1969 83271 081USDPETCO ANIMAL SUPPLIES INC TL B1 1L 26/01/2023 FrN 26/01/202394 758.27
0.1449 25548 878USDPhArMErICA  COrP TL B 1L  FrN 26/09/202449 000
0.1449 42948 510USDPhArMErICA COrP TL B 2L  FrN 26/09/202549 000
0.1760 22559 550USDPOWErTEAM SErVICES LLC TL2L 28/02/2026 FrN 28/02/202660 000
0.43155 739154 613USDSCIENTIFIC GAMES INTErNATIO TL B5 1L 14/08/2024 FrN 14/08/2024155 000
0.62223 668231 969USDSYNAGrO INFrASTrUCTUrE FrN 22/08/2020236 686.05
0.1760 73659 664USDTEXAS COMPETITIVE ELECTrIC hOLDING FrN 27/07/202360 267.05
0.0310 79010 600USDTEXAS COMPETITIVE ELECTrIC hOLDING FrN 27/07/202310 707
0.31112 996113 567USDTIErPOINT  LLC 1L FrN 28/04/2024114 137.5

6.712 430 5082 435 785Total Loans

Mortgages and Asset Backed securities

0.0933 30631 197USDASSET-BACKED PASS-ThrOUGh CErTIFICATES SErIES 2005-r2 - r2 M2 -
FrN 25/04/2035

180 000

1.40507 635532 728USDCrEDIT SUISSE FIrST BOSTON MOrTGAGE SECUrITIES COrP - 1A1 -
6.5% 25/12/2035

3 000 000

1.77637 414536 738USDDSLA MOrTGAGE LOAN TrUST 2007-Ar1 - 2A1A - FrN 19/04/20471 900 000
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Mortgages and Asset Backed securities (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.32116 69699 160USDrALI SErIES 2005-QA7 TrUST - A1 - FrN 25/07/2035890 000
0.2589 78789 700USDrFMSI SErIES 2007-SA2 TrUST - 1A  - FrN 25/04/20371 000 000
0.1762 46852 872USDSTrUCTUrED ADJUSTABLE rATE MOrTGAGE LOAN TrUST SErIES 2005-

15 - 1A1 - FrN 25/07/2035
450 000

4.001 447 3061 342 395Total Mortgages and Asset Backed securities

Supranationals, Governments and Local Public Authorities, Debt Instruments

4.651 683 3931 677 437USDUNITED STATES TrEASUrY BILL 0% 19/04/20181 685 000
2.34848 096845 639USDUNITED STATES TrEASUrY BILL 0% 26/04/2018849 000
0.59213 044212 454USDUSA 0% 05/07/2018214 000
0.33118 419118 287USDUSA 0% 12/07/2018119 000

7.912 862 9522 853 817Total Supranationals, Governments and Local Public Authorities, Debt Instruments

36 069 422 34 742 330 95.92
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

Other transferable securities

Bonds

0.00--USDSEVENTY SEVEN ENErGY INC 0% 15/07/2022 DEFAULTED55 000

0.00--Total Bonds

0 0 0.00Total Other transferable securities

36 069 422 34 742 330 95.92Total Investments
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13.68Financial Services 86.43United States of America
12.31General Industrials

2.07Canada8.69health Care Equipment & Services
2.91Luxembourg

8.09Mobile Telecommunications
1.41Ireland7.91Governments
1.67Netherlands

5.24Travel, Leisure & Catering
0.54United Kingdom5.22Leisure Goods

4.74Oil Equipment, Services & Distribution
4.71Media

0.79Japan

4.29Oil & Gas Producers
95.92

2.65Technology hardware & Equipment
2.45Support Services
2.30General retailers

0.10Cypress

2.24Fixed Line Telecommunications
1.98Software & Computer Services
1.86Pharmaceuticals & Biotechnology
1.29real Estate Investment Trusts
0.92Personal Goods
0.79Chemicals
0.77Food & Drug retailers
0.73Industrial Transportation
0.58Food Producers
0.41household Goods & home Construction
0.40Automobiles & Parts
0.40Electricity
0.26Nonlife Insurance
0.25Industrial Engineering
0.18real Estate
0.16Aerospace & Defense
0.14Alternative Energy
0.12health Care
0.11Mining
0.05Banks

95.92

TCW Funds
MArCh 31, 2018
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Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Bonds

0.0554 22769 493ArSBANCO hIPOTECArIO SA - 144A - FrN 12/01/20201 056 000
0.14145 868144 733CLPBONOS DEL BANCO CENTrAL DE ChILE EN UF 0% 01/03/202380 900 670
0.0990 60690 679CNYChINA DEVELOPMENT BANK 4.18% 03/04/2018570 000
0.10103 375106 022ArSLETrAS BANCO CENT ArGENT 0% 15/08/20182 300 000
0.17167 170165 550ArSLETrAS BANCO CENT ArGENT 0% 19/09/20183 800 000
0.16163 935132 911MXNPETrOLEOS MEXICANOS - rEGS - 7.19% 12/09/202433 050
0.0219 87416 507MXNPETrOLEOS MEXICANOS - rEGS - 7.65% 24/11/20213 750

0.73745 055725 895Total Bonds

Supranationals, Governments and Local Public Authorities, Debt Instruments

0.52525 283503 472ArSBONOS DE LA NACION ArGENTINA CON AJUSTE POr CEr FrN 06/03/202010 000 000
0.85869 517853 668CLPBONOS DE LA TESOrErIA DE LA rEPUBLICA EN PESOS 0% 01/03/2026520 000 000
0.29297 362294 204BrLBrAZIL NOTAS DO TESOUrO NACIONAL SErIE B 6% 15/05/2045285
1.331 354 1561 384 911BrLBrAZIL NOTAS DO TESOUrO NACIONAL SErIE B 6% 15/08/20221 360
2.402 447 3122 442 740BrLBrAZIL NOTAS DO TESOUrO NACIONAL SErIE F - DIrTY - 0% 01/01/20257 680
7.017 157 2847 213 438BrLBrAZIL NOTAS DO TESOUrO NACIONAL SErIE F 10% 01/01/202122 663
0.60609 234631 771BrLBrAZIL NOTAS DO TESOUrO NACIONAL SErIE F 10% 01/01/20231 940
2.792 839 1902 714 254COPCOLOMBIAN TES 10% 24/07/20246 602 400 000
2.812 870 6832 724 075COPCOLOMBIAN TES 7% 04/05/20227 644 300 000
1.411 433 5721 363 682COPCOLOMBIAN TES 7.5% 26/08/20263 731 000 000
0.39396 117291 795DOPDOMINICAN rEPUBLIC INTErNATIONAL BOND - rEGS - 8.9% 15/02/202314 200 000
0.24246 949242 344EGPEGYPT GOVErNMENT BOND 15.16% 10/10/20224 300 000
0.33331 941326 929EGPEGYPT 0% 01/05/20185 950 000
1.381 403 3951 370 074EGPEGYPT 0% 10/04/201824 900 000
0.72730 654730 637EGPEGYPT 0% 19/06/201813 400 000
0.15156 739154 560EGPEGYPT 0% 24/04/20182 800 000
0.26264 368262 722EGPEGYPT 0% 29/05/20184 800 000
2.422 465 8342 467 432hUFhUNGArY GOVErNMENT BOND 3% 27/10/2027595 000 000
0.29298 833298 371IDrINDONESIA TrEASUrY BOND 5.625% 15/05/20234 161 000 000
1.841 875 4761 868 818IDrINDONESIA TrEASUrY BOND 6.125% 15/05/202826 771 000 000
1.121 144 6741 133 848IDrINDONESIA TrEASUrY BOND 6.625% 15/05/203316 040 000 000
1.381 403 2571 455 233IDrINDONESIA TrEASUrY BOND 7% 15/05/202218 743 000 000
0.92942 410951 794IDrINDONESIA TrEASUrY BOND 7.5% 15/08/203212 548 000 000
1.501 524 4811 570 465IDrINDONESIA TrEASUrY BOND 8.25% 15/07/202119 675 000 000
1.301 328 9561 342 045IDrINDONESIA TrEASUrY BOND 8.375% 15/03/202416 690 000 000
1.121 140 7461 173 192IDrINDONESIA TrEASUrY BOND 8.375% 15/03/203414 310 000 000
1.391 414 4781 455 702IDrINDONESIA TrEASUrY BOND 8.375% 15/09/202617 481 000 000
1.301 327 5621 214 061MYrMALAYSIA GOVErNMENT BOND 3.48% 15/03/20235 200 000
1.241 261 7891 120 688MYrMALAYSIA GOVErNMENT BOND 3.659% 15/10/20204 851 000
0.45455 362424 452MYrMALAYSIA GOVErNMENT BOND 3.8% 17/08/20231 760 000
1.171 196 8161 168 311MYrMALAYSIA GOVErNMENT BOND 3.844% 15/04/20334 940 000
0.43433 531423 791MYrMALAYSIA GOVErNMENT BOND 4.048% 30/09/20211 650 000
0.70709 379700 899MYrMALAYSIA GOVErNMENT BOND 4.181% 15/07/20242 700 000
0.47474 268436 533MYrMALAYSIA GOVErNMENT BOND 4.254% 31/05/20351 901 000
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Supranationals, Governments and Local Public Authorities, Debt Instruments (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.83844 010824 114MYrMALAYSIA GOVErNMENT INVESTMENT ISSUE 3.948% 14/04/20223 250 000
2.052 089 7712 046 506MXNMEXICAN BONOS 10% 05/12/2024332 263
1.941 974 7021 909 239MXNMEXICAN BONOS 6.5% 09/06/2022369 725
1.351 377 4381 417 461MXNMEXICAN BONOS 7.5% 03/06/2027248 400
1.821 858 7091 776 269MXNMEXICAN BONOS 8% 07/12/2023327 300
1.972 011 1311 954 695MXNMEXICAN BONOS 8% 11/06/2020361 100
1.161 178 0791 152 118MXNMEXICAN UDIBONOS - S - FrN 15/11/204035 300
0.16162 226157 195NGNNIGErIA 0% 01/03/201965 000 000
0.0880 49473 648NGNNIGErIA 0% 13/09/201831 000 000
0.25250 646246 035NGNNIGErIA 0% 17/01/2019101 000 000
0.52526 495515 080NGNNIGErIA 0% 18/10/2018205 701 000
0.44443 681412 024NGNNIGErIA 0% 20/09/2018171 370 000
0.52529 395531 010NGNNIGErIA 0% 22/11/2018210 000 000
0.29291 548282 731NGNNIGErIA 0% 29/11/2018116 000 000
0.27274 353239 156NGNNIGErIA 0% 30/08/2018105 000 000
0.90912 469874 784PENPErU GOVErNMENT BOND 6.15% 12/08/20322 680 000
2.212 253 0462 183 996PENPErUVIAN GOVErNMENT INTErNATIONAL BOND - rEGS - 6.35%

12/08/2028
6 470 000

1.181 203 2311 144 766PENPErUVIAN GOVErNMENT INTErNATIONAL BOND - rEGS - 6.95%
12/08/2031

3 298 000

2.442 483 9642 212 719ZArrEPUBLIC OF SOUTh AFrICA GOVErNMENT BOND 7% 28/02/203133 200 000
1.982 021 1022 023 367ZArrEPUBLIC OF SOUTh AFrICA GOVErNMENT BOND 8% 31/01/203024 650 000
1.211 237 7921 064 232ZArrEPUBLIC OF SOUTh AFrICA GOVErNMENT BOND 8.75% 31/01/204414 900 000
3.033 101 2482 826 448ZArrEPUBLIC OF SOUTh AFrICA GOVErNMENT BOND 8.875% 28/02/203536 135 000
1.291 313 7221 285 358rONrOMANIA GOVErNMENT BOND 4.75% 24/02/20254 825 000
1.861 894 5731 848 894rONrOMANIA GOVErNMENT BOND 5.8% 26/07/20276 530 000
1.841 875 6741 880 518rONrOMANIA GOVErNMENT BOND 5.85% 26/04/20236 570 000
2.112 147 2042 036 629rUBrUSSIAN FEDErAL BOND - OFZ 7% 16/08/2023120 450 000
1.151 168 4061 134 424rUBrUSSIAN FEDErAL BOND - OFZ 7% 25/01/202365 500 000
1.401 427 5641 332 933rUBrUSSIAN FEDErAL BOND - OFZ 7.05% 19/01/202881 400 000
2.482 531 3072 459 042rUBrUSSIAN FEDErAL BOND - OFZ 7.1% 16/10/2024142 100 000
1.161 179 4171 124 803rUBrUSSIAN FEDErAL BOND - OFZ 7.4% 07/12/202265 200 000
0.66671 938603 246rSDSErBIA TrEASUrY BONDS 10% 05/02/202253 370 000
0.72738 370696 753rSDSErBIA TrEASUrY BONDS 5.75% 21/07/202366 180 000
1.311 339 4551 338 664rSDSErBIA TrEASUrY BONDS 5.875% 08/02/2028122 400 000
0.48489 981521 482TrYTUrKEY GOVErNMENT BOND 10.4% 27/03/20192 000 000
1.911 946 9522 102 789TrYTUrKEY GOVErNMENT BOND 10.5% 15/01/20208 110 000
0.94954 2821 084 386TrYTUrKEY GOVErNMENT BOND 10.7% 17/02/20214 050 000
1.111 127 5501 308 251TrYTUrKEY GOVErNMENT BOND 11% 02/03/20224 791 000
0.58588 324724 856TrYTUrKEY GOVErNMENT BOND 11% 24/02/20272 525 000
0.44443 984507 206TrYTUrKEY GOVErNMENT BOND 8.3% 20/06/20181 777 273
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Supranationals, Governments and Local Public Authorities, Debt Instruments (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

1.111 134 7511 237 757TrYTUrKEY GOVErNMENT BOND 9.2% 22/09/20215 077 000

91.6793 410 59291 806 495Total Supranationals, Governments and Local Public Authorities, Debt Instruments

92 532 390 94 155 647 92.40
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

92 532 390 94 155 647 92.40Total Investments
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91.67Governments 11.63Brazil
0.29Banks 10.87Indonesia
0.18Oil & Gas Producers 10.47Mexico
0.16Financial Services 8.68South Africa
0.10General Industrials 8.30russia

92.40 7.01Colombia
6.58Malaysia
6.56Turkey
4.99romania
4.29Peru
3.08Egypt
2.70Serbia
2.51Nigeria
2.42hungary
1.00Chile
0.83Argentina
0.39Dominican republic
0.09China

92.40

TCW Funds
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Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Bonds

0.13286 862286 986USDAErCAP IrELAND CAPITAL DAC / AErCAP GLOBAL AVIATION TrUST 3.75%
15/05/2019

285 000

0.13287 889299 562USDAETNA INC 2.8% 15/06/2023300 000
0.22498 857504 477USDAIr LEASE COrP 4.75% 01/03/2020485 000
0.13288 905304 956USDALIMENTATION COUChE-TArD INC - 144A - 3.55% 26/07/2027300 000
0.09203 100199 000USDALTICE US FINANCE I COrP - 144A - 5.375% 15/07/2023200 000
0.06132 565138 580USDAMErICA WEST AIrLINES 1999-1 PASS ThrOUGh TrUST 7.93% 02/01/20192 000 000
0.07154 824146 154USDAMErICAN AIrLINES 2013-1 CLASS B PASS ThrOUGh TrUST - 144A -

5.625% 15/01/2021
200 000

0.08174 055179 536USDAMErICAN TOWEr COrP 3% 15/06/2023180 000
0.10226 175226 676USDAMErICAN TOWEr COrP 3.4% 15/02/2019225 000
0.23516 991522 200USDAMGEN INC 4.663% 15/06/2051500 000
0.20447 837429 741USDANhEUSEr-BUSCh INBEV FINANCE INC 4.9% 01/02/2046416 000
0.0365 89465 813USDANTErO rESOUrCES COrP 5.125% 01/12/202265 000
0.16346 753352 300USDANThEM INC 2.25% 15/08/2019350 000
0.15343 670353 014USDANThEM INC 3.5% 15/08/2024350 000
0.08184 406224 536USDArIZONA PUBLIC SErVICE CO 8.75% 01/03/2019175 000
0.16354 017355 092USDAT&T INC - 144A - 4.1% 15/02/2028355 000
0.05114 031105 874USDAT&T INC 4.35% 15/06/2045125 000
0.09206 283199 023USDAT&T INC 4.5% 09/03/2048220 000
0.15331 484338 790USDAT&T INC 4.75% 15/05/2046340 000
0.09206 742204 341USDAT&T INC 5.25% 01/03/2037195 000
0.08177 378174 524USDAVALONBAY COMMUNITIES INC 3.625% 01/10/2020175 000
0.0237 06740 511USDAVALONBAY COMMUNITIES INC 6.1% 15/03/202035 000
0.07151 313153 938USDAXALTA COATING SYSTEMS LLC - 144A - 4.875% 15/08/2024150 000
0.0240 20440 000USDBALL COrP 4.875% 15/03/202640 000
0.24529 027551 850USDBANK OF AMErICA COrP - 144A - FrN 20/12/2023539 000
0.21471 492490 000USDBANK OF AMErICA COrP FrN 01/10/2025490 000
0.09201 676205 000USDBANK OF AMErICA COrP FrN 21/07/2021205 000
0.10232 575240 000USDBANK OF AMErICA COrP FrN 21/07/2028240 000
0.26577 006585 000USDBANK OF AMErICA COrP FrN 23/01/2022585 000
0.44961 030975 011USDBANK OF AMErICA COrP FrN 24/04/2028975 000
0.27601 398626 322USDBANK OF AMErICA COrP 5.65% 01/05/2018600 000
0.33747 542747 232USDBANK OF NEW YOrK MELLON COrP 2.2% 15/05/2019750 000
0.14318 828325 130USDBAT CAPITAL COrP - 144A - 2.297% 14/08/2020325 000
0.11249 652250 253USDBAT INTErNATIONAL FINANCE PLC - 144A - 1.85% 15/06/2018250 000
0.24538 861553 635USDBAXALTA INC 3.6% 23/06/2022540 000
0.26571 022574 885USDBAYEr US FINANCE LLC - 144A - 2.375% 08/10/2019575 000
0.22500 597500 000USDBECTON DICKINSON AND CO FrN 29/12/2020500 000
0.14318 027321 203USDBErKShIrE hAThAWAY FINANCE COrP 4.3% 15/05/2043300 000
0.05105 873107 838USDBErKShIrE hAThAWAY FINANCE COrP 4.4% 15/05/2042100 000
0.09211 945227 442USDBOSTON PrOPErTIES LP 5.625% 15/11/2020200 000
0.12262 671265 378USDBOSTON SCIENTIFIC COrP 6% 15/01/2020250 000
0.18394 621397 188USDBrOADCOM COrP / BrOADCOM CAYMAN FINANCE LTD 2.375% 15/01/2020400 000
0.0478 38079 126USDCANADIAN NATUrAL rESOUrCES LTD 3.85% 01/06/202780 000
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Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.04100 038104 293USDCCO hOLDINGS LLC / CCO hOLDINGS CAPITAL COrP - 144A - 5%
01/02/2028

106 000

0.0497 690103 099USDCCO hOLDINGS LLC / CCO hOLDINGS CAPITAL COrP - 144A - 5.125%
01/05/2027

103 000

0.23524 599488 680USDCELGENE COrP 5% 15/08/2045500 000
0.07166 175170 663USDCENTENE COrP 4.75% 15/01/2025170 000
0.0251 50051 313USDCENTENE COrP 5.625% 15/02/202150 000
0.15344 620346 115USDCENTErPOINT ENErGY rESOUrCES COrP 6.25% 01/02/2037275 000
0.0119 00120 058USDCENTrAL GArDEN & PET CO 5.125% 01/02/202820 000
0.0499 631100 950USDCENTrAL GArDEN & PET CO 6.125% 15/11/202395 000
0.15342 907310 000USDChArTEr COMMUNICATIONS OPErATING LLC / ChArTEr

COMMUNICATIONS OPErATING CAPITAL 6.484% 23/10/2045
310 000

0.0129 88830 000USDChENIErE COrPUS ChrISTI hOLDINGS LLC 5.125% 30/06/202730 000
0.0364 83864 050USDChS/COMMUNITY hEALTh SYSTEMS INC 6.25% 31/03/202370 000
0.15333 811364 299USDCIGNA COrP 3.05% 15/10/2027365 000
0.15341 314356 650USDCITIGrOUP INC FrN 24/07/2028350 000
0.29649 578650 962USDCITIGrOUP INC 1.75% 01/05/2018650 000
0.681 493 9071 504 575USDCITIGrOUP INC 2.05% 07/12/20181 500 000
0.29637 460667 263USDCITIGrOUP INC 6.125% 15/05/2018635 000
0.06131 950133 250USDCLEAN hArBOrS INC 5.125% 01/06/2021130 000
0.20444 896440 302USDCLECO POWEr LLC 6% 01/12/2040375 000
0.0355 93559 027USDCONTINENTAL AIrLINES 1999-1 CLASS A PASS ThrOUGh TrUST 6.545%

02/02/2019
500 000

0.0234 28135 023USDCONTINENTAL AIrLINES 2001-1 CLASS A-1 PASS ThrOUGh TrUST 6.703%
15/06/2021

502 000

0.20443 038451 829USDCONTINENTAL AIrLINES 2007-1 CLASS A PASS ThrOUGh TrUST 5.983%
19/04/2022

575 000

0.15335 214349 157USDCrOWN CASTLE INTErNATIONAL COrP 3.2% 01/09/2024350 000
0.0369 21370 525USDCrOWNrOCK LP / CrOWNrOCK FINANCE INC - 144A - 5.625% 15/10/202570 000
0.18402 977413 153USDCVS hEALTh COrP 3.875% 20/07/2025405 000
0.26580 747546 865USDCVS hEALTh COrP 5.05% 25/03/2048550 000
0.0238 80440 000USDDAVITA INC 5% 01/05/202540 000
0.18401 923404 168USDDELL INTErNATIONAL LLC / EMC COrP - 144A - 3.48% 01/06/2019400 000
0.10214 939218 048USDDELTA AIr LINES 2002-1 CLASS G-1 PASS ThrOUGh TrUST 6.718%

02/01/2023
625 000

0.0237 76338 269USDDIAMOND BACK ENErGY 4.75% 01/11/202438 000
0.29644 098644 599USDDISCOVEr BANK 2.6% 13/11/2018645 000
0.0495 750101 500USDDISh DBS COrP 5.875% 15/07/2022100 000
0.19416 887399 492USDDUKE ENErGY CArOLINAS LLC 4.25% 15/12/2041400 000
0.20455 345493 398USDDUQUESNE LIGhT hOLDINGS INC - GC5 A2 144A - 6.4% 15/09/2020425 000
0.05119 298110 440USDEL PASO ELECTrIC CO 3.3% 15/12/2022120 000
0.17390 338387 360USDENErGY TrANSFEr PArTNErS LP 3.6% 01/02/2023400 000
0.06134 560153 323USDENTErGY TEXAS INC 7.125% 01/02/2019130 000
0.16349 861364 701USDEQT COrP 3.9% 01/10/2027365 000
0.06125 326114 681USDFArMErS EXChANGE CAPITAL - C3 A3 - 7.2% 15/07/2048100 000
0.06142 980130 000USDFArMErS EXChANGE CAPITAL II - 144A - FrN 01/11/2053130 000
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Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.13301 133308 268USDFArMErS EXChANGE CAPITAL 7.05% 15/07/2028250 000
0.0484 31584 449USDFIrST DATA COrP - 144A - 5% 15/01/202484 000
0.0239 00039 488USDFIrST QUALITY FINANCE CO INC - 144A - 4.625% 15/05/202139 000
0.0493 12094 720USDFIrST QUALITY FINANCE CO INC - 144A - 5% 01/07/202597 000
0.05105 483128 657USDFLOrIDA GAS TrANSMISSION CO LLC - 144A - 7.9% 15/05/2019100 000
0.18400 377404 352USDFOrD MOTOr CrEDIT CO LLC 2.875% 01/10/2018400 000
0.13300 008303 288USDFOrD MOTOr CrEDIT CO LLC 2.943% 08/01/2019300 000
0.23507 562525 290USDFrESENIUS MEDICAL CArE US FINANCE II INC - 144A - 6.5% 15/09/2018500 000
0.0485 11780 500USDGENErAL ELECTrIC CO FrN 15/08/2036100 000
0.09192 219197 873USDGENErAL ELECTrIC CO 5.875% 14/01/2038165 000
0.07160 254162 829USDGENErAL MOTOrS CO 3.5% 02/10/2018160 000
0.13292 536301 976USDGENErAL MOTOrS CO 4.875% 02/10/2023280 000
0.16348 330349 304USDGENErAL MOTOrS FINANCIAL CO INC 2.4% 09/05/2019350 000
0.14322 368300 743USDGILEAD SCIENCES INC 4.5% 01/02/2045310 000
0.05101 750102 625USDGLP CAPITAL LP / GLP FINANCING II INC 5.375% 15/04/2026100 000
0.15343 522350 000USDGOLDMAN SAChS GrOUP INC FrN 23/04/2029350 000
0.26582 879605 000USDGOLDMAN SAChS GrOUP INC FrN 29/09/2025605 000
0.04100 15099 917USDGOLDMAN SAChS GrOUP INC 2.9% 19/07/2018100 000
0.40860 004867 564USDGOLDMAN SAChS GrOUP INC 3.85% 26/01/2027870 000
0.15344 751365 640USDGOLDMAN SAChS GrOUP INC 5.25% 27/07/2021325 000
0.27593 058619 908USDGOLDMAN SAChS GrOUP INC 7.5% 15/02/2019570 000
0.0237 61439 000USDGOODYEAr TIrE & rUBBEr CO 4.875% 15/03/202739 000
0.0497 25698 206USDGrAPhIC PACKAGING INTErNATIONAL LLC 4.875% 15/11/202295 000
0.0121 14822 028USDGULFPOrT ENErGY COrP 6.375% 15/05/202522 000
0.20442 270488 500USDhBOS PLC 6.75% 21/05/2018440 000
0.0250 62551 772USDhCA INC 4.75% 01/05/202350 000
0.0250 62551 000USDhCA INC 5% 15/03/202450 000
0.07162 750172 075USDhCA INC 6.5% 15/02/2020155 000
0.18396 254404 424USDhCP INC 2.625% 01/02/2020400 000
0.0374 44675 448USDhCP INC 3.875% 15/08/202475 000
0.10228 520233 818USDhCP INC 4.2% 01/03/2024225 000
0.0251 38950 264USDhCP INC 4.25% 15/11/202350 000
0.05117 379117 167USDhILL-rOM hOLDINGS INC - 144A - 5.75% 01/09/2023113 000
0.0119 30020 000USDIhS MArKIT LTD - 144A - 4% 01/03/202620 000
0.0490 69889 828USDIhS MArKIT LTD - 144A - 5% 01/11/202287 000
0.05114 223118 900USDINTELSAT JACKSON hOLDINGS SA - 144A - 9.75% 15/07/2025122 000
0.23507 625537 980USDINTErNATIONAL LEASE FINANCE COrP - 144A - 7.125% 01/09/2018500 000
0.0364 20765 406USDITrON INC - 144A - 5% 15/01/202665 000
0.15339 615388 998USDJErSEY CENTrAL POWEr & LIGhT CO 7.35% 01/02/2019328 000
0.22496 569520 645USDJPMOrGAN ChASE & CO FrN 01/02/2028500 000
0.45979 1221 011 750USDJPMOrGAN ChASE & CO FrN 01/05/20281 000 000
0.11248 684252 655USDJPMOrGAN ChASE & CO 2.75% 23/06/2020250 000
0.531 159 7851 165 000USDJPMOrGAN ChASE BANK NA FrN 01/02/20211 165 000
0.44965 145965 000USDJPMOrGAN ChASE BANK NA FrN 13/02/2020965 000
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Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.16362 949376 891USDKAISEr FOUNDATION hOSPITALS 4.15% 01/05/2047350 000
0.08187 287200 000USDKEYSPAN GAS EAST COrP - 144A - 2.742% 15/08/2026200 000
0.15340 032349 545USDKILrOY rEALTY LP 3.45% 15/12/2024350 000
0.18401 690419 223USDKINDEr MOrGAN INC/DE - 144A - 5.625% 15/11/2023375 000
0.22499 532500 060USDKrAFT hEINZ FOODS CO 2% 02/07/2018500 000
0.10215 276234 257USDKrAFT hEINZ FOODS CO 4.375% 01/06/2046235 000
0.0239 85040 200USDLAMB WESTON hOLDINGS INC - 144A - 4.625% 01/11/202440 000
0.0116 72417 255USDLEVEL 3 FINANCING INC 5.125% 01/05/202317 000
0.0249 82250 235USDLEVEL 3 FINANCING INC 5.375% 15/01/202451 000
0.12269 999277 311USDLIBErTY PrOPErTY LP 4.75% 01/10/2020260 000
0.20448 457450 904USDMACQUArIE BANK LTD - 144A - 2.35% 15/01/2019450 000
0.06130 602125 625USDMETLIFE INC FrN 15/09/2023125 000
0.0251 81961 424USDMETrOPOLITAN EDISON CO 7.7% 15/01/201950 000
0.07149 816149 795USDMETrOPOLITAN LIFE GLOBAL FUNDING I - 144A - 1.875% 22/06/2018150 000
0.24539 077534 204USDMIDAMErICAN ENErGY CO 4.25% 01/05/2046510 000
0.0356 25060 075USDMOLINA hEALThCArE INC - 144A - 4.875% 15/06/202560 000
0.0235 73037 350USDMOLINA hEALThCArE INC 5.375% 15/11/202236 000
0.21476 984482 385USDMONDELEZ INTErNATIONAL hOLDINGS NEThErLANDS BV - 144A - 2%

28/10/2021
500 000

0.461 004 2611 000 595USDMOrGAN STANLEY FrN 22/07/20221 000 000
0.23519 424524 010USDMOrGAN STANLEY 5.625% 23/09/2019500 000
0.23524 066544 585USDMOrGAN STANLEY 7.3% 13/05/2019500 000
0.09197 750204 000USDNATIONWIDE MUTUAL INSUrANCE CO - VF1 ETF1 - FrN 15/12/2024200 000
0.0495 68096 699USDNEWFIELD EXPLOrATION CO 5.375% 01/01/202692 000
0.0485 50090 000USDNEXTErA ENErGY OPErATING PArTNErS LP - 144A - 4.5% 15/09/202790 000
0.0250 44549 848USDNOBLE ENErGY INC 3.9% 15/11/202450 000
0.0253 45252 349USDNOBLE ENErGY INC 5.25% 15/11/204350 000
0.05105 050110 275USDOI EUrOPEAN GrOUP BV - 144A - 4% 15/03/2023110 000
0.05106 059119 599USDONCOr ELECTrIC DELIVErY CO LLC 5.75% 30/09/2020100 000
0.05110 275111 100USDPArSLEY ENErGY LLC / PArSLEY FINANCE COrP - 144A - 5.375%

15/01/2025
110 000

0.0357 63363 135USDPILGrIM’S PrIDE COrP - 144A - 5.875% 30/09/202761 000
0.05100 688102 411USDPLAINS ALL AMErICAN PIPELINE LP / PAA FINANCE COrP 4.65%

15/10/2025
100 000

0.06138 432141 681USDPLAINS ALL AMErICAN PIPELINE LP / PAA FINANCE COrP 4.9% 15/02/2045150 000
0.26576 691583 589USDPNC BANK NA 2.5% 22/01/2021585 000
0.13299 730296 073USDPrICOA GLOBAL FUNDING I - 144A - 1.6% 29/05/2018300 000
0.14323 162324 714USDPrOTECTIVE LIFE GLOBAL FUNDING - 144A - 2.7% 25/11/2020325 000
0.17378 043383 004USDPrOVIDENCE ST JOSEPh hEALTh OBLIGATED GrOUP 2.746% 01/10/2026400 000
0.32708 274698 054USDPUBLIC SErVICE CO OF NEW MEXICO 3.85% 01/08/2025700 000
0.14322 754335 658USDPUGET ENErGY INC 5.625% 15/07/2022300 000
0.19433 541439 148USDrAYMOND JAMES FINANCIAL INC 4.95% 15/07/2046400 000
0.08186 432189 194USDrEYNOLDS GrOUP ISSUEr INC / rEYNOLDS GrOUP ISSUEr LLC /

rEYNOLDS GrOUP ISSUEr LU 5.75% 15/10/2020
190 000

0.0372 80173 706USDrOCKIES EXPrESS PIPELINE LLC - 144A - 5.625% 15/04/202070 000
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Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.0248 90049 200USDrOCKIES EXPrESS PIPELINE LLC - 144A - 6% 15/01/201948 000
0.0485 96990 525USDrOCKIES EXPrESS PIPELINE LLC - 144A - 6.85% 15/07/201885 000
0.20449 537473 657USDrUBY PIPELINE LLC - A2 A2 144A - 6% 01/04/2022455 000
0.13296 250300 165USDSABINE PASS LIQUEFACTION LLC 4.2% 15/03/2028300 000
0.22495 527499 215USDSANTANDEr UK GrOUP hOLDINGS PLC 2.875% 16/10/2020500 000
0.06125 277124 724USDSANTANDEr UK PLC 3.05% 23/08/2018125 000
0.05112 613117 000USDSBA COMMUNICATIONS COrP - 144A - 4% 01/10/2022117 000
0.0359 17559 305USDSBA COMMUNICATIONS COrP 4.875% 01/09/202460 000
0.05106 425110 000USDSErVICE COrP INTErNATIONAL/US 4.625% 15/12/2027110 000
0.15328 706308 507USDShELL INTErNATIONAL FINANCE BV 4.375% 11/05/2045310 000
0.05106 068110 825USDSIrIUS XM rADIO INC - 144A - 3.875% 01/08/2022110 000
0.12270 517299 206USDSL GrEEN rEALTY COrP 7.75% 15/03/2020250 000
0.29640 533663 180USDSOUThErN CO GAS CAPITAL COrP 2.45% 01/10/2023675 000
0.0492 864102 062USDSOUThErN NATUrAL GAS CO LLC 7.35% 15/02/203175 000
0.0251 18851 625USDSPECTrUM BrANDS INC 5.75% 15/07/202550 000
0.0499 89599 622USDSPIrE MISSOUrI INC 2% 15/08/2018100 000
0.07160 716170 674USDSPrINT COMMUNICATIONS INC - 36 FS 144A - 9% 15/11/2018155 000
0.13298 249302 001USDSPrINT SPECTrUM CO LLC / SPrINT SPECTrUM CO II LLC / SPrINT

SPECTrUM CO III LLC - 144A - 3.36% 20/09/2021
343 000

0.15332 063330 000USDSPrINT SPECTrUM CO LLC / SPrINT SPECTrUM CO II LLC / SPrINT
SPECTrUM CO III LLC - 144A - 4.738% 20/03/2025

330 000

0.18404 067398 304USDTC PIPELINES LP 4.375% 13/03/2025400 000
0.0253 97056 000USDTELEFLEX INC 4.625% 15/11/202756 000
0.06135 100138 350USDTENET hEALThCArE COrP - 144A - 4.625% 15/07/2024140 000
0.10214 032217 577USDTEVA PhArMACEUTICAL FINANCE IV LLC 2.25% 18/03/2020225 000
0.06125 798117 410USDTEXAS EASTErN TrANSMISSION LP 7% 15/07/2032100 000
0.27598 062600 024USDThErMO FIShEr SCIENTIFIC INC 2.4% 01/02/2019600 000
0.0119 17520 000USDT-MOBILE USA INC 4.5% 01/02/202620 000
0.0480 85484 000USDT-MOBILE USA INC 4.75% 01/02/202884 000
0.15336 570342 063USDT-MOBILE USA INC 6.625% 01/04/2023325 000
0.22499 958502 120USDTYSON FOODS INC 2.65% 15/08/2019500 000
0.27599 499600 444USDUNITED TEChNOLOGIES COrP FrN 04/05/2018600 000
0.0121 02621 000USDVALEANT PhArMACEUTICALS INTErNATIONAL - 144A - 9.25% 01/04/202621 000
0.0251 79453 331USDVALEANT PhArMACEUTICALS INTErNATIONAL INC - 144A - 5.5%

01/11/2025
53 000

0.0479 98891 575USDVALEANT PhArMACEUTICALS INTErNATIONAL INC - 144A - 5.875%
15/05/2023

90 000

0.0495 15093 000USDVALEANT PhArMACEUTICALS INTErNATIONAL INC - 144A - 6.125%
15/04/2025

110 000

0.0497 250100 250USDVALVOLINE INC 4.375% 15/08/2025100 000
0.13297 695299 931USDVENTAS rEALTY LP / VENTAS CAPITAL COrP 2.7% 01/04/2020300 000
0.20454 238446 481USDVENTAS rEALTY LP 4.125% 15/01/2026450 000
0.13300 015300 909USDVErEIT OPErATING PArTNErShIP LP 3% 06/02/2019300 000
0.0376 53575 000USDVErEIT OPErATING PArTNErShIP LP 4.125% 01/06/202175 000
0.13299 442294 168USDVErIZON COMMUNICATIONS INC 4.5% 10/08/2033295 000
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Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.20454 346442 990USDVErIZON COMMUNICATIONS INC 4.862% 21/08/2046450 000
0.0130 17123 503USDVErIZON COMMUNICATIONS INC 5.012% 21/08/205430 000
0.10216 272217 898USDVErIZON COMMUNICATIONS INC 5.15% 15/09/2023200 000
0.09207 744208 550USDVIrGIN MEDIA SECUrED FINANCE PLC - 144A - 5.25% 15/01/2026215 000
0.11248 844250 648USDWALGrEENS BOOTS ALLIANCE INC 2.7% 18/11/2019250 000
0.23503 893518 491USDWALGrEENS BOOTS ALLIANCE INC 3.8% 18/11/2024510 000
0.22497 732500 900USDWEA FINANCE LLC / WESTFIELD UK & EUrOPE FINANCE PLC - 144A - 2.7%

17/09/2019
500 000

0.15329 953347 043USDWEINGArTEN rEALTY INVESTOrS 3.25% 15/08/2026350 000
0.0359 36959 000USDWELLCArE hEALTh PLANS INC 5.25% 01/04/202559 000
0.551 202 7221 241 325USDWELLS FArGO & CO - MTN - FrN 22/05/20281 230 000
0.23513 559519 708USDWELLS FArGO & CO 2.6% 22/07/2020520 000
0.10234 375249 443USDWELLS FArGO & CO 3% 23/10/2026250 000
0.26584 029589 185USDWELLS FArGO BANK NA 2.15% 06/12/2019590 000
0.761 685 8101 698 372USDWELLS FArGO BANK NA 2.4% 15/01/20201 700 000
0.06123 469116 013USDWELLS FArGO BANK NA 5.95% 26/08/2036100 000
0.0498 017100 523USDWELLTOWEr INC - 2 B - 4.95% 15/01/202194 000
0.14309 742323 529USDWELLTOWEr INC 4.5% 15/01/2024300 000
0.0499 638100 884USDWILLIAMS PArTNErS LP 3.6% 15/03/2022100 000
0.0367 62070 934USDZAYO GrOUP LLC / ZAYO CAPITAL INC - 144A - 5.75% 15/01/202769 000
0.07162 071169 345USD1011778 BC ULC / NEW rED FINANCE INC - 144A - 4.25% 15/05/2024169 000
0.23518 354521 140USD21ST CENTUrY FOX AMErICA INC 6.9% 01/03/2019500 000
0.06126 452117 025USD21ST CENTUrY FOX AMErICA INC 7.3% 30/04/2028100 000
0.0247 26251 830USD21ST CENTUrY FOX AMErICA INC 7.75% 20/01/202440 000

29.5265 929 96366 984 327Total Bonds

Shares

0.0127 25194 224USDhOMEr CITY GENErATION1 603

0.0127 25194 224Total Shares

Mortgages and Asset Backed securities

0.17371 571287 803USDABFC 2006-OPT1 TrUST - OPT1 A3D - FrN 25/09/2036405 000
0.0376 55673 206USDADJUSTABLE rATE MOrTGAGE TrUST 2005-1 - 2A1 - FrN 25/05/20352 000 000
0.12270 311270 000USDBABSON CLO LTD 2014-II - A Ar - FrN 17/10/2026270 000
0.0360 07160 000USDBALLYrOCK CLO 2014-1 LLC - A A1r - FrN 20/10/202660 000
0.16362 005333 125USDBANC OF AMErICA FUNDING 2006-G TrUST - 1A A1 - FrN 20/07/2036850 000
0.501 121 1911 127 625USDBANC OF AMErICA FUNDING 2014-r6 TrUST FrN 26/07/20361 200 000
0.15339 544330 462USDBANC OF AMErICA FUNDING 2015-r2 TrUST - 9A1 - FrN PErPETUAL 775 000
0.0488 49482 235USDBAYVIEW COMMErCIAL ASSET TrUST 2004-2 FrN 25/08/20341 350 000
0.08185 753200 996USDBEAr STEArNS COMMErCIAL MOrTGAGE SECUrITIES TrUST 2004-

PWr5 - F - FrN 11/07/2042
510 000

0.07150 159150 120USDBLUEMOUNTAIN CLO 2014-2 LTD FrN 20/07/2026150 000
0.18398 353399 263USDBrAZOS hIGhEr EDUCATION AUThOrITY INC - GG3 A3 - FrN 25/11/2033390 000
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Mortgages and Asset Backed securities (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.551 231 6701 226 541USDCArrINGTON MOrTGAGE LOAN TrUST SErIES 2005-NC4 FrN 25/09/20351 230 000
0.11251 915230 200USDC-BASS 2007-CB5 TrUST - A3 - FrN 25/04/2037530 000
0.10225 794230 282USDCGrBS COMMErCIAL MOrTGAGE TrUST 2013-VN05 3.369% 13/03/2035225 000
0.14308 254289 987USDChL MOrTGAGE PASS-ThrOUGh TrUST 2004-7 - 2A1 - FrN 25/06/20345 300 000
0.0240 93339 565USDCITIGrOUP MOrTGAGE LOAN TrUST INC - WFh3 A4 - FrN 25/10/2036600 000
0.08169 852162 093USDCITIGrOUP MOrTGAGE LOAN TrUST 2005-11 - A2A - FrN 25/10/20351 700 000
0.0248 04136 381USDCITIGrOUP MOrTGAGE LOAN TrUST 2006-NC1 - FF9 2A4 - FrN 25/08/2036384 000
0.09210 398216 266USDCOMM 2013-300P MOrTGAGE TrUST - A1 - FrN 10/08/2030200 000
0.09204 409211 134USDCOMM 2016-787S MOrTGAGE TrUST - A - FrN 10/02/2036205 000
0.10219 790219 609USDCOrE INDUSTrIAL TrUST 2015-CALW 3.04% 10/02/2034220 000
0.10215 218216 041USDCOrE INDUSTrIAL TrUST 2015-TEXW 3.077% 10/02/2034215 000
0.009 2569 661USDCSMC SErIES 2009-14r 5% 26/06/2037800 000
0.17371 591372 912USDCSMC SErIES 2014-7r - 8A1 - FrN 27/07/2037850 000
0.20437 250434 391USDEDUCATION LOAN ASSET-BACKED TrUST I - A1 - FrN 25/06/20261 140 000
0.11234 599234 690USDFANNIE MAE POOL - AD0761 - 5% 01/02/2040795 000
0.26582 533596 888USDFANNIE MAE POOL - AL7092 - 3% 01/07/2045740 000
0.38858 359879 625USDFANNIE MAE POOL - AM2686 - 2.51% 01/03/2023953 000
0.20443 238471 869USDFANNIE MAE POOL - AM4236 - 3.94% 01/08/2025450 000
0.14321 736337 861USDFANNIE MAE POOL - AM6514 - 3.26% 01/09/2024335 000
0.17389 009405 631USDFANNIE MAE POOL - AM7150 - 3.05% 01/11/2024410 000
0.18403 336420 009USDFANNIE MAE POOL - AM9401 - 3.55% 01/08/2030410 000
0.17374 230406 170USDFANNIE MAE POOL - AN0971 - 3.11% 01/02/2028380 000
0.18404 747423 318USDFANNIE MAE POOL - AN1492 - 3.07% 01/05/2031425 000
0.26584 144614 098USDFANNIE MAE POOL - AN1557 - 2.74% 01/06/2028610 000
0.26583 754598 123USDFANNIE MAE POOL - AS9830 - 4% 01/06/2047600 000
0.23513 895526 936USDFANNIE MAE POOL - AS9972 - 4% 01/07/2047525 000
0.13300 665309 069USDFANNIE MAE POOL - MA1177 - 3.5% 01/09/2042500 000
0.31696 746714 377USDFANNIE MAE POOL - MA2883 - 3% 01/01/2027870 000
0.07159 494163 754USDFANNIE MAE POOL - MA2995 - 4% 01/05/2047175 000
0.27599 712616 134USDFANNIE MAE POOL - MA3027 - 4% 01/06/2047650 000
0.32706 232725 910USDFANNIE MAE POOL - MA3058 - 4% 01/07/2047750 000
0.461 036 6931 064 983USDFANNIE MAE POOL - MA3088 - 4% 01/08/20471 075 000
0.17381 458400 337USDFANNIE MAE POOL - 466303 - 3.54% 01/11/2020425 000
0.21472 506491 411USDFANNIE MAE POOL - 468058 - 4.39% 01/05/2021485 000
0.23514 870548 675USDFANNIE MAE POOL - 468159 - 4.26% 01/07/2021505 000
0.19418 862442 514USDFANNIE MAE POOL - 468552 - 3.89% 01/07/2021435 000
0.13283 619280 615USDFANNIE MAE POOL 3% 01/08/2033485 000
0.451 008 7641 004 634USDFANNIE MAE POOL 3% 25/03/20271 010 000
0.43960 914952 064USDFANNIE MAE POOL 3% 25/12/2042985 000
0.05101 002108 825USDFANNIE MAE POOL 3.416% 01/10/2020140 000
0.08177 134184 219USDFANNIE MAE POOL 3.478% 01/12/2020334 989
0.12260 797264 178USDFANNIE MAE POOL 3.5% PErPETUAL 510 000
0.942 080 5602 068 393USDFANNIE MAE POOL 3.5% 01/04/20482 075 000
0.11256 086254 775USDFANNIE MAE POOL 3.5% 01/09/2033520 000
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Mortgages and Asset Backed securities (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.0361 30860 824USDFANNIE MAE POOL 3.5% 01/12/204295 000
0.942 070 2302 053 342USDFANNIE MAE POOL 3.5% 01/12/20472 100 000
1.032 285 7842 316 114USDFANNIE MAE POOL 3.5% 01/12/20472 305 000
1.322 921 3182 911 705USDFANNIE MAE POOL 3.5% 25/03/20422 915 000
0.491 098 1121 092 905USDFANNIE MAE POOL 4% PErPETUAL 1 070 000
0.06135 967140 472USDFANNIE MAE POOL 4% 01/05/2043230 000
0.05102 988109 818USDFANNIE MAE POOL 4.41% 01/05/2021110 000
1.994 429 8504 419 027USDFANNIE MAE POOL 4.5% 01/04/20434 230 000
0.007 9958 034USDFANNIE MAE rEMICS - 47 PF - FrN 25/06/20381 220 000
0.0370 265230 553USDFANNIE MAE rEMICS FrN 25/03/20366 125 000
0.0122 89264 091USDFANNIE MAE rEMICS FrN 25/04/20371 000 000
0.501 111 0791 108 972USDFANNIE MAE-ACES - M11 FA - FrN PErPETUAL 1 115 000
0.05107 264106 744USDFANNIE MAE-ACES - M12 FA - FrN 25/10/20211 025 000
0.37817 139816 229USDFANNIE MAE-ACES - M5 - FrN 25/04/20231 350 000
0.511 142 9871 173 443USDFANNIE MAE-ACES FrN 25/12/20271 165 000
0.0367 24069 419USDFANNIE MAE-ACES 3.655% 25/11/202088 000
0.13291 920280 512USDFFMLT TrUST 2005-FF8 - M12 FA - FrN 25/09/2035780 000
0.15341 851333 146USDFIrST FrANKLIN MOrTGAGE LOAN TrUST 2005-FF10 - A4 - FrN

25/11/2035
13 165 000

0.11245 680241 766USDFIrST hOrIZON ALTErNATIVE MOrTGAGE SECUrITIES TrUST 2004-AA3 -
A1A - FrN 25/09/2034

4 090 000

0.09201 886178 077USDFIrST hOrIZON MOrTGAGE PASS-ThrOUGh TrUST 2007-Ar3 - 1A1 - FrN
25/11/2037

1 240 000

0.42948 110978 381USDFrEDDIE MAC GOLD POOL - G07848 - 3.5% 01/04/20441 415 000
0.551 227 8481 286 294USDFrEDDIE MAC GOLD POOL - G08711 - 3.5% 01/06/20461 515 000
0.861 922 6322 046 514USDFrEDDIE MAC GOLD POOL - G08715 - 3% 01/07/20462 225 000
0.42948 7071 007 327USDFrEDDIE MAC GOLD POOL - G08726 - 3% 01/09/20461 080 000
0.691 543 3591 635 534USDFrEDDIE MAC GOLD POOL - G08732 - 3% 01/10/20461 740 000
0.19430 077443 593USDFrEDDIE MAC GOLD POOL - G08750 - 3% 01/03/2047470 000
0.611 369 5601 417 632USDFrEDDIE MAC GOLD POOL - G08773 - 3% 01/08/20471 450 000
0.10226 538236 885USDFrEDDIE MAC GOLD POOL - G18592 - 3% 01/03/2031315 000
0.13280 365285 027USDFrEDDIE MAC GOLD POOL - G18626 - 2.5% 01/12/2031325 000
0.10224 933230 232USDFrEDDIE MAC GOLD POOL - G18627 - 3% 01/12/2031265 000
0.501 118 1151 164 355USDFrEDDIE MAC GOLD POOL - G60344 - 4% 01/12/20451 450 000
0.861 914 4091 964 566USDFrEDDIE MAC GOLD POOL - G67700 - 3.5% 01/08/20462 200 000
0.33732 783756 957USDFrEDDIE MAC GOLD POOL - G67703 - 3.5% 01/04/2047790 000
0.41907 626903 278USDFrEDDIE MAC GOLD POOL 2.5% 01/02/20321 040 000
0.04100 454101 771USDFrEDDIE MAC GOLD POOL 2.5% 01/06/2028205 000
0.721 597 0901 606 983USDFrEDDIE MAC GOLD POOL 3.5% 01/01/20481 600 000
0.671 501 5111 494 940USDFrEDDIE MAC GOLD POOL 3.5% 01/03/20481 500 000
1.012 238 2552 234 281USDFrEDDIE MAC GOLD POOL 3.5% 01/03/20482 225 000
0.05122 701122 333USDFrEDDIE MAC GOLD POOL 3.5% 01/06/2043200 000
0.0365 88165 368USDFrEDDIE MAC GOLD POOL 3.5% 01/07/2043100 000
0.15344 561351 083USDFrEDDIE MAC GOLD POOL 3.5% 01/12/2047350 000
0.05108 256112 777USDFrEDDIE MAC GOLD POOL 4% 01/01/2042210 000
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Mortgages and Asset Backed securities (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.12275 014274 694USDFrEDDIE MAC GOLD POOL 4% 01/05/2043460 000
0.17375 882385 283USDFrEDDIE MAC GOLD POOL 4% 01/08/2044585 000
0.22490 929489 964USDFrEDDIE MAC MULTIFAMILY STrUCTUrED PASS ThrOUGh

CErTIFICATES - KF 34A - FrN 25/08/2024
490 000

0.21475 009475 000USDFrEDDIE MAC MULTIFAMILY STrUCTUrED PASS ThrOUGh
CErTIFICATES FrN 25/07/2020

475 000

0.501 118 0761 117 297USDFrEDDIE MAC MULTIFAMILY STrUCTUrED PASS ThrOUGh
CErTIFICATES FrN 25/09/2026

1 150 000

0.26573 369566 813USDFrEDDIE MAC rEMICS - 4639hZ - FrN 15/04/2053615 000
0.05109 622109 743USDFrEDDIE MAC rEMICS 2.5% 15/12/2041210 000
0.25553 907581 055USDGINNIE MAE II POOL - MA3663 - 3.5% 20/05/2046740 000
0.09195 602207 363USDGINNIE MAE II POOL - MA4003 - 3% 20/10/2046225 000
0.08180 385183 996USDGINNIE MAE II POOL - MA4069 - 3.5% 20/09/2046215 000
0.44985 2311 012 292USDGINNIE MAE II POOL - MA4126 - 3% 20/11/20461 110 000
0.14308 612318 020USDGINNIE MAE II POOL - MA4196 - 3.5% 20/01/2047350 000
0.10217 391224 318USDGINNIE MAE II POOL - MA4382 - 3.5% 20/04/2047240 000
0.13291 543301 777USDGINNIE MAE II POOL - MA4450 - 3% 20/05/2047325 000
0.521 160 9861 154 556USDGINNIE MAE II POOL 3% 20/01/20431 180 000
0.461 029 9611 026 511USDGINNIE MAE II POOL 3.5% 20/03/20431 020 000
0.982 170 1522 228 977USDGINNIE MAE II POOL 3.5% 20/09/20472 200 000
0.26591 172589 824USDGINNIE MAE II POOL 4% 20/03/2043575 000
0.28615 358627 908USDGINNIE MAE II POOL 4% 20/11/2047610 000
0.601 349 9181 348 547USDGINNIE MAE II POOL 4.5% 20/04/20431 300 000
0.992 199 6412 200 084USDGINNIE MAE II POOL 4.5% 20/07/20472 600 000
0.28630 188629 438USDGINNIE MAE II POOL 5% 18/04/2043600 000
0.24530 592540 246USDGINNIE MAE II POOL 5% 20/09/2047540 000
0.20447 910433 197USDGMACM MOrTGAGE LOAN TrUST 2005-Ar6 - 1A B - FrN 19/11/20352 900 000
0.36810 223766 162USDGMACM MOrTGAGE LOAN TrUST 2006-Ar1 - 7A C - FrN 19/04/20365 450 000
0.06144 619142 811USDGOAL CAPITAL FUNDING TrUST - 2 A3 - FrN 28/05/2030620 000
0.09208 762201 989USDGrEENPOINT MOrTGAGE FUNDING TrUST 2005-hY1 - 1A1A - FrN

25/07/2035
5 000 000

0.09208 452220 383USDGS MOrTGAGE SECUrITIES COrP TrUST 2012-ALOhA 3.551% 10/04/2034205 000
0.10225 645227 197USDGS MOrTGAGE SECUrITIES COrP TrUST 2012-ShOP - A - 2.933%

05/06/2031
225 000

0.07153 614151 732USDhArBOrVIEW MOrTGAGE LOAN TrUST 2004-1 - 1 4A - FrN 19/04/20345 400 000
0.19419 594407 673USDIMPAC CMB TrUST SErIES 2004-7 - 1A1 - FrN 25/11/203412 000 000
0.0375 73568 984USDINDYMAC INDX MOrTGAGE LOAN TrUST 2005-Ar1 FrN 25/03/20351 980 000
0.0368 62867 539USDJGWPT XXX LLC 4.08% 15/07/204190 000
0.0491 20892 863USDJGWPT XXXII LLC - 2A A - 3.61% 17/01/2073115 000
0.0375 59580 206USDJP MOrGAN ChASE COMMErCIAL MOrTGAGE SECUrITIES TrUST 2011-

C3 - Ar13 A1A1 - 4.3877% 15/02/2046
950 000

0.11236 259243 710USDJP MOrGAN ChASE COMMErCIAL MOrTGAGE SECUrITIES TrUST 2012-
hSBC - A - 3.0934% 05/07/2032

240 000

0.511 141 0761 133 145USDJP MOrGAN MOrTGAGE ACQUISITION TrUST 2007-Ch5 FrN 25/06/20371 165 000
0.05112 062112 153USDMADISON AVENUE TrUST 2013-650M 3.843% 12/10/2032110 000
0.13290 336290 000USDMAGNETITE XI LTD - 11A A1r - FrN 18/01/2027290 000
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Mortgages and Asset Backed securities (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.17382 313380 000USDMAGNETITE XII LTD - 12A Ar - FrN 15/04/2027380 000
0.003 3593 663USDMOrGAN STANLEY CAPITAL I TrUST 2011-C1 - A3 - 4.7% 15/09/2047745 000
0.05117 961115 409USDMOrGAN STANLEY MOrTGAGE LOAN TrUST 2005-2Ar - 11 3A6 - FrN

25/04/2035
2 000 000

0.0123 62623 401USDMOrGAN STANLEY MOrTGAGE LOAN TrUST 2005-5Ar - 1A1  - FrN
25/09/2035

4 250 000

0.10232 581230 929USDMOrTGAGEIT TrUST 2005-2 - 2 2A - FrN 25/05/20352 500 000
0.09204 564205 068USDNAVIENT STUDENT LOAN TrUST 2014-2 - 2A - FrN 25/03/2043290 000
0.09207 340207 402USDNAVIENT STUDENT LOAN TrUST 2014-3 - 3A - FrN 25/03/2043290 000
0.09200 103200 680USDNAVIENT STUDENT LOAN TrUST 2014-4 - 4A - FrN 25/03/2043290 000
0.07166 269166 738USDNAVIENT STUDENT LOAN TrUST 2014-5 - 5A - FrN 25/03/2043245 000
0.21460 576460 000USDNAVIENT STUDENT LOAN TrUST 2014-8 - A3 - FrN 27/05/2031460 000
0.38849 559850 000USDNAVIENT STUDENT LOAN TrUST 2015-2 - A3 - FrN 26/11/2040850 000
0.27606 380580 000USDNAVIENT STUDENT LOAN TrUST 2016-2 - A3 - FrN 25/06/2065580 000
0.23512 260500 000USDNAVIENT STUDENT LOAN TrUST 2017-3 - A A3 - FrN 26/07/2066500 000
0.39875 533867 786USDNAVIENT STUDENT LOAN TrUST 2017-5 - A A - FrN 26/07/2066920 000
0.0486 34486 305USDNCUA GUArANTEED NOTES TrUST 2010-r1 - 1A - FrN 07/10/2020400 000
0.28626 592619 807USDNELNET STUDENT LOAN TrUST - A B - FrN 25/11/2043620 000
0.29655 015594 750USDNELNET STUDENT LOAN TrUST 2014-2 - A3 - FrN 27/07/2037650 000
0.17381 693378 342USDNELNET STUDENT LOAN TrUST 2014-3 - A A - FrN 25/06/2041650 000
0.22501 302498 926USDNELNET STUDENT LOAN TrUST 2015-2 - A A2 - FrN 25/09/2042720 000
0.06132 617120 498USDNEW CENTUrY hOME EQUITY LOAN TrUST 2005-3 - M2 - FrN 25/07/2035335 000
0.09196 143209 200USDOBP DEPOSITOr LLC TrUST 2010-OBP - A - 4.6462% 15/07/2045190 000
0.07159 927160 000USDOCTAGON INVESTMENT PArTNErS 25 LTD FrN 20/10/2026160 000
0.491 088 9891 073 601USDOPTION ONE MOrTGAGE LOAN TrUST 2006-1 - 1A1 - FrN 25/01/203617 235 000
0.0115 45515 168USDrAAC SErIES 2006-SP2 TrUST - SP2 A3 - FrN 25/02/2036550 000
0.09198 246201 670USDrALI SErIES 2005-QA8 TrUST FrN 25/07/20351 500 000
0.10213 887220 566USDrBS COMMErCIAL FUNDING INC 2013-GSP TrUST - A - FrN 13/01/2032210 000
0.20436 635411 375USDSECUrITIZED ASSET BACKED rECEIVABLES LLC TrUST 2007-Br1 - A2B -

FrN 25/02/2037
1 116 000

0.28615 685605 275USDSLM STUDENT LOAN TrUST 2004-3 - A A6A - FrN 25/10/2064620 000
0.0233 74429 804USDSLM STUDENT LOAN TrUST 2007-6 FrN 27/04/204350 000
0.24545 123544 471USDSLM STUDENT LOAN TrUST 2008-1 - A4 - FrN 25/01/2022660 000
0.0249 32643 303USDSLM STUDENT LOAN TrUST 2008-2 FrN 25/01/202950 000
0.0249 47644 279USDSLM STUDENT LOAN TrUST 2008-3 FrN 25/04/202950 000
0.0251 33745 148USDSLM STUDENT LOAN TrUST 2008-4 FrN 25/04/202950 000
0.12258 500253 855USDSLM STUDENT LOAN TrUST 2008-5 - SUrF B - FrN 25/07/2029250 000
0.0251 55647 762USDSLM STUDENT LOAN TrUST 2008-6 FrN 25/07/202950 000
0.0251 45348 018USDSLM STUDENT LOAN TrUST 2008-7 FrN 25/07/202950 000
0.0252 97550 092USDSLM STUDENT LOAN TrUST 2008-8 FrN 25/10/202950 000
0.12264 478260 850USDSLM STUDENT LOAN TrUST 2008-9 - 1 A1 - FrN 25/10/2029250 000
0.24543 365548 565USDSLM STUDENT LOAN TrUST 2009-3 - A - FrN 25/01/20451 100 000
0.17389 323396 269USDSLM STUDENT LOAN TrUST 2011-1 - A2B - FrN 25/10/2034380 000
0.25552 007551 449USDSLM STUDENT LOAN TrUST 2012-1 - A3 - FrN 25/09/2028620 000
0.0116 77716 256USDSOUNDVIEW hOME LOAN TrUST 2005-OPT4 - 2A3 - FrN 25/12/2035845 000
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Mortgages and Asset Backed securities (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.11241 325228 870USDSTrUCTUrED ADJUSTABLE rATE MOrTGAGE LOAN TrUST - A10 - FrN
25/08/2035

10 530 000

0.07155 729144 297USDSTrUCTUrED ADJUSTABLE rATE MOrTGAGE LOAN TrUST FrN
25/11/2034

1 500 000

0.06140 155140 000USDVOYA CLO 2013-3 LTD - A A1r - FrN 18/01/2026140 000
0.26579 507544 108USDWAMU MOrTGAGE PASS-ThrOUGh CErTIFICATES SErIES 2004-Ar13

TrUST FrN 25/11/2034
11 310 000

0.17387 192354 726USDWAMU MOrTGAGE PASS-ThrOUGh CErTIFICATES SErIES 2005-Ar11
TrUST - A1A - FrN 25/08/2045

4 200 000

0.07149 351136 987USDWAMU MOrTGAGE PASS-ThrOUGh CErTIFICATES SErIES 2005-Ar13
TrUST FrN 25/10/2045

1 360 000

0.24540 026499 683USDWAMU MOrTGAGE PASS-ThrOUGh CErTIFICATES SErIES 2005-Ar2
TrUST - 2A21 - FrN 25/01/2045

8 800 000

0.08177 056162 656USDWELLS FArGO hOME EQUITY ASSET-BACKED SECUrITIES 2006-1 TrUST
- 2 A4 - FrN 25/07/2036

400 000

0.0490 82790 016USDWELLS FArGO MOrTGAGE BACKED SECUrITIES 2005-Ar10 TrUST FrN
25/06/2035

700 000

0.24539 809508 486USDWELLS FArGO MOrTGAGE BACKED SECUrITIES 2006-Ar12 TrUST - 1A1
- FrN 25/09/2036

6 700 000

0.0122 55922 999USD7 WTC DEPOSITOr LLC TrUST - A - 4.0824% 13/03/2031250 000

43.9398 107 78798 814 245Total Mortgages and Asset Backed securities

Supranationals, Governments and Local Public Authorities, Debt Instruments

0.05108 686112 902USDCITY OF NEW YOrK NY 5.047% 01/10/2024100 000
0.14318 950306 810USDCITY OF NEW YOrK NY 5.968% 01/03/2036250 000
2.746 113 4846 074 333JPYJAPAN 0% 04/06/2018650 000 000
0.23508 676521 724USDLOS ANGELES DEPArTMENT OF WATEr 6.008% 01/07/2039400 000
0.21467 789465 661USDNEW YOrK CITY WATEr & SEWEr SYSTEM 5.952% 15/06/2042350 000
0.17369 493385 102USDNEW YOrK STATE DOrMITOrY AUThOrITY 5.289% 15/03/2033325 000
0.0255 73459 444USDSTATE OF CALIFOrNIA 6.65% 01/03/202250 000
0.38850 560830 288USDUNITED STATES TrEASUrY INFLATION INDEXED BONDS FrN 15/02/2048825 000
4.5610 192 15210 192 901USDUNITED STATES TrEASUrY NOTE/BOND 2.25% 15/11/202710 635 000
3.197 122 7257 119 794USDUNITED STATES TrEASUrY NOTE/BOND 2.25% 31/03/20207 125 000
0.621 373 4221 378 892USDUNITED STATES TrEASUrY NOTE/BOND 2.375% 31/01/20231 385 000
8.8119 677 06119 586 069USDUNITED STATES TrEASUrY NOTE/BOND 2.625% 28/02/202319 615 000
0.601 330 8581 316 603USDUNITED STATES TrEASUrY NOTE/BOND 2.75% 15/02/20281 330 000
7.1115 877 48315 360 995USDUNITED STATES TrEASUrY NOTE/BOND 3% 15/02/204815 785 000
0.581 292 6561 290 289USDUSA 0% 12/07/20181 299 000
0.05119 597119 361USDUSA 0% 14/06/2018120 000

29.4665 779 32665 121 168Total Supranationals, Governments and Local Public Authorities, Debt Instruments

231 013 964 229 844 327 102.92
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

231 013 964 229 844 327 102.92Total Investments
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55.61Governments 97.58United States of America
20.31Financial Services 2.74Japan
10.16Banks 0.82United Kingdom

1.97health Care Equipment & Services
1.66real Estate Investment Trusts

0.24Canada
1.56Electricity

0.42Australia

1.07Pharmaceuticals & Biotechnology
0.28Netherlands

1.02Fixed Line Telecommunications
0.94Oil Equipment, Services & Distribution
0.91Food & Drug retailers 0.05Luxembourg
0.87General Industrials 102.92
0.80Food Producers
0.71Automobiles & Parts
0.62Alternative Energy
0.56Oil & Gas Producers
0.55Media
0.41Nonlife Insurance
0.39Industrial Transportation
0.33Gas, Water & Multiutilities
0.33Technology hardware & Equipment
0.32Mobile Telecommunications
0.27Aerospace & Defense
0.27Electronic & Electrical Equipment
0.27Leisure Goods

0.20Belgium

0.23Travel, Leisure & Catering

0.49Germany

0.22Construction & Materials

0.10Israel

0.13Life Insurance
0.13real Estate Investment & Services
0.07Chemicals
0.07Software & Computer Services
0.06Personal Goods
0.06Support Services
0.04household Goods & home Construction

102.92

TCW Funds
MArCh 31, 2018

% %

TCW Funds - MetWest Total Return Bond Fund

Geographical classificationEconomic classification

Classification of Investments
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Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Mortgages and Asset Backed securities

0.7818 26118 011USDCENTEX hOME EQUITY LOAN TrUST 2002-D FrN 25/11/2028300 000
0.8319 58918 946USDCOMM 2012-LC4 MOrTGAGE TrUST 3.288% 10/12/204419 500
0.9121 35620 204USDCrEDIT SUISSE FIrST BOSTON MOrTGAGE SECUrITIES COrP - Ar20

2A4 - FrN 25/08/2033
850 000

1.1025 90425 897USDFANNIE MAE POOL - AD1594 - 5% 01/02/204075 000
0.6214 50714 867USDFANNIE MAE POOL - AS9749 - 4% 01/06/204715 000
0.9321 89921 813USDFANNIE MAE POOL 3% 01/01/203225 000
1.0725 06724 920USDFANNIE MAE POOL 3.5% 01/04/204825 000
1.0424 52224 366USDFANNIE MAE POOL 3.5% 01/11/204725 000
1.4935 07634 825USDFANNIE MAE POOL 3.5% 25/03/204235 000
2.1450 52051 110USDFANNIE MAE POOL 4% 01/04/204475 000
1.0825 30125 206USDFANNIE MAE POOL 4% 01/12/204725 000
2.0147 12647 011USDFANNIE MAE POOL 4.5% 01/04/204345 000
0.173 9984 017USDFANNIE MAE rEMICS - 47 PF - FrN 25/06/2038610 000
0.378 71930 065USDFANNIE MAE rEMICS FrN 25/03/2036760 000
0.7317 16948 068USDFANNIE MAE rEMICS FrN 25/04/2037750 000
0.7317 08418 385USDFANNIE MAE rEMICS 5.5% 25/07/2034380 000
0.5613 22313 696USDFrEDDIE MAC GOLD POOL - G07849 - 3.5% 01/05/204420 000
1.8443 31445 256USDFrEDDIE MAC GOLD POOL - G08706 - 3.5% 01/05/204655 000
3.3679 05983 972USDFrEDDIE MAC GOLD POOL - G08726 - 3% 01/09/204690 000
2.0848 78451 698USDFrEDDIE MAC GOLD POOL - G08732 - 3% 01/10/204655 000
0.7317 22617 610USDFrEDDIE MAC GOLD POOL - G08733 - 3.5% 01/10/204620 000
1.1526 98227 606USDFrEDDIE MAC GOLD POOL - G08742 - 3.5% 01/12/204630 000
0.9722 69623 314USDFrEDDIE MAC GOLD POOL - G08762 - 4% 01/04/204725 000
1.1927 82728 665USDFrEDDIE MAC GOLD POOL - G67703 - 3.5% 01/04/204730 000
0.439 98210 049USDFrEDDIE MAC GOLD POOL 3.5% 01/01/204810 000
1.0725 02524 854USDFrEDDIE MAC GOLD POOL 3.5% 01/03/204825 000
1.5035 20935 163USDFrEDDIE MAC GOLD POOL 3.5% 01/03/204835 000
1.4032 94132 684USDFrEDDIE MAC GOLD POOL 3.5% 01/07/204350 000
1.7541 06440 838USDFrEDDIE MAC GOLD POOL 4% 15/03/204340 000
1.1927 92726 033USDFrEDDIE MAC MULTIFAMILY STrUCTUrED PASS ThrOUGh

CErTIFICATES 2.355% 25/07/2022
28 500

0.8720 37819 930USDFrEDDIE MAC MULTIFAMILY STrUCTUrED PASS ThrOUGh
CErTIFICATES 3.31% 25/05/2023

20 000

2.1049 22549 505USDFrEDDIE MAC rEMICS 2.5% 15/11/2041105 000
2.1550 45252 969USDGINNIE MAE II POOL - MA3736 - 3.5% 20/06/204665 000
2.2653 25654 719USDGINNIE MAE II POOL - MA4126 - 3% 20/11/204660 000
0.6515 14615 077USDGINNIE MAE II POOL 3.5% 20/03/204315 000
0.4410 28110 258USDGINNIE MAE II POOL 4% 20/03/204310 000
0.6415 13215 440USDGINNIE MAE II POOL 4% 20/11/204715 000
0.6615 57615 560USDGINNIE MAE II POOL 4.5% 20/04/204315 000
0.9021 15021 154USDGINNIE MAE II POOL 4.5% 20/07/204725 000
1.0725 10625 581USDGINNIE MAE II POOL 5% 20/05/204735 000
0.378 5718 734USDGINNIE MAE II POOL 5% 20/07/204710 000
0.255 8945 977USDGMACM MOrTGAGE LOAN TrUST 2005-Ar3 - Ar3  - FrN 19/06/2035135 000

MArCh 31, 2018
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52The accompanying notes form an integral part of these financial statements.

Mortgages and Asset Backed securities (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

1.2529 34628 018USDGMACM MOrTGAGE LOAN TrUST 2005-Ar6 - 1A B - FrN 19/11/2035190 000
0.163 8133 752USDJGWPT XXX LLC 4.08% 15/07/20415 000
2.1049 21142 000USDLONG BEACh MOrTGAGE LOAN TrUST 2006-WL1 - 2A4 - FrN 25/01/204650 000
1.0524 77224 236USDMOrGAN STANLEY MOrTGAGE LOAN TrUST 2005-2Ar - 11 3A6 - FrN

25/04/2035
420 000

0.122 8102 758USDrAAC SErIES 2006-SP2 TrUST - SP2 A3 - FrN 25/02/2036100 000
1.2529 33527 119USDrFMSI SErIES 2007-SA2 TrUST - 1A A - FrN 25/04/2037205 000
0.9321 72419 365USDSEQUOIA MOrTGAGE TrUST 2004-3 - 3A - FrN 20/05/20341 230 397
0.8720 49120 856USDSLM STUDENT LOAN TrUST 2011-1 - A2B - FrN 25/10/203420 000
1.2930 24134 109USDSTrUCTUrED ADJUSTABLE rATE MOrTGAGE LOAN TrUST SErIES 2005-

17 - 5A1 - FrN 25/08/2035
325 000

0.225 0825 274USDVNDO 2013-PENN MOrTGAGE TrUST - A - 3.808% 13/12/20295 000
1.4233 34331 487USDWAMU MOrTGAGE PASS-ThrOUGh CErTIFICATES SErIES 2005-Ar13

TrUST - GPP B - FrN 25/10/2045
320 000

1.3231 00228 648USDWAMU MOrTGAGE PASS-ThrOUGh CErTIFICATES SErIES 2007-hY1
TrUST - 2 A3 - FrN 25/02/2037

150 000

1.5736 75736 147USDWELLS FArGO MOrTGAGE BACKED SECUrITIES 2003-I TrUST - A1 - FrN
25/09/2033

1 434 000

61.131 435 4511 487 822Total Mortgages and Asset Backed securities

Supranationals, Governments and Local Public Authorities, Debt Instruments

0.8820 68920 120JPYJAPAN 0% 01/05/20182 200 000
2.0047 01644 895JPYJAPAN 0% 09/04/20185 000 000
3.8389 91489 532USDUNITED STATES TrEASUrY BILL 0% 19/04/201890 000
4.1797 89697 610USDUNITED STATES TrEASUrY BILL 0% 26/04/201898 000
3.4781 46184 344USDUNITED STATES TrEASUrY NOTE/BOND 2.25% 15/11/202785 000
1.9244 98644 968USDUNITED STATES TrEASUrY NOTE/BOND 2.25% 31/03/202045 000
1.9044 62444 800USDUNITED STATES TrEASUrY NOTE/BOND 2.375% 31/01/202345 000
2.1450 15849 911USDUNITED STATES TrEASUrY NOTE/BOND 2.625% 28/02/202350 000
1.2830 01929 669USDUNITED STATES TrEASUrY NOTE/BOND 2.75% 15/02/202830 000
9.00211 230204 033USDUNITED STATES TrEASUrY NOTE/BOND 3% 15/02/2048210 000

13.81324 543323 839USDUSA 0% 05/07/2018326 000
1.1426 86826 824USDUSA 0% 12/07/201827 000
1.0624 91624 862USDUSA 0% 14/06/201825 000
1.0624 86924 829USDUSA 0% 19/07/201825 000

47.661 119 1891 110 236Total Supranationals, Governments and Local Public Authorities, Debt Instruments

2 598 058 2 554 640 108.79
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

2 598 058 2 554 640 108.79Total Investments

MArCh 31, 2018
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88.42Governments 105.91United States of America
20.37Financial Services 2.88Japan

108.79 108.79

TCW Funds
MArCh 31, 2018
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Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Bonds

0.01109 401109 182USDABBOTT LABOrATOrIES 3.75% 30/11/2026110 000
0.211 975 1281 991 660USDABBVIE INC  2.5% 14/05/20202 000 000
0.0199 930100 540USDABBVIE INC 1.8% 14/05/2018100 000
0.0161 94064 752USDABBVIE INC 3.2% 14/05/202665 000
0.02197 411197 702USDABBVIE INC 3.6% 14/05/2025200 000
0.0031 02128 980USDABBVIE INC 4.7% 14/05/204530 000
0.191 820 1581 864 356USDACTAVIS FUNDING SCS 3.8% 15/03/20251 850 000
0.0149 09250 247USDACTAVIS FUNDING SCS 4.55% 15/03/203550 000
0.03250 854255 975USDAErCAP IrELAND CAPITAL DAC / AErCAP GLOBAL AVIATION TrUST 3.95%

01/02/2022
250 000

0.09836 325870 042USDAErCAP IrELAND CAPITAL DAC / AErCAP GLOBAL AVIATION TrUST 5%
01/10/2021

803 000

0.01115 155119 825USDAETNA INC 2.8% 15/06/2023120 000
0.05479 932480 390USDAIr LEASE COrP 3% 15/09/2023500 000
0.111 028 5711 041 280USDAIr LEASE COrP 4.75% 01/03/20201 000 000
0.11996 528967 500USDALABAMA POWEr CAPITAL TrUST V FrN 01/10/20421 000 000
0.07630 335648 785USDALEXANDrIA rEAL ESTATE EQUITIES INC 3.45% 30/04/2025650 000
0.07659 402664 138USDALEXANDrIA rEAL ESTATE EQUITIES INC 3.9% 15/06/2023650 000
0.06596 060614 332USDALEXANDrIA rEAL ESTATE EQUITIES INC 4.3% 15/01/2026585 000
0.0178 12979 565USDALEXANDrIA rEAL ESTATE EQUITIES INC 4.6% 01/04/202275 000
0.10963 0161 016 520USDALIMENTATION COUChE-TArD INC - 144A - 3.55% 26/07/20271 000 000
0.08738 547748 958USDALLErGAN FUNDING SCS 4.75% 15/03/2045750 000
0.05456 975461 529USDALTICE US FINANCE I COrP - 144A - 5.375% 15/07/2023450 000
0.09882 000925 022USDALTICE US FINANCE I COrP - 144A - 5.5% 15/05/2026900 000
0.131 229 2121 261 724USDAMAZON.COM INC - 144A - 2.8% 22/08/20241 265 000
0.03293 563305 619USDAMC NETWOrKS INC 4.75% 01/08/2025305 000
0.141 346 8411 406 507USDAMCOr FINANCE USA INC - 144A - 3.625% 28/04/20261 400 000
0.0162 31865 754USDAMErICA WEST AIrLINES 2000-1 PASS ThrOUGh TrUST 8.057%

02/07/2020
300 000

0.06534 990541 531USDAMErICA WEST AIrLINES 2001-1 PASS ThrOUGh TrUST - IA A1 - 7.1%
02/10/2022

1 720 000

0.121 122 3381 170 658USDAMErICAN AIrLINES 2015-2 CLASS AA PASS ThrOUGh TrUST 3.6%
22/09/2029

1 250 000

0.111 001 0681 029 640USDAMErICAN CAMPUS COMMUNITIES OPErATING PArTNErShIP LP 3.35%
01/10/2020

1 000 000

0.11999 120998 370USDAMErICAN EXPrESS CO 1.55% 22/05/20181 000 000
0.272 523 1072 547 801USDAMErICAN TOWEr COrP 3.4% 15/02/20192 510 000
0.10991 2501 027 501USDAMErICAN TrANSMISSION SYSTEMS INC - 1 A3 144A - 5.25% 15/01/2022930 000
0.171 645 0031 724 307USDAMErICAN WATEr CAPITAL COrP 2.95% 01/09/20271 730 000
0.161 474 5171 484 370USDAMGEN INC 2.125% 01/05/20201 500 000
0.01102 198102 850USDAMGEN INC 4.563% 15/06/2048100 000
0.09878 884910 969USDAMGEN INC 4.663% 15/06/2051850 000
0.05512 221514 420USDAMGEN INC 5.7% 01/02/2019500 000
0.211 984 5922 055 100USDANhEUSEr-BUSCh INBEV FINANCE INC 3.65% 01/02/20262 000 000
0.0023 68424 986USDANhEUSEr-BUSCh INBEV FINANCE INC 4.9% 01/02/204622 000
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Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.111 008 362987 199USDANhEUSEr-BUSCh INBEV WOrLDWIDE INC 4% 13/04/2028995 000
0.111 047 7501 048 690USDANhEUSEr-BUSCh INBEV WOrLDWIDE INC 5.375% 15/01/20201 000 000
0.02182 475182 250USDANTErO rESOUrCES COrP 5.125% 01/12/2022180 000
0.161 535 6211 560 981USDANThEM INC 2.25% 15/08/20191 550 000
0.02147 562149 733USDANThEM INC 2.5% 21/11/2020150 000
0.07687 339696 360USDANThEM INC 3.5% 15/08/2024700 000
0.04425 000430 935USDArDAGh PACKAGING FINANCE PLC / ArDAGh hOLDINGS USA INC - 144A -

4.25% 15/09/2022
425 000

0.03301 890309 000USDArDAGh PACKAGING FINANCE PLC / ArDAGh hOLDINGS USA INC - 144A -
4.625% 15/05/2023

300 000

0.262 434 5212 447 892USDAT&T INC - 144A - 4.3% 15/02/20302 450 000
0.06605 246596 803USDAT&T INC - 144A - 5.15% 15/11/2046590 000
0.06529 919530 914USDAT&T INC 3.4% 15/05/2025550 000
0.03273 675270 495USDAT&T INC 4.35% 15/06/2045300 000
0.0148 74844 840USDAT&T INC 4.75% 15/05/204650 000
0.09829 146805 594USDAT&T INC 4.8% 15/06/2044845 000
0.181 744 0581 722 264USDAT&T INC 5.25% 01/03/20371 645 000
0.111 008 7501 015 356USDAXALTA COATING SYSTEMS LLC - 144A - 4.875% 15/08/20241 000 000
0.03301 530300 000USDBALL COrP 4.875% 15/03/2026300 000
0.111 059 0361 100 030USDBANK OF AMErICA COrP - 144A - FrN 20/12/20231 079 000
0.252 342 0462 414 019USDBANK OF AMErICA COrP - 144A - FrN 20/12/20282 442 000
0.141 361 5531 415 000USDBANK OF AMErICA COrP FrN 01/10/20251 415 000
0.141 337 9461 360 376USDBANK OF AMErICA COrP FrN 21/07/20211 360 000
0.09823 704851 819USDBANK OF AMErICA COrP FrN 21/07/2028850 000
0.343 225 3143 270 000USDBANK OF AMErICA COrP FrN 23/01/20223 270 000
0.171 611 5751 635 000USDBANK OF AMErICA COrP FrN 24/04/20281 635 000
0.07644 283650 079USDBANK OF AMErICA COrP 4% 01/04/2024630 000
0.211 984 6132 069 657USDBANK OF AMErICA COrP 5.65% 01/05/20181 980 000
0.191 804 7761 904 540USDBANK OF AMErICA COrP 6.875% 25/04/20181 800 000
0.10974 2951 002 090USDBANK OF NEW YOrK MELLON COrP FrN 16/05/20231 000 000
0.07694 590708 481USDBANK OF NEW YOrK MELLON COrP 2.6% 07/02/2022710 000
0.01100 91093 687USDBArNABAS hEALTh INC 4% 01/07/2028100 000
0.191 834 4871 870 000USDBAT CAPITAL COrP - 144A - 2.297% 14/08/20201 870 000
0.08748 955749 783USDBAT INTErNATIONAL FINANCE PLC - 144A - 1.85% 15/06/2018750 000
0.11999 1351 002 070USDBAXALTA INC 2% 22/06/20181 000 000
0.0199 789102 224USDBAXALTA INC 3.6% 23/06/2022100 000
0.06600 943608 214USDBAXALTA INC 4% 23/06/2025600 000
0.131 191 6971 201 200USDBAYEr US FINANCE LLC - 144A - 2.375% 08/10/20191 200 000
0.03250 460236 590USDBAYLOr SCOTT & WhITE hOLDINGS 3.967% 15/11/2046250 000
0.141 351 6111 350 000USDBECTON DICKINSON AND CO FrN 29/12/20201 350 000
0.10957 608973 148USDBOSTON PrOPErTIES LP 2.75% 01/10/20261 050 000
0.08769 244793 068USDBOSTON PrOPErTIES LP 3.2% 15/01/2025795 000
0.141 313 3531 326 888USDBOSTON SCIENTIFIC COrP 6% 15/01/20201 250 000
0.03255 750275 000USDBrINK’S CO - 144A - 4.625% 15/10/2027275 000
0.06577 134580 817USDBrOADCOM COrP / BrOADCOM CAYMAN FINANCE LTD 2.375% 15/01/2020585 000

MArCh 31, 2018
TCW Funds

TCW Funds - MetWest Unconstrained Bond Fund
(continued)Schedule of Investments

USDUSD
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity



56The accompanying notes form an integral part of these financial statements.

Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.141 295 0401 374 381USDBrOADCOM COrP / BrOADCOM CAYMAN FINANCE LTD 3.5% 15/01/20281 375 000
0.02173 825175 236USDCABLE ONE INC - 144A - 5.75% 15/06/2022170 000
0.06589 881609 390USDCAMDEN PrOPErTY TrUST 3.5% 15/09/2024600 000
0.161 510 1511 499 235USDCAMPBELL SOUP CO 3.3% 15/03/20211 500 000
0.121 134 0691 164 855USDCBS COrP - 144A - 3.7% 01/06/20281 185 000
0.08806 189820 278USDCC hOLDINGS GS V LLC / CrOWN CASTLE GS III COrP 3.849% 15/04/2023800 000
0.111 075 8751 116 058USDCCO hOLDINGS LLC / CCO hOLDINGS CAPITAL COrP - 144A - 5%

01/02/2028
1 140 000

0.121 139 8191 198 176USDCELGENE COrP 3.45% 15/11/20271 200 000
0.03299 522306 408USDCELGENE COrP 3.55% 15/08/2022300 000
0.05496 144509 435USDCELGENE COrP 3.875% 15/08/2025500 000
0.0152 46049 914USDCELGENE COrP 5% 15/08/204550 000
0.09889 525915 622USDCENTENE COrP 4.75% 15/01/2025910 000
0.07618 000615 750USDCENTENE COrP 5.625% 15/02/2021600 000
0.02236 100240 000USDCENTENNIAL rESOUrCE PrODUCTION LLC - 144A - 5.375% 15/01/2026240 000
0.05459 824481 275USDCENTrAL GArDEN & PET CO 5.125% 01/02/2028484 000
0.06524 375533 082USDCENTrAL GArDEN & PET CO 6.125% 15/11/2023500 000
0.04348 692355 212USDChANGE hEALThCArE hOLDINGS LLC / ChANGE hEALThCArE FINANCE

INC - 144A - 5.75% 01/03/2025
351 000

0.07627 092641 725USDChArTEr COMMUNICATIONS OPErATING LLC / ChArTEr
COMMUNICATIONS OPErATING CAPITAL 3.579% 23/07/2020

625 000

0.02191 773197 438USDChArTEr COMMUNICATIONS OPErATING LLC / ChArTEr
COMMUNICATIONS OPErATING CAPITAL 4.2% 15/03/2028

200 000

0.0155 30849 987USDChArTEr COMMUNICATIONS OPErATING LLC / ChArTEr
COMMUNICATIONS OPErATING CAPITAL 6.484% 23/10/2045

50 000

0.01137 483138 000USDChENIErE COrPUS ChrISTI hOLDINGS LLC 5.125% 30/06/2027138 000
0.05467 756463 988USDChS/COMMUNITY hEALTh SYSTEMS INC 6.25% 31/03/2023505 000
0.10909 977993 090USDCIGNA COrP 3.05% 15/10/2027995 000
0.08717 404763 980USDCIGNA COrP 3.25% 15/04/2025750 000
0.312 966 4273 000 000USDCITIGrOUP INC FrN 24/01/20233 000 000
0.161 545 6661 585 000USDCITIGrOUP INC FrN 24/07/20281 585 000
0.171 599 1471 597 744USDCITIGrOUP INC 1.7% 27/04/20181 600 000
0.08749 514750 285USDCITIGrOUP INC 1.75% 01/05/2018750 000
0.08743 315749 993USDCITIGrOUP INC 2.05% 07/06/2019750 000
0.09896 345901 341USDCITIGrOUP INC 2.05% 07/12/2018900 000
0.11999 8241 009 550USDCITIGrOUP INC 2.5% 26/09/20181 000 000
0.11997 6551 009 790USDCITIGrOUP INC 2.55% 08/04/20191 000 000
0.212 007 7512 084 540USDCITIGrOUP INC 6.125% 15/05/20182 000 000
0.141 329 2741 380 400USDCITIGrOUP INC 8.5% 22/05/20191 250 000
0.06604 940608 457USDCLEAN hArBOrS INC 5.125% 01/06/2021596 000
0.01118 639111 145USDCLECO POWEr LLC 6% 01/12/2040100 000
0.191 826 9871 825 000USDCONAGrA BrANDS INC FrN 09/10/20201 825 000
0.08798 140812 229USDCONNECTICUT LIGhT & POWEr CO 3.2% 15/03/2027815 000
0.111 013 8811 022 900USDCONSTELLATION BrANDS INC 3.875% 15/11/20191 000 000
0.201 874 9731 921 077USDCONSUMErS ENErGY CO 5.65% 15/09/20181 850 000
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Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.0044 85846 500USDCONTINENTAL AIrLINES 1999-2 CLASS C-2 PASS ThrOUGh TrUST 6.236%
15/03/2020

300 000

0.121 155 7511 188 956USDCONTINENTAL AIrLINES 2007-1 CLASS A PASS ThrOUGh TrUST 5.983%
19/04/2022

1 500 000

0.07672 277699 034USDCOX COMMUNICATIONS INC - 144A - 3.15% 15/08/2024700 000
0.06533 313569 244USDCrOWN AMErICAS LLC / CrOWN AMErICAS CAPITAL COrP V 4.25%

30/09/2026
575 000

0.08718 316751 613USDCrOWN CASTLE INTErNATIONAL COrP 3.2% 01/09/2024750 000
0.04420 219425 500USDCrOWNrOCK LP / CrOWNrOCK FINANCE INC - 144A - 5.625% 15/10/2025425 000
0.111 041 7991 100 000USDCSC hOLDINGS LLC - 144A - 5.375% 01/02/20281 100 000
0.06553 188552 950USDCUMBErLAND FArMS INC - 144A - 6.75% 01/05/2025530 000
0.252 355 1542 370 486USDCVS hEALTh COrP 2.25% 05/12/20182 365 000
0.282 639 7602 485 750USDCVS hEALTh COrP 5.05% 25/03/20482 500 000
0.04418 638430 429USDDAVITA INC 5.125% 15/07/2024428 000
0.111 004 8071 010 420USDDELL INTErNATIONAL LLC / EMC COrP - 144A - 3.48% 01/06/20191 000 000
0.01136 144137 950USDDIAMOND BACK ENErGY 4.75% 01/11/2024137 000
0.242 246 8572 268 682USDDISCOVEr BANK 2.6% 13/11/20182 250 000
0.0179 42575 000USDDOMINION ENErGY INC FrN 01/10/205475 000
0.05496 478499 655USDDOMINION ENErGY INC 1.875% 15/01/2019500 000
0.161 494 2281 538 460USDDUKE ENErGY PrOGrESS LLC 3.25% 15/08/20251 500 000
0.111 048 7781 023 850USDDUKE ENErGY PrOGrESS LLC 4.2% 15/08/20451 000 000
0.111 018 5151 046 530USDDUKE rEALTY LP 3.875% 15/02/20211 000 000
0.01121 068127 257USDDUQUESNE LIGhT hOLDINGS INC - GC5 A2 144A - 6.4% 15/09/2020113 000
0.121 152 7071 174 063USDEDUCATION rEALTY OPErATING PArTNErShIP LP 4.6% 01/12/20241 135 000
0.121 154 2971 199 594USDENBrIDGE ENErGY PArTNErS LP 5.5% 15/09/20401 100 000
0.05430 000430 000USDENDEAVOr ENErGY rESOUrCES LP / EEr FINANCE INC - 144A - 5.75%

30/01/2028
430 000

0.04340 375350 000USDENErGY TrANSFEr EQUITY LP 4.25% 15/03/2023350 000
0.03261 094268 213USDENErGY TrANSFEr PArTNErS LP / rEGENCY ENErGY FINANCE COrP

5% 01/10/2022
250 000

0.0197 58596 656USDENErGY TrANSFEr PArTNErS LP 3.6% 01/02/2023100 000
0.03248 400270 000USDENSCO PLC 7.75% 01/02/2026270 000
0.0150 92749 930USDENTErGY COrP 4% 15/07/202250 000
0.363 415 7643 459 243USDENTErGY TEXAS INC 7.125% 01/02/20193 300 000
0.121 092 7151 139 065USDEQT COrP 3.9% 01/10/20271 140 000
0.01120 453124 150USDFArMErS EXChANGE CAPITAL 7.05% 15/07/2028100 000
0.161 545 1861 596 285USDFArMErS INSUrANCE EXChANGE 8.625% 01/05/20241 250 000
0.03247 926250 058USDFIrST DATA COrP - 144A - 5% 15/01/2024247 000
0.03281 000284 728USDFIrST QUALITY FINANCE CO INC - 144A - 4.625% 15/05/2021281 000
0.07687 360700 298USDFIrST QUALITY FINANCE CO INC - 144A - 5% 01/07/2025716 000
0.01102 912100 802USDFIrSTENErGY TrANSMISSION LLC - 144A - 4.35% 15/01/2025100 000
0.09870 234925 904USDFLOrIDA GAS TrANSMISSION CO LLC - 144A - 7.9% 15/05/2019825 000
0.07630 130631 200USDFLOrIDA POWEr & LIGhT CO 5.85% 01/05/2037500 000
0.05492 450498 160USDFOrD MOTOr CrEDIT CO LLC 1.897% 12/08/2019500 000
0.08750 019758 220USDFOrD MOTOr CrEDIT CO LLC 2.943% 08/01/2019750 000
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Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.09833 875845 175USDFOrD MOTOr CrEDIT CO LLC 8.125% 15/01/2020770 000
0.05516 145532 730USDFrESENIUS MEDICAL CArE US FINANCE II INC - 144A - 5.625% 31/07/2019500 000
0.232 182 5142 250 385USDFrESENIUS MEDICAL CArE US FINANCE II INC - 144A - 6.5% 15/09/20182 150 000
0.141 283 8081 321 690USDFrESENIUS US FINANCE II INC - 144A - 4.25% 01/02/20211 260 000
0.10979 3241 093 710USDGE CAPITAL INTErNATIONAL FUNDING CO UNLIMITED CO 4.418%

15/11/2035
1 000 000

0.131 244 0361 255 750USDGENErAL MOTOrS FINANCIAL CO INC 2.4% 09/05/20191 250 000
0.111 000 7931 013 700USDGENErAL MOTOrS FINANCIAL CO INC 3.1% 15/01/20191 000 000
0.03260 107263 627USDGENErAL MOTOrS FINANCIAL CO INC 3.25% 15/05/2018260 000
0.05492 500500 375USDGFL ENVIrONMENTAL INC - 144A - 5.375% 01/03/2023500 000
0.05499 113504 965USDGILEAD SCIENCES INC 3.5% 01/02/2025500 000
0.04352 292357 890USDGILEAD SCIENCES INC 3.65% 01/03/2026350 000
0.01101 750104 157USDGLP CAPITAL LP / GLP FINANCING II INC 5.375% 15/04/2026100 000
0.10954 440987 030USDGOLDMAN SAChS GrOUP INC FrN 05/06/2028980 000
0.111 004 2521 008 420USDGOLDMAN SAChS GrOUP INC FrN 15/11/20181 000 000
0.141 374 0871 400 000USDGOLDMAN SAChS GrOUP INC FrN 23/04/20291 400 000
0.121 093 5011 135 000USDGOLDMAN SAChS GrOUP INC FrN 29/09/20251 135 000
0.211 990 0752 004 120USDGOLDMAN SAChS GrOUP INC 2.55% 23/10/20192 000 000
0.10981 8591 001 560USDGOLDMAN SAChS GrOUP INC 3.5% 23/01/20251 000 000
0.03296 465308 697USDGOLDMAN SAChS GrOUP INC 3.85% 08/07/2024295 000
0.262 500 0002 615 495USDGOLDMAN SAChS GrOUP INC 6.15% 01/04/20182 500 000
0.141 300 5681 355 600USDGOLDMAN SAChS GrOUP INC 7.5% 15/02/20191 250 000
0.0179 08782 000USDGOODYEAr TIrE & rUBBEr CO 4.875% 15/03/202782 000
0.01133 088135 563USDGrAPhIC PACKAGING INTErNATIONAL LLC 4.875% 15/11/2022130 000
0.0043 25645 342USDGULFPOrT ENErGY COrP 6.375% 15/05/202545 000
0.01100 516108 064USDhBOS PLC 6.75% 21/05/2018100 000
0.09896 063925 161USDhCA INC 4.75% 01/05/2023885 000
0.09810 000832 328USDhCA INC 5% 15/03/2024800 000
0.01126 000129 701USDhCA INC 6.5% 15/02/2020120 000
0.06594 381604 338USDhCP INC 2.625% 01/02/2020600 000
0.222 115 9272 128 813USDhCP INC 3.75% 01/02/20192 100 000
0.161 543 5091 593 305USDhCP INC 3.875% 15/08/20241 555 000
0.121 183 4531 200 092USDhEALThCArE rEALTY TrUST INC 3.75% 15/04/20231 180 000
0.03295 279305 183USDhEALThCArE TrUST OF AMErICA hOLDINGS LP 3.75% 01/07/2027305 000
0.03240 300270 000USDhIGh rIDGE BrANDS CO - 144A - 8.875% 15/03/2025270 000
0.02150 224162 852USDhIGhWOODS rEALTY LP 7.5% 15/04/2018150 000
0.0181 02380 760USDhILL-rOM hOLDINGS INC - 144A - 5.75% 01/09/202378 000
0.06584 581607 850USDhOLOGIC INC - 144A - 4.375% 15/10/2025605 000
0.02215 719225 000USDhOLOGIC INC - 144A - 4.625% 01/02/2028225 000
0.191 761 1481 796 940USDhUMANA INC 2.9% 15/12/20221 800 000
0.05453 550470 000USDIhS MArKIT LTD - 144A - 4% 01/03/2026470 000
0.10984 7181 027 220USDINDIANA MIChIGAN POWEr CO 3.2% 15/03/20231 000 000
0.131 245 4021 255 020USDINDIANA MIChIGAN POWEr CO 7% 15/03/20191 200 000
0.02189 123198 750USDINTELSAT JACKSON hOLDINGS SA - 144A - 9.75% 15/07/2025202 000
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Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.09898 748892 625USDINTELSAT JACKSON hOLDINGS SA 5.5% 01/08/20231 113 000
0.06609 150650 410USDINTErNATIONAL LEASE FINANCE COrP - 144A - 7.125% 01/09/2018600 000
0.111 034 6031 049 100USDINTErNATIONAL LEASE FINANCE COrP 6.25% 15/05/20191 000 000
0.05444 510452 250USDITrON INC - 144A - 5% 15/01/2026450 000
0.0179 72480 045USDJErSEY CENTrAL POWEr & LIGhT CO - 144A - 4.7% 01/04/202475 000
0.161 489 7071 561 935USDJPMOrGAN ChASE & CO FrN 01/02/20281 500 000
0.282 609 3592 668 693USDJPMOrGAN ChASE & CO FrN 01/05/20282 665 000
0.07635 007640 602USDJPMOrGAN ChASE & CO 2.95% 01/10/2026675 000
0.232 147 2242 222 015USDJPMOrGAN ChASE & CO 3.9% 15/07/20252 125 000
0.494 654 0744 675 000USDJPMOrGAN ChASE BANK NA FrN 01/02/20214 675 000
0.423 950 5953 950 000USDJPMOrGAN ChASE BANK NA FrN 13/02/20203 950 000
0.131 225 8241 260 383USDKAISEr FOUNDATION hOSPITALS 3.15% 01/05/20271 265 000
0.02148 281154 334USDKANSAS CITY POWEr & LIGhT CO 3.15% 15/03/2023150 000
0.0149 76249 822USDKANSAS CITY POWEr & LIGhT CO 3.65% 15/08/202550 000
0.0149 81351 703USDKFC hOLDING CO/PIZZA hUT hOLDINGS LLC/TACO BELL OF AMErICA LLC

- 144A - 5% 01/06/2024
50 000

0.0149 94050 605USDKFC hOLDING CO/PIZZA hUT hOLDINGS LLC/TACO BELL OF AMErICA LLC
- 144A - 5.25% 01/06/2026

50 000

0.01100 667101 321USDKINDEr MOrGAN ENErGY PArTNErS LP 4.25% 01/09/2024100 000
0.06535 587555 085USDKINDEr MOrGAN INC/DE - 144A - 5.625% 15/11/2023500 000
0.111 028 5461 046 335USDKINDEr MOrGAN INC/DE 5.3% 01/12/20341 000 000
0.06526 846548 610USDKINDEr MOrGAN INC/DE 5.55% 01/06/2045500 000
0.111 001 8311 000 000USDKrAFT hEINZ FOODS CO FrN 09/08/20191 000 000
0.11999 0631 000 120USDKrAFT hEINZ FOODS CO 2% 02/07/20181 000 000
0.05498 584497 795USDKrAFT hEINZ FOODS CO 3.95% 15/07/2025500 000
0.05517 579538 110USDKrAFT hEINZ FOODS CO 4.375% 01/06/2046565 000
0.0040 88639 842USDKrAFT hEINZ FOODS CO 5.2% 15/07/204540 000
0.05516 469536 719USDLEVEL 3 FINANCING INC 5.125% 01/05/2023525 000
0.0199 644100 400USDLEVEL 3 FINANCING INC 5.375% 15/01/2024102 000
0.01100 345103 000USDLEVEL 3 FINANCING INC 5.625% 01/02/2023100 000
0.272 533 8722 588 400USDLG&E & KU ENErGY LLC 3.75% 15/11/20202 500 000
0.111 048 0341 058 760USDLLOYDS BANK PLC 5.8% 13/01/20201 000 000
0.121 154 3411 195 000USDLLOYDS BANKING GrOUP PLC FrN 07/11/20231 195 000
0.292 740 2452 747 112USDLOCKhEED MArTIN COrP 1.85% 23/11/20182 750 000
0.05465 859481 977USDL3 TEChNOLOGIES INC 4.75% 15/07/2020450 000
0.09891 328924 139USDL3 TEChNOLOGIES INC 4.95% 15/02/2021854 000
0.211 991 9741 999 720USDMACQUArIE BANK LTD - 144A - 2.6% 24/06/20192 000 000
0.06590 250600 000USDMATThEWS INTErNATIONAL COrP - 144A - 5.25% 01/12/2025600 000
0.01110 125106 750USDMETLIFE INC 6.4% 15/12/2036100 000
0.151 379 3371 391 223USDMETrOPOLITAN EDISON CO - 144A - 4% 15/04/20251 360 000
0.05509 112529 875USDMGM GrOWTh PrOPErTIES OPErATING PArTNErShIP LP / MGP

FINANCE CO-ISSUEr INC 4.5% 15/01/2028
540 000

0.04372 600386 663USDMGM GrOWTh PrOPErTIES OPErATING PArTNErShIP LP / MGP
FINANCE CO-ISSUEr INC 5.625% 01/05/2024

360 000

0.07646 817664 787USDMIDAMErICAN ENErGY CO 3.1% 01/05/2027665 000
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Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.111 057 0131 097 850USDMIDAMErICAN ENErGY CO 4.25% 01/05/20461 000 000
0.0175 43079 498USDMOLINA hEALThCArE INC 5.375% 15/11/202276 000
0.262 448 3782 468 200USDMONDELEZ INTErNATIONAL hOLDINGS NEThErLANDS BV - 144A - 1.625%

28/10/2019
2 500 000

0.121 143 9831 148 199USDMONSANTO CO 1.85% 15/11/20181 150 000
0.06600 508600 000USDMOODY’S COrP FrN 04/09/2018600 000
0.282 683 4572 683 637USDMOrGAN STANLEY FrN 14/02/20202 675 000
0.02210 895210 636USDMOrGAN STANLEY FrN 22/07/2022210 000
0.10979 907989 990USDMOrGAN STANLEY 3.625% 20/01/20271 000 000
0.01126 190127 501USDMOrGAN STANLEY 3.875% 29/04/2024125 000
0.0152 54955 478USDMOrGAN STANLEY 5.5% 24/07/202050 000
0.484 674 8144 728 075USDMOrGAN STANLEY 5.625% 23/09/20194 500 000
0.282 650 0002 795 106USDMOrGAN STANLEY 6.625% 01/04/20182 650 000
0.323 039 5823 165 714USDMOrGAN STANLEY 7.3% 13/05/20192 900 000
0.09881 250923 175USDMULTI-COLOr COrP - 144A - 4.875% 01/11/2025940 000
0.08766 281776 675USDNATIONWIDE MUTUAL INSUrANCE CO - VF1 ETF1 - FrN 15/12/2024775 000
0.121 145 0901 163 330USDNEW YOrK CITY TrANSITIONAL FINANCE AUThOrITY FUTUrE TAX

SECUrED rEVENUE 5.267% 01/05/2027
1 000 000

0.10911 836908 842USDNEWELL BrANDS INC 2.15% 15/10/2018915 000
0.01130 000131 250USDNEWFIELD EXPLOrATION CO 5.375% 01/01/2026125 000
0.04348 975346 700USDNEWFIELD EXPLOrATION CO 5.625% 01/07/2024330 000
0.01129 512130 325USDNEXTErA ENErGY CAPITAL hOLDINGS INC 1.649% 01/09/2018130 000
0.10912 000959 800USDNEXTErA ENErGY OPErATING PArTNErS LP - 144A - 4.5% 15/09/2027960 000
0.05458 850462 125USDNGPL PIPECO LLC - 144A - 4.375% 15/08/2022460 000
0.121 123 8971 174 377USDNOrThrOP GrUMMAN COrP 3.25% 15/01/20281 175 000
0.05429 750451 125USDOI EUrOPEAN GrOUP BV - 144A - 4% 15/03/2023450 000
0.181 736 9801 755 757USDONE GAS INC 2.07% 01/02/20191 750 000
0.03239 100241 500USDPArSLEY ENErGY LLC / PArSLEY FINANCE COrP - 144A - 5.25%

15/08/2025
240 000

0.04390 975394 988USDPArSLEY ENErGY LLC / PArSLEY FINANCE COrP - 144A - 5.375%
15/01/2025

390 000

0.01134 663135 000USDPArSLEY ENErGY LLC / PArSLEY FINANCE COrP - 144A - 5.625%
15/10/2027

135 000

0.08805 789830 000USDPENNSYLVANIA ECONOMIC DEVELOPMENT FINANCING AUThOrITY
3.201% 15/11/2027

830 000

0.05471 576499 290USDPENNSYLVANIA ELECTrIC CO - 144A - 3.25% 15/03/2028500 000
0.03257 468271 355USDPENNSYLVANIA ELECTrIC CO 6.625% 01/04/2019250 000
0.06600 750600 000USDPENSKE AUTOMOTIVE GrOUP INC 3.75% 15/08/2020600 000
0.08773 794803 243USDPErNOD rICArD SA - 144A - 4.25% 15/07/2022750 000
0.04416 088424 972USDPErNOD rICArD SA - 144A - 4.45% 15/01/2022400 000
0.0032 34132 618USDPFIZEr INC 4.4% 15/05/204430 000
0.02171 072164 532USDPIEDMONT OPErATING PArTNErShIP LP 3.4% 01/06/2023175 000
0.05472 400493 125USDPILGrIM’S PrIDE COrP - 144A - 5.875% 30/09/2027500 000
0.06584 510591 382USDPLAINS ALL AMErICAN PIPELINE LP / PAA FINANCE COrP 3.85%

15/10/2023
595 000

0.009 96710 223USDPLAINS ALL AMErICAN PIPELINE LP / PAA FINANCE COrP 4.5% 15/12/202610 000
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Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.08805 500825 881USDPLAINS ALL AMErICAN PIPELINE LP / PAA FINANCE COrP 4.65%
15/10/2025

800 000

0.03248 359249 795USDPNC BANK NA 1.7% 07/12/2018250 000
0.161 520 1831 564 650USDPNC BANK NA 3.8% 25/07/20231 500 000
0.03305 841319 000USDPOST hOLDINGS INC - 144A - 5.625% 15/01/2028319 000
0.06533 663561 050USDPOST hOLDINGS INC - 144A - 5.75% 01/03/2027535 000
0.09850 596864 892USDPrOVIDENCE ST JOSEPh hEALTh OBLIGATED GrOUP 2.746% 01/10/2026900 000
0.06584 748632 085USDPUBLIC SErVICE ELECTrIC & GAS CO 9.25% 01/06/2021500 000
0.10961 5971 000 000USDPUBLIC STOrAGE 3.094% 15/09/20271 000 000
0.01108 563112 734USDPUGET ENErGY INC 6% 01/09/2021100 000
0.02199 760203 000USDQUINTILES IMS INC - 144A - 5% 15/10/2026200 000
0.06591 594607 750USDQWEST COrP 6.75% 01/12/2021550 000
0.10975 468959 739USDrAYMOND JAMES FINANCIAL INC 4.95% 15/07/2046900 000
0.121 161 5231 188 683USDrEPUBLIC SErVICES INC 3.8% 15/05/20181 160 000
0.05458 230466 615USDrEYNOLDS GrOUP ISSUEr INC / rEYNOLDS GrOUP ISSUEr LLC /

rEYNOLDS GrOUP ISSUEr LU 5.75% 15/10/2020
467 000

0.03328 656327 844USDrITE AID COrP - 144A - 6.125% 01/04/2023325 000
0.04411 188423 875USDrIVErS PITTSBUrGh BOrrOWEr LP/rIVErS PITTSBUrGh FINANCE

COrP - 144A - 6.125% 15/08/2021
425 000

0.111 059 5391 097 833USDrOChESTEr GAS & ELECTrIC COrP - 144A - 3.1% 01/06/20271 100 000
0.07660 406669 900USDrOCKIES EXPrESS PIPELINE LLC - 144A - 5.625% 15/04/2020635 000
0.07669 319672 300USDrOCKIES EXPrESS PIPELINE LLC - 144A - 6% 15/01/2019657 000
0.01140 585142 301USDrOCKIES EXPrESS PIPELINE LLC - 144A - 6.85% 15/07/2018139 000
0.312 951 9822 997 352USDrOGErS COMMUNICATIONS INC 6.8% 15/08/20182 900 000
0.181 704 2881 732 924USDrUBY PIPELINE LLC - A2 A2 144A - 6% 01/04/20221 725 000
0.05430 375436 000USDSABINE PASS LIQUEFACTION LLC 5.625% 01/03/2025400 000
0.141 334 9071 360 000USDSANTANDEr UK GrOUP hOLDINGS PLC FrN 05/01/20241 360 000
0.0149 55349 922USDSANTANDEr UK GrOUP hOLDINGS PLC 2.875% 16/10/202050 000
0.11997 0181 010 620USDSANTANDEr UK PLC 2.5% 14/03/20191 000 000
0.111 015 4381 056 260USDSBA COMMUNICATIONS COrP - 144A - 4% 01/10/20221 055 000
0.131 240 8671 247 700USDSCrIPPS NETWOrKS INTErACTIVE INC 2.75% 15/11/20191 250 000
0.03243 813257 325USDSEALED AIr COrP - 144A - 5.5% 15/09/2025235 000
0.03245 962247 286USDShIrE ACQUISITIONS INVESTMENTS IrELAND DAC 1.9% 23/09/2019250 000
0.05483 159487 023USDShIrE ACQUISITIONS INVESTMENTS IrELAND DAC 2.4% 23/09/2021500 000
0.07639 298669 473USDSIrIUS XM rADIO INC - 144A - 3.875% 01/08/2022663 000
0.121 136 6851 163 753USDSL GrEEN OPErATING PArTNErShIP LP 3.25% 15/10/20221 165 000
0.02185 810196 930USDSL GrEEN rEALTY COrP 5% 15/08/2018185 000
0.06562 953568 563USDSOFTBANK GrOUP COrP - 144A - 4.5% 15/04/2020550 000
0.0196 399103 342USDSOUThErN CO GAS CAPITAL COrP 3.25% 15/06/2026100 000
0.02204 366213 239USDSOUThWESTErN ELECTrIC POWEr CO - K - 2.75% 01/10/2026220 000
0.05513 894535 600USDSOUThWESTErN ELECTrIC POWEr CO 6.45% 15/01/2019500 000
0.08722 765741 615USDSPECTrA ENErGY PArTNErS LP 4.6% 15/06/2021700 000
0.09889 542900 000USDSPIrE INC 3.543% 27/02/2024900 000
0.08728 923762 673USDSPrINT COMMUNICATIONS INC - 36 FS 144A - 9% 15/11/2018703 000
0.04417 031425 000USDSPrINT COrP 7.625% 01/03/2026425 000
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Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.201 921 6641 947 044USDSPrINT SPECTrUM CO LLC / SPrINT SPECTrUM CO II LLC / SPrINT
SPECTrUM CO III LLC - 144A - 3.36% 20/09/2021

2 210 000

0.212 015 6002 000 000USDSPrINT SPECTrUM CO LLC / SPrINT SPECTrUM CO II LLC / SPrINT
SPECTrUM CO III LLC - 144A - 5.152% 20/03/2028

2 000 000

0.211 991 1901 992 360USDSTrYKEr COrP 2% 08/03/20192 000 000
0.05451 715469 544USDSUGArhOUSE hSP GAMING PrOP MEZZ LP / SUGArhOUSE hSP GAMING

FINANCE COrP - 144A - 5.875% 15/05/2025
473 000

0.111 073 0381 124 814USDSUNOCO LOGISTICS PArTNErS OPErATIONS LP 5.4% 01/10/20471 127 000
0.02219 375203 625USDSUrGErY CENTEr hOLDINGS INC - 144A - 6.75% 01/07/2025225 000
0.09887 484925 000USDTC PIPELINES LP 3.9% 25/05/2027925 000
0.0150 50849 788USDTC PIPELINES LP 4.375% 13/03/202550 000
0.07677 575681 020USDTEAChErS INSUrANCE & ANNUITY ASSOCIATION OF AMErICA - 144A -

4.375% 15/09/2054
680 000

0.06565 490574 463USDTENET hEALThCArE COrP - 144A - 4.625% 15/07/2024586 000
0.02198 000201 000USDTENET hEALThCArE COrP 4.375% 01/10/2021200 000
0.02156 215159 511USDTENET hEALThCArE COrP 4.5% 01/04/2021157 000
0.04408 000417 500USDTENNANT CO 5.625% 01/05/2025400 000
0.05483 750486 305USDTEVA PhArMACEUTICAL FINANCE NEThErLANDS III BV 1.7% 19/07/2019500 000
0.06607 970621 243USDTEXAS EASTErN TrANSMISSION LP - 144A - 2.8% 15/10/2022632 000
0.262 491 9272 500 100USDThErMO FIShEr SCIENTIFIC INC 2.4% 01/02/20192 500 000
0.02209 071212 090USDTIME WArNEr CABLE LLC 5.875% 15/11/2040200 000
0.111 009 4861 027 300USDTIME WArNEr CABLE LLC 6.75% 01/07/20181 000 000
0.05448 583450 000USDTITAN ACQUISITION LTD / TITAN CO-BOrrOWEr LLC - 144A - 7.75%

15/04/2026
450 000

0.0184 89485 000USDT-MOBILE USA INC 4% 15/04/202285 000
0.04356 655372 000USDT-MOBILE USA INC 4.5% 01/02/2026372 000
0.06536 140557 000USDT-MOBILE USA INC 4.75% 01/02/2028557 000
0.10983 8201 000 113USDT-MOBILE USA INC 6.625% 01/04/2023950 000
0.04363 125374 938USDT-MOBILE USA INC 6.836% 28/04/2023350 000
0.06549 088559 646USDTrANSDIGM INCE 14/05/22 - 144A - 7.875% 01/10/2022545 000
0.05503 750500 000USDTrANSMONTAIGNE PArTNErS LP / TLP FINANCE COrP 6.125% 15/02/2026500 000
0.02237 134238 787USDTrANSOCEAN PrOTEUS LTD - 144A - 6.25% 01/12/2024258 000
0.292 720 2932 793 720USDTUCSON ELECTrIC POWEr CO 5.15% 15/11/20212 575 000
0.111 000 4771 000 000USDTYSON FOODS INC FrN 21/08/20201 000 000
0.212 000 4702 000 000USDUBS AG/LONDON - 144A - FrN 28/05/20192 000 000
0.05496 613501 085USDUBS AG/STAMFOrD CT 2.375% 14/08/2019500 000
0.131 248 9581 250 995USDUNITED TEChNOLOGIES COrP FrN 04/05/20181 250 000
0.09818 511835 383USDUNIVErSAL hEALTh SErVICES INC - 144A - 3.75% 01/08/2019818 000
0.01105 016108 469USDUS AIrWAYS 2011-1 CLASS A PASS ThrOUGh TrUST 7.125% 22/10/2023150 000
0.01118 666119 931USDUS AIrWAYS 2012-1 CLASS A PASS ThrOUGh TrUST 5.9% 01/10/2024150 000
0.05512 820504 000USDUSA COMPrESSION PArTNErS LP / USA COMPrESSION FINANCE COrP -

144A - 6.875% 01/04/2026
504 000

0.03298 373298 000USDVALEANT PhArMACEUTICALS INTErNATIONAL - 144A - 9.25% 01/04/2026298 000
0.07626 417642 350USDVALEANT PhArMACEUTICALS INTErNATIONAL INC - 144A - 5.5%

01/11/2025
641 000
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Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.121 178 1301 059 586USDVALEANT PhArMACEUTICALS INTErNATIONAL INC - 144A - 6.125%
15/04/2025

1 362 000

0.04360 500368 224USDVALVOLINE INC 5.5% 15/07/2024350 000
0.121 173 1891 214 336USDVECTrEN UTILITY hOLDINGS INC 5.75% 01/08/20181 161 000
0.191 761 3611 773 997USDVENTAS rEALTY LP / VENTAS CAPITAL COrP 2.7% 01/04/20201 775 000
0.05500 070507 305USDVENTAS rEALTY LP 3.75% 01/05/2024500 000
0.161 560 0791 568 737USDVErEIT OPErATING PArTNErShIP LP 3% 06/02/20191 560 000
0.0014 28714 000USDVErEIT OPErATING PArTNErShIP LP 4.125% 01/06/202114 000
0.0187 96482 482USDVErIZON COMMUNICATIONS INC 3.85% 01/11/2042100 000
0.09832 466816 543USDVErIZON COMMUNICATIONS INC 4.272% 15/01/2036865 000
0.09862 798847 603USDVErIZON COMMUNICATIONS INC 4.5% 10/08/2033850 000
0.0043 53543 766USDVErIZON COMMUNICATIONS INC 4.522% 15/09/204845 000
0.04358 850342 052USDVErIZON COMMUNICATIONS INC 4.812% 15/03/2039350 000
0.05454 346431 605USDVErIZON COMMUNICATIONS INC 4.862% 21/08/2046450 000
0.06589 341601 726USDVErIZON COMMUNICATIONS INC 5.15% 15/09/2023545 000
0.121 141 0421 098 640USDVErIZON COMMUNICATIONS INC 5.25% 16/03/20371 060 000
0.02217 864212 985USDVIACOM INC 3.45% 04/10/2026230 000
0.111 076 5571 119 085USDVIrGINIA ELECTrIC & POWEr CO 2.75% 15/03/20231 100 000
0.02156 183164 584USDWALGrEENS BOOTS ALLIANCE INC 3.45% 01/06/2026165 000
0.10933 684966 295USDWALGrEENS BOOTS ALLIANCE INC 3.8% 18/11/2024945 000
0.343 235 2583 266 202USDWEA FINANCE LLC / WESTFIELD UK & EUrOPE FINANCE PLC - 144A - 2.7%

17/09/2019
3 250 000

0.03301 875312 406USDWELLCArE hEALTh PLANS INC 5.25% 01/04/2025300 000
0.312 917 8242 999 135USDWELLS FArGO & CO - MTN - FrN 22/05/20282 984 000
0.373 471 9233 586 144USDWELLS FArGO & CO 2.625% 22/07/20223 585 000
0.131 263 4371 313 944USDWELLS FArGO & CO 3% 22/04/20261 345 000
0.131 218 7491 238 169USDWELLS FArGO & CO 3% 23/10/20261 300 000
0.01118 163121 349USDWELLS FArGO & CO 3.55% 29/09/2025120 000
0.312 969 6452 984 460USDWELLS FArGO BANK NA 2.15% 06/12/20193 000 000
0.312 974 9602 997 480USDWELLS FArGO BANK NA 2.4% 15/01/20203 000 000
0.0152 13654 806USDWELLTOWEr INC - 2 B - 4.95% 15/01/202150 000
0.01126 366129 516USDWELLTOWEr INC 4.125% 01/04/2019125 000
0.10944 892984 567USDWESTrOCK CO - 144A - 3.375% 15/09/2027985 000
0.0039 85537 984USDWILLIAMS PArTNErS LP 3.6% 15/03/202240 000
0.111 036 6871 044 210USDWILLIAMS PArTNErS LP 5.25% 15/03/20201 000 000
0.141 350 9751 374 637USDWM WrIGLEY Jr CO - 144A - 2.9% 21/10/20191 350 000
0.03295 500291 000USDWYNN LAS VEGAS LLC / WYNN LAS VEGAS CAPITAL COrP - 144A - 5.25%

15/05/2027
300 000

0.04385 140406 015USDZAYO GrOUP LLC / ZAYO CAPITAL INC - 144A - 5.75% 15/01/2027393 000
0.05507 311530 201USD1011778 BC ULC / NEW rED FINANCE INC - 144A - 4.25% 15/05/2024529 000
0.111 036 7071 036 790USD21ST CENTUrY FOX AMErICA INC 6.9% 01/03/20191 000 000

36.34344 776 673351 153 707Total Bonds
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Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

Shares

0.0027 25174 099USDhOMEr CITY GENErATION1 603

0.0027 25174 099Total Shares

Loans

0.09832 466832 167USDDELL INTErNATIONAL LLC TL A3 1L FrN 31/12/2018832 167.01
0.01100 257100 000USDFIrST DATA COrPOrATION TL 1L 26/04/2024 FrN 26/04/2024100 000
0.0165 80067 639USDhOMEr CITY GENErATION B 1L FrN 08/02/202372 948.75
0.04383 075383 867USDVENTAS rEALTY TL A 03/08/2020 FrN 03/08/2020385 000

0.151 381 5981 383 673Total Loans

Mortgages and Asset Backed securities

0.06561 878517 890USDAAMES MOrTGAGE INVESTMENT TrUST 2006-1 - A4 - FrN 25/04/2036566 000
0.131 269 1161 242 930USDABFC 2006-OPT1 TrUST - A2 - FrN 25/09/203616 760 000
0.03308 302303 134USDACCESS GrOUP INC 2015-1 - A - FrN 25/07/2056530 000
0.03300 213256 134USDACCrEDITED MOrTGAGE LOAN TrUST 2007-1 - 1 A4 - FrN 25/02/2037315 000
0.08735 761681 168USDACE SECUrITIES COrP hOME EQUITY LOAN TrUST SErIES 2006-hE1 -

7A B - FrN 25/02/2036
950 000

0.07671 272596 000USDACE SECUrITIES COrP hOME EQUITY LOAN TrUST SErIES 2006-OP1 -
A2D - FrN 25/04/2036

800 000

0.03241 688233 837USDADJUSTABLE rATE MOrTGAGE TrUST 2005-4 - 5A1 - FrN 25/08/20352 889 000
0.121 151 4981 150 000USDAIMCO CLO SErIES 2014-A - A Ar - FrN 20/07/20261 150 000
0.161 522 6671 464 801USDALTErNATIVE LOAN TrUST 2005-43 - 1A3 - FrN 25/10/203511 500 000
0.252 341 5172 303 126USDAMErICAN hOME MOrTGAGE INVESTMENT TrUST 2005-1 - 1 6A - FrN

25/06/2045
26 000 000

0.08784 128752 719USDAMErIQUEST MOrTGAGE SECUrITIES INC ASSET BACKED PASS-
ThrOUGh CTFS SEr 2005-r11 - M1  - FrN 25/01/2036

775 000

0.201 938 4401 903 764USDAMErIQUEST MOrTGAGE SECUrITIES INC ASSET-BACKED PASS-
ThrOUGh CTFS SEr 2005-r5 - r5M3 - FrN 25/07/2035

1 930 000

0.06575 670575 000USDArES XXIX CLO LTD - 1A A1r - FrN 17/04/2026575 000
0.424 003 8663 955 000USDArGENT SECUrITIES INC ASSET-BACKED PASS-ThrOUGh CErTIFICATES

SErIES 2005-W2 FrN 25/10/2035
4 000 000

0.121 166 0301 153 649USDASSET BACKED SECUrITIES COrP hOME EQUITY LOAN TrUST SErIES
NC 2006-hE4 - A2 - FrN 25/05/2036

23 180 000

0.121 171 5171 170 350USDBABSON CLO LTD 2014-I - A A1r - FrN 20/07/20251 170 000
0.05480 608480 000USDBABSON CLO LTD 2014-III - 3A Ar - FrN 15/01/2026480 000
0.05429 055428 453USDBALLYrOCK CLO 2016-1 LTD - A A  - FrN 15/10/2028425 000
0.111 049 7931 068 209USDBAMLL TrUST 2011-FShN 4.42% 11/07/20331 005 000
0.0168 61866 801USDBANC OF AMErICA ALTErNATIVE LOAN TrUST 2005-10 - 3CB1 - 6%

25/11/2035
460 000

0.353 364 8823 351 688USDBANC OF AMErICA COMMErCIAL MOrTGAGE TrUST 2007-3 FrN
10/06/2049

3 290 000

0.201 931 1191 928 477USDBANC OF AMErICA COMMErCIAL MOrTGAGE TrUST 2007-5 - AJ - FrN
10/02/2051

2 300 000

0.01136 525126 868USDBANC OF AMErICA FUNDING 2006-D TrUST - PW16 AAB - FrN 20/05/20361 100 000
0.09851 777839 290USDBANC OF AMErICA FUNDING 2006-G TrUST - 1A A1 - FrN 20/07/20362 000 000
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Mortgages and Asset Backed securities (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.0188 53584 420USDBANC OF AMErICA FUNDING 2006-3 TrUST - 4A13 - 5.5% 25/03/2036300 000
0.464 329 6684 354 512USDBANC OF AMErICA FUNDING 2014-r6 TrUST FrN 26/07/20364 634 000
0.151 407 6381 436 698USDBANC OF AMErICA FUNDING 2016-r1 TrUST - r1 A1 - FrN 25/03/20402 200 000
0.232 157 1382 155 000USDBArINGS CLO LTD 2013-I FrN 20/01/20282 155 000
0.0154 08052 520USDBAYVIEW COMMErCIAL ASSET TrUST 2004-2 FrN 25/08/2034825 000
0.08764 549778 477USDBBCMS TrUST 2013-TYSN 3.7562% 05/09/2032750 000
0.02169 664173 869USDBCAP LLC 2011-rr3 TrUST - 5A3 - FrN 27/11/2037820 000
0.232 148 1472 144 622USDBCAP LLC 2011-rr4-I TrUST - 1A3 - FrN 26/03/20367 498 000
0.141 337 5211 320 640USDBCAP LLC 2014-rr1 TrUST - 3A3 - FrN 26/03/20372 350 000
0.252 404 2742 362 500USDBCAP LLC 2014-rr5 TrUST - 1A4 - FrN 26/01/20362 500 000
0.393 664 0273 596 476USDBEAr STEArNS ALT-A TrUST 2004-11 FrN 25/11/20344 275 000
0.121 091 3251 006 500USDBEAr STEArNS ALT-A TrUST 2005-1 - 1 M1 - FrN 25/01/20351 100 000
0.0164 27262 061USDBEAr STEArNS ALT-A TrUST 2005-2 - 2A A3L - FrN 25/04/2035700 000
0.08772 309775 962USDBEAr STEArNS ArM TrUST 2005-1 - 2A1 - FrN 25/03/20359 200 000
0.343 203 5293 142 032USDBEAr STEArNS ArM TrUST 2006-4 FrN 25/10/203615 870 000
0.222 068 1962 127 031USDBEAr STEArNS COMMErCIAL MOrTGAGE SECUrITIES TrUST 2004-

PWr4 - G - FrN 11/06/2041
2 000 000

0.08740 837744 235USDBEAr STEArNS COMMErCIAL MOrTGAGE SECUrITIES TrUST 2005-
TOP18 - E - FrN 13/02/2042

1 100 000

0.434 061 4293 987 748USDBEAr STEArNS MOrTGAGE FUNDING TrUST 2006-Ar5 FrN 25/01/203712 700 000
0.363 387 1503 366 193USDBEAr STEArNS MOrTGAGE FUNDING TrUST 2007-Ar3 - 21A1 - FrN

25/04/2037
10 160 000

0.09845 155763 688USDBEAr STEArNS MOrTGAGE FUNDING TrUST 2007-Ar4 - 1A1 - FrN
25/09/2047

3 250 000

0.191 801 9061 801 440USDBLUEMOUNTAIN CLO 2014-2 LTD FrN 20/07/20261 800 000
0.01125 787125 000USDBLUEMOUNTAIN CLO 2015-1 LTD FrN 13/04/2027125 000
0.373 554 8193 540 016USDCArrINGTON MOrTGAGE LOAN TrUST SErIES 2005-NC4 FrN 25/09/20353 550 000
0.504 742 7244 713 000USDCArrINGTON MOrTGAGE LOAN TrUST SErIES 2005-NC5 FrN 25/10/20354 740 000
0.232 154 4452 107 900USDCArrINGTON MOrTGAGE LOAN TrUST SErIES 2005-OPT2 - M4 - FrN

25/05/2035
2 140 000

0.03279 016179 935USDCArrINGTON MOrTGAGE LOAN TrUST SErIES 2006-NC3 - A3 - FrN
25/08/2036

300 000

0.08730 215672 136USDC-BASS MOrTGAGE LOAN TrUST 2007-CB2 - A2C - FrN 25/02/20371 410 000
0.02199 767188 325USDC-BASS MOrTGAGE LOAN TrUST 2007-CB2 - LC1A A2 - FrN 25/02/2037450 000
0.04345 609308 998USDC-BASS 2006-CB9 TrUST - A4 - FrN 25/11/2036810 000
0.181 693 5811 538 241USDC-BASS 2006-CB9 TrUST - rS2 A3 - FrN 25/11/20364 015 000
0.01114 404111 414USDCD 2006-CD3 MOrTGAGE TrUST - AM - 5.648% 15/10/2048150 000
0.242 256 8852 259 145USDCEDAr FUNDING II CLO LTD FrN 09/06/20302 240 000
0.06616 136621 003USDCEDAr FUNDING V CLO LTD FrN 17/07/2028615 000
0.121 105 2131 109 281USDCEDAr FUNDING VI CLO LTD - 6A A1 - FrN 20/10/20281 100 000
0.05439 279444 813USDCGBAM COMMErCIAL MOrTGAGE TrUST 2015-SMrT - A - 2.808%

10/04/2028
440 000

0.0038 19037 720USDChASE MOrTGAGE FINANCE TrUST SErIES 2007-A1 - 5A1 - FrN
25/02/2037

625 000

0.01101 69785 627USDChASEFLEX TrUST SErIES 2006-2 - A2B - FrN 25/09/2036500 000
0.363 437 6913 387 313USDChL MOrTGAGE PASS-ThrOUGh TrUST 2004-25 FrN 25/02/203553 153 000
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Mortgages and Asset Backed securities (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.0190 08987 686USDCIM TrUST 2015-4AG - A1 - FrN 25/10/2057150 000
0.343 200 8253 247 107USDCIM TrUST 2017-7 FrN 25/04/20573 600 000
0.444 153 4394 158 395USDCIM 2017-8 A1 3% 25/12/20654 500 000
0.0165 50165 690USDCIT EDUCATION LOAN TrUST 2007-1 - M15 A - FrN 25/03/2042200 000
0.0175 350164 441USDCITIGrOUP COMMErCIAL MOrTGAGE TrUST 2012-GC8 - XA - FrN

10/09/2045
1 760 000

0.413 881 1093 960 977USDCITIGrOUP COMMErCIAL MOrTGAGE TrUST 2015-P1 3.039% 15/09/20483 875 000
0.03309 326302 235USDCITIGrOUP MOrTGAGE LOAN TrUST INC - KS02 A - FrN 25/07/20371 439 600
0.03305 073298 743USDCITIGrOUP MOrTGAGE LOAN TrUST INC - K009 A2 - FrN 25/11/2036875 000
0.343 179 5833 188 006USDCITIGrOUP MOrTGAGE LOAN TrUST INC - WFh1 M3 - FrN 25/01/20363 190 000
0.343 217 5553 105 609USDCITIGrOUP MOrTGAGE LOAN TrUST INC - WFh2 M1 - FrN 25/08/20363 170 000
0.08730 199680 802USDCITIGrOUP MOrTGAGE LOAN TrUST 2005-3 - 2A4 - FrN 25/08/20356 750 000
0.0176 96881 046USDCITIGrOUP MOrTGAGE LOAN TrUST 2005-8 - 1A2A - FrN 25/10/2035450 000
0.02217 868204 921USDCITIGrOUP MOrTGAGE LOAN TrUST 2006-Ar3 - FF18 A2D - FrN

25/06/2036
1 039 950

0.111 048 6201 040 534USDCITIGrOUP MOrTGAGE LOAN TrUST 2006-hE1 - M2   - FrN 25/01/20362 645 000
0.161 470 6311 451 710USDCOLLEGE LOAN COrP TrUST I - 2 B - FrN 15/01/20373 400 000
0.121 150 7651 153 477USDCOLT 2017-1 MOrTGAGE LOAN TrUST - 1 A1 - FrN 27/05/20472 000 000
0.181 663 7641 689 125USDCOMM 2012-CCrE2 MOrTGAGE TrUST - ASB - 2.752% 15/08/20452 181 000
0.06564 369641 888USDCOMM 2012-CCrE3 MOrTGAGE TrUST - Cr3 XA - FrN 15/10/204510 550 000
0.0041 19463 779USDCOMM 2012-CCrE4 MOrTGAGE TrUST - XA - FrN 15/10/2045820 000
0.03291 139391 571USDCOMM 2012-CCrE5 MOrTGAGE TrUST - XA - FrN 10/12/20456 750 000
0.10931 329936 684USDCOMM 2013-CCrE10 MOrTGAGE TrUST 2.972% 10/08/2046930 000
0.03282 137362 496USDCOMM 2013-CCrE13 MOrTGAGE TrUST - XA - FrN 10/12/20239 600 000
0.06544 020549 792USDCOMM 2013-CCrE9 MOrTGAGE TrUST - A2 - 3.055% 10/07/20453 505 627
0.131 277 5071 298 687USDCOMM 2013-LC13 MOrTGAGE TrUST - A2 - 3.009% 10/08/20461 650 000
0.07670 564878 633USDCOMM 2013-LC6 MOrTGAGE TrUST - XA - FrN 10/01/204618 500 000
0.514 841 8224 844 796USDCOMM 2013-WWP MOrTGAGE TrUST - A2 - 3.4244% 10/03/20314 745 000
0.302 823 7092 815 420USDCOMM 2013-WWP MOrTGAGE TrUST 3.5442% 10/03/20312 750 000
0.232 139 4602 169 152USDCOMM 2014-CCrE16 MOrTGAGE TrUST - A2 - 3.042% 10/04/20472 133 000
0.08748 255771 116USDCOMM 2014-277P MOrTGAGE TrUST - A - FrN 10/08/2049734 970
0.04395 400395 694USDCOrE INDUSTrIAL TrUST 2015-TEXW 3.077% 10/02/2034395 000
0.434 097 2364 067 541USDCOUNTrYWIDE ASSET-BACKED CErTIFICATES - AB2 M2 - FrN 25/05/20364 065 000
0.02173 871160 234USDCrEDIT-BASED ASSET SErVICING & SECUrITIZATION LLC - CB2 - FrN

25/12/2036
950 000

0.232 198 5642 102 400USDCrEDIT-BASED ASSET SErVICING & SECUrITIZATION LLC - CB4 M2 - FrN
25/07/2035

2 190 000

0.181 709 8211 762 073USDCSAIL 2015-C1 COMMErCIAL MOrTGAGE TrUST - C1 ASB - 3.3512%
15/04/2050

1 703 000

0.01122 667120 233USDCSFB MOrTGAGE-BACKED PASS-ThrOUGh CErTIFICATES SErIES 2004-
Ar5 - Ar5 2A1 - FrN 25/06/2034

3 300 000

0.242 285 8682 302 698USDCSMC SErIES 2010-3r LTD - 2A3 - FrN 26/12/20362 230 000
0.353 337 3223 410 100USDCSMC SErIES 2010-8r FrN 26/12/20353 368 000
0.121 182 0361 181 453USDCSMC SErIES 2011-5r - 2A1 - FrN 27/08/20463 300 000
0.141 360 5611 359 452USDCSMC SErIES 2015-2r - 1A1 - 3% 27/08/20373 442 000
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Mortgages and Asset Backed securities (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.141 300 5081 298 973USDCSMC SErIES 2015-4r - 5A1 - 3% 27/10/20363 190 000
0.333 140 2053 151 969USDCWABS ASSET-BACKED CErTIFICATES TrUST 2005-4 - MV4 - FrN

25/10/2035
3 150 000

0.292 727 1342 829 614USDDBrr 2011-LC2 TrUST - A4A - 4.537% 12/05/20212 650 000
0.111 015 3131 011 935USDDEEPhAVEN rESIDENTIAL MOrTGAGE TrUST 2017-1 - A A1 - FrN

26/12/2046
1 850 000

0.0185 98574 950USDDEUTSChE ALT-A SECUrITIES MOrTGAGE LOAN TrUST SErIES 2006-Ar3
- A1 - FrN 25/08/2036

650 000

0.201 903 0991 900 000USDDrYDEN XXV SENIOr LOAN FUND - 25A Arr - FrN 15/10/20271 900 000
0.111 061 1511 060 500USDEATON VANCE CLO 2014-1 LTD - A Ar - FrN 15/07/20261 060 000
0.0044 47844 584USDEDUCATIONAL FUNDING OF ThE SOUTh INC - 1A - FrN 25/03/2036105 000
0.10935 488964 485USDFANNIE MAE POOL - AL0290 - 4.446% 01/04/20211 170 000
0.242 301 4892 381 723USDFANNIE MAE POOL - AL1848 - 3.017% 01/04/20222 535 000
0.111 019 8531 047 902USDFANNIE MAE POOL - AM6602 - 2.63% 01/09/20211 025 000
0.0160 14562 427USDFANNIE MAE POOL - AN0026 - 3.48% 01/11/203560 000
0.01103 314106 001USDFANNIE MAE POOL - AN0564 - 3.2% 01/03/2031105 000
0.01103 406106 181USDFANNIE MAE POOL - AN0971 - 3.11% 01/02/2028105 000
0.0039 83540 956USDFANNIE MAE POOL - AN0976 - 3.259% 01/02/202840 000
0.01100 876109 415USDFANNIE MAE POOL - AN1151 - 3.2% 01/03/2031105 000
0.02150 714159 581USDFANNIE MAE POOL - AN2799 - 2.21% 01/09/2026160 000
0.161 531 8471 565 800USDFANNIE MAE POOL - AN5676 - 3.25% 01/06/20291 530 000
0.201 875 7971 910 073USDFANNIE MAE POOL - 109373 - FrN 01/12/20312 500 000
0.009 84810 187USDFANNIE MAE POOL - 160466 - 6.29% 01/08/20181 500 000
0.272 592 6582 691 076USDFANNIE MAE POOL - 3A B - 4.381% 01/06/20213 445 000
0.181 732 5821 747 758USDFANNIE MAE POOL - 386483 - 7.59% 01/04/20212 194 800
0.05447 911465 119USDFANNIE MAE POOL - 463146 - 4.52% 01/08/2019510 000
0.09863 135902 701USDFANNIE MAE POOL - 463617 - 4.91% 01/10/2019960 000
0.383 591 5573 657 298USDFANNIE MAE POOL - 465647 - 3.98% 01/08/20203 900 000
0.01114 353119 831USDFANNIE MAE POOL - 467144 - 4.25% 01/01/2021125 000
0.01121 469126 296USDFANNIE MAE POOL - 468272 - 3.83% 01/07/2021125 000
0.0175 00079 907USDFANNIE MAE POOL - 468871 - 3.9% 01/08/202185 000
0.191 791 6371 840 306USDFANNIE MAE POOL - 469640 - 3.17% 01/11/20212 305 000
0.08780 417796 514USDFANNIE MAE POOL - 469679 - 2.96% 01/11/2018780 000
0.05472 071481 455USDFANNIE MAE POOL - 469688 - 3.38% 01/12/2021500 000
0.10957 675986 717USDFANNIE MAE POOL - 471342 - 2.85% 01/05/20221 070 145
0.02210 736217 193USDFANNIE MAE POOL - 958777 - 4.43% 01/05/2019231 000
0.0037 90838 351USDFANNIE MAE POOL 2.82% 01/06/202240 000
0.111 078 5531 115 079USDFANNIE MAE POOL 3.416% 01/10/20201 495 000
0.09847 378851 550USDFANNIE MAE POOL 3.49% 25/02/2033840 000
0.08716 610735 764USDFANNIE MAE POOL 3.619% 01/12/20201 000 000
0.01121 571128 048USDFANNIE MAE POOL 3.666% 01/10/2020185 000
0.09840 876867 750USDFANNIE MAE POOL 3.762% 01/12/20201 100 000
0.151 418 1021 434 928USDFANNIE MAE POOL 3.84% 01/07/20211 475 000
0.201 899 2221 922 738USDFANNIE MAE POOL 4.01% 01/09/20212 040 000
0.08742 702766 338USDFANNIE MAE POOL 4.283% 01/01/20211 065 000
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68The accompanying notes form an integral part of these financial statements.

Mortgages and Asset Backed securities (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.0032 76934 942USDFANNIE MAE POOL 4.41% 01/05/202135 000
0.08735 909767 047USDFANNIE MAE POOL 4.73% 01/02/20201 800 000
0.252 401 5562 402 217USDFANNIE MAE rEMICS - CF - FrN 25/07/20432 370 000
0.02210 282217 783USDFANNIE MAE-ACES - M1 A2 - 4.287% 25/07/2019331 000
0.02188 416188 680USDFANNIE MAE-ACES - M11 FA - FrN 25/08/20192 500 000
0.131 277 0701 502 829USDFANNIE MAE-ACES - M11 X2 - FrN 25/07/203928 500 000
0.0174 72174 757USDFANNIE MAE-ACES - M14 FA - FrN 25/08/2018175 000
0.05497 696642 790USDFANNIE MAE-ACES - M14 X2 - FrN 25/09/202236 000 000
0.04355 638472 464USDFANNIE MAE-ACES - M16 X - FrN 25/09/202215 000 000
0.0038 55269 496USDFANNIE MAE-ACES - M17 X2 - FrN 25/11/20223 305 000
0.0168 03369 914USDFANNIE MAE-ACES - M2 A3 - 4.001% 25/01/2019126 000
0.002 66447 073USDFANNIE MAE-ACES - M2 X - FrN 25/01/20192 045 000
0.0018 58447 286USDFANNIE MAE-ACES - M2 X - FrN 25/02/20221 200 000
0.03301 091413 833USDFANNIE MAE-ACES - M2X3 - FrN 25/04/20366 500 000
0.0148 249124 449USDFANNIE MAE-ACES - M4 X - FrN 25/06/20205 730 000
0.02147 791264 230USDFANNIE MAE-ACES - M4 X1 - FrN 25/04/202212 200 000
0.06606 6951 135 630USDFANNIE MAE-ACES - M4 X2 - FrN 25/01/203911 000 000
0.006 93220 927USDFANNIE MAE-ACES - M5 X - FrN 25/07/2020895 000
0.0019 52750 282USDFANNIE MAE-ACES - M5 X - FrN 25/07/2021910 000
0.0028 94981 944USDFANNIE MAE-ACES - M6 X2 - FrN 25/05/20217 185 000
0.0192 42693 398USDFANNIE MAE-ACES - M7 A2 - 2.578% 25/09/2018400 000
0.0033 85833 902USDFANNIE MAE-ACES - M8 FA - FrN 25/05/2018870 000
0.02190 343190 553USDFANNIE MAE-ACES FrN 25/11/2023250 000
0.191 772 6221 800 082USDFANNIE MAE-ACES 2.986% 25/07/20271 780 000
0.181 726 5171 724 114USDFhLMC MULTIFAMILY STrUCTUrED PASS ThrOUGh CErTIFICATES - A -

FrN 25/04/2020
2 698 000

0.0026 87028 129USDFhLMC MULTIFAMILY STrUCTUrED PASS ThrOUGh CErTIFICATES - A1 -
3.1942% 25/12/2019

120 000

0.01103 415104 296USDFhLMC MULTIFAMILY STrUCTUrED PASS ThrOUGh CErTIFICATES - KJ04
A1 - 1.376% 25/10/2020

220 000

0.02162 828166 209USDFhLMC MULTIFAMILY STrUCTUrED PASS ThrOUGh CErTIFICATES - KJ05
A1 - 1.418% 25/05/2021

225 000

0.0018 56743 484USDFhLMC MULTIFAMILY STrUCTUrED PASS ThrOUGh CErTIFICATES -
KSCT AX - FrN 25/01/2020

1 610 000

0.0025 33257 114USDFhLMC MULTIFAMILY STrUCTUrED PASS ThrOUGh CErTIFICATES - K005
AX - FrN 25/11/2019

1 500 000

0.02148 590157 846USDFhLMC MULTIFAMILY STrUCTUrED PASS ThrOUGh CErTIFICATES - K006
A2 - 4.251% 25/01/2020

145 000

0.222 117 8432 073 406USDFIrST FrANKIN MOrTGAGE LOAN TrUST 2006-FF4 - A3 - FrN 25/03/20362 150 000
0.01102 44397 642USDFIrST FrANKLIN MOrTGAGE LOAN TrUST SErIES 2007-FF2 - A2C - FrN

25/03/2037
300 000

0.565 242 1465 242 008USDFIrST FrANKLIN MOrTGAGE LOAN TrUST 2006-FF14 FrN 25/10/203611 988 909
0.01105 325103 370USDFIrST hOrIZON ALTErNATIVE MOrTGAGE SECUrITIES TrUST 2004-AA6 -

2 A4 - FrN 25/01/2035
1 200 000

0.03271 998256 332USDFIrST hOrIZON ALTErNATIVE MOrTGAGE SECUrITIES TrUST 2005-AA10
FrN 25/12/2035

2 640 000
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69The accompanying notes form an integral part of these financial statements.

Mortgages and Asset Backed securities (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.201 852 3981 778 435USDFIrST hOrIZON MOrTGAGE PASS-ThrOUGh TrUST 2005-Ar4 - 2A1 - FrN
25/10/2035

11 000 000

0.06600 718600 000USDFLAGShIP CLO VIII LTD - 8A Ar - FrN 16/01/2026600 000
0.212 002 0662 002 500USDFLATIrON CLO 2015-1 LTD FrN 15/04/20272 000 000
0.212 020 9252 049 427USDFrEDDIE MAC MULTIFAMILY STrUCTUrED PASS ThrOUGh

CErTIFICATES - J15F - 2.364% 25/07/2020
2 650 000

0.111 062 0111 059 923USDFrEDDIE MAC MULTIFAMILY STrUCTUrED PASS ThrOUGh
CErTIFICATES - KF 34A - FrN 25/08/2024

1 060 000

0.0152 77852 540USDFrEDDIE MAC MULTIFAMILY STrUCTUrED PASS ThrOUGh
CErTIFICATES - KF05 A - FrN 25/09/2021

245 000

0.272 556 7762 555 371USDFrEDDIE MAC MULTIFAMILY STrUCTUrED PASS ThrOUGh
CErTIFICATES - KF08 A - FrN 25/01/2022

6 500 000

0.444 144 4814 144 136USDFrEDDIE MAC MULTIFAMILY STrUCTUrED PASS ThrOUGh
CErTIFICATES - KF08 A - FrN 25/05/2022

9 630 000

0.171 640 0471 642 309USDFrEDDIE MAC MULTIFAMILY STrUCTUrED PASS ThrOUGh
CErTIFICATES - KF15 A - FrN 25/02/2023

2 555 000

0.07651 788651 198USDFrEDDIE MAC MULTIFAMILY STrUCTUrED PASS ThrOUGh
CErTIFICATES - KF23 A - FrN 25/09/2023

850 000

0.08772 494788 240USDFrEDDIE MAC MULTIFAMILY STrUCTUrED PASS ThrOUGh
CErTIFICATES - KJ02 A2 - 2.597% 25/09/2020

1 065 000

0.242 284 1632 319 598USDFrEDDIE MAC MULTIFAMILY STrUCTUrED PASS ThrOUGh
CErTIFICATES - KJ03 A1 - 1.669% 25/01/2021

3 935 000

0.252 339 5722 371 447USDFrEDDIE MAC MULTIFAMILY STrUCTUrED PASS ThrOUGh
CErTIFICATES - KJ13 A1 - 2.055% 25/09/2021

3 055 000

0.0025 58142 874USDFrEDDIE MAC MULTIFAMILY STrUCTUrED PASS ThrOUGh
CErTIFICATES - KS01 X1 - FrN 25/01/2023

865 000

0.191 771 7571 845 292USDFrEDDIE MAC MULTIFAMILY STrUCTUrED PASS ThrOUGh
CErTIFICATES - K003 A4 - 5.053% 25/01/2019

1 935 000

0.01102 954155 981USDFrEDDIE MAC MULTIFAMILY STrUCTUrED PASS ThrOUGh
CErTIFICATES - K008 X3 - FrN 25/08/2020

940 000

0.02168 110248 784USDFrEDDIE MAC MULTIFAMILY STrUCTUrED PASS ThrOUGh
CErTIFICATES - K009 X2 - FrN 25/09/2040

1 495 000

0.0027 81328 004USDFrEDDIE MAC MULTIFAMILY STrUCTUrED PASS ThrOUGh
CErTIFICATES - K010 A1 - 3.32% 25/07/2020

370 000

0.01110 836160 497USDFrEDDIE MAC MULTIFAMILY STrUCTUrED PASS ThrOUGh
CErTIFICATES - K010 X3 - FrN 25/11/2044

1 015 000

0.161 502 1781 509 788USDFrEDDIE MAC MULTIFAMILY STrUCTUrED PASS ThrOUGh
CErTIFICATES - K151 A3 - 3.511% 25/04/2030

1 460 000

0.04388 396659 375USDFrEDDIE MAC MULTIFAMILY STrUCTUrED PASS ThrOUGh
CErTIFICATES - K705 X3 - FrN 25/09/2039

40 000 000

0.02170 898216 274USDFrEDDIE MAC MULTIFAMILY STrUCTUrED PASS ThrOUGh
CErTIFICATES - K724 XAM - FrN 25/11/2023

17 000 000

0.04334 929409 159USDFrEDDIE MAC MULTIFAMILY STrUCTUrED PASS ThrOUGh
CErTIFICATES - Q004 - FrN 25/10/2021

15 600 000

0.007 34620 061USDFrEDDIE MAC MULTIFAMILY STrUCTUrED PASS ThrOUGh
CErTIFICATES - X1 - FrN 25/04/2020

590 000

0.0038 51264 067USDFrEDDIE MAC MULTIFAMILY STrUCTUrED PASS ThrOUGh
CErTIFICATES - X1 - FrN 25/12/2022

1 885 000
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Mortgages and Asset Backed securities (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.02183 565182 928USDFrEDDIE MAC MULTIFAMILY STrUCTUrED PASS ThrOUGh
CErTIFICATES - 1 A2D - FrN 25/08/2023

275 000

0.111 023 5201 057 344USDFrEDDIE MAC MULTIFAMILY STrUCTUrED PASS ThrOUGh
CErTIFICATES - 2 A2B - 3.808% 25/08/2020

1 000 000

0.0043557 946USDFrEDDIE MAC MULTIFAMILY STrUCTUrED PASS ThrOUGh
CErTIFICATES FrN 25/01/2019

550 000

0.625 796 1745 824 987USDFrEDDIE MAC MULTIFAMILY STrUCTUrED PASS ThrOUGh
CErTIFICATES FrN 25/01/2021

6 200 000

0.07654 318736 172USDFrEDDIE MAC MULTIFAMILY STrUCTUrED PASS ThrOUGh
CErTIFICATES FrN 25/05/2040

27 000 000

0.413 933 8523 935 044USDFrEDDIE MAC MULTIFAMILY STrUCTUrED PASS ThrOUGh
CErTIFICATES FrN 25/07/2022

8 520 000

0.0183 39194 076USDFrEDDIE MAC MULTIFAMILY STrUCTUrED PASS ThrOUGh
CErTIFICATES FrN 25/09/2025

2 000 000

0.474 423 6914 420 609USDFrEDDIE MAC MULTIFAMILY STrUCTUrED PASS ThrOUGh
CErTIFICATES FrN 25/09/2026

4 550 000

0.262 504 0012 499 998USDFrEDDIE MAC MULTIFAMILY STrUCTUrED PASS ThrOUGh
CErTIFICATES 2.911% 25/02/2022

2 500 000

0.555 113 2605 099 965USDFrEDDIE MAC MULTIFAMILY STrUCTUrED PASS ThrOUGh
CErTIFICATES 3.498% 25/01/2023

5 000 000

0.292 728 7092 713 936USDFrEDDIE MAC rEMICS - 4638 UF - FrN 15/09/20444 140 000
0.05449 566692 749USDFrEMF 2010-K6 MOrTGAGE TrUST - K6 - FrN 25/12/2046350 000 000
0.04340 125350 027USDFrEMF 2011-K703 MOrTGAGE TrUST - K703 B - FrN 25/07/2044340 000
0.01115 358207 562USDFrEMF 2013-K713 MOrTGAGE TrUST - X2A - 0.1% 25/04/204690 000 000
0.454 251 0044 249 317USDFrEMONT hOME LOAN TrUST 2005-A FrN 25/01/20354 270 000
0.0199 57196 281USDGCO EDUCATION LOAN FUNDING TrUST - A9L - FrN 25/05/2026100 000
0.131 275 0261 244 365USDGE BUSINESS LOAN TrUST 2006-2 - 1 M1 - FrN 15/11/203410 165 000
0.0043 29542 021USDGE BUSINESS LOAN TrUST 2007-1 - A A - FrN 16/04/2035290 000
0.02208 131199 829USDGMACM MOrTGAGE LOAN TrUST 2006-Ar1 - 7A C - FrN 19/04/20361 400 000
0.181 688 6551 718 850USDGOVErNMENT NATIONAL MOrTGAGE ASSOCIATION - 1 D - FrN 16/09/20513 100 000
0.02215 131370 153USDGOVErNMENT NATIONAL MOrTGAGE ASSOCIATION - 10 IO - FrN

16/12/2045
89 000 000

0.0169 480235 285USDGOVErNMENT NATIONAL MOrTGAGE ASSOCIATION - 105 IO - FrN
16/09/2051

33 500 000

0.01102 896104 333USDGOVErNMENT NATIONAL MOrTGAGE ASSOCIATION - 16 C - FrN
16/09/2046

215 000

0.01133 856341 242USDGOVErNMENT NATIONAL MOrTGAGE ASSOCIATION - 22 IX - FrN
16/06/2038

10 000 000

0.02189 086307 425USDGOVErNMENT NATIONAL MOrTGAGE ASSOCIATION - 42 IO - FrN
16/08/2050

94 500 000

0.01102 590103 560USDGOVErNMENT NATIONAL MOrTGAGE ASSOCIATION - 6 BA - FrN
16/10/2044

205 000

0.01112 394302 612USDGOVErNMENT NATIONAL MOrTGAGE ASSOCIATION - 63 IO - FrN
16/05/2050

170 000 000

0.212 018 3312 074 375USDGOVErNMENT NATIONAL MOrTGAGE ASSOCIATION - 67 C - FrN
16/09/2051

2 000 000

0.02217 138274 647USDGOVErNMENT NATIONAL MOrTGAGE ASSOCIATION - 97 IO - FrN
16/04/2052

270 000 000
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Mortgages and Asset Backed securities (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.08781 214838 379USDGOVErNMENT NATIONAL MOrTGAGE ASSOCIATION FrN 01/04/205712 500 000
0.0027 23641 715USDGOVErNMENT NATIONAL MOrTGAGE ASSOCIATION FrN 16/02/20532 500 000
0.06543 947635 534USDGOVErNMENT NATIONAL MOrTGAGE ASSOCIATION FrN 16/03/205534 000 000
0.07654 144753 488USDGOVErNMENT NATIONAL MOrTGAGE ASSOCIATION FrN 16/05/205522 900 000
0.242 308 9342 359 952USDGOVErNMENT NATIONAL MOrTGAGE ASSOCIATION FrN 16/08/20455 000 000
0.292 728 6052 821 604USDGOVErNMENT NATIONAL MOrTGAGE ASSOCIATION FrN 16/09/20443 600 000
0.141 347 0391 383 403USDGOVErNMENT NATIONAL MOrTGAGE ASSOCIATION FrN 16/09/20502 060 000
0.191 826 5131 882 055USDGOVErNMENT NATIONAL MOrTGAGE ASSOCIATION FrN 16/10/20432 030 000
0.02178 072199 688USDGOVErNMENT NATIONAL MOrTGAGE ASSOCIATION FrN 17/04/20513 000 000
0.08751 606793 284USDGOVErNMENT NATIONAL MOrTGAGE ASSOCIATION FrN 20/07/205911 960 000
0.08717 629724 487USDGOVErNMENT NATIONAL MOrTGAGE ASSOCIATION 2.194% 16/10/20373 000 000
0.181 665 1092 128 376USDGOVErNMENT NATIONAL MOrTGAGE ASSOCIATION 5% 20/08/204715 000 000
0.07687 574707 067USDGrACE 2014-GrCE MOrTGAGE TrUST - A - 3.3687% 10/06/2028680 000
0.312 963 9522 836 807USDGrEENPOINT MOrTGAGE FUNDING TrUST 2006-Ar1 - A1A - FrN

25/02/2036
18 400 000

0.06596 876607 361USDGS MOrTGAGE SECUrITIES COrP II - A - 2.706% 10/12/2027735 000
0.121 124 6141 176 449USDGS MOrTGAGE SECUrITIES COrP II FrN 10/02/204623 000 000
0.121 138 8601 174 586USDGS MOrTGAGE SECUrITIES COrP TrUST 2012-ALOhA 3.551% 10/04/20341 120 000
0.111 007 8831 019 432USDGS MOrTGAGE SECUrITIES COrP TrUST 2012-ShOP - A - 2.933%

05/06/2031
1 005 000

0.03294 557419 697USDGS MOrTGAGE SECUrITIES COrP TrUST 2017-GPTX - XCP - FrN
10/05/2034

17 500 000

0.07645 699670 072USDGS MOrTGAGE SECUrITIES TrUST 2010-C2 - A2 - FrN 10/12/2043612 966
0.0155 04877 071USDGS MOrTGAGE SECUrITIES TrUST 2012-GCJ9 - XA - FrN 10/11/20451 000 000
0.272 585 9212 647 633USDGS MOrTGAGE SECUrITIES TrUST 2013-GCJ12 - AAB - 2.678% 10/06/20462 600 000
0.171 615 8271 665 563USDGS MOrTGAGE SECUrITIES TrUST 2013-GCJ14 - A3 - 3.526% 10/08/20461 600 000
0.0022 30344 234USDGS MOrTGAGE SECUrITIES TrUST 2013-GC13 - XA - FrN 10/07/20465 845 000
0.373 513 5693 547 242USDGS MOrTGAGE SECUrITIES TrUST 2013-GC16 - A2 - 3.033% 10/11/20464 040 000
0.07649 531555 978USDGSAMP TrUST 2005-WMC3 - A1B - FrN 25/12/20351 208 000
0.211 951 0621 776 305USDGSAMP TrUST 2005-WMC3 - A2C - FrN 25/12/20352 025 000
0.05471 710447 500USDGSAMP TrUST 2006-hE1 - M1 - FrN 25/01/2036500 000
0.0183 752115 855USDGSr MOrTGAGE LOAN TrUST 2004-12 - 2A1 - FrN 25/12/20349 000 000
0.0026 80424 849USDGSr MOrTGAGE LOAN TrUST 2005-Ar7 - 2A1 - FrN 25/11/2035310 000
0.0041 10339 898USDGSr MOrTGAGE LOAN TrUST 2005-Ar7 - 6A1 - FrN 25/11/2035580 000
0.0175 02772 080USDhArBOrVIEW MOrTGAGE LOAN TrUST 2004-5 - 2A6 - FrN 19/06/2034475 000
0.434 118 1984 116 856USDhArBOrVIEW MOrTGAGE LOAN TrUST 2005-10 FrN 19/11/203526 740 000
0.02159 548147 445USDhArBOrVIEW MOrTGAGE LOAN TrUST 2005-11 - 2A1A - FrN 19/08/20451 576 000
0.363 422 7763 430 684USDhArBOrVIEW MOrTGAGE LOAN TrUST 2005-12 FrN 19/10/203515 758 000
0.373 539 6933 527 262USDhArBOrVIEW MOrTGAGE LOAN TrUST 2005-3 FrN 19/06/203532 855 000
0.02190 420187 751USDhArBOrVIEW MOrTGAGE LOAN TrUST 2005-4 - 3A1 - FrN 19/07/20351 450 000
0.05454 515425 123USDhArBOrVIEW MOrTGAGE LOAN TrUST 2005-9 - 2A1A - FrN 20/06/20356 400 000
0.323 026 9663 011 834USDhArBOrVIEW MOrTGAGE LOAN TrUST 2007-6 - 1A1A - FrN 19/08/20378 400 000
0.272 532 7392 533 061USDIMPAC CMB TrUST SErIES 2004-8 - 2A1 - FrN 25/10/203496 000 000
0.201 855 5041 809 600USDIMPAC CMB TrUST SErIES 2005-4 - 1A1A - FrN 25/05/203527 175 734
0.0191 28187 473USDINDYMAC INDX MOrTGAGE LOAN TrUST 2004-Ar6 - 6A1 - FrN 25/10/20343 000 000
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Mortgages and Asset Backed securities (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.201 898 9371 907 748USDINDYMAC INDX MOrTGAGE LOAN TrUST 2006-Ar19 - 5A1 - FrN
25/08/2036

8 600 000

0.02151 213133 729USDINDYMAC INDX MOrTGAGE LOAN TrUST 2006-Ar3 - 2A1A - FrN
25/03/2036

900 000

0.0032 43833 424USDIrVINE COrE OFFICE TrUST 2013-IrV - A1  - 2.068% 15/05/204860 000
0.09864 671884 953USDIrVINE COrE OFFICE TrUST 2013-IrV - IrV A2 - FrN 15/05/2048870 000
0.02178 737178 649USDJG WENTWOrTh XXII LLC - 3A A  - 3.82% 15/12/2048450 000
0.191 783 7061 737 376USDJ.G. WENTWOrTh XXXVIII LLC - 1A A - 3.99% 15/08/20621 760 000
0.0189 54190 641USDJP MOrGAN ALTErNATIVE LOAN TrUST - A2 3A1 - FrN 25/05/2036500 000
0.02219 958348 584USDJP MOrGAN ChASE COMMErCIAL MOrTGAGE SECUrITIES TrUST 2009-

IWST - XA - FrN 05/12/2027
8 500 000

0.212 037 9032 052 891USDJP MOrGAN ChASE COMMErCIAL MOrTGAGE SECUrITIES TrUST 2009-
IWST FrN 05/12/2027

1 900 000

0.383 586 3953 619 258USDJP MOrGAN ChASE COMMErCIAL MOrTGAGE SECUrITIES TrUST 2009-
IWST FrN 05/12/2027

3 350 000

0.0020 26321 928USDJP MOrGAN ChASE COMMErCIAL MOrTGAGE SECUrITIES TrUST 2010-
CNTr - A2 - 4.311% 05/08/2032

27 500

0.006 12615 403USDJP MOrGAN ChASE COMMErCIAL MOrTGAGE SECUrITIES TrUST 2011-
C3 - XA - FrN 15/02/2046

625 000

0.252 382 1802 397 138USDJP MOrGAN ChASE COMMErCIAL MOrTGAGE SECUrITIES TrUST 2011-
C4 - A3 - 4.1063% 15/07/2046

4 000 000

0.10958 426981 534USDJP MOrGAN ChASE COMMErCIAL MOrTGAGE SECUrITIES TrUST 2011-
C5 - ASB - 3.6775% 15/08/2046

1 300 000

0.01122 881129 723USDJP MOrGAN ChASE COMMErCIAL MOrTGAGE SECUrITIES TrUST 2011-
C5 - C5 A3 - 4.1712% 15/08/2046

145 000

0.0031 46853 337USDJP MOrGAN ChASE COMMErCIAL MOrTGAGE SECUrITIES TrUST 2012-
CIBX - XA - FrN 15/06/2045

1 200 000

0.04344 992482 045USDJP MOrGAN ChASE COMMErCIAL MOrTGAGE SECUrITIES TrUST 2012-
C6 - XA - FrN 15/05/2045

9 520 000

0.0151 33381 878USDJP MOrGAN ChASE COMMErCIAL MOrTGAGE SECUrITIES TrUST 2012-
C8 - XA - FrN 15/10/2045

1 200 000

0.09831 828857 496USDJP MOrGAN ChASE COMMErCIAL MOrTGAGE SECUrITIES TrUST 2012-
hSBC - A - 3.0934% 05/07/2032

845 000

0.07706 0171 018 288USDJP MOrGAN ChASE COMMErCIAL MOrTGAGE SECUrITIES TrUST 2012-
LC9 - XA - FrN 15/12/2047

18 385 000

0.252 330 7172 400 839USDJP MOrGAN ChASE COMMErCIAL MOrTGAGE SECUrITIES TrUST 2013-
C13 - ASB - 3.4137% 15/01/2046

2 408 000

0.0024 04855 094USDJP MOrGAN ChASE COMMErCIAL MOrTGAGE SECUrITIES TrUST 2013-
C13 FrN 15/01/2046

4 900 000

0.131 263 8641 284 349USDJP MOrGAN ChASE COMMErCIAL MOrTGAGE SECUrITIES TrUST 2013-
C16 - A2 - 3.07% 15/12/2046

3 450 000

0.05456 470520 373USDJP MOrGAN ChASE COMMErCIAL MOrTGAGE SECUrITIES TrUST 2013-
C16 FrN 15/12/2046

15 000 000

0.262 502 3842 563 821USDJP MOrGAN ChASE COMMErCIAL MOrTGAGE SECUrITIES TrUST 2013-
LC11 - ASB - 2.5539% 15/04/2046

2 575 000

0.10932 495937 300USDJ.P. MOrGAN ChASE COMMErCIAL MOrTGAGE SECUrITIES TrUST 2018-
BCON 3.7345% 05/01/2031

910 000

0.03259 595229 391USDJP MOrGAN MOrTGAGE ACQUISITION TrUST 2006-Ch1 - M2 - FrN
25/07/2036

265 000
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Mortgages and Asset Backed securities (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.06572 113536 725USDJP MOrGAN MOrTGAGE ACQUISITION TrUST 2006-Ch2 - AF4 - FrN
25/10/2036

1 005 000

0.565 212 5205 005 994USDJP MOrGAN MOrTGAGE ACQUISITION TrUST 2007-Ch3 - A5 - FrN
25/03/2037

5 335 000

0.10981 704974 244USDJP MOrGAN MOrTGAGE ACQUISITION TrUST 2007-Ch4 - A1 - FrN
25/05/2037

5 700 000

0.08792 372812 812USDJP MOrGAN MOrTGAGE ACQUISITION TrUST 2007-hE1 - AF6 - FrN
25/03/2047

1 970 000

0.0168 44158 869USDJP MOrGAN MOrTGAGE TrUST 2006-A7 - 3A2 - FrN 25/01/2037250 000
0.0155 09351 084USDJP MOrGAN MOrTGAGE TrUST 2007-A3 - 2A3 - FrN 25/05/2037225 000
0.02156 414152 193USDJP MOrGAN rESECUrITIZATION TrUST SErIES 2014-6 - 3A1 - FrN

27/07/2046
400 000

0.121 134 9491 098 000USDJP MOrGAN rESECUrITIZATION TrUST SErIES 2015-1 - 3A2 - FrN
27/12/2046

1 200 000

0.0147 59486 061USDJPMBB COMMErCIAL MOrTGAGE SECUrITIES TrUST 2013-C12 - XA - FrN
15/07/2045

3 030 000

0.232 135 3592 176 552USDJPMBB COMMErCIAL MOrTGAGE SECUrITIES TrUST 2013-C14 - A2 -
3.0193% 15/08/2046

3 000 000

0.0010 62120 523USDJPMBB COMMErCIAL MOrTGAGE SECUrITIES TrUST 2013-C14 - XA - FrN
15/08/2046

625 000

0.0039 60171 259USDJPMBB COMMErCIAL MOrTGAGE SECUrITIES TrUST 2013-C15 - XA - FrN
15/11/2045

1 480 000

0.262 476 6372 518 746USDJPMBB COMMErCIAL MOrTGAGE SECUrITIES TrUST 2014-C19 - C19 A2 -
3.0456% 15/04/2047

2 500 000

0.252 360 5382 401 406USDJPMBB COMMErCIAL MOrTGAGE SECUrITIES TrUST 2014-C23 - A2 -
3.1813% 15/09/2047

2 350 000

0.05454 709535 815USDJPMBB COMMErCIAL MOrTGAGE SECUrITIES TrUST 2014-C23 - XA - FrN
15/09/2047

16 500 000

0.09864 702947 518USDJPMBB COMMErCIAL MOrTGAGE SECUrITIES TrUST 2014-C26 FrN
15/01/2048

19 500 000

0.05478 812558 555USDJPMBB COMMErCIAL MOrTGAGE SECUrITIES TrUST 2015-C29 - XA - FrN
15/05/2048

15 000 000

0.08769 166787 532USDLCCM 2014-909 MOrTGAGE TrUST - A - 3.388% 15/05/2031765 000
0.0031 13729 195USDLEhMAN BrOThErS SMALL BALANCE COMMErCIAL MOrTGAGE TrUST

2006-2 - 2A 1A - FrN 25/09/2036
1 575 000

0.08729 520665 907USDLEhMAN XS TrUST SErIES 2005-5N - 3A1A - FrN 25/11/20355 970 000
0.06600 727600 000USDLIMErOCK CLO III LLC - 3A A1r - FrN 20/10/2026600 000
0.0184 90382 090USDLONG BEACh MOrTGAGE LOAN TrUST 2005-2 - M4 - FrN 25/04/2035200 000
0.161 557 6841 511 331USDLUMINENT MOrTGAGE TrUST 2006-6 FrN 25/10/20468 890 000
0.111 081 5441 080 060USDMAGNETITE XII LTD - 12A Ar - FrN 15/04/20271 075 000
0.04400 763401 800USDMAGNETITE XIV LTD FrN 18/07/2028400 000
0.242 289 5102 300 000USDMAGNETITE XVI LTD FrN 18/01/20282 300 000
0.01126 589118 795USDMASTr ASSET BACKED SECUrITIES TrUST 2005-WF1 - M2 - FrN

25/06/2035
318 339

0.10918 620900 612USDMASTr ASSET BACKED SECUrITIES TrUST 2006-hE1 - A4 - FrN
25/01/2036

1 950 000

0.171 579 7001 476 646USDMASTr ASSET BACKED SECUrITIES TrUST 2006-hE5 - A3 - FrN
25/11/2036

3 645 000
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Mortgages and Asset Backed securities (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.343 223 4653 168 561USDMErrILL LYNCh ALTErNATIVE NOTE ASSET TrUST SErIES 2007-OAr2 -
A2 - FrN 25/04/2037

6 800 000

0.0179 35972 469USDMErrILL LYNCh FIrST FrANKLIN MOrTGAGE LOAN TrUST SErIES 2007-
1 - A2B - FrN 25/04/2037

310 000

0.151 420 2411 155 589USDMErrILL LYNCh FIrST FrANKLIN MOrTGAGE LOAN TrUST SErIES 2007-
2 - 1 A - FrN 25/05/2037

5 200 000

0.07668 058542 421USDMErrILL LYNCh FIrST FrANKLIN MOrTGAGE LOAN TrUST SErIES 2007-
2 - 2 A2C - FrN 25/05/2037

1 430 000

0.07691 494587 113USDMErrILL LYNCh FIrST FrANKLIN MOrTGAGE LOAN TrUST SErIES 2007-
4 - 2A3 - FrN 25/07/2037

1 493 000

0.03288 937279 357USDMErrILL LYNCh MOrTGAGE INVESTOrS TrUST SErIES MLCC 2006-2 - A
- FrN 25/05/2036

3 200 000

0.0019 35219 584USDMErrILL LYNCh MOrTGAGE TrUST 2007-C1 - A1A - FrN 12/06/2050450 000
0.01131 381131 381USDMILL CrEEK II CLO LTD FrN 20/04/2028130 000
0.01138 002133 445USDMOrGAN STANLEY ABS CAPITAL I INC TrUST 2006-hE3 - A1 - FrN

25/04/2036
2 100 000

0.05502 225587 896USDMOrGAN STANLEY BANK OF AMErICA MErrILL LYNCh TrUST 2013-C11
FrN 15/08/2046

55 030 000

0.0025 28242 744USDMOrGAN STANLEY BANK OF AMErICA MErrILL LYNCh TrUST 2013-C12 -
XA - FrN 15/10/2046

1 120 000

0.04333 697441 204USDMOrGAN STANLEY BANK OF AMErICA MErrILL LYNCh TrUST 2013-C7 -
XA - FrN 15/02/2046

8 195 000

0.403 813 3893 836 133USDMOrGAN STANLEY BANK OF AMErICA MErrILL LYNCh TrUST 2014-C14
3.669% 15/02/2047

3 750 000

0.05509 992524 944USDMOrGAN STANLEY CAPITAL I TrUST 2014-CPT - A - 3.35% 13/07/2029505 000
0.10910 440910 090USDMOrGAN STANLEY CAPITAL I TrUST 2015-420 - A - 3.727% 11/10/2050900 000
0.04392 808391 052USDMOrGAN STANLEY MOrTGAGE LOAN TrUST 2004-11Ar FrN 25/01/203511 704 694
0.06604 549597 401USDMOrGAN STANLEY MOrTGAGE LOAN TrUST 2005-2Ar - 11 3A6 - FrN

25/04/2035
10 250 000
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0.262 478 3872 496 196USDMOrGAN STANLEY rESECUrITIZATION TrUST 2015-r6 - 1A1 - FrN
26/07/2045

4 500 000

0.0044 21742 846USDMOrTGAGEIT TrUST 2005-1 - 1A1 - FrN 25/02/2035530 000
0.02195 368192 666USDMOrTGAGEIT TrUST 2005-2 - 2 2A - FrN 25/05/20352 100 000
0.07644 846639 305USDMOrTGAGEIT TrUST 2005-5 - A1 - FrN 25/12/20353 770 119
0.07643 603541 650USDNATIONSTAr hOME EQUITY LOAN TrUST 2007-C - 2AV4 - FrN 25/06/2037690 000
0.07633 623618 505USDNAVIENT STUDENT LOAN TrUST 2014-1 - A3 - FrN 25/08/2024635 000
0.09822 212793 381USDNAVIENT STUDENT LOAN TrUST 2014-3 - 3A - FrN 25/03/20431 150 000
0.0162 10157 565USDNAVIENT STUDENT LOAN TrUST 2014-4 - 4A - FrN 25/03/204390 000
0.131 194 0811 175 973USDNAVIENT STUDENT LOAN TrUST 2015-1 - A2 - FrN 25/04/20401 190 000
0.212 038 9402 045 100USDNAVIENT STUDENT LOAN TrUST 2015-2 - A3 - FrN 26/11/20402 040 000
0.151 411 4011 381 069USDNAVIENT STUDENT LOAN TrUST 2016-2 - A3 - FrN 25/06/20651 350 000
0.181 708 0961 660 000USDNAVIENT STUDENT LOAN TrUST 2017-1 - A A3 - FrN 25/07/20661 660 000
0.211 946 5901 900 000USDNAVIENT STUDENT LOAN TrUST 2017-3 - A A3 - FrN 26/07/20661 900 000
0.504 758 3344 716 229USDNAVIENT STUDENT LOAN TrUST 2017-5 - A A - FrN 26/07/20665 000 000
0.444 168 8594 098 458USDNELNET STUDENT LOAN TrUST - A B - FrN 25/11/20434 125 000
0.02215 073202 060USDNELNET STUDENT LOAN TrUST 2007-1 - A3 - FrN 27/05/2025220 000
0.0147 86348 283USDNELNET STUDENT LOAN TrUST 2007-2 - A A3L - FrN 25/03/2026100 000
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Mortgages and Asset Backed securities (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.292 719 9902 729 964USDNELNET STUDENT LOAN TrUST 2012-2 - A A - FrN 26/12/20336 514 000
0.04397 390388 453USDNELNET STUDENT LOAN TrUST 2012-5 - A A - FrN 27/10/2036850 000
0.04409 974403 402USDNELNET STUDENT LOAN TrUST 2013-1 - A A - FrN 25/06/2041850 000
0.03241 852219 600USDNELNET STUDENT LOAN TrUST 2014-2 - A3 - FrN 27/07/2037240 000
0.06526 706519 013USDNELNET STUDENT LOAN TrUST 2014-5 - A A - FrN 25/07/2046850 000
0.02153 176149 657USDNELNET STUDENT LOAN TrUST 2015-2 - A A2 - FrN 25/09/2042220 000
0.07682 529681 280USDNELNET STUDENT LOAN TrUST 2015-3 - A A2 - FrN 27/02/2051850 000
0.01105 069102 223USDNELNET STUDENT LOAN TrUST 2015-3 - A A3 - FrN 25/06/2049105 000
0.08805 497731 850USDNEW CENTUrY hOME EQUITY LOAN TrUST SErIES 2005-C - A2D - FrN

25/12/2035
820 000

0.01104 03894 913USDNEW CENTUrY hOME EQUITY LOAN TrUST SErIES 2005-D - A2D - FrN
25/02/2036

165 000

0.242 270 0962 243 597USDNOMUrA rESECUrITIZATION TrUST 2011-4r - A 3A2 - FrN 26/12/20352 245 000
0.10907 678926 151USDNOMUrA rESECUrITIZATION TrUST 2014-8r - 1A1 - FrN 26/10/20361 840 000
0.222 100 2662 095 642USDNOMUrA rESECUrITIZATION TrUST 2015-5r - 4A1 - FrN 26/07/20374 295 000
0.121 110 3121 096 885USDOAKWOOD MOrTGAGE INVESTOrS INC - B A4 - FrN 15/06/20323 975 000
0.111 027 1721 063 521USDOBP DEPOSITOr LLC TrUST 2010-OBP - A - 4.6462% 15/07/2045995 000
0.212 010 8122 014 600USDOCTAGON INVESTMENT PArTNErS XXI LTD - 1A A1Ar - FrN 14/11/20262 000 000
0.10929 578930 000USDOCTAGON INVESTMENT PArTNErS 25 LTD FrN 20/10/2026930 000
0.383 614 4293 640 578USDOPTEUM MOrTGAGE ACCEPTANCE COrP TrUST 2006-1 FrN 25/04/203622 540 000
0.121 117 4851 100 678USDOWNIT MOrTGAGE LOAN TrUST SErIES 2006-2 - A1 - FrN 25/01/203710 700 000
0.08714 014649 000USDOWNIT MOrTGAGE LOAN TrUST SErIES 2006-3 - A2D - FrN 25/03/2037800 000
0.04374 151339 340USDOWNIT MOrTGAGE LOAN TrUST SErIES 2006-6 - A2C - FrN 25/09/2037900 000
0.0161 31063 777USDrALI SErIES 2005-QA12 TrUST - CB1 - FrN 25/12/2035550 000
0.03261 396232 211USDrALI SErIES 2006-QA2 TrUST - 1A1 - FrN 25/02/20361 680 000
0.151 447 1011 367 743USDrALI SErIES 2006-QA6 TrUST - A1 - FrN 25/07/203610 172 094
0.09901 165828 475USDrALI SErIES 2006-QA6 TrUST - A3 - FrN 25/07/20365 760 000
0.0184 09675 497USDrALI SErIES 2006-QS5 TrUST - A1 - 6% 25/05/2036325 000
0.02232 852217 416USDrALI SErIES 2007-QS4 TrUST - 3A2 - 6% 25/03/2037780 000
0.121 132 3851 127 101USDrAMP SErIES 2005-rZ4 TrUST - M1 - FrN 25/11/20352 000 000
0.121 122 3641 117 117USDrASC SErIES 2005-KS9 TrUST - M4 - FrN 25/10/20351 150 000
0.08753 698774 023USDrBS COMMErCIAL FUNDING INC 2013-GSP TrUST - A - FrN 13/01/2032740 000
0.04379 213344 517USDrFMSI SErIES 2007-SA2 TrUST - 1A A - FrN 25/04/20372 650 000
0.03316 147309 474USDrFMSI SErIES 2007-S8 TrUST - 1A1 - 6% 25/09/20372 010 000
0.05495 852387 350USDSAXON ASSET SECUrITIES TrUST 2007-3 - 2A4 - FrN 25/09/2047610 000
0.03244 640229 423USDSECUrITIZED ASSET BACKED rECEIVABLES LLC TrUST 2005-OP1 - M1 -

FrN 25/01/2035
280 000

0.161 477 7101 424 063USDSECUrITIZED ASSET BACKED rECEIVABLES LLC TrUST 2006-OP1 - M2 -
FrN 25/10/2035

1 470 000

0.06598 713584 701USDSECUrITIZED ASSET BACKED rECEIVABLES LLC TrUST 2007-Br1 - A2C -
FrN 25/02/2037

1 511 000

0.191 827 0321 647 137USDSECUrITIZED ASSET BACKED rECEIVABLES LLC TrUST 2007-NC1 - A2C -
FrN 25/12/2036

4 200 000

0.0028 12929 316USDSFAVE COMMErCIAL MOrTGAGE SECUrITIES TrUST 2015-5AVE FrN
05/01/2043

530 000

0.04355 536332 116USDSLC STUDENT LOAN TrUST 2006-1 - A6 - FrN 15/12/2038370 000
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Mortgages and Asset Backed securities (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.161 472 4511 400 985USDSLM STUDENT LOAN TrUST  - 7 B - FrN 25/09/20431 467 000
0.121 184 9861 181 942USDSLM STUDENT LOAN TrUST 2003-10 - A A3 - FrN 15/12/20271 720 000
0.07683 962639 788USDSLM STUDENT LOAN TrUST 2003-12 - B - FrN 15/03/20381 700 000
0.403 785 4163 771 232USDSLM STUDENT LOAN TrUST 2003-7 - A A5A - FrN 15/12/20336 860 000
0.09849 152836 221USDSLM STUDENT LOAN TrUST 2004-1 - A4 - FrN 27/10/2025850 000
0.10967 207892 503USDSLM STUDENT LOAN TrUST 2004-10 - B - FrN 25/01/20401 960 000
0.01120 395101 256USDSLM STUDENT LOAN TrUST 2004-2 - B - FrN 25/07/2039280 000
0.413 843 0643 778 088USDSLM STUDENT LOAN TrUST 2004-3 - A A6A - FrN 25/10/20643 870 000
0.05473 220470 417USDSLM STUDENT LOAN TrUST 2005-7 - A4 - FrN 25/10/2029560 000
0.131 267 0341 204 125USDSLM STUDENT LOAN TrUST 2005-8 - A5 - FrN 25/01/20401 300 000
0.181 707 6281 650 559USDSLM STUDENT LOAN TrUST 2006-2 - A6 - FrN 25/01/20411 750 000
0.545 085 6965 041 024USDSLM STUDENT LOAN TrUST 2007-1 FrN 27/01/20425 250 000
0.252 405 3322 187 250USDSLM STUDENT LOAN TrUST 2007-2 - B - FrN 25/07/20252 600 000
0.252 398 6582 187 250USDSLM STUDENT LOAN TrUST 2007-3 - B - FrN 25/01/20282 600 000
0.141 326 3661 318 205USDSLM STUDENT LOAN TrUST 2007-6 - A4 - FrN 25/10/20242 100 000
0.01115 396108 998USDSLM STUDENT LOAN TrUST 2007-7 - rP1 M1 - FrN 25/10/2028120 000
0.444 168 1064 165 516USDSLM STUDENT LOAN TrUST 2008-2 - A3 - FrN 25/04/20237 000 000
0.333 122 3562 971 413USDSLM STUDENT LOAN TrUST 2008-2 FrN 25/01/20293 165 000
0.292 770 6652 733 500USDSLM STUDENT LOAN TrUST 2008-3 FrN 25/04/20292 800 000
0.06542 002539 877USDSLM STUDENT LOAN TrUST 2008-4 - CF1 A1 - FrN 25/07/2022700 000
0.312 955 3512 947 001USDSLM STUDENT LOAN TrUST 2008-5 - A4 - FrN 25/07/20234 080 000
0.02149 930144 731USDSLM STUDENT LOAN TrUST 2008-5 - SUrF B - FrN 25/07/2029145 000
0.171 613 6971 526 388USDSLM STUDENT LOAN TrUST 2008-6 FrN 25/07/20291 565 000
0.141 348 0571 300 673USDSLM STUDENT LOAN TrUST 2008-7 FrN 25/07/20291 310 000
0.211 999 5881 973 734USDSLM STUDENT LOAN TrUST 2008-8 - A1 A1 - FrN 25/04/20231 950 000
0.01127 140125 494USDSLM STUDENT LOAN TrUST 2008-8 FrN 25/10/2029120 000
0.06596 140590 545USDSLM STUDENT LOAN TrUST 2008-9 - A - FrN 25/04/20232 000 000
0.01116 370115 530USDSLM STUDENT LOAN TrUST 2008-9 - 1 A1 - FrN 25/10/2029110 000
0.02212 406203 803USDSLM STUDENT LOAN TrUST 2009-3 - A - FrN 25/01/2045430 000
0.423 944 4613 915 822USDSLM STUDENT LOAN TrUST 2011-1 - A2B - FrN 25/10/20343 850 000
0.09876 814862 484USDSLM STUDENT LOAN TrUST 2011-2 - 2 A2 - FrN 25/03/2025850 000
0.212 003 2511 993 759USDSLM STUDENT LOAN TrUST 2012-1 - A3 - FrN 25/09/20282 250 000
0.363 384 9393 407 412USDSLM STUDENT LOAN TrUST 2012-2 - INNS B - FrN 25/01/20298 070 000
0.262 504 7622 494 692USDSLM STUDENT LOAN TrUST 2012-3 - 2A A - FrN 26/12/20255 848 000
0.292 729 7992 723 809USDSLM STUDENT LOAN TrUST 2012-6 FrN 26/05/20263 209 000
0.524 917 4464 912 292USDSLM STUDENT LOAN TrUST 2012-7 FrN 26/05/20265 000 000
0.121 181 0491 167 330USDSLM STUDENT LOAN TrUST 2013-1 - A3 - FrN 26/05/20551 200 000
0.0154 13453 550USDSLM STUDENT LOAN TrUST 2013-2 - A - FrN 25/09/2026110 000
0.05460 516442 050USDSLM STUDENT LOAN TrUST 2013-4 - 64 FE - FrN 25/06/2027960 000
0.02192 409183 683USDSLM STUDENT LOAN TrUST 2014-1 - 26 FA - FrN 26/02/2029200 000
0.06541 475532 759USDSOUNDVIEW hOME LOAN TrUST 2005-CTX1 - M2 - FrN 25/11/2035770 000
0.353 311 7543 290 025USDSOUNDVIEW hOME LOAN TrUST 2005-OPT1 - M2 - FrN 25/06/20353 560 000
0.09849 074788 646USDSOUNDVIEW hOME LOAN TrUST 2006-1 - A4 - FrN 25/02/20361 050 000
0.141 325 8621 315 479USDSOUNDVIEW hOME LOAN TrUST 2006-2 - M1 - FrN 25/03/20361 415 000
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Mortgages and Asset Backed securities (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.0040 98039 971USDSTArM MOrTGAGE LOAN TrUST 2007-S1 - 5A1 - FrN 25/01/2037700 000
0.01108 282102 143USDSTArM MOrTGAGE LOAN TrUST 2007-2 - 2A1 - FrN 25/04/2037817 000
0.01116 643118 994USDSTrUCTUrED ADJUSTABLE rATE MOrTGAGE LOAN TrUST - 12 2A - FrN

25/09/2034
1 150 000

0.06558 884557 726USDSTrUCTUrED ADJUSTABLE rATE MOrTGAGE LOAN TrUST - 12 3A1 - FrN
25/09/2034

9 523 000

0.0174 33058 125USDSTrUCTUrED ADJUSTABLE rATE MOrTGAGE LOAN TrUST SErIES 2006-
12 - 1A1 - FrN 25/01/2037

450 000

0.232 190 2702 188 959USDSTrUCTUrED ASSET INVESTMENT LOAN TrUST 2004-6 - A3 - FrN
25/07/2034

18 070 000

0.10985 586966 427USDSTrUCTUrED ASSET INVESTMENT LOAN TrUST 2005-10 - A1 - FrN
25/12/2035

17 480 000

0.514 877 9614 811 840USDSTrUCTUrED ASSET MOrTGAGE INVESTMENTS II TrUST 2007-Ar3 - 2A1
- FrN 25/09/2047

13 470 000

0.121 126 0171 043 824USDSTrUCTUrED ASSET MOrTGAGE INVESTMENTS II TrUST 2007-Ar6 - A1 -
FrN 25/08/2047

2 900 000

0.111 016 4111 008 063USDSTrUCTUrED ASSET SEC COrP MOrT PASSThr CErTS SEr 2003 40A -
3A1 - FrN 25/01/2034

19 063 000

0.07620 811611 457USDSTrUCTUrED ASSET SECUrITIES COrP MOrTGAGE LOAN TrUST 2005-
WF3 - M1 - FrN 25/07/2035

760 000

0.05491 342468 903USDSTrUCTUrED ASSET SECUrITIES COrP MOrTGAGE LOAN TrUST 2006-
GEL4 - A3 - FrN 25/10/2036

800 000

0.01118 300114 906USDSTrUCTUrED ASSET SECUrITIES COrP MOrTGAGE PASS-ThrOUGh
CTFS SEr 2003 26A - 3A5 - FrN 25/09/2033

650 000

0.09867 032925 453USDUBS COMMErCIAL MOrTGAGE TrUST 2012-C1 - XA - FrN 10/05/204516 000 000
0.04426 281427 656USDUPLAND CLO LTD - 1A A1A - FrN 20/04/2028425 000
0.08797 586814 643USDVNDO 2012-6AVE MOrTGAGE TrUST - A - 2.9956% 15/11/2030805 000
0.05437 027451 668USDVNDO 2013-PENN MOrTGAGE TrUST - A - 3.808% 13/12/2029430 000
0.191 812 5851 834 406USDVOrNADO DP LLC TrUST 2010-VNO 6.3555% 13/09/20281 700 000
0.04425 606425 133USDVOYA CLO 2014-1 LTD - A A1r - FrN 18/04/2026425 000
0.232 221 4712 220 000USDVOYA CLO 2014-3 LTD - A A1r - FrN 25/07/20262 220 000
0.141 326 4681 326 242USDVOYA CLO 2014-4 LTD - A A1r - FrN 14/10/20261 325 000
0.09842 321846 300USDVOYA CLO 2015-2 LTD - A A - FrN 23/07/2027840 000
0.423 970 3183 949 899USDWAChOVIA BANK COMMErCIAL MOrTGAGE TrUST SErIES 2007-C31 - AJ

- FrN 15/04/2047
7 460 000

0.03238 830235 370USDWAChOVIA BANK COMMErCIAL MOrTGAGE TrUST SErIES 2007-C33 - AM
- FrN 15/02/2051

455 000

0.01116 774109 275USDWAChOVIA STUDENT LOAN TrUST 2006-1 - A6 - FrN 25/04/2040120 000
0.131 217 2181 175 177USDWAMU MOrTGAGE PASS-ThrOUGh CErTIFICATES SErIES 2005-Ar1

TrUST - A2A1 - FrN 25/01/2045
20 700 000

0.03328 224309 235USDWAMU MOrTGAGE PASS-ThrOUGh CErTIFICATES SErIES 2005-Ar13
TrUST - GPP B - FrN 25/10/2045

3 150 000

0.151 420 4511 338 683USDWAMU MOrTGAGE PASS-ThrOUGh CErTIFICATES SErIES 2005-Ar15
TrUST - A1A1 - FrN 25/11/2045

9 000 000

0.01116 566109 128USDWAMU MOrTGAGE PASS-ThrOUGh CErTIFICATES SErIES 2005-Ar19
TrUST - A1A2 - FrN 25/12/2045

1 200 000

0.07665 827637 928USDWAMU MOrTGAGE PASS-ThrOUGh CErTIFICATES SErIES 2005-Ar2
TrUST - 2A21 - FrN 25/01/2045

10 850 000
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TCW Funds

TCW Funds - MetWest Unconstrained Bond Fund
(continued)Schedule of Investments

USDUSD
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity

Mortgages and Asset Backed securities (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.282 617 1852 619 117USDWAMU MOrTGAGE PASS-ThrOUGh CErTIFICATES SErIES 2005-Ar2
TrUST FrN 25/01/2045

11 800 000

0.02143 097133 590USDWAMU MOrTGAGE PASS-ThrOUGh CErTIFICATES SErIES 2005-Ar8 - 1 A
- FrN 25/07/2045

2 000 000

0.151 465 0841 422 057USDWAMU MOrTGAGE PASS-ThrOUGh CErTIFICATES SErIES 2006-Ar3
TrUST - A1A - FrN 25/02/2046

9 280 000

0.0185 26379 065USDWAMU MOrTGAGE PASS-ThrOUGh CErTIFICATES SErIES 2007-hY3
TrUST - 1A A1A - FrN 25/03/2037

500 000

0.141 352 8381 226 896USDWAMU MOrTGAGE PASS-ThrOUGh CErTIFICATES SErIES 2007-OA1
TrUST - A1A - FrN 25/02/2047

5 410 000

0.0172 88964 448USDWAMU MOrTGAGE PASS-ThrOUGh CErTIFICATES SErIES 2007-OA2
TrUST - 1A - FrN 25/03/2047

300 000

0.333 150 1753 048 116USDWAMU MOrTGAGE PASS-ThrOUGh CErTIFICATES SErIES 2007-OA5
TrUST - 1A - FrN 25/06/2047

8 603 508

0.09864 746872 719USDWELLS FArGO COMMErCIAL MOrTGAGE TrUST 2013-120B - A - FrN
18/03/2028

870 000

0.04395 394359 863USDWELLS FArGO hOME EQUITY ASSET-BACKED SECUrITIES 2006-2 TrUST
- A3 - FrN 25/01/2037

440 000

0.01136 983130 941USDWELLS FArGO MOrTGAGE BACKED SECUrITIES 2004-DD TrUST - 1A1 -
FrN 25/01/2035

1 450 000

0.0032 29132 590USDWELLS FArGO MOrTGAGE BACKED SECUrITIES 2007-Ar5 TrUST FrN
25/10/2037

332 000

0.292 736 8752 768 966USDWFrBS COMMErCIAL MOrTGAGE TrUST 2011-C3 - C3 A3 - 3.998%
15/03/2044

5 740 323

0.08718 990736 719USDWFrBS COMMErCIAL MOrTGAGE TrUST 2011-C5 - A3 - 3.526% 15/11/20441 000 000
0.02171 760223 874USDWFrBS COMMErCIAL MOrTGAGE TrUST 2012-C10 - XA - FrN 15/12/20453 500 000
0.07624 615676 109USDWFrBS COMMErCIAL MOrTGAGE TrUST 2012-C6 - XA - FrN 15/04/204514 197 000
0.121 113 8281 261 002USDWFrBS COMMErCIAL MOrTGAGE TrUST 2012-C8 - XA - FrN 15/08/204525 000 000
0.06524 511660 727USDWFrBS COMMErCIAL MOrTGAGE TrUST 2012-C9 - XA - FrN 15/11/20459 895 000
0.0020 23120 315USDWFrBS COMMErCIAL MOrTGAGE TrUST 2013-C13 - A2 - 1.964%

15/05/2045
1 650 000

0.02166 146168 203USDWFrBS COMMErCIAL MOrTGAGE TrUST 2013-C15 - A2 - 2.9% 15/08/2046586 000
0.04417 125501 809USDWFrBS COMMErCIAL MOrTGAGE TrUST 2014-C23 - XA - FrN 15/10/205714 140 000
0.06554 737643 840USDWFrBS COMMErCIAL MOrTGAGE TrUST 2014-C24 - XA - FrN 15/11/204713 000 000
0.05465 726597 809USDWFrBS COMMErCIAL MOrTGAGE TrUST 2014-LC14 - XA - FrN 15/03/204710 605 000

59.63565 715 407568 558 394Total Mortgages and Asset Backed securities

Supranationals, Governments and Local Public Authorities, Debt Instruments

0.01119 968115 000USDALABAMA ECONOMIC SETTLEMENT AUThOrITY 4.263% 15/09/2032115 000
0.171 623 4021 674 236USDCITY OF NEW YOrK NY 3.05% 01/10/20291 695 000
0.05515 083542 802USDFLOrIDA’S TUrNPIKE ENTErPrISE 6.8% 01/07/2039490 000
0.131 271 6901 304 310USDLOS ANGELES DEPArTMENT OF WATEr 6.008% 01/07/20391 000 000
0.06596 540607 245USDLOS ANGELES UNIFIED SChOOL DISTrICT/CA 5.755% 01/07/2029500 000
0.07681 207716 034USDMETrOPOLITAN WATEr DISTrICT OF SOUThErN CALIFOrNIA 6.538%

01/07/2039
650 000

0.141 307 4351 361 198USDNEW YOrK STATE DOrMITOrY AUThOrITY 5.289% 15/03/20331 150 000
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MArCh 31, 2018
TCW Funds

TCW Funds - MetWest Unconstrained Bond Fund
(continued)Schedule of Investments

USDUSD
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity

Supranationals, Governments and Local Public Authorities, Debt Instruments (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.211 967 8002 008 000USDSAN JOSE rEDEVELOPMENT AGENCY SUCCESSOr AGENCY 3.226%
01/08/2027

2 000 000

0.121 095 3701 161 040USDSTATE OF CALIFOrNIA 7.95% 01/03/20361 000 000
0.08718 998718 588USDUNIVErSITY OF CALIFOrNIA 4.601% 15/05/2031650 000
0.07624 900651 318USDUNIVErSITY OF CALIFOrNIA 6.27% 15/05/2031600 000
1.069 955 3409 936 020USDUSA 0% 05/07/201810 000 000
0.05481 376480 326USDUSA 0% 14/06/2018483 000

2.2220 959 10921 276 117Total Supranationals, Governments and Local Public Authorities, Debt Instruments

942 445 990 932 860 038 98.34
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

Investment Funds

Open-ended Investment Funds

1.5714 905 69714 348 137USDTCW FUNDS - EMErGING MArKETS INCOME FUND - OU100 582.87

1.5714 905 69714 348 137Total Open-ended Investment Funds

14 348 137 14 905 697 1.57Total Investment Funds

956 794 127 947 765 735 99.91Total Investments
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53.04Financial Services 94.54United States of America
11.19Governments
10.36Banks

1.68Luxembourg

2.64health Care Equipment & Services
0.77United Kingdom

2.20real Estate Investment Trusts 0.56Canada
2.14Electricity

0.07Ireland

1.81General Industrials

0.12Netherlands

1.57Investment Fund

0.69Australia

1.57Pharmaceuticals & Biotechnology 0.13France
1.32Oil Equipment, Services & Distribution
1.28Fixed Line Telecommunications

0.06Japan0.87Food Producers
0.86Mobile Telecommunications

99.910.84Food & Drug retailers
0.73Gas, Water & Multiutilities

0.43Belgium

0.69Alternative Energy

0.55Germany

0.61Beverages

0.05Israel

0.56Aerospace & Defense

0.26Switzerland

0.53real Estate Investment & Services
0.49Leisure Goods
0.49Media
0.46Industrial Transportation
0.43Automobiles & Parts
0.43Support Services
0.38Oil & Gas Producers
0.37Electronic & Electrical Equipment
0.37Technology hardware & Equipment
0.32Travel, Leisure & Catering
0.25General retailers
0.23Chemicals
0.23Life Insurance
0.15household Goods & home Construction
0.14Construction & Materials
0.13Personal Goods
0.11Nonlife Insurance
0.08Software & Computer Services
0.04Industrial Engineering

99.91

TCW Funds
MArCh 31, 2018

% %

TCW Funds - MetWest Unconstrained Bond Fund

Geographical classificationEconomic classification

Classification of Investments
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Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Shares

5.36127 05559 388USDADOBE SYSTEMS INC588
1.3331 48828 717USDAIr PrODUCTS & ChEMICALS INC198
1.5536 67045 286USDALEXION PhArMACEUTICALS INC329
1.0424 61123 332USDALIGN TEChNOLOGY INC98
5.87139 292104 268USDALPhABET INC135
6.17146 18176 663USDAMAZON.COM INC101
4.53107 40684 607USDAMErICAN TOWEr COrP739
1.7240 77849 239USDBIOMArIN PhArMACEUTICAL INC503
2.9870 73348 224USDBOOKING hOLDINGS INC34
2.5059 23575 826USDCELGENE COrP664
2.7364 85737 815USDChArLES SChWAB COrP1 242
2.9369 47963 793USDChUBB LTD508
1.4333 97531 384USDCONChO rESOUrCES INC226
2.2453 13747 166USDCOSTCO WhOLESALE COrP282
2.8467 32158 834USDEQUINIX INC161
5.26124 79696 848USDFACEBOOK INC781
1.9446 12939 998USDFASTENAL CO845
2.6061 67158 877USDhOME DEPOT INC346
1.5737 11827 913USDILLUMINA INC157
2.5861 30637 891USDMASTErCArD INC350
2.5460 24255 288USDMONSTEr BEVErAGE COrP1 053
3.7087 85745 466USDPAYPAL hOLDINGS INC1 158
4.74112 46275 041USDSALESFOrCE.COM INC967
4.1999 43544 342USDSErVICENOW INC601
1.7441 26930 829USDS&P GLOBAL INC216
2.6362 37940 258USDSPLUNK INC634
2.7164 37463 424USDSTArBUCKS COrP1 112
1.9646 56035 826USDTrANSUNION820
1.8844 53146 707USDULTA BEAUTY INC218
5.89139 59794 242USDVISA INC1 167
2.0548 56844 923USDWASTE CONNECTIONS INC677
1.3932 93235 254USDWEST PhArMACEUTICAL SErVICES INC373
2.3555 61841 961USDZOETIS INC666

96.942 299 0621 749 630Total Shares

1 749 630 2 299 062 96.94
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

1 749 630 2 299 062 96.94Total Investments

MArCh 31, 2018
TCW Funds

USDUSD
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity

Schedule of Investments
TCW Funds - TCW Select Equities Fund
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28.07Software & Computer Services 96.94United States of America
13.34Financial Services
12.88General retailers

9.67Pharmaceuticals & Biotechnology

96.94

9.66Support Services
7.37real Estate Investment Trusts
2.93Nonlife Insurance
2.71Travel, Leisure & Catering
2.58Banks
2.54Beverages
2.43health Care Equipment & Services
1.43Oil & Gas Producers
1.33Chemicals

96.94

TCW Funds
MArCh 31, 2018

% %

TCW Funds - TCW Select Equities Fund

Geographical classificationEconomic classification

Classification of Investments
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Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Shares

8.0587 93072 212USDAMErICAN TOWEr COrP605
3.7841 27943 518USDAVALONBAY COMMUNITIES INC251
2.4326 49228 715USDBOSTON PrOPErTIES INC215
4.9153 507120 390USDCOLONY NOrThSTAr INC9 521
3.0533 24432 974USDCOLONY NOrThSTAr INC1 446
3.6840 10443 144USDCOrESITE rEALTY COrP400
2.7229 68827 165USDEQUINIX INC71
2.8130 70130 249USDEQUITY COMMONWEALTh1 001
3.8441 90243 051USDEQUITY rESIDENTIAL680
4.8653 02750 753USDEXTrA SPACE STOrAGE INC607
2.7630 09029 165USDGAMING AND LEISUrE PrOPErTIES INC899
2.4827 02835 024USDGGP INC1 321
2.3926 09628 821USDhOST hOTELS & rESOrTS INC1 400
3.9442 95843 979USDINDUSTrIAL LOGISTICS PrOPErTIES TrUST2 112
3.8241 68836 986USDINVITATION hOMES INC rEITS1 826
2.5227 50636 005USDMACErICh CO491
2.9932 59036 162USDNEXPOINT rESIDENTIAL TrUST INC1 312
2.5427 66827 023USDNOrThSTAr rEALTY EUrOPE COrP2 125
4.1945 66739 441USDPrOLOGIS INC725
3.9042 55943 172USDSBA COMMUNICATIONS COrP249
2.3025 06332 629USDSErITAGE GrOWTh PrOPErTIES705
3.0633 34039 920USDSIMON PrOPErTY GrOUP INC216
2.8130 60930 404USDSUN COMMUNITIES INC335
2.4426 57428 084USDTIEr rEIT INC1 438
2.5027 29131 127USDVENTAS INC551
3.2335 27139 475USDWELLTOWEr INC648
4.1445 15042 641USDWEYErhAEUSEr CO1 290

92.141 005 0221 092 229Total Shares

1 092 229 1 005 022 92.14
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

1 092 229 1 005 022 92.14Total Investments

MArCh 31, 2018
TCW Funds

USDUSD
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity

Schedule of Investments
TCW Funds - TCW US REIT Income Fund
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85.66real Estate Investment Trusts 92.14United States of America
3.94real Estate Investment & Services 92.14
2.54General Industrials

92.14

TCW Funds
MArCh 31, 2018

% %

TCW Funds - TCW US REIT Income Fund

Geographical classificationEconomic classification

Classification of Investments
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Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Shares

1.891 097 3071 028 608USDAIr PrODUCTS & ChEMICALS INC6 900
1.08624 962461 916USDAMErICAN TOWEr COrP4 300
1.65956 346620 161USDAPPLE INC5 700
3.732 159 2402 180 791USDArES CAPITAL COrP136 058
0.99577 530629 185USDAT&T INC16 200
0.34197 352210 968USDAVALONBAY COMMUNITIES INC1 200
0.71411 840401 945USDBANK OF AMErICA COrP - Y15 600
0.54311 612313 124USDBB&T COrP12 400
0.45258 762297 930USDBOSTON PrOPErTIES INC2 100
1.54896 852857 831USDCABOT OIL & GAS COrP37 400
1.23716 352788 331USDCAPITAL PrODUCT PArTNErS LP229 600
1.08626 800677 426USDCArDINAL hEALTh INC10 000
1.65957 970998 887USDCATErPILLAr INC6 500
0.87502 430514 535USDChENIErE ENErGY INC9 400
1.06615 816615 848USDChEVrON COrP5 400
1.27738 558617 292USDChUBB LTD5 400
1.06614 612644 319USDCME GrOUP INC3 800
0.81471 9731 134 986USDCOLONY NOrThSTAr INC83 981
3.922 270 8071 728 992USDCONOCOPhILLIPS38 300
0.44255 663275 045USDCOrESITE rEALTY COrP2 550
0.50291 819305 176USDDIGITAL rEALTY TrUST INC - h11 100
0.82477 105479 654USDDOLLAr GENErAL COrP5 100
1.751 017 088681 959USDDr hOrTON INC23 200
0.80464 820470 568USDDUKE ENErGY COrP6 000
0.63366 183362 379USDDUKE ENErGY COrP14 394
0.41236 025308 839USDENBrIDGE INC7 500
2.211 284 508965 004USDENPrO INDUSTrIES INC16 600
0.43250 884218 851USDEQUINIX INC600
0.31180 340177 589USDEQUITY COMMONWEALTh5 880
0.33191 022230 721USDEQUITY rESIDENTIAL3 100
0.63366 912352 322USDEXTrA SPACE STOrAGE INC4 200
1.50872 937950 755USDEXXON MOBIL COrP11 700
0.77448 920450 000USDFArMLAND PArTNErS INC - B18 000
1.48857 063792 326USDFASTENAL CO15 700
0.43252 300351 244USDFS INVESTMENT COrP34 800
0.33190 779170 117USDGAMING AND LEISUrE PrOPErTIES INC5 700
0.79460 259399 421USDGOLAr LNG PArTNErS LP26 900
0.45260 168293 062USDGOLDMAN SAChS BDC INC13 600
1.52881 510823 098USDGOLDMAN SAChS GrOUP INC3 500
0.85491 975473 835USDGOLUB CAPITAL BDC INC27 500
0.46268 620305 429USDhErCULES CAPITAL INC22 200
0.41240 456265 904USDhOST hOTELS & rESOrTS INC12 900
0.50292 896300 725USDINDUSTrIAL LOGISTICS PrOPErTIES TrUST14 400
1.891 098 888755 420USDINTEL COrP21 100

MArCh 31, 2018
TCW Funds

USDUSD
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity

Schedule of Investments
TCW Funds - TCW Multi-Income US Equities Fund
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

1.48859 208878 388USDINTErNATIONAL BUSINESS MAChINES COrP5 600
0.65377 563325 189USDINVITATION hOMES INC rEITS16 538
1.28743 270654 341USDJOhNSON & JOhNSON5 800
0.27154 108152 019USDJPMOrGAN ChASE & CO5 900
0.39224 460250 286USDKENNEDY-WILSON hOLDINGS INC12 900
0.32188 250252 700USDKINDEr MOrGAN12 500
0.45263 340215 416USDKNOT OFFShOrE PArTNErS LP13 300
0.28165 259237 116USDMACErICh CO2 950
0.28162 360136 538USDMAIN STrEET CAPITAL COrP4 400
0.93537 474549 737USDMEDTrONIC PLC6 700
1.821 058 732819 405USDMICrOSOFT COrP11 600
0.60350 375344 805USDMOrGAN STANLEY - F12 500
0.36207 770231 991USDNEW MOUNTAIN FINANCE COrP15 800
0.51298 080321 537USDNEXPOINT rESIDENTIAL TrUST INC12 000
0.96558 600526 531USDNEXSTAr MEDIA GrOUP INC - A8 400
2.141 241 308929 065USDNEXTErA ENErGY INC7 600
0.31181 759177 457USDNOrThSTAr rEALTY EUrOPE COrP13 960
1.41820 400857 925USDNVr INC293
0.49285 017369 985USDOAKTrEE SPECIALTY LENDING COrP67 700
2.091 214 7521 250 644USDOCCIDENTAL PETrOLEUM COrP18 700
0.36210 604186 365USDONEOK INC3 700
1.50869 505768 163USDPFIZEr INC24 500
0.73422 033336 837USDPrOLOGIS INC6 700
0.66382 580378 314USDPUBLIC STOrAGE - A14 800
0.48280 309284 347USDSBA COMMUNICATIONS COrP1 640
0.50289 172294 370USDSEMPrA ENErGY2 600
0.39227 520303 102USDSErITAGE GrOWTh PrOPErTIES6 400
0.45259 308320 149USDSIMON PrOPErTY GrOUP INC1 680
0.85491 502491 956USDSOLAr CAPITAL LTD24 200
0.49283 920278 016USDSOLAr SENIOr CAPITAL LTD16 900
0.31179 999178 684USDSUN COMMUNITIES INC1 970
0.1796 80095 508USDTArGA rESOUrCES COrP2 200
0.48277 450279 456USDTCG BDC INC15 500
0.73426 600467 683USDTCP CAPITAL COrP30 000
1.06612 951646 305USDTEXAS INSTrUMENTS INC5 900
0.31179 256188 207USDTIEr rEIT INC9 700
1.51877 975786 354USDTOLL BrOThErS INC20 300
1.17682 252671 290USDTPG SPECIALTY LENDING INC38 200
1.30755 973806 396USDTrANSCANADA COrP18 300
0.62357 273399 509USDTrIANGLE CAPITAL COrP32 100
0.64373 330390 462USDTrIPLEPOINT VENTUrE GrOWTh BDC COrP31 241
1.861 082 052965 657USDUNITED TEChNOLOGIES COrP8 600
1.64949 400853 570USDUS BANCOrP/MN18 800
2.331 354 4421 046 925USDVALErO ENErGY COrP14 600

MArCh 31, 2018
TCW Funds

TCW Funds - TCW Multi-Income US Equities Fund
(continued)Schedule of Investments

USDUSD
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.1584 201102 969USDVENTAS INC1 700
0.55317 500296 300USDVErEIT INC - F12 500
1.56903 798920 335USDVErIZON COMMUNICATIONS INC18 900
0.47273 649276 712USDVErIZON COMMUNICATIONS INC10 342
1.10640 584641 598USDWALMArT INC7 200
2.051 189 7071 206 856USDWELLS FArGO & CO22 700
0.58338 510338 984USDWELLS FArGO & CO - PFD12 876
0.25146 961196 941USDWELLTOWEr INC2 700
0.71413 000386 336USDWEYErhAEUSEr CO11 800
0.36208 153261 557USDWILLIAMS COS INC8 373
2.631 523 0161 191 416USDXYLEM INC/NY19 800

94.4854 859 63152 601 222Total Shares

52 601 222 54 859 631 94.48
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

52 601 222 54 859 631 94.48Total Investments

MArCh 31, 2018
TCW Funds

TCW Funds - TCW Multi-Income US Equities Fund
(continued)Schedule of Investments

USDUSD
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity
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13.27real Estate Investment Trusts 90.30United States of America
12.61Oil & Gas Producers 1.71Canada
10.32Financial Services 1.24United Kingdom

9.55Banks 1.23Greece
4.60Technology hardware & Equipment
4.43Equity Investment Instruments

94.48

3.62Oil Equipment, Services & Distribution
3.30Software & Computer Services
3.26household Goods & home Construction
3.02Fixed Line Telecommunications
2.78Pharmaceuticals & Biotechnology
2.62Industrial Engineering
2.53General Industrials
2.14Electricity
1.92General retailers
1.89Chemicals
1.86Aerospace & Defense
1.69Industrial Transportation
1.48Support Services
1.41Construction & Materials
1.27Nonlife Insurance
1.08Food & Drug retailers
0.96Media
0.93health Care Equipment & Services
0.50Gas, Water & Multiutilities
0.50real Estate Investment & Services
0.49Financials
0.45Life Insurance

94.48

TCW Funds
MArCh 31, 2018

% %

TCW Funds - TCW Multi-Income US Equities Fund

Geographical classificationEconomic classification

Classification of Investments
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TCW Funds
MArCh 31, 2018

General1 -
The Fund was incorporated on December 7, 2011 for an unlimited period as a société anonyme under the laws of the
Grand Duchy of Luxembourg and qualifies as an open-ended société d’investissement à capital variable under part I of the
amended Law of December 17, 2010 relating to undertakings for collective investment in transferable securities.
At March 31, 2018, nine Sub-Funds are available to investors:
TCW Funds - TCW Emerging Markets Income Fund
TCW Funds - MetWest high Yield Bond Fund
TCW Funds - TCW Emerging Markets Local Currency Income Fund
TCW Funds - MetWest Total return Bond Fund
TCW Funds - TCW Total return Bond Fund 
TCW Funds - MetWest Unconstrained Bond Fund
TCW Funds - TCW Select Equities Fund 
TCW Funds - TCW US rEIT Income Fund 
TCW Funds - TCW Multi-Income US Equities Fund
By Circular resolution dated November 16, 2017, the Board of Directors of the Fund decided to redeem and deregister on
November 13, 2017, the Classes AEhE, AU-MD, IGhG-QD and IU share within TCW Funds - TCW Multi-Income US
Equities Fund.
By Circular resolution dated December 18, 2017, the Board of Directors of the Fund decided to redeem and deregister on
December 18, 2017, the Classes IE and XGYD share within TCW Funds - TCW Select Equities Fund.
By Circular resolution dated December 18, 2017, the Board of Directors of the Fund decided to redeem and deregister on
December 18, 2017, the Class AE share within TCW Funds - TCW Total return Bond Fund.
By Circular resolution dated January 18, 2018, the Board of Directors of the Fund decided to launch of:
- OU share class within TCW Funds - Total return Bond Fund on January 22,2018.
- XJ and XJhJ share classes within TCW Funds - MetWest Unconstrained Bond Fund on January 22, 2018.
By Circular resolution dated February 12, 2018, the Board of Directors of the Fund decided to launch of:
- IU-YD share class within TCW Funds - MetWest Total return Bond Fund on February 20, 2018.
- IE share class within TCW Funds - Emerging Markets Local Currency Income on February 20, 2018.

Significant accounting policies2 -

2.1 Presentation of financial statements
The Financial Statements are prepared in accordance with generally accepted accounting principles in Luxembourg. They
are presented in accordance with Luxembourg regulations relating to undertakings for collective investment in transferable
securities.
For the purpose of establishing the combined financial statements, the Net Assets of the Fund shall be expressed in USD.
For the purpose of this calculation, the Net Assets of each segregated Sub-Fund shall be converted into USD. The report
shall comprise specific information on each Sub-Fund as well as consolidated information on the Fund.
All other communications to shareholders shall be done through a notice that will be either published in a Luxemburg
newspaper and in newspapers of countries where the Fund’s Shares are offered, or sent to the shareholders at their address
indicated in the shareholders’ register or communicated via other means as deemed appropriate by the Board of Directors
of the Fund and if required by the Luxembourg Law, in Recueil Electronique des Sociétés et Associations du Grand-Duché
de Luxembourg (“rESA”).

Notes 
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2.2 Calculation of the Net Asset Value
The Shares are issued and redeemed at their Net Asset Value (“NAV”) determined on each Valuation Day and calculated
on the Calculation Day.
Given that the Sub-Funds are exposed to market fluctuations and the risks inherent to any investment, the value of the net
assets (the “Net Assets”) of the Sub-Funds will vary in consequence.
The Net Asset Value of each Class of Shares, calculated on each relevant Valuation Day, is expressed in its NAV Currency.
In each Sub-Fund, the Board of Directors may, but is not required to, issue more than one Class of Shares.
An Investor may be entitled, under certain conditions, to switch from one Class of Shares to another Class of Shares within
the same or another Sub-Fund on any Valuation Day. The conversion of a Class of Shares into another Class of Shares is
subject to certain restrictions, due to the specific features of the relevant Classes.

2.3 Valuation
The value of Transferable Securities, Money Market Instruments and any financial liquid assets and instruments which are
quoted or dealt in on a stock exchange or on a regulated Market or any Other regulated Market is based on their last
reported sales prices, or if no sales are reported, based on quotes obtained from a quotation reporting system, established
market makers, or pricing services.
Short-term investments having a maturity of 60 days or less are generally valued at amortized cost whereby the securities
or assets are valued at their cost of acquisition adjusted for amortization or premium or accretion of discount on those
securities rather than at the current market value of those securities or assets.
Composite and modeled bank loan prices are provided daily by the Markit Group. In situations where there is no available
vendor coverage from an independent third party pricing provider, the security price will be provided using a broker quote
or derived from the benchmark pricing system. For a security priced using this system, a selected proxy comprised of a
relevant security (i.e., U.S. Treasury Note) or benchmark (i.e., LIBOr) is combined with a multiplier, divisor or margin
believed to best reflect changes in the market value of the security. The daily value of the security is based on changes to
the market price of the assigned benchmark. Once each month, an independent review of prices produced by the benchmark
system as well as a review of the benchmark selected to adjust the price is obtained from one or more dealers.
Interest rate swaps are fair valued using pricing models that are based on real-time intraday snap shots of relevant interest
rate curves that are built using the most actively traded securities for a given maturity. The pricing models also incorporate
cash and money market rates. In addition, market data pertaining to interest rate swaps are monitored regularly to ensure
that interest rates are properly depicting the current market rate.
Credit default swaps are fair valued using pricing models that take into account, among other factors, information received from
market makers and broker-dealers, default probabilities from index specific credit spread curves, recovery rates, and cash flows.
Total return swaps are fair valued using pricing models that take into account among other factors, index spread curves,
nominal values, modified duration values and cash flows.
Transactions in foreign currencies are translated into the Base Currency of the Sub-Funds at exchange rates prevailing on
the transaction dates.
Forward foreign exchange contracts are valued at the forward rate applicable at the Statement of Net Assets date for the
period until maturity.
Foreign Exchange Options, Exchange traded options, futures and options on futures are valued at the settlement price
determined by the relevant exchange.

2.4 Techniques and Instruments Relating to Transferable Securities
For the purpose of hedging and efficient portfolio management, the Sub-Funds may undertake transactions relating to
financial futures, (i.e. interest rate, currency, stock index and futures on Transferable Securities), warrants and options
contracts traded on a regulated Market, transactions relating to OTC options with highly rated financial institutions
specialising in this type of transaction and participating actively in the relevant OTC market. Sub-Funds which undertake
such transactions will bear specific costs associated to this type of transaction.
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The Sub-Funds did not transact any of these instruments during the period ended March 31, 2018, except for the Sub-Funds
TCW Funds - TCW Emerging Markets Local Currency Income Fund and TCW Funds - TCW Emerging Markets Income Fund
(the FX Option is an OTC instrument).

2.5 TBA Commitments
The Sub-Funds may enter into "Mortgages to be announced" or "TBA" transactions which are commitments to purchase
at a future date securities backed by new mortgage pools. TBA commitments are considered securities in themselves, and
involve a risk of loss if the value of the security to be purchased or sold declines or increases prior to settlement date. Until
delivery TBAs are technically accounted for as forward transactions. Unsettled TBA commitments are therefore valued at
the current market value of the underlying securities, according to the procedures described in Note 2.3 under “Valuation”
and are recorded under “Payable for securities purchased”.
At March 31, 2018, 2 Sub-Funds had unsettled TBA commitments. The net amounts are as follows:
TCW Funds - MetWest Total return Bond Fund = 15 116 181.83 USD
TCW Funds - TCW Total return Bond Fund = 163 301.56 USD
These TBA positions were 100% collateralized by cash or cash equivalents (Agency Discount Notes, T-Bills, CP, US
Government securities maturing within 2 years) and did not create leverage for the Sub-fund.

2.6 Swing Pricing
Since October 2017, a Swing Pricing policy has been implemented in the Fund.
Significant net inflows or outflows in a Sub-Fund cause the Investment Manager to trade the Sub-Funds’ securities, thereby
incurring trading costs.
With Swing Pricing, a Sub-Fund’s Net Asset Value per share is adjusted to account for trading costs incurred where
shareholders’ subscriptions or redemptions activity exceeds a Sub-Fund’s predetermined threshold. Swing Pricing is a
mechanism of valuation which adjusts (swings) a Sub-Fund’s Net Asset Value per share to account for these trading costs.
The aim is to protect the interests of non-dealing unitholders by ensuring the unitholders making significant subscriptions
or redemptions contribute to the cost of their transactions.
Market conditions, trading costs and other Sub-Fund’s data are used by the Management Company to determine which Sub-
Fund’s Net Asset Value per unit may be affected by Swing Pricing, and the appropriate threshold and swing factor to be
applied for each Sub-Fund. These are reviewed by the Board of Directors of the Management Company on a periodic
basis.
During the period, Swing Pricing adjustments were applicable on the Net Asset Value per unit of the following Sub-Funds:
TCW Funds - TCW Emerging Markets lncome Fund, 
TCW Funds - TCW  Emerging Markets Local Currency lncome Fund,
TCW Funds - MetWest Total return Bond Fund, 
TCW Funds - MetWest Unconstrained Bond Fund.
No swing price adjustments were booked for the Net Asset Values per share as of 31 March 2018.

Management fees3 -
The Fund shall pay to the Investment Manager an annual manangement fee, which shall be calculated in accordance with
the provisions. The remuneration of its services as provided for by the present Agreement, the lnvestment Manager shall
be entitled to receive a management fee of a percentage (as specified below) on a monthly basis in arrears and calculated
for each Class of Shares within each Sub-Fund on the average of the Net Asset Value of each Sub-Fund over the period.
The Investment Management fee rates applicable are as follows at March 31, 2018:
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Name of the
Sub-Fund

Sub-Fund
Base

Currency

Share
Class NAV
Currency

Share
Class Management fee

TCW Funds -
TCW Emerging

Markets Income Fund

USD EUr AE 1.50%
EUr AEhE 1.50%
EUr ATFE 0.70%
EUr ATFhE 0.70%
USD AU 1.50%
USD AU-MD 1.50%
EUr IEhE 0.70%
GBP IGhG-QD 0.70%
USD IU 0.70%
USD OU 0.00%
JPY XJ -*
JPY XJhA1 -*
JPY XJhAU -*
JPY XJhB -*
JPY XJhJ -*

TCW Funds - 
MetWest 

high Yield 
Bond Fund

USD EUr AEhE 1.00%
USD AU 1.00%
EUr IEhE 0.50%
GBP IGhG-QD 0.50%
USD IU 0.50%
USD OU 0.00%
JPY XJ -*
JPY XJC -*
USD XU -*

TCW Funds - 
TCW Emerging
Markets Local 

Currency Income Fund

USD EUr AE 1.50%
EUr ATFE 0.70%
EUr ATFhE 0.70%
USD AU 1.50%
EUr IE 0.70%
EUr IE-YD 0.70%
GBP IG-QD 0.70%
USD IU 0.70%
USD IU-YD 0.70%
GBP XG-YD -*
USD XU -*
USD XU-YD -*
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Name of the
Sub-Fund

Sub-Fund
Base

Currency

Share
Class NAV
Currency

Share
Class Management fee

TCW Funds - 
MetWest 

Total return 
Bond Fund

USD EUr AE 0.80%
EUr AEhE 0.80%
EUr ATFE 0.40%
EUr ATFhE 0.40%
USD AU 0.80%
EUr IEhE 0.40%
GBP IGhG-QD 0.40%
USD IU 0.40%
USD IU-YD 0.40%
EUr rEhE 0.40%
GBP rGhG-QD 0.40%
USD rU 0.40%
USD XU -*

TCW Funds - 
TCW Total

return Bond Fund

USD EUr AEhE 0.90%
USD AU 0.90%
USD IU 0.45%
USD OU 0.00%
USD XU -*

TCW Funds - 
MetWest

Unconstrained
Bond Fund

USD EUr AEhE 1.40%
EUr ATFE 0.70%
EUr ATFhE 0.70%
USD AU 1.40%
AUD IA-QD 0.70%
AUD IAhA-QD 0.70%
ChF IChC 0.70%
EUr IE-YD 0.70%
EUr IEhE 0.70%
GBP IGhG-QD 0.70%
USD IU 0.70%
USD IU-YD 0.70%
USD OU 0.00%
GBP rGhG-QD 0.70%
USD rU-QD 0.70%
GBP XG-YD -*
GBP XGhG-QD -*
JPY XJ -*
JPY XJhJ -*
USD XU -*
USD XU-YD -*
EUr XXEhE -*
GBP XXGhG-QD -*
USD XXU -*

TCW Funds - TCW Select 
Equities Fund

USD USD IU 0.75%
USD XU -*

TCW Funds - 
TCW US rEIT Income Fund

USD USD IU 0.70%
JPY XJ -*
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Pursuant to the Management Company Agreement, the Management Company in remuneration for its services is entitled
to receive:
Basis Points Fee based on net asset values
On the first € 500 million 3.0 basis point per annum
On the next € 500 million 2.0 basis point per annum
On the first € 1,000 million 1.0 basis point per annum
On the excess over € 1,000 million 0.5 basis points per annum
Minimum Fee
A minimum fee of €100,000 per annum will apply from the date of appointment of the Company as Manager.

Remuneration of the Principal Distributor4 -
The Fund shall pay to the Principal Distributor for each Sub-Fund a commission as set out in the Principal Distribution
Agreement. For the period ended March 31, 2018, the Fund did not pay any Distribution Fees.

Service fees5 -
Each Class of Shares is subject to a Service Fee at a rate of the Net Asset Value attributable to the relevant Class.
The Service fees rates applicable are as follows at March 31, 2018:

* Footnote available at page 99.

Name of the
Sub-Fund

Sub-Fund
Base

Currency

Share
Class NAV
Currency

Share
Class Service fee

TCW Funds - 
TCW Emerging

Markets Income Fund

USD EUr AE 0.30%
EUr AEhE 0.30%
EUr ATFE 0.20%
EUr ATFhE 0.20%
USD AU 0.30%
USD AU-MD 0.30%
EUr IEhE 0.20%
GBP IGhG-QD 0.20%
USD IU 0.20%
USD OU 0.15%
JPY XJ -*
JPY XJhA1 -*
JPY XJhAU -*
JPY XJhB -*
JPY XJhJ -*

Name of the
Sub-Fund

Sub-Fund
Base

Currency

Share
Class NAV
Currency

Share
Class Management fee

TCW Funds - 
TCW Multi-Income US 

Equities Fund

USD JPY XJ -*
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Name of the
Sub-Fund

Sub-Fund
Base

Currency

Share
Class NAV
Currency

Share
Class Service fee

TCW Funds - 
MetWest 

high Yield 
Bond Fund

USD EUr AEhE 0.20%
USD AU 0.20%
EUr IEhE 0.10%
GBP IGhG-QD 0.10%
USD IU 0.10%
USD OU 0.10%
JPY XJ -*
JPY XJC -*
USD XU -*

TCW Funds - 
TCW Emerging
Markets Local 

Currency Income Fund

USD EUr AE 0.35%
EUr ATFE 0.25%
EUr ATFhE 0.25%
USD AU 0.35%
EUr IE 0.25%
EUr IE-YD 0.25%
GBP IG-QD 0.25%
USD IU 0.25%
USD IU-YD 0.25%
GBP XG-YD -*
USD XU -*
USD XU-YD -*

TCW Funds - 
MetWest 

Total return 
Bond Fund

USD EUr AE 0.20%
EUr AEhE 0.20%
EUr ATFE 0.10%
EUr ATFhE 0.10%
USD AU 0.20%
EUr IEhE 0.10%
GBP IGhG-QD 0.10%
USD IU 0.10%
USD IU-YD 0.10%
EUr rEhE 0.10%
GBP rGhG-QD 0.10%
USD rU 0.10%
USD XU -*

TCW Funds - 
TCW Total

return Bond Fund

USD EUr AEhE 0.20%
USD AU 0.20%
USD IU 0.10%
USD OU 0.10%
USD XU -*
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The Service Fee is calculated and is accrued on each Valuation Day and payable monthly in arrears to the Investment
Manager. This Service Fee may be used by the Investment Manager to pay fees of other service providers such as:
a. Administrative Agent, Domiciliary Agent and registrar Agent;
b. Custodian, including transaction fees;
c. Auditors, legal advisers and local representatives;
d. Creation and distribution of shareholders’ materials;
e. Governmental agencies and jurisdictional applicable fees.
For the avoidance of doubt, the Fund will not pay any fees directly to the custodian, administrative agent and registrar
agent. Such fees will be borne by the Investment Manager. The Investment Manager implemented the fixed percentage fee
structure in an effort to provide prospective investors with an immediate understanding of the servicing cost charged to the
Fund.

Name of the
Sub-Fund

Sub-Fund
Base

Currency

Share
Class NAV
Currency

Share
Class Service fee

TCW Funds - 
MetWest

Unconstrained 
Bond Fund

USD EUr AEhE 0.20%
EUr ATFE 0.10%
EUr ATFhE 0.10%
USD AU 0.20%
AUD IA-QD 0.10%
AUD IAhA-QD 0.10%
ChF IChC 0.10%
EUr IE-YD 0.10%
EUr IEhE 0.10%
GBP IGhG-QD 0.10%
USD IU 0.10%
USD IU-YD 0.10%
USD OU 0.10%
GBP rGhG-QD 0.10%
USD rU-QD 0.10%
GBP XG-YD -*
GBP XGhG-QD -*
JPY XJ -*
JPY XJhJ -*
USD XU -*
USD XU-YD -*
EUr XXEhE -*
GBP XXGhG-QD -*
USD XXU -*

TCW Funds - TCW Select 
Equities Fund

USD USD IU 0.10%
USD XU -*

TCW Funds - 
TCW US rEIT Income Fund

USD USD IU 0.10%
JPY XJ -*

TCW Funds - 
TCW Multi-Income US 

Equities Fund

USD JPY XJ -*

* Footnote available at page 99.
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Brokerage and Transaction Costs6 -
The Fund or each Sub-Fund, as applicable, shall pay out of its assets all brokerage commissions and transaction charges
and costs incurred in connection with its operations.
None of the Investment Manager or Investment Sub-Manager may retain cash or other rebates from a broker or dealer in
consideration of directing transactions to them.
Consistent with best execution, brokerage commissions on portfolio transactions for the Fund may be directed by the
Investment Manager or its Connected Persons to broker-dealers in recognition of research services furnished by them as
well as for services rendered in the execution of orders by such broker-dealers.

Cross Sub-Fund investments7 -
As at March 31, 2018, the Sub-Fund TCW FUNDS - MetWest Unconstrained Bond Fund invested in the Sub-Fund TCW
FUNDS - TCW Emerging Markets Income Fund (OU) as described below:

This amount of USD 14 905 697 is not excluded of the caption “Securities portfolio at market value” in the combined
statement of net assets.

Total Expense Ratio8 -
The total expense ratio is the ratio of the gross amount of the expenses of the Sub-Fund to its average net assets. The total
expense ratio excludes dilution levies, transaction costs and costs related to extraordinary measures, including, in particular,
any expertise or trial aiming at the protection of the Investors’ interests.
As per the prospectus in force as at March 31, 2018, the Board of Directors has capped the total expense ratio for each
Sub-Fund. The Board of Directors, in its absolute discretion, may extend, terminate or otherwise modify the total expense
ratio cap for a Sub-Fund.

Name of the
Sub-Fund

Sub-Fund
Base

Currency

Share
Class NAV
Currency

Share
Class 

Management 
fee

Service 
Fee

Maximum
Distribution

Fee

Subscription
Tax

Total
Expense Ratio

TCW Funds - 
TCW Emerging

Markets Income Fund

USD EUr AE 1.50% 0.30% / 0.05% 1.85%
EUr AEhE 1.50% 0.30% / 0.05% 1.85%
EUr ATFE 0.70% 0.20% / 0.05% 0.95%
EUr ATFhE 0.70% 0.20% / 0.05% 0.95%
USD AU 1.50% 0.30% / 0.05% 1.85%
USD AU-MD 1.50% 0.30% / 0.05% 1.85%
EUr IEhE 0.70% 0.20% / 0.01% 0.91%
GBP IGhG-QD 0.70% 0.20% / 0.01% 0.91%
USD IU 0.70% 0.20% / 0.01% 0.91%
USD OU 0.00% 0.15% / 0.01% 0.16%
JPY XJ -* -* / -* -*
JPY XJhA1 -* -* / -* -*
JPY XJhAU -* -* / -* -*
JPY XJhB -* -* / -* -*
JPY XJhJ -* -* / -* -*

Sub-Fund Description Currency Quantity Market 
value

% of total
net assets

TCW Funds - MetWest
Unconstrained Bond Fund

TCW Funds - 
TCW Emerging Markets
Income Fund (OU)

USD 100 582.87 14 905 697 1.57



Notes to the financial statements (continued)

98

TCW Funds
MArCh 31, 2018

Name of the
Sub-Fund

Sub-Fund
Base

Currency

Share
Class NAV
Currency

Share
Class 

Management 
fee

Service 
Fee

Maximum
Distribution

Fee

Subscription
Tax

Total
Expense Ratio

TCW Funds - 
MetWest

high Yield 
Bond Fund

USD EUr AEhE 1.00% 0.20% / 0.05% 1.25%
USD AU 1.00% 0.20% / 0.05% 1.25%
EUr IEhE 0.50% 0.10% / 0.01% 0.61%
GBP IGhG-QD 0.50% 0.10% / 0.01% 0.61%
USD IU 0.50% 0.10% / 0.01% 0.61%
USD OU 0.00% 0.10% / 0.01% 0.11%
JPY XJ -* -* / -* -*
JPY XJC -* -* / -* -*
USD XU -* -* / -* -*

TCW Funds - 
Emerging

Markets Local 
Currency Income Fund

USD EUr AE 1.50% 0.35% / 0.05% 1.90%
EUr ATFE 0.70% 0.25% / 0.05% 1.00%
EUr ATFhE 0.70% 0.25% / 0.05% 1.00%
USD AU 1.50% 0.35% / 0.05% 1.90%
EUr IE 0.70% 0.25% / 0.01% 0.96%
EUr IE-YD 0.70% 0.25% / 0.01% 0.96%
GBP IG-QD 0.70% 0.25% / 0.01% 0.96%
USD IU 0.70% 0.25% / 0.01% 0.96%
USD IU-YD 0.70% 0.25% / 0.01% 0.96%
GBP XG-YD -* -* / -* -*
USD XU -* -* / -* -*
USD XU-YD -* -* / -* -*

TCW Funds - 
MetWest 

Total return 
Bond Fund

USD EUr AE 0.80% 0.20% / 0.05% 1.05%
EUr AEhE 0.80% 0.20% / 0.05% 1.05%
EUr ATFE 0.40% 0.10% / 0.05% 0.55%
EUr ATFhE 0.40% 0.10% / 0.05% 0.55%
USD AU 0.80% 0.20% / 0.05% 1.05%
EUr IEhE 0.40% 0.10% / 0.01% 0.51%
GBP IGhG-QD 0.40% 0.10% / 0.01% 0.51%
USD IU 0.40% 0.10% / 0.01% 0.51%
USD IU-YD 0.40% 0.10% / 0.01% 0.51%
EUr rEhE 0.40% 0.10% / 0.05% 0.55%
GBP rGhG-QD 0.40% 0.10% / 0.05% 0.55%
USD rU 0.40% 0.10% / 0.05% 0.55%
USD XU -* -* / -* -*

TCW Funds - 
TCW Total

return Bond Fund

USD EUr AEhE 0.90% 0.20% / 0.05% 1.15%
USD AU 0.90% 0.20% / 0.05% 1.15%
USD IU 0.45% 0.10% / 0.01% 0.56%
USD OU 0.00% 0.10% / 0.01% 0.11%
USD XU -* -* / -* -*
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Name of the
Sub-Fund

Sub-Fund
Base

Currency

Share
Class NAV
Currency

Share
Class 

Management 
fee

Service 
Fee

Maximum
Distribution

Fee

Subscription
Tax

Total
Expense Ratio

TCW Funds -
MetWest 

Unconstrained 
Bond Fund

USD EUr AEhE 1.40% 0.20% / 0.05% 1.65%
EUr ATFE 0.70% 0.10% / 0.05% 0.85%
EUr ATFhE 0.70% 0.10% / 0.05% 0.85%
USD AU 1.40% 0.20% / 0.05% 1.65%
AUD IA-QD 0.70% 0.10% / 0.01% 0.81%
AUD IAhA-QD 0.70% 0.10% / 0.01% 0.81%
ChF IChC 0.70% 0.10% / 0.01% 0.81%
EUr IE-YD 0.70% 0.10% / 0.01% 0.81%
EUr IEhE 0.70% 0.10% / 0.01% 0.81%
GBP IGhG-QD 0.70% 0.10% / 0.01% 0.81%
USD IU 0.70% 0.10% / 0.01% 0.81%
USD IU-YD 0.70% 0.10% / 0.01% 0.81%
USD OU 0.00% 0.10% / 0.01% 0.11%
GBP rGhG-QD 0.70% 0.10% / 0.05% 0.85%
USD rU-QD 0.70% 0.10% / 0.05% 0.85%
GBP XG-YD -* -* / -* -*
GBP XGhG-QD -* -* / -* -*
JPY XJ -* -* / -* -*
JPY XJhJ -* -* / -* -*
USD XU -* -* / -* -*
USD XU-YD -* -* / -* -*
EUr XXEhE -* -* / -* -*
GBP XXGhG-QD -* -* / -* -*
USD XXU -* -* / -* -*

TCW Funds - TCW 
Select  Equities Fund

USD
USD IU 0.75% 0.10% / 0.01% 0.86%
USD XU -* -* / -* -*

TCW Funds - TCW US
rEIT Income Fund

USD USD IU 0.70% 0.10% / 0.01% 0.81%
JPY XJ -* -* / -* -*

TCW Funds - 
TCW Multi-Income US

Equities Fund

USD JPY XJ -* -* / -* -*

* Class “X” Shares :
This Class of Shares is reserved for certain Institutional Investors (subscription by Institutional Investors may be made for their own account or for individuals within the
framework of a collective savings or any comparable scheme as well fund of funds, Italian GPF, UCITS, UCIs or mandates authorized by the Board of Directors) and clients
of TCW Investment Management Company and its affiliates, who are especially authorized by the Board of Directors to invest in Class X Shares. holdings in Class X Shares
are subject to specific management fees and service fees which in certain circumstances may be payable directly by the Investor to the Investment Manager, as agreed in
separate agreements on a case by case basis, between said Investor and the Investment Manager. The minimum initial subscription is one hundred thousand Japanese Yen
(JPY 100 000), one thousand US Dollars (USD 1 000), one thousand Euros (EUr 1 000) or one thousand British Pound (GBP 1 000) as the case may be. Subsequent
subscriptions may be made in any amount.
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Taxation9 -
In accordance with the legislation currently prevailing in Luxembourg, the Fund is not subject to any taxes on income or
capital gains. The Fund is subject to a subscription tax Taxe d’abonnement, which amounts to an annual rate of 0.05% based
on the Net Asset Value of each Sub-Fund at the end of each calendar quarter, calculated and paid quarterly. however, this
tax is reduced to 0.01% for Net Asset Value related to units classes only aimed at eligible institutional investors and for Sub-
Funds whose sole object is collective investment in money market instruments and in deposits with credit institutions.
Pursuant to Article 175 (a) of the amended law of 17 December 2010, the net asset invested in UCIs already subject to Taxe
d'abonnement is exempted from this tax.
Interest and dividend income received by the Fund may be subject to non-recoverable withholding tax in the countries of
origin.

Exchange rates10 -
The following exchange rates have been used for the preparation of these financial statements as at March 31, 2018:
1 USD = ArS20.13201 BrL1 USD = 3.32358
1 USD = CLP603.56502 CNY1 USD = 6.29170
1 USD = COP2 793.10044 EGP1 USD = 17.63000
1 USD = EUr0.81311 hUF1 USD = 253.83583
1 USD = IDr13 767.50538 INr1 USD = 65.22169
1 USD = JPY106.35000 KZT1 USD = 319.08501
1 USD = MXN18.25349 MYr1 USD = 3.86799
1 USD = NGN359.95003 PEN1 USD = 3.22698
1 USD = PhP52.17750 PLN1 USD = 3.42530
1 USD = rON3.79067 rSD1 USD = 96.24003
1 USD = rUB57.50002 SAr1 USD = 3.75001
1 USD = ThB31.26999 TrY1 USD = 3.96138
1 USD = UYU28.34000 ZAr1 USD = 11.84872
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11 - Forward foreign exchange contracts
As at March 31, 2018, the Fund holds the following open forward foreign exchange contracts:
TCW Funds - TCW Emerging Markets Income Fund

USD

Unrealised
appreciation/
depreciation

Maturity dateSalePurchase

19 44919-Apr-181 500 000USD486 900 000KZT
5 50519-Apr-18275 000USD89 883 750KZT
1 41819-Apr-18178 298USD57 590 254KZT

(425 450)30-Apr-1833 604 794USD26 928 321EUr
(29 589)30-Apr-182 337 119USD1 872 789EUr

(6 998)30-Apr-18552 727USD442 914EUr
(187)30-Apr-1850 677USD40 978EUr

(64)30-Apr-188 583USD6 066GBP
66330-Apr-18590 072EUr727 712USD

5130-Apr-1845 352EUr55 931USD
1130-Apr-189 612EUr11 854USD
(1)30-Apr-18127GBP177USD

28 43914-May-181 490 000USD87 809 425rUB
15 87414-May-1887 809 425rUB1 534 057USD
45 34516-May-183 000 000USD62 640 000ArS

(177 813)16-May-186 580 385USD8 350 000AUD
4 07616-May-183 162 513USD335 900 000JPY
2 04916-May-18180 000AUD140 069USD

95516-May-18170 000AUD131 306USD
1616-May-1817 000 000JPY160 278USD

98716-May-187 000 000JPY66 978USD
(49 873)18-May-183 009 000USD9 887 574BrL

16 74918-May-181 860 000USD11 826 810CNY
1 00818-May-1870 000USD447 475CNY

19818-May-1840 000USD253 320CNY
(19 143)18-May-181 860 000USD25 426 200 000IDr

34418-May-1870 000USD971 600 000IDr
2318-May-1840 000USD552 800 000IDr

(26 307)18-May-181 860 000USD120 217 752INr
36318-May-1870 000USD4 613 000INr
(33)18-May-1840 000USD2 620 280INr

(1 791)18-May-18956 550CNY150 000USD
(1 204)18-May-182 088 450 000IDr150 000USD

(425)18-May-189 861 945INr150 000USD
12 85528-Jun-181 400 000USD5 298 160SAr
(3 583)28-Jun-185 298 160SAr1 409 273USD

(12 647)20-May-194 573 836SAr1 205 227USD
(2 044)20-May-19739 164SAr194 773USD

(600 774)
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TCW Funds - MetWest High Yield Bond Fund

USD

Unrealised
appreciation/
depreciation

Maturity dateSalePurchase

(31)30-Apr-182 489USD1 995EUr
(31)30-Apr-182 466USD1 976EUr
(17)30-Apr-182 234USD1 579GBP

(79)

TCW Funds - TCW Emerging Markets Local Currency Income Fund

USD

Unrealised
appreciation/
depreciation

Maturity dateSalePurchase

30 22609-Apr-181 237 863USD39 650 000ThB
8 21709-Apr-18430 000USD13 701 950ThB
1 44019-Apr-18855 000USD274 455 000KZT
7 60719-Apr-18380 000USD124 203 000KZT
2 40419-Apr-18190 005USD61 656 623KZT
2 26919-Apr-18174 995USD56 803 377KZT

42219-Apr-1853 039USD17 131 597KZT
7 13323-Apr-181 140 000USD692 287 800CLP

72823-Apr-18250 000USD151 312 500CLP
(773)23-Apr-18180 000USD108 162 000CLP

22 60123-Apr-181 341 743USD78 883 750rUB
3 75423-Apr-18222 872USD13 103 100rUB

25 74823-Apr-18800 449 800CLP1 352 111USD
4 86723-Apr-18151 312 500CLP255 595USD

10 84323-Apr-1878 883 750rUB1 375 000USD
3 41423-Apr-1813 103 100rUB230 000USD

63 12425-Apr-184 600 000USD145 797 000ThB
10 16525-Apr-18700 000USD22 204 000ThB
(1 164)25-Apr-18585 000USD18 254 165ThB

64625-Apr-18275 000USD8 618 335ThB
(5 049)30-Apr-18398 773USD319 547EUr

(95)30-Apr-188 652USD6 944EUr
930-Apr-188 367EUr10 318USD

(2 455)14-May-18489 000USD31 882 800INr
(1 620)14-May-18540 000USD28 220 400PhP

39114-May-1831 882 800INr486 946USD
(3 113)14-May-1828 220 400PhP535 288USD
30 60716-May-182 025 000USD42 282 000ArS

(95 158)30-May-188 018 000USD27 127 700PLN
(2 531)30-May-181 400 000USD4 784 934PLN
13 55830-May-188 410 844PLN2 470 000USD

5 46430-May-183 353 925PLN985 000USD
4 26330-May-18824 278PLN245 000USD

(8 530)06-Jun-181 310 000USD75 492 025rUB
(351)06-Jun-18100 000USD5 780 000rUB
8 23706-Jun-1896 969 600rUB1 680 000USD

(10 243)22-Jun-182 020 000USD507 343 200hUF
3 68026-Jun-181 000 000USD66 030 000INr

140 735
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TCW Funds - MetWest Total Return Bond Fund

USD

Unrealised
appreciation/
depreciation

Maturity dateSalePurchase

(121 350)30-Apr-189 585 058USD7 680 735EUr
(14 937)30-Apr-181 179 783USD945 388EUr
(13 246)30-Apr-181 046 218USD838 359EUr

(3 592)30-Apr-18396 839USD319 159EUr
(333)30-Apr-1860 647USD48 951EUr

(28)30-Apr-182 182USD1 748EUr
(102 641)30-Apr-1813 756 329USD9 722 680GBP

(279 081)

USD 6 107 444 JPY 650 000 000 04-Jun-18 (26 370)
USD 60 371 EUr 48 951 30-Apr-18 57
USD 61 244 EUr 49 660 30-Apr-18 56
USD 626 274 EUr 505 589 30-Apr-18 3 319
GBP 1 524 USD 2 156 30-Apr-18 (16)

TCW Funds - TCW Total Return Bond Fund

USD

Unrealised
appreciation/
depreciation

Maturity dateSalePurchase

(1 932)09-Apr-185 000 000JPY45 108USD
(30)30-Apr-182 382USD1 909EUr

(499)01-May-182 200 000JPY20 220USD

(2 461)

TCW Funds - MetWest Unconstrained Bond Fund

USD

Unrealised
appreciation/
depreciation

Maturity dateSalePurchase

45 47127-Apr-182 011 800USD218 484 521JPY
(8 200)27-Apr-18637 209USD66 801 434JPY

3 06327-Apr-18404 733USD43 308 421JPY
(72)27-Apr-18291 494USD30 949 427JPY

2 42527-Apr-18278 715USD29 857 384JPY

EUr 3 096 835 USD 3 836 762 30-Apr-18 (21 041)
EUr 3 442 533 USD 4 213 540 30-Apr-18 28 128
EUr 3 686 251 USD 4 623 941 30-Apr-18 (81 980)
EUr 94 964 530 USD 118 509 561 30-Apr-18 (1 500 381)
EUr 138 411 124 USD 172 728 086 30-Apr-18 (2 186 809)
ChF 102 071 USD 109 809 30-Apr-18 (2 981)
AUD 9 486 820 USD 7 416 231 30-Apr-18 (141 752)
AUD 362 739 902 USD 293 538 560 30-Apr-18 (15 390 174)

JPY 10 713 177 USD 101 881 27-Apr-18 (1 005)
JPY 14 503 561 USD 134 081 27-Apr-18 2 486
JPY 17 031 480 USD 155 050 27-Apr-18 5 320
JPY 17 166 359 USD 161 155 27-Apr-18 485
JPY 17 792 511 USD 163 628 27-Apr-18 3 908

JPY 22 236 303 USD 205 522 30-Apr-18 3 858
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12 - Futures contracts
As at March 31, 2018, the Fund holds the following open future contracts:

USD 2 643 012 EUr 2 135 612 30-Apr-18 11 648
USD 3 553 914 EUr 2 881 244 30-Apr-18 3 830
GBP 1 608 USD 2 274 30-Apr-18 (17)
GBP 82 548 USD 116 304 30-Apr-18 (381)
GBP 241 479 USD 337 929 30-Apr-18 1 182
GBP 391 178 USD 554 449 30-Apr-18 (5 112)
GBP 876 412 USD 1 214 316 30-Apr-18 16 440
GBP 968 548 USD 1 370 369 30-Apr-18 (10 225)
GBP 11 340 389 USD 16 045 177 30-Apr-18 (119 720)
GBP 15 051 776 USD 21 296 307 30-Apr-18 (158 900)
EUr 27 530 USD 34 530 30-Apr-18 (609)
EUr 1 027 665 USD 1 282 459 30-Apr-18 (16 236)
EUr 1 087 937 USD 1 351 936 30-Apr-18 (11 450)
EUr 1 383 096 USD 1 726 014 30-Apr-18 (21 852)
EUr 2 988 922 USD 3 705 049 30-Apr-18 (22 292)

(19 616 435)

USD 6 483 287 JPY 690 000 000 04-Jun-18 (27 392)
JPY 690 000 000 USD 6 577 831 04-Jun-18 (66 822)
USD 33 064 GBP 23 631 30-Apr-18 (121)
USD 62 760 GBP 44 277 30-Apr-18 582
USD 136 875 GBP 99 307 30-Apr-18 (2 583)
USD 548 834 GBP 387 198 30-Apr-18 5 087
USD 2 127 523 GBP 1 499 322 30-Apr-18 22 005
USD 26 544 EUr 21 348 30-Apr-18 240
USD 2 373 489 EUr 1 922 313 30-Apr-18 4 939
USD 2 423 455 EUr 1 960 439 30-Apr-18 7 929
USD 2 449 499 EUr 1 977 747 30-Apr-18 12 646

Purchase Sale Maturity date

Unrealised
appreciation/
depreciation

USD

TCW Funds - MetWest Unconstrained Bond Fund

USDUSD

Unrealised
appreciation/
depreciationCommitment

Number of
contracts

sold

Number of
contracts
boughtMaturityMarketDetails

Currency
contract

Underlying
nature

TCW Funds - MetWest Total Return Bond Fund

4 76919 982 343-94Jun-18ChICAGO BOArD OF
TrADE

US 2 Yr NOTE FUTUrEUSDInterest rate

46 67514 751 351-129Jun-18ChICAGO BOArD OF
TrADE

US 5 Yr NOTE FUTUrEUSDInterest rate

51 44434 733 694
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13 - Options
As at March 31, 2018, the Fund holds the following options contracts:

562 187 2 156

Interest rate USD US 5 Yr NOTE FUTUrE ChICAGO BOArD OF
TrADE

Jun-18 2 - 228 703 859

Interest rate USD US 2 Yr NOTE FUTUrE ChICAGO BOArD OF
TrADE

Jun-18 1 - 212 578 109

Interest rate USD US 10 Yr NOTE FUTUrE ChICAGO BOArD OF
TrADE

Jun-18 1 - 120 906 1 188

TCW Funds - TCW Total Return Bond Fund

Underlying
nature

Currency
contract Details Market Maturity

Number of
contracts
bought

Number of
contracts

sold
Commitment

Unrealised
appreciation/
depreciation

USD USD

USDUSD

Unrealised
appreciation/
depreciationCommitment

Number of
contracts

sold

Number of
contracts
boughtMaturityMarketDetails

Currency
contract

Underlying
nature

TCW Funds - MetWest Unconstrained Bond Fund

(165 795)6 691 12542-Jun-18ChICAGO BOArD OF
TrADE

US ULTrA BOND CBTUSDInterest rate

6 805647 344-5Jun-18ChICAGO BOArD OF
TrADE

US 10Yr ULTrA T NOTEUSDInterest rate

34 9308 462 015-74Jun-18ChICAGO BOArD OF
TrADE

US 5 Yr NOTE FUTUrEUSDInterest rate

(124 060)15 800 484

USD
Commitment

USD

Market
value

QuantityMaturity
Strike
Price

Short/
Long

Put/
CallDescriptionCurrency

TCW Funds - TCW Emerging Markets Income Fund

3 066 000(1 236)(3 066 000)May-1820ShOrT CALLCall USD/MXNUSD
2 987 0000(2 987 000)Apr-1820.5ShOrT CALLCall USD/MXNUSD

-272 987 000Apr-1819.5LONG CALLCall USD/MXNUSD
-10 2253 066 000May-1819LONG CALLCall USD/MXNUSD
-82 7496 400 000Apr-1811.9LONG CALLCall USD/ZArUSD
-23 8403 000 000Apr-183.3LONG PUTPut USD/BrLUSD
-45 4065 900 000Dec-183.8532LONG PUTPut USD/TrYUSD

6 400 000(29 653)(6 400 000)Apr-1811.65ShOrT PUTPut USD/ZArUSD

12 453 000131 358
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14 - Swaps
As at March 31, 2018, the Fund holds the following swaps:

USD
Commitment

USD

Market
value

QuantityMaturity
Strike
Price

Short/
Long

Put/
CallDescriptionCurrency

TCW Funds - TCW Emerging Markets Local Currency Income Fund

2 180 000(879)(2 180 000)May-1820ShOrT CALLCall USD/MXNUSD
1 072 0000(1 072 000)Apr-1820.5ShOrT CALLCall USD/MXNUSD

-101 072 000Apr-1819.5LONG CALLCall USD/MXNUSD
-7 2702 180 000May-1819LONG CALLCall USD/MXNUSD

1 000 000(6 570)(1 000 000)Apr-1812.5ShOrT CALLCall USD/ZArUSD
1 000 000(1)(1 000 000)Apr-1812.75ShOrT CALLCall USD/ZArUSD

-392 000 000Apr-1811.88LONG CALLCall ZAr/USDUSD
-16 0522 020 000Apr-183.3LONG PUTPut USD/BrLUSD
-9 5431 240 000Dec-183.8532LONG PUTPut USD/TrYUSD

2 020 000(3 731)(2 020 000)Jun-1811ShOrT PUTPut USD/ZArUSD
-24 8102 020 000Jun-1811.65LONG PUTPut USD/ZArUSD

7 272 00046 543

Unrealised
Gain/(loss)NominalCurrency

Paid 
Rate

Received 
RateUnderlyingContract

Maturity
date

TCW Funds - TCW Emerging Markets Income Fund

(185 614)8 155 000USD1-republic of Korea 7.125 04/16/19Credit default Swap20-Dec-22
(26 971)1 185 000USD1-republic of Korea 7.125 04/16/19Credit default Swap20-Dec-22
(22 859)1 250 000USD1-China Government International Bond 7.5 10/28/27Credit default Swap20-Dec-22

(1 215)1 150 000USD1-United Mexican States 4.15 03/28/27Credit default Swap20-Dec-22
(6 359)2 500 000USD1-United Mexican States 4.15 03/28/27Credit default Swap20-Dec-22
(3 963)3 750 000USD1-United Mexican States 4.15 03/28/27Credit default Swap20-Dec-22
(2 642)2 500 000USD1-republic of Colombia 10.375 01/28/33Credit default Swap20-Dec-22

(21 945)1 200 000USD1-China Government International Bond 7.5 10/28/27Credit default Swap20-Dec-22

(271 568)
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15 - Dividend distribution
During the period ended March 31, 2018, the following dividends have been distributed:
TCW Funds - TCW Emerging Markets Income Fund

Ex-dividend date Currency Dividend Number of shares

Class AU-MD 31.10.17 USD 0.43 21.34

Class AU-MD 29.12.17 USD 0.53 42.44

Class AU-MD 31.01.18 USD 0.42 42.65

Class AU-MD 28.02.18 USD 0.42 42.82

Class AU-MD 29.03.18 USD 0.37 42.99

Class IGhG-QD 29.12.17 GBP 12.34 5.49

Class IGhG-QD 29.03.18 GBP 14.69 5.55

Class XJ (D) 31.10.17 JPY 70.00 120 437.84

Class XJ (D) 30.11.17 JPY 70.00 118 297.84

Class XJ (D) 29.12.17 JPY 70.00 110 677.84

Class XJ (D) 31.01.18 JPY 70.00 109 807.84

Class XJ (D) 28.02.18 JPY 70.00 109 187.84

Class XJ (D) 29.03.18 JPY 70.00 106 707.84

Class XJhA1 (D) 31.10.17 JPY 90.00 70 144.18

Class XJhA1 (D) 30.11.17 JPY 90.00 69 344.18

Class XJhA1 (D) 29.12.17 JPY 90.00 77 544.18

Class XJhA1 (D) 31.01.18 JPY 90.00 104 244.18

Class XJhA1 (D) 28.02.18 JPY 90.00 120 244.18

Class XJhA1 (D) 29.03.18 JPY 90.00 119 644.18    

Class XJhAU (D) 31.10.17 JPY 30.00 131 158.35

Class XJhAU (D) 30.11.17 JPY 30.00 128 928.35

Class XJhAU (D) 29.12.17 JPY 30.00 125 038.35

Class XJhAU (D) 31.01.18 JPY 30.00 122 198.35

Class XJhAU (D) 28.02.18 JPY 30.00 121 058.35

Class XJhAU (D) 29.03.18 JPY 30.00 118 568.35    

Class XJhB (D) 31.10.17 JPY 40.00 62 503.96

Class XJhB (D) 30.11.17 JPY 40.00 63 003.96
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TCW Funds - MetWest High Yield Bond Fund

TCW Funds - TCW Emerging Markets Local Currency Income Fund

TCW Funds - MetWest Total Return Bond Fund

Ex-dividend date Currency Dividend Number of shares

Class IGhG-QD 29.12.17 GBP 11.54 1.50

Class IGhG-QD 29.03.18 GBP 11,71 1.52

Class XJ (D) 31.10.17 JPY 75.00 369 836.43

Class XJ (D) 30.11.17 JPY 75.00 368 106.43

Class XJ (D) 29.12.17 JPY 75.00 365 806.43

Class XJ (D) 31.01.18 JPY 75.00 365 806.43

Class XJ (D) 28.02.18 JPY 75.00 363 506.43

Class XJ (D) 29.03.18 JPY 75.00 361 716.43

Ex-dividend date Currency Dividend Number of shares

Class IG-QD 29.12.17 GBP 24.19 229.75

Class IG-QD 29.03.18 GBP 15.03 230.50

Ex-dividend date Currency Dividend Number of shares

Class IGhG-QD 29.12.17 GBP 5.82 9 494.60

Class IGhG-QD 29.03.18 GBP 5.98 9 988.01        

Class rGhG-QD 29.12.17 GBP 0.56 15.94

Class rGhG-QD 29.03.18 GBP 0.58 16.03

Ex-dividend date Currency Dividend Number of shares

Class XJhB (D) 29.12.17 JPY 40.00 60 803.96

Class XJhB (D) 31.01.18 JPY 40.00 60 803.96

Class XJhB (D) 28.02.18 JPY 40.00 61 603.96

Class XJhB (D) 29.03.18 JPY 40.00 61 003.96     

Class XJhJ (D) 31.10.17 JPY 50.00 49 586.74

Class XJhJ (D) 30.11.17 JPY 50.00 48 786.74

Class XJhJ (D) 29.12.17 JPY 50.00 47 686.74

Class XJhJ (D) 31.01.18 JPY 50.00 47 186.74

Class XJhJ (D) 28.02.18 JPY 50.00 45 486.74

Class XJhJ (D) 29.03.18 JPY 50.00 44 986.74        

Notes to the financial statements (continued)
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TCW Funds - MetWest Unconstrained Bond Fund

TCW Funds - TCW US REIT Income Fund

Ex-dividend date Currency Dividend Number of shares

Class IA-QD 29.12.17 AUD 6.43 2.81

Class IA-QD 29.03.18 AUD 7.84 2.83

Class IAhA-QD 29.12.17 AUD 6.91 358 365.53

Class IAhA-QD 29.03.18 AUD 8.66 375 403.11        

Class IGhG-QD 29.12.17 GBP 6.37 11 890.26

Class IGhG-QD 29.03.18 GBP 7.72 11 910.79        

Class rGhG-QD 29.12.17 GBP 0.69 16.12

Class rGhG-QD 29.03.18 GBP 0.83 16.23        

Class rU-QD 29.12.17 USD 0.69 20.75

Class rU-QD 29.03.18 USD 0.82 20.89        

Class XGhG-QD 29.12.17 GBP 6.79 15 638.43

Class XGhG-QD 29.03.18 GBP 8.15 16 128.90

Class XJ (D) 28.02.18 JPY 90.00 4 326.51

Class XJ (D) 29.03.18 JPY 30.00 4 318.45        

Class XJhJ ( D ) 28.02.18 JPY 75.00 38 105.53

Class XJhJ ( D ) 29.03.18 JPY 25.00 49 482.32        

Class XXGhG-QD 29.12.17 GBP 7.52 962.89

Class XXGhG-QD 29.03.18 GBP 8.94 896.62        

Ex-dividend date Currency Dividend Number of shares

Class XJ (D) 31.10.17 JPY 48.00 1 130.00

Class XJ (D) 30.11.17 JPY 48.00 1 130.00

Class XJ (D) 29.12.17 JPY 48.00 1 130.00

Class XJ (D) 31.01.18 JPY 48.00 1 130.00

Class XJ (D) 28.02.18 JPY 48.00 1 130.00

Class XJ (D) 29.03.18 JPY 48.00 1 170.00
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TCW Funds - TCW Multi-Income US Equities Fund
Ex-dividend date Currency Dividend Number of shares

Class XJ (D) 31.10.17 JPY 38.00 1 031 100.00

Class XJ (D) 30.11.17 JPY 38.00 984 100.00

Class XJ (D) 29.12.17 JPY 38.00 944 200.00

Class XJ (D) 31.01.18 JPY 38.00 914 400.00

Class XJ (D) 28.02.18 JPY 38.00 903 100.00

Class XJ (D) 29.03.18 JPY 38.00 886 600.00
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Unaudited Informations

SFTR Regulation
As at March 31, 2018, the Fund does not invest in instruments in the scope of the requirements of the regulation (EU)
2015/2365 on transparency of Securities Financing Transactions and of reuse ("SFTr"). Furthermore, no corresponding
transactions were carried out during the period referring to the financial statements.
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