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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 September 30, 2017, 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 year ended September 30, 2017:
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-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
ReHe Shares (eUR) Capitalisation
RGHG-QD Shares (GBp) Distribution
RU Shares (USD) Capitalisation
XU Shares (USD) Capitalisation

TCW Funds - TCW Total Return Bond Fund:
Ae Shares (eUR) Capitalisation
AeHe Shares (eUR) Capitalisation
AU Shares (USD) Capitalisation
IU 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
XU Shares (USD) Capitalisation
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XU-YD Shares (USD) Distribution
XXeHe Shares (eUR) Capitalisation
XXGHG-QD Shares (GBp) Distribution
XXU Shares (USD) Capitalisation

TCW Funds - TCW Select Equities Fund:
Ie Shares (eUR) Capitalisation
IU Shares (USD) Capitalisation
XG-YD Shares (GBp) Distribution
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:
AeHe Shares (eUR) Capitalisation
AU-mD Shares (USD) Distribution
IGHG-QD Shares (GBp) Distribution
IU Shares (USD) Capitalisation
XJ Shares (JpY) Distribution
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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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to Our Valued Shareholders:

We submit the 2017 annual report for the tCW Funds.  this report contains information outlining the performance and a list of
the portfolio holdings as of 30 September, 2017. 

Geopolitical and idiosyncratic risks have been simultaneously heightened and severely discounted by investors during this
period.  Notwithstanding brief bouts of market volatility resulting from heated rhetoric between the U.S. and North Korea toward
the latter part of the year, devastating natural disasters in the southeast, and contentious political discourse, the overarching
theme was one of upward-trending markets propagated by still-accommodative central banks.  meanwhile, market volatility
measures such as the VIX hovered near historical lows, illustrative of the apparent complacency supporting price levels even
as the number of potential catalysts to overturn frothy valuations grew.  While late 2016/early 2017 sentiment held that the new
administration in Washington DC was poised to spur a faster pace of economic growth with passage of long-absent fiscal
stimulus, political reality (and intransigence) has frustrated much in the way of legislative progress.  As a result, no meaningful
acceleration in GDp has occurred, wage growth remains limited despite job gains, and a lack of inflationary pressure persists,
the combination of which reveals little fundamental support for the lack of risk aversion in evidence.  though corporate earnings
have been resilient and modestly growing, indications are that profit momentum has been sustained more by financial
engineering than robust top-line growth.

Despite a lack of fundamental catalysts for the recent return environment, the market for risk assets remained buoyant, with
the S&p 500 Index touching multi-record highs and returning 18.6% for the past year while U.S. treasury yields rose between
54-78 bps across the curve.  Investors’ reliance on accommodative monetary policies overcame elevated yields and kept the
Bloomberg Barclays Aggregate Index in positive territory with a gain of 0.1%. Corporate credit outpaced the overall market with
a return of 2.2% given a supportive technical backdrop of both strong inflows into domestic high grade funds and robust
overseas demand for yield.  High yield also benefitted from the quest for spread products, gaining nearly 9%.  Among securitized
issues, non-agency mBS continued to be well sponsored given still improving fundamentals as ongoing home price appreciation
improved loan-to-value ratios.  Asset-backed securities (ABS) gained 0.9% for the year, sustained by the standout performance
of floating rate student loans as the subsector outpaced duration-matched treasuries by over 600 bps amid the conclusion of
downgrade reviews by rating agencies with results that were less negative than anticipated.  Agency mBS returned 0.3%, but
lagged treasuries by 13 bps on a duration-adjusted basis given concerns over the Fed’s plan for balance sheet reduction.
Finally, commercial mBS fell 0.1% but produced excess returns over treasuries of more than 120 bps, led by non-agency
issues which were supported by lackluster issuance while the agency space was weighed down by abundant supply.  

With demand for yield remaining the dominant market theme, technicals have generally superseded what we believe are
deteriorating credit fundamentals.  to this point, while the investment grade credit market has grown by 11%, or $3.5 trillion,
since 2009, eBItDA growth for the credit universe over the same period was only 1%.  Given peak corporate leverage levels
that are unlikely to meaningfully improve in the foreseeable future as record debt issuance shows no sign of slowing, combined
with weakening issuance practices, our view with regards to credit exposure is particularly cautious even as spreads appear
to be lacking foundation.  Similarly, consumer ABS new issuance continued at a robust pace, led by auto and credit card deals,
totaling $174.6 billion year-to-date 2017, 13% higher than 2016 levels.  Further, while the Fed’s efforts to normalize rates and
balance sheet levels have been well telegraphed thus far (with the latest announcement confirming that shrinking of the now
$4.5 trillion balance sheet will begin in October), there are significant risks to the outlook that should give investors pause.  Other
risks include Fed policy and monetary policy implementation, as up to five new Fed board members could be confirmed in the
next year, including a new chair.  On the fiscal side of things, expectations for broad-based fiscal stimulus have repriced lower
as discussions on infrastructure spending have ceased and the prospect of comprehensive tax reform appear unlikely, with the
latest Republican blueprint showing a set of targeted tax cuts that may only provide a modest boost to growth in the short-term
while potentially adding as much as $1-1.5 trillion on to the deficit.
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Against these uncertainties, tCW remains true to a disciplined, value-based approach, reflected via a focus on higher quality,
more defensive areas of the market.  Ultimately, expectations for price adjustments to provide sufficient yield compensation for
aggregated risks will inform portfolio repositioning and an increased risk budget.  In the meantime, the Funds will maintain
caution, while keeping up the yield profile through selective additions offering attractive risk-adjusted return profiles.

emerging markets (em) have benefited from a combination of high real growth and low inflation, and supportive technicals.
Certainly, em sovereign and corporate spreads are tight relative to history, but still appear cheap relative to developed market
credit alternatives. Short of the usual range of tail risk events, there do not appear to be any obvious near term global catalysts
that would trigger a significant sell-off in em. Our base case is predicated upon a synchronous global recovery, modest upside
in inflation and a gradual removal of monetary accommodation. Several of the risks we see include an unexpected acceleration
in Dm inflation, where the Fed is perceived as being behind the curve, in addition to US policy uncertainty and/or a reversal of
flows. 

US stocks surged 18.6% (S&p 500 total return index) during the year ending 9/30/17, as strong corporate earnings results more
than compensated for volatility leading up the US presidential election and the subsequent lack of progress in achieving
meaningful fiscal reforms.  After six quarters of negative year-over-year earnings growth through the first half of calendar year
2016, corporate profits posted a string of quarterly gains, boosted by the rebound in energy prices as well as the weakening
of the US dollar.    Although the equity market experienced periodic, short-lived bouts of volatility related to concerns about the
North Korean missile crisis, generally positive macroeconomic data releases, coupled with renewed hopes for tax reform,
fueled a rally in risk assets, including stocks.  the upward revision in second-quarter US GDp growth from 3.0% to 3.1% (QoQ
annualized) provided further support to equity prices, while the weakness in retail sales, jobless claims, and home sales data
was generally dismissed because of disruption from Hurricanes Harvey and Irma.  even a late-September speech by Fed
Chairwoman Yellen, in which she effectively said it would be a mistake to hold off on raising interest rates while waiting for
inflation to reach a 2% threshold, did little to dampen the equity market rally.    In fact, the spike in the yield on the US 10 Year
treasury Note from its calendar YtD 2017 low of 2.04% in early September to 2.33% by month end coincided with the “risk-
on” rally and the view of many equity investors that a normalization of Fed policy might be indicative of an improved economic
outlook.  Looking forward, stock market fundamentals appear reasonably encouraging given that corporate earnings have
been on the upswing for the past few quarters as the economy has gained some strength and the US dollar has weakened.
Congressional passage of the trump administration’s proposed tax reform legislation would prove a powerful catalyst to
corporate earnings, as one sell-side firm estimates that it would equate to roughly a 6% boost to S&p Operating epS growth
(Wolfe Research, 10/2/17).   It is worth noting that while “growth” stocks have trounced “value” stocks YtD (the Russell 1000
Growth index has bested the Russell 1000 Value index by over 13%), value stocks outpaced their growth counterparts by
about 1.5% in September, potentially signaling an expected rise in interest rates and an improved economic growth backdrop.
Our view on the equity market is constructive over the medium-to-long term, yet we are mindful in the near-term that the stock
market continues to show marked signs of complacency, with the CBOe Volatility Index remaining close to its all-time low as
valuations hover near 13-year highs (per Bloomberg, the price/earnings ratio stands at around 18.5 times forward consensus
earnings).  We continue to believe that our emphasis on rigorous bottom-up stock research will serve our Fund shareholders
well over the longer term even if political and macroeconomic developments in the near term may overshadow the compelling
investment fundamentals of the stocks assembled in our US equity Funds’ portfolios.

Report of the Board of Directors of the Fund (continued)

tCW Funds
SeptemBeR 30, 2017
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As always, the tCW Funds continue to stay focused on maintaining a consistent investment approach with a long term view.
We believe the tCW Funds provide our shareholders with sound investment strategies at competitive expense ratios.  On
behalf of the Board of Directors and everyone at tCW, thank you for your continued support.  We look forward to assisting you
in reaching your financial goals.

Luxembourg, 26 October, 2017

the Board of Directors of the Fund

Stanislas DeBReU

Report of the Board of Directors of the Fund (continued)

tCW Funds
SeptemBeR 30, 2017

Note: the figures states in this report are historical and not necessarily indicative of future performance.
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To the Shareholders of 
TCW Funds 
Société d'investissement à Capital Variable 
28-32, Place de la gare 
L-1616 Luxembourg 

REPORT OF THE RÉVISEUR D'ENTREPRISES AGRÉÉ 

Report on the Audit of the Financial Statements 
Opinion 
We have audited the financial statements of TCW Funds (the "SICAV") and of each of its Sub-Funds, which comprise the 
statement of net assets and the statement of investments and other net assets as at September 30, 2017 and the statement 
of operations and the statement of changes in net assets for the year then ended, and notes to the financial statements, 
including a summary of significant accounting policies. 
ln our opinion, the accompanying financial statements give a true and fair view of the financial position of TCW Funds and of 
each of its Sub-Funds as at September 30, 2017, and of the results of their operations and changes in their net assets for the 
year then ended in accordance with Luxembourg legal and regulatory requirements relating to the preparation and presentation 
of the financial statements. 

Basis for Opinion 
We conducted our audit in accordance with the EU Regulation N° 537/2014, the Law of 23 July 2016 on the audit profession 
(Law of 23 July 2016) and with International Standards on Auditing (ISAs) as adopted for Luxembourg by the "Commission de 
Surveillance du Secteur Financier" (CSSF). Our responsibilities under those Regulation, Law and standards are further 
described in the "Responsibilities of "Réviseur d'Entreprises Agréé" for the Audit of the Financial Statements" section of our 
report. We are also independent of the SICAV in accordance with International Ethics Standards Board for Accountants· Code 
of Ethics for Professional Accountants (IESBA Code) as adopted for Luxembourg by the CSSF together with the ethical 
requirements that are relevant to our audit of the financial statements, and have fulfilled our other ethical responsibilities under 
those ethical requirements. We believe that the audit evidence we have obtained is sufficient and appropriate to provide a 
basis for our opinion. 

Key Audit Matters 
Key audit matters are those matters that, in our professional judgment, were of most significance in our audit of the financial 
statements of the current period. These matters were addressed in the context of the audit of the financial statements as whole, 
and in forming our opinion thereon, and we do not provide a separate opinion on these matters. 

Société à responsabilité limitée au capital de 35.000 € 
RCS Luxembourg B 67.895 
Autorisation d'établissement : 10022179 
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Existence and valuation of OTC derivatives 

Why the matter was considered to be one of How the matter was addressed in the audit? 
most significance in the audit? 

Two Sub-Funds ofTCW Funds are invested in Our audit procedures over the existence and valuation of the 
OTC ("Over-the-counter") derivative instruments. SICAV's OTC derivative instruments consisted in: 
These derivatives are Credit Default Swaps 
("CDS") and OTC Options. We refer to Notes 13 • obtaining an understanding of the Central Administration and the 
and 14 to the financial statements for the Custodian internal controls, including controls over the transaction 
description of the instruments held. processing of OTC derivatives, the reconciliation of holding 

between the Fund accounting and the broker and/or counterparty 
The commitment on these investments is statements of holdings at the valuation date and the valuation of 
significant to the Sub-Funds' investment activity. the OTC derivative instruments held; 
Some of those OTC derivative instruments are • requesting from the Custodian Bank a confirmation at year-end of 
neither directly held by the Custodian Bank nor all assets held directly as well as of all assets held outside the 
kept by credit institutions but are contracts Custodian Bank network: 
between the parties. This requires specific • inspecting the reconciliations performed by the Custodian Bank at 
procedures by the Custodian Bank on the year-end between their records and the statements of the OTC 
statements received from OTC derivative derivative instruments held obtained from the Counterparties; 
instruments' counterparties to ensure their • reading the prospectus to understand how the Fund has described 
existence and the correct manual accounting to shareholders its valuation policy for OTC derivative instruments, 
input after each transaction. and assessing whether the described valuation method is 

The OTC derivative instruments are either valued 
commonly used by market players and reasonable for each type of 
OTC derivative instrument; 

on basis of directly observable market data or • using our own valuation specialists where necessary for assisting unobservable input based on management us in the valuation. Our internal specialists validated all key estimates. The more numerous those external inputs used in the calculations to third party data source. unobservable inputs are, the higher is the They re-performed as at year-end an independent valuation of all I 
assessed risk of management bias. OTC derivative instruments held. We compared this independent 

valuation to the valuation disclosed in the Financial Statements as 
at year-end. 
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Existence of the securities in portfolio, which are not directly held by the Custodian Bank and its network 

Why the matter was considered to be one of How the matter was addressed in the audit? 
most significance in the audit? 

Securities portfolio represents a significant Our audit procedures over the existence of the securities in portfolio, 
proportion of each Sub-Fund's net assets. We which are not directly held by the Custodian Bank and its network 
refer to the schedule of investments of each Sub- consisted in: 
Fund for a detailed description of the securities 
portfolio at year-end. • obtaining an understanding of the Central Administration and the 

Custodian internal controls, including controls over the transaction 
Some securities (i.e. the loans) are not directly processing of loans, the reconciliation of holding between the Fund 
held by the Custodian Bank and its network. Accounting and the loan bank agent's statements of holdings at the 
Therefore the Custodian Bank needs to have valuation date and the valuation of the securities in portfolio; 
specific procedures on the statements received • requesting from the Custodian Bank a confirmation at year-end of 
from loans bank agents to ensure their existence all assets held directly as well as of all other assets held outside the 
and the correct manual accounting input after Custodian Bank network; 
each transaction. • inspecting the reconciliations performed at year-end by the 

Custodian Bank at year-end between their records and the 
statements of the loans held obtained from all the loan's bank 
agent. 

Other information 
The Board of Directors of the SICAV is responsible for the other information. The other information comprises the information 
included in the annual report but does not include the financial statements and our report of Réviseur d'Entreprises Agréé 
thereon. 

Our opinion on the financial statements does not cover the other information and we do not express any form of assurance 
conclusion thereon. 

ln connection with our audit of the financial statements, our responsibility is to read the other information and, in doing so, 
consider whether the other information is material inconsistent with the financial statements or our knowledge obtained in the 
audit or otherwise appears to be materially misstated. If, based on the work we have performed, we concluded that there is a 
material misstatement of this other information, we are required to report this fact We have nothing to report in this regards. 

Responsibilities of the Board of Directors of the SICAV and Those Charged with Governance for the Financial 
Statements 
The Board of Directors of the SICAV is responsible for the preparation and fair presentation of the financial statements in 
accordance with Luxembourg legal and regulatory requirements relating to the preparation and presentation of the financial 
statements, and for such internal control as the Board of Directors determines is necessary to enable the preparation of financial 
statements that are free from material misstatement, whether due to fraud or error. 
ln preparing the financial statements, the Board of Directors of the SICAV is responsible for assessing the SICAV's ability to 
continue as a going concern, disclosing, as applicable, matters related to going concern and using the going concern basis of 
accounting unless the Board of Directors of the SICAV either intends to liquidate the SICAV or to cease operations, or has no 
realistic alternative but to do so. 

Those charged with governance are responsible for overseeing the SICAV's financial reporting process 
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Responsibilities of the "Réviseur d'Entreprises Agréé" for the Audit of the Financial Statements 
The objectives of our audit are to obtain a reasonable assurance about whether the financial statements as a whole are free 
from material misstatement, whether due to fraud or error, and to issue a report of "Réviseur d'Entreprises Agréé'' that includes 
our opinion. Reasonable assurance is a high level of assurance, but is not a guarantee that an audit conducted in accordance 
with the EU Regulation Nº537/2014, the Law of 23 July 2016 and with ISAs as adopted for Luxembourg by the CSSF will 
always detect a material misstatement when it exists. Misstntements can mise from fraud or error and are considered material 
if, individually or in the aggregate, they could reasonably be expected to influence the economic decisions of users taken on 
the basis of these financial statements. 
As part of an audit in accordance with the EU Regulation Nº 537/2014, the Law of 23 July 2016 and with ISAs as adopted for 
Luxembourg by the CSSF, we exercise professional judgment and maintain professional scepticism throughout the audit. We 
also: 
• Identity and asses the risks of material misstatement of the financial statements, whether due to fraud or error, design and 
perform audit procedures responsive to those risks, and obtain audit evidence that is sufficient and appropriate to provide a 
basis for our opinion. The risk of not detecting a material misstatement resulting from fraud is higher than for one resulting 
from error. as fraud may involve collusion, forgery, intentional omissions, misrepresentations, or the override of internal control. 

• Obtain an understanding of internal control relevant to the audit in order to design audit procedures that are appropriate in 
the circumstances, but not for the purpose of expressing an opinion on the effectiveness of the SICAV's internal control. 

• Evaluate the appropriateness of accounting policies used and the reasonableness of accounting estimates and related 
disclosures made by the Board of Directors of the SICAV. 

• Conclude on the appropriateness of Board of Directors of the SICAV's use of the going concern basis of accounting of 
accounting and, based on the audit evidence obtained, whether a material uncertainty exists related to events or conditions 
that may cast significant doubt on the SICAV's ability to continue as a going concern. If we conclude that a material uncertainty 
exists, we are required to draw attention in our report of "Réviseur d'Entreprises Agréé" to the related disclosures in the 
financial statements or, if such disclosures are inadequate, to modify our opinion. Our conclusions are based on the audit 
evidence obtained up to the date of our report of "Réviseur d'Entreprises Agréé''. However, future events or conditions may 
cause the SICAV to cease to continue as a going concern. 

• Evaluate the overall presentation, structure and content of the financial statements, including the disclosures, and whether 
the financial statements represent the underlying transactions and events in a manner that achieves fair presentation. 

We communicate with those charged with governance regarding, among other matters, the planned scope and timing of the 
audit and significant audit findings, including any significant deficiencies in internal control that we identify during our audit. 
We also provide those charged with governance with a statement that we have complied with relevant ethical requirements 
regarding independence, and to communicate with them all relationships and other matters that may reasonably be thought 
to bear on our independence, and where applicable, related safeguards. 
From the matters communicated with those charged with governance, we determine those matters that were of most significance 
in the audit of the financial statements of the current period and are therefore the key audit matters. We describe these matters 
in our report unless law or regulation precludes public disclosure about the matter or when, in extremely rare circumstances, 
we determine that a matter should not be communicated in our report because the adverse consequences of doing so would 
reasonably be expected to outweigh the public interest benefits of such communication. 

13 



Deloitte. 

Report on Other Legal and Regulatory Requirements 
We have been appointed as 'Réviseur d'Entreprises Agréé" by the General Meeting of the Shareholders on January 31, 2017 
and the duration of our uninterrupted engagement, including previous renewals and reappointments, is six years. 
We confirm that the prohibited non-audit services referred to in the EU Regulation Nº 537/2014, on the audit profession were 
not provided and that we remain independent of the SICAV in conducting the audit 

For Deloitte Audit, Cabinet de Révi · gréé 
,-:::::7 
/ 

Partner 

January 8, 2018 

14 



the accompanying notes form an integral part of these financial statements. 15

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
49 420 70238 897 612244 109 150Securities portfolio at cost

841 071(512 441)2 645 318Net unrealised profit/ (loss)
50 261 77338 385 171246 754 4682.3Securities portfolio at market value

358 062865 91717 324 284Cash at bank
4 398 098-7 793 587Receivable for Fund shares issued

-1 622 2844 190 238Receivable for securities sold
-270 165262 695Receivable on spot exchange
---Dividends receivable, net

992 562460 2874 133 501Interest receivable on bonds
1 414--2.3, 13Options bought at market value 

--44 2402.3, 14Swaps at market value
114 02893219 7802.3, 11Unrealised appreciation on forward foreign exchange contracts

---2.3, 12Unrealised appreciation on financial futures contracts 
56 477596296 384Other assets

56 182 41441 604 513281 019 177

LIABILITIES
-318118margin accounts
-17 600111 071payable for Fund shares redeemed

150 309252 585217 37115Dividends  payable to shareholders
3 189 5521 543 64713 545 9122.6payable for securities purchased

-270 205262 695payable on spot exchange
28 05910 725124 3813management fees payable

-4 4076 644Investment advisory fees payable
1 4879776 8099Taxe d’abonnement payable
9 8924 47839 5405Service fees payable

--160 9572.3, 14Swaps at market value
199 809-561 1202.3, 11Unrealised depreciation on forward foreign exchange contracts

---2.3, 12Unrealised depreciation on financial futures contracts
-1 89722 178Other liabilities

3 579 1082 106 83915 058 796

52 603 30639 497 674265 960 381TOTAL NET ASSETS

tCW Funds
SeptemBeR 30, 2017

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
777 316 5383 525 373266 618 571Securities portfolio at cost

1 422 761(33 462)(723 617)Net unrealised profit/ (loss)
778 739 2993 491 911265 894 954Securities portfolio at market value
14 005 785192 12231 443 562Cash at bank
5 939 624-227 665Receivable for Fund shares issued
8 569 615565 6509 281 420Receivable for securities sold

22 270 399-310 220Receivable on spot exchange
---Dividends receivable, net

3 514 5506 2281 110 326Interest receivable on bonds
---Options bought at market value 
---Swaps at market value

2 627 3342 670620 861Unrealised appreciation on forward foreign exchange contracts
649 578--Unrealised appreciation on financial futures contracts 

---Other assets

836 316 1844 258 581308 889 008

LIABILITIES
315 378--margin accounts
631 898-18 761payable for Fund shares redeemed

2 381 012-12 291Dividends  payable to shareholders
32 311 8281 456 78565 854 938payable for securities purchased
22 251 257-310 285payable on spot exchange

316 5281 12674 853management fees payable
---Investment advisory fees payable

19 4801477 279Taxe d’abonnement payable
58 59327520 421Service fees payable

---Swaps at market value
5 056 192-134Unrealised depreciation on forward foreign exchange contracts

340 6282 97722 813Unrealised depreciation on financial futures contracts
28 874171 121Other liabilities

63 711 6681 461 32766 322 896

772 604 5162 797 254242 566 112TOTAL NET ASSETS

SeptemBeR 30, 2017
tCW Funds

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

2.3

2.3, 13

2.3, 14

2.3, 11

2.3, 12
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the accompanying notes form an integral part of these financial statements. 17

TCW Funds - 
TCW Multi-Income 
US Equities Fund

TCW Funds - 
TCW US REIT
Income Fund

TCW Funds - 
TCW Select 

Equities Fund

USDUSDUSDNotes

ASSETS
69 781 2201 111 2943 016 704Securities portfolio at cost
4 531 15522 231547 525Net unrealised profit/ (loss)

74 312 3751 133 5253 564 229Securities portfolio at market value
2 314 98878 356134 288Cash at bank

---Receivable for Fund shares issued
---Receivable for securities sold

842 024482-Receivable on spot exchange
190 3453 8471 040Dividends receivable, net

---Interest receivable on bonds
---Options bought at market value 
---Swaps at market value

197--Unrealised appreciation on forward foreign exchange contracts
---Unrealised appreciation on financial futures contracts 
---Other assets

77 659 9291 216 2103 699 557

LIABILITIES
---margin accounts

476 692--payable for Fund shares redeemed
365 355482-Dividends  payable to shareholders

---payable for securities purchased
841 561482-payable on spot exchange
24 2986591 841management fees payable
15 28619-Investment advisory fees payable
1 9403091Taxe d’abonnement payable
9 594101293Service fees payable

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

1 734 7301 7732 225

75 925 1991 214 4373 697 332TOTAL NET ASSETS

SeptemBeR 30, 2017
tCW Funds

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

2.3

2.3, 13

2.3, 14

2.3, 11

2.3, 12

15

2.6

3

9

5

2.3, 14

2.3, 11

2.3, 12
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Combined

USDNotes

ASSETS
1 453 797 164Securities portfolio at cost

8 740 541Net unrealised profit/ (loss)
1 462 537 705Securities portfolio at market value

66 717 364Cash at bank
18 358 974Receivable for Fund shares issued
24 229 207Receivable for securities sold
23 955 985Receivable on spot exchange

195 232Dividends receivable, net
10 217 454Interest receivable on bonds

1 414Options bought at market value 
44 240Swaps at market value

3 584 963Unrealised appreciation on forward foreign exchange contracts
649 578Unrealised appreciation on financial futures contracts 
353 457Other assets

1 610 845 573

LIABILITIES
315 814margin accounts

1 256 022payable for Fund shares redeemed
3 379 405Dividends  payable to shareholders

117 902 662payable for securities purchased
23 936 485payable on spot exchange

582 470management fees payable
26 356Investment advisory fees payable
38 240Taxe d’abonnement payable

143 187Service fees payable
160 957Swaps at market value

5 817 258Unrealised depreciation on forward foreign exchange contracts
366 418Unrealised depreciation on financial futures contracts
54 088Other liabilities

153 979 362

1 456 866 211TOTAL NET ASSETS

SeptemBeR 30, 2017
tCW Funds

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

2.3

2.3, 13

2.3, 14

2.3, 11

2.3, 12

15

2.6

3

9

5

2.3, 14

2.3, 11
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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
41 233 935231 949 342Net assets at the beginning of the year

INCOME
1742 3162.5Dividends, net

1 833 17314 748 4642.5Interest on Bonds, net
4 70075 5672.5Bank interest
5 18026 125Other income

1 843 22714 852 472

EXPENSES
144 3351 414 655management fees

59 31290 879Investment advisory fees
3 99824 1368, 9Taxe d’abonnement

59 096439 2158, 5Administration fees
9-Interest and bank charges
-49 264Interest on swaps

6123 311transaction costs
3 117-Other expenses

270 4792 021 460
1 572 74812 831 012Net investment income/ (loss)

Net realised gains/ (losses) on
(740 299)9 542 6332.3- securities sold

(13 431)454 609- currencies 
180320 357- forward foreign exchange contracts

-(188 122)- options
-(37 496)- futures contracts
-(22 425)- swaps

(753 550)10 069 556
819 19822 900 568Net realised result for the year

Change in net unrealised profit/ (loss) on
2 064 830(5 834 131)- securities 

35(552 487)2.3, 11- forward foreign exchange contracts
-64 7542.3, 13- options
--2.3, 12- futures contracts
-(307 712)2.3, 14- swaps

2 064 865(6 629 576)
2 884 06316 270 992Result of operations

Movements in capital
4 273 18558 462 633Subscriptions

(5 721 852)(37 846 541)Redemptions
(1 448 667)20 616 092
(3 171 657)(2 876 045)15Dividend paid
39 497 674265 960 381Net assets at the end of the year

tCW Funds
SeptemBeR 30, 2017

Statement of Operations and Changes in Net Assets 
(expressed in the Sub-Fund’s currency) 

12 474 246

-
1 755 606

3 646
6 383

1 765 635

178 560
-

3 325
63 380

-
-
-
-

245 265
1 520 370

896 622
5 682

306 988
(12 830)

-
-

1 196 462
2 716 832

167 390
(103 002)

(13 038)
-
-

51 350
2 768 182

49 336 712
(11 778 541)
37 558 171

(197 293)
52 603 306

3, 8

6
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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
13 483 711222 458 579Net assets at the beginning of the year

INCOME
--Dividends, net

93 8285 399 980Interest on Bonds, net
39820 342Bank interest

-1 285Other income
94 2265 421 607

EXPENSES
19 995808 719management fees

--Investment advisory fees
71025 201Taxe d’abonnement

4 938214 260Administration fees
--Interest and bank charges
--Interest on swaps

842 856transaction costs
10710 690Other expenses

25 8341 061 726
68 3924 359 881Net investment income/ (loss)

Net realised gains/ (losses) on
(61 076)(912 825)- securities sold

(2 043)36 954- currencies 
25 668238 462- forward foreign exchange contracts

--- options
(7 049)(241 665)- futures contracts

-33- swaps
(44 500)(879 041)
23 8923 480 840Net realised result for the year

Change in net unrealised profit/ (loss) on
(96 089)(3 356 977)- securities 
(29 207)(10 640)- forward foreign exchange contracts

--- options
(4 789)(45 551)- futures contracts

--- swaps
(130 085)(3 413 168)
(106 193)67 672Result of operations

Movements in capital
2 263 145114 140 832Subscriptions

(12 843 409)(93 983 947)Redemptions
(10 580 264)20 156 885

-(117 024)Dividend paid
2 797 254242 566 112Net assets at the end of the year

SeptemBeR 30, 2017
tCW Funds

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

2.3

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

15

40 733 118

2 375
10 588 255

69 854
480

10 660 964

2 141 657
-

45 156
354 536

15 749
-

10 004
140

2 567 242
8 093 722

1 633 189
430 417

27 967 113
-

(380 999)
-

29 649 720
37 743 442

1 344 796
(2 504 381)

-
314 224

-
(845 361)

36 898 081

807 000 387
(105 784 023)
701 216 364
(6 243 047)
772 604 516

2.5
2.5
2.5

8, 9
8, 5

3, 8
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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
95 337 8711 273 46854 746 321Net assets at the beginning of the year

INCOME
2 392 37634 006108 183Dividends, net

---Interest on Bonds, net
25 7913171 874Bank interest

1594-Other income
2 418 18234 417110 057

EXPENSES
345 1488 041147 756management fees
217 091256-Investment advisory fees

8 2471191 550Taxe d’abonnement
136 2611 23927 544Administration fees

2--Interest and bank charges
---Interest on swaps

197 7232 22223 677transaction costs
---Other expenses

904 47211 877200 527
1 513 71022 540(90 470)Net investment income/ (loss)

Net realised gains/ (losses) on
1 888 7618 6181 165 594- securities sold

(2 825)2 774-- currencies 
(3 033)(1 180)-- forward foreign exchange contracts

---- options
---- futures contracts
---- swaps

1 882 90310 2121 165 594
3 396 61332 7521 075 124Net realised result for the year

Change in net unrealised profit/ (loss) on
1 457 527(17 464)1 718 282- securities 

65(105)-- forward foreign exchange contracts
---- options
---- futures contracts
---- swaps

1 457 592(17 569)1 718 282
4 854 20515 1832 793 406Result of operations

Movements in capital
451 7557 953350 003Subscriptions

(19 794 149)(75 780)(54 192 398)Redemptions
(19 342 394)(67 827)(53 842 395)
(4 924 483)(6 387)-Dividend paid
75 925 1991 214 4373 697 332Net assets at the end of the year

SeptemBeR 30, 2017
tCW Funds

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

2.3

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

15

2.5
2.5
2.5

8, 9
8, 5

3, 8
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Combined

USDNotes
Net assets at the beginning of the year

INCOME
Dividends, net
Interest on Bonds, net
Bank interest
Other income

EXPENSES
3, 8management fees

Investment advisory fees
Taxe d’abonnement
Administration fees
Interest and bank charges
Interest on swaps
transaction costs 6
Other expenses

Net investment income/ (loss)

Net realised gains/ (losses) on
- securities sold
- currencies 
- forward foreign exchange contracts
- options
- futures contracts
- swaps

Net realised result for the year

Change in net unrealised profit/ (loss) on
- securities 
- forward foreign exchange contracts
- options
- futures contracts
- swaps

Result of operations

Movements in capital
Subscriptions
Redemptions

Dividend paid
Net assets at the end of the year

SeptemBeR 30, 2017
tCW Funds

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

2.3

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

15

713 690 591

2 539 430
34 419 306

202 489
39 562

37 200 787

5 208 866
367 538
112 442

1 300 469
15 760
49 264

240 489
14 054

7 308 882
29 891 905

13 421 217
912 137

28 854 555
(200 952)
(667 209)

(22 392)
42 297 356
72 189 261

(2 551 836)
(3 199 722)

51 716
263 884

(307 712)
(5 743 670)
66 445 591

1 036 286 605
(342 020 640)
694 265 965
(17 535 936)

1 456 866 211

2.5
2.5
2.5

8, 9
8, 5
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TCW Funds - TCW Emerging Markets Income Fund
30/09/1530/09/1630/09/17Currency

Class AE
Number of shares 13.7800 76.8500 63.0700
Net asset value per share eUR 147.5816 146.3790 126.1620

Class AEHE
Number of shares 12 839.6700 9 901.8600 50 013.5100
Net asset value per share eUR 128.7626 123.6583 107.3880

Class ATFE
Number of shares 5 210.0000 1 549.0000 1 000.0000
Net asset value per share eUR 11.3712 11.1763 9.5469

Class ATFHE
Number of shares 1 801.0000 2 590.0000 1 000.0000
Net asset value per share eUR 11.9334 11.3512 9.7469

Class AU
Number of shares 5 323.5000 1 097.9600 2 728.8200
Net asset value per share USD 134.5133 126.7940 108.5313

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

Class IEHE
Number of shares 9 009.8500 7 108.3000 1.0000
Net asset value per share eUR 1 127.9167 1 074.7967 922.6786

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

Class IU
Number of shares 137 667.9100 131 663.3700 139 960.6900
Net asset value per share USD 1 419.1306 1 325.3106 1 123.9973

Class OU
Number of shares 196 841.9700 68 564.2200 129 678.9500
Net asset value per share USD 148.1945 137.3676 115.6300

Class XJ (D)
Number of shares 125 517.8400 186 057.8400 232 187.8400
Net asset value per share JpY 7 953 7 427 9 029

Class XJHAU (D)
Number of shares 137 938.3500 228 008.3500 309 348.3500
Net asset value per share JpY 6 142 5 333 5 626

tCW Funds
SeptemBeR 30, 2017

Statistical information
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30/09/1530/09/1630/09/17Currency

TCW Funds - TCW Emerging Markets Income Fund

Class XJHA1 (D)
Number of shares 69 144.1800 72 844.1800 89 644.1800
Net asset value per share JpY 5 531 5 482 6 380

Class XJHB (D)
Number of shares 71 703.9600 44 803.9600 62 253.9600
Net asset value per share JpY 5 754 4 757 4 090

Class XJHJ (D)
Number of shares 48 886.7400 81 686.7400 101 286.7400
Net asset value per share JpY 7 310 7 559 7 027

Class XJHM (D)
Number of shares - 127.0000 110.0000
Net asset value per share JpY - 6 239 7 938

Class XJHT (D)
Number of shares - 148.0000 118.0000
Net asset value per share JpY - 6 896 7 579

223 529 801231 949 342265 960 381USDtotal Net Assets

TCW Funds - MetWest High Yield Bond Fund
30/09/1530/09/1630/09/17Currency

Class AEHE
Number of shares 17.9200 17.9200 -
Net asset value per share eUR 109.9022 104.8723 -

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

Class IEHE
Number of shares 1.7900 1.7900 -
Net asset value per share eUR 1 108.5146 1 052.4646 -

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

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

SeptemBeR 30, 2017
tCW Funds

Statistical information (continued)
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30/09/1530/09/1630/09/17Currency

TCW Funds - MetWest High Yield Bond Fund

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

Class XJ (D)
Number of shares 379 066.4300 438 286.4300 504 831.4300
Net asset value per share JpY 10 351 9 464 11 381

Class XJC
Number of shares 1 585.0600 2 050.0600 1 992.0600
Net asset value per share JpY 15 294 12 823 14 139

Class XJHJA (D)
Number of shares - - 70 697.3400
Net asset value per share JpY - - 6 382

Class XJHJB (D)
Number of shares - - 40 752.9800
Net asset value per share JpY - - 8 416

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

54 837 66941 233 93539 497 674USDtotal Net Assets

TCW Funds - TCW Emerging Markets Local Currency Income Fund
30/09/1530/09/1630/09/17Currency

Class AE
Number of shares 1 748.9700 7 649.5100 7 628.3500
Net asset value per share eUR 97.3316 95.5601 83.5956

Class ATFE
Number of shares 2 968.0000 1 281.0000 1 000.0000
Net asset value per share eUR 10.8970 10.6037 9.1930

Class ATFHE
Number of shares 3 587.0000 2 390.0000 1 000.0000
Net asset value per share eUR 11.3563 10.7379 9.3843

Class AU
Number of shares 18 349.0200 10 000.0000 10 000.0000
Net asset value per share USD 87.6552 81.8126 71.0885

SeptemBeR 30, 2017
tCW Funds

Statistical information (continued)
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30/09/1530/09/1630/09/17Currency

TCW Funds - TCW Emerging Markets Local Currency Income Fund

Class IE-YD
Number of shares 992.3000 1 120.3500 40.2800
Net asset value per share eUR 958.1966 1 006.0700 923.1730

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

Class IU
Number of shares 46 796.6500 8 001.4800 15 696.2900
Net asset value per share USD 914.2032 845.2640 727.5759

Class IU-YD
Number of shares 625.0700 705.3800 5 443.3000
Net asset value per share USD 912.7820 910.9534 830.0806

Class XG-YD
Number of shares 1.8500 35.3200 1 790.0700
Net asset value per share GBp 1 077.9863 1 113.4622 870.1301

Class XU
Number of shares 5 027.8400 1 402.6500 9 197.8900
Net asset value per share USD 1 041.1026 960.1942 824.4262

Class XU-YD
Number of shares 672.2300 725.2600 1 300.0000
Net asset value per share USD 914.7469 913.0331 831.9443

28 447 51712 474 24652 603 306USDtotal Net Assets

TCW Funds - MetWest Total Return Bond Fund
30/09/1530/09/1630/09/17Currency

Class AE
Number of shares 11 312.2000 12 163.1300 6 470.2200
Net asset value per share eUR 118.4805 124.9636 120.6971

Class AEHE
Number of shares 17 852.3000 199 684.2100 209 580.1500
Net asset value per share eUR 103.6479 105.8531 102.7211

Class ATFE
Number of shares 242.0000 1 000.0000 1 000.0000
Net asset value per share eUR 9.7226 10.2048 9.8066

SeptemBeR 30, 2017
tCW Funds

Statistical information (continued)
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30/09/1530/09/1630/09/17Currency

TCW Funds - MetWest Total Return Bond Fund

Class ATFHE
Number of shares 324.0000 24 160.0000 1 000.0000
Net asset value per share eUR 10.1790 10.3496 10.0022

Class AU
Number of shares 88 890.3300 59 715.4800 13 384.6100
Net asset value per share USD 107.0870 107.3716 103.0101

Class IEHE
Number of shares 21 371.8400 11 783.3200 -
Net asset value per share eUR 1 011.0036 1 025.8077 -

Class IGHG-QD
Number of shares 1 602.3200 4 572.5000 -
Net asset value per share GBp 988.6809 1 028.4717 -

Class IU
Number of shares 118 698.3600 129 434.2500 171 584.1300
Net asset value per share USD 1 096.7633 1 093.7520 1 043.6184

Class REHE
Number of shares 18.0400 18.0400 -
Net asset value per share eUR 98.1672 99.7467 -

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

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

Class XU
Number of shares 62 014.6500 25 307.4200 1 000.0000
Net asset value per share USD 1 151.3982 1 146.8746 1 092.7398

206 464 650222 458 579242 566 112USDtotal Net Assets

TCW Funds - TCW Total Return Bond Fund
30/09/1530/09/1630/09/17Currency

Class AE
Number of shares 15.9400 3 819.3800 3 803.4400
Net asset value per share eUR 117.8088 125.4064 122.0241

SeptemBeR 30, 2017
tCW Funds

Statistical information (continued)



the accompanying notes form an integral part of these financial statements. 28

30/09/1530/09/1630/09/17Currency

TCW Funds - TCW Total Return Bond Fund

Class AEHE
Number of shares 2 238.7300 13 997.3400 12 108.6200
Net asset value per share eUR 102.7725 105.9434 103.5161

Class ATFE
Number of shares - 1 000.0000 1 000.0000
Net asset value per share eUR - 10.1691 9.8405

Class ATFHE
Number of shares - 2 100.0000 1 000.0000
Net asset value per share eUR - 10.3238 10.0375

Class AU
Number of shares 4 957.8700 23 530.8100 10 096.5000
Net asset value per share USD 106.4481 107.7303 104.1255

Class IU
Number of shares 912.3400 5 913.5400 5 959.5400
Net asset value per share USD 1 092.7387 1 099.5318 1 056.4327

Class XU
Number of shares 873.0700 1 920.0000 2 541.0000
Net asset value per share USD 1 143.4695 1 148.9730 1 102.3869

12 087 72413 483 7112 797 254USDtotal Net Assets

TCW Funds - MetWest Unconstrained Bond Fund
30/09/1530/09/1630/09/17Currency

Class AEHE
Number of shares 21 010.5700 4 940.3400 100.0000
Net asset value per share eUR 100.8777 100.8862 99.4395

Class ATFE
Number of shares 1 025.0000 1 000.0000 1 000.0000
Net asset value per share eUR 9.7685 10.0072 9.7577

Class ATFHE
Number of shares 11 100.0000 39 400.0000 1 000.0000
Net asset value per share eUR 10.2432 10.1533 9.9559

Class AU
Number of shares 62 127.8300 19.9500 -
Net asset value per share USD 103.4578 101.5629 -
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30/09/1530/09/1630/09/17Currency

TCW Funds - MetWest Unconstrained Bond Fund

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

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

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

Class IEHE
Number of shares 92 236.1300 10 144.7900 -
Net asset value per share eUR 1 036.8560 1 026.2747 -

Class IE-YD
Number of shares 1 444.3200 532.8900 40.2700
Net asset value per share eUR 920.8551 1 025.1762 1 112.5614

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

Class IU
Number of shares 19 138.0400 16 540.8200 500.0000
Net asset value per share USD 1 068.7148 1 040.3138 1 007.2049

Class IU-YD
Number of shares 53.1000 53.5100 50.0000
Net asset value per share USD 876.9533 928.0602 1 000.4002

Class OU
Number of shares 399 299.5100 - 188 114.9900
Net asset value per share USD 101.9500 - 101.5690

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

Class RU-QD
Number of shares 20.5900 19.9700 -
Net asset value per share USD 100.3861 101.6400 -

Class XGHG-QD
Number of shares 15 362.4100 5 185.9600 -
Net asset value per share GBp 945.7875 970.8363 -
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30/09/1530/09/1630/09/17Currency

TCW Funds - MetWest Unconstrained Bond Fund

Class XG-YD
Number of shares 34.6800 504.2400 31.5600
Net asset value per share GBp 1 030.9181 1 134.2514 1 048.6636

Class XU
Number of shares 299.5500 813.1900 301.4400
Net asset value per share USD 1 075.5762 1 045.4188 1 009.8436

Class XU-YD
Number of shares 56.6400 53.6500 50.0000
Net asset value per share USD 879.0353 930.0281 1 002.6414

Class XXEHE
Number of shares 119 221.3900 - -
Net asset value per share eUR 1 013.3216 - -

Class XXGHG-QD
Number of shares 914.6100 - -
Net asset value per share GBp 996.0337 - -

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

20 148 06540 733 118772 604 516USDtotal Net Assets
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TCW Funds - TCW Select Equities Fund
30/09/1530/09/1630/09/17Currency

Class IE
Number of shares 1.8000 1.8000 -
Net asset value per share eUR 1 126.9479 1 009.9859 -

Class IU
Number of shares 1 693.0800 6 945.5100 -
Net asset value per share USD 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 1 494.7000 47 163.1500 -
Net asset value per share USD 1 201.5344 1 020.1986 -

-54 746 3213 697 332USDtotal Net Assets

TCW Funds - TCW US REIT Income Fund
30/09/1530/09/1630/09/17Currency

Class IU
Number of shares 1 000.0000 1 000.0000 1 000.0000
Net asset value per share USD 1 126.8628 1 106.6947 1 011.4460

Class XJ (D)
Number of shares 1 130.0000 1 050.0000 980.0000
Net asset value per share JpY 8 724 8 233 9 488

Class XJHAU (D)
Number of shares - 1 130.0000 980.0000
Net asset value per share JpY - 7 295 7 942

1 154 0711 273 4681 214 437USDtotal Net Assets

TCW Funds - TCW Multi-Income US Equities Fund
30/09/1530/09/1630/09/17Currency

Class AEHE
Number of shares 100.0000 100.0000 100.0000
Net asset value per share eUR 100.1573 97.0567 91.3279
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30/09/1530/09/1630/09/17Currency

TCW Funds - TCW Multi-Income US Equities Fund

Class ATFE
Number of shares - 1 000.0000 1 000.0000
Net asset value per share eUR - 9.6367 8.9486

Class ATFHE
Number of shares - 2 100.0000 1 000.0000
Net asset value per share eUR - 9.8068 9.1468

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 1 000.0000
Net asset value per share USD 1 115.8850 1 053.3150 849.9053

Class XJ (D)
Number of shares 1 082 200.0000 1 357 300.0000 1 727 500.0000
Net asset value per share JpY 7 895 7 106 8 227

119 550 50695 337 87175 925 199USDtotal 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

0.33869 600783 872USDAeS ANDReS BV / DOmINICAN pOWeR pARtNeRS / empReSA
GeNeRADORA De eLeCtRICIDAD It - ReGS - 7.95% 11/05/2026

800 000

0.18472 500466 250USDAeS eL SALVADOR tRUSt II - ReGS - 6.75% 28/03/2023500 000
0.942 491 0002 375 467USDAeS pANAmA SRL - ReGS - 6% 25/06/20222 350 000
0.431 134 7971 134 013USDAKBANK tURK AS - ReGS - FRN 16/03/20271 075 000
0.35925 080879 000USDANDRADe GUtIeRReZ INteRNAtIONAL SA - ReGS - 4% 30/04/2018975 000
0.591 556 5631 496 406USDAUtOpIStAS DeL SOL SA/COStA RICA - ReGS - 7.375% 30/12/20301 465 000
0.29769 650749 798USDAZURe pOWeR eNeRGY LtD - ReGS - 5.5% 03/11/2022750 000
0.29766 150707 460USDBANCO De BOGOtA SA - ReGS - 6.25% 12/05/2026700 000
0.18489 445486 700USDBANCO DO BRASIL SA/CAYmAN - ReGS - FRN peRpetUAL 550 000
0.651 718 4001 539 909USDBANCO DO BRASIL SA/CAYmAN - ReGS - 9% peRpetUAL 1 600 000
0.37989 710950 000USDBANCO GNB SUDAmeRIS SA - ReGS - 6.5% 03/04/2027950 000
0.471 256 9501 381 961ARSBANCO HIpOteCARIO SA - ReGS - FRN 12/01/202021 000 000
0.34905 250858 700USDBANCO meRCANtIL De NORte VAR peRp - ReGS - FRN peRpetUAL 850 000
0.521 381 2751 294 200USDBANCO meRCANtIL De NORte VAR peRp - ReGS - FRN peRpetUAL 1 260 000
0.391 043 4801 005 636USDBANCO NACIONAL De COStA RICA - ReGS - 5.875% 25/04/20211 000 000
0.34903 380845 716USDBANCO ReGIONAL SAeCA - ReGS - 8.125% 24/01/2019850 000
0.24649 480648 557USDBANIStmO SA - ReGS - 3.65% 19/09/2022650 000
0.06170 490165 000USDCApeX SA - ReGS - 6.875% 15/05/2024165 000
0.32851 105852 250USDCeRRO DeL AGUILA SA - ReGS - 4.125% 16/08/2027850 000
0.32850 500756 450USDCImpOR FINANCIAL OpeRAtIONS BV - ReGS - 5.75% 17/07/2024900 000
0.35924 630915 848USDCSN ReSOURCeS SA - ReGS - 6.5% 21/07/20201 050 000
0.32838 247805 000USDC&W SeNIOR FINANCING DeSIGNAteD ACtIVItY CO - ReGS - 6.875%

15/09/2027
805 000

0.37992 163964 807USDDIGICeL GROUp LtD - ReGS - 8.25% 30/09/20201 015 000
0.561 481 2881 465 521USDeSKOm HOLDINGS SOC LtD - ReGS - 7.125% 11/02/20251 425 000
0.30806 000800 000USDFeNIX pOWeR peRU SA - ReGS - 4.317% 20/09/2027800 000
0.29769 688750 000USDFIRSt QUANtUm mINeRALS LtD - ReGS - 7.5% 01/04/2025750 000
1.072 847 8432 804 227USDGAZpROm OAO VIA GAZ CApItAL SA - ReGS - 4.95% 23/03/20272 775 000
0.09246 096238 597USDGLOBAL BANK CORp - ReGS - 4.5% 20/10/2021240 000
0.30784 823770 000USDGReeNKO DUtCH BV - ReGS - 5.25% 24/07/2024770 000
0.461 234 1881 157 613USDGtH FINANCe BV - ReGS - 7.25% 26/04/20231 085 000
0.24625 860598 128USDINDIKA eNeRGY CApItAL II pte LtD - ReGS - 6.875% 10/04/2022600 000
0.08202 960190 950USDINDO eNeRGY FINANCe II BV - ReGS - 6.375% 24/01/2023200 000
0.681 809 0311 813 500USDKAISA GROUp HOLDINGS LtD 8.5% 30/06/20221 800 000
1.353 594 0343 530 035USDKAZmUNAYGAS NAtIONAL CO JSC - ReGS - 4.75% 19/04/20273 535 000
1.554 113 8244 074 413USDKAZmUNAYGAS NAtIONAL CO JSC - ReGS - 5.75% 19/04/20474 160 000
0.24643 800614 148USDLAtAm AIRLINeS GROUp SA - ReGS - 7.25% 09/06/2020600 000
0.611 627 1001 541 500USDLAtAm FINANCe LtD - ReGS - 6.875% 11/04/20241 535 000
0.812 159 4252 136 927USDmeXICO CItY AIRpORt tRUSt - ReGS - 5.5% 31/07/20472 125 000
0.902 406 0762 372 925USDmINeJeSA CApItAL BV - ReGS - 5.625% 10/08/20372 300 000
0.23618 000600 000USDNeeRG eNeRGY LtD - ReGS - 6% 13/02/2022600 000
0.661 744 6481 770 641USDORAZUL eNeRGY eGeNOR S eN C pOR A - ReGS - 5.625% 28/04/20271 775 000
1.052 800 1282 775 410USDpetROBRAS GLOBAL FINANCe BV - ReGS - 5.999% 27/01/20282 795 000
1.333 548 4953 379 878USDpetROBRAS GLOBAL FINANCe BV 6.85% 05/06/21153 706 000
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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)

1.644 355 2804 180 247USDpetROBRAS GLOBAL FINANCe BV 7.375% 17/01/20273 945 000
0.751 991 9622 241 902USDpetROLeOS De VeNeZUeLA SA 5.375% 12/04/20276 585 000
0.541 425 4421 386 357USDpetROLeOS DeL peRU SA - ReGS - 4.75% 19/06/20321 385 000
0.822 193 8312 155 149USDpetROLeOS DeL peRU SA - ReGS - 5.625% 19/06/20472 105 000
0.651 719 6941 699 375USDpetROLeOS meXICANOS - ReGS - 6.5% 13/03/20271 550 000
1.032 731 2182 761 838USDpetROLeOS meXICANOS 5.625% 23/01/20462 925 000
1.133 016 2672 849 170USDpetROLeOS meXICANOS 6.5% 02/06/20412 885 000
1.183 143 3103 002 682USDpetROLeOS meXICANOS 6.625% 15/06/20352 900 000
0.491 302 8621 293 295USDSAKA eNeRGI INDONeSIA pt - ReGS - 4.45% 05/05/20241 285 000
0.581 553 0341 549 323USDtURKIYe GARANtI BANKASI AS - ReGS - FRN 24/05/20271 545 000
0.491 294 6581 322 000USDUKRAINe GOVeRNmeNt INteRNAtIONAL BOND - ReGS - 7.375%

25/09/2032
1 325 000

0.701 858 7911 776 306USDUKReXImBANK VIA BIZ FINANCe pLC - ReGS - 9.75% 22/01/20251 725 000
0.27718 875704 924USDUNIFIN FINANCIeRA SAB De CV SOFOm eNR - ReGS - 7% 15/01/2025710 000
0.401 070 6161 000 645USDVALe OVeRSeAS LtD 6.875% 10/11/2039930 000
0.531 417 8001 378 911USDVeDANtA ReSOURCeS pLC - ReGS - 6.375% 30/07/20221 360 000
0.391 026 9001 000 750USDVImpeLCOm HOLDINGS BV - ReGS - 4.95% 16/06/20241 000 000
0.30789 375745 277USDVm HOLDING SA - ReGS - 5.375% 04/05/2027750 000
0.24646 400642 883USDYApI Ve KReDI BANKASI AS - ReGS - 5.85% 21/06/2024640 000
0.16427 125425 000USDYpF SA - ReGS - 0% 07/07/2020425 000
0.812 167 5002 081 321USDYpF SA - ReGS - 6.95% 21/07/20272 040 000

34.5491 864 09289 644 768Total 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

0.22575 787665 453ARSARGeNtINA BONAR BONDS FRN 03/04/202210 000 000
1.133 005 7803 074 019ARSARGeNtINA pOm pOLItICA mONetARIA FRN 21/06/202049 484 402
1.133 017 0213 352 339ARSARGeNtINe BONOS DeL teSORO 0% 03/10/202150 320 000
0.892 376 1882 335 560USDARGeNtINe RepUBLIC GOVeRNmeNt INteRNAtIONAL BOND - ReGS -

7.125% 28/06/2117
2 375 000

1.012 679 1922 618 965USDARGeNtINe RepUBLIC GOVeRNmeNt INteRNAtIONAL BOND 6.625%
06/07/2028

2 540 000

1.122 971 4632 769 041USDARGeNtINe RepUBLIC GOVeRNmeNt INteRNAtIONAL BOND 6.875%
26/01/2027

2 745 000

1.534 073 1753 916 034USDARGeNtINe RepUBLIC GOVeRNmeNt INteRNAtIONAL BOND 7.125%
06/07/2036

3 870 000

1.223 247 0423 211 938USDARGeNtINe RepUBLIC GOVeRNmeNt INteRNAtIONAL BOND 7.625%
22/04/2046

2 925 000

0.24636 800640 000USDBAHRAIN GOVeRNmeNt INteRNAtIONAL BOND - ReGS - 6.75% 20/09/2029640 000
0.882 334 3682 336 005USDBAHRAIN GOVeRNmeNt INteRNAtIONAL BOND - ReGS - 7% 12/10/20282 283 000
0.691 829 5651 873 750USDBAHRAIN GOVeRNmeNt INteRNAtIONAL BOND - ReGS - 7.5% 20/09/20471 865 000
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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)

0.952 538 1792 473 032USDBRAZIL mINAS Spe VIA StAte OF mINAS GeRAIS - ReGS - 5.333%
15/02/2028

2 485 000

0.491 296 3061 279 674BRLBRAZIL NOtAS DO teSOURO NACIONAL SeRIe F - DIRtY - 0% 01/01/20253 900
0.752 003 5801 900 592USDBRAZILIAN GOVeRNmeNt INteRNAtIONAL BOND 5% 27/01/20452 147 000
0.952 535 4352 514 901COpCOLOmBIAN teS 7.5% 26/08/20267 000 000 000
0.992 630 9252 404 551USDCOStA RICA GOVeRNmeNt INteRNAtIONAL BOND - ReGS - 7% 04/04/20442 475 000
0.942 497 7482 371 752USDDOmINICAN RepUBLIC INteRNAtIONAL BOND - ReGS - 5.95% 25/01/20272 325 000
0.862 292 5152 146 112USDDOmINICAN RepUBLIC INteRNAtIONAL BOND - ReGS - 6.85% 27/01/20452 050 000
0.671 776 5751 591 710USDeCUADOR GOVeRNmeNt INteRNAtIONAL BOND - ReGS - 7.95%

20/06/2024
1 790 000

0.421 128 7501 086 250USDeCUADOR GOVeRNmeNt INteRNAtIONAL BOND - ReGS - 9.625%
02/06/2027

1 075 000

0.601 608 8751 545 997USDeCUADOR GOVeRNmeNt INteRNAtIONAL BOND - ReGS - 9.65%
13/12/2026

1 525 000

0.792 099 4822 056 845USDeGYpt GOVeRNmeNt INteRNAtIONAL BOND - ReGS - 6.125% 31/01/20222 025 000
1.193 162 5563 028 674USDeGYpt GOVeRNmeNt INteRNAtIONAL BOND - ReGS - 7.5% 31/01/20272 900 000
1.032 741 5502 576 774USDeGYpt GOVeRNmeNt INteRNAtIONAL BOND - ReGS - 8.5% 31/01/20472 450 000
0.25661 802623 954eGpeGYpt tReASURY BILLS 0% 03/10/201711 700 000
0.24644 782629 072eGpeGYpt tReASURY BILLS 0% 07/11/201711 600 000
0.25674 756671 258eGpeGYpt tReASURY BILLS 0% 19/12/201712 400 000
0.501 323 6611 286 169USDeL SALVADOR GOVeRNmeNt INteRNAtIONAL BOND - ReGS - 5.875%

30/01/2025
1 343 000

0.26702 000688 275USDeL SALVADOR GOVeRNmeNt INteRNAtIONAL BOND - ReGS - 7.375%
01/12/2019

675 000

0.932 481 7282 239 239USDeL SALVADOR GOVeRNmeNt INteRNAtIONAL BOND - ReGS - 8.625%
28/02/2029

2 205 000

0.30795 025777 075USDeL SALVADOR GOVeRNmeNt INteRNAtIONAL BOND - ReG.S ReGS -
7.65% 15/06/2035

770 000

0.701 860 5111 869 028USDGABON GOVeRNmeNt INteRNAtIONAL BOND - ReGS - 6.375% 12/12/20241 895 000
0.25667 188618 438USDGHANA GOVeRNmeNt INteRNAtIONAL BOND - ReGS - 8.125% 18/01/2026625 000
0.591 568 2111 557 756eURHeLLeNIC RepUBLIC GOVeRNmeNt BOND 4.375% 01/08/20221 340 000
0.26696 600656 682USDHONDURAS GOVeRNmeNt INteRNAtIONAL BOND - ReGS - 6.25%

19/01/2027
645 000

1.443 820 5963 882 189IDRINDONeSIA tReASURY BOND 8.375% 15/09/202645 600 000 000
0.671 771 8751 632 099USDIRAQ INteRNAtIONAL BOND - ReGS - 5.8% 15/01/20281 890 000
0.902 393 5502 391 418USDIVORY COASt GOVeRNmeNt INteRNAtIONAL BOND - ReGS - 6.125%

15/06/2033
2 430 000

1.403 733 9463 737 715USDLeBANON GOVeRNmeNt INteRNAtIONAL BOND 5.45% 28/11/20193 715 000
0.842 245 1412 248 278USDLeBANON GOVeRNmeNt INteRNAtIONAL BOND 6% 27/01/20232 275 000
1.273 374 3813 472 645USDLeBANON GOVeRNmeNt INteRNAtIONAL BOND 6.4% 26/05/20233 370 000
0.491 297 7201 310 470USDLeBANON GOVeRNmeNt INteRNAtIONAL BOND 6.65% 22/04/20241 295 000
0.23623 791630 901mYRmALAYSIA GOVeRNmeNt BOND 4.16% 15/07/20212 576 000
0.24635 089642 580mYRmALAYSIA GOVeRNmeNt INVeStmeNt ISSUe 3.226% 15/04/20202 700 000
1.473 920 7343 822 114mXNmeXICAN BONOS 10% 05/12/2024600 000
0.431 152 1351 150 267mXNmeXICAN BONOS 7.5% 03/06/2027200 000
0.751 998 5451 963 563USDmONGOLIA GOVeRNmeNt INteRNAtIONAL BOND - ReGS - 5.125%

05/12/2022
2 050 000
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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)

0.30787 710755 548USDmONGOLIA GOVeRNmeNt INteRNAtIONAL BOND - ReGS - 8.75%
09/03/2024

700 000

1.213 210 9373 161 625USDOmAN GOVeRNmeNt INteRNAtIONAL BOND - ReGS - 5.375% 08/03/20273 125 000
1.112 962 1132 934 899USDOmAN GOVeRNmeNt INteRNAtIONAL BOND - ReGS - 6.5% 08/03/20472 875 000
0.33867 481842 048USDpeRUSAHAAN peNeRBIt SBSN INDONeSIA III - ReGS - 4.15% 29/03/2027840 000
0.711 883 0191 902 776peNpeRUVIAN GOVeRNmeNt INteRNAtIONAL BOND - ReGS - 6.95%

12/08/2031
5 450 000

0.591 566 0001 564 938USDpROVINCIA De BUeNOS AIReS/ARGeNtINA - ReGS - 7.875% 15/06/20271 440 000
0.32839 463833 781ZARRepUBLIC OF SOUtH AFRICA GOVeRNmeNt BOND 10.5% 21/12/202610 100 000
0.491 312 1891 366 274ZARRepUBLIC OF SOUtH AFRICA GOVeRNmeNt BOND 8.75% 31/01/204419 600 000
0.471 244 8751 250 000USDRepUBLIC OF SOUtH AFRICA GOVeRNmeNt INteRNAtIONAL BOND

5.65% 27/09/2047
1 250 000

0.721 907 3501 905 608RUBRUSSIAN FeDeRAL BOND - OFZ - 6216 - 6.7% 15/05/2019111 000 000
0.711 897 8561 893 476RUBRUSSIAN FeDeRAL BOND - OFZ 7.7% 23/03/2033109 400 000
0.691 843 5171 848 625USDRUSSIAN FeDeRAtION - ReGS - 5.25% 23/06/20471 800 000
0.491 297 6601 284 803USDSAUDI GOVeRNmeNt INteRNAtIONAL BOND - ReGS - 3.625% 04/03/20281 300 000
0.521 381 4431 366 613USDSAUDI GOVeRNmeNt INteRNAtIONAL BOND - ReGS - 4.625% 04/10/20471 375 000
0.391 043 0271 019 150USDSeNeGAL GOVeRNmeNt INteRNAtIONAL BOND - ReGS - 6.25%

23/05/2033
1 010 000

1.373 631 2183 719 454USDSOUtH AFRICA GOVeRNmeNt INteRNAtIONAL BOND 4.3% 12/10/20283 845 000
1.293 436 7393 356 501USDSRI LANKA GOVeRNmeNt INteRNAtIONAL BOND - ReGS - 6.2% 11/05/20273 265 000
0.681 816 1551 735 777USDSRI LANKA GOVeRNmeNt INteRNAtIONAL BOND - ReGS - 6.825%

18/07/2026
1 650 000

0.441 160 4491 176 814tRYtURKeY GOVeRNmeNt BOND 11% 02/03/20224 100 000
1.985 245 1255 279 197USDtURKeY GOVeRNmeNt INteRNAtIONAL BOND 5.75% 11/05/20475 325 000
1.734 592 9184 459 856USDtURKeY GOVeRNmeNt INteRNAtIONAL BOND 6% 25/03/20274 270 000
0.942 511 8822 388 840USDUKRAINe GOVeRNmeNt INteRNAtIONAL BOND - ReGS - 7.75% 01/09/20232 385 000
1.594 228 2203 959 238USDUKRAINe GOVeRNmeNt INteRNAtIONAL BOND - ReGS - 7.75% 01/09/20254 075 000
1.874 948 9924 754 825USDUKRAINe GOVeRNmeNt INteRNAtIONAL BOND - ReGS - 7.75% 01/09/20264 799 000
0.751 986 2561 942 527UYUURUGUAY GOVeRNmeNt INteRNAtIONAL BOND - ReGS - 8.5% 15/03/202855 600 000
0.28732 4631 099 617USDVeNeZUeLA GOVeRNmeNt INteRNAtIONAL BOND 8.25% 13/10/20242 130 800
0.451 190 3191 215 894USDVeNeZUeLA GOVeRNmeNt INteRNAtIONAL BOND 9.25% 15/09/20272 990 000
0.23621 876784 150USDVeNeZUeLA GOVeRNmeNt INteRNAtIONAL BOND 9.375% 13/01/20341 740 000

58.00154 249 876152 074 007Total Supranationals, Governments and Local Public Authorities, Debt Instruments

241 718 775 246 113 968 92.54
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
0.19518 500606 875USDSAmARCO mINeRACAO SA - ReGS - 0% 01/11/2022 DeFAULteD850 000
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Bonds (continued)

Other transferable securities (continued)

0.05122 000141 000USDSAmARCO mINeRACAO SA - ReGS - 0% 26/09/2024 DeFAULteD200 000

0.24640 5002 390 375Total Bonds

2 390 375 640 500 0.24Total Other transferable securities

244 109 150 246 754 468 92.78Total Investments
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58.00Governments
15.57Oil & Gas producers

5.84Banks
2.08electricity
1.73Financial Services
1.42General Industrials
1.40Industrial transportation
1.28Industrial metals & mining
0.91mining
0.85travel, Leisure & Catering
0.84Fixed Line telecommunications
0.70mobile telecommunications
0.68Real estate Investment & Services
0.58Alternative energy
0.55Gas, Water & multiutilities
0.35Construction & materials

92.78

92.78

tCW Funds
SeptemBeR 30, 2017

%Economic classification %Geographical classification

Classification of Investments
TCW Funds - TCW Emerging Markets Income Fund

Argentina 10.34 
Brazil 8.70 
mexico 7.83 
Ukraine 5.58 
turkey 5.39 
Russia 4.04 
Lebanon 4.00 
egypt 3.75 
peru 3.65 
Indonesia 3.48 
South Africa 3.21 
Kazakhstan 2.90 
Oman 2.32 
el Salvador 2.17 
Dominican Republic 2.13 
Sri Lanka 1.98 
Costa Rica 1.97 
Bahrain 1.81 
Venezuela 1.71 
ecuador 1.70 
Colombia 1.61 
panama 1.59 
India 1.35 
mongolia 1.05 
Saudi Arabia 1.01 
Ivory Coast 0.90 
Uruguay 0.75 
Gabon 0.70 
China 0.68 
Iraq 0.67 
Greece 0.59 
malaysia 0.47 
Senegal 0.39 
Jamaica 0.37 
paraguay 0.34 
Zambia 0.29 
Honduras 0.26 
Ghana 0.25 
Chile 0.24 
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Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Bonds

0.2181 98576 000USDACADIA HeALtHCARe CO INC 6.5% 01/03/202476 000
0.53209 079200 000USDAeRCAp IReLAND CApItAL DAC / AeRCAp GLOBAL AVIAtION tRUSt 4.25%

01/07/2020
200 000

0.51202 155202 000USDALLY FINANCIAL INC 3.25% 05/11/2018200 000
0.41163 800158 597USDALLY FINANCIAL INC 4.75% 10/09/2018160 000
0.56220 500200 000USDALtICe FINANCING SA - 144A - 7.5% 15/05/2026200 000
0.83328 600311 867USDALtICe US FINANCe I CORp - 144A - 5.375% 15/07/2023310 000
0.2286 17385 000USDAmC NetWORKS INC 4.75% 01/08/202585 000
0.78307 882294 028USDAmeRICAN AIRLINeS 2013-1 CLASS B pASS tHROUGH tRUSt - 144A -

5.625% 15/01/2021
375 000

0.41160 611161 278USDANDeAVOR LOGIStICS Lp / teSORO LOGIStICS FINANCe CORp 5.875%
01/10/2020

157 000

0.2183 63384 300USDANDeAVOR LOGIStICS Lp / teSORO LOGIStICS FINANCe CORp 6.125%
15/10/2021

81 000

0.1561 12857 942USDANteRO ReSOURCeS CORp 5% 01/03/202560 000
0.81318 671310 067USDARDAGH pACKAGING FINANCe pLC / ARDAGH HOLDINGS USA INC - 144A -

4.25% 15/09/2022
309 000

0.52204 940205 625USDARDAGH pACKAGING FINANCe pLC / ARDAGH HOLDINGS USA INC - 144A -
4.625% 15/05/2023

200 000

0.26101 38099 822USDAt&t INC 4.9% 14/08/2037100 000
0.57225 990217 474USDAXALtA COAtING SYStemS LLC - 144A - 4.875% 15/08/2024216 000
0.2183 80080 000USDBALL CORp 4.375% 15/12/202080 000
0.1142 00239 719USDBeRRY GLOBAL INC 5.125% 15/07/202340 000
0.1871 48870 712USDB&G FOODS INC 4.625% 01/06/202170 000
0.015 4315 000USDBLOCK COmmUNICAtIONS INC - 144A - 6.875% 15/02/20255 000
0.1454 73051 818USDBOYD GAmING CORp 6.875% 15/05/202351 000
0.53207 405202 708USDCABLe ONe INC - 144A - 5.75% 15/06/2022198 000
0.2183 01280 000USDCCm meRGeR INC - 144A - 6% 15/03/202280 000
0.64251 250251 000USDCCO HOLDINGS LLC / CCO HOLDINGS CApItAL CORp - 144A - 5%

01/02/2028
250 000

0.1352 78252 975USDCCO HOLDINGS LLC / CCO HOLDINGS CApItAL CORp - 144A - 5.125%
01/05/2027

52 000

0.43170 053169 950USDCCO HOLDINGS LLC / CCO HOLDINGS CApItAL CORp 5.25% 15/03/2021165 000
0.015 3885 161USDCDK GLOBAL INC FRN 15/10/20245 000
0.40158 080151 498USDCeNteNe CORp 4.75% 15/01/2025152 000
0.77304 225296 311USDCeNtRAL GARDeN & pet CO 6.125% 15/11/2023283 000
0.0625 56324 048USDCeQUeL COmmUNICAtIONS HOLDINGS I LLC / CeQUeL CApItAL CORp -

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

0.0623 57523 690USDCeQUeL COmmUNICAtIONS HOLDINGS I LLC / CeQUeL CApItAL CORp -
144A - 6.375% 15/09/2020

23 000

0.50198 001197 941USDCHANGe HeALtHCARe HOLDINGS LLC / CHANGe HeALtHCARe FINANCe
INC - 144A - 5.75% 01/03/2025

194 000

0.2182 60080 880USDCHeNIeRe CORpUS CHRIStI HOLDINGS LLC - 144A - 5.125% 30/06/202780 000
0.31123 000120 000USDCHeNIeRe eNeRGY pARtNeRS Lp - 144A - 5.25% 01/10/2025120 000
0.1141 73840 919USDCHeSApeAKe eNeRGY CORp 5.75% 15/03/202345 000
0.1039 24036 000USDCHOBANI LLC / CHOBANI FINANCe CORp INC - 144A - 7.5% 15/04/202536 000
0.039 9009 925USDCHS/COmmUNItY HeALtH SYStemS INC 5.125% 01/08/202110 000
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TCW Funds - MetWest High Yield Bond Fund
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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)

0.32128 213132 275USDCHS/COmmUNItY HeALtH SYStemS INC 6.25% 31/03/2023130 000
0.94373 050365 994USDCHURCHILL DOWNS INC 5.375% 15/12/2021360 000
0.0416 76016 900USDCIt GROUp INC - 144A - 5.5% 15/02/201916 000
0.2183 44376 875USDCItIGROUp INC FRN 25/08/2036100 000
1.05416 525413 489USDCLeAN HARBORS INC 5.125% 01/06/2021409 000
0.0312 78012 165USDCLeARWAteR SeAFOODS INC - 144A - 6.875% 01/05/202512 000
0.51200 665176 394USDCONCHO ReSOURCeS INC 5.5% 01/04/2023195 000
0.2495 56296 023USDCONCHO ReSOURCeS INC 5.5% 01/10/202293 000
0.0624 65625 000USDCOVANtA HOLDING CORp 5.875% 01/07/202525 000
0.1349 50043 906USDCOVeRIS HOLDINGS SA - 144A - 7.875% 01/11/201950 000
0.60235 913227 936USDCROWN AmeRICAS LLC / CROWN AmeRICAS CApItAL CORp V 4.25%

30/09/2026
233 000

0.28110 750107 750USDCSC HOLDINGS LLC - AR6 2A1 - 6.75% 15/11/2021100 000
0.49192 169194 938USDCSC HOLDINGS LLC 7.625% 15/07/2018185 000
0.55219 133208 650USDCUmBeRLAND FARmS INC - 144A - 6.75% 01/05/2025206 000
0.79311 355309 272USDDAVItA INC 5.125% 15/07/2024310 000
0.54213 675216 510USDDeLL INC 5.65% 15/04/2018210 000
0.1249 26248 162USDDIAmOND BACK eNeRGY 4.75% 01/11/202448 000
0.1141 80039 667USDDIAmOND BACK eNeRGY 5.375% 31/05/202540 000
1.30510 050512 795USDDISH DBS CORp 4.25% 01/04/2018505 000
0.0415 73114 823USDDISH DBS CORp 5.125% 01/05/202015 000
1.04410 155416 250USDDISH DBS CORp 7.875% 01/09/2019375 000
0.0728 24326 000USDDOLe FOOD CO INC - 144A - 7.25% 15/06/202526 000
0.0725 81326 031USDDOLLAR tRee INC 5.25% 01/03/202025 000
0.85333 900351 360USDDS SeRVICeS OF AmeRICA INC - 144A - 10% 01/09/2021315 000
0.1453 36053 475USDDUpONt FABROS teCHNOLOGY Lp 5.625% 15/06/202350 000
0.1145 00040 163USDDYNeGY INC 5.875% 01/06/202345 000
0.1872 80070 000USDeAGLe HOLDING CO II LLC - 144A - 7.625% 15/05/202270 000
0.1768 57565 000USDeLDORADO ReSORtS INC 6% 01/04/202565 000
0.59234 765233 825USDemC CORp 1.875% 01/06/2018235 000
0.1037 68844 663USDep eNeRGY LLC / eVeReSt ACQUISItION FINANCe INC 9.375% 01/05/202045 000
0.028 6808 000USDeQUINIX INC 5.375% 15/05/20278 000
0.26100 75698 000USDeW SCRIppS CO - 144A - 5.125% 15/05/202598 000
0.1247 02545 000USDeXtRACtION OIL & GAS INC - 144A - 7.375% 15/05/202445 000
0.53208 500199 519USDFIRSt DAtA CORpORAtION - 144A - 5.5% 15/04/2027200 000
0.59233 888234 153USDFIRSt QUALItY FINANCe CO INC - 144A - 4.625% 15/05/2021231 000
0.1870 47080 394USDFRONtIeR COmmUNICAtIONS CORp 10.5% 15/09/202281 000
0.1041 23542 187USDFRONtIeR COmmUNICAtIONS CORp 6.25% 15/09/202150 000
0.35138 047147 203USDFRONtIeR COmmUNICAtIONS CORp 7.125% 15/01/2023180 000
0.0833 06535 233USDFRONtIeR COmmUNICAtIONS CORp 8.5% 15/04/202034 000
0.0310 57510 003USDGARtNeR INC - 144A - 5.125% 01/04/202510 000
1.18464 668465 237USDGLp CApItAL Lp / GLp FINANCING II INC 4.375% 01/11/2018455 000
0.81318 115309 312USDGRApHIC pACKAGING INteRNAtIONAL INC 4.875% 15/11/2022298 000
0.42167 598165 304USDGtt COmmUNICAtIONS INC - 144A - 7.875% 31/12/2024157 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)

0.0415 24415 007USDGULFpORt eNeRGY CORp 6.375% 15/05/202515 000
0.32127 975128 438USDHCA INC 3.75% 15/03/2019125 000
0.93367 385357 966USDHCA INC 4.75% 01/05/2023347 000
0.2390 72085 260USDHCA INC 5.25% 15/06/202684 000
0.91359 700365 132USDHCA INC 6.5% 15/02/2020330 000
0.31123 375123 203USDHeALtHSOUtH CORp 5.75% 01/11/2024120 000
0.0519 15020 000USDHIGH RIDGe BRANDS CO - 144A - 8.875% 15/03/202520 000
0.1245 63444 172USDHILL-ROm HOLDINGS INC - 144A - 5.75% 01/09/202343 000
0.1041 00039 032USDHILtON DOmeStIC OpeRAtING CO INC 4.25% 01/09/202440 000
0.1142 15040 228USDHOLOGIC INC - 144A - 5.25% 15/07/202240 000
0.0417 32016 582USDIHS mARKIt LtD - 144A - 5% 01/11/202216 000
0.32126 563125 000USDINteLSAt JACKSON HOLDINGS SA - 144A - 9.75% 15/07/2025125 000
1.00396 412356 561USDINteLSAt JACKSON HOLDINGS SA 5.5% 01/08/2023465 000
0.40159 495162 750USDINteRNAtIONAL LeASe FINANCe CORp 6.25% 15/05/2019150 000
0.1560 07554 151USDINVeNtIV GROUp HOLDINGS INC / INVeNtIV HeALtH INC/INVeNtIV

HeALtH CLINICAL INC - 144A - 7.5% 01/10/2024
54 000

0.1248 99847 000USDKAR AUCtION SeRVICeS INC - 144A - 5.125% 01/06/202547 000
0.0310 32510 000USDKFC HOLDING CO/pIZZA HUt HOLDINGS LLC/tACO BeLL OF AmeRICA LLC

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

0.0310 56310 250USDKFC HOLDING CO/pIZZA HUt HOLDINGS LLC/tACO BeLL OF AmeRICA LLC
- 144A - 5% 01/06/2024

10 000

0.57226 773227 333USDKINDeR mORGAN eNeRGY pARtNeRS Lp 2.65% 01/02/2019225 000
0.1661 50060 000USDKISSNeR HOLDINGS Lp / KISSNeR mILLING CO LtD / BSC HOLDING INC /

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

0.1665 11262 334USDKLX INC - 144A - 5.875% 01/12/202262 000
0.0521 38722 053USDKRAFt HeINZ FOODS CO - 144A - 4.875% 15/02/202520 000
0.1141 90040 941USDLAmB WeStON HOLDINGS INC - 144A - 4.625% 01/11/202440 000
0.1976 03174 250USDLANDRY’S INC - 144A - 6.75% 15/10/202475 000
0.1350 96950 938USDLeVeL 3 FINANCING INC 5.125% 01/05/202350 000
0.1246 85645 000USDLItHIA mOtORS INC - 144A - 5.25% 01/08/202545 000
0.44172 359172 575USDmGm GROWtH pROpeRtIeS OpeRAtING B 1L  FRN 01/05/2023171 628.39
0.1040 27738 758USDmGm GROWtH pROpeRtIeS OpeRAtING pARtNeRSHIp Lp / mGp

FINANCe CO-ISSUeR INC 5.625% 01/05/2024
37 000

0.55216 500226 098USDmGm ReSORtS INteRNAtIONAL 8.625% 01/02/2019200 000
0.46183 388175 008USDmIDCONtINeNt COmmUNICAtIONS / mIDCONtINeNt FINANCe CORp -

144A - 6.875% 15/08/2023
170 000

0.1766 33066 799USDmOLINA HeALtHCARe INC - 144A - 4.875% 15/06/202567 000
0.55218 400220 940USDmOLINA HeALtHCARe INC 5.375% 15/11/2022210 000
0.00--USDmOmeNtIVe peRFORmANCe  eSCROW DIRtY 0% 15/10/2020250 000
0.1037 71337 219USDmpH ACQUISItION HOLDINGS LLC - 144A - 7.125% 01/06/202435 000
0.0521 07519 674USDmSCI INC - 144A - 4.75% 01/08/202620 000
0.59233 094230 000USDmULtI-COLOR CORp - 144A - 4.875% 01/11/2025230 000
0.0312 49512 220USDNCL CORp LtD - 144A - 4.625% 15/11/202012 000
0.2598 80095 000USDNCL CORp LtD - 144A - 4.75% 15/12/202195 000
0.2494 95094 316USDNeWFIeLD eXpLORAtION CO 5.375% 01/01/202690 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)

0.0726 87526 281USDNeWFIeLD eXpLORAtION CO 5.625% 01/07/202425 000
0.0312 87012 525USDNeWFIeLD eXpLORAtION CO 5.75% 30/01/202212 000
0.32125 355122 000USDNeXteRA eNeRGY OpeRAtING pARtNeRS Lp - 144A - 4.25% 15/09/2024122 000
0.0625 62525 000USDNeXteRA eNeRGY OpeRAtING pARtNeRS Lp - 144A - 4.5% 15/09/202725 000
0.67265 200255 000USDNGpL pIpeCO LLC - 144A - 4.375% 15/08/2022255 000
0.85335 562325 313USDNIeLSeN CO LUXemBOURG SARL - 144A - 5.5% 01/10/2021325 000
0.52207 302200 000USDNXp BV / NXp FUNDING LLC - 144A - 3.875% 01/09/2022200 000
0.53209 750201 765USDNXp BV / NXp FUNDING LLC - 144A - 4.125% 01/06/2021200 000
0.55217 609217 750USDOUtFRONt meDIA CApItAL LLC / OUtFRONt meDIA CApItAL CORp

5.875% 15/03/2025
207 000

0.0830 63829 874USDpARSLeY eNeRGY LLC / pARSLeY FINANCe CORp - 144A - 5.25%
15/08/2025

30 000

0.28112 095108 120USDpARSLeY eNeRGY LLC / pARSLeY FINANCe CORp - 144A - 6.25%
01/06/2024

106 000

0.1142 00040 000USDpDC eNeRGY INC 6.125% 15/09/202440 000
0.49194 038190 000USDpeNSKe AUtOmOtIVe GROUp INC 3.75% 15/08/2020190 000
0.1143 87544 875USDpetSmARt INC - 144A - 5.875% 01/06/202550 000
0.51199 631195 000USDpILGRIm’S pRIDe CORp - 144A - 5.875% 30/09/2027195 000
0.0415 97515 000USDpINNACLe FOODS FINANCe LLC / pINNACLe FOODS FINANCe CORp

5.875% 15/01/2024
15 000

0.028 0007 730USDpOSt HOLDINGS INC - 144A - 5% 15/08/20268 000
0.0313 52013 000USDpOSt HOLDINGS INC - 144A - 5.5% 01/03/202513 000
0.2598 32599 636USDpOSt HOLDINGS INC - 144A - 5.75% 01/03/202795 000
0.1246 92046 673USDQep ReSOURCeS INC 5.25% 01/05/202348 000
0.2079 00078 900USDQep ReSOURCeS INC 5.375% 01/10/202280 000
1.01399 190393 058USDQUINtILeS tRANSNAtIONAL CORp - 144A - 4.875% 15/05/2023382 000
0.57224 859218 038USDQWeSt CORp 6.75% 01/12/2021205 000
0.0725 74025 763USDRANGe ReSOURCeS CORp 4.875% 15/05/202526 000
0.28108 750100 000USDReYNOLDS Gp 21/01/23 5.75% 01/02/2026100 000
1.14449 900435 600USDReYNOLDS GROUp ISSUeR INC / ReYNOLDS GROUp ISSUeR LLC /

ReYNOLDS GROUp ISSUeR LU - 144A - FRN 15/07/2021
440 000

1.22482 421487 495USDReYNOLDS GROUp ISSUeR INC / ReYNOLDS GROUp ISSUeR LLC /
ReYNOLDS GROUp ISSUeR LU 5.75% 15/10/2020

475 000

0.93368 946372 600USDReYNOLDS GROUp 21/01/23 6.125% 15/01/2021360 000
0.1973 23868 775USDRICe eNeRGY INC 6.25% 01/05/202270 000
0.2597 52092 136USDRItCHIe BROS AUCtIONeeRS INC - 144A - 5.375% 15/01/202592 000
0.27106 313105 000USDRIVeRS pIttSBURGH BORROWeR Lp/RIVeRS pIttSBURGH FINANCe

CORp - 144A - 6.125% 15/08/2021
105 000

0.71279 906279 175USDROCKIeS eXpReSS pIpeLINe LLC - 144A - 5.625% 15/04/2020265 000
0.30119 313119 555USDROCKIeS eXpReSS pIpeLINe LLC - 144A - 6% 15/01/2019115 000
1.25494 900490 000USDSBA COmmUNICAtIONS CORp - 144A - 4% 01/10/2022490 000
0.0312 40511 963USDSBA COmmUNICAtIONS CORp 4.875% 01/09/202412 000
0.51201 521197 366USDSeALeD AIR CORp - 144A - 4.875% 01/12/2022189 000
0.0521 62521 187USDSeALeD AIR CORp - 144A - 5.125% 01/12/202420 000
0.44174 283169 465USDSeALeD AIR CORp - 144A - 5.25% 01/04/2023161 000
0.45177 625178 384USDSeRVICe CORp INteRNAtIONAL/US 4.5% 15/11/2020175 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)

0.42165 000166 713USDSeRVICe CORp INteRNAtIONAL/US 5.375% 15/01/2022160 000
0.1768 41168 000USDSeVeN GeNeRAtIONS eNeRGY LtD - 144A - 5.375% 30/09/202568 000
0.55216 750200 000USDSFR GROUp SA - 144A - 7.375% 01/05/2026200 000
0.1561 06559 007USDSILGAN HOLDINGS INC - 144A - 4.75% 15/03/202559 000
0.0520 37520 272USDSILGAN HOLDINGS INC 5% 01/04/202020 000
0.73289 450296 450USDSINCLAIR teLeVISION GROUp INC 6.125% 01/10/2022280 000
0.86341 407336 182USDSIRIUS Xm RADIO INC - 144A - 3.875% 01/08/2022333 000
0.73289 576283 250USDSOFtBANK GROUp CORp - 144A - 4.5% 15/04/2020280 000
2.40942 838972 732USDSpRINt COmmUNICAtIONS INC - 36 FS 144A - 9% 15/11/2018876 000
0.30117 800115 595USDSpRINt COmmUNICAtIONS INC 9.25% 15/04/202295 000
0.29113 925105 174USDSpRINt CORp 7.875% 15/09/202398 000
1.12441 546434 992USDSpRINt SpeCtRUm CO LLC / SpRINt SpeCtRUm CO II LLC / SpRINt

SpeCtRUm CO III LLC - 144A - 3.36% 20/09/2021
435 000

0.0415 48815 000USDStANDARD INDUStRIeS INC/NJ - 144A - 5.125% 15/02/202115 000
0.65257 085260 287USDSUGARHOUSe HSp GAmING pROp meZZ Lp / SUGARHOUSe HSp GAmING

FINANCe CORp - 144A - 5.875% 15/05/2025
261 000

0.1039 23537 435USDSUNCOKe eNeRGY pARtNeRS Lp / SUNCOKe eNeRGY pARtNeRS
FINANCe CORp - 144A - 7.5% 15/06/2025

38 000

0.41160 038156 382USDSUNOCO Lp / SUNOCO FINANCe CORp 5.5% 01/08/2020155 000
0.1142 25041 183USDteGNA INC - 144A - 5.5% 15/09/202440 000
0.77304 875304 689USDteGNA INC 5.125% 15/10/2019300 000
0.0417 70117 000USDteLeFLeX INC 4.875% 01/06/202617 000
0.1142 45042 450USDteNet HeALtHCARe CORp - 144A - 7.5% 01/01/202240 000
0.64251 535251 266USDteNet HeALtHCARe CORp 4.5% 01/04/2021246 000
0.26104 242104 130USDteNet HeALtHCARe CORp 4.75% 01/06/2020101 000
0.1975 78373 000USDteNNANt CO - 144A - 5.625% 01/05/202573 000
0.1766 78864 707USDteNNeCO INC 5% 15/07/202665 000
0.0725 93825 000USDt-mOBILe USA INC 4% 15/04/202225 000
0.63250 200253 507USDt-mOBILe USA INC 6.125% 15/01/2022240 000
0.1142 00042 100USDt-mOBILe USA INC 6.625% 01/04/202340 000
1.59624 662632 037USDt-mOBILe USA INC 6.836% 28/04/2023590 000
0.47186 203188 089USDtRANSDIGm INCe 14/05/22 - 144A - 7.875% 01/10/2022183 000
0.81318 959311 570USDtRANSOCeAN pROteUS LtD - 144A - 6.25% 01/12/2024319 000
0.028 5908 402USDtReeHOUSe FOODS INC - 144A - 6% 15/02/20248 000
0.1245 45045 000USDtRImAS CORp - 144A - 4.875% 15/10/202545 000
0.1662 85060 000USDUNIteD ReNtALS NORtH AmeRICA INC 4.625% 15/07/202360 000
0.29116 300117 156USDUNIVISION COmmUNICAtIONS INC - 144A - 5.125% 15/02/2025115 000
1.21477 688431 682USDVALeANt pHARmACeUtICALS INteRNAtIONAL INC - 144A - 5.875%

15/05/2023
539 000

0.45176 000160 838USDVALeANt pHARmACeUtICALS INteRNAtIONAL INC - 144A - 6.125%
15/04/2025

200 000

0.1975 00072 200USDVALeANt pHARmACeUtICALS INteRNAtIONAL INC - 3827 AC 144A -
5.625% 01/12/2021

80 000

0.30117 300115 000USDVALVOLINe INC - 144A - 4.375% 15/08/2025115 000
0.35139 344134 386USDVALVOLINe INC - 144A - 5.5% 15/07/2024130 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)

0.54211 750204 500USDVIRGIN meDIA SeCUReD FINANCe pLC - 144A - 5.5% 15/08/2026200 000
0.34136 095130 102USDWeLLCARe HeALtH pLANS INC 5.25% 01/04/2025129 000
0.0625 12517 119USDWHItING petROLeUm CORp 5% 15/03/201925 000
0.2184 00082 294USDWILLIAmS COS INC 3.7% 15/01/202384 000
0.0832 06337 538USDWINDStReAm SeRVICeS LLC 6.375% 01/08/202345 000
0.0520 20018 736USDWpX eNeRGY INC 5.25% 15/09/202420 000
0.026 2256 041USDWpX eNeRGY INC 6% 15/01/20226 000
0.0727 54027 899USDYUm! BRANDS INC 6.25% 15/03/201827 000
0.0311 68811 452USDZAYO GROUp LLC / ZAYO CApItAL INC - 144A - 5.75% 15/01/202711 000
1.07422 520419 556USD1011778 BC ULC / NeW ReD FINANCe INC - 144A - 4.25% 15/05/2024420 000

74.7129 509 61929 030 381Total Bonds

Shares

1.10437 0551 071 630USDHOmeR CItY GeNeRAtION21 583
0.0935 08547 860USDOCeAN RIG UDW INC1 476
0.026 141145 544USDSABINe OIL & GAS HOLDINGS138

1.21478 2811 265 034Total Shares

Warrants

0.56220 612264 680USDeNteGRA tC LLC / eNteGRA eQUItY1 175
0.012 96387 971USDSABINe OIL AND GAS CORp. / WRt SABINe OIL & GAS tRANCHe 1439
0.0044913 984USDSABINe OIL AND GAS CORp. / WRt SABINe OIL & GAS tRANCHe 278

0.57224 024366 635Total Warrants

Loans

0.1975 03874 625USDAIR meDICAL GROUp FRN 28/04/202275 000
0.1973 19172 574USDAIR meDICAL GROUp HOLDINGS tLB 1L FRN 26/09/202473 121.97
0.36144 014144 773USDALpHABet HOLDING 1L FRN 14/08/2024145 500
0.0621 78121 671USDBCpe eAGLe BUYeR  FRN 08/03/202421 890
0.0622 05521 670USDBCpe eAGLe BUYeR FRN 13/03/202522 000
0.43170 497168 727USDCItY CeNteR HOLDING LLC FRN 07/04/2024169 575
0.1145 14944 663USDCYXteRA LIte tBL FRN 15/03/202444 887.5
0.0520 36719 800USDCYXteRA teCHNOLOGIeS FRN 14/03/202520 000
0.37144 287143 191USDDeLOS FINANCe SARL tL B 1L FRN 10/06/2023143 190.53
0.58228 516225 000USDDOLLAR tRee INC tL-B2  FRN 09/03/2022225 000
0.028 60911 603USDDRILLSHIp KItHIRA OWNeRS INC FRN 20/09/20248 461
1.03405 960406 393USDFIRSt DAtA CORpORAtION tL 1L  FRN 21/04/2024404 191.86
0.26104 300290 419USDHARVeY GULF INtL m tL B 1L  FRN 14/06/2020294 842.09
0.2389 60088 561USDmISteR CAR WASH HOLDINGS FRN 21/08/202189 117.79
0.1246 64845 625USDNep/NCp HOLDCO 2L FRN 23/01/202346 214.9
0.1249 35248 878USDpHARmeRICA  CORp tL B 1L  FRN 26/09/202449 000
0.1249 36848 510USDpHARmeRICA CORp tL B 2L  FRN 26/09/202549 000
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Loans (continued)

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

0.1559 92560 210USDpOWeR BUYeR tL 2L USD FRN 06/11/202060 000
0.28109 436108 902USDReYNOLDS GROUp HOLDINGS  - 1L - FRN 28/02/2023108 902.07
0.57226 035231 969USDSYNAGRO INFRAStRUCtURe FRN 22/08/2020236 686.05
0.1560 76859 966USDteXAS COmpetItIVe eLeCtRIC HOLDING FRN 27/07/202360 572.19
0.0413 96413 780USDteXAS COmpetItIVe eLeCtRIC HOLDING FRN 27/07/202313 919.1
0.29115 381114 139USDtIeRpOINt  LLC 1L FRN 28/04/2024114 712.5

5.782 284 2412 465 649Total Loans

Mortgages and Asset Backed securities

0.1456 41452 784USDASSet-BACKeD pASS-tHROUGH CeRtIFICAteS SeRIeS 2005-R2 - R2 m2 -
FRN 25/04/2035

180 000

1.35533 141559 301USDCReDIt SUISSe FIRSt BOStON mORtGAGe SeCURItIeS CORp - 1A1 -
6.5% 25/12/2035

3 000 000

1.69667 143561 151USDDSLA mORtGAGe LOAN tRUSt 2007-AR1 - 2A1A - FRN 19/04/20471 900 000
0.31120 993103 957USDRALI SeRIeS 2005-QA7 tRUSt - A1 - FRN 25/07/2035890 000
0.26103 312100 900USDRFmSI SeRIeS 2007-SA2 tRUSt - 1A  - FRN 25/04/20371 000 000
0.1769 00661 681USDStRUCtUReD ADJUStABLe RAte mORtGAGe LOAN tRUSt SeRIeS 2005-

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

3.921 550 0091 439 774Total Mortgages and Asset Backed securities

Supranationals, Governments and Local Public Authorities, Debt Instruments

1.55612 791612 378USDUNIteD StAteS tReASURY BILL 0% 01/02/2018615 000
2.781 097 0481 094 687USDUNIteD StAteS tReASURY BILL 0% 04/01/20181 100 000
0.41161 376161 251USDUNIteD StAteS tReASURY BILL 0% 08/02/2018162 000
3.001 186 6561 183 623USDUNIteD StAteS tReASURY BILL 0% 11/01/20181 190 000
3.251 281 1261 278 200USDUNIteD StAteS tReASURY BILL 0% 18/01/20181 285 000

10.994 338 9974 330 139Total Supranationals, Governments and Local Public Authorities, Debt Instruments

38 897 612 38 385 171 97.18
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

38 897 612 38 385 171 97.18Total Investments
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10.99Governments
9.48General Industrials
9.28Financial Services
7.70Health Care equipment & Services
7.35mobile telecommunications
6.82travel, Leisure & Catering
6.56media
5.55Leisure Goods
4.19Oil equipment, Services & Distribution
3.90Fixed Line telecommunications
3.63Oil & Gas producers

97.183.36pharmaceuticals & Biotechnology
2.71General Retailers
2.48technology Hardware & equipment
1.84Real estate Investment trusts
1.72Support Services
1.38Food producers
1.11Software & Computer Services
1.00Chemicals
0.85Beverages
0.78Industrial engineering
0.77Household Goods & Home Construction
0.69electricity
0.64personal Goods
0.59Industrial transportation
0.55Food & Drug Retailers
0.43Real estate
0.25Banks
0.17Automobiles & parts
0.16Aerospace & Defense
0.11Health Care
0.10mining
0.04Construction & materials

97.18

tCW Funds
SeptemBeR 30, 2017

TCW Funds - MetWest High Yield Bond Fund

%Economic classification %Geographical classification

Classification of Investments

United States of America 85.05
Canada 2.53
New Zealand 2.37
Luxembourg 2.01
Netherlands 1.96
Ireland 1.33
Japan 0.73
France 0.55
United Kingdom 0.54
Cypress 0.09
marshall Islands 0.02
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Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Bonds

0.1263 20769 493ARSBANCO HIpOteCARIO SA - 144A - FRN 12/01/20201 056 000
0.59311 727321 933INRNAtIONAL HIGHWAYS AUtHORItY OF INDIA 7.3% 18/05/202220 000 000
0.32166 804132 911mXNpetROLeOS meXICANOS - ReGS - 7.19% 12/09/202433 050
0.0420 14216 507mXNpetROLeOS meXICANOS - ReGS - 7.65% 24/11/20213 750
0.62328 041318 573INRRURAL eLeCtRIFICAtION CORp LtD 8.82% 12/04/202320 000 000
0.0945 22545 000USDYpF SA - 144A - FRN 07/07/202045 000

1.78935 146904 417Total Bonds

Supranationals, Governments and Local Public Authorities, Debt Instruments

0.32166 852176 359ARSARGeNtINA BONAR BONDS FRN 03/04/20222 897 815
3.651 917 4731 955 794ARSARGeNtINA pOm pOLItICA mONetARIA FRN 21/06/202031 567 500
0.56292 638321 407ARSARGeNtINe BONOS DeL teSORO 0% 03/10/20214 880 826
0.87459 959464 449CLpBONOS De LA teSOReRIA De LA RepUBLICA eN peSOS 4.5% 01/03/2026290 000 000
1.77928 675925 527BRLBRAZIL NOtAS DO teSOURO NACIONAL SeRIe B 6% 15/08/2022910
3.691 939 4741 710 658BRLBRAZIL NOtAS DO teSOURO NACIONAL SeRIe F - DIRtY - 0% 01/01/20255 835
4.142 176 0522 034 735BRLBRAZIL NOtAS DO teSOURO NACIONAL SeRIe F 10% 01/01/20216 649
0.74390 698388 569BRLBRAZIL NOtAS DO teSOURO NACIONAL SeRIe F 10% 01/01/20231 200
1.23647 812623 862COpCOLOmBIAN teS 10% 24/07/20241 582 700 000
1.37723 116718 214COpCOLOmBIAN teS 11% 24/07/20201 870 000 000
2.631 385 8171 355 708COpCOLOmBIAN teS 7% 04/05/20223 922 300 000
1.05552 725537 020COpCOLOmBIAN teS 7.5% 26/08/20261 526 000 000
0.25133 403130 153eGpeGYpt tReASURY BILLS 0% 07/11/20172 400 000
0.85445 077423 491eGpeGYpt tReASURY BILLS 0% 10/10/20177 900 000
0.30157 806159 239eGpeGYpt tReASURY BILLS 0% 19/12/20172 900 000
0.59310 131308 064eURHeLLeNIC RepUBLIC GOVeRNmeNt BOND 4.375% 01/08/2022265 000
4.142 180 7412 106 738HUFHUNGARY GOVeRNmeNt BOND 3% 27/10/2027554 000 000
0.95499 764500 958INRINDIA GOVeRNmeNt BOND 7.72% 25/05/202531 200 000
1.62849 833871 471IDRINDONeSIA tReASURY BOND 8.25% 15/05/203610 394 000 000
1.84965 324959 329IDRINDONeSIA tReASURY BOND 8.25% 15/07/202112 140 000 000
2.461 295 1801 247 629IDRINDONeSIA tReASURY BOND 8.375% 15/03/202415 805 000 000
2.591 360 5311 335 725IDRINDONeSIA tReASURY BOND 8.375% 15/03/203416 610 000 000
2.961 558 4021 528 422IDRINDONeSIA tReASURY BOND 8.375% 15/09/202618 600 000 000
0.72378 678358 203mYRmALAYSIA GOVeRNmeNt BOND 3.48% 15/03/20231 620 000
2.201 157 4711 120 688mYRmALAYSIA GOVeRNmeNt BOND 3.659% 15/10/20204 851 000
0.80420 611405 963mYRmALAYSIA GOVeRNmeNt BOND 3.759% 15/03/20191 760 000
2.181 147 4971 137 231mYRmALAYSIA GOVeRNmeNt BOND 3.8% 17/08/20234 835 000
0.60314 801315 366mYRmALAYSIA GOVeRNmeNt BOND 4.16% 15/07/20211 300 000
1.41741 311739 420mYRmALAYSIA GOVeRNmeNt BOND 4.254% 31/05/20353 220 000
1.22640 387640 308mXNmeXICAN BONOS 10% 05/12/202498 000
0.43226 838231 755mXNmeXICAN BONOS 5.75% 05/03/202644 000
2.601 367 7371 290 762mXNmeXICAN BONOS 6.5% 09/06/2022250 225
2.921 533 3921 530 132mXNmeXICAN BONOS 6.5% 10/06/2021280 500
2.681 411 3651 451 232mXNmeXICAN BONOS 7.5% 03/06/2027245 000
0.68356 989346 647mXNmeXICAN BONOS 7.75% 13/11/204261 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)

0.69364 022363 281mXNmeXICAN BONOS 8% 11/06/202064 000
0.1895 58195 581NGNNIGeRIA 0% 20/09/201840 370 000
0.47248 715239 156NGNNIGeRIA 0% 30/08/2018105 000 000
0.82429 070415 736peNpeRU GOVeRNmeNt BOND 6.15% 12/08/20321 330 000
1.991 047 4621 032 871peNpeRUVIAN GOVeRNmeNt INteRNAtIONAL BOND - ReGS - 6.35%

12/08/2028
3 150 000

0.36188 331185 617peNpeRUVIAN GOVeRNmeNt INteRNAtIONAL BOND - ReGS - 6.7142%
12/02/2055

585 000

1.44759 427708 332peNpeRUVIAN GOVeRNmeNt INteRNAtIONAL BOND - ReGS - 6.95%
12/08/2031

2 198 000

0.45237 022243 637pLNRepUBLIC OF pOLAND GOVeRNmeNt BOND - 0727 - 2.5% 25/07/2027930 000
2.371 245 7301 257 833ZARRepUBLIC OF SOUtH AFRICA GOVeRNmeNt BOND 10.5% 21/12/202614 988 000
1.60844 066880 676ZARRepUBLIC OF SOUtH AFRICA GOVeRNmeNt BOND 7% 28/02/203113 675 000
2.481 305 4951 344 106ZARRepUBLIC OF SOUtH AFRICA GOVeRNmeNt BOND 8.75% 31/01/204419 500 000
1.80949 027984 437ZARRepUBLIC OF SOUtH AFRICA GOVeRNmeNt BOND 8.875% 28/02/203513 550 000
2.051 077 5721 040 354RUBRUSSIAN FeDeRAL BOND - OFZ 7% 16/08/202363 450 000
1.24654 896612 396RUBRUSSIAN FeDeRAL BOND - OFZ 7.05% 19/01/202838 800 000
1.44757 342727 167RUBRUSSIAN FeDeRAL BOND - OFZ 7.4% 07/12/202243 700 000
1.04546 604521 496RUBRUSSIAN FeDeRAL BOND - OFZ 7.6% 14/04/202131 300 000
0.91480 536475 985RUBRUSSIAN FeDeRAL BOND - OFZ 7.7% 23/03/203327 700 000
1.05552 816523 163RUBRUSSIAN FeDeRAL BOND - OFZ 8.5% 17/09/203129 500 000
1.68882 287823 143RSDSeRBIA tReASURY BONDS 10% 05/02/202274 470 000
0.68357 799352 815RSDSeRBIA tReASURY BONDS 5.75% 21/07/202335 180 000
0.99519 093525 151tRYtURKeY GOVeRNmeNt BOND 10.5% 15/01/20201 875 000
0.77402 981442 300tRYtURKeY GOVeRNmeNt BOND 10.7% 17/02/20211 450 000
1.57823 918835 965tRYtURKeY GOVeRNmeNt BOND 11% 02/03/20222 911 000
2.741 440 9801 443 131tRYtURKeY GOVeRNmeNt BOND 11% 24/02/20275 025 000
1.81954 223992 831tRYtURKeY GOVeRNmeNt BOND 8.3% 20/06/20183 477 273
0.99521 907508 333tRYtURKeY GOVeRNmeNt BOND 9.2% 22/09/20211 965 000
1.15605 165589 564UYUURUGUAY GOVeRNmeNt INteRNAtIONAL BOND - ReGS - 8.5% 15/03/202816 940 000

93.7749 326 62748 516 285Total Supranationals, Governments and Local Public Authorities, Debt Instruments

49 420 702 50 261 773 95.55
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

49 420 702 50 261 773 95.55Total Investments
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93.77Governments 11.58mexico
0.63electricity 11.46Indonesia
0.59Industrial transportation 10.33Brazil
0.44Oil & Gas producers 8.86turkey
0.12Banks 8.26South Africa

95.55 7.91malaysia
7.74Russia
6.29Colombia
4.72Argentina
4.61peru
4.15Hungary
2.36Serbia
2.17India
1.40egypt
1.15Uruguay
0.87Chile
0.65Nigeria
0.59Greece
0.45poland

95.55

tCW Funds
SeptemBeR 30, 2017

TCW Funds - TCW Emerging Markets Local Currency Income Fund

%Economic classification %Geographical 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

Bonds

0.12300 969299 562USDAetNA INC 2.8% 15/06/2023300 000
0.13303 579304 956USDALImeNtAtION COUCHe-tARD INC - 144A - 3.55% 26/07/2027300 000
0.31752 266752 422USDALLeRGAN FUNDING SCS 2.35% 12/03/2018750 000
0.09212 000199 000USDALtICe US FINANCe I CORp - 144A - 5.375% 15/07/2023200 000
0.14343 136339 391USDAmAZON.COm INC - 144A - 3.15% 22/08/2027340 000
0.14332 863347 335USDAmeRICA WeSt AIRLINeS 1999-1 pASS tHROUGH tRUSt 7.93% 02/01/20192 000 000
0.07164 204151 131USDAmeRICAN AIRLINeS 2013-1 CLASS B pASS tHROUGH tRUSt - 144A -

5.625% 15/01/2021
200 000

0.23549 863522 200USDAmGeN INC 4.663% 15/06/2051500 000
0.21499 740498 580USDANHeUSeR-BUSCH INBeV FINANCe INC 1.25% 17/01/2018500 000
0.20475 628429 742USDANHeUSeR-BUSCH INBeV FINANCe INC 4.9% 01/02/2046416 000
0.0366 22262 563USDANteRO ReSOURCeS CORp 5% 01/03/202565 000
0.14351 693352 300USDANtHem INC 2.25% 15/08/2019350 000
0.15360 735353 014USDANtHem INC 3.5% 15/08/2024350 000
0.0252 67549 656USDARAmARK SeRVICeS INC 4.75% 01/06/202650 000
0.08191 202224 536USDARIZONA pUBLIC SeRVICe CO 8.75% 01/03/2019175 000
0.30730 042732 242USDAt&t INC 3.8% 15/03/2022700 000
0.15366 266354 787USDAt&t INC 4.25% 01/03/2027355 000
0.05113 849105 874USDAt&t INC 4.35% 15/06/2045125 000
0.14328 229338 790USDAt&t INC 4.75% 15/05/2046340 000
0.08197 691194 653USDAt&t INC 4.9% 14/08/2037195 000
0.07181 791174 524USDAVALONBAY COmmUNItIeS INC 3.625% 01/10/2020175 000
0.0238 33440 511USDAVALONBAY COmmUNItIeS INC 6.1% 15/03/202035 000
0.06156 938153 938USDAXALtA COAtING SYStemS LLC - 144A - 4.875% 15/08/2024150 000
0.20490 171490 000USDBANK OF AmeRICA CORp FRN 01/10/2025490 000
0.08205 074205 000USDBANK OF AmeRICA CORp FRN 21/07/2021205 000
0.10241 037240 000USDBANK OF AmeRICA CORp FRN 21/07/2028240 000
0.41988 726975 011USDBANK OF AmeRICA CORp FRN 24/04/2028975 000
0.25613 539626 322USDBANK OF AmeRICA CORp 5.65% 01/05/2018600 000
0.37905 308931 694USDBANK OF AmeRICA CORp 6.875% 25/04/2018880 000
0.22545 108551 850USDBANK OF AmeRICA CORp 7.625% 01/06/2019500 000
0.13326 263325 130USDBAt CApItAL CORp - 144A - 2.297% 14/08/2020325 000
0.10250 113250 253USDBAt INteRNAtIONAL FINANCe pLC - 144A - 1.85% 15/06/2018250 000
0.23560 125553 635USDBAXALtA INC 3.6% 23/06/2022540 000
0.28687 607728 377USDBeAR SteARNS COS LLC 7.25% 01/02/2018675 000
0.14327 800321 203USDBeRKSHIRe HAtHAWAY FINANCe CORp 4.3% 15/05/2043300 000
0.05110 641107 838USDBeRKSHIRe HAtHAWAY FINANCe CORp 4.4% 15/05/2042100 000
0.10253 960262 613USDBOStON pROpeRtIeS Lp 3.7% 15/11/2018250 000
0.09219 082227 442USDBOStON pROpeRtIeS Lp 5.625% 15/11/2020200 000
0.0381 03679 126USDCANADIAN NAtURAL ReSOURCeS LtD 3.85% 01/06/202780 000
0.0245 22545 450USDCCO HOLDINGS LLC / CCO HOLDINGS CApItAL CORp - 144A - 5%

01/02/2028
45 000

0.0379 17378 880USDCCO HOLDINGS LLC / CCO HOLDINGS CApItAL CORp - 144A - 5.125%
01/05/2027

78 000

0.0248 35147 235USDCDK GLOBAL INC - 144A - 4.875% 01/06/202747 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)

0.24571 136488 680USDCeLGeNe CORp 5% 15/08/2045500 000
0.05130 000125 156USDCeNteNe CORp 4.75% 15/01/2025125 000
0.14343 514346 115USDCeNteRpOINt eNeRGY ReSOURCeS CORp 6.25% 01/02/2037275 000
0.04102 125100 950USDCeNtRAL GARDeN & pet CO 6.125% 15/11/202395 000
0.15364 080310 000USDCHARteR COmmUNICAtIONS OpeRAtING LLC / CHARteR

COmmUNICAtIONS OpeRAtING CApItAL 6.484% 23/10/2045
310 000

0.0130 97530 000USDCHeNIeRe CORpUS CHRIStI HOLDINGS LLC - 144A - 5.125% 30/06/202730 000
0.0246 87043 000USDCHOBANI LLC / CHOBANI FINANCe CORp INC - 144A - 7.5% 15/04/202543 000
0.05113 988111 100USDCHURCHILL DOWNS INC 5.375% 15/12/2021110 000
0.15360 630364 299USDCIGNA CORp 3.05% 15/10/2027365 000
0.15353 591356 650USDCItIGROUp INC FRN 24/07/2028350 000
0.09208 609193 750USDCItIGROUp INC FRN 25/08/2036250 000
0.27650 317650 962USDCItIGROUp INC 1.75% 01/05/2018650 000
0.621 502 9741 504 575USDCItIGROUp INC 2.05% 07/12/20181 500 000
0.27651 867667 263USDCItIGROUp INC 6.125% 15/05/2018635 000
0.05132 392133 250USDCLeAN HARBORS INC 5.125% 01/06/2021130 000
0.19465 020440 303USDCLeCO pOWeR LLC 6% 01/12/2040375 000
0.17401 782415 504USDCLeVeLAND eLeCtRIC ILLUmINAtING CO 7.88% 01/11/2017400 000
0.04102 755103 250USDCONCHO ReSOURCeS INC 5.5% 01/10/2022100 000
0.10240 360232 575USDCONSteLLAtION BRANDS INC 6% 01/05/2022210 000
0.04103 586107 931USDCONtINeNtAL AIRLINeS 1999-1 CLASS A pASS tHROUGH tRUSt 6.545%

02/02/2019
500 000

0.0245 15746 919USDCONtINeNtAL AIRLINeS 2001-1 CLASS A-1 pASS tHROUGH tRUSt 6.703%
15/06/2021

502 000

0.19467 515462 952USDCONtINeNtAL AIRLINeS 2007-1 CLASS A pASS tHROUGH tRUSt 5.983%
19/04/2022

575 000

0.14348 090349 157USDCROWN CAStLe INteRNAtIONAL CORp 3.2% 01/09/2024350 000
0.17423 522413 153USDCVS HeALtH CORp 3.875% 20/07/2025405 000
0.0239 60040 000USDDAVItA INC 5% 01/05/202540 000
0.0131 13631 349USDDAVItA INC 5.125% 15/07/202431 000
0.10234 041230 628USDDeLtA AIR LINeS 2002-1 CLASS G-1 pASS tHROUGH tRUSt 6.718%

02/01/2023
625 000

0.0258 49957 404USDDIAmOND BACK eNeRGY 4.75% 01/11/202457 000
0.27649 640644 599USDDISCOVeR BANK 2.6% 13/11/2018645 000
0.04106 440101 500USDDISH DBS CORp 5.875% 15/07/2022100 000
0.06139 920150 699USDDS SeRVICeS OF AmeRICA INC - 144A - 10% 01/09/2021132 000
0.18435 470399 492USDDUKe eNeRGY CAROLINAS LLC 4.25% 15/12/2041400 000
0.19472 764493 398USDDUQUeSNe LIGHt HOLDINGS INC - GC5 A2 144A - 6.4% 15/09/2020425 000
0.05120 695110 440USDeL pASO eLeCtRIC CO 3.3% 15/12/2022120 000
0.17407 252387 360USDeNeRGY tRANSFeR Lp 3.6% 01/02/2023400 000
0.06138 666153 323USDeNteRGY teXAS INC 7.125% 01/02/2019130 000
0.15365 815364 701USDeQt CORp 3.9% 01/10/2027365 000
0.0239 06036 000USDeQUINIX INC 5.375% 15/05/202736 000
0.05129 883114 681USDFARmeRS eXCHANGe CApItAL - C3 A3 - 7.2% 15/07/2048100 000
0.06148 116130 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)

0.13314 699308 268USDFARmeRS eXCHANGe CApItAL 7.05% 15/07/2028250 000
0.0487 53284 449USDFIRSt DAtA CORp - 144A - 5% 15/01/202484 000
0.09208 500199 750USDFIRSt DAtA CORpORAtION - 144A - 5.5% 15/04/2027200 000
0.0379 98879 988USDFIRSt QUALItY FINANCe CO INC - 144A - 4.625% 15/05/202179 000
0.0241 35040 000USDFIRSt QUALItY FINANCe CO INC - 144A - 5% 01/07/202540 000
0.04108 726128 657USDFLORIDA GAS tRANSmISSION CO LLC - 144A - 7.9% 15/05/2019100 000
0.17404 124404 352USDFORD mOtOR CReDIt CO LLC 2.875% 01/10/2018400 000
0.21521 362525 290USDFReSeNIUS meDICAL CARe US FINANCe II INC - 144A - 6.5% 15/09/2018500 000
0.0489 55580 500USDGeNeRAL eLeCtRIC CO FRN 15/08/2036100 000
0.09215 400197 873USDGeNeRAL eLeCtRIC CO 5.875% 14/01/2038165 000
0.07162 638162 829USDGeNeRAL mOtORS CO 3.5% 02/10/2018160 000
0.13303 228301 976USDGeNeRAL mOtORS CO 4.875% 02/10/2023280 000
0.14335 335300 743USDGILeAD SCIeNCeS INC 4.5% 01/02/2045310 000
0.05109 375102 625USDGLp CApItAL Lp / GLp FINANCING II INC 5.375% 15/04/2026100 000
0.06150 198150 000USDGOLDmAN SACHS GROUp INC FRN 15/12/2017150 000
0.25606 802605 000USDGOLDmAN SACHS GROUp INC FRN 29/09/2025605 000
0.04100 84999 917USDGOLDmAN SACHS GROUp INC 2.9% 19/07/2018100 000
0.37889 792867 564USDGOLDmAN SACHS GROUp INC 3.85% 26/01/2027870 000
0.15357 630365 640USDGOLDmAN SACHS GROUp INC 5.25% 27/07/2021325 000
0.04101 275116 982USDGOLDmAN SACHS GROUp INC 5.95% 18/01/2018100 000
0.26623 405640 231USDGOLDmAN SACHS GROUp INC 6.15% 01/04/2018610 000
0.25612 386619 908USDGOLDmAN SACHS GROUp INC 7.5% 15/02/2019570 000
0.0240 24739 000USDGOODYeAR tIRe & RUBBeR CO 4.875% 15/03/202739 000
0.04101 41398 206USDGRApHIC pACKAGING INteRNAtIONAL INC 4.875% 15/11/202295 000
0.0122 35822 028USDGULFpORt eNeRGY CORp 6.375% 15/05/202522 000
0.19452 632488 500USDHBOS pLC 6.75% 21/05/2018440 000
0.14328 213320 988USDHCA INC 4.75% 01/05/2023310 000
0.07168 950172 075USDHCA INC 6.5% 15/02/2020155 000
0.17403 313404 424USDHCp INC 2.625% 01/02/2020400 000
0.0377 30275 448USDHCp INC 3.875% 15/08/202475 000
0.10236 859233 818USDHCp INC 4.2% 01/03/2024225 000
0.0252 95750 264USDHCp INC 4.25% 15/11/202350 000
0.05119 921117 167USDHILL-ROm HOLDINGS INC - 144A - 5.75% 01/09/2023113 000
0.26622 153630 408USDHUmANA INC 7.2% 15/06/2018600 000
0.0494 17889 828USDIHS mARKIt LtD - 144A - 5% 01/11/202287 000
0.0360 75060 000USDINteLSAt JACKSON HOLDINGS SA - 144A - 9.75% 15/07/202560 000
0.22523 803537 980USDINteRNAtIONAL LeASe FINANCe CORp - 144A - 7.125% 01/09/2018500 000
0.14349 607388 998USDJeRSeY CeNtRAL pOWeR & LIGHt CO 7.35% 01/02/2019328 000
0.21512 725520 645USDJpmORGAN CHASe & CO FRN 01/02/2028500 000
0.421 008 8971 011 750USDJpmORGAN CHASe & CO FRN 01/05/20281 000 000
0.11254 814252 655USDJpmORGAN CHASe & CO 2.75% 23/06/2020250 000
0.18425 363443 029USDJpmORGAN CHASe & CO 6% 15/01/2018420 000
0.25600 000676 941USDJpmORGAN CHASe BANK NA 6% 01/10/2017600 000
0.15375 921376 891USDKAISeR FOUNDAtION HOSpItALS 4.15% 01/05/2047350 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)

0.08196 003200 000USDKeYSpAN GAS eASt CORp - 144A - 2.742% 15/08/2026200 000
0.17418 214419 224USDKINDeR mORGAN INC/De - 144A - 5.625% 15/11/2023375 000
0.10231 587234 257USDKRAFt HeINZ FOODS CO 4.375% 01/06/2046235 000
0.0499 96699 622USDLACLeDe GAS CO 2% 15/08/2018100 000
0.0241 90040 200USDLAmB WeStON HOLDINGS INC - 144A - 4.625% 01/11/202440 000
0.0117 32917 255USDLeVeL 3 FINANCING INC 5.125% 01/05/202317 000
0.04103 369102 750USDLeVeL 3 FINANCING INC 5.625% 01/02/2023100 000
0.11275 796277 311USDLIBeRtY pROpeRtY Lp 4.75% 01/10/2020260 000
0.22531 701533 300USDL3 teCHNOLOGIeS INC 5.2% 15/10/2019500 000
0.20494 886499 860USDmASSmUtUAL GLOBAL FUNDING II - 144A - 2% 15/04/2021500 000
0.06136 116125 625USDmetLIFe INC FRN 15/09/2023125 000
0.0253 38661 424USDmetROpOLItAN eDISON CO 7.7% 15/01/201950 000
0.06150 256149 795USDmetROpOLItAN LIFe GLOBAL FUNDING I - 144A - 1.875% 22/06/2018150 000
0.11274 648267 151USDmICROSOFt CORp 3.75% 12/02/2045270 000
0.23547 629534 204USDmIDAmeRICAN eNeRGY CO 4.25% 01/05/2046510 000
0.0259 40060 075USDmOLINA HeALtHCARe INC - 144A - 4.875% 15/06/202560 000
0.0237 44037 350USDmOLINA HeALtHCARe INC 5.375% 15/11/202236 000
0.411 004 3381 000 595USDmORGAN StANLeY FRN 22/07/20221 000 000
0.04101 024116 676USDmORGAN StANLeY 5.95% 28/12/2017100 000
0.731 792 9901 855 895USDmORGAN StANLeY 6.625% 01/04/20181 750 000
0.22541 451544 585USDmORGAN StANLeY 7.3% 13/05/2019500 000
0.08200 250204 000USDNAtIONWIDe mUtUAL INSURANCe CO - VF1 etF1 - FRN 15/12/2024200 000
0.21498 832499 848USDNeW YORK CItY tRANSItIONAL FINANCe AUtHORItY FUtURe tAX

SeCUReD ReVeNUe 5.572% 01/11/2038
400 000

0.31745 441748 897USDNeW YORK LIFe GLOBAL FUNDING - 144A - 2% 13/04/2021750 000
0.0497 06096 699USDNeWFIeLD eXpLORAtION CO 5.375% 01/01/202692 000
0.17401 908399 596USDNeXteRA eNeRGY CApItAL HOLDINGS INC 2.3% 01/04/2019400 000
0.0492 25090 000USDNeXteRA eNeRGY OpeRAtING pARtNeRS Lp - 144A - 4.5% 15/09/202790 000
0.0251 32549 848USDNOBLe eNeRGY INC 3.9% 15/11/202450 000
0.0252 66952 349USDNOBLe eNeRGY INC 5.25% 15/11/204350 000
0.04108 575119 599USDONCOR eLeCtRIC DeLIVeRY CO LLC 5.75% 30/09/2020100 000
0.0363 13562 220USDpILGRIm’S pRIDe CORp - 144A - 5.75% 15/03/202561 000
0.04100 630100 181USDpLAINS ALL AmeRICAN pIpeLINe Lp / pAA FINANCe CORp 3.65%

01/06/2022
100 000

0.06139 956141 681USDpLAINS ALL AmeRICAN pIpeLINe Lp / pAA FINANCe CORp 4.9% 15/02/2045150 000
0.12300 172296 073USDpRICOA GLOBAL FUNDING I - 144A - 1.6% 29/05/2018300 000
0.24573 207575 000USDpROteCtIVe LIFe GLOBAL FUNDING - 144A - 1.722% 15/04/2019575 000
0.13327 223324 714USDpROteCtIVe LIFe GLOBAL FUNDING - 144A - 2.7% 25/11/2020325 000
0.16384 204383 004USDpROVIDeNCe St JOSepH HeALtH OBLIGAteD GROUp 2.746% 01/10/2026400 000
0.30724 877698 054USDpUBLIC SeRVICe CO OF NeW meXICO 3.85% 01/08/2025700 000
0.15364 323365 000USDpUBLIC StORAGe 3.094% 15/09/2027365 000
0.28670 176671 316USDpUGet eNeRGY INC 5.625% 15/07/2022600 000
0.0119 55019 500USDQep ReSOURCeS INC 5.25% 01/05/202320 000
0.0119 75019 425USDQep ReSOURCeS INC 5.375% 01/10/202220 000
0.05130 625127 031USDQUINtILeS tRANSNAtIONAL CORp - 144A - 4.875% 15/05/2023125 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)

0.18433 627439 148USDRAYmOND JAmeS FINANCIAL INC 4.95% 15/07/2046400 000
0.08192 969195 225USDReYNOLDS GROUp ISSUeR INC / ReYNOLDS GROUp ISSUeR LLC /

ReYNOLDS GROUp ISSUeR LU 5.75% 15/10/2020
190 000

0.0373 93873 706USDROCKIeS eXpReSS pIpeLINe LLC - 144A - 5.625% 15/04/202070 000
0.0488 40090 525USDROCKIeS eXpReSS pIpeLINe LLC - 144A - 6.85% 15/07/201885 000
0.20484 294500 182USDRUBY pIpeLINe LLC - A2 A2 144A - 6% 01/04/2022455 000
0.12302 625300 165USDSABINe pASS LIQUeFACtION LLC 4.2% 15/03/2028300 000
0.21505 344499 215USDSANtANDeR UK GROUp HOLDINGS pLC 2.875% 16/10/2020500 000
0.05126 508124 724USDSANtANDeR UK pLC 3.05% 23/08/2018125 000
0.05118 170117 000USDSBA COmmUNICAtIONS CORp - 144A - 4% 01/10/2022117 000
0.0362 02559 305USDSBA COmmUNICAtIONS CORp 4.875% 01/09/202460 000
0.14333 631308 507USDSHeLL INteRNAtIONAL FINANCe BV 4.375% 11/05/2045310 000
0.05112 778110 825USDSIRIUS Xm RADIO INC - 144A - 3.875% 01/08/2022110 000
0.11278 615299 206USDSL GReeN ReALtY CORp 7.75% 15/03/2020250 000
0.27660 656663 180USDSOUtHeRN CO GAS CApItAL CORp 2.45% 01/10/2023675 000
0.0497 174102 062USDSOUtHeRN NAtURAL GAS CO LLC 7.35% 15/02/203175 000
0.21508 914518 805USDSOUtHWeSteRN eLeCtRIC pOWeR CO 5.875% 01/03/2018500 000
0.0253 59451 625USDSpeCtRUm BRANDS INC 5.75% 15/07/202550 000
0.04102 249110 642USDSpRINt COmmUNICAtIONS INC - 36 FS 144A - 9% 15/11/201895 000
0.17418 575398 304USDtC pIpeLINeS Lp 4.375% 13/03/2025400 000
0.0379 47780 000USDteNet HeALtHCARe CORp - 144A - 4.625% 15/07/202480 000
0.12297 339286 458USDteXAS eASteRN tRANSmISSION Lp - 144A - 2.8% 15/10/2022300 000
0.05128 479117 410USDteXAS eASteRN tRANSmISSION Lp 7% 15/07/2032100 000
0.14341 250342 063USDt-mOBILe USA INC 6.625% 01/04/2023325 000
0.25600 373600 444USDUNIteD teCHNOLOGIeS CORp FRN 04/05/2018600 000
0.0370 40081 100USDVALeANt pHARmACeUtICALS INteRNAtIONAL INC - 144A - 5.5%

01/03/2023
80 000

0.0379 76391 575USDVALeANt pHARmACeUtICALS INteRNAtIONAL INC - 144A - 5.875%
15/05/2023

90 000

0.0252 80051 000USDVALeANt pHARmACeUtICALS INteRNAtIONAL INC - 144A - 6.125%
15/04/2025

60 000

0.0246 87538 375USDVALeANt pHARmACeUtICALS INteRNAtIONAL INC - 3827 AC 144A -
5.625% 01/12/2021

50 000

0.04102 000100 250USDVALVOLINe INC - 144A - 4.375% 15/08/2025100 000
0.19469 468446 481USDVeNtAS ReALtY Lp 4.125% 15/01/2026450 000
0.0378 47375 000USDVeReIt OpeRAtING pARtNeRSHIp Lp 4.125% 01/06/202175 000
0.12302 570294 168USDVeRIZON COmmUNICAtIONS INC 4.5% 10/08/2033295 000
0.19460 355442 991USDVeRIZON COmmUNICAtIONS INC 4.862% 21/08/2046450 000
0.0130 26523 503USDVeRIZON COmmUNICAtIONS INC 5.012% 21/08/205430 000
0.09224 683217 898USDVeRIZON COmmUNICAtIONS INC 5.15% 15/09/2023200 000
0.09224 675208 550USDVIRGIN meDIA SeCUReD FINANCe pLC - 144A - 5.25% 15/01/2026215 000
0.20479 778483 240USDVIRGINIA eLeCtRIC & pOWeR CO 2.75% 15/03/2023475 000
0.22528 356518 491USDWALGReeNS BOOtS ALLIANCe INC 3.8% 18/11/2024510 000
0.08186 447156 301USDWALGReeNS BOOtS ALLIANCe INC 4.8% 18/11/2044175 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)

0.21504 459500 900USDWeA FINANCe LLC / WeStFIeLD UK & eUROpe FINANCe pLC - 144A - 2.7%
17/09/2019

500 000

0.14335 360347 043USDWeINGARteN ReALtY INVeStORS 3.25% 15/08/2026350 000
0.0362 24559 000USDWeLLCARe HeALtH pLANS INC 5.25% 01/04/202559 000
0.521 249 4071 241 325USDWeLLS FARGO & CO - mtN - FRN 22/05/20281 230 000
0.22527 790519 708USDWeLLS FARGO & CO 2.6% 22/07/2020520 000
0.10244 751249 443USDWeLLS FARGO & CO 3% 23/10/2026250 000
0.24593 627589 185USDWeLLS FARGO BANK NA 2.15% 06/12/2019590 000
0.05130 101116 013USDWeLLS FARGO BANK NA 5.95% 26/08/2036100 000
0.04100 881100 523USDWeLLtOWeR INC - 2 B - 4.95% 15/01/202194 000
0.13322 381323 529USDWeLLtOWeR INC 4.5% 15/01/2024300 000
0.04103 422100 884USDWILLIAmS pARtNeRS Lp 3.6% 15/03/2022100 000
0.07170 014169 345USD1011778 BC ULC / NeW ReD FINANCe INC - 144A - 4.25% 15/05/2024169 000
0.05128 410117 025USD21St CeNtURY FOX AmeRICA INC 7.3% 30/04/2028100 000
0.0249 17051 830USD21St CeNtURY FOX AmeRICA INC 7.75% 20/01/202440 000

27.3866 418 12866 190 010Total Bonds

Shares

0.0132 46194 224USDHOmeR CItY GeNeRAtION1 603

0.0132 46194 224Total Shares

Mortgages and Asset Backed securities

0.0118 06018 018USDABFC 2005-WF1 tRUSt - A2C - FRN 25/12/20341 540 000
0.15371 538287 803USDABFC 2006-Opt1 tRUSt - Opt1 A3D - FRN 25/09/2036405 000
0.05113 058107 947USDADJUStABLe RAte mORtGAGe tRUSt 2005-1 - 2A1 - FRN 25/05/20352 000 000
0.17421 680420 000USDBABSON CLO LtD 2014-II - A AR - FRN 17/10/2026420 000
0.06150 258150 000USDBABSON CLO LtD 2015-I - A A - FRN 20/04/2027150 000
0.0260 07360 000USDBALLYROCK CLO 2014-1 LLC - A A1R - FRN 20/10/202660 000
0.18428 528395 656USDBANC OF AmeRICA FUNDING 2006-G tRUSt - 1A A1 - FRN 20/07/2036850 000
0.16387 141381 102USDBANC OF AmeRICA FUNDING 2015-R2 tRUSt - 9A1 - FRN peRpetUAL 775 000
0.0495 95690 784USDBAYVIeW COmmeRCIAL ASSet tRUSt 2004-2 FRN 25/08/20341 350 000
0.11270 401267 354USDBBCmS tRUSt 2015-SRCH 4.197% 10/08/2035250 000
0.12280 276300 544USDBeAR SteARNS COmmeRCIAL mORtGAGe SeCURItIeS tRUSt 2004-

pWR5 - F - FRN 11/07/2042
510 000

0.16392 071399 263USDBRAZOS HIGHeR eDUCAtION AUtHORItY INC - GG3 A3 - FRN 25/11/2033390 000
0.11268 800240 501USDC-BASS 2007-CB5 tRUSt - A3 - FRN 25/04/2037530 000
0.14333 049313 432USDCHL mORtGAGe pASS-tHROUGH tRUSt 2004-7 - 2A1 - FRN 25/06/20345 300 000
0.04102 00098 642USDCItIGROUp mORtGAGe LOAN tRUSt INC - WFH3 A4 - FRN 25/10/2036600 000
0.08187 158180 367USDCItIGROUp mORtGAGe LOAN tRUSt 2005-11 - A2A - FRN 25/10/20351 700 000
0.0365 25150 120USDCItIGROUp mORtGAGe LOAN tRUSt 2006-NC1 - FF9 2A4 - FRN 25/08/2036384 000
0.09216 467216 266USDCOmm 2013-300p mORtGAGe tRUSt - A1 - FRN 10/08/2030200 000
0.09211 535211 134USDCOmm 2016-787S mORtGAGe tRUSt - A - FRN 10/02/2036205 000
0.0127 08128 155USDCSmC SeRIeS 2009-14R 5% 26/06/2037800 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)

0.18444 725445 229USDCSmC SeRIeS 2014-7R - 8A1 - FRN 27/07/2037850 000
0.21520 605518 832USDeDUCAtION LOAN ASSet-BACKeD tRUSt I - A1 - FRN 25/06/20261 140 000
0.11264 222258 814USDFANNIe mAe pOOL - AD0761 - 5% 01/02/2040795 000
0.26628 248626 721USDFANNIe mAe pOOL - AL7092 - 3% 01/07/2045740 000
0.37885 727889 485USDFANNIe mAe pOOL - Am2686 - 2.51% 01/03/2023953 000
0.19459 351475 948USDFANNIe mAe pOOL - Am4236 - 3.94% 01/08/2025450 000
0.14334 850340 813USDFANNIe mAe pOOL - Am6514 - 3.26% 01/09/2024335 000
0.17404 130409 524USDFANNIe mAe pOOL - Am7150 - 3.05% 01/11/2024410 000
0.17417 721423 451USDFANNIe mAe pOOL - Am9401 - 3.55% 01/08/2030410 000
0.16385 361406 170USDFANNIe mAe pOOL - AN0971 - 3.11% 01/02/2028380 000
0.17421 643426 784USDFANNIe mAe pOOL - AN1492 - 3.07% 01/05/2031425 000
0.25602 418614 098USDFANNIe mAe pOOL - AN1557 - 2.74% 01/06/2028610 000
0.26624 571622 681USDFANNIe mAe pOOL - AS9830 - 4% 01/06/2047600 000
0.23546 713545 462USDFANNIe mAe pOOL - AS9972 - 4% 01/07/2047525 000
4.5010 892 12210 894 498USDFANNIe mAe pOOL - Bm1765 - 4.5% 01/09/204710 130 000
0.14332 323332 599USDFANNIe mAe pOOL - mA1177 - 3.5% 01/09/2042500 000
0.33804 203805 797USDFANNIe mAe pOOL - mA2883 - 3% 01/01/2027870 000
0.32778 378777 676USDFANNIe mAe pOOL - mA2960 - 4% 01/04/2047775 000
0.07178 893178 977USDFANNIe mAe pOOL - mA2995 - 4% 01/05/2047175 000
0.28669 130669 706USDFANNIe mAe pOOL - mA3027 - 4% 01/06/2047650 000
0.32776 829778 085USDFANNIe mAe pOOL - mA3058 - 4% 01/07/2047750 000
0.461 122 2791 123 302USDFANNIe mAe pOOL - mA3088 - 4% 01/08/20471 075 000
0.481 163 9771 177 609USDFANNIe mAe pOOL - 3A B - 4.381% 01/06/20211 240 000
0.19459 700484 440USDFANNIe mAe pOOL - 463520 - 4.55% 01/10/2019495 000
0.16393 872404 842USDFANNIe mAe pOOL - 466303 - 3.54% 01/11/2020425 000
0.20491 162495 610USDFANNIe mAe pOOL - 468058 - 4.39% 01/05/2021485 000
0.22533 472552 844USDFANNIe mAe pOOL - 468159 - 4.26% 01/07/2021505 000
0.23566 748571 497USDFANNIe mAe pOOL - 468255 - 4.24% 01/06/2021565 000
0.18435 096447 124USDFANNIe mAe pOOL - 468552 - 3.89% 01/07/2021435 000
0.37886 050889 488USDFANNIe mAe pOOL 2.5% 01/10/2027880 000
0.05112 461115 638USDFANNIe mAe pOOL 2.73% 01/10/2018135 000
0.13310 785299 816USDFANNIe mAe pOOL 3% 01/08/2033485 000
0.551 324 3311 337 738USDFANNIe mAe pOOL 3% 25/08/20421 320 000
0.431 037 8541 040 787USDFANNIe mAe pOOL 3% 31/10/20271 010 000
0.05113 898119 882USDFANNIe mAe pOOL 3.416% 01/10/2020140 000
0.08183 721186 955USDFANNIe mAe pOOL 3.478% 01/12/2020334 989
0.12289 541286 179USDFANNIe mAe pOOL 3.5% peRpetUAL 510 000
0.12285 291276 945USDFANNIe mAe pOOL 3.5% 01/09/2033520 000
0.0367 35865 058USDFANNIe mAe pOOL 3.5% 01/12/204295 000
2.546 144 8536 165 103USDFANNIe mAe pOOL 3.5% 25/02/20425 960 000
0.08187 380187 107USDFANNIe mAe pOOL 3.587% 01/09/2020240 000
0.08205 157203 818USDFANNIe mAe pOOL 3.619% 01/12/2020265 000
0.08193 466195 899USDFANNIe mAe pOOL 3.666% 01/10/2020275 000
0.06153 737153 876USDFANNIe mAe pOOL 4% 01/05/2043230 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)

0.661 610 9231 615 950USDFANNIe mAe pOOL 4% 15/10/20391 530 000
0.14331 308343 339USDFANNIe mAe pOOL 4.283% 01/01/2021445 000
0.04107 179110 890USDFANNIe mAe pOOL 4.41% 01/05/2021110 000
0.0113 44013 501USDFANNIe mAe RemICS - 47 pF - FRN 25/06/20381 220 000
0.0493 374230 553USDFANNIe mAe RemICS FRN 25/03/20366 125 000
0.0129 25764 091USDFANNIe mAe RemICS FRN 25/04/20371 000 000
0.461 115 4131 114 703USDFANNIe mAe-ACeS - m11 FA - FRN peRpetUAL 1 115 000
0.06151 006150 186USDFANNIe mAe-ACeS - m12 FA - FRN 25/10/20211 025 000
0.27645 406659 972USDFANNIe mAe-ACeS - m2 A3 - FRN 25/12/2024660 000
0.531 283 3501 327 340USDFANNIe mAe-ACeS - m3 A2 - FRN 25/01/20241 215 000
0.441 063 5841 064 694USDFANNIe mAe-ACeS - m5 - FRN 25/04/20231 350 000
0.0369 52070 867USDFANNIe mAe-ACeS 3.655% 25/11/202088 000
0.14340 344327 022USDFFmLt tRUSt 2005-FF8 - m12 FA - FRN 25/09/2035780 000
0.24594 073578 760USDFIRSt FRANKLIN mORtGAGe LOAN tRUSt 2005-FF10 - A4 - FRN

25/11/2035
13 165 000

0.12302 822298 467USDFIRSt HORIZON ALteRNAtIVe mORtGAGe SeCURItIeS tRUSt 2004-AA3 -
A1A - FRN 25/09/2034

4 090 000

0.10243 149212 319USDFIRSt HORIZON mORtGAGe pASS-tHROUGH tRUSt 2007-AR3 - 1A1 - FRN
25/11/2037

1 240 000

0.431 040 0931 041 424USDFReDDIe mAC GOLD pOOL - G07848 - 3.5% 01/04/20441 415 000
0.16377 563376 364USDFReDDIe mAC GOLD pOOL - G08676 - 3.5% 01/11/2045485 000
0.31753 294755 863USDFReDDIe mAC GOLD pOOL - G08677 - 4% 01/11/20451 025 000
0.06157 306159 034USDFReDDIe mAC GOLD pOOL - G08706 - 3.5% 01/05/2046180 000
0.561 357 8541 384 015USDFReDDIe mAC GOLD pOOL - G08711 - 3.5% 01/06/20461 515 000
0.852 065 9972 138 602USDFReDDIe mAC GOLD pOOL - G08715 - 3% 01/07/20462 225 000
0.832 020 4002 070 551USDFReDDIe mAC GOLD pOOL - G08716 - 3.5% 01/07/20462 205 000
0.421 020 3261 053 021USDFReDDIe mAC GOLD pOOL - G08726 - 3% 01/09/20461 080 000
0.681 657 1181 706 893USDFReDDIe mAC GOLD pOOL - G08732 - 3% 01/10/20461 740 000
0.20491 989477 963USDFReDDIe mAC GOLD pOOL - G08741 - 3% 01/12/2046510 000
0.19458 119459 278USDFReDDIe mAC GOLD pOOL - G08750 - 3% 01/03/2047470 000
0.601 443 5241 451 948USDFReDDIe mAC GOLD pOOL - G08773 - 3% 01/08/20471 450 000
0.10253 526258 025USDFReDDIe mAC GOLD pOOL - G18592 - 3% 01/03/2031315 000
0.13305 793301 922USDFReDDIe mAC GOLD pOOL - G18626 - 2.5% 01/12/2031325 000
0.10249 634248 426USDFReDDIe mAC GOLD pOOL - G18627 - 3% 01/12/2031265 000
0.511 236 0281 251 840USDFReDDIe mAC GOLD pOOL - G60344 - 4% 01/12/20451 450 000
0.501 203 2481 201 437USDFReDDIe mAC GOLD pOOL - G67700 - 3.5% 01/08/20461 275 000
0.15365 035367 886USDFReDDIe mAC GOLD pOOL - G67703 - 3.5% 01/04/2047365 000
0.05113 169111 594USDFReDDIe mAC GOLD pOOL 2.5% 01/06/2028205 000
0.06136 139131 781USDFReDDIe mAC GOLD pOOL 3.5% 01/06/2043200 000
0.0371 35468 755USDFReDDIe mAC GOLD pOOL 3.5% 01/07/2043100 000
1.022 475 0002 484 750USDFReDDIe mAC GOLD pOOL 3.5% 15/06/20192 400 000
0.05119 432120 577USDFReDDIe mAC GOLD pOOL 4% 01/01/2042210 000
0.13314 772304 844USDFReDDIe mAC GOLD pOOL 4% 01/05/2043460 000
0.17416 743414 558USDFReDDIe mAC GOLD pOOL 4% 01/08/2044585 000
0.431 042 4391 046 127USDFReDDIe mAC GOLD pOOL 4% 01/10/2032990 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)

0.20491 215490 000USDFReDDIe mAC mULtIFAmILY StRUCtUReD pASS tHROUGH
CeRtIFICAteS - KF 34A - FRN 25/08/2024

490 000

0.19460 624448 755USDFReDDIe mAC mULtIFAmILY StRUCtUReD pASS tHROUGH
CeRtIFICAteS - K151 A3 - 3.511% 25/04/2030

440 000

0.24580 016561 878USDFReDDIe mAC RemICS - 4639HZ - FRN 15/04/2053615 000
0.05121 708119 496USDFReDDIe mAC RemICS 2.5% 15/12/2041210 000
0.601 446 5861 472 858USDGINNIe mAe II pOOL - mA3597 - 3.5% 20/04/20461 785 000
0.39943 950962 541USDGINNIe mAe II pOOL - mA3663 - 3.5% 20/05/20461 120 000
0.24583 745595 607USDGINNIe mAe II pOOL - mA3736 - 3.5% 20/06/2046670 000
0.09214 261220 567USDGINNIe mAe II pOOL - mA4003 - 3% 20/10/2046225 000
0.08203 024201 153USDGINNIe mAe II pOOL - mA4069 - 3.5% 20/09/2046215 000
0.441 073 9281 071 221USDGINNIe mAe II pOOL - mA4126 - 3% 20/11/20461 110 000
0.14343 717344 275USDGINNIe mAe II pOOL - mA4196 - 3.5% 20/01/2047350 000
0.10244 565244 896USDGINNIe mAe II pOOL - mA4382 - 3.5% 20/04/2047240 000
0.13323 610325 280USDGINNIe mAe II pOOL - mA4450 - 3% 20/05/2047325 000
0.491 196 2251 199 147USDGINNIe mAe II pOOL 3% 15/10/20421 180 000
1.413 409 6583 413 447USDGINNIe mAe II pOOL 3.5% 20/09/20423 280 000
0.501 210 7321 211 762USDGINNIe mAe II pOOL 4% 20/09/20421 150 000
2.115 114 3225 115 073USDGINNIe mAe II pOOL 4.5% 20/10/20424 805 000
0.20488 735473 713USDGmACm mORtGAGe LOAN tRUSt 2005-AR6 - 1A B - FRN 19/11/20352 900 000
0.27644 991577 943USDGmACm mORtGAGe LOAN tRUSt 2006-AR1 - 7A C - FRN 19/04/20363 650 000
0.08196 626194 023USDGOAL CApItAL FUNDING tRUSt - 2 A3 - FRN 28/05/2030620 000
0.12293 309284 422USDGReeNpOINt mORtGAGe FUNDING tRUSt 2005-HY1 - 1A1A - FRN

25/07/2035
5 000 000

0.09214 027220 383USDGS mORtGAGe SeCURItIeS CORp tRUSt 2012-ALOHA 3.551% 10/04/2034205 000
0.06157 184155 506USDHARBORVIeW mORtGAGe LOAN tRUSt 2004-1 - 1 4A - FRN 19/04/20345 400 000
0.009 2099 177USDHSBC HOme eQUItY LOAN tRUSt USA 2007-3 - Apt - FRN 20/11/20361 100 000
0.19463 646458 976USDImpAC CmB tRUSt SeRIeS 2004-7 - 1A1 - FRN 25/11/203412 000 000
0.0376 79372 258USDINDYmAC INDX mORtGAGe LOAN tRUSt 2005-AR1 FRN 25/03/20351 980 000
0.0374 79371 781USDINDYmAC INDX mORtGAGe LOAN tRUSt 2007-FLX1 FRN 25/02/2037606 000
0.0371 52469 773USDJGWpt XXX LLC 4.08% 15/07/204190 000
0.0494 79996 284USDJGWpt XXXII LLC - 2A A - 3.61% 17/01/2073115 000
0.33790 626835 831USDJp mORGAN CHASe COmmeRCIAL mORtGAGe SeCURItIeS tRUSt 2011-

C3 - AR13 A1A1 - 4.3877% 15/02/2046
950 000

0.10246 336246 615USDJp mORGAN CHASe COmmeRCIAL mORtGAGe SeCURItIeS tRUSt 2012-
HSBC - A - 3.0934% 05/07/2032

240 000

0.12290 710290 000USDmAGNetIte XI LtD - 11A A1R - FRN 18/01/2027290 000
0.16382 943380 000USDmAGNetIte XII LtD - 12A AR - FRN 15/04/2027380 000
0.0010 1219 430USDmORGAN StANLeY ABS CApItAL I INC tRUSt 2005-WmC3 FRN 25/03/2035400 000
0.17411 900435 439USDmORGAN StANLeY CApItAL I tRUSt 2011-C1 - A3 - 4.7% 15/09/2047745 000
0.06143 789140 923USDmORGAN StANLeY mORtGAGe LOAN tRUSt 2005-2AR - 11 3A6 - FRN

25/04/2035
2 000 000

0.0251 57251 149USDmORGAN StANLeY mORtGAGe LOAN tRUSt 2005-5AR - 1A1  - FRN
25/09/2035

4 250 000

0.12279 624277 683USDmORtGAGeIt tRUSt 2005-2 - 2 2A - FRN 25/05/20352 500 000
0.12279 213280 000USDNAVIeNt StUDeNt LOAN tRUSt 2014-1 - A3 - FRN 25/08/2024280 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)

0.09211 663213 003USDNAVIeNt StUDeNt LOAN tRUSt 2014-2 - 2A - FRN 25/03/2043290 000
0.09213 201215 878USDNAVIeNt StUDeNt LOAN tRUSt 2014-3 - 3A - FRN 25/03/2043290 000
0.09208 293210 935USDNAVIeNt StUDeNt LOAN tRUSt 2014-4 - 4A - FRN 25/03/2043290 000
0.07172 759174 922USDNAVIeNt StUDeNt LOAN tRUSt 2014-5 - 5A - FRN 25/03/2043245 000
0.19458 530460 000USDNAVIeNt StUDeNt LOAN tRUSt 2014-8 - A3 - FRN 27/05/2031460 000
0.35848 081850 000USDNAVIeNt StUDeNt LOAN tRUSt 2015-2 - A3 - FRN 26/11/2040850 000
0.25598 011580 000USDNAVIeNt StUDeNt LOAN tRUSt 2016-2 - A3 - FRN 25/06/2065580 000
0.21504 944500 000USDNAVIeNt StUDeNt LOAN tRUSt 2017-3 - A A3 - FRN 26/07/2066500 000
0.501 221 7991 218 585USDNAVIeNt StUDeNt LOAN tRUSt 2017-5 - A A - FRN 26/07/20661 220 000
0.0499 52199 543USDNCUA GUARANteeD NOteS tRUSt 2010-R1 - 1A - FRN 07/10/2020400 000
0.25608 426619 807USDNeLNet StUDeNt LOAN tRUSt - A B - FRN 25/11/2043620 000
0.26641 268594 750USDNeLNet StUDeNt LOAN tRUSt 2014-2 - A3 - FRN 27/07/2037650 000
0.17406 945404 634USDNeLNet StUDeNt LOAN tRUSt 2014-3 - A A - FRN 25/06/2041650 000
0.22542 812546 623USDNeLNet StUDeNt LOAN tRUSt 2015-2 - A A2 - FRN 25/09/2042720 000
0.08197 522179 487USDNeW CeNtURY HOme eQUItY LOAN tRUSt 2005-3 - m2 - FRN 25/07/2035335 000
0.08200 768209 200USDOBp DepOSItOR LLC tRUSt 2010-OBp - A - 4.6462% 15/07/2045190 000
0.491 200 3331 195 506USDOptION ONe mORtGAGe LOAN tRUSt 2006-1 - 1A1 - FRN 25/01/203617 235 000
0.0253 58252 594USDRAAC SeRIeS 2006-Sp2 tRUSt - Sp2 A3 - FRN 25/02/2036550 000
0.09215 088215 159USDRALI SeRIeS 2005-QA8 tRUSt FRN 25/07/20351 500 000
0.09220 754220 566USDRBS COmmeRCIAL FUNDING INC 2013-GSp tRUSt - A - FRN 13/01/2032210 000
0.18442 981422 364USDSeCURItIZeD ASSet BACKeD ReCeIVABLeS LLC tRUSt 2007-BR1 - A2B -

FRN 25/02/2037
1 116 000

0.25607 931605 275USDSLm StUDeNt LOAN tRUSt 2004-3 - A A6A - FRN 25/10/2064620 000
0.17412 583410 719USDSLm StUDeNt LOAN tRUSt 2007-6 - A4 - FRN 25/10/2024560 000
0.0133 70730 605USDSLm StUDeNt LOAN tRUSt 2007-6 FRN 27/04/204350 000
0.0247 27943 303USDSLm StUDeNt LOAN tRUSt 2008-2 FRN 25/01/202950 000
0.0247 13244 279USDSLm StUDeNt LOAN tRUSt 2008-3 FRN 25/04/202950 000
0.0248 96445 148USDSLm StUDeNt LOAN tRUSt 2008-4 FRN 25/04/202950 000
0.10250 587253 855USDSLm StUDeNt LOAN tRUSt 2008-5 - SURF B - FRN 25/07/2029250 000
0.0249 21547 762USDSLm StUDeNt LOAN tRUSt 2008-6 FRN 25/07/202950 000
0.0249 68248 018USDSLm StUDeNt LOAN tRUSt 2008-7 FRN 25/07/202950 000
0.0250 21650 092USDSLm StUDeNt LOAN tRUSt 2008-8 FRN 25/10/202950 000
0.10253 786260 850USDSLm StUDeNt LOAN tRUSt 2008-9 - 1 A1 - FRN 25/10/2029250 000
0.23565 981574 363USDSLm StUDeNt LOAN tRUSt 2009-3 - A - FRN 25/01/20451 100 000
0.16389 889396 269USDSLm StUDeNt LOAN tRUSt 2011-1 - A2B - FRN 25/10/2034380 000
0.16393 870398 050USDSLm StUDeNt LOAN tRUSt 2011-2 - 2 A2 - FRN 25/03/2025380 000
0.0248 65547 164USDSOUNDVIeW HOme LOAN tRUSt 2005-Opt4 - 2A3 - FRN 25/12/2035845 000
0.13322 273305 634USDStRUCtUReD ADJUStABLe RAte mORtGAGe LOAN tRUSt - A10 - FRN

25/08/2035
10 530 000

0.07177 751167 092USDStRUCtUReD ADJUStABLe RAte mORtGAGe LOAN tRUSt FRN
25/11/2034

1 500 000

0.06140 074140 000USDVOYA CLO 2013-3 LtD - A A1R - FRN 18/01/2026140 000
0.18441 950444 150USDWACHOVIA StUDeNt LOAN tRUSt 2006-1 - A6 - FRN 25/04/2040470 000
0.27663 736626 381USDWAmU mORtGAGe pASS-tHROUGH CeRtIFICAteS SeRIeS 2004-AR13

tRUSt FRN 25/11/2034
11 310 000
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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)

0.17409 002390 958USDWAmU mORtGAGe pASS-tHROUGH CeRtIFICAteS SeRIeS 2005-AR11
tRUSt - A1A - FRN 25/08/2045

4 200 000

0.07164 699152 833USDWAmU mORtGAGe pASS-tHROUGH CeRtIFICAteS SeRIeS 2005-AR13
tRUSt FRN 25/10/2045

1 360 000

0.24583 659553 630USDWAmU mORtGAGe pASS-tHROUGH CeRtIFICAteS SeRIeS 2005-AR2
tRUSt - 2A21 - FRN 25/01/2045

8 800 000

0.09230 012211 716USDWeLLS FARGO HOme eQUItY ASSet-BACKeD SeCURItIeS 2006-1 tRUSt
- 2 A4 - FRN 25/07/2036

400 000

0.04103 409103 280USDWeLLS FARGO mORtGAGe BACKeD SeCURItIeS 2005-AR10 tRUSt FRN
25/06/2035

700 000

0.25607 071569 533USDWeLLS FARGO mORtGAGe BACKeD SeCURItIeS 2006-AR12 tRUSt - 1A1
- FRN 25/09/2036

6 700 000

0.09212 721211 144USD225 LIBeRtY StReet tRUSt 2016-225L - A - 3.597% 10/02/2036205 000
0.0245 61046 216USD7 WtC DepOSItOR LLC tRUSt - A - 4.0824% 13/03/2031250 000

46.10111 827 857112 001 267Total Mortgages and Asset Backed securities

Supranationals, Governments and Local Public Authorities, Debt Instruments

0.05112 574112 902USDCItY OF NeW YORK NY 5.047% 01/10/2024100 000
0.13325 555306 810USDCItY OF NeW YORK NY 5.968% 01/03/2036250 000
3.448 352 9938 646 295JpYJApAN tReASURY DISCOUNt BILL 0% 20/11/2017940 000 000
0.21515 692521 724USDLOS ANGeLeS DepARtmeNt OF WAteR 6.008% 01/07/2039400 000
0.20476 935465 661USDNeW YORK CItY WAteR & SeWeR SYStem 5.952% 15/06/2042350 000
0.16382 506385 102USDNeW YORK StAte DORmItORY AUtHORItY 5.289% 15/03/2033325 000
0.0257 99959 444USDStAte OF CALIFORNIA 6.65% 01/03/202250 000
0.0486 59586 542USDUNIteD StAteS tReASURY BILL 0% 01/03/201887 000
0.992 405 3812 403 738USDUNIteD StAteS tReASURY INFLAtION INDeXeD BONDS FRN 15/02/20472 405 000
0.481 155 1551 150 289USDUNIteD StAteS tReASURY INFLAtION INDeXeD BONDS FRN 15/04/20181 090 000
0.39948 334949 957USDUNIteD StAteS tReASURY INFLAtION INDeXeD BONDS FRN 15/04/2021915 000
0.20483 374480 554USDUNIteD StAteS tReASURY INFLAtION INDeXeD BONDS FRN 15/04/2022480 000
0.41986 604984 427USDUNIteD StAteS tReASURY INFLAtION INDeXeD BONDS FRN 15/07/2018855 000
0.571 390 1101 392 147USDUNIteD StAteS tReASURY INFLAtION INDeXeD BONDS FRN 15/07/20261 400 000
0.601 451 2941 465 809USDUNIteD StAteS tReASURY INFLAtION INDeXeD BONDS FRN 15/07/20271 465 000
0.651 578 4371 583 019USDUNIteD StAteS tReASURY NOte/BOND 1.25% 31/08/20191 585 000
2.305 583 0895 584 509USDUNIteD StAteS tReASURY NOte/BOND 1.375% 30/09/20195 595 000
3.989 645 6659 667 370USDUNIteD StAteS tReASURY NOte/BOND 1.375% 31/07/20199 660 000
4.009 701 1169 783 638USDUNIteD StAteS tReASURY NOte/BOND 1.625% 31/08/20229 835 000
9.8123 790 70323 866 861USDUNIteD StAteS tReASURY NOte/BOND 1.75% 30/09/202223 855 000
2.175 259 7355 364 754USDUNIteD StAteS tReASURY NOte/BOND 2.25% 15/08/20275 295 000
5.1412 470 43412 621 518USDUNIteD StAteS tReASURY NOte/BOND 2.75% 15/08/204712 745 000
0.19456 228450 000USDUNIVeRSItY OF CALIFORNIA 3.931% 15/05/2045450 000

36.1387 616 50888 333 070Total Supranationals, Governments and Local Public Authorities, Debt Instruments

266 618 571 265 894 954 109.62
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

266 618 571 265 894 954 109.62Total Investments
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61the accompanying notes form an integral part of these financial statements.

60.48Governments
24.43Financial Services

8.41Banks
2.63electricity
2.02Health Care equipment & Services
1.82Real estate Investment trusts
1.27Oil equipment, Services & Distribution
1.19Fixed Line telecommunications
1.07pharmaceuticals & Biotechnology

109.620.82Nonlife Insurance
0.64travel, Leisure & Catering
0.59Food & Drug Retailers
0.52Oil & Gas producers
0.47Aerospace & Defense
0.38Automobiles & parts
0.35mobile telecommunications
0.32Leisure Goods
0.31Alternative energy
0.31Gas, Water & multiutilities
0.31media
0.30General Industrials
0.16Beverages
0.16Food producers
0.15Software & Computer Services
0.14General Retailers
0.12Life Insurance
0.11Chemicals
0.05personal Goods
0.05Support Services
0.04Household Goods & Home Construction

109.62

tCW Funds
SeptemBeR 30, 2017

TCW Funds - MetWest Total Return Bond Fund

%Economic classification %Geographical classification

Classification of Investments

United States of America 104.04
Japan 3.44
United Kingdom 0.77
Netherlands 0.55
Canada 0.29
Australia 0.21
Germany 0.21
New Zealand 0.08
Luxembourg 0.03



62the accompanying notes form an integral part of these financial statements.

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

Mortgages and Asset Backed securities

0.9326 15124 925USDBeAR SteARNS ARm tRUSt 2005-2 - A2 - FRN 25/03/2035810 000
0.8423 38023 011USDCeNteX HOme eQUItY LOAN tRUSt 2002-D FRN 25/11/2028300 000
0.7220 11718 946USDCOmm 2012-LC4 mORtGAGe tRUSt 3.288% 10/12/204419 500
0.8323 33122 326USDCReDIt SUISSe FIRSt BOStON mORtGAGe SeCURItIeS CORp - AR20

2A4 - FRN 25/08/2033
850 000

1.8752 35551 028USDFANNIe mAe pOOL - AD1594 - 5% 01/02/2040140 000
0.5615 60615 562USDFANNIe mAe pOOL - AS9749 - 4% 01/06/204715 000
0.9025 10925 119USDFANNIe mAe pOOL - mA2960 - 4% 01/04/204725 000
0.9025 17225 180USDFANNIe mAe pOOL 2.5% 01/10/202725 000
1.7950 16450 355USDFANNIe mAe pOOL 3% 25/08/204250 000
0.9225 68925 687USDFANNIe mAe pOOL 3% 31/10/202725 000
9.21257 754258 113USDFANNIe mAe pOOL 3.5% 25/02/2042250 000
2.9682 72580 846USDFANNIe mAe pOOL 4% 01/04/2044110 000
6.90193 001193 050USDFANNIe mAe pOOL 4.5% 01/11/2042180 000
0.246 7206 750USDFANNIe mAe RemICS - 47 pF - FRN 25/06/2038610 000
0.4111 58630 065USDFANNIe mAe RemICS FRN 25/03/2036760 000
0.7821 94348 068USDFANNIe mAe RemICS FRN 25/04/2037750 000
0.8122 66024 064USDFANNIe mAe RemICS 5.5% 25/07/2034380 000
0.5214 53114 620USDFReDDIe mAC GOLD pOOL - G07849 - 3.5% 01/05/204420 000
1.4540 42140 368USDFReDDIe mAC GOLD pOOL - G08677 - 4% 01/11/204555 000
1.7248 06648 853USDFReDDIe mAC GOLD pOOL - G08706 - 3.5% 01/05/204655 000
1.6947 24847 215USDFReDDIe mAC GOLD pOOL - G08707 - 4% 01/05/204655 000
1.3136 65137 430USDFReDDIe mAC GOLD pOOL - G08716 - 3.5% 01/07/204640 000
3.72103 922107 288USDFReDDIe mAC GOLD pOOL - G08726 - 3% 01/09/2046110 000
2.2161 90463 763USDFReDDIe mAC GOLD pOOL - G08732 - 3% 01/10/204665 000
0.6819 02618 920USDFReDDIe mAC GOLD pOOL - G08733 - 3.5% 01/10/204620 000
1.0529 37329 234USDFReDDIe mAC GOLD pOOL - G08742 - 3.5% 01/12/204630 000
0.9125 47225 504USDFReDDIe mAC GOLD pOOL - G08762 - 4% 01/04/204725 000
1.2835 67734 378USDFReDDIe mAC GOLD pOOL 3.5% 01/07/204350 000
1.1331 58931 700USDFReDDIe mAC GOLD pOOL 4% 01/10/203230 000
1.0228 62926 033USDFReDDIe mAC mULtIFAmILY StRUCtUReD pASS tHROUGH

CeRtIFICAteS 2.355% 25/07/2022
28 500

0.7520 97519 930USDFReDDIe mAC mULtIFAmILY StRUCtUReD pASS tHROUGH
CeRtIFICAteS 3.31% 25/05/2023

20 000

1.9755 05054 280USDFReDDIe mAC RemICS 2.5% 15/11/2041105 000
2.6574 05775 565USDGINNIe mAe II pOOL - mA3736 - 3.5% 20/06/204685 000
2.0858 05057 904USDGINNIe mAe II pOOL - mA4126 - 3% 20/11/204660 000
0.9125 34425 401USDGINNIe mAe II pOOL 3% 15/10/204225 000
0.9325 98826 008USDGINNIe mAe II pOOL 3.5% 20/09/204225 000
0.9426 32026 340USDGINNIe mAe II pOOL 4% 20/09/204225 000
5.52154 334154 130USDGINNIe mAe II pOOL 4.5% 20/10/2042145 000
0.287 7907 704USDGmACm mORtGAGe LOAN tRUSt 2005-AR3 - AR3  - FRN 19/06/2035135 000
1.1432 02130 638USDGmACm mORtGAGe LOAN tRUSt 2005-AR6 - 1A B - FRN 19/11/2035190 000
0.143 9743 876USDJGWpt XXX LLC 4.08% 15/07/20415 000
1.6044 83342 000USDLONG BeACH mORtGAGe LOAN tRUSt 2006-WL1 - 2A4 - FRN 25/01/204650 000
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TCW Funds - TCW Total Return Bond Fund



63the 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)

0.051 4061 400USDmORGAN StANLeY ABS CApItAL I INC tRUSt 2005-NC2 FRN 25/03/2035150 000
1.0830 19629 594USDmORGAN StANLeY mORtGAGe LOAN tRUSt 2005-2AR - 11 3A6 - FRN

25/04/2035
420 000

0.359 7429 563USDRAAC SeRIeS 2006-Sp2 tRUSt - Sp2 A3 - FRN 25/02/2036100 000
1.1431 87829 218USDRFmSI SeRIeS 2007-SA2 tRUSt - 1A A - FRN 25/04/2037205 000
0.9025 20522 464USDSeQUOIA mORtGAGe tRUSt 2004-3 - 3A - FRN 20/05/20341 230 397
0.7320 52120 856USDSLm StUDeNt LOAN tRUSt 2011-1 - A2B - FRN 25/10/203420 000
1.1832 90737 592USDStRUCtUReD ADJUStABLe RAte mORtGAGe LOAN tRUSt SeRIeS 2005-

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

0.195 2195 274USDVNDO 2013-peNN mORtGAGe tRUSt - A - 3.808% 13/12/20295 000
1.3237 02735 130USDWAmU mORtGAGe pASS-tHROUGH CeRtIFICAteS SeRIeS 2005-AR13

tRUSt - Gpp B - FRN 25/10/2045
320 000

1.2234 15431 568USDWAmU mORtGAGe pASS-tHROUGH CeRtIFICAteS SeRIeS 2007-HY1
tRUSt - 2 A3 - FRN 25/02/2037

150 000

1.7448 71646 777USDWeLLS FARGO mORtGAGe BACKeD SeCURItIeS 2003-I tRUSt - A1 - FRN
25/09/2033

1 434 000

79.072 211 6792 241 613Total Mortgages and Asset Backed securities

Supranationals, Governments and Local Public Authorities, Debt Instruments

3.0384 69584 634USDUNIteD StAteS tReASURY BILL 0% 01/02/201885 000
0.8924 88424 868USDUNIteD StAteS tReASURY BILL 0% 01/03/201825 000
3.5799 73299 517USDUNIteD StAteS tReASURY BILL 0% 04/01/2018100 000
1.3537 85437 841USDUNIteD StAteS tReASURY BILL 0% 08/02/201838 000
3.3894 61494 607USDUNIteD StAteS tReASURY BILL 0% 15/02/201895 000

12.11338 974338 248USDUNIteD StAteS tReASURY BILL 0% 18/01/2018340 000
6.77189 368189 056USDUNIteD StAteS tReASURY BILL 0% 25/01/2018190 000
0.7119 95719 963USDUNIteD StAteS tReASURY NOte/BOND 1.375% 30/09/201920 000
1.2534 94834 978USDUNIteD StAteS tReASURY NOte/BOND 1.375% 31/07/201935 000
1.9454 25154 845USDUNIteD StAteS tReASURY NOte/BOND 1.625% 31/08/202255 000
1.9654 85255 044USDUNIteD StAteS tReASURY NOte/BOND 1.75% 30/09/202255 000
3.5599 334101 319USDUNIteD StAteS tReASURY NOte/BOND 2.25% 15/08/2027100 000
5.25146 769148 840USDUNIteD StAteS tReASURY NOte/BOND 2.75% 15/08/2047150 000

45.761 280 2321 283 760Total Supranationals, Governments and Local Public Authorities, Debt Instruments

3 525 373 3 491 911 124.83
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

3 525 373 3 491 911 124.83Total Investments

SeptemBeR 30, 2017
tCW Funds

TCW Funds - TCW Total Return Bond Fund
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USDUSD
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity



64the accompanying notes form an integral part of these financial statements.

87.04Governments 124.83United States of America
37.79Financial Services

124.83
124.83

tCW Funds
SeptemBeR 30, 2017

TCW Funds - TCW Total Return Bond Fund

%Economic classification %Geographical 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

Bonds

0.01113 092109 182USDABBOtt LABORAtORIeS 3.75% 30/11/2026110 000
0.01100 154100 540USDABBVIe INC 1.8% 14/05/2018100 000
0.0164 85364 752USDABBVIe INC 3.2% 14/05/202665 000
0.03207 690197 702USDABBVIe INC 3.6% 14/05/2025200 000
0.0032 85228 980USDABBVIe INC 4.7% 14/05/204530 000
0.05364 050347 816USDACtAVIS FUNDING SCS 3.8% 15/03/2025350 000
0.0153 50550 247USDACtAVIS FUNDING SCS 4.55% 15/03/203550 000
0.07511 836511 720USDAeRCAp IReLAND CApItAL DAC / AeRCAp GLOBAL AVIAtION tRUSt 3.75%

15/05/2019
500 000

0.11866 738870 042USDAeRCAp IReLAND CApItAL DAC / AeRCAp GLOBAL AVIAtION tRUSt 5%
01/10/2021

803 000

0.02120 388119 825USDAetNA INC 2.8% 15/06/2023120 000
0.13990 861967 500USDALABAmA pOWeR CApItAL tRUSt V FRN 01/10/20421 000 000
0.09676 328664 138USDALeXANDRIA ReAL eStAte eQUItIeS INC 3.9% 15/06/2023650 000
0.09662 651665 158USDALeXANDRIA ReAL eStAte eQUItIeS INC 3.95% 15/01/2028650 000
0.0180 37279 565USDALeXANDRIA ReAL eStAte eQUItIeS INC 4.6% 01/04/202275 000
0.131 011 9291 016 520USDALImeNtAtION COUCHe-tARD INC - 144A - 3.55% 26/07/20271 000 000
0.261 980 9691 983 063USDALLeRGAN FUNDING SCS 2.35% 12/03/20181 975 000
0.03265 000258 029USDALtICe US FINANCe I CORp - 144A - 5.375% 15/07/2023250 000
0.07528 750519 559USDALtICe US FINANCe I CORp - 144A - 5.5% 15/05/2026500 000
0.161 271 7921 261 723USDAmAZON.COm INC - 144A - 2.8% 22/08/20241 265 000
0.04309 209305 619USDAmC NetWORKS INC 4.75% 01/08/2025305 000
0.181 386 2381 406 507USDAmCOR FINANCe USA INC - 144A - 3.625% 28/04/20261 400 000
0.0163 69265 754USDAmeRICA WeSt AIRLINeS 2000-1 pASS tHROUGH tRUSt 8.057%

02/07/2020
300 000

0.07572 382580 730USDAmeRICA WeSt AIRLINeS 2001-1 pASS tHROUGH tRUSt - IA A1 - 7.1%
02/10/2022

1 720 000

0.161 200 1821 201 286USDAmeRICAN AIRLINeS 2015-2 CLASS AA pASS tHROUGH tRUSt 3.6%
22/09/2029

1 250 000

0.131 023 8821 029 640USDAmeRICAN CAmpUS COmmUNItIeS OpeRAtING pARtNeRSHIp Lp 3.35%
01/10/2020

1 000 000

0.10750 063750 548USDAmeRICAN eLeCtRIC pOWeR CO INC 1.65% 15/12/2017750 000
0.13999 736998 370USDAmeRICAN eXpReSS CO 1.55% 22/05/20181 000 000
0.02128 163134 325USDAmeRICAN eXpReSS CO 7% 19/03/2018125 000
0.201 538 2631 540 351USDAmeRICAN tOWeR CORp 3.4% 15/02/20191 510 000
0.131 023 7211 027 501USDAmeRICAN tRANSmISSION SYStemS INC - 1 A3 144A - 5.25% 15/01/2022930 000
0.221 724 2061 724 307USDAmeRICAN WAteR CApItAL CORp 2.95% 01/09/20271 730 000
0.01108 771102 850USDAmGeN INC 4.563% 15/06/2048100 000
0.04274 931248 845USDAmGeN INC 4.663% 15/06/2051250 000
0.0160 10861 189USDANHeUSeR-BUSCH INBeV FINANCe INC 3.65% 01/02/202658 000
0.02183 384173 836USDANteRO ReSOURCeS CORp 5% 01/03/2025180 000
0.02150 102151 004USDANtHem INC 1.875% 15/01/2018150 000
0.201 557 4961 560 981USDANtHem INC 2.25% 15/08/20191 550 000
0.09721 471696 360USDANtHem INC 3.5% 15/08/2024700 000
0.06438 303430 935USDARDAGH pACKAGING FINANCe pLC / ARDAGH HOLDINGS USA INC - 144A -

4.25% 15/09/2022
425 000
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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)

0.04307 410309 000USDARDAGH pACKAGING FINANCe pLC / ARDAGH HOLDINGS USA INC - 144A -
4.625% 15/05/2023

300 000

0.07543 437530 914USDAt&t INC 3.4% 15/05/2025550 000
0.0152 14651 135USDAt&t INC 3.8% 15/03/202250 000
0.04273 238270 495USDAt&t INC 4.35% 15/06/2045300 000
0.0146 22149 287USDAt&t INC 4.5% 09/03/204850 000
0.0148 26944 840USDAt&t INC 4.75% 15/05/204650 000
0.10765 420753 656USDAt&t INC 4.9% 14/08/2037755 000
0.12934 356931 100USDAt&t INC 5.25% 01/03/2037890 000
0.08622 360586 690USDAt&t INC 5.45% 01/03/2047590 000
0.08627 750613 927USDAXALtA COAtING SYStemS LLC - 144A - 4.875% 15/08/2024600 000
0.181 415 4921 415 000USDBANK OF AmeRICA CORp FRN 01/10/20251 415 000
0.181 360 4911 360 375USDBANK OF AmeRICA CORp FRN 21/07/20211 360 000
0.11853 673851 819USDBANK OF AmeRICA CORp FRN 21/07/2028850 000
0.211 658 0181 635 000USDBANK OF AmeRICA CORp FRN 24/04/20281 635 000
0.161 231 8241 202 130USDBANK OF AmeRICA CORp 4% 01/04/20241 165 000
0.262 024 6782 069 657USDBANK OF AmeRICA CORp 5.65% 01/05/20181 980 000
0.10755 189777 225USDBANK OF AmeRICA CORp 5.75% 01/12/2017750 000
0.241 851 7681 904 540USDBANK OF AmeRICA CORp 6.875% 25/04/20181 800 000
0.141 090 2161 100 030USDBANK OF AmeRICA CORp 7.625% 01/06/20191 000 000
0.09717 959708 481USDBANK OF NeW YORK meLLON CORp 2.6% 07/02/2022710 000
0.01100 00493 687USDBARNABAS HeALtH INC 4% 01/07/2028100 000
0.241 877 2661 870 000USDBAt CApItAL CORp - 144A - 2.297% 14/08/20201 870 000
0.10750 339749 783USDBAt INteRNAtIONAL FINANCe pLC - 144A - 1.85% 15/06/2018750 000
0.131 003 6561 002 070USDBAXALtA INC 2% 22/06/20181 000 000
0.01103 727102 224USDBAXALtA INC 3.6% 23/06/2022100 000
0.03253 948236 590USDBAYLOR SCOtt & WHIte HOLDINGS 3.967% 15/11/2046250 000
0.231 747 0331 813 338USDBeAR SteARNS COS LLC 7.25% 01/02/20181 715 000
0.13992 505973 148USDBOStON pROpeRtIeS Lp 2.75% 01/10/20261 050 000
0.02178 075175 236USDCABLe ONe INC - 144A - 5.75% 15/06/2022170 000
0.08608 511609 390USDCAmDeN pROpeRtY tRUSt 3.5% 15/09/2024600 000
0.11835 716820 278USDCC HOLDINGS GS V LLC / CROWN CAStLe GS III CORp 3.849% 15/04/2023800 000
0.02125 625126 250USDCCO HOLDINGS LLC / CCO HOLDINGS CApItAL CORp - 144A - 5%

01/02/2028
125 000

0.08583 649589 609USDCCO HOLDINGS LLC / CCO HOLDINGS CApItAL CORp - 144A - 5.125%
01/05/2027

575 000

0.0197 73195 594USDCDK GLOBAL INC - 144A - 4.875% 01/06/202795 000
0.04313 811306 408USDCeLGeNe CORp 3.55% 15/08/2022300 000
0.07528 430509 435USDCeLGeNe CORp 3.875% 15/08/2025500 000
0.0157 11449 914USDCeLGeNe CORp 5% 15/08/204550 000
0.06499 200478 584USDCeNteNe CORp 4.75% 15/01/2025480 000
0.10743 900737 785USDCeNtRAL GARDeN & pet CO 6.125% 15/11/2023692 000
0.06500 106497 147USDCHANGe HeALtHCARe HOLDINGS LLC / CHANGe HeALtHCARe FINANCe

INC - 144A - 5.75% 01/03/2025
490 000
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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)

0.08642 026641 725USDCHARteR COmmUNICAtIONS OpeRAtING LLC / CHARteR
COmmUNICAtIONS OpeRAtING CApItAL 3.579% 23/07/2020

625 000

0.03267 740264 293USDCHARteR COmmUNICAtIONS OpeRAtING LLC / CHARteR
COmmUNICAtIONS OpeRAtING CApItAL 4.908% 23/07/2025

250 000

0.0158 72349 987USDCHARteR COmmUNICAtIONS OpeRAtING LLC / CHARteR
COmmUNICAtIONS OpeRAtING CApItAL 6.484% 23/10/2045

50 000

0.02142 485138 000USDCHeNIeRe CORpUS CHRIStI HOLDINGS LLC - 144A - 5.125% 30/06/2027138 000
0.04294 300270 000USDCHOBANI LLC / CHOBANI FINANCe CORp INC - 144A - 7.5% 15/04/2025270 000
0.0167 35667 473USDCHURCHILL DOWNS INC 5.375% 15/12/202165 000
0.13983 087993 090USDCIGNA CORp 3.05% 15/10/2027995 000
0.10758 510763 980USDCIGNA CORp 3.25% 15/04/2025750 000
0.211 601 2591 585 000USDCItIGROUp INC FRN 24/07/20281 585 000
0.02146 026119 000USDCItIGROUp INC FRN 25/08/2036175 000
0.211 600 0761 597 744USDCItIGROUp INC 1.7% 27/04/20181 600 000
0.10750 366750 285USDCItIGROUp INC 1.75% 01/05/2018750 000
0.06500 045499 895USDCItIGROUp INC 1.8% 05/02/2018500 000
0.131 006 6191 009 550USDCItIGROUp INC 2.5% 26/09/20181 000 000
0.131 009 1281 009 790USDCItIGROUp INC 2.55% 08/04/20191 000 000
0.272 053 1232 084 540USDCItIGROUp INC 6.125% 15/05/20182 000 000
0.01105 654110 030USDCItIGROUp INC 6.125% 21/11/2017105 000
0.181 379 2421 380 400USDCItIGROUp INC 8.5% 22/05/20191 250 000
0.05423 654425 919USDCLeAN HARBORS INC 5.125% 01/06/2021416 000
0.02124 005111 145USDCLeCO pOWeR LLC 6% 01/12/2040100 000
0.03205 810206 750USDCONCHO ReSOURCeS INC 5.5% 01/04/2023200 000
0.11823 694812 229USDCONNeCtICUt LIGHt & pOWeR CO 3.2% 15/03/2027815 000
0.0168 67466 000USDCONSteLLAtION BRANDS INC 6% 01/05/202260 000
0.251 917 2101 921 077USDCONSUmeRS eNeRGY CO 5.65% 15/09/20181 850 000
0.003 6743 730USDCONtINeNtAL AIRLINeS 1997-4 CLASS A pASS tHROUGH tRUSt 6.9%

02/01/2018
164 000

0.0159 05760 809USDCONtINeNtAL AIRLINeS 1999-2 CLASS C-2 pASS tHROUGH tRUSt 6.236%
15/03/2020

300 000

0.161 219 6051 218 224USDCONtINeNtAL AIRLINeS 2007-1 CLASS A pASS tHROUGH tRUSt 5.983%
19/04/2022

1 500 000

0.09693 573699 034USDCOX COmmUNICAtIONS INC - 144A - 3.15% 15/08/2024700 000
0.08582 188569 244USDCROWN AmeRICAS LLC / CROWN AmeRICAS CApItAL CORp V 4.25%

30/09/2026
575 000

0.10745 908751 613USDCROWN CAStLe INteRNAtIONAL CORp 3.2% 01/09/2024750 000
0.04340 400329 300USDCUmBeRLAND FARmS INC - 144A - 6.75% 01/05/2025320 000
0.02153 450155 316USDDAVItA INC 5% 01/05/2025155 000
0.07572 494573 394USDDAVItA INC 5.125% 15/07/2024570 000
0.0172 80676 906USDDDR CORp 7.5% 15/07/201870 000
0.04282 233276 906USDDIAmOND BACK eNeRGY 4.75% 01/11/2024275 000
0.161 249 4971 234 061USDDIGItAL ReALtY tRUSt Lp 3.7% 15/08/20271 235 000
0.0140 07039 750USDDISCOVeR BANK 2% 21/02/201840 000
0.292 266 1842 268 682USDDISCOVeR BANK 2.6% 13/11/20182 250 000
0.0181 18875 000USDDOmINION eNeRGY INC FRN 01/10/205475 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)

0.06500 039499 655USDDOmINION eNeRGY INC 1.875% 15/01/2019500 000
0.02162 180168 505USDDS SeRVICeS OF AmeRICA INC - 144A - 10% 01/09/2021153 000
0.141 075 8831 023 850USDDUKe eNeRGY pROGReSS LLC 4.2% 15/08/20451 000 000
0.141 044 3391 046 530USDDUKe ReALtY Lp 3.875% 15/02/20211 000 000
0.02125 700127 257USDDUQUeSNe LIGHt HOLDINGS INC - GC5 A2 144A - 6.4% 15/09/2020113 000
0.08655 296652 248USDeDUCAtION ReALtY OpeRAtING pARtNeRSHIp Lp 4.6% 01/12/2024635 000
0.04270 781268 213USDeNeRGY tRANSFeR Lp / ReGeNCY eNeRGY FINANCe CORp 5%

01/10/2022
250 000

0.01101 81396 656USDeNeRGY tRANSFeR Lp 3.6% 01/02/2023100 000
0.0152 83249 930USDeNteRGY CORp 4% 15/07/202250 000
0.01106 666113 579USDeNteRGY teXAS INC 7.125% 01/02/2019100 000
0.151 142 5441 139 065USDeQt CORp 3.9% 01/10/20271 140 000
0.0183 54577 000USDeQUINIX INC 5.375% 15/05/202777 000
0.02125 879124 150USDFARmeRS eXCHANGe CApItAL 7.05% 15/07/2028100 000
0.161 264 3081 282 360USDFARmeRS INSURANCe eXCHANGe 8.625% 01/05/20241 000 000
0.03257 386250 058USDFIRSt DAtA CORp - 144A - 5% 15/01/2024247 000
0.13990 375978 510USDFIRSt DAtA CORpORAtION - 144A - 5.5% 15/04/2027950 000
0.06496 125496 463USDFIRSt QUALItY FINANCe CO INC - 144A - 4.625% 15/05/2021490 000
0.03232 594228 938USDFIRSt QUALItY FINANCe CO INC - 144A - 5% 01/07/2025225 000
0.01106 344100 802USDFIRSteNeRGY tRANSmISSION LLC - 144A - 4.35% 15/01/2025100 000
0.12896 987925 904USDFLORIDA GAS tRANSmISSION CO LLC - 144A - 7.9% 15/05/2019825 000
0.08647 729631 200USDFLORIDA pOWeR & LIGHt CO 5.85% 01/05/2037500 000
0.01100 015100 192USDFORD mOtOR CReDIt CO LLC 1.724% 06/12/2017100 000
0.06497 437498 160USDFORD mOtOR CReDIt CO LLC 1.897% 12/08/2019500 000
0.06500 696501 050USDFORD mOtOR CReDIt CO LLC 2.145% 09/01/2018500 000
0.06501 101502 780USDFORD mOtOR CReDIt CO LLC 2.375% 16/01/2018500 000
0.07530 707532 730USDFReSeNIUS meDICAL CARe US FINANCe II INC - 144A - 5.625% 31/07/2019500 000
0.221 720 4941 733 190USDFReSeNIUS meDICAL CARe US FINANCe II INC - 144A - 6.5% 15/09/20181 650 000
0.141 089 4671 093 710USDGe CApItAL INteRNAtIONAL FUNDING CO UNLImIteD CO 4.418%

15/11/2035
1 000 000

0.161 255 9851 255 750USDGeNeRAL mOtORS FINANCIAL CO INC 2.4% 09/05/20191 250 000
0.03262 293263 627USDGeNeRAL mOtORS FINANCIAL CO INC 3.25% 15/05/2018260 000
0.0199 25299 974USDGILeAD SCIeNCeS INC 2.95% 01/03/2027100 000
0.07521 192504 965USDGILeAD SCIeNCeS INC 3.5% 01/02/2025500 000
0.03260 673253 305USDGILeAD SCIeNCeS INC 3.65% 01/03/2026250 000
0.01109 375104 157USDGLp CApItAL Lp / GLp FINANCING II INC 5.375% 15/04/2026100 000
0.13991 647987 030USDGOLDmAN SACHS GROUp INC FRN 05/06/2028980 000
0.131 009 5931 008 420USDGOLDmAN SACHS GROUp INC FRN 15/11/20181 000 000
0.151 138 3811 135 000USDGOLDmAN SACHS GROUp INC FRN 29/09/20251 135 000
0.131 015 4971 001 560USDGOLDmAN SACHS GROUp INC 3.5% 23/01/20251 000 000
0.04306 898308 697USDGOLDmAN SACHS GROUp INC 3.85% 08/07/2024295 000
0.12911 478937 132USDGOLDmAN SACHS GROUp INC 5.95% 18/01/2018900 000
0.322 554 9372 615 495USDGOLDmAN SACHS GROUp INC 6.15% 01/04/20182 500 000
0.171 342 9531 355 600USDGOLDmAN SACHS GROUp INC 7.5% 15/02/20191 250 000
0.0184 62282 000USDGOODYeAR tIRe & RUBBeR CO 4.875% 15/03/202782 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)

0.02181 738169 281USDGRApHIC pACKAGING INteRNAtIONAL INC 4.125% 15/08/2024175 000
0.02138 775135 563USDGRApHIC pACKAGING INteRNAtIONAL INC 4.875% 15/11/2022130 000
0.05362 950360 400USDGtt COmmUNICAtIONS INC - 144A - 7.875% 31/12/2024340 000
0.0145 73145 342USDGULFpORt eNeRGY CORp 6.375% 15/05/202545 000
0.01102 871108 064USDHBOS pLC 6.75% 21/05/2018100 000
0.06460 556458 775USDHCA INC 4.75% 01/05/2023435 000
0.171 334 3751 315 818USDHCA INC 5% 15/03/20241 250 000
0.02130 800129 701USDHCA INC 6.5% 15/02/2020120 000
0.08604 970604 338USDHCp INC 2.625% 01/02/2020600 000
0.151 120 3681 120 713USDHCp INC 3.75% 01/02/20191 100 000
0.211 602 7331 593 305USDHCp INC 3.875% 15/08/20241 555 000
0.01109 557111 609USDHeALtHCARe ReALtY tRUSt INC - 9 B - 5.75% 15/01/2021100 000
0.161 201 3011 200 092USDHeALtHCARe ReALtY tRUSt INC 3.75% 15/04/20231 180 000
0.04304 801305 183USDHeALtHCARe tRUSt OF AmeRICA HOLDINGS Lp 3.75% 01/07/2027305 000
0.03258 525270 000USDHIGH RIDGe BRANDS CO - 144A - 8.875% 15/03/2025270 000
0.02154 427162 852USDHIGHWOODS ReALtY Lp 7.5% 15/04/2018150 000
0.0182 77880 760USDHILL-ROm HOLDINGS INC - 144A - 5.75% 01/09/202378 000
0.02141 808136 102USDIHS mARKIt LtD - 144A - 5% 01/11/2022131 000
0.01103 275102 000USDINteLSAt JACKSON HOLDINGS SA - 144A - 9.75% 15/07/2025102 000
0.05396 413349 225USDINteLSAt JACKSON HOLDINGS SA 5.5% 01/08/2023465 000
0.08628 563650 410USDINteRNAtIONAL LeASe FINANCe CORp - 144A - 7.125% 01/09/2018600 000
0.0181 56880 045USDJeRSeY CeNtRAL pOWeR & LIGHt CO - 144A - 4.7% 01/04/202475 000
0.06465 898469 706USDJOHNSON & JOHNSON 2.95% 03/03/2027460 000
0.201 538 1751 561 935USDJpmORGAN CHASe & CO FRN 01/02/20281 500 000
0.342 688 7102 668 693USDJpmORGAN CHASe & CO FRN 01/05/20282 665 000
0.09661 222640 602USDJpmORGAN CHASe & CO 2.95% 01/10/2026675 000
0.02131 158133 876USDJpmORGAN CHASe & CO 3.9% 15/07/2025125 000
0.02136 724141 845USDJpmORGAN CHASe & CO 6% 15/01/2018135 000
0.171 274 8231 260 382USDKAISeR FOUNDAtION HOSpItALS 3.15% 01/05/20271 265 000
0.02152 566154 334USDKANSAS CItY pOWeR & LIGHt CO 3.15% 15/03/2023150 000
0.0151 09849 822USDKANSAS CItY pOWeR & LIGHt CO 3.65% 15/08/202550 000
0.141 069 4731 077 437USDKANSAS CItY pOWeR & LIGHt CO 6.375% 01/03/20181 050 000
0.02130 313125 000USDKAR AUCtION SeRVICeS INC - 144A - 5.125% 01/06/2025125 000
0.0152 81351 703USDKFC HOLDING CO/pIZZA HUt HOLDINGS LLC/tACO BeLL OF AmeRICA LLC

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

0.01106 130101 210USDKFC HOLDING CO/pIZZA HUt HOLDINGS LLC/tACO BeLL OF AmeRICA LLC
- 144A - 5.25% 01/06/2026

100 000

0.01103 927101 321USDKINDeR mORGAN eNeRGY pARtNeRS Lp 4.25% 01/09/2024100 000
0.07557 619555 085USDKINDeR mORGAN INC/De - 144A - 5.625% 15/11/2023500 000
0.07523 468511 530USDKINDeR mORGAN INC/De 5.3% 01/12/2034500 000
0.131 001 7171 000 000USDKRAFt HeINZ FOODS CO FRN 09/08/20191 000 000
0.07556 793538 110USDKRAFt HeINZ FOODS CO 4.375% 01/06/2046565 000
0.0143 90739 842USDKRAFt HeINZ FOODS CO 5.2% 15/07/204540 000
0.131 034 0251 009 800USDLANDRY’S INC - 144A - 6.75% 15/10/20241 020 000
0.07535 172536 719USDLeVeL 3 FINANCING INC 5.125% 01/05/2023525 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)

0.0182 30082 800USDLeVeL 3 FINANCING INC 5.375% 15/01/202480 000
0.01103 369103 000USDLeVeL 3 FINANCING INC 5.625% 01/02/2023100 000
0.06455 505430 500USDLOS ANGeLeS UNIFIeD SCHOOL DIStRICt/CA 2% 01/07/2029500 000
0.06480 831481 977USDL3 teCHNOLOGIeS INC 4.75% 15/07/2020450 000
0.12915 471924 139USDL3 teCHNOLOGIeS INC 4.95% 15/02/2021854 000
0.02116 280106 750USDmetLIFe INC 6.4% 15/12/2036100 000
0.181 390 6401 391 223USDmetROpOLItAN eDISON CO - 144A - 4% 15/04/20251 360 000
0.02119 744115 225USDmGm GROWtH pROpeRtIeS OpeRAtING pARtNeRSHIp Lp / mGp

FINANCe CO-ISSUeR INC 5.625% 01/05/2024
110 000

0.0172 33374 861USDmICROSOFt CORp 2.4% 08/08/202675 000
0.08611 480587 906USDmICROSOFt CORp 3.3% 06/02/2027590 000
0.09667 901664 787USDmIDAmeRICAN eNeRGY CO 3.1% 01/05/2027665 000
0.141 073 7821 097 850USDmIDAmeRICAN eNeRGY CO 4.25% 01/05/20461 000 000
0.04346 500348 438USDmOLINA HeALtHCARe INC - 144A - 4.875% 15/06/2025350 000
0.0179 04079 498USDmOLINA HeALtHCARe INC 5.375% 15/11/202276 000
0.08601 727600 000USDmOODY’S CORp FRN 04/09/2018600 000
0.221 683 8631 678 547USDmORGAN StANLeY FRN 14/02/20201 675 000
0.03210 911210 636USDmORGAN StANLeY FRN 22/07/2022210 000
0.131 014 779989 990USDmORGAN StANLeY 3.625% 20/01/20271 000 000
0.02130 928127 501USDmORGAN StANLeY 3.875% 29/04/2024125 000
0.0154 35155 478USDmORGAN StANLeY 5.5% 24/07/202050 000
0.07534 141535 995USDmORGAN StANLeY 5.625% 23/09/2019500 000
0.342 715 0992 795 106USDmORGAN StANLeY 6.625% 01/04/20182 650 000
0.403 140 4153 165 714USDmORGAN StANLeY 7.3% 13/05/20192 900 000
0.01107 750106 585USDmpH ACQUISItION HOLDINGS LLC - 144A - 7.125% 01/06/2024100 000
0.01108 536100 824USDmSCI INC - 144A - 4.75% 01/08/2026103 000
0.01100 125101 000USDNAtIONWIDe mUtUAL INSURANCe CO - VF1 etF1 - FRN 15/12/2024100 000
0.0022 62121 000USDNBtY INC - 144A - 7.625% 15/05/202121 000
0.151 181 0701 163 330USDNeW YORK CItY tRANSItIONAL FINANCe AUtHORItY FUtURe tAX

SeCUReD ReVeNUe 5.267% 01/05/2027
1 000 000

0.02131 875131 250USDNeWFIeLD eXpLORAtION CO 5.375% 01/01/2026125 000
0.05354 750346 700USDNeWFIeLD eXpLORAtION CO 5.625% 01/07/2024330 000
0.02129 891130 325USDNeXteRA eNeRGY CApItAL HOLDINGS INC 1.649% 01/09/2018130 000
0.10770 625750 000USDNeXteRA eNeRGY OpeRAtING pARtNeRS Lp - 144A - 4.25% 15/09/2024750 000
0.05390 000375 000USDNGpL pIpeCO LLC - 144A - 4.375% 15/08/2022375 000
0.141 060 2101 000 000USDNYU HOSpItALS CeNteR 4.368% 01/07/20471 000 000
0.231 752 8531 755 757USDONe GAS INC 2.07% 01/02/20191 750 000
0.0192 36390 113USDpARSLeY eNeRGY LLC / pARSLeY FINANCe CORp - 144A - 5.375%

15/01/2025
90 000

0.02169 200167 000USDpARSLeY eNeRGY LLC / pARSLeY FINANCe CORp - 144A - 6.25%
01/06/2024

160 000

0.11828 390830 000USDpeNNSYLVANIA eCONOmIC DeVeLOpmeNt FINANCING AUtHORItY
3.201% 15/11/2027

830 000

0.06494 756499 290USDpeNNSYLVANIA eLeCtRIC CO - 144A - 3.25% 15/03/2028500 000
0.03264 677271 355USDpeNNSYLVANIA eLeCtRIC CO 6.625% 01/04/2019250 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)

0.08612 750600 000USDpeNSKe AUtOmOtIVe GROUp INC 3.75% 15/08/2020600 000
0.10806 642803 243USDpeRNOD RICARD SA - 144A - 4.25% 15/07/2022750 000
0.06429 160424 972USDpeRNOD RICARD SA - 144A - 4.45% 15/01/2022400 000
0.0033 20132 618USDpFIZeR INC 4.4% 15/05/204430 000
0.02173 529164 532USDpIeDmONt OpeRAtING pARtNeRSHIp Lp 3.4% 01/06/2023175 000
0.04291 769285 000USDpILGRIm’S pRIDe CORp - 144A - 5.875% 30/09/2027285 000
0.0010 22910 223USDpLAINS ALL AmeRICAN pIpeLINe Lp / pAA FINANCe CORp 4.5% 15/12/202610 000
0.11828 800825 881USDpLAINS ALL AmeRICAN pIpeLINe Lp / pAA FINANCe CORp 4.65%

15/10/2025
800 000

0.131 000 067999 890USDpNC BANK NA 1.5% 23/02/20181 000 000
0.03249 760249 795USDpNC BANK NA 1.7% 07/12/2018250 000
0.0160 00057 600USDpOSt HOLDINGS INC - 144A - 5% 15/08/202660 000
0.06491 625501 125USDpOSt HOLDINGS INC - 144A - 5.75% 01/03/2027475 000
0.11864 460864 892USDpROVIDeNCe St JOSepH HeALtH OBLIGAteD GROUp 2.746% 01/10/2026900 000
0.08612 895632 085USDpUBLIC SeRVICe eLeCtRIC & GAS CO 9.25% 01/06/2021500 000
0.13998 1441 000 000USDpUBLIC StORAGe 3.094% 15/09/20271 000 000
0.01112 089112 734USDpUGet eNeRGY INC 6% 01/09/2021100 000
0.02185 725181 448USDQep ReSOURCeS INC 5.25% 01/05/2023190 000
0.02148 125147 600USDQep ReSOURCeS INC 5.375% 01/10/2022150 000
0.06496 375488 251USDQUINtILeS tRANSNAtIONAL CORp - 144A - 4.875% 15/05/2023475 000
0.08603 281607 750USDQWeSt CORp 6.75% 01/12/2021550 000
0.13975 662959 739USDRAYmOND JAmeS FINANCIAL INC 4.95% 15/07/2046900 000
0.151 151 0461 153 793USDReALtY INCOme CORp 2% 31/01/20181 150 000
0.151 175 2921 188 683USDRepUBLIC SeRVICeS INC 3.8% 15/05/20181 160 000
0.06474 297481 490USDReYNOLDS GROUp ISSUeR INC / ReYNOLDS GROUp ISSUeR LLC /

ReYNOLDS GROUp ISSUeR LU 5.75% 15/10/2020
467 000

0.05424 000414 320USDRItCHIe BROS AUCtIONeeRS INC - 144A - 5.375% 15/01/2025400 000
0.141 099 0591 097 833USDROCHeSteR GAS & eLeCtRIC CORp - 144A - 3.1% 01/06/20271 100 000
0.09670 719669 900USDROCKIeS eXpReSS pIpeLINe LLC - 144A - 5.625% 15/04/2020635 000
0.08626 005643 770USDROGeRS COmmUNICAtIONS INC 6.8% 15/08/2018600 000
0.10771 677771 219USDRUBY pIpeLINe LLC - A2 A2 144A - 6% 01/04/2022725 000
0.06442 500436 000USDSABINe pASS LIQUeFACtION LLC 5.625% 01/03/2025400 000
0.0150 53449 922USDSANtANDeR UK GROUp HOLDINGS pLC 2.875% 16/10/202050 000
0.131 008 6201 010 620USDSANtANDeR UK pLC 2.5% 14/03/20191 000 000
0.09726 190719 000USDSBA COmmUNICAtIONS CORp - 144A - 4% 01/10/2022719 000
0.03205 716197 650USDSBA COmmUNICAtIONS CORp 4.875% 01/09/2024199 000
0.0142 65042 128USDSeALeD AIR CORp - 144A - 4.875% 01/12/202240 000
0.05362 638350 289USDSeALeD AIR CORp - 144A - 5.25% 01/04/2023335 000
0.03259 088257 325USDSeALeD AIR CORp - 144A - 5.5% 15/09/2025235 000
0.03249 626247 286USDSHIRe ACQUISItIONS INVeStmeNtS IReLAND DAC 1.9% 23/09/2019250 000
0.06498 721487 023USDSHIRe ACQUISItIONS INVeStmeNtS IReLAND DAC 2.4% 23/09/2021500 000
0.04310 500300 600USDSILGAN HOLDINGS INC - 144A - 4.75% 15/03/2025300 000
0.09679 741669 473USDSIRIUS Xm RADIO INC - 144A - 3.875% 01/08/2022663 000
0.11813 109834 040USDSKY pLC - 144A - 6.1% 15/02/2018800 000
0.02188 639196 930USDSL GReeN ReALtY CORp 5% 15/08/2018185 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)

0.07568 810568 563USDSOFtBANK GROUp CORp - 144A - 4.5% 15/04/2020550 000
0.0197 548103 342USDSOUtHeRN CO GAS CApItAL CORp 3.25% 15/06/2026100 000
0.03212 986213 239USDSOUtHWeSteRN eLeCtRIC pOWeR CO - K - 2.75% 01/10/2026220 000
0.131 017 8281 019 740USDSOUtHWeSteRN eLeCtRIC pOWeR CO 5.875% 01/03/20181 000 000
0.07525 935535 600USDSOUtHWeSteRN eLeCtRIC pOWeR CO 6.45% 15/01/2019500 000
0.10742 839741 615USDSpeCtRA eNeRGY pARtNeRS Lp 4.6% 15/06/2021700 000
0.12905 972900 000USDSpIRe INC 3.543% 27/02/2024900 000
0.161 214 0661 223 749USDSpRINt COmmUNICAtIONS INC - 36 FS 144A - 9% 15/11/20181 128 000
0.0036 13835 000USDStANDARD INDUStRIeS INC/NJ - 144A - 5.125% 15/02/202135 000
0.09709 200714 740USDSUGARHOUSe HSp GAmING pROp meZZ Lp / SUGARHOUSe HSp GAmING

FINANCe CORp - 144A - 5.875% 15/05/2025
720 000

0.151 146 6851 124 814USDSUNOCO LOGIStICS pARtNeRS OpeRAtIONS Lp 5.4% 01/10/20471 127 000
0.12919 819925 000USDtC pIpeLINeS Lp 3.9% 25/05/2027925 000
0.0152 32249 788USDtC pIpeLINeS Lp 4.375% 13/03/202550 000
0.09685 664681 020USDteACHeRS INSURANCe & ANNUItY ASSOCIAtION OF AmeRICA - 144A -

4.375% 15/09/2054
680 000

0.02145 045146 000USDteNet HeALtHCARe CORp - 144A - 4.625% 15/07/2024146 000
0.03203 250201 000USDteNet HeALtHCARe CORp 4.375% 01/10/2021200 000
0.02160 533159 511USDteNet HeALtHCARe CORp 4.5% 01/04/2021157 000
0.08644 661643 977USDteVA pHARmACeUtICAL FINANCe NetHeRLANDS III BV 2.8% 21/07/2023675 000
0.08626 394621 243USDteXAS eASteRN tRANSmISSION Lp - 144A - 2.8% 15/10/2022632 000
0.03219 368212 090USDtIme WARNeR CABLe LLC 5.875% 15/11/2040200 000
0.0188 18885 000USDt-mOBILe USA INC 4% 15/04/202285 000
0.13997 5001 000 113USDt-mOBILe USA INC 6.625% 01/04/2023950 000
0.05370 563374 938USDt-mOBILe USA INC 6.836% 28/04/2023350 000
0.04305 250312 000USDtRANSDIGm INCe 14/05/22 - 144A - 7.875% 01/10/2022300 000
0.03257 968252 052USDtRANSOCeAN pROteUS LtD - 144A - 6.25% 01/12/2024258 000
0.131 001 5251 000 000USDtYSON FOODS INC FRN 21/08/20201 000 000
0.161 250 7781 250 994USDUNIteD teCHNOLOGIeS CORp FRN 04/05/20181 250 000
0.01114 572114 582USDUS AIRWAYS 2011-1 CLASS A pASS tHROUGH tRUSt 7.125% 22/10/2023150 000
0.02126 819123 842USDUS AIRWAYS 2012-1 CLASS A pASS tHROUGH tRUSt 5.9% 01/10/2024150 000
0.131 012 000870 988USDVALeANt pHARmACeUtICALS INteRNAtIONAL INC - 144A - 6.125%

15/04/2025
1 150 000

0.06443 677431 875USDVALeANt pHARmACeUtICALS INteRNAtIONAL INC - 144A - 7% 15/03/2024415 000
0.07535 938526 034USDVALVOLINe INC - 144A - 5.5% 15/07/2024500 000
0.161 197 6351 214 336USDVeCtReN UtILItY HOLDINGS INC 5.75% 01/08/20181 161 000
0.02125 123125 805USDVeNtAS ReALtY Lp / VeNtAS CApItAL CORp 2% 15/02/2018125 000
0.10757 518755 445USDVeNtAS ReALtY Lp / VeNtAS CApItAL CORp 2.7% 01/04/2020750 000
0.07514 092507 305USDVeNtAS ReALtY Lp 3.75% 01/05/2024500 000
0.0160 48860 713USDVeReIt OpeRAtING pARtNeRSHIp Lp 3% 06/02/201960 000
0.0014 64814 000USDVeReIt OpeRAtING pARtNeRSHIp Lp 4.125% 01/06/202114 000
0.0188 29382 482USDVeRIZON COmmUNICAtIONS INC 3.85% 01/11/2042100 000
0.11871 812847 603USDVeRIZON COmmUNICAtIONS INC 4.5% 10/08/2033850 000
0.0143 74643 766USDVeRIZON COmmUNICAtIONS INC 4.522% 15/09/204845 000
0.05362 524342 052USDVeRIZON COmmUNICAtIONS INC 4.812% 15/03/2039350 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)

0.06460 355431 605USDVeRIZON COmmUNICAtIONS INC 4.862% 21/08/2046450 000
0.08612 261601 726USDVeRIZON COmmUNICAtIONS INC 5.15% 15/09/2023545 000
0.151 165 9341 098 640USDVeRIZON COmmUNICAtIONS INC 5.25% 16/03/20371 060 000
0.03220 008212 985USDVIACOm INC 3.45% 04/10/2026230 000
0.141 111 0651 119 085USDVIRGINIA eLeCtRIC & pOWeR CO 2.75% 15/03/20231 100 000
0.342 676 9372 741 128USDWACHOVIA CORp 5.75% 01/02/20182 640 000
0.02164 754164 584USDWALGReeNS BOOtS ALLIANCe INC 3.45% 01/06/2026165 000
0.13979 013966 295USDWALGReeNS BOOtS ALLIANCe INC 3.8% 18/11/2024945 000
0.161 261 1481 262 682USDWeA FINANCe LLC / WeStFIeLD UK & eUROpe FINANCe pLC - 144A - 2.7%

17/09/2019
1 250 000

0.05407 230401 962USDWeLLCARe HeALtH pLANS INC 5.25% 01/04/2025386 000
0.383 031 0822 999 135USDWeLLS FARGO & CO - mtN - FRN 22/05/20282 984 000
0.211 588 8131 583 604USDWeLLS FARGO & CO 2.625% 22/07/20221 585 000
0.161 272 7051 238 168USDWeLLS FARGO & CO 3% 23/10/20261 300 000
0.02123 138121 349USDWeLLS FARGO & CO 3.55% 29/09/2025120 000
0.07529 166544 793USDWeLLS FARGO & CO 5.625% 11/12/2017525 000
0.0153 66054 806USDWeLLtOWeR INC - 2 B - 4.95% 15/01/202150 000
0.161 238 4881 240 851USDWeLLtOWeR INC 2.25% 15/03/20181 235 000
0.02128 466129 516USDWeLLtOWeR INC 4.125% 01/04/2019125 000
0.13982 402984 567USDWeStROCK CO - 144A - 3.375% 15/09/2027985 000
0.0141 36937 984USDWILLIAmS pARtNeRS Lp 3.6% 15/03/202240 000
0.07528 097480 600USDWILLIAmS pARtNeRS Lp 5.1% 15/09/2045500 000
0.181 370 5051 374 637USDWm WRIGLeY JR CO - 144A - 2.9% 21/10/20191 350 000
0.02146 625143 717USDZAYO GROUp LLC / ZAYO CApItAL INC - 144A - 5.75% 15/01/2027138 000
0.07532 174530 201USD1011778 BC ULC / NeW ReD FINANCe INC - 144A - 4.25% 15/05/2024529 000

28.06216 775 017215 869 266Total Bonds

Shares

0.0032 46174 099USDHOmeR CItY GeNeRAtION1 603

0.0032 46174 099Total Shares

Loans

0.0162 89467 810USDHOmeR CItY GeNeRAtION B 1L FRN 08/02/202373 132.75

0.0162 89467 810Total Loans

Mortgages and Asset Backed securities

0.07561 426517 890USDAAmeS mORtGAGe INVeStmeNt tRUSt 2006-1 - A4 - FRN 25/04/2036566 000
0.171 331 8861 325 564USDABFC 2006-Opt1 tRUSt - A2 - FRN 25/09/203616 760 000
0.02146 065142 830USDACCeSS GROUp INC 2015-1 - A - FRN 25/07/2056230 000
0.04298 162256 134USDACCReDIteD mORtGAGe LOAN tRUSt 2007-1 - 1 A4 - FRN 25/02/2037315 000
0.10774 990735 478USDACe SeCURItIeS CORp HOme eQUItY LOAN tRUSt SeRIeS 2006-He1 -

7A B - FRN 25/02/2036
950 000
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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)

0.08647 526596 000USDACe SeCURItIeS CORp HOme eQUItY LOAN tRUSt SeRIeS 2006-Op1 -
A2D - FRN 25/04/2036

800 000

0.03248 799239 117USDADJUStABLe RAte mORtGAGe tRUSt 2005-4 - 5A1 - FRN 25/08/20352 889 000
0.151 150 2211 150 000USDAImCO CLO SeRIeS 2014-A - A AR - FRN 20/07/20261 150 000
0.221 699 3561 640 828USDALteRNAtIVe LOAN tRUSt 2005-43 - 1A3 - FRN 25/10/203511 500 000
0.332 584 2512 591 677USDAmeRICAN HOme mORtGAGe INVeStmeNt tRUSt 2005-1 - 1 6A - FRN

25/06/2045
26 000 000

0.10771 105752 719USDAmeRIQUeSt mORtGAGe SeCURItIeS INC ASSet BACKeD pASS-
tHROUGH CtFS SeR 2005-R11 - m1  - FRN 25/01/2036

775 000

0.251 937 8981 903 764USDAmeRIQUeSt mORtGAGe SeCURItIeS INC ASSet-BACKeD pASS-
tHROUGH CtFS SeR 2005-R5 - R5m3 - FRN 25/07/2035

1 930 000

0.02125 235125 775USDAmmC CLO 17 LtD FRN 15/11/2027125 000
0.07576 812575 000USDAReS XXIX CLO LtD - 1A A1R - FRN 17/04/2026575 000
0.191 458 6271 443 776USDASSet BACKeD SeCURItIeS CORp HOme eQUItY LOAN tRUSt SeRIeS

NC 2006-He4 - A2 - FRN 25/05/2036
23 180 000

0.05380 963380 261USDBABSON CLO LtD 2013-I - 4 A3 - FRN 20/04/2025400 000
0.151 174 3841 170 350USDBABSON CLO LtD 2014-I - A A1R - FRN 20/07/20251 170 000
0.06484 343480 000USDBABSON CLO LtD 2014-III - 3A AR - FRN 15/01/2026480 000
0.06430 004428 453USDBALLYROCK CLO 2016-1 LtD - A A  - FRN 15/10/2028425 000
0.0177 92375 417USDBANC OF AmeRICA ALteRNAtIVe LOAN tRUSt 2005-10 - 3CB1 - 6%

25/11/2035
460 000

0.02154 938142 929USDBANC OF AmeRICA FUNDING 2006-D tRUSt - pW16 AAB - FRN 20/05/20361 100 000
0.131 008 300996 832USDBANC OF AmeRICA FUNDING 2006-G tRUSt - 1A A1 - FRN 20/07/20362 000 000
0.0194 03389 527USDBANC OF AmeRICA FUNDING 2006-3 tRUSt - 4A13 - 5.5% 25/03/2036300 000
0.231 753 9181 733 323USDBANC OF AmeRICA FUNDING 2016-R1 tRUSt - R1 A1 - FRN 25/03/20402 200 000
0.0158 64057 980USDBAYVIeW COmmeRCIAL ASSet tRUSt 2004-2 FRN 25/08/2034825 000
0.0160 72257 451USDBAYVIeW COmmeRCIAL ASSet tRUSt 2007-3 - A1 - FRN 25/07/2037250 000
0.03246 770252 555USDBCAp LLC 2011-RR3 tRUSt - 5A3 - FRN 27/11/2037820 000
0.332 527 9982 528 261USDBCAp LLC 2011-RR4-I tRUSt - 1A3 - FRN 26/03/20367 498 000
0.272 057 5562 052 736USDBCAp LLC 2014-RR1 tRUSt - 3A3 - FRN 26/03/20372 350 000
0.312 379 2632 362 500USDBCAp LLC 2014-RR5 tRUSt - 1A4 - FRN 26/01/20362 500 000
0.141 049 5221 006 500USDBeAR SteARNS ALt-A tRUSt 2005-1 - 1 m1 - FRN 25/01/20351 100 000
0.0170 86468 622USDBeAR SteARNS ALt-A tRUSt 2005-2 - 2A A3L - FRN 25/04/2035700 000
0.12915 776919 850USDBeAR SteARNS ARm tRUSt 2005-1 - 2A1 - FRN 25/03/20359 200 000
0.282 125 6542 127 031USDBeAR SteARNS COmmeRCIAL mORtGAGe SeCURItIeS tRUSt 2004-

pWR4 - G - FRN 11/06/2041
2 000 000

0.12927 458930 912USDBeAR SteARNS COmmeRCIAL mORtGAGe SeCURItIeS tRUSt 2005-
tOp18 - e - FRN 13/02/2042

1 100 000

0.473 607 4763 599 370USDBeAR SteARNS mORtGAGe FUNDING tRUSt 2007-AR3 - 21A1 - FRN
25/04/2037

10 160 000

0.11884 801826 220USDBeAR SteARNS mORtGAGe FUNDING tRUSt 2007-AR4 - 1A1 - FRN
25/09/2047

3 250 000

0.02125 968125 000USDBLUemOUNtAIN CLO 2015-1 LtD FRN 13/04/2027125 000
0.282 132 9672 107 900USDCARRINGtON mORtGAGe LOAN tRUSt SeRIeS 2005-Opt2 - m4 - FRN

25/05/2035
2 140 000

0.03233 335180 000USDCARRINGtON mORtGAGe LOAN tRUSt SeRIeS 2006-NC3 - A3 - FRN
25/08/2036

300 000
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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)

0.09712 960704 642USDC-BASS mORtGAGe LOAN tRUSt 2007-CB2 - A2C - FRN 25/02/20371 410 000
0.03195 048197 433USDC-BASS mORtGAGe LOAN tRUSt 2007-CB2 - LC1A A2 - FRN 25/02/2037450 000
0.05359 241321 360USDC-BASS 2006-CB9 tRUSt - A4 - FRN 25/11/2036810 000
0.231 759 4611 599 778USDC-BASS 2006-CB9 tRUSt - RS2 A3 - FRN 25/11/20364 015 000
0.01113 065111 776USDCD 2006-CD3 mORtGAGe tRUSt - Am - 5.648% 15/10/2048150 000
0.08620 380621 003USDCeDAR FUNDING V CLO LtD FRN 17/07/2028615 000
0.141 108 1661 109 281USDCeDAR FUNDING VI CLO LtD - 6A A1 - FRN 20/10/20281 100 000
0.001 6401 641USDCFCRe COmmeRCIAL mORtGAGe tRUSt 2011-C2 - A2 - 3.0614%

15/12/2047
200 000

0.0143 13442 581USDCHASe mORtGAGe FINANCe tRUSt SeRIeS 2007-A1 - 5A1 - FRN
25/02/2037

625 000

0.01109 38092 106USDCHASeFLeX tRUSt SeRIeS 2006-2 - A2B - FRN 25/09/2036500 000
0.01101 66799 201USDCIm tRUSt 2015-4AG - A1 - FRN 25/10/2057150 000
0.0168 70669 381USDCIt eDUCAtION LOAN tRUSt 2007-1 - m15 A - FRN 25/03/2042200 000
0.0197 93799 853USDCItIGROUp COmmeRCIAL mORtGAGe tRUSt 2008-C7 - A4 - FRN

10/12/2049
1 500 000

0.282 176 9582 181 062USDCItIGROUp COmmeRCIAL mORtGAGe tRUSt 2012-GC8 - AAB - 2.608%
10/09/2045

2 150 000

0.0185 365164 441USDCItIGROUp COmmeRCIAL mORtGAGe tRUSt 2012-GC8 - XA - FRN
10/09/2045

1 760 000

0.05373 557365 055USDCItIGROUp mORtGAGe LOAN tRUSt INC - KS02 A - FRN 25/07/20371 439 600
0.05394 595386 863USDCItIGROUp mORtGAGe LOAN tRUSt INC - K009 A2 - FRN 25/11/2036875 000
0.413 173 7793 188 006USDCItIGROUp mORtGAGe LOAN tRUSt INC - WFH1 m3 - FRN 25/01/20363 190 000
0.403 121 0543 105 609USDCItIGROUp mORtGAGe LOAN tRUSt INC - WFH2 m1 - FRN 25/08/20363 170 000
0.10752 775723 666USDCItIGROUp mORtGAGe LOAN tRUSt 2005-3 - 2A4 - FRN 25/08/20356 750 000
0.0183 23386 795USDCItIGROUp mORtGAGe LOAN tRUSt 2005-8 - 1A2A - FRN 25/10/2035450 000
0.03230 136220 063USDCItIGROUp mORtGAGe LOAN tRUSt 2006-AR3 - FF18 A2D - FRN

25/06/2036
1 039 950

0.181 425 1541 414 249USDCItIGROUp mORtGAGe LOAN tRUSt 2006-He1 - m2   - FRN 25/01/20362 645 000
0.0028 65328 352USDCItIGROUp mORtGAGe LOAN tRUSt 2006-He2 - A2C - FRN 25/08/2036780 000
0.201 563 1451 554 279USDCOLLeGe LOAN CORp tRUSt I - 2 B - FRN 15/01/20373 400 000
0.211 612 8671 572 060USDCOLt 2017-1 mORtGAGe LOAN tRUSt - 1 A1 - FRN 27/05/20472 000 000
0.272 083 8262 086 809USDCOmm 2012-CCRe2 mORtGAGe tRUSt - ASB - 2.752% 15/08/20452 181 000
0.0146 71063 779USDCOmm 2012-CCRe4 mORtGAGe tRUSt - XA - FRN 15/10/2045820 000
0.04331 462391 571USDCOmm 2012-CCRe5 mORtGAGe tRUSt - XA - FRN 10/12/20456 750 000
0.04325 700362 496USDCOmm 2013-CCRe13 mORtGAGe tRUSt - XA - FRN 10/12/20239 600 000
0.332 517 3832 528 132USDCOmm 2013-CCRe9 mORtGAGe tRUSt - A2 - 3.055% 10/07/20453 505 627
0.221 667 7991 678 488USDCOmm 2013-LC13 mORtGAGe tRUSt - A2 - 3.009% 10/08/20461 650 000
0.10765 498878 633USDCOmm 2013-LC6 mORtGAGe tRUSt - XA - FRN 10/01/204618 500 000
0.05361 343354 905USDCOmm 2013-WWp mORtGAGe tRUSt - A2 - 3.4244% 10/03/2031345 000
0.282 168 5892 169 152USDCOmm 2014-CCRe16 mORtGAGe tRUSt - A2 - 3.042% 10/04/20472 133 000
0.352 721 0912 720 397USDCOmmeRCIAL mORtGAGe pASS tHROUGH CeRtIFICAteS - CR3 A2 -

1.765% 15/10/2045
5 000 000

0.08643 286641 888USDCOmmeRCIAL mORtGAGe pASS tHROUGH CeRtIFICAteS - CR3 XA - FRN
15/10/2045

10 550 000

0.544 140 2684 067 542USDCOUNtRYWIDe ASSet-BACKeD CeRtIFICAteS - AB2 m2 - FRN 25/05/20364 065 000
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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)

0.02161 548165 472USDCReDIt-BASeD ASSet SeRVICING & SeCURItIZAtION LLC - CB2 - FRN
25/12/2036

950 000

0.282 194 8052 102 400USDCReDIt-BASeD ASSet SeRVICING & SeCURItIZAtION LLC - CB4 m2 - FRN
25/07/2035

2 190 000

0.231 769 9661 762 073USDCSAIL 2015-C1 COmmeRCIAL mORtGAGe tRUSt - C1 ASB - 3.3512%
15/04/2050

1 703 000

0.02155 709152 820USDCSFB mORtGAGe-BACKeD pASS-tHROUGH CeRtIFICAteS SeRIeS 2004-
AR5 - AR5 2A1 - FRN 25/06/2034

3 300 000

0.302 295 3642 302 698USDCSmC SeRIeS 2010-3R LtD - 2A3 - FRN 26/12/20362 230 000
0.171 309 8651 312 131USDCSmC SeRIeS 2011-5R - 2A1 - FRN 27/08/20463 300 000
0.211 645 0371 642 045USDCSmC SeRIeS 2015-2R - 1A1 - 3% 27/08/20373 442 000
0.201 560 8771 557 422USDCSmC SeRIeS 2015-4R - 5A1 - 3% 27/10/20363 190 000
0.413 134 5853 151 969USDCWABS ASSet-BACKeD CeRtIFICAteS tRUSt 2005-4 - mV4 - FRN

25/10/2035
3 150 000

0.372 821 7602 829 910USDDBRR 2011-LC2 tRUSt - A4A - 4.537% 12/05/20212 650 000
0.181 425 8771 420 343USDDeepHAVeN ReSIDeNtIAL mORtGAGe tRUSt 2017-1 - A A1 - FRN

26/12/2046
1 850 000

0.0195 83283 394USDDeUtSCHe ALt-A SeCURItIeS mORtGAGe LOAN tRUSt SeRIeS 2006-AR3
- A1 - FRN 25/08/2036

650 000

0.251 899 9991 900 000USDDRYDeN XXV SeNIOR LOAN FUND - 25A ARR - FRN 15/10/20271 900 000
0.06502 115502 900USDDRYDeN 41 SeNIOR LOAN FUND FRN 15/01/2028500 000
0.141 061 2961 060 500USDeAtON VANCe CLO 2014-1 LtD - A AR - FRN 15/07/20261 060 000
0.0148 90248 969USDeDUCAtIONAL FUNDING OF tHe SOUtH INC - 1A - FRN 25/03/2036105 000
0.131 015 7131 017 960USDFANNIe mAe pOOL - AL0290 - 4.446% 01/04/20211 170 000
0.01115 690119 777USDFANNIe mAe pOOL - AL0600 - 4.304% 01/07/2021125 000
0.312 387 9682 408 992USDFANNIe mAe pOOL - AL1848 - 3.017% 01/04/20222 535 000
0.06478 164480 760USDFANNIe mAe pOOL - Am5860 - 2.74% 01/02/2020500 000
0.10737 427728 011USDFANNIe mAe pOOL - Am6558 - 3.7% 01/09/2034731 000
0.141 044 6791 047 902USDFANNIe mAe pOOL - Am6602 - 2.63% 01/09/20211 025 000
0.0161 75662 728USDFANNIe mAe pOOL - AN0026 - 3.48% 01/11/203560 000
0.01106 702106 001USDFANNIe mAe pOOL - AN0564 - 3.2% 01/03/2031105 000
0.01106 481106 181USDFANNIe mAe pOOL - AN0971 - 3.11% 01/02/2028105 000
0.0141 11140 956USDFANNIe mAe pOOL - AN0976 - 3.259% 01/02/202840 000
0.01104 116110 407USDFANNIe mAe pOOL - AN1151 - 3.2% 01/03/2031105 000
0.02153 337159 581USDFANNIe mAe pOOL - AN2799 - 2.21% 01/09/2026160 000
0.201 572 0671 565 800USDFANNIe mAe pOOL - AN5676 - 3.25% 01/06/20291 530 000
0.251 941 9371 945 341USDFANNIe mAe pOOL - 109373 - FRN 01/12/20312 500 000
0.0037 22738 485USDFANNIe mAe pOOL - 160466 - 6.29% 01/08/20181 500 000
0.423 233 7913 271 664USDFANNIe mAe pOOL - 3A B - 4.381% 01/06/20213 445 000
0.231 760 6741 774 847USDFANNIe mAe pOOL - 386483 - 7.59% 01/04/20212 194 800
0.06464 028470 633USDFANNIe mAe pOOL - 463146 - 4.52% 01/08/2019510 000
0.12892 143912 408USDFANNIe mAe pOOL - 463617 - 4.91% 01/10/2019960 000
0.221 716 2381 726 452USDFANNIe mAe pOOL - 465647 - 3.98% 01/08/20201 800 000
0.02118 941121 117USDFANNIe mAe pOOL - 467144 - 4.25% 01/01/2021125 000
0.02125 992127 419USDFANNIe mAe pOOL - 468272 - 3.83% 01/07/2021125 000
0.0178 26681 120USDFANNIe mAe pOOL - 468871 - 3.9% 01/08/202185 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)

0.241 883 9051 889 519USDFANNIe mAe pOOL - 469640 - 3.17% 01/11/20212 305 000
0.10788 336796 514USDFANNIe mAe pOOL - 469679 - 2.96% 01/11/2018780 000
0.06489 103486 333USDFANNIe mAe pOOL - 469688 - 3.38% 01/12/2021500 000
0.13997 674998 306USDFANNIe mAe pOOL - 471342 - 2.85% 01/05/20221 070 145
0.03216 950219 437USDFANNIe mAe pOOL - 958777 - 4.43% 01/05/2019231 000
0.0139 39738 745USDFANNIe mAe pOOL 2.82% 01/06/202240 000
0.161 216 2701 228 370USDFANNIe mAe pOOL 3.416% 01/10/20201 495 000
0.10774 175777 024USDFANNIe mAe pOOL 3.619% 01/12/20201 000 000
0.02130 150134 110USDFANNIe mAe pOOL 3.666% 01/10/2020185 000
0.11888 051897 005USDFANNIe mAe pOOL 3.762% 01/12/20201 100 000
0.10792 905794 960USDFANNIe mAe pOOL 4.283% 01/01/20211 065 000
0.0034 10235 283USDFANNIe mAe pOOL 4.41% 01/05/202135 000
0.11841 682859 761USDFANNIe mAe pOOL 4.73% 01/02/20201 800 000
0.312 405 5202 402 217USDFANNIe mAe RemICS - CF - FRN 25/07/20432 370 000
0.03236 330240 636USDFANNIe mAe-ACeS - m1 A2 - 4.287% 25/07/2019331 000
0.02190 535190 853USDFANNIe mAe-ACeS - m11 FA - FRN 25/08/20192 500 000
0.02116 213116 169USDFANNIe mAe-ACeS - m14 FA - FRN 25/08/2018175 000
0.08599 864642 790USDFANNIe mAe-ACeS - m14 X2 - FRN 25/09/202236 000 000
0.05385 259472 464USDFANNIe mAe-ACeS - m16 X - FRN 25/09/202215 000 000
0.0147 88069 496USDFANNIe mAe-ACeS - m17 X2 - FRN 25/11/20223 305 000
0.0183 64184 636USDFANNIe mAe-ACeS - m2 A3 - 4.001% 25/01/2019126 000
0.0010 89347 073USDFANNIe mAe-ACeS - m2 X - FRN 25/01/20192 045 000
0.0022 65847 286USDFANNIe mAe-ACeS - m2 X - FRN 25/02/20221 200 000
0.05371 952413 833USDFANNIe mAe-ACeS - m2X3 - FRN 25/04/20366 500 000
0.0171 165124 449USDFANNIe mAe-ACeS - m4 X - FRN 25/06/20205 730 000
0.02183 001264 230USDFANNIe mAe-ACeS - m4 X1 - FRN 25/04/202212 200 000
0.0010 87020 927USDFANNIe mAe-ACeS - m5 X - FRN 25/07/2020895 000
0.0024 38050 282USDFANNIe mAe-ACeS - m5 X - FRN 25/07/2021910 000
0.0034 49681 944USDFANNIe mAe-ACeS - m6 X2 - FRN 25/05/20217 185 000
0.03259 991261 302USDFANNIe mAe-ACeS - m7 A2 - 2.578% 25/09/2018400 000
0.0197 21097 220USDFANNIe mAe-ACeS - m8 FA - FRN 25/05/2018870 000
0.03249 111248 716USDFANNIe mAe-ACeS FRN 25/11/2023250 000
0.241 823 2661 821 234USDFHLmC mULtIFAmILY StRUCtUReD pASS tHROUGH CeRtIFICAteS - A -

FRN 25/04/2020
2 698 000

0.0034 44635 659USDFHLmC mULtIFAmILY StRUCtUReD pASS tHROUGH CeRtIFICAteS - A1 -
3.1942% 25/12/2019

120 000

0.06440 916440 193USDFHLmC mULtIFAmILY StRUCtUReD pASS tHROUGH CeRtIFICAteS -
KF02 A3 - FRN 25/07/2020

2 205 000

0.02164 001164 831USDFHLmC mULtIFAmILY StRUCtUReD pASS tHROUGH CeRtIFICAteS - KJ04
A1 - 1.376% 25/10/2020

220 000

0.02183 091184 707USDFHLmC mULtIFAmILY StRUCtUReD pASS tHROUGH CeRtIFICAteS - KJ05
A1 - 1.418% 25/05/2021

225 000

0.0024 49843 484USDFHLmC mULtIFAmILY StRUCtUReD pASS tHROUGH CeRtIFICAteS -
KSCt AX - FRN 25/01/2020

1 610 000

0.0033 84357 114USDFHLmC mULtIFAmILY StRUCtUReD pASS tHROUGH CeRtIFICAteS - K005
AX - FRN 25/11/2019

1 500 000
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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)

0.02151 792157 846USDFHLmC mULtIFAmILY StRUCtUReD pASS tHROUGH CeRtIFICAteS - K006
A2 - 4.251% 25/01/2020

145 000

0.272 098 7002 073 406USDFIRSt FRANKIN mORtGAGe LOAN tRUSt 2006-FF4 - A3 - FRN 25/03/20362 150 000
0.0198 772100 426USDFIRSt FRANKLIN mORtGAGe LOAN tRUSt SeRIeS 2007-FF2 - A2C - FRN

25/03/2037
300 000

0.01115 594113 537USDFIRSt HORIZON ALteRNAtIVe mORtGAGe SeCURItIeS tRUSt 2004-AA6 -
2 A4 - FRN 25/01/2035

1 200 000

0.04323 038303 004USDFIRSt HORIZON ALteRNAtIVe mORtGAGe SeCURItIeS tRUSt 2005-AA10
FRN 25/12/2035

2 640 000

0.272 082 1402 000 098USDFIRSt HORIZON mORtGAGe pASS-tHROUGH tRUSt 2005-AR4 - 2A1 - FRN
25/10/2035

11 000 000

0.08602 471600 000USDFLAGSHIp CLO VIII LtD - 8A AR - FRN 16/01/2026600 000
0.352 667 7292 673 080USDFReDDIe mAC mULtIFAmILY StRUCtUReD pASS tHROUGH

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

0.141 062 6281 060 000USDFReDDIe mAC mULtIFAmILY StRUCtUReD pASS tHROUGH
CeRtIFICAteS - KF 34A - FRN 25/08/2024

1 060 000

0.231 769 7931 770 475USDFReDDIe mAC mULtIFAmILY StRUCtUReD pASS tHROUGH
CeRtIFICAteS - KF02 A1 - FRN 25/07/2020

71 000 000

0.0169 68069 368USDFReDDIe mAC mULtIFAmILY StRUCtUReD pASS tHROUGH
CeRtIFICAteS - KF05 A - FRN 25/09/2021

245 000

0.151 182 2551 180 680USDFReDDIe mAC mULtIFAmILY StRUCtUReD pASS tHROUGH
CeRtIFICAteS - KF08 A - FRN 25/05/2022

2 230 000

0.282 144 1102 146 364USDFReDDIe mAC mULtIFAmILY StRUCtUReD pASS tHROUGH
CeRtIFICAteS - KF15 A - FRN 25/02/2023

2 555 000

0.10745 847745 201USDFReDDIe mAC mULtIFAmILY StRUCtUReD pASS tHROUGH
CeRtIFICAteS - KF23 A - FRN 25/09/2023

850 000

0.12939 214942 267USDFReDDIe mAC mULtIFAmILY StRUCtUReD pASS tHROUGH
CeRtIFICAteS - KJ02 A2 - 2.597% 25/09/2020

1 065 000

0.322 499 7652 495 739USDFReDDIe mAC mULtIFAmILY StRUCtUReD pASS tHROUGH
CeRtIFICAteS - KJ03 A1 - 1.669% 25/01/2021

3 935 000

0.382 937 9292 935 993USDFReDDIe mAC mULtIFAmILY StRUCtUReD pASS tHROUGH
CeRtIFICAteS - KJ13 A1 - 2.055% 25/09/2021

3 055 000

0.0029 18642 874USDFReDDIe mAC mULtIFAmILY StRUCtUReD pASS tHROUGH
CeRtIFICAteS - KS01 X1 - FRN 25/01/2023

865 000

0.261 993 9552 036 327USDFReDDIe mAC mULtIFAmILY StRUCtUReD pASS tHROUGH
CeRtIFICAteS - K003 A4 - 5.053% 25/01/2019

1 935 000

0.02125 134155 981USDFReDDIe mAC mULtIFAmILY StRUCtUReD pASS tHROUGH
CeRtIFICAteS - K008 X3 - FRN 25/08/2020

940 000

0.03204 466248 784USDFReDDIe mAC mULtIFAmILY StRUCtUReD pASS tHROUGH
CeRtIFICAteS - K009 X2 - FRN 25/09/2040

1 495 000

0.0139 35139 246USDFReDDIe mAC mULtIFAmILY StRUCtUReD pASS tHROUGH
CeRtIFICAteS - K010 A1 - 3.32% 25/07/2020

370 000

0.02133 056160 497USDFReDDIe mAC mULtIFAmILY StRUCtUReD pASS tHROUGH
CeRtIFICAteS - K010 X3 - FRN 25/11/2044

1 015 000

0.201 528 4341 509 788USDFReDDIe mAC mULtIFAmILY StRUCtUReD pASS tHROUGH
CeRtIFICAteS - K151 A3 - 3.511% 25/04/2030

1 460 000

0.002 05049 718USDFReDDIe mAC mULtIFAmILY StRUCtUReD pASS tHROUGH
CeRtIFICAteS - K702 X1 - FRN 25/02/2018

1 200 000
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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)

0.02186 681216 274USDFReDDIe mAC mULtIFAmILY StRUCtUReD pASS tHROUGH
CeRtIFICAteS - K724 XAm - FRN 25/11/2023

17 000 000

0.05410 035409 159USDFReDDIe mAC mULtIFAmILY StRUCtUReD pASS tHROUGH
CeRtIFICAteS - Q004 - FRN 25/10/2021

15 600 000

0.009 52620 061USDFReDDIe mAC mULtIFAmILY StRUCtUReD pASS tHROUGH
CeRtIFICAteS - X1 - FRN 25/04/2020

590 000

0.0145 22664 067USDFReDDIe mAC mULtIFAmILY StRUCtUReD pASS tHROUGH
CeRtIFICAteS - X1 - FRN 25/12/2022

1 885 000

0.02185 664184 739USDFReDDIe mAC mULtIFAmILY StRUCtUReD pASS tHROUGH
CeRtIFICAteS - 1 A2D - FRN 25/08/2023

275 000

0.141 047 1341 057 344USDFReDDIe mAC mULtIFAmILY StRUCtUReD pASS tHROUGH
CeRtIFICAteS - 2 A2B - 3.808% 25/08/2020

1 000 000

0.005 37057 946USDFReDDIe mAC mULtIFAmILY StRUCtUReD pASS tHROUGH
CeRtIFICAteS FRN 25/01/2019

550 000

0.0187 82394 076USDFReDDIe mAC mULtIFAmILY StRUCtUReD pASS tHROUGH
CeRtIFICAteS FRN 25/09/2025

2 000 000

0.413 135 9863 116 998USDFReDDIe mAC RemICS - 4638 UF - FRN 15/09/20444 140 000
0.00-692 749USDFRemF 2010-K6 mORtGAGe tRUSt - K6 - FRN 25/12/2046350 000 000
0.04345 094350 027USDFRemF 2011-K703 mORtGAGe tRUSt - K703 B - FRN 25/07/2044340 000
0.02154 698207 562USDFRemF 2013-K713 mORtGAGe tRUSt - X2A - 0.1% 25/04/204690 000 000
0.0199 35596 281USDGCO eDUCAtION LOAN FUNDING tRUSt - A9L - FRN 25/05/2026100 000
0.0199 86697 301USDGe BUSINeSS LOAN tRUSt 2005-2 - 16A A1 - FRN 15/11/20331 060 000
0.191 493 9411 477 292USDGe BUSINeSS LOAN tRUSt 2006-2 - 1 m1 - FRN 15/11/203410 165 000
0.0151 87650 765USDGe BUSINeSS LOAN tRUSt 2007-1 - A A - FRN 16/04/2035290 000
0.03247 394231 480USDGmACm mORtGAGe LOAN tRUSt 2006-AR1 - 7A C - FRN 19/04/20361 400 000
0.231 764 6921 768 256USDGOVeRNmeNt NAtIONAL mORtGAGe ASSOCIAtION - 1 D - FRN 16/09/20513 100 000
0.04288 573370 153USDGOVeRNmeNt NAtIONAL mORtGAGe ASSOCIAtION - 10 IO - FRN

16/12/2045
89 000 000

0.0193 720235 285USDGOVeRNmeNt NAtIONAL mORtGAGe ASSOCIAtION - 105 IO - FRN
16/09/2051

33 500 000

0.02130 296130 892USDGOVeRNmeNt NAtIONAL mORtGAGe ASSOCIAtION - 16 C - FRN
16/09/2046

215 000

0.03239 018341 242USDGOVeRNmeNt NAtIONAL mORtGAGe ASSOCIAtION - 22 IX - FRN
16/06/2038

10 000 000

0.03247 963307 425USDGOVeRNmeNt NAtIONAL mORtGAGe ASSOCIAtION - 42 IO - FRN
16/08/2050

94 500 000

0.02142 660142 862USDGOVeRNmeNt NAtIONAL mORtGAGe ASSOCIAtION - 6 BA - FRN
16/10/2044

205 000

0.02155 132302 612USDGOVeRNmeNt NAtIONAL mORtGAGe ASSOCIAtION - 63 IO - FRN
16/05/2050

170 000 000

0.272 055 2072 074 375USDGOVeRNmeNt NAtIONAL mORtGAGe ASSOCIAtION - 67 C - FRN
16/09/2051

2 000 000

0.03194 573274 647USDGOVeRNmeNt NAtIONAL mORtGAGe ASSOCIAtION - 97 IO - FRN
16/04/2052

270 000 000

0.11836 354838 379USDGOVeRNmeNt NAtIONAL mORtGAGe ASSOCIAtION FRN 01/04/205712 500 000
0.0033 89141 715USDGOVeRNmeNt NAtIONAL mORtGAGe ASSOCIAtION FRN 16/02/20532 500 000
0.08613 245635 534USDGOVeRNmeNt NAtIONAL mORtGAGe ASSOCIAtION FRN 16/03/205534 000 000
0.181 385 3901 396 195USDGOVeRNmeNt NAtIONAL mORtGAGe ASSOCIAtION FRN 16/04/20441 350 000
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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)

0.09724 019753 488USDGOVeRNmeNt NAtIONAL mORtGAGe ASSOCIAtION FRN 16/05/205522 900 000
0.312 400 4472 405 921USDGOVeRNmeNt NAtIONAL mORtGAGe ASSOCIAtION FRN 16/08/20455 000 000
0.493 755 4633 760 875USDGOVeRNmeNt NAtIONAL mORtGAGe ASSOCIAtION FRN 16/09/20443 600 000
0.251 930 1351 947 096USDGOVeRNmeNt NAtIONAL mORtGAGe ASSOCIAtION FRN 16/09/20502 060 000
0.272 069 7572 093 438USDGOVeRNmeNt NAtIONAL mORtGAGe ASSOCIAtION FRN 16/10/20432 030 000
0.02192 417199 688USDGOVeRNmeNt NAtIONAL mORtGAGe ASSOCIAtION FRN 17/04/20513 000 000
0.12901 466902 254USDGOVeRNmeNt NAtIONAL mORtGAGe ASSOCIAtION 2.194% 16/10/20373 000 000
0.09703 554707 067USDGRACe 2014-GRCe mORtGAGe tRUSt - A - 3.3687% 10/06/2028680 000
0.403 073 9082 999 582USDGReeNpOINt mORtGAGe FUNDING tRUSt 2006-AR1 - A1A - FRN

25/02/2036
18 400 000

0.08620 469622 268USDGS mORtGAGe SeCURItIeS CORp II - A - 2.706% 10/12/2027735 000
0.151 169 3181 174 586USDGS mORtGAGe SeCURItIeS CORp tRUSt 2012-ALOHA 3.551% 10/04/20341 120 000
0.09710 031710 965USDGS mORtGAGe SeCURItIeS CORp tRUSt 2012-SHOp - A - 2.933%

05/06/2031
700 000

0.05363 795419 697USDGS mORtGAGe SeCURItIeS CORp tRUSt 2017-GptX - XCp - FRN
10/05/2034

17 500 000

0.09661 285670 072USDGS mORtGAGe SeCURItIeS tRUSt 2010-C2 - A2 - FRN 10/12/2043612 966
0.0162 47077 071USDGS mORtGAGe SeCURItIeS tRUSt 2012-GCJ9 - XA - FRN 10/11/20451 000 000
0.342 636 4132 647 633USDGS mORtGAGe SeCURItIeS tRUSt 2013-GCJ12 - AAB - 2.678% 10/06/20462 600 000
0.211 648 1811 665 563USDGS mORtGAGe SeCURItIeS tRUSt 2013-GCJ14 - A3 - 3.526% 10/08/20461 600 000
0.0026 11344 234USDGS mORtGAGe SeCURItIeS tRUSt 2013-GC13 - XA - FRN 10/07/20465 845 000
0.493 781 8933 783 330USDGS mORtGAGe SeCURItIeS tRUSt 2013-GC16 - A2 - 3.033% 10/11/20464 040 000
0.08609 239555 978USDGSAmp tRUSt 2005-WmC3 - A1B - FRN 25/12/20351 208 000
0.231 805 2161 776 305USDGSAmp tRUSt 2005-WmC3 - A2C - FRN 25/12/20352 025 000
0.06466 452447 500USDGSAmp tRUSt 2006-He1 - m1 - FRN 25/01/2036500 000
0.0193 311121 338USDGSR mORtGAGe LOAN tRUSt 2004-12 - 2A1 - FRN 25/12/20349 000 000
0.0030 85528 727USDGSR mORtGAGe LOAN tRUSt 2005-AR7 - 2A1 - FRN 25/11/2035310 000
0.0145 93945 527USDGSR mORtGAGe LOAN tRUSt 2005-AR7 - 6A1 - FRN 25/11/2035580 000
0.0192 03788 234USDHARBORVIeW mORtGAGe LOAN tRUSt 2004-5 - 2A6 - FRN 19/06/2034475 000
0.02178 037164 863USDHARBORVIeW mORtGAGe LOAN tRUSt 2005-11 - 2A1A - FRN 19/08/20451 576 000
0.03215 215210 841USDHARBORVIeW mORtGAGe LOAN tRUSt 2005-4 - 3A1 - FRN 19/07/20351 450 000
0.06475 451445 514USDHARBORVIeW mORtGAGe LOAN tRUSt 2005-9 - 2A1A - FRN 20/06/20356 400 000
0.423 244 6503 241 936USDHARBORVIeW mORtGAGe LOAN tRUSt 2007-6 - 1A1A - FRN 19/08/20378 400 000
0.342 646 4402 685 249USDImpAC CmB tRUSt SeRIeS 2004-8 - 2A1 - FRN 25/10/203496 000 000
0.262 040 7371 980 944USDImpAC CmB tRUSt SeRIeS 2005-4 - 1A1A - FRN 25/05/203527 175 734
0.02127 147122 161USDINDYmAC INDX mORtGAGe LOAN tRUSt 2004-AR6 - 6A1 - FRN 25/10/20343 000 000
0.272 069 4952 044 675USDINDYmAC INDX mORtGAGe LOAN tRUSt 2006-AR19 - 5A1 - FRN

25/08/2036
8 600 000

0.02162 501142 352USDINDYmAC INDX mORtGAGe LOAN tRUSt 2006-AR3 - 2A1A - FRN
25/03/2036

900 000

0.0035 89536 455USDIRVINe CORe OFFICe tRUSt 2013-IRV - A1  - 2.068% 15/05/204860 000
0.03193 447193 593USDJG WeNtWORtH XXII LLC - 3A A  - 3.82% 15/12/2048450 000
0.231 800 2011 750 301USDJ.G. WeNtWORtH XXXVIII LLC - 1A A - 3.99% 15/08/20621 760 000
0.0197 69898 666USDJp mORGAN ALteRNAtIVe LOAN tRUSt - A2 3A1 - FRN 25/05/2036500 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)

0.0141 86542 905USDJp mORGAN CHASe COmmeRCIAL mORtGAGe SeCURItIeS tRUSt 2007-
C1 - A4 - 5.716% 15/02/2051

400 000

0.04306 349348 584USDJp mORGAN CHASe COmmeRCIAL mORtGAGe SeCURItIeS tRUSt 2009-
IWSt - XA - FRN 05/12/2027

8 500 000

0.0149 12050 677USDJp mORGAN CHASe COmmeRCIAL mORtGAGe SeCURItIeS tRUSt 2010-
CNtR - A1 - 3.2998% 05/08/2032

135 000

0.0028 63330 306USDJp mORGAN CHASe COmmeRCIAL mORtGAGe SeCURItIeS tRUSt 2010-
CNtR - A2 - 4.311% 05/08/2032

27 500

0.06467 564467 120USDJp mORGAN CHASe COmmeRCIAL mORtGAGe SeCURItIeS tRUSt 2010-
C2 - C2 A2 - 3.6159% 15/11/2043

3 967 000

0.007 58715 403USDJp mORGAN CHASe COmmeRCIAL mORtGAGe SeCURItIeS tRUSt 2011-
C3 - XA - FRN 15/02/2046

625 000

0.141 070 5611 082 150USDJp mORGAN CHASe COmmeRCIAL mORtGAGe SeCURItIeS tRUSt 2011-
C5 - ASB - 3.6775% 15/08/2046

1 300 000

0.02127 768131 189USDJp mORGAN CHASe COmmeRCIAL mORtGAGe SeCURItIeS tRUSt 2011-
C5 - C5 A3 - 4.1712% 15/08/2046

145 000

0.0038 35553 337USDJp mORGAN CHASe COmmeRCIAL mORtGAGe SeCURItIeS tRUSt 2012-
CIBX - XA - FRN 15/06/2045

1 200 000

0.05398 059482 045USDJp mORGAN CHASe COmmeRCIAL mORtGAGe SeCURItIeS tRUSt 2012-
C6 - XA - FRN 15/05/2045

9 520 000

0.0156 90257 046USDJp mORGAN CHASe COmmeRCIAL mORtGAGe SeCURItIeS tRUSt 2012-
C8 - A2 - 1.7966% 15/10/2045

1 850 000

0.0158 71281 878USDJp mORGAN CHASe COmmeRCIAL mORtGAGe SeCURItIeS tRUSt 2012-
C8 - XA - FRN 15/10/2045

1 200 000

0.09708 215709 017USDJp mORGAN CHASe COmmeRCIAL mORtGAGe SeCURItIeS tRUSt 2012-
HSBC - A - 3.0934% 05/07/2032

690 000

0.12909 7131 018 288USDJp mORGAN CHASe COmmeRCIAL mORtGAGe SeCURItIeS tRUSt 2012-
LC9 - XA - FRN 15/12/2047

18 385 000

0.322 484 1112 505 170USDJp mORGAN CHASe COmmeRCIAL mORtGAGe SeCURItIeS tRUSt 2013-
C13 - ASB - 3.4137% 15/01/2046

2 408 000

0.453 445 3853 455 356USDJp mORGAN CHASe COmmeRCIAL mORtGAGe SeCURItIeS tRUSt 2013-
C13 - A2 - 2.665% 15/01/2046

3 515 000

0.0035 34355 094USDJp mORGAN CHASe COmmeRCIAL mORtGAGe SeCURItIeS tRUSt 2013-
C13 FRN 15/01/2046

4 900 000

0.302 334 6302 351 203USDJp mORGAN CHASe COmmeRCIAL mORtGAGe SeCURItIeS tRUSt 2013-
C16 - A2 - 3.07% 15/12/2046

3 450 000

0.342 595 5512 610 104USDJp mORGAN CHASe COmmeRCIAL mORtGAGe SeCURItIeS tRUSt 2013-
LC11 - ASB - 2.5539% 15/04/2046

2 575 000

0.03258 281229 391USDJp mORGAN mORtGAGe ACQUISItION tRUSt 2006-CH1 - m2 - FRN
25/07/2036

265 000

0.08650 947590 414USDJp mORGAN mORtGAGe ACQUISItION tRUSt 2006-CH2 - AF4 - FRN
25/10/2036

1 005 000

0.151 193 6541 068 525USDJp mORGAN mORtGAGe ACQUISItION tRUSt 2007-CH3 - A5 - FRN
25/03/2037

1 260 000

0.161 261 7731 260 049USDJp mORGAN mORtGAGe ACQUISItION tRUSt 2007-CH4 - A1 - FRN
25/05/2037

5 700 000

0.12896 264868 962USDJp mORGAN mORtGAGe ACQUISItION tRUSt 2007-He1 - AF6 - FRN
25/03/2047

1 970 000

0.0178 37667 428USDJp mORGAN mORtGAGe tRUSt 2006-A7 - 3A2 - FRN 25/01/2037250 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)

0.0161 17256 870USDJp mORGAN mORtGAGe tRUSt 2007-A3 - 2A3 - FRN 25/05/2037225 000
0.11834 899834 385USDJp mORGAN ReSeCURItIZAtION tRUSt SeRIeS 2014-5 - 4A1 - FRN

27/01/2036
7 800 000

0.02191 852186 826USDJp mORGAN ReSeCURItIZAtION tRUSt SeRIeS 2014-6 - 3A1 - FRN
27/07/2046

400 000

0.151 135 3141 098 000USDJp mORGAN ReSeCURItIZAtION tRUSt SeRIeS 2015-1 - 3A2 - FRN
27/12/2046

1 200 000

0.0156 15486 061USDJpmBB COmmeRCIAL mORtGAGe SeCURItIeS tRUSt 2013-C12 - XA - FRN
15/07/2045

3 030 000

0.292 256 1262 276 058USDJpmBB COmmeRCIAL mORtGAGe SeCURItIeS tRUSt 2013-C14 - A2 -
3.0193% 15/08/2046

3 000 000

0.0012 68220 523USDJpmBB COmmeRCIAL mORtGAGe SeCURItIeS tRUSt 2013-C14 - XA - FRN
15/08/2046

625 000

0.0146 55471 259USDJpmBB COmmeRCIAL mORtGAGe SeCURItIeS tRUSt 2013-C15 - XA - FRN
15/11/2045

1 480 000

0.332 539 2522 551 758USDJpmBB COmmeRCIAL mORtGAGe SeCURItIeS tRUSt 2014-C19 - C19 A2 -
3.0456% 15/04/2047

2 500 000

0.312 391 2832 401 406USDJpmBB COmmeRCIAL mORtGAGe SeCURItIeS tRUSt 2014-C23 - A2 -
3.1813% 15/09/2047

2 350 000

0.07512 883535 815USDJpmBB COmmeRCIAL mORtGAGe SeCURItIeS tRUSt 2014-C23 - XA - FRN
15/09/2047

16 500 000

0.07542 307558 555USDJpmBB COmmeRCIAL mORtGAGe SeCURItIeS tRUSt 2015-C29 - XA - FRN
15/05/2048

15 000 000

0.0169 17865 042USDLeHmAN BROtHeRS SmALL BALANCe COmmeRCIAL mORtGAGe tRUSt
2006-2 - 2A 1A - FRN 25/09/2036

1 575 000

0.10797 156727 020USDLeHmAN XS tRUSt SeRIeS 2005-5N - 3A1A - FRN 25/11/20355 970 000
0.08600 878600 000USDLImeROCK CLO III LLC - 3A A1R - FRN 20/10/2026600 000
0.02145 493140 341USDLONG BeACH mORtGAGe LOAN tRUSt 2005-2 - m4 - FRN 25/04/2035200 000
0.141 083 3251 080 060USDmAGNetIte XII LtD - 12A AR - FRN 15/04/20271 075 000
0.05404 538401 800USDmAGNetIte XIV LtD FRN 18/07/2028400 000
0.03259 631241 942USDmAStR ASSet BACKeD SeCURItIeS tRUSt 2005-WF1 - m2 - FRN

25/06/2035
318 339

0.151 173 5131 151 540USDmAStR ASSet BACKeD SeCURItIeS tRUSt 2006-He1 - A4 - FRN
25/01/2036

1 950 000

0.08639 578562 376USDmAStR ASSet BACKeD SeCURItIeS tRUSt 2006-He5 - A3 - FRN
25/11/2036

1 450 000

0.423 206 9653 168 561USDmeRRILL LYNCH ALteRNAtIVe NOte ASSet tRUSt SeRIeS 2007-OAR2 -
A2 - FRN 25/04/2037

6 800 000

0.0180 44175 983USDmeRRILL LYNCH FIRSt FRANKLIN mORtGAGe LOAN tRUSt SeRIeS 2007-
1 - A2B - FRN 25/04/2037

310 000

0.151 147 7971 205 711USDmeRRILL LYNCH FIRSt FRANKLIN mORtGAGe LOAN tRUSt SeRIeS 2007-
2 - 1 A - FRN 25/05/2037

5 200 000

0.08648 360565 948USDmeRRILL LYNCH FIRSt FRANKLIN mORtGAGe LOAN tRUSt SeRIeS 2007-
2 - 2 A2C - FRN 25/05/2037

1 430 000

0.08631 801609 902USDmeRRILL LYNCH FIRSt FRANKLIN mORtGAGe LOAN tRUSt SeRIeS 2007-
4 - 2A3 - FRN 25/07/2037

1 493 000

0.04336 980329 211USDmeRRILL LYNCH mORtGAGe INVeStORS tRUSt SeRIeS mLCC 2006-2 - A
- FRN 25/05/2036

3 200 000

0.0025 25425 605USDmeRRILL LYNCH mORtGAGe tRUSt 2007-C1 - A1A - FRN 12/06/2050450 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)

0.02127 882130 421USDmeRRILL LYNCH mORtGAGe tRUSt 2008-C1 - A4 - 5.69% 12/02/20511 000 000
0.02132 111131 381USDmILL CReeK II CLO LtD FRN 20/04/2028130 000
0.02151 706146 586USDmORGAN StANLeY ABS CApItAL I INC tRUSt 2006-He3 - A1 - FRN

25/04/2036
2 100 000

0.0030 19642 744USDmORGAN StANLeY BANK OF AmeRICA meRRILL LYNCH tRUSt 2013-C12 -
XA - FRN 15/10/2046

1 120 000

0.05378 522441 204USDmORGAN StANLeY BANK OF AmeRICA meRRILL LYNCH tRUSt 2013-C7 -
XA - FRN 15/02/2046

8 195 000

0.342 623 8342 634 123USDmORGAN StANLeY CApItAL I tRUSt 2007-IQ16 - Am - FRN 12/12/20498 300 000
0.07521 862524 944USDmORGAN StANLeY CApItAL I tRUSt 2014-Cpt - A - 3.35% 13/07/2029505 000
0.06440 026437 401USDmORGAN StANLeY mORtGAGe LOAN tRUSt 2004-11AR FRN 25/01/203511 704 694
0.10736 918729 474USDmORGAN StANLeY mORtGAGe LOAN tRUSt 2005-2AR - 11 3A6 - FRN

25/04/2035
10 250 000

0.362 794 5812 817 992USDmORGAN StANLeY ReSeCURItIZAtION tRUSt 2015-R6 - 1A1 - FRN
26/07/2045

4 500 000

0.0151 05649 546USDmORtGAGeIt tRUSt 2005-1 - 1A1 - FRN 25/02/2035530 000
0.03234 884231 674USDmORtGAGeIt tRUSt 2005-2 - 2 2A - FRN 25/05/20352 100 000
0.09717 002707 316USDmORtGAGeIt tRUSt 2005-5 - A1 - FRN 25/12/20353 770 119
0.08590 894541 650USDNAtIONStAR HOme eQUItY LOAN tRUSt 2007-C - 2AV4 - FRN 25/06/2037690 000
0.08633 214618 505USDNAVIeNt StUDeNt LOAN tRUSt 2014-1 - A3 - FRN 25/08/2024635 000
0.11845 452825 802USDNAVIeNt StUDeNt LOAN tRUSt 2014-3 - 3A - FRN 25/03/20431 150 000
0.0164 64360 507USDNAVIeNt StUDeNt LOAN tRUSt 2014-4 - 4A - FRN 25/03/204390 000
0.151 187 0431 175 973USDNAVIeNt StUDeNt LOAN tRUSt 2015-1 - A2 - FRN 25/04/20401 190 000
0.181 391 9231 381 069USDNAVIeNt StUDeNt LOAN tRUSt 2016-2 - A3 - FRN 25/06/20651 350 000
0.221 696 9511 660 000USDNAVIeNt StUDeNt LOAN tRUSt 2017-1 - A A3 - FRN 25/07/20661 660 000
0.251 918 7861 900 000USDNAVIeNt StUDeNt LOAN tRUSt 2017-3 - A A3 - FRN 26/07/20661 900 000
0.645 007 3714 994 199USDNAVIeNt StUDeNt LOAN tRUSt 2017-5 - A A - FRN 26/07/20665 000 000
0.524 047 9964 098 459USDNeLNet StUDeNt LOAN tRUSt - A B - FRN 25/11/20434 125 000
0.03217 577205 803USDNeLNet StUDeNt LOAN tRUSt 2007-1 - A3 - FRN 27/05/2025220 000
0.0155 12955 314USDNeLNet StUDeNt LOAN tRUSt 2007-2 - A A3L - FRN 25/03/2026100 000
0.382 900 8562 897 610USDNeLNet StUDeNt LOAN tRUSt 2012-2 - A A - FRN 26/12/20336 514 000
0.05422 489417 469USDNeLNet StUDeNt LOAN tRUSt 2012-5 - A A - FRN 27/10/2036850 000
0.06439 038434 866USDNeLNet StUDeNt LOAN tRUSt 2013-1 - A A - FRN 25/06/2041850 000
0.03236 776219 600USDNeLNet StUDeNt LOAN tRUSt 2014-2 - A3 - FRN 27/07/2037240 000
0.07558 832553 233USDNeLNet StUDeNt LOAN tRUSt 2014-5 - A A - FRN 25/07/2046850 000
0.02165 859163 964USDNeLNet StUDeNt LOAN tRUSt 2015-2 - A A2 - FRN 25/09/2042220 000
0.10749 164748 256USDNeLNet StUDeNt LOAN tRUSt 2015-3 - A A2 - FRN 27/02/2051850 000
0.01103 483102 223USDNeLNet StUDeNt LOAN tRUSt 2015-3 - A A3 - FRN 25/06/2049105 000
0.10788 655731 850USDNeW CeNtURY HOme eQUItY LOAN tRUSt SeRIeS 2005-C - A2D - FRN

25/12/2035
820 000

0.02122 657112 155USDNeW CeNtURY HOme eQUItY LOAN tRUSt SeRIeS 2005-D - A2D - FRN
25/02/2036

165 000

0.292 247 2242 243 597USDNOmURA ReSeCURItIZAtION tRUSt 2011-4R - A 3A2 - FRN 26/12/20352 245 000
0.141 047 0961 061 072USDNOmURA ReSeCURItIZAtION tRUSt 2014-8R - 1A1 - FRN 26/10/20361 840 000
0.332 512 5222 548 089USDNOmURA ReSeCURItIZAtION tRUSt 2015-5R - 4A1 - FRN 26/07/20374 295 000
0.161 212 6701 211 849USDOAKWOOD mORtGAGe INVeStORS INC - B A4 - FRN 15/06/20323 975 000

SeptemBeR 30, 2017
tCW Funds

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

USDUSD
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity



84the 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)

0.12945 725959 614USDOBp DepOSItOR LLC tRUSt 2010-OBp - A - 4.6462% 15/07/2045895 000
0.161 245 0361 230 627USDOWNIt mORtGAGe LOAN tRUSt SeRIeS 2006-2 - A1 - FRN 25/01/203710 700 000
0.09712 526649 000USDOWNIt mORtGAGe LOAN tRUSt SeRIeS 2006-3 - A2D - FRN 25/03/2037800 000
0.05368 794356 132USDOWNIt mORtGAGe LOAN tRUSt SeRIeS 2006-6 - A2C - FRN 25/09/2037900 000
0.0170 70171 178USDRALI SeRIeS 2005-QA12 tRUSt - CB1 - FRN 25/12/2035550 000
0.04280 981248 921USDRALI SeRIeS 2006-QA2 tRUSt - 1A1 - FRN 25/02/20361 680 000
0.201 551 8811 482 783USDRALI SeRIeS 2006-QA6 tRUSt - A1 - FRN 25/07/203610 172 094
0.13967 078898 772USDRALI SeRIeS 2006-QA6 tRUSt - A3 - FRN 25/07/20365 760 000
0.0189 72283 503USDRALI SeRIeS 2006-QS5 tRUSt - A1 - 6% 25/05/2036325 000
0.03242 065236 535USDRALI SeRIeS 2007-QS4 tRUSt - 3A2 - 6% 25/03/2037780 000
0.231 763 2341 758 625USDRAmp SeRIeS 2005-RZ4 tRUSt - m1 - FRN 25/11/20352 000 000
0.151 138 3091 117 117USDRASC SeRIeS 2005-KS9 tRUSt - m4 - FRN 25/10/20351 150 000
0.05412 077371 176USDRFmSI SeRIeS 2007-SA2 tRUSt - 1A A - FRN 25/04/20372 650 000
0.04343 122332 660USDRFmSI SeRIeS 2007-S8 tRUSt - 1A1 - 6% 25/09/20372 010 000
0.06492 983387 350USDSAXON ASSet SeCURItIeS tRUSt 2007-3 - 2A4 - FRN 25/09/2047610 000
0.03242 906229 423USDSeCURItIZeD ASSet BACKeD ReCeIVABLeS LLC tRUSt 2005-Op1 - m1 -

FRN 25/01/2035
280 000

0.191 481 7671 424 063USDSeCURItIZeD ASSet BACKeD ReCeIVABLeS LLC tRUSt 2006-Op1 - m2 -
FRN 25/10/2035

1 470 000

0.08602 781600 320USDSeCURItIZeD ASSet BACKeD ReCeIVABLeS LLC tRUSt 2007-BR1 - A2C -
FRN 25/02/2037

1 511 000

0.221 709 7741 708 299USDSeCURItIZeD ASSet BACKeD ReCeIVABLeS LLC tRUSt 2007-NC1 - A2C -
FRN 25/12/2036

4 200 000

0.0029 19329 316USDSFAVe COmmeRCIAL mORtGAGe SeCURItIeS tRUSt 2015-5AVe FRN
05/01/2043

530 000

0.04346 584332 116USDSLC StUDeNt LOAN tRUSt 2006-1 - A6 - FRN 15/12/2038370 000
0.201 553 0841 539 180USDSLC StUDeNt LOAN tRUSt 2006-1 - KYO C - FRN 15/03/20392 760 000
0.181 425 3131 400 985USDSLm StUDeNt LOAN tRUSt  - 7 B - FRN 25/09/20431 467 000
0.171 351 7551 351 636USDSLm StUDeNt LOAN tRUSt 2003-10 - A A3 - FRN 15/12/20271 720 000
0.09682 346677 731USDSLm StUDeNt LOAN tRUSt 2003-12 - B - FRN 15/03/20381 700 000
0.524 000 8293 995 148USDSLm StUDeNt LOAN tRUSt 2003-7 - A A5A - FRN 15/12/20336 860 000
0.11848 143836 221USDSLm StUDeNt LOAN tRUSt 2004-1 - A4 - FRN 27/10/2025850 000
0.13990 945944 447USDSLm StUDeNt LOAN tRUSt 2004-10 - B - FRN 25/01/20401 960 000
0.02123 183106 717USDSLm StUDeNt LOAN tRUSt 2004-2 - B - FRN 25/07/2039280 000
0.493 794 6673 778 088USDSLm StUDeNt LOAN tRUSt 2004-3 - A A6A - FRN 25/10/20643 870 000
0.07518 894515 686USDSLm StUDeNt LOAN tRUSt 2005-7 - A4 - FRN 25/10/2029560 000
0.161 236 4561 204 125USDSLm StUDeNt LOAN tRUSt 2005-8 - A5 - FRN 25/01/20401 300 000
0.161 237 6361 217 005USDSLm StUDeNt LOAN tRUSt 2005-9 - C6 A4 - FRN 25/01/20412 296 000
0.221 692 9741 650 559USDSLm StUDeNt LOAN tRUSt 2006-2 - A6 - FRN 25/01/20411 750 000
0.03218 919199 843USDSLm StUDeNt LOAN tRUSt 2006-9 - B - FRN 25/01/2041370 000
0.282 195 6312 187 250USDSLm StUDeNt LOAN tRUSt 2007-2 - B - FRN 25/07/20252 600 000
0.282 195 6462 187 250USDSLm StUDeNt LOAN tRUSt 2007-3 - B - FRN 25/01/20282 600 000
0.201 547 1881 536 971USDSLm StUDeNt LOAN tRUSt 2007-6 - A4 - FRN 25/10/20242 100 000
0.01110 108108 998USDSLm StUDeNt LOAN tRUSt 2007-7 - Rp1 m1 - FRN 25/10/2028120 000
0.282 190 2682 178 766USDSLm StUDeNt LOAN tRUSt 2008-2 - A3 - FRN 25/04/20233 400 000
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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)

0.392 992 7822 971 413USDSLm StUDeNt LOAN tRUSt 2008-2 FRN 25/01/20293 165 000
0.08590 534586 148USDSLm StUDeNt LOAN tRUSt 2008-4 - CF1 A1 - FRN 25/07/2022700 000
0.413 205 5113 185 159USDSLm StUDeNt LOAN tRUSt 2008-5 - A4 - FRN 25/07/20234 080 000
0.02145 340144 731USDSLm StUDeNt LOAN tRUSt 2008-5 - SURF B - FRN 25/07/2029145 000
0.201 540 4321 526 388USDSLm StUDeNt LOAN tRUSt 2008-6 FRN 25/07/20291 565 000
0.171 301 6791 300 673USDSLm StUDeNt LOAN tRUSt 2008-7 FRN 25/07/20291 310 000
0.261 998 1741 973 734USDSLm StUDeNt LOAN tRUSt 2008-8 - A1 A1 - FRN 25/04/20231 950 000
0.02120 519125 494USDSLm StUDeNt LOAN tRUSt 2008-8 FRN 25/10/2029120 000
0.08645 611637 702USDSLm StUDeNt LOAN tRUSt 2008-9 - A - FRN 25/04/20232 000 000
0.01111 666115 530USDSLm StUDeNt LOAN tRUSt 2008-9 - 1 A1 - FRN 25/10/2029110 000
0.03221 247213 388USDSLm StUDeNt LOAN tRUSt 2009-3 - A - FRN 25/01/2045430 000
0.513 950 1963 915 823USDSLm StUDeNt LOAN tRUSt 2011-1 - A2B - FRN 25/10/20343 850 000
0.11881 025862 484USDSLm StUDeNt LOAN tRUSt 2011-2 - 2 A2 - FRN 25/03/2025850 000
0.282 150 6302 134 085USDSLm StUDeNt LOAN tRUSt 2012-1 - A3 - FRN 25/09/20282 250 000
0.0158 76758 986USDSLm StUDeNt LOAN tRUSt 2012-2 - INNS B - FRN 25/01/2029130 000
0.352 692 1432 674 666USDSLm StUDeNt LOAN tRUSt 2012-3 - 2A A - FRN 26/12/20255 848 000
0.161 202 7221 191 703USDSLm StUDeNt LOAN tRUSt 2013-1 - A3 - FRN 26/05/20551 200 000
0.0157 89957 457USDSLm StUDeNt LOAN tRUSt 2013-2 - A - FRN 25/09/2026110 000
0.07502 434479 777USDSLm StUDeNt LOAN tRUSt 2013-4 - 64 Fe - FRN 25/06/2027960 000
0.009999USDSLm StUDeNt LOAN tRUSt 2013-6 - A2 - FRN 25/02/2021100 000
0.03198 893190 250USDSLm StUDeNt LOAN tRUSt 2014-1 - 26 FA - FRN 26/02/2029200 000
0.10740 433735 228USDSOUNDVIeW HOme LOAN tRUSt 2005-CtX1 - m2 - FRN 25/11/2035770 000
0.463 543 2793 539 975USDSOUNDVIeW HOme LOAN tRUSt 2005-Opt1 - m2 - FRN 25/06/20353 560 000
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0.12910 059861 573USDSOUNDVIeW HOme LOAN tRUSt 2006-1 - A4 - FRN 25/02/20361 050 000
0.181 405 2891 387 584USDSOUNDVIeW HOme LOAN tRUSt 2006-2 - m1 - FRN 25/03/20361 415 000
0.0151 69651 329USDStARm mORtGAGe LOAN tRUSt 2007-S1 - 5A1 - FRN 25/01/2037700 000
0.02120 108112 112USDStARm mORtGAGe LOAN tRUSt 2007-2 - 2A1 - FRN 25/04/2037817 000
0.02129 096131 716USDStRUCtUReD ADJUStABLe RAte mORtGAGe LOAN tRUSt - 12 2A - FRN

25/09/2034
1 150 000

0.09659 210657 887USDStRUCtUReD ADJUStABLe RAte mORtGAGe LOAN tRUSt - 12 3A1 - FRN
25/09/2034

9 523 000

0.0170 23262 782USDStRUCtUReD ADJUStABLe RAte mORtGAGe LOAN tRUSt SeRIeS 2006-
12 - 1A1 - FRN 25/01/2037

450 000

0.312 409 1342 364 637USDStRUCtUReD ASSet INVeStmeNt LOAN tRUSt 2004-6 - A3 - FRN
25/07/2034

18 070 000

0.151 151 0031 129 021USDStRUCtUReD ASSet INVeStmeNt LOAN tRUSt 2005-10 - A1 - FRN
25/12/2035

17 480 000

0.08579 625567 638USDStRUCtUReD ASSet mORtGAGe INVeStmeNtS II tRUSt 2007-AR3 - 2A1
- FRN 25/09/2047

1 600 000

0.161 199 8831 109 912USDStRUCtUReD ASSet mORtGAGe INVeStmeNtS II tRUSt 2007-AR6 - A1 -
FRN 25/08/2047

2 900 000

0.151 188 3241 178 405USDStRUCtUReD ASSet SeC CORp mORt pASStHR CeRtS SeR 2003 40A -
3A1 - FRN 25/01/2034

19 063 000

0.10736 752725 563USDStRUCtUReD ASSet SeCURItIeS CORp mORtGAGe LOAN tRUSt 2005-
WF3 - m1 - FRN 25/07/2035

760 000
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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)

0.08638 367610 952USDStRUCtUReD ASSet SeCURItIeS CORp mORtGAGe LOAN tRUSt 2006-
GeL4 - A3 - FRN 25/10/2036

800 000

0.02130 707127 022USDStRUCtUReD ASSet SeCURItIeS CORp mORtGAGe pASS-tHROUGH
CtFS SeR 2003 26A - 3A5 - FRN 25/09/2033

650 000

0.11857 590851 550USDtCW-1091 3.49% 25/02/2033840 000
0.0031 11231 102USDUBS-BARCLAYS COmmeRCIAL mORtGAGe tRUSt 2012-C2 - A2 - 2.113%

10/05/2063
1 000 000

0.06428 764427 656USDUpLAND CLO LtD - 1A A1A - FRN 20/04/2028425 000
0.08587 369579 863USDVNDO 2012-6AVe mORtGAGe tRUSt - A - 2.9956% 15/11/2030575 000
0.06448 846451 668USDVNDO 2013-peNN mORtGAGe tRUSt - A - 3.808% 13/12/2029430 000
0.06426 066425 133USDVOYA CLO 2014-1 LtD - A A1R - FRN 18/04/2026425 000
0.171 326 7051 326 242USDVOYA CLO 2014-4 LtD - A A1R - FRN 14/10/20261 325 000
0.11846 187846 300USDVOYA CLO 2015-2 LtD - A A - FRN 23/07/2027840 000
0.251 904 0701 910 851USDWACHOVIA BANK COmmeRCIAL mORtGAGe tRUSt SeRIeS 2007-C31 - AJ

- FRN 15/04/2047
3 065 000

0.04281 458282 661USDWACHOVIA BANK COmmeRCIAL mORtGAGe tRUSt SeRIeS 2007-C33 - Am
- FRN 15/02/2051

455 000

0.01112 838109 275USDWACHOVIA StUDeNt LOAN tRUSt 2006-1 - A6 - FRN 25/04/2040120 000
0.181 357 1301 306 721USDWAmU mORtGAGe pASS-tHROUGH CeRtIFICAteS SeRIeS 2005-AR1

tRUSt - A2A1 - FRN 25/01/2045
20 700 000

0.05364 488345 006USDWAmU mORtGAGe pASS-tHROUGH CeRtIFICAteS SeRIeS 2005-AR13
tRUSt - Gpp B - FRN 25/10/2045

3 150 000

0.191 494 9311 435 105USDWAmU mORtGAGe pASS-tHROUGH CeRtIFICAteS SeRIeS 2005-AR15
tRUSt - A1A1 - FRN 25/11/2045

9 000 000

0.02126 176119 893USDWAmU mORtGAGe pASS-tHROUGH CeRtIFICAteS SeRIeS 2005-AR19
tRUSt - A1A2 - FRN 25/12/2045

1 200 000

0.09719 625706 800USDWAmU mORtGAGe pASS-tHROUGH CeRtIFICAteS SeRIeS 2005-AR2
tRUSt - 2A21 - FRN 25/01/2045

10 850 000

0.02158 702148 220USDWAmU mORtGAGe pASS-tHROUGH CeRtIFICAteS SeRIeS 2005-AR8 - 1 A
- FRN 25/07/2045

2 000 000

0.211 615 5481 567 631USDWAmU mORtGAGe pASS-tHROUGH CeRtIFICAteS SeRIeS 2006-AR3
tRUSt - A1A - FRN 25/02/2046

9 280 000

0.0196 68387 987USDWAmU mORtGAGe pASS-tHROUGH CeRtIFICAteS SeRIeS 2007-HY3
tRUSt - 1A A1A - FRN 25/03/2037

500 000

0.181 403 5171 313 636USDWAmU mORtGAGe pASS-tHROUGH CeRtIFICAteS SeRIeS 2007-OA1
tRUSt - A1A - FRN 25/02/2047

5 410 000

0.0177 46868 519USDWAmU mORtGAGe pASS-tHROUGH CeRtIFICAteS SeRIeS 2007-OA2
tRUSt - 1A - FRN 25/03/2047

300 000

0.0194 81783 409USDWAmU mORtGAGe pASS-tHROUGH CeRtIFICAteS SeRIeS 2007-OA5
tRUSt - 1A - FRN 25/06/2047

250 000

0.05397 222359 863USDWeLLS FARGO HOme eQUItY ASSet-BACKeD SeCURItIeS 2006-2 tRUSt
- A3 - FRN 25/01/2037

440 000

0.02161 716154 845USDWeLLS FARGO mORtGAGe BACKeD SeCURItIeS 2004-DD tRUSt - 1A1 -
FRN 25/01/2035

1 450 000

0.0035 16835 575USDWeLLS FARGO mORtGAGe BACKeD SeCURItIeS 2007-AR5 tRUSt FRN
25/10/2037

332 000

0.644 910 5544 929 506USDWFRBS COmmeRCIAL mORtGAGe tRUSt 2011-C3 - C3 A3 - 3.998%
15/03/2044

5 740 323

0.11870 877880 757USDWFRBS COmmeRCIAL mORtGAGe tRUSt 2011-C5 - A3 - 3.526% 15/11/20441 000 000
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SeptemBeR 30, 2017
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)

0.02190 741223 874USDWFRBS COmmeRCIAL mORtGAGe tRUSt 2012-C10 - XA - FRN 15/12/20453 500 000
0.04307 060346 874USDWFRBS COmmeRCIAL mORtGAGe tRUSt 2012-C8 - XA - FRN 15/08/20456 000 000
0.08634 348660 727USDWFRBS COmmeRCIAL mORtGAGe tRUSt 2012-C9 - XA - FRN 15/11/20459 895 000
0.211 651 8151 655 156USDWFRBS COmmeRCIAL mORtGAGe tRUSt 2013-C13 - A2 - 1.964%

15/05/2045
1 650 000

0.05375 513377 810USDWFRBS COmmeRCIAL mORtGAGe tRUSt 2013-C15 - A2 - 2.9% 15/08/2046586 000
0.06455 755501 809USDWFRBS COmmeRCIAL mORtGAGe tRUSt 2014-C23 - XA - FRN 15/10/205714 140 000
0.08627 514643 840USDWFRBS COmmeRCIAL mORtGAGe tRUSt 2014-C24 - XA - FRN 15/11/204713 000 000
0.07533 993597 809USDWFRBS COmmeRCIAL mORtGAGe tRUSt 2014-LC14 - XA - FRN 15/03/204710 605 000

53.15410 666 284410 424 893Total Mortgages and Asset Backed securities

Supranationals, Governments and Local Public Authorities, Debt Instruments

0.02121 830115 000USDALABAmA eCONOmIC SettLemeNt AUtHORItY 4.263% 15/09/2032115 000
0.0189 66880 250USDCALIFORNIA HeALtH FACILItIeS FINANCING AUtHORItY 3% 10/01/2041100 000
0.01103 47896 723USDCALIFORNIA HeALtH FACILItIeS FINANCING AUtHORItY 4% 01/10/2047100 000
0.07538 548512 634USDCOmmONWeALtH OF mASSACHUSettS 3% 01/04/2044600 000
0.07528 073542 802USDFLORIDA’S tURNpIKe eNteRpRISe 6.8% 01/07/2039490 000
0.534 087 0044 151 839JpYJApAN tReASURY DISCOUNt BILL 0% 06/11/2017460 000 000
2.7621 322 19221 630 690JpYJApAN tReASURY DISCOUNt BILL 0% 16/10/20172 400 000 000
2.4118 618 24318 594 874JpYJApAN 0% 10/01/20182 095 000 000
0.171 289 2301 304 310USDLOS ANGeLeS DepARtmeNt OF WAteR 6.008% 01/07/20391 000 000
0.08613 835607 245USDLOS ANGeLeS UNIFIeD SCHOOL DIStRICt/CA 5.755% 01/07/2029500 000
0.09699 231716 034USDmetROpOLItAN WAteR DIStRICt OF SOUtHeRN CALIFORNIA 6.538%

01/07/2039
650 000

0.181 353 4811 361 198USDNeW YORK StAte DORmItORY AUtHORItY 5.289% 15/03/20331 150 000
0.151 128 4701 161 040USDStAte OF CALIFORNIA 7.95% 01/03/20361 000 000
2.6520 461 23420 452 540USDUNIteD StAteS tReASURY BILL 0% 01/02/201820 535 000
0.06457 858457 580USDUNIteD StAteS tReASURY BILL 0% 01/03/2018460 000
3.0023 152 69823 102 981USDUNIteD StAteS tReASURY BILL 0% 04/01/201823 215 000
4.4834 662 32334 574 958USDUNIteD StAteS tReASURY BILL 0% 11/01/201834 760 000
1.179 059 8019 040 672USDUNIteD StAteS tReASURY BILL 0% 25/01/20189 090 000
0.09726 141718 588USDUNIVeRSItY OF CALIFORNIA 4.601% 15/05/2031650 000
0.08634 854651 318USDUNIVeRSItY OF CALIFORNIA 6.27% 15/05/2031600 000
0.01103 46398 250USDWISCONSIN HeALtH & eDUCAtIONAL FACILItIeS AUtHORItY 4%

15/11/2039
100 000

18.09139 751 655139 971 526Total Supranationals, Governments and Local Public Authorities, Debt Instruments

766 407 594 767 288 311 99.31
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market
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SeptemBeR 30, 2017
tCW Funds

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

USDUSD
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity

Investment Funds

Open-ended Investment Funds

1.4811 450 98810 908 944USDtCW FUNDS - emeRGING mARKetS INCOme FUND - OU77 513.11

1.4811 450 98810 908 944Total Open-ended Investment Funds

10 908 944 11 450 988 1.48Total Investment Funds

777 316 538 778 739 299 100.79Total Investments
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50.59Financial Services
22.61Governments

7.74Banks
2.73Real estate Investment trusts
2.50electricity
2.07Health Care equipment & Services
1.48Investment Fund
1.18Fixed Line telecommunications
1.18Oil equipment, Services & Distribution
1.11pharmaceuticals & Biotechnology
0.84Gas, Water & multiutilities

100.79

0.77travel, Leisure & Catering
0.69General Industrials
0.68mobile telecommunications
0.66Food producers
0.60Leisure Goods
0.41Automobiles & parts
0.38Oil & Gas producers
0.34Aerospace & Defense
0.32Food & Drug Retailers
0.30General Retailers
0.21Nonlife Insurance
0.21Support Services
0.19Beverages
0.16media
0.15Software & Computer Services
0.13personal Goods
0.13Real estate Investment & Services
0.11technology Hardware & equipment
0.10Household Goods & Home Construction
0.09Life Insurance
0.08Chemicals
0.05Industrial engineering

100.79

tCW Funds
SeptemBeR 30, 2017

TCW Funds - MetWest Unconstrained Bond Fund

%Economic classification %Geographical classification

Classification of Investments

United States of America 90.76
Japan 5.77
Luxembourg 1.54
United Kingdom 0.60
Cayman Islands 0.55
Canada 0.35
Australia 0.34
Germany 0.29
Netherlands 0.18
France 0.16
Ireland 0.10
Israel 0.08
New Zealand 0.06
Belgium 0.01
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Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Shares

1.8869 44373 744USDACADIA HeALtHCARe CO INC - 4 m21 454
4.07150 523101 909USDADOBe SYStemS INC1 009
1.4051 86849 747USDAIR pRODUCtS & CHemICALS INC343
2.1679 82578 321USDALeXION pHARmACeUtICALS INC569
1.7865 78981 545USDALLeRGAN pLC321
6.48239 777193 088USDALpHABet INC250
4.55168 236132 831USDAmAZON.COm INC175
4.90181 238151 812USDAmeRICAN tOWeR CORp1 326
2.1780 41284 578USDBIOmARIN pHARmACeUtICAL INC864
5.10188 399147 540USDCeLGeNe CORp1 292
2.5493 91065 369USDCHARLeS SCHWAB CORp2 147
3.57132 001116 285USDCHUBB LtD926
1.3951 50354 298USDCONCHO ReSOURCeS INC391
2.5493 97495 671USDCOStCO WHOLeSALe CORp572
1.4653 99664 562USDCVS HeALtH CORp664
3.36124 071101 590USDeQUINIX INC278
6.19229 137166 289USDFACeBOOK INC1 341
1.7966 22868 778USDFASteNAL CO1 453
1.2746 81240 762USDILLUmINA INC235
2.3185 28565 388USDmASteRCARD INC604
2.4991 93686 990USDmONSteR BeVeRAGe CORp1 664
3.47128 18878 603USDpAYpAL HOLDINGS INC2 002
3.42126 32797 866USDpRICeLINe GROUp INC69
4.87179 927149 461USDSALeSFORCe.COm INC1 926
3.46127 75580 199USDSeRVICeNOW INC1 087
1.2144 86139 416USDS&p GLOBAL INC287
2.87106 089101 407USDSpLUNK INC1 597
3.02111 771118 692USDStARBUCKS CORp2 081
1.4352 97845 244USDtRANSUNION1 121
5.74212 269162 885USDVISA INC2 017
1.4754 49949 870USDWASte CONNeCtIONS INC779
0.6624 25822 460USDWeSt pHARmACeUtICAL SeRVICeS INC252
1.3850 94449 504USDZOetIS INC799

96.403 564 2293 016 704Total Shares

3 016 704 3 564 229 96.40
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

3 016 704 3 564 229 96.40Total Investments

SeptemBeR 30, 2017
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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27.95Software & Computer Services 94.93United States of America
13.85pharmaceuticals & Biotechnology
11.80Financial Services
10.51General Retailers

1.47Canada

8.26Real estate Investment trusts

96.40

8.17Support Services
3.57Nonlife Insurance
3.02travel, Leisure & Catering
2.53Health Care equipment & Services
2.49Beverages
1.46Food & Drug Retailers
1.40Chemicals
1.39Oil & Gas producers

96.40

tCW Funds
SeptemBeR 30, 2017

TCW Funds - TCW Select Equities Fund

%Economic classification %Geographical 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

6.3376 95165 710USDAmeRICAN tOWeR CORp563
4.2051 02849 586USDAVALONBAY COmmUNItIeS INC286
2.1826 41928 715USDBOStON pROpeRtIeS INC215
3.3040 13044 421USDCLIppeR ReALtY INC3 747
5.2864 16971 355USDCOLONY NORtHStAR INC5 109
3.0136 59336 474USDCROWN CAStLe INteRNAtIONAL CORp366
3.8646 85938 367USDDIGItAL ReALtY tRUSt INC396
4.2351 32542 421USDeQUINIX INC115
3.6944 83243 051USDeQUItY ReSIDeNtIAL680
2.7333 16429 165USDGAmING AND LeISURe pROpeRtIeS INC899
2.2627 43735 024USDGGp INC1 321
1.9824 10324 151USDHOSpItALItY pROpeRtIeS tRUSt846
4.2952 09548 770USDINVItAtION HOmeS INC ReItS2 300
3.3740 89854 557USDmACeRICH CO744
6.7782 30870 559USDpROLOGIS INC1 297
3.0737 23438 817USDpUBLIC StORAGe174
3.0537 03436 749USDReXFORD INDUStRIAL ReALtY INC1 294
3.8947 21548 207USDSAFetY INCOme AND GROWtH INC2 533
4.7757 91059 122USDSeRItAGe GROWtH pROpeRtIeS1 257
4.5955 70963 945USDSImON pROpeRtY GROUp INC346
3.7044 88138 099USDStARWOOD WAYpOINt HOmeS1 234
2.9635 88731 127USDVeNtAS INC551
2.9535 82636 900USDVORNADO ReALtY tRUSt466
3.7545 54139 475USDWeLLtOWeR INC648
3.1337 97736 527USDWeYeRHAeUSeR CO1 116

93.341 133 5251 111 294Total Shares

1 111 294 1 133 525 93.34
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

1 111 294 1 133 525 93.34Total Investments

SeptemBeR 30, 2017
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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73.78Real estate Investment trusts 93.34United States of America
6.78Real estate Investment & Services 93.34
5.28Financial Services
4.77General Retailers
2.73travel, Leisure & Catering

93.34

tCW Funds
SeptemBeR 30, 2017

TCW Funds - TCW US REIT Income Fund

%Economic classification %Geographical 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

1.14861 954830 425USDAIR pRODUCtS & CHemICALS INC5 700
0.73553 365598 943USDALLeRGAN pLC2 700
1.04792 744623 050USDAmeRICAN tOWeR CORp5 800
1.26955 544674 561USDAppLe INC6 200
3.452 620 0722 562 266USDAReS CApItAL CORp159 858
1.02771 649765 119USDAt&t INC19 700
0.73553 102545 001USDAVALONBAY COmmUNItIeS INC3 100
0.55420 264401 945USDBANK OF AmeRICA CORp - Y15 600
0.41313 720313 124USDBB&t CORp12 400
0.34258 048297 930USDBOStON pROpeRtIeS INC2 100
0.50376 000378 635USDBRIXmOR pROpeRtY GROUp INC20 000
2.431 843 0751 580 336USDCABOt OIL & GAS CORp68 900
1.06803 600788 331USDCApItAL pRODUCt pARtNeRS Lp229 600
0.88669 200677 426USDCARDINAL HeALtH INC10 000
1.581 197 420960 231USDCHUBB LtD8 400
0.56423 045467 213USDCLIppeR ReALtY INC39 500
0.89675 489803 535USDCOLONY NORtHStAR INC53 781
3.042 307 3052 081 112USDCONOCOpHILLIpS46 100
0.67509 898518 601USDCROWN CAStLe INteRNAtIONAL CORp5 100
0.65496 986322 552USDDIGItAL ReALtY tRUSt INC4 200
0.40301 032305 176USDDIGItAL ReALtY tRUSt INC - H11 100
1.991 509 3541 111 122USDDR HORtON INC37 800
1.11839 200784 279USDDUKe eNeRGY CORp10 000
0.48366 759362 379USDDUKe eNeRGY CORp14 394
3.322 522 9522 483 062USDeNBRIDGe INC60 300
4.603 503 0552 528 775USDeNpRO INDUStRIeS INC43 500
0.71535 560437 702USDeQUINIX INC1 200
0.63474 696535 867USDeQUItY ReSIDeNtIAL7 200
0.83631 246645 453USDeXXON mOBIL CORp7 700
0.64487 800450 000USDFARmLAND pARtNeRS INC - B18 000
0.73551 518588 433USDFASteNAL CO12 100
0.38291 551283 878USDFIFtH StReet FINANCe CORp53 300
0.39294 060351 244USDFS INVeStmeNt CORp34 800
0.46346 766280 543USDGAmING AND LeISURe pROpeRtIeS INC9 400
0.88667 368829 957USDGeNeRAL eLeCtRIC CO27 600
0.82624 887399 421USDGOLAR LNG pARtNeRS Lp26 900
0.41310 352293 062USDGOLDmAN SACHS BDC INC13 600
0.81616 694583 338USDGOLDmAN SACHS GROUp INC2 600
0.92696 340637 524USDGOLUB CApItAL BDC INC37 000
0.38286 380305 429USDHeRCULeS CApItAL INC22 200
1.16883 456830 604USDINteL CORp23 200
1.18899 496972 501USDINteRNAtIONAL BUSINeSS mACHINeS CORp6 200
0.72548 130513 220USDINVItAtION HOmeS INC ReItS24 200
1.28975 075846 131USDJOHNSON & JOHNSON7 500

SeptemBeR 30, 2017
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)

0.21157 648152 019USDJpmORGAN CHASe & CO5 900
3.963 003 5883 165 820USDKINDeR mORGAN156 600
1.651 254 900864 905USDKNOt OFFSHORe pARtNeRS Lp53 400
0.56428 766626 950USDmACeRICH CO7 800
0.43329 925257 560USDmAIN StReet CApItAL CORp8 300
0.69521 059549 737USDmeDtRONIC pLC6 700
1.25946 023897 107USDmICROSOFt CORp12 700
0.48361 125344 805USDmORGAN StANLeY - F12 500
0.65491 625506 563USDNeW mOUNtAIN FINANCe CORp34 500
1.30989 9441 095 401USDNeWeLL BRANDS INC23 200
1.481 121 4001 128 282USDNeXStAR meDIA GROUp INC - A18 000
1.471 113 780929 065USDNeXteRA eNeRGY INC7 600
0.70530 750513 840USDNRG YIeLD INC27 500
1.04792 363720 276USDONeOK INC14 300
1.27963 900846 547USDpFIZeR INC27 000
1.15869 402688 756USDpROLOGIS INC13 700
0.52395 882367 305USDpUBLIC StORAGe1 850
0.52396 048378 314USDpUBLIC StORAGe - A14 800
0.51389 232386 094USDReXFORD INDUStRIAL ReALtY INC13 600
0.66497 688506 974USDSAFetY INCOme AND GROWtH INC26 700
0.81616 302611 383USDSempRA eNeRGY5 400
0.84640 373658 299USDSeRItAGe GROWtH pROpeRtIeS13 900
0.76579 636686 034USDSImON pROpeRtY GROUp INC3 600
0.37281 320262 239USDSOLAR CApItAL LtD13 000
0.38291 187278 016USDSOLAR SeNIOR CApItAL LtD16 900
0.62472 810384 674USDStARWOOD WAYpOINt HOmeS13 000
0.38291 710279 456USDtCG BDC INC15 500
0.65494 700467 683USDtCp CApItAL CORp30 000
2.061 567 5661 338 529USDtOLL BROtHeRS INC37 800
0.95721 024607 568USDtpG SpeCIALtY LeNDING INC34 400
1.801 364 2681 216 204USDtRANSCANADA CORp27 600
1.461 106 7001 464 338USDtRIANGLe CApItAL CORp77 500
0.88666 208621 382USDtRIpLepOINt VeNtURe GROWtH BDC CORp49 717
1.09824 168768 901USDUNIteD teCHNOLOGIeS CORp7 100
1.501 141 467967 077USDUS BANCORp/mN21 300
1.26953 932843 346USDVALeRO eNeRGY CORp12 400
0.60455 910423 988USDVeNtAS INC7 000
0.42321 625296 300USDVeReIt INC - F12 500
1.621 227 3521 207 636USDVeRIZON COmmUNICAtIONS INC24 800
0.37281 199276 712USDVeRIZON COmmUNICAtIONS INC10 342
0.48361 336407 169USDVORNADO ReALtY tRUSt4 700
2.972 255 6352 174 470USDWeLLS FARGO & CO40 900
0.65490 385473 250USDWeLLS FARGO & CO - pFD17 976
0.61463 848481 412USDWeLLtOWeR INC6 600

SeptemBeR 30, 2017
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)

0.53401 554386 336USDWeYeRHAeUSeR CO11 800
1.831 388 6531 445 482USDWILLIAmS COS INC46 273
3.332 530 2522 277 580USDXYLem INC/NY40 400

97.8874 312 37569 781 220Total Shares

69 781 220 74 312 375 97.88
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

69 781 220 74 312 375 97.88Total Investments

SeptemBeR 30, 2017
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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14.39Real estate Investment trusts 89.23United States of America
11.95Oil equipment, Services & Distribution 5.12Canada
8.79Financial Services
7.58Banks

2.47United Kingdom

7.55Oil & Gas producers
1.06Greece

5.49General Industrials
97.88

5.36Household Goods & Home Construction
4.18equity Investment Instruments
3.75electricity
3.53Industrial transportation
3.33Industrial engineering
3.28pharmaceuticals & Biotechnology
3.00Fixed Line telecommunications
2.43Software & Computer Services
2.42technology Hardware & equipment
1.58Nonlife Insurance
1.48media
1.15Real estate Investment & Services
1.14Chemicals
1.09Aerospace & Defense
0.88Food & Drug Retailers
0.84General Retailers
0.81Gas, Water & multiutilities
0.73Support Services
0.69Health Care equipment & Services
0.46travel, Leisure & Catering

97.88

tCW Funds
SeptemBeR 30, 2017

TCW Funds - TCW Multi-Income US Equities Fund

%Economic classification %Geographical classification

Classification of Investments



Notes to the financial statements

98

tCW Funds
SeptemBeR 30, 2017

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 September 30, 2017, nine Sub-Funds are available to investors:
tCW Funds - tCW emerging markets Income Fund (launched on December 30, 2011)
tCW Funds - metWest High Yield Bond Fund (launched on November 16, 2012)
tCW Funds - tCW emerging markets Local Currency Income Fund (launched on April 11, 2013)
tCW Funds - metWest total Return Bond Fund (launched on April 19, 2013)
tCW Funds - tCW total Return Bond Fund (launched on April 19, 2013)
tCW Funds - metWest Unconstrained Bond Fund (launched on September 12, 2014)
tCW Funds - tCW Select equities Fund (launched on December 8, 2015)
tCW Funds - tCW US ReIt Income Fund (launched on October 24, 2014)
tCW Funds - tCW multi-Income US equities Fund (launched on march 20, 2015)
By Circular Resolution dated October 18, 2016, the Board of Directors of the Fund decided to launch on October 25, 2016,
the Class ICHC share within the Sub-Fund tCW Funds - metWest Unconstrained Bond Fund.
By Circular Resolution dated December 13, 2016, the Board of Directors of the Fund decided to launch on December 20,
2016, the Classes IA-QD and IAHA-QD shares within the Sub-Fund tCW Funds - metWest Unconstrained Bond Fund.
By Circular Resolution dated December 30, 2016, the Board of Directors of the Fund decided to launch on January 06, 2017,
the Classes XXeHe, XXGHG-QD and XXU shares within the Sub-Fund tCW Funds - metWest Unconstrained Bond Fund.
By Circular Resolution dated march 20, 2017, the Board of Directors of the Fund decided to reactivate on April 03, 2017,
the Class OU share within the Sub-Fund tCW Funds - metWest Unconstrained Bond Fund.
By Circular Resolution dated June 14, 2017, the Board of Directors of the Fund decided to force the redemption of the
following share classes :  the Class AtFHe share within the Sub-Funds tCW Funds - tCW multi-Income US equities Fund
and tCW Funds - tCW total Return Bond Fund.
CARNe Group has been appointed as external management Company as from September 15, 2017.
the management Company is a société anonyme established as a Luxembourg société de gestion on 17 September 2009
pursuant to Chapter 15 of the Law. the articles of incorporation of the management Company have been lodged with the
Luxembourg trade and Companies’ Register and have been published in the mémorial on 4 November 2009. the articles
of incorporation of the management Company were most recently updated on 11 December 2015 and this amendment was
published in the mémorial C on 17 February 2016. the management Company is registered with the Luxembourg trade
and Companies’ Register under number B-148258.

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.

Notes 
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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”).

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.
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Net realised gains and losses and net changes in unrealised gains and losses from forward foreign exchange contracts are
recognised in the Statement of Operations and Changes in Net Assets.
Net realised gains and losses and net changes in unrealised gains and losses from financial futures contracts are recorded
in the Statement of Operations and Changes in Net Assets.
Net realised gains and losses and net changes in unrealised gains and losses from options contracts are recorded in the
Statement of Operations and Changes in Net Assets.
Net realised gains and losses and net changes in unrealised gains and losses from swaps are recorded in the Statement
of Operations and Changes in Net Assets.

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.
the Sub-Funds did not transact any of these instruments during the year ended September 30, 2017, except for the Sub-
Fund tCW FUNDS - tCW emerging markets Local Currency Income Fund (the FX Option is an OtC instrument).

2.5 Income
Interest on Bonds is accrued on a daily basis and is recorded in the “Statement of Operations and Changes in Net Assets”
in the caption “Interest on Bonds, net”. Dividends are credited to income on the date upon which the relevant securities are
first listed as “ex-dividend”. Interest income is accrued on a daily basis.

2.6 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”. As at September 30, 2017, the tCW Funds – metWest total
Return Bond Fund had net unsettled tBA commitment purchases in the amount of USD 25 512 964. 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.

Management fees3 -
the Company 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.
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the Investment management fee rates applicable are as follows at September 30, 2017:

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-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 -*

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%
eUR ReHe 0.40%
GBp RGHG-QD 0.40%
USD RU 0.40%
USD XU -*
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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 fust € 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

Name of the
Sub-Fund

Sub-Fund
Base

Currency

Share
Class NAV
Currency

Share
Class Management fee

tCW Funds - 
tCW total

Return Bond Fund

USD eUR Ae 0.90%
eUR AeHe 0.90%
USD AU 0.90%
USD IU 0.45%
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 -*
USD XU -*
USD XU-YD -*
eUR XXeHe -*
GBp XXGHG-QD -*
USD XXU -*

tCW Funds - 
tCW Select 

equities Fund

USD eUR Ie 0.75%
USD IU 0.75%
GBp XG-YD -*
USD XU -*

tCW Funds - 
tCW US ReIt Income Fund

USD USD IU 0.70%
JpY XJ -*

tCW Funds - 
tCW multi-Income US 

equities Fund

USD eUR AeHe 1.65%
USD AU-mD 1.65%
GBp IGHG-QD 0.70%
USD IU 0.70%
JpY XJ -*

* Footnote available at page 105.
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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 year ended September 30, 2017, 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 September 30, 2017:

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 -*

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-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 -*
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Name of the
Sub-Fund

Sub-Fund
Base

Currency

Share
Class NAV
Currency

Share
Class Service fee

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%
eUR ReHe 0.10%
GBp RGHG-QD 0.10%
USD RU 0.10%
USD XU -*

tCW Funds - 
tCW total

Return Bond Fund

USD eUR Ae 0.20%
eUR AeHe 0.20%
USD AU 0.20%
USD IU 0.10%
USD XU -*

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 -*
USD XU -*
USD XU-YD -*
eUR XXeHe -*
GBp XXGHG-QD -*
USD XXU -*

tCW Funds - 
tCW Select 

equities Fund

USD eUR Ie 0.10%
USD IU 0.10%
GBp XG-YD -*
USD XU -*

tCW Funds - 
tCW US ReIt Income Fund

USD USD IU 0.10%
JpY XJ -*
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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.

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 September 30, 2017, 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 11 450 988 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.

* Footnote available at page 105.

Name of the
Sub-Fund

Sub-Fund
Base

Currency

Share
Class NAV
Currency

Share
Class Service fee

tCW Funds - 
tCW multi-Income US 

equities Fund

USD eUR AeHe 0.20%
USD AU-mD 0.20%
GBp IGHG-QD 0.10%
USD IU 0.10%
JpY XJ -*

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 77 513.11 11 450 988 1.48
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As per the prospectus in force as at September 30, 2017, 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 -* -* / -* -*

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-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 -* -* / -* -*
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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 

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%
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 Ae 0.90% 0.20% / 0.05% 1.15%
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 XU -* -* / -* -*

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 -* -* / -* -*
USD XU -* -* / -* -*
USD XU-YD -* -* / -* -*
eUR XXeHe -* -* / -* -*
GBp XXGHG-QD -* -* / -* -*
USD XXU -* -* / -* -*

tCW Funds - 
tCW Select 

equities Fund

USD eUR Ie 0.75% 0.10% / 0.01% 0.86%
USD IU 0.75% 0.10% / 0.01% 0.86%
GBp XG-YD -* -* / -* -*
USD XU -* -* / -* -*

tCW Funds - tCW US
ReIt Income Fund

USD USD IU 0.70% 0.10% / 0.01% 0.81%
JpY XJ -* -* / -* -*
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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:

17.36754 ARS1 USD =
3.163131 USD = BRL
6.647061 USD = CNH

21.985701 USD = CZK
0.845881 USD = eUR

262.78126 HUF1 USD =
65.32000 INR1 USD =

4.222471 USD = mYR
359.00009 NGN1 USD =

50.79953 pHp1 USD =
100.89004 RSD1 USD =

3.75008 SAR1 USD =
33.34998 tHB1 USD =
30.32401 tWD1 USD = 29.182031 USD = UYU

3.556081 USD = tRY
1.357931 USD = SGD

57.557521 USD = RUB
3.643931 USD = pLN
3.266491 USD = peN

18.15924 mXN1 USD =
112.565011 USD = JpY

13 469.000511 USD = IDR
0.74534 GBp1 USD =

17.65002 eGp1 USD =
2 936.73507 COp1 USD =

639.13000 CLp1 USD =
1.27444 AUD1 USD =

13.50250 ZAR1 USD =

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 multi-Income US

equities Fund

USD eUR AeHe 1.65% 0.20% / 0.05% 1.90%
USD AU-mD 1.65% 0.20% / 0.05% 1.90%
GBp IGHG-QD 0.70% 0.10% / 0.01% 0.81%
USD IU 0.70% 0.10% / 0.01% 0.81%
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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11 - Forward foreign exchange contracts
As at September 30, 2017, the Company holds the following open forward foreign exchange contracts:

TCW Funds - TCW Emerging Markets Income Fund

USD

Unrealised
appreciation/
depreciation

Maturity dateSalePurchase

(199 044)11-Oct-1748 316 000ARS2 570 000USD
(13 419)13-Oct-171 469 271USD4 614 979BRL

(1 862)13-Oct-171 000 000USD3 164 000BRL
(114 266)13-Oct-177 778 979BRL2 340 000USD

114 03831-Oct-1711 528 721USD9 833 563eUR
17 49231-Oct-171 768 340USD1 508 327eUR

(201)31-Oct-17251 050USD211 868eUR
(1 483)31-Oct-17162 047USD135 614eUR

48931-Oct-1749 385USD42 124eUR
9831-Oct-174 250USD3 238GBp

231-Oct-1795USD72GBp
3431-Oct-1720 847eUR24 716USD

18 79410-Nov-1791 429 260mXN5 020 000USD
(58 828)30-Nov-178 022 641USD10 160 000AUD

(9 644)30-Nov-173 359 000USD10 690 018BRL
(284)30-Nov-17160 000USD509 760BRL

65330-Nov-17100 000USD321 250BRL
51030-Nov-1780 000USD256 960BRL

13 90030-Nov-171 130 000USD7 641 286CNY
930-Nov-1740 000USD267 260CNY

(5 892)30-Nov-171 130 000USD15 225 620 000IDR
(309)30-Nov-1740 000USD537 600 000IDR

(23 486)30-Nov-171 130 000USD72 794 600INR
(892)30-Nov-1740 000USD2 572 800INR

(71 790)30-Nov-173 900 027USD429 900 000JpY
4 34330-Nov-17280 000AUD223 818USD

43030-Nov-17240 000AUD188 551USD
7 62430-Nov-1724 000 000JpY221 343USD
1 88230-Nov-1720 000 000JpY179 981USD
4 63130-Nov-1716 000 000JpY147 110USD

60930-Nov-1711 000 000JpY98 564USD
(36 462)15-Dec-171 300 000USD4 593 316tRY
(20 312)15-Dec-171 300 000USD4 650 750tRY

25 00527-Dec-1715 394 935ZAR1 150 000USD
9 23828-Jun-181 400 000USD5 298 160SAR

(2 537)20-may-194 573 836SAR1 205 227USD
(410)20-may-19739 164SAR194 773USD

(341 340)

the counterparties of these Forward Foreign exchange Contracts are BNp paribas, Citibank, Crédit Agricole CIB, Goldman
Sachs International, merrill Lynch International, Société Générale and State Street Bank and trust Company.
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TCW Funds - MetWest High Yield Bond Fund

USD

Unrealised
appreciation/
depreciation

Maturity dateSalePurchase

2331-Oct-172 313USD1 973eUR
2331-Oct-172 299USD1 961eUR
4731-Oct-172 043USD1 557GBp

93

the counterparty of these Forward Foreign exchange Contracts is Société Générale.

TCW Funds - TCW Emerging Markets Local Currency Income Fund

USD

Unrealised
appreciation/
depreciation

Maturity dateSalePurchase

(2 086)05-Oct-17398 274USD12 011 950tWD
(1 546)05-Oct-17295 040USD8 898 410tWD
(1 187)05-Oct-1712 011 950tWD395 000USD

(494)05-Oct-178 898 410tWD293 000USD
(1 591)13-Oct-17600 000USD1 896 900BRL

3 91313-Oct-17474 030USD1 515 000BRL
1 31213-Oct-17257 548USD820 547BRL

(2 851)13-Oct-17200 000USD624 960BRL
(2 953)13-Oct-17135 000USD418 595BRL

(41 262)13-Oct-172 809 076BRL845 000USD
(6 251)13-Oct-172 466 926BRL772 000USD
14 68019-Oct-171 200 000USD318 978 000HUF
(5 481)19-Oct-17852 000USD222 295 320HUF
15 57219-Oct-17541 273 320HUF2 076 788USD
17 49124-Oct-171 402 800USD1 200 000eUR
10 19424-Oct-171 114 203USD950 000eUR

52331-Oct-1752 905USD45 126eUR
(22)31-Oct-171 226USD1 018eUR

731-Oct-174 573eUR5 422USD
(4)31-Oct-171 066eUR1 258USD

(7 649)02-Nov-172 930 000USD97 481 100tHB
(2 756)02-Nov-17625 000USD20 756 250tHB
12 18706-Nov-17840 000USD5 673 948CNH

(13 133)06-Nov-175 673 948CNH839 056USD
71209-Nov-17430 000USD9 457 420CZK

(2 591)10-Nov-17100 000USD1 781 043mXN
(1 880)10-Nov-17100 000USD1 793 953mXN

(703)10-Nov-17477 250USD646 865SGD
(4 574)10-Nov-174 277 000ARS235 000USD

(505)10-Nov-172 152 200ARS120 000USD
(1 047)10-Nov-172 072 300ARS115 000USD

4 67910-Nov-1722 766 250mXN1 250 000USD
(1 546)10-Nov-17646 865SGD475 000USD

1 59027-Nov-17155 000USD7 984 050pHp
(82 774)30-Nov-173 940 000USD14 061 860pLN
(11 750)30-Nov-17525 000USD1 871 100pLN
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83805-Dec-1785 617 958NGN232 974USD
(17)05-Dec-1711 070 000NGN30 000USD

(3 155)18-Dec-17950 000eUR24 652 500CZK
52818-Dec-17430 000eUR11 201 500CZK

13 19918-Dec-17400 000eUR10 699 400CZK
6 33218-Dec-17200 000eUR5 343 820CZK
5 48618-Dec-17185 000eUR4 934 875CZK
4 78427-Dec-172 945 118ZAR220 000USD

(85 781)

TCW Funds - TCW Emerging Markets Local Currency Income Fund

USD

Unrealised
appreciation/
depreciation

Maturity dateSalePurchase

the counterparties of these Forward Foreign exchange Contracts are BNp paribas, Citibank NA, Goldman Sachs
International, merrill Lynch International, Natixis, Société Générale and Standard Chartered Bank.

the counterparty of this Forward Foreign exchange Contract is Société Générale.

the counterparties of these Forward Foreign exchange Contracts are merrill Lynch International and Société Générale.

TCW Funds - MetWest Total Return Bond Fund

USD

Unrealised
appreciation/
depreciation

Maturity dateSalePurchase

21 89931-Oct-172 213 913USD1 888 384eUR
3831-Oct-173 865USD3 296eUR
2131-Oct-172 075USD1 770eUR

48 29931-Oct-172 087 599USD1 590 552GBp
4731-Oct-172 016USD1 536GBp

(134)31-Oct-1737 396eUR44 142USD
301 14620-Nov-17940 000 000JpY8 669 187USD

620 727

249 41131-Oct-1725 214 242USD21 506 793eUR

TCW Funds - TCW Total Return Bond Fund

USD

Unrealised
appreciation/
depreciation

Maturity dateSalePurchase

2 67031-Oct-17269 934USD230 244eUR

2 670
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TCW Funds - MetWest Unconstrained Bond Fund

USD

Unrealised
appreciation/
depreciation

Maturity dateSalePurchase

26 87631-Oct-171 161 647USD885 064GBp
(4 639)31-Oct-17410 074USD301 918GBp

5 89931-Oct-17314 433USD238 544GBp
(52)31-Oct-17298 853USD222 510GBp

(2 675)31-Oct-17295 511USD218 067GBp
12 96231-Oct-17277 190USD216 069GBp

78731-Oct-1746 903USD35 513GBp
4931-Oct-172 100USD1 600GBp

42731-Oct-1759 519CHF62 052USD
(20 702)31-Oct-172 339 731eUR2 749 497USD

75 76506-Nov-17460 000 000JpY4 168 555USD
(48 426)01-Oct-182 095 000 000JpY18 678 174USD

(2 428 858)

299 14631-Oct-1712 929 921USD9 851 369GBp
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(775)31-Oct-1769 198USD57 791eUR
(255)31-Oct-1731 857USD26 691eUR
(274)31-Oct-1730 906USD25 872eUR

434 69731-Oct-1718 788 800USD14 315 276GBp

75 35616-Oct-17895 000 000JpY8 031 264USD
(3 600 227)31-Oct-17239 769 949USD301 125 845AUD

(49 512)31-Oct-176 073 828USD7 681 243AUD
(124 809)31-Oct-175 812 589USD7 252 148AUD

(95 998)31-Oct-175 784 503USD7 253 070AUD
(84 601)31-Oct-175 080 638USD6 370 147AUD

(1 456)31-Oct-17168 885USD161 707CHF
1 282 70731-Oct-17129 675 425USD110 608 226eUR
(487 267)31-Oct-1740 653 610USD33 924 796eUR

319 39031-Oct-1732 288 797USD27 541 121eUR
(491 085)31-Oct-1727 971 515USD23 210 179eUR

44 64931-Oct-1710 357 742USD8 785 938eUR
14 37531-Oct-174 094 724USD3 470 576eUR
12 83231-Oct-172 902 568USD2 462 369eUR

1 63631-Oct-172 768 563USD2 339 731eUR
(17 000)31-Oct-172 703 182USD2 268 769eUR
(18 775)31-Oct-172 123 196USD1 777 410eUR

4 62431-Oct-171 521 548USD1 289 016eUR
3 39731-Oct-171 117 811USD946 980eUR

10 17231-Oct-171 028 311USD877 110eUR
(6 587)31-Oct-17743 486USD622 391eUR
(1 078)31-Oct-17151 770USD127 276eUR

1 31831-Oct-17133 292USD113 693eUR
27131-Oct-1772 341USD61 329eUR

the counterparties of these Forward Foreign exchange Contracts are Goldman Sachs International and Société Générale.
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TCW Funds - TCW Multi-Income US Equities Fund

USD

Unrealised
appreciation/
depreciation

Maturity dateSalePurchase

11731-Oct-1711 800USD10 065eUR
8031-Oct-173 476USD2 648GBp

-31-Oct-17241eUR285USD
(3)31-Oct-1761GBp80USD

194

12 - Futures contracts
As at September 30, 2017, the Company holds the following open future contracts:

USDUSD

Unrealised
appreciation/
depreciationCommitment

Number of
contracts

sold

Number of
contracts
boughtMaturityMarketDetails

Currency
contract

Underlying
nature

TCW Funds - MetWest Total Return Bond Fund

(22 813)12 949 687-60Dec-17CHICAGO BOARD OF
tRADe

US 2 YR NOte FUtUReUSDInterest rate

(22 813)12 949 687

the counterparty of these Forward Foreign exchange Contracts is Société Générale.

the counterparty of this Future Contract is Citibank.

the counterparty of these Future Contracts is Citibank.

USDUSD

Unrealised
appreciation/
depreciationCommitment

Number of
contracts

sold

Number of
contracts
boughtMaturityMarketDetails

Currency
contract

Underlying
nature

TCW Funds - TCW Total Return Bond Fund

(969)125 547-1Dec-17CHICAGO BOARD OF
tRADe

US 10 YR NOte FUtUReUSDInterest rate

(906)431 656-2Dec-17CHICAGO BOARD OF
tRADe

US 2 YR NOte FUtUReUSDInterest rate

(1 102)235 328-2Dec-17CHICAGO BOARD OF
tRADe

US 5 YR NOte FUtUReUSDInterest rate

(2 977)792 531
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USDUSD

Unrealised
appreciation/
depreciationCommitment

Number of
contracts

sold

Number of
contracts
boughtMaturityMarketDetails

Currency
contract

Underlying
nature

TCW Funds - MetWest Unconstrained Bond Fund

25 0187 133 72646-Dec-17eUReX-DeUtSCHLANDeURO BOBLeURInterest rate
109 3754 953 75030-Dec-17CHICAGO BOARD OF

tRADe
US ULtRA BOND CBtUSDInterest rate

515 18556 747 190452-Dec-17CHICAGO BOARD OF
tRADe

US 10 YR NOte FUtUReUSDInterest rate

(340 628)62 832 608-534Dec-17CHICAGO BOARD OF
tRADe

US 5 YR NOte FUtUReUSDInterest rate

308 950131 667 274

13 - Options
As at September 30, 2017, the Company holds the following options contracts:

USD
Commitment

USD

Market
value

QuantityMaturity
Strike
Price

Short/
Long

Put/
CallDescriptionCurrency

TCW Funds - TCW Emerging Markets Local Currency Income Fund

-1 414950 000Oct-171.36LONG CALLCall USD/SGDUSD

-1 414

the counterparty of these Future Contracts is Citibank.

the counterparty of this Option is merrill Lynch International.

the counterparties of these Swaps are Barclays Bank pLC, Citibank, Deutsche Bank and merrill Lynch International.

14 - Swaps
As at September 30, 2017, the Company holds the following swaps:

TCW Funds - TCW Emerging Markets Income Fund
Maturity
date Contract Underlying

Received 
Rate

Paid 
Rate Currency Nominal

Unrealised
Gain/(loss)

20-Dec-22 Credit default Swap China Government International Bond 7.5 10/28/27 - 1 USD 1 250 000 (22 631) 
20-Dec-22 Credit default Swap Republic of Korea 7.125 04/16/19 - 1 USD 1 185 000 (14 794)
20-Dec-22 Credit default Swap United mexican States 4.15 03/28/27 - 1 USD 1 150 000 5 686
20-Dec-22 Credit default Swap United mexican States 4.15 03/28/27 - 1 USD 2 500 000 26 194
20-Dec-22 Credit default Swap Republic of Korea 7.125 04/16/19 - 1 USD 8 155 000 (101 807) 
20-Dec-22 Credit default Swap China Government International Bond 7.5 10/28/27 - 1 USD 1 200 000 (21 726)
20-Dec-22 Credit default Swap Republic of Colombia 10.375 01/28/33 - 1 USD 2 500 000 12 361

(116 717)
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15 - Dividend distribution
During the year ended September 30, 2017, the following dividends have been distributed:
TCW Funds - TCW Emerging Markets Income Fund

ex-dividend date Currency Dividend Number of shares

Class AU-mD 03.10.16 USD 0.71 20.13

Class AU-mD 02.11.16 USD 0.22 20.27

Class AU-mD 01.12.16 USD 0.41 20.31

Class AU-mD 03.01.17 USD 0.36 20.39

Class AU-mD 01.02.17 USD 0.93 20.46

Class AU-mD 01.03.17 USD 1.33 20.65

Class AU-mD 03.04.17 USD 0.00 0.00

Class AU-mD 02.05.17 USD 0.00 0.00

Class AU-mD 31.05.17 USD 0.20 20.92

Class AU-mD 30.06.17 USD 0.50 20.96

Class AU-mD 31.07.17 USD 0.49 21.06

Class AU-mD 31.08.17 USD 0.44 21.16

Class AU-mD 30.09.17 USD 0.46 21.25

Class IGHG-QD 03.10.16 GBp 22.46 34.83

Class IGHG-QD 03.01.17 GBp 14.28 2.85

Class IGHG-QD 03.04.17 GBp 18.09 2.89

Class IGHG-QD 30.06.17 GBp 17.49 2.94

Class IGHG-QD 30.09.17 GBp 16.37 2.99

Class XJ (D) 31.10.16 JpY 70.00 182 477.84

Class XJ (D) 30.11.16 JpY 70.00 175 047.84

Class XJ (D) 30.12.16 JpY 70.00 156 267.84

Class XJ (D) 31.01.17 JpY 70.00 152 027.84

Class XJ (D) 28.02.17 JpY 70.00 148 787.84

Class XJ (D) 31.03.17 JpY 70.00 145 147.84

Class XJ (D) 28.04.17 JpY 70.00 142 287.84

Class XJ (D) 31.05.17 JpY 70.00 135 477.84

Class XJ (D) 30.06.17 JpY 70.00 134 047.84

Class XJ (D) 31.07.17 JpY 70.00 132 107.84
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ex-dividend date Currency Dividend Number of shares

Class XJ (D) 31.08.17 JpY 70.00 130 737.84

Class XJ (D) 30.09.17 JpY 70.00 125 517.84

Class XJHA1 (D) 31.10.16 JpY 90.00 72 844.18

Class XJHA1 (D) 30.11.16 JpY 90.00 70 144.18

Class XJHA1 (D) 30.12.16 JpY 90.00 63 644.18

Class XJHA1 (D) 31.01.17 JpY 90.00 66 644.18

Class XJHA1 (D) 28.02.17 JpY 90.00 65 244.18

Class XJHA1 (D) 31.03.17 JpY 90.00 66 344.18

Class XJHA1 (D) 28.04.17 JpY 90.00 67 344.18

Class XJHA1 (D) 31.05.17 JpY 90.00 67 344.18

Class XJHA1 (D) 30.06.17 JpY 90.00 70 044.18

Class XJHA1 (D) 31.07.17 JpY 90.00 66 744.18

Class XJHA1 (D) 31.08.17 JpY 90.00 69 344.18

Class XJHA1 (D) 30.09.17 JpY 90.00 69 144.18

Class XJHAU (D) 31.10.16 JpY 30.00 216 698.35

Class XJHAU (D) 30.11.16 JpY 30.00 206 078.35

Class XJHAU (D) 30.12.16 JpY 30.00 194 888.35

Class XJHAU (D) 31.01.17 JpY 30.00 190 468.35

Class XJHAU (D) 28.02.17 JpY 30.00 181 598.35

Class XJHAU (D) 31.03.17 JpY 30.00 169 028.35

Class XJHAU (D) 28.04.17 JpY 30.00 164 278.35

Class XJHAU (D) 31.05.17 JpY 30.00 158 838.35

Class XJHAU (D) 30.06.17 JpY 30.00 154 208.35

Class XJHAU (D) 31.07.17 JpY 30.00 148 948.35

Class XJHAU (D) 31.08.17 JpY 30.00 146 998.35

Class XJHAU (D) 30.09.17 JpY 30.00 137 948.35

Class XJHB (D) 31.10.16 JpY 40.00 42 903.96

Class XJHB (D) 30.11.16 JpY 40.00 44 803.96

Class XJHB (D) 30.12.16 JpY 40.00 43 103.96

Class XJHB (D) 31.01.17 JpY 40.00 40 703.96

Class XJHB (D) 28.02.17 JpY 40.00 37 303.96

Notes to the financial statements (continued)
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TCW Funds - MetWest High Yield Bond Fund
ex-dividend date Currency Dividend Number of shares

Class IGHG-QD 03.10.16 GBp 13.35 1.41

Class IGHG-QD 03.01.17 GBp 15.66 1.43

Class IGHG-QD 03.04.17 GBp 13.42 1.45

Class IGHG-QD 30.06.17 GBp 10.86 1.47

Class IGHG-QD 30.09.17 GBp 9.89 1.49

Class XJ (D) 31.10.16 JpY 75.00 429 586.43

ex-dividend date Currency Dividend Number of shares

Class XJHB (D) 31.03.17 JpY 40.00 38 303.96

Class XJHB (D) 28.04.17 JpY 40.00 36 303.96

Class XJHB (D) 31.05.17 JpY 40.00 38 203.96

Class XJHB (D) 30.06.17 JpY 40.00 61 403.96

Class XJHB (D) 31.07.17 JpY 40.00 65 903.96

Class XJHB (D) 31.08.17 JpY 40.00 70 203.96

Class XJHB (D) 30.09.17 JpY 40.00 71 703.96

Class XJHJ (D) 31.10.16 JpY 50.00 80 986.74

Class XJHJ (D) 30.11.16 JpY 50.00 80 986.74

Class XJHJ (D) 30.12.16 JpY 50.00 64 986.74

Class XJHJ (D) 31.01.17 JpY 50.00 65 686.74

Class XJHJ (D) 28.02.17 JpY 50.00 64 586.74

Class XJHJ (D) 31.03.17 JpY 50.00 63 286.74

Class XJHJ (D) 28.04.17 JpY 50.00 60 486.74

Class XJHJ (D) 31.05.17 JpY 50.00 59 586.74

Class XJHJ (D) 30.06.17 JpY 50.00 57 386.74

Class XJHJ (D) 31.07.17 JpY 50.00 59 286.74

Class XJHJ (D) 31.08.17 JpY 50.00 56 386.74

Class XJHJ (D) 30.09.17 JpY 50.00 48 886.74

Class XJHm (D) 31.10.16 JpY 75.00 127.00

Class XJHt (D) 31.10.16 JpY 123.00 148.00
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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 Ie-YD 03.10.16 eUR 16.46 1 120.35

Class Ie-YD 30.09.17 eUR 59.36 992.30

Class IG-QD 03.10.16 GBp 27.16 34.80

Class IG-QD 03.01.17 GBp 15.37 35.54

Class IG-QD 03.04.17 GBp 21.97 35.98

Class IG-QD 30.06.17 GBp 22.84 36.60

Class IG-QD 30.09.17 GBp 18.11 229.20

Class IU-YD 03.10.16 USD 14.91 705.38

Class IU-YD 30.09.17 USD 56.42 625.07

Class XG-YD 03.10.16 GBp 20.72 35.32

Class XG-YD 30.09.17 GBp 69.67 1.85

Class XU-YD 03.10.16 USD 15.02 725.26

Class XU-YD 30.09.17 USD 59.00 672.23

ex-dividend date Currency Dividend Number of shares

Class IGHG-QD 03.10.16 GBp 5.91 4 572.50

Class IGHG-QD 03.01.17 GBp 6.07 4 263.21

ex-dividend date Currency Dividend Number of shares

Class XJ (D) 30.11.16 JpY 75.00 417 186.43

Class XJ (D) 30.12.16 JpY 75.00 399 786.43

Class XJ (D) 31.01.17 JpY 75.00 399 146.43

Class XJ (D) 28.02.17 JpY 75.00 396 286.43

Class XJ (D) 31.03.17 JpY 75.00 387 716.43

Class XJ (D) 28.04.17 JpY 75.00 384 516.43

Class XJ (D) 31.05.17 JpY 75.00 384 516.43

Class XJ (D) 30.06.17 JpY 75.00 382 426.43

Class XJ (D) 31.07.17 JpY 75.00 381 946.43

Class XJ (D) 31.08.17 JpY 75.00 379 446.43

Class XJ (D) 30.09.17 JpY 75.00 379 066.43
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TCW Funds - MetWest Unconstrained Bond Fund
ex-dividend date Currency Dividend Number of shares

Class IA-QD 03.01.17 AUD 0.33 2.76

Class IA-QD 03.04.17 AUD 4.22 2.76

Class IA-QD 30.06.17 AUD 8.56 2.77

Class IA-QD 30.09.17 AUD 7.31 2.79

Class IAHA-QD 03.01.17 AUD 0.31 174 667.85

Class IAHA-QD 03.04.17 AUD 4.57 328 990.13

Class IAHA-QD 30.06.17 AUD 9.12 286 182.61

Class IAHA-QD 30.09.17 AUD 8.03 325 406.49

Class Ie-YD 03.10.16 eUR 54.54 532.89

Class Ie-YD 30.09.17 eUR 27.35 1 444.32

Class IGHG-QD 03.10.16 GBp 13.09 1 565.88

Class IGHG-QD 03.01.17 GBp 6.49 1 872.50

Class IGHG-QD 03.04.17 GBp 4.24 7 066.79

Class IGHG-QD 30.06.17 GBp 8.53 10 346.38

Class IGHG-QD 30.09.17 GBp 7.23 11 380.97

Class IU-YD 03.10.16 USD 49.28 53.51

Class IU-YD 30.09.17 USD 25.84 53.10

Class RGHG-QD 03.10.16 GBp 1.05 15.50

Class RGHG-QD 03.01.17 GBp 0.67 15.66

Class RGHG-QD 03.04.17 GBp 0.46 15.77

ex-dividend date Currency Dividend Number of shares

Class IGHG-QD 03.04.17 GBp 6.47 3 354.44

Class IGHG-QD 30.06.17 GBp 5.41 1 602.31

Class IGHG-QD 30.09.17 GBp 5.71 1 602.32

Class RGHG-QD 03.10.16 GBp 0.53 15.50

Class RGHG-QD 03.01.17 GBp 0.58 15.58

Class RGHG-QD 03.04.17 GBp 0.62 15.67

Class RGHG-QD 30.06.17 GBp 0.52 15.77

Class RGHG-QD 30.09.17 GBp 0.55 15.85
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TCW Funds - TCW Select Equities Fund

TCW Funds - TCW US REIT Income Fund

ex-dividend date Currency Dividend Number of shares

Class XG-YD 30.09.17 GBp 0.03 1.38

ex-dividend date Currency Dividend Number of shares

Class XJ (D) 31.10.16 JpY 48.00 1 070.00

Class XJ (D) 30.11.16 JpY 48.00 1 070.00

Class XJ (D) 30.12.16 JpY 48.00 1 070.00

Class XJ (D) 31.01.17 JpY 48.00 1 070.00

Class XJ (D) 28.02.17 JpY 48.00 1 070.00

Class XJ (D) 31.03.17 JpY 48.00 1 100.00

ex-dividend date Currency Dividend Number of shares

Class RGHG-QD 30.06.17 GBp 0.92 15.84

Class RGHG-QD 30.09.17 GBp 0.78 15.99

Class RU-QD 03.10.16 USD 1.06 19.97

Class RU-QD 03.01.17 USD 0.64 20.18

Class RU-QD 03.04.17 USD 0.43 20.31

Class RU-QD 30.06.17 USD 0.95 20.40

Class RU-QD 30.09.17 USD 0.79 20.59

Class XG-YD 03.10.16 GBp 68.08 504.24

Class XG-YD 30.09.17 GBp 32.27 34.68

Class XGHG-QD 03.10.16 GBp 12.70 5 185.96

Class XGHG-QD 03.01.17 GBp 6.95 5 707.95

Class XGHG-QD 03.04.17 GBp 4.65 13 995.97

Class XGHG-QD 30.06.17 GBp 9.06 14 928.89

Class XGHG-QD 30.09.17 GBp 7.66 15 362.41

Class XU-YD 03.10.16 USD 49.19 53.65

Class XU-YD 30.09.17 USD 27.26 56.64

Class XXGHG-QD 03.04.17 GBp 5.22 666.24

Class XXGHG-QD 30.06.17 GBp 9.34 882.88

Class XXGHG-QD 30.09.17 GBp 8.43 914.61
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TCW Funds - TCW Multi-Income US Equities Fund
ex-dividend date Currency Dividend Number of shares

Class AU-mD 03.10.16 USD 0.28 20.00

Class AU-mD 01.12.16 USD 0.09 20.05

Class AU-mD 03.01.17 USD 0.10 20.07

Class AU-mD 01.02.17 USD 0.03 20.09

Class AU-mD 01.03.17 USD 0.10 20.10

Class AU-mD 03.04.17 USD 0.16 20.12

Class AU-mD 02.05.17 USD 0.00 0.00

Class AU-mD 31.05.17 USD 0.14 20.15

Class AU-mD 30.06.17 USD 0.09 20.18

Class AU-mD 31.07.17 USD 0.00 20.20

Class AU-mD 31.08.17 USD 0.11 20.20

Class AU-mD 30.09.17 USD 0.20 20.22

Class IGHG-QD 03.10.16 GBp 7.77 33.80

Class IGHG-QD 03.01.17 GBp 4.95 2.42

Class IGHG-QD 03.04.17 GBp 5.70 2.43

Class IGHG-QD 30.06.17 GBp 5.02 2.44

Class IGHG-QD 30.09.17 GBp 5.89 2.45

Class XJ (D) 31.10.16 JpY 38.00 1 338 700.00

Class XJ (D) 30.11.16 JpY 38.00 1 310 700.00

Class XJ (D) 30.12.16 JpY 38.00 1 265 600.00

Class XJ (D) 31.01.17 JpY 38.00 1 242 800.00

ex-dividend date Currency Dividend Number of shares

Class XJ (D) 28.04.17 JpY 48.00 1 100.00

Class XJ (D) 31.05.17 JpY 48.00 1 100.00

Class XJ (D) 30.06.17 JpY 48.00 1 100.00

Class XJ (D) 31.07.17 JpY 48.00 1 100.00

Class XJ (D) 31.08.17 JpY 48.00 1 100.00

Class XJ (D) 30.09.17 JpY 48.00 1 130.00

Class XJHAU (D) 31.10.16 JpY 69.00 1 153.00
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16 - Collateral
As at September 30, 2017, the collateral received or paid which is composed of margin deposits for financial futures
contracts are as follows:

Sub-Fund
type of 
collateral Counterparty

Sub-Fund 
Currency

Amount 
(in Sub-Fund’s Currency)

tCW FUNDS - tCW emerging 
markets Income Fund Cash Citibank USD 270 000.00

ex-dividend date Currency Dividend Number of shares

Class XJ (D) 28.02.17 JpY 38.00 1 223 800.00

Class XJ (D) 31.03.17 JpY 38.00 1 209 200.00

Class XJ (D) 28.04.17 JpY 38.00 1 199 800.00

Class XJ (D) 31.05.17 JpY 38.00 1 180 600.00

Class XJ (D) 30.06.17 JpY 38.00 1 146 700.00

Class XJ (D) 31.07.17 JpY 38.00 1 130 900.00

Class XJ (D) 31.08.17 JpY 38.00 1 120 900.00

Class XJ (D) 30.09.17 JpY 38.00 1 082 200.00
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Unaudited Informations

Global risk exposure
In terms of risk management, the Board of Directors of the Fund selected the commitment approach in order to determine
the global risk for all Sub-Funds.

SFTR Regulation
As at September 30, 2017, 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 year referring to the financial statements.

Remuneration Policy
the management Company has designed and implemented a remuneration policy (the “Remuneration policy”) in line with
the provisions on remuneration as set out by the european Directive 2009/65/eC (“UCItS Directive”), as amended by
Directive 2014/91/eU (“UCItS V Directive”) as implemented into Luxembourg in the Law of 10 may 2016 (the “2016 Law”).
the management Company has developed and implemented remuneration policies and practices that are consistent with
and promote a sound and effective risk management of the Fund, do not encourage risk-taking which is inconsistent with
the risk profiles/rules governing the Fund, and do not impair compliance with the management Company’s duty to act in
the best interest of the Fund and ultimately its investors.
the Board of Directors of the management Company is responsible for the design and implementation of the Remuneration
policy and reviews this on a regular basis as part of its supervisory function. In reviewing the Remuneration policy, the Board
of Directors of the management Company will consider whether the remuneration framework operates as intended and that
the risk profile, long-term objectives and goals of the Fund are adequately reflected.
Proportion of the total remuneration of the staff of the UCITS attributable to TCW Funds, indicating the number of
beneficiaries, as of September 30, 2017.
the below table represents the proportion of the total remuneration of the staff of the management company attributable
to all funds it manages, taking into account AIFs and UCItS.
the proportion allocated to tCW Funds has been calculated time-weighted1 based on the number of all funds2 managed
by the management company.

1 time-weighted = the proportion allocation takes into consideration the time when the fund was established or transferred to the (e.g. a fund that was
live for 6 months during the financial year of the management Company would get allocated 6/12 of the proportion that would be allocated to a fund
that was live for the complete financial year of the management Company). 

2 Funds = single funds and sub-funds of umbrella structures.

3 Number of beneficiaries = average number of employees for the period of the management Company’s financial year 2017.

Number of 
Beneficiaries3

Fixed Remuneration4

in % of total
Variable

Remuneration5 in %
of total

Carried Interest paid
in % of total

total 
Remuneration6

Staff7 11.0 3.667% 0.151% 0% € 1,021,273

Senior
management

5.0 1.952% 0.474% 0% € 1,048,212

Risk takers8 5.0 1.952% 0.474% 0% € 1,048,212
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4 Fixed remuneration = consists of salaries paid during the management Company financial year 2017 including employer social security, pension
contribution, other non-monetary benefits like car allowance but excluding payments in relation to secondment services.

5 Variable remuneration = consists of annual bonuses paid during the management Company’s financial year 2017 in accordance with the remuneration
policy.

6 total remuneration = sum of fixed remuneration and variable remuneration paid during the management Company’s financial year 2017.

7 Staff = including Senior management and Risk takers.

8 Risk takers = staff members of the management Company whose actions might have a material impact on the risk profile of the UCItS, including
Senior management.

Unaudited Informations
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