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(D) ZIEHLOK 2,964,312,0320 2,919,701,0440 2,866,416, 3310 2,838,252,8280 2,787,100, 6210 2,732,084,7290
1/HO%YEEMEE(C/D) 6, 367M 5,980 5,618 5, 885M 5, 6631 5, 696
() ZB8THIHE JLAKHIZ2,981,838,27811, HE87~92] B ANGR E JLAKEIE47,420,307 M, FE87~924] i — K JT A%EI%297,173,856 1), 1 1

Wi 0 A PERRIL. SE8THI0.636T1, Z588410.5980M, £589M10.5618M . 5901#10.588511, F91110.5663, 2592410.56961 TI,

(%)

10 —

BEIEFEM PED ] DFRRITARD DD BT A2 ZFET 2 IS E T 28 M, SHA@4H4,178,559 M,




BRI/ A=K RUF -7 K BEMEEI—X)

OEHEDIK;
F8TH 8814 58944 59044 F9LH 924

H H 2015411 H 14 F ~ [20154£12 A 15 0 ~ [20164F 1 A 14 F ~ [20164F 2 A 16 [ ~ [20164F 3 A 15 ~ [20164F 4 A 14 A ~
20154612/ 14H  |20164E 1 H13H  [20164:2 A156H [20164E 3 A14H |20164:4 A13H  [20164:5 A 13H

A A A A A A

(A) ERHZEIE 17,563, 901 17, 306, 258 17,017,793 16,827,124 16, 548, 126 16,243,728
= i 4 4 17,561, 127 17,303, 942 17,014, 953 16,827,123 16,548, 125 16, 246, 052
LR 2,774 2,316 2,840 1 1 -
BZVS1) =N - - - - - A 2,32

(B) HMFEHFTEELE A 31,564,829 A 114,451,984 A 105,198,675 74,005, 407 A 63,762,918 7,457,696
FEE L 126, 619 494, 071 745,271 74,393,171 494, 524 7,903, 167
Una=¢i:! A 31,691,448 A 114,946,055 A 105,943,946 A 387, 764 A 64,257,442 A 45,471

C) {EFtHRENE A 2,819.41 A 2,609,381 A 2,618 712 A 2,143,202 A 2,318,369 A 2,258 741
D) LHEHE(A+B+C) A 16,820,399 A 99,755,107 A 90,859,594 88, 689, 329 A 49,533,161 21,442, 683
(E) miffigHELRS A 125,826,823 A 153,298,692 A 260,383,931 A 359,571,372 A 271,752,121 A 332,371,683
(F) BmEZ=ELES A 921,033, 341 A 907,521,711 A 891,943, 146 A 884,151,844 A 869,010,153 A 852,597,540
(B 24 540 24 48) ( 352,000,385) | ( 347,125,974) | ( 341,477,813) | ( 338,643,721) | (  333,071,766) | ( 326,913, 129)
(Ona=¢iEAYiEE T ) (A1,273,033,726) | (A1,254,647,751) | (A1,233,420,959) | (Al,222,795,565) | (Al,202,081,919) | (Al,179,510,669)

@) s (D+E+F) A1,063, 680, 563 A1,160, 575,576 A1,243,186, 671 A1,155,033, 887 A1,196, 296, 035 A1,163,526, 540
H) mEnike A 13,339,404 A 13,138,654 A 12,898,873 A 12,772,131 A 12,541,952 A 12,294,381
REAIEHIBEE (G+H) A1,077,019, 967 A1,173,714,230 A1, 256,085, 544 A1,167, 806, 024 A1,208, 837,987 A1,175, 820,921
SEIME FE R AR 4 A 921,033,341 A 907,521,777 A 891,943, 146 A 884,151,844 A 869,010, 153 A 852,597,540

(B 24 40 24 48) ( 352,000,385) | ( 347,125,975) | ( 341,477,814) | ( 338,643,721) | (  333,071,766) | ( 326,913, 129)

(FE B 2 %8) (A1,273,033,726) | (A1,254,647,752) | (A1,233,420,960) | (Al,222,795,565) | (Al,202,081,919) | (AL, 179,510,669)

Sy e e FE L A 193, 871, 465 192, 089, 320 189, 338, 392 190, 619, 892 188, 342, 141 186,611, 156
R 2 4 A 349,858,091 A 458,281,773 A 553,480,790 A 474,274,072 A 528,169,975 A 509,834,537

sAZE ORI O T B) BFMEEHFTRIBHIIFWROFEMRZIC L 2 bDEEHET,
*AHAEDRPLO T (C) (EFERRBNF 12 1 3ME FEMIMC T 2 HABIFM L HZ EZ O TERRL TV ET,
HHLEORILOH T (F) BIMEFRERBEE L H 2013, [FREOIBMBE DR, BIREZ LIfiaHN b ARz Z LW EZFmS 2 VW ET,

() B OFFEE (201545114 14 H ~20164E 5 H13H) IZLAF @Y T,

H8TH #5884 #5891 904 o1 #5923
H A 20154E11 A 14 H ~ [ 20155512 H 15 H ~ [ 20164 1 A 14 H ~ [20164F 2 A 16 H ~ [20164F 3 H15H ~ [20164F 4 14 H ~
20154E12 14 [20164E1 H13H  [20164E 2 H15H  [20164E 3 H14H  [20164E4 H13H  [20164E 5 A13H

a. Bl SEINAS (R PERR%) 14, 744, 8211 14, 697, 2661 14, 339, 4811 16, 430, 375[1 14, 230,070/ | 14, 695, 806
b, FHEAEE SR (BB - REREATAR) 0F 0F 0F 0F 0F 0
c. RREFIRRICE YD HUNLS T4 352,000, 385H | 347,125,975 | 341,477,814 | 338,643, 7211 | 333,071, 76619 | 326, 913, 129H
d. FHARICED 5 oRCERRIA | 192, 466, 048H | 190, 530, 708F9 | 187,897, 784F | 186, 961, 654 | 186, 654, 02319 | 184, 209, 731H
e. HyBCEINLE (a+b+c+d) | 559,211, 2541 | 552,353,949 | 543,715, 0791 | 542, 035, 750 | 533, 955, 85911 | 525, 818, 6661
£ B SIGE (1 TN %720) 1,886 1,891 1,896 1,909M 1,915/ 1,924
g rfidd: 13,339,404 | 13,138,654 | 12,898,873 | 12,772,137M | 12,541,952 | 12,294, 381
h. 4 (1 n47=9) 451 451 45H 45H 45 451

11 —




BRI/ A=K RUF -7 K BEMEEI—X)

ORBEZEDHEMLE
T 5884 589 ZH90HA L 5921
15047 0 Syl (BliA%) 45 45 45 45 451 45

KOTELVE D 1% O IEYEMRARAME R oA & AR E 7213 B2 554

KOPRLAT O FEEMRD EBITCAZ LY | 3B O FEEME ER LA Z TR 5354
DRI TEAFARE: (FER Sy B 4)
T ECRT OO SEVEMAEDME R TA & AA E 72X T E 2 54,

O&sHbt

LT,

SR I AR AL e L e £,

TR TALRES (Frloie) L ET,

oy T A K I T Nl S TR 1 AR T S O R

BRUFBHEEFIISVFEEA,

O (B&FEM) BREETODMAEEDHM

(20164 5 A13AERA)

<Bftwr— vHF—T7 K>
TR, Bi~x— =¥ —7 7 R4 (20, 709, 143F0) DA T,
. E A

(A) [EN GREERL) tfit FREERIB R

92K
ES 7 | . v | DBBBRLT FRAEHIRIRIRLA b
R A N T S e ey ey oy ey
T T % % % % %
_— 280, 000 280, 011 1.3 - - — 1.3
AL ( 280,000)| ( 280,011) (1.3) (—) (—) (—) (1.3)
. 1, 888, 780 1,895, 727 9.0 - - — 9.0
T IRALS (1,888,780)| ( 1,895,727) (9.0 (—) (—) (=) (9.0
R S 2, 400, 000 2, 403, 684 11.4 - - — 11.4
(B < 4 ffif) ( 2,400, 000)| ( 2,403, 684) (11.4) (—) (=) (=) (11.4)
_ 5, 180, 000 5,187, 210 24.5 - - — 24.5
P , 180, , 187,
Sk ( 5,180,000)| ( 5, 187,210) (24.5) (—) (—) (=) (24.5)
S 5 2, 000, 000 2,004, 234 9.5 - - — 9.5
(B EENES) ( 2,000,000 ( 2,004,234) (9.5) (—) (=) (—) (9.5)
N | 78,780 |11, 770, 868 55. 7 - - — 55. 7
" "U (11, 748,780)| (11,770, 868) (55.7) (—) (—) (—=) (55.7)
* () NIRIEESGETHNEE T,

RAAAERIT, 207 7 RBEAANTND Y —7 7 o KOME ERFEIC )T 5 FEEOEI A,
* SFEOHNLAG ZE) 0 $5T,
K P DWW TR I 3 . SRS L T — 2 2 AFLTVET,
kFRAFIIRIAY 1 AEDIN O AFAEIZFAN & U CEAFMEICL L T ET,




BRI/ A=K RUF -7 K BEMEEI—X)

(B) EWN Ghgad) AfHE  #minIBErs

5, i 9201

F A w4 B O M| EETHA

EfEETE % % +M TH
[E A IRE S 5591H1% — 280, 000 280, 011 -

/I B 280, 000 280, 011
A &S
HORHEL  ASEEE634 ] 1.86 651, 000 652,158 | 2016/ 6 /20
HORER  ABEEE636]0] 2.04 101, 500 101,707 | 2016/ 6 /20
AEE  AGEERRISHEEL 7 5] 2.0 1, 500 1,513 | 2016/10/31
dbHgEE  ABEERLISEE S 10[H] 1.9 200, 000 202,393 | 2016/12/28
e A% (54) ERR234EES 2 (0] 0.53 7, 200 7,201 | 2016/5/31
el A5 (54) FRR234FEE 125 0.38 5, 000 5,012 | 2017/1/31
PR A% (54F) #5490 0.37 101, 700 101,812 | 2016/ 9/20
KIRIF  AZEEE292[H] 2.1 100, 000 100,420 | 2016/ 7 /28
KBFF  AZEE294(m] 2.0 12, 000 12,084 | 2016/9/28
KB AGEE295]8] 1.9 1, 000 1,008 | 2016/10/28
KBF A5 (54) #73[A] 0.51 102, 000 102,022 | 2016/5/30
KB A%E (54) H771E 0. 42 100, 000 100, 162 | 2016/10/28
TAEBF  ASEVRK23AEEEE 1 (6] 0.49 7,000 7,003 | 2016/6 /22
SUREIR AGEERR IS 7 [H] 2.1 80, 000 80,331 | 2016/7 /27
TR AZEPRISAEEEE 3 (A 1.9 1, 000 1,008 | 2016/10/31
TR AZFERRISEES 4 5 1.8 8, 600 8,665 | 2016/10/25
BRI ASVERKISAERE 1 [0 2.1 6, 500 6,525 | 2016/7 /27
FE IR AZEY 3 1A 1.9 9, 000 9,084 | 2016/11/25
KoyW ATEVRISAEELR 1 [0 1.8 23,000 23,182 | 2016/10/31
HFERATHGME  AFEF38E 2.0 5,000 5,003 | 2016/5/25
HEFERATHIGHGE  AZEF39E 1.9 2,000 2,004 | 2016/6 /24
HFEFATHGHITE  AZEEE400] 2.1 8, 000 8,031 | 2016/7 /25
HEERITHIGHGE  AZEFALR 2.0 6, 000 6,032 | 2016/8/25
HEERATHIGMGE  AZEFEA3ME 1.8 4, 000 4,030 | 2016/10/25
HFEFATHIG T E A 44]0] 1.8 100, 000 100,945 | 2016/11/25
BRI AZEEREES 1] 0.38 2, 500 2,504 | 2016/11/25
REARE  ABLERRISHEES 2 7] 1.8 7,500 7,558 | 2016/10/27
AR AZEEE455E] 1.9 1, 000 1,001 | 2016/6 /20
Al RT ASEEE456[E 1.82 16, 000 16,096 | 2016/9/20
HART  AGEERR23FEEL 1 8] 0. 493 90, 000 90,085 | 2016/7 /29
HART  ABEERR23FEE 3 [F] 0. 364 4, 000 4,004 | 2016/9 /29
LR A% (54F) FR2FEES 5 A 0.4 12,900 12,913 2016/9/20
JINEETT - ZABEE28H] 0. 46 4, 570 4,571 2016/6 /20
JIIEETT A% (54F) 4529 0. 36 12, 200 12,211 2016/9/20
JIIETT AZE (54F) #531E] 0.27 2, 000 2,004 | 2017/3/17
e AZE (547 ER234FEH 1[5 0.36 7, 000 7,007 | 2016/9 /28
JRET AR ISR 1 | 1.82 6, 000 6,065 | 2016/12/26
BT AZEERR23EREER 1 [0 0. 36 59, 410 59,527 | 2017/1/27
SN EH AEE 4R 1.8 5, 000 5,053 | 2016/12/26
FEVL IR AFEERSHEEE 1 (8] 1.9 7,200 7,260 | 2016/10/31
BB AZ (54) FR23FES 1\ 0. 37 8, 500 8,511 | 2016/10/31

/N it 1, 888, 780 1, 895, 727
HkES Br< £RE)
AAREE R IRA - GRS BUFMREES 120 2.0 300, 000 300,301 | 2016/5/31




BRI/ A=K RUF -7 K BEMEEI—X)

92K

# i 7 F B & W W B EEAEIT
HES G £/E) % TH TH
AAREHERRA - GRS BUFREES 168 2.0 100, 000 100,408 | 2016/ 7 /28
AARBUOREE S THAE BB 55 34(m1 0. 243 200, 000 200,047 | 2016/6 /20
AABCRR G TS MR E S 27m] 1.98 100, 000 100,680 | 2016/ 9 /20
AAREHERRA - EEREEREES R 13 1.96 100, 000 100, 196 | 2016/ 6 /20
AAREHERRA - GRS W REBE SR 0.16 300, 000 300, 050 | 2016/ 6 /20
MG ASLRIA SRR ES: (54) 9 0. 34 100, 000 100,349 | 2017/4 /28
HHEHER 58 0. 439 140, 000 140,176 | 2016/ 9 /20
A ARBOR SR ARAAE 55201 B 0.471 300, 000 300,526 | 2016/9 /20
AT R ARG S U B R 25 751 0.213 160, 000 160,031 | 2016/ 6 /20
BAVEE R psrtfE IR BAE 3 1R 0. 504 70, 000 70,104 | 2016/ 9 /20
PR R - SISO SR MR RS 10w 1.99 100, 000 100,703 | 2016/ 9 /20
PriERER - SRR SR W ik 460n] 0. 255 430, 000 430,109 | 2016/6 /20

/I #t 2, 400, 000 2,403, 684
SRES
ML FIEET32EWE 0.6 100, 000 100, 023 | 2016/ 5 /27
FTAES FIFET33EE 0.55 300, 000 300,180 | 2016/ 6 /27
PTRES  FIEHT34ENNE 0.55 170, 000 170,167 | 2016/ 7 /27
FTAESR FIfET36[E 5 0.45 300, 000 300,424 | 2016/9 /27
TS FIEHT37ENE 0.45 100, 000 100, 168 | 2016/10/27
FTAES  FIFHEET38[EE 0.45 200, 000 200,471 | 2016/11/25
EAMES FIGHEET32E 5 0.6 100, 000 100, 023 | 2016/ 5 /27
Bk RIS TISE R 0.55 380, 000 380,241 | 2016/6 /27
ERES FISEET34EN S 0.6 50, 000 50,055 | 2016/7 /27
Bk RIS TI5E R 0.45 150, 000 150, 162 | 2016/ 8 /26
ERES FITEET36EIE 0.5 650, 000 651,120 | 2016/9/27
EAMES FIGHEET37EE 0.5 80, 000 80,152 2016/10/27
ERES FISEET39ENE 0.5 300, 000 300,922 | 2016/12/27
Bk RIS T420E R 0.45 200, 000 200,775 | 2017/ 3 /27
LAX s FlfFE58E 0.55 300, 000 300,060 | 2016/ 5 /27
LAX thedss  FlfE250E 0.55 400, 000 400, 257 | 2016/ 6 /27
LAX thedEs  FlfME261E 0.45 300, 000 300,383 | 2016/8/26
LA Z el FfFEE2620E 0.45 100, 000 100,159 | 2016/ 9 /27
LA AR FIfE263]E 0.5 100, 000 100,219 | 2016/10/27
LA E el FIfFEE266[E 0.45 300, 000 300,980 | 2017/1 /27
PSR (345 ZB160[E 0.25 100, 000 100,014 | 2016/ 5 /27
PSR (34F) ZB161HE 0.25 200, 000 200,045 | 2016/ 6 /27
PSR (34) ZB164[E 0.2 200, 000 200,094 | 2016/ 9 /27
PSR RIS (34F) ZF166(H 0.2 100, 000 100, 105 | 2016/11/25

/)N 7t 5, 180, 000 5, 187, 210
TEMES (EOREEAES
HPNFa—R L — MYT  HE26[EREHE FRE FIEA R fT 0. 54 600, 000 600,549 | 2016/ 7 /20
HPNFa—RL— MYT TR E A R RIEA T 0.515 400, 000 400,859 | 2016/10/20
SEFORUF JHYT  F1260m0R5 & L R e RIRAL RFRO 0. 545 100, 000 100,085 | 2016/ 7 /14
ZEFORUTE JOMT  H120m0485 E LA IR € RIEAL KRR 0. 465 100, 000 100,190 | 2016/10/20
ZEFOTUFE JOMT  H145m045 E LA IR € RIB AL KFRO 0.22 100, 000 100,039 | 2016/ 7 /22
hay 7y A A 23 MR E R SR 1.97 100, 000 100, 674 | 2016/ 9 /20
=#UF J V—R F15EHAERRE RNBARHRIT 0. 66 400, 000 401,316 2016/12/14
WA TESL  HeTRIALE MR & FNEAL FER 1.55 100, 000 100,315 | 2016/ 7 /29




BRI/ A=K RUF -7 K BEMEEI—X)

4 i : 92 A _
Fil B\ m & | F O | EEEAR
LEHES (BTREEANESR) % TH TH
HOREHr 230l R E RNBAL RefO 1F 2.07 100, 000 100,203 | 2016/6 /20
/N #t 2, 000, 000 2,004, 234
& it 11, 748, 780 11,770, 868

kI - AR EALATZE) Y #5C,
SOCEIIBUE TIRA L TV S EZHR T,

| EntotniEs
n RIS
% 7 i s *
TH %
PRI PR NI 1,399, 812 6.6

KURIE, 20T 7 RBAAN TV D~ W —T 7 o ROMEFERFICH T 5 FHIAEOEIA,
* BFAOBENAE IEI 0 #C,




PIMCO4Y AR 3—RETF N\ A—)LR- TPk —
J(EUR) ./ J(JPY, Hedged) /J(AUD, Hedged)

20164E2 H 29 H i
(GGHE IR 20154E3 H 1 H ~20164E2 H29H)

@Y 77 ROMHFRAITIR DB T,

% e | oA~ BN OO E R R 7
v w4 | TIRRERTOA N RSB IO ORI (17
- VS| SRS AT T 5 %)

0 RN EETDONA A — LR AR R BIONEOIRAEPE A F B
GGl M2 E— O KAbEZBIREL £,

el

&t

i S

7t th | 7TV T TP =K ST AN A R (A ) U T YR

O S | STy e A RARA R e RV AR R e LT L —

MO RE|KE

L B (U AT & A

. | TIT T TR N s TR e R
E % FEOER AT

*ARRRIRE I IOV T, AF AR AT R O R E A B LTI ZL TRV ET,



PIMCOr 4 <> -A3—RET7 - NS 4—)LRK- TP K

p==4 =LA
A EE
20164F2 A 29 HIZ#& T L7-#1H
(B )
gk
ZIRLEG ERIAEERR) EUR 53,224
BEHE RSN DO/ 4 96
HEUA 1
I 53,321
2R
KALFILE 975
He 1
#HAE 976
MR E IR 52,345
L EHR RS
B A MRS E A RR) 40,601
ATV NT 47 R 4,741
JEIEAR T U ST 147 P bk (22,035)
15m 1,268
EEES TR e 24,575
YRR R MR
BRSO E A RE) (117,499)
P (285)
AT U NT 47 R (8,150)
JEIREE T U ST 47 Bk (8,643)
SMEREFERBLOAE (167)
YR EBL A (134,744)
MR LUK EB R A (110,169)
A ORS RIT X AN E O WA EUR (57,824)
S+ ENF R BIGEBLAE EUR 1,224
BRI PERRAR (BAQ7: T)
] (AUD, Hedged) EUR 759,066
J (EUR) 12,601
J (JPY, Hedged) 48,831
HIRBTE AT H ZRTEH 5K (BN F)
] (AUD, Hedged) 23,481
J (EUR) 339
] (JPY, Hedged) 818
HR1 0 Y70 HiE E M
] (AUD, Hedged) 32.33
J (EUR) 37.13
J (JPY, Hedged) 59.68

KPIMCOT A~ T—BET 2 A oA =)L T 7 ROMIRIIE FEARIT820,498 T — 1,



FENE PE D B

Hellenic Republic
3.930% due 03/20/2016
nooyn—o &t
(Ef§/R{fi EUR 985)

145 - KIRF 2 80.4%

ER1T- &Rk 17.8%

Arrow Global Finance PLC
7.875% due 03/01/2020

Banco Bilbao Vizcaya Argentaria
S.A.

7.000% due 02/19/2019 (a)
Banco Popolare SC

6.000% due 11/05/2020

6.375% due 05/31/2021

Banco Popular Espanol S.A. (a)
8.250% due 04/10/2020

11.500% due 10/10/2018

Banco Santander S.A.

6.250% due 03/12/2019 (a)

Bank of Ireland

10.000% due 12/19/2022
Barclays PLC (a)

7.875% due 09/15/2022

8.000% due 12/15/2020

8.250% due 12/15/2018

Boats Investments Netherlands
BV

11.000% due 03/31/2017 (b)

BPE Financiaciones S.A.
6.873% due 10/22/2020

Cabot Financial Luxembourg S.A.

6.500% due 04/01/2021
10.375% due 10/01/2019
Co-operative Group Holdings
2011 Ltd.

6.875% due 07/08/2020
7.500% due 07/08/2026
Credit Suisse Group AG
6.250% due 12/18/2024 (a)
Danske Bank A/S

5.750% due 04/06/2020 (a)
Deutsche Raststaetten Gruppe IV
GmbH

6.750% due 12/30/2020
Financiere Gaillon 8 SAS
7.000% due 09/30/2019
Garfunkelux Holdco 3 S.A.
8.500% due 11/01/2022
Groupama S.A.

6.298% due 10/22/2017
6.375% due 05/28/2024 (a)
7.875% due 10/27/2039

Heta Asset Resolution AG (c)
4.250% due 10/31/2016

(HA7: T)

EUR

GBP

EUR

GBP
EUR

EUR

GBP

EUR

GBP

EUR

1,000 EUR

500

6,000

2,750
1,400

5,000
5,500

3,000
2,000
1,800

11,000
400

2,000
2,000
400
550
1,750

1,000

2,500

3,750
1,250
1,000

250
4,700
3,650

3,500

A4
(Bifr: F)

I EF IS 89.5%
N> o0—> 0.1%

971
971

655

5,370

2,833
1,440

3,794
5,132

2,606
2,422
1,955
10,065
351
34
2,199
2,341
537
747
2,350
825

2,440

3,964
1,286
1,221

234
3,979
3,708

2,485

PIMCOr 4 <> -A3—RET7 - NS 4—)LRK- TP K

2016472 A 29 H Bi7E
e R4
(HA7: T) (HL: F)

4.375% due 01/24/2017 2,000 1,400
Intesa Sanpaolo SpA
8.375% due 10/14/2019 (a) 1,900 2,077
Investec Bank PLC
9.625% due 02/17/2022 GBP 1,000 1,453
KBC Groep NV
5.625% due 03/19/2019 (a) EUR 6,700 6,357
Lloyds Banking Group PLC (a)
6.375% due 06/27/2020 4,532 4,227
7.000% due 06/27/2019 GBP 1,188 1,425
7.625% due 06/27/2023 5,260 6,308
Lock A/S
7.000% due 08/15/2021 EUR 4,000 4,002
Lock Lower Holding A/S
9.500% due 08/15/2022 4,000 3,910
Mercury Bondco PLC
8.250% due 05/30/2021 (b) 2,400 2,350
Mizzen Bondco Ltd.
7.000% due 05/01/2021 GBP 1,421 1,713
Nationwide Building Society
6.875% due 06/20/2019 (a) 2,000 2,345
Novo Banco S.A.
5.000% due 04/04/2019 EUR 200 150
5.000% due 04/23/2019 700 523
5.000% due 05/14/2019 200 149
5.000% due 05/21/2019 900 673
Nykredit Realkredit A/S
6.250% due 10/26/2020 (a) 2,000 1,940
Old Mutual PLC
6.376% due 03/24/2020 (a) GBP 2,150 2,427
8.000% due 06/03/2021 3,650 4,718
Phones4u Finance PLC
9.500% due 04/01/2018 (c) 1,250 890
Royal Bank of Scotland PLC
5.625% due 09/16/2026 (a) 2,400 2,977
RPG Byty Sro
6.750% due 05/01/2020 EUR 400 414
Societe Generale S.A. (a)
6.750% due 04/07/2021 4,000 3,695
9.375% due 09/04/2019 3,050 3,538
TIG FINCO PLC
8.500% due 03/02/2020 GBP 110 145
8.750% due 04/02/2020 565 614
UBS AG
5.125% due 05/15/2024 $ 3,000 2,744
UniCredit SpA (a)
8.000% due 06/03/2024 3,000 2,181
9.375% due 07/21/2020 EUR 3,200 3,208
Virgin Media Secured Finance
PLC
5.125% due 01/15/2025 GBP 700 833
5.500% due 01/15/2025 2,610 3,163
6.250% due 03/28/2029 5,250 6,451
Worldpay Finance PLC
3.750% due 11/15/2022 EUR 2,400 2,394
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3AB Optique Developpement SAS 7.500% due 11/01/2020 EUR 2,400 2,490
5.625% due 04/15/2019 900 816 Capsugel S.A.
AA Bond Co. Ltd. 7.000% due 05/15/2019 (b) $ 1,500 1,385
5.500% due 07/31/2022 GBP 500 591 Carlson Wagonlit BV
Afren PLC 7.500% due 06/15/2019 EUR 1,500 1,561
6.625% due 12/09/2020 (c) $ 488 3 Cellnex Telecom SAU
15.000% due 04/25/2016 (b) 300 102 3.125% due 07/27/2022 900 869
Agrokor d.d. Cemex S.A.B. de C.V.
9.125% due 02/01/2020 EUR 1,400 1,486 4.750% due 01/11/2022 1,000 896
ALBA Group PLC CeramTec Group GmbH
8.000% due 05/15/2018 3,250 2,842 8.250% due 08/15/2021 6,900 7,340
Albea Beauty Holdings S.A. Cerba European Lab SAS
8.750% due 11/01/2019 3,250 3,445 7.000% due 02/01/2020 3,350 3,467
Aldesa Financial Services S.A. Cerberus Nightingale 1 S.a.r.l.
7.250% due 04/01/2021 3,900 2,707 8.250% due 02/01/2020 1,900 1,875
Algeco Scotsman Global Finance Cirsa Funding Luxembourg S.A.
PLC 5.875% due 05/15/2023 1,400 1,302
9.000% due 10/15/2018 3,230 2,434 CMACGM S.A.
Almirall S.A. 8.750% due 12/15/2018 4,250 3,776
4.625% due 04/01/2021 4,500 4,703 CNH Industrial Finance Europe
Altice Financing S.A. S.A.
5.250% due 02/15/2023 5,100 4,909 2.750% due 03/18/2019 1,000 996
6.500% due 01/15/2022 4,100 4,243 Constellium NV
8.000% due 12/15/2019 1,900 1,989 4.625% due 05/15/2021 1,550 1,252
Altice Finco S.A. 5.750% due 05/15/2024 $ 1,000 704
7.625% due 02/15/2025 $ 200 173 ContourGlobal Power Holdings
9.000% due 06/15/2023 EUR 2,000 2,188 S.A.
Altice Luxembourg S.A. 7.125% due 06/01/2019 500 423
6.250% due 02/15/2025 3,700 3,180 ConvaTec Healthcare E S.A.
7.250% due 05/15/2022 12,200 11,681 10.875% due 12/15/2018 EUR 2,300 2,373
Anglo American Capital PLC Cooperativa Muratori &
2.500% due 04/29/2021 1,650 1,284 Cementisti-CMC di Ravenna SC
2.750% due 06/07/2018 1,350 1,187 7.500% due 08/01/2021 2,700 2,202
Arcelor Mittal Darling Global Finance BV
3.000% due 03/25/2019 700 642 4.750% due 05/30/2022 1,900 1,810
Ardagh Finance Holdings S.A. Debenhams PLC
8.375% due 06/15/2019 (b) 2,207 2,102 5.250% due 07/15/2021 GBP 1,500 1,881
Ardagh Packaging Finance PLC Det Norske Oljeselskap ASA
4.250% due 01/15/2022 4,900 4,846 10.250% due 05/27/2022 $ 1,000 748
9.250% due 10/15/2020 5,600 5,824 Douglas GmbH
Argiva Broadcast Finance PLC 6.250% due 07/15/2022 EUR 1,900 1,955
9.500% due 03/31/2020 GBP 1,400 1,922 Dufry Finance S.C.A.
Auris Luxembourg Il S.A. 4.500% due 07/15/2022 1,000 1,024
8.000% due 01/15/2023 EUR 1,500 1,615 4.500% due 08/01/2023 500 508
Avis Budget Finance PLC EC Finance PLC
6.000% due 03/01/2021 1,800 1,807 5.125% due 07/15/2021 750 777
Axalta Coating Systems U.S. Edcon Ltd.
Holdings, Inc. 9.500% due 03/01/2018 1,000 480
5.750% due 02/01/2021 500 518 Empark Funding S.A.
Bakkavor Finance 2 PLC 6.750% due 12/15/2019 500 528
8.750% due 06/15/2020 GBP 1,000 1,356 Entertainment One Ltd.
Ball Corp. 6.875% due 12/15/2022 GBP 1,000 1,238
3.500% due 12/15/2020 EUR 900 931 Financiere Quick SAS
BIBBY Offshore Services PLC 4.606% due 04/15/2019 EUR 2,455 1,951
7.500% due 06/15/2021 GBP 1,700 1,385 7.356% due 10/15/2019 1,871 1,385
Bilbao Luxembourg S.A. Gala Electric Casinos PLC
10.500% due 12/01/2018 (b) EUR 1,128 953 11.500% due 06/01/2019 GBP 1,273 1,710
Brakes Capital Galapagos Holding S.A.
7.125% due 12/15/2018 GBP 2,250 3,006 7.000% due 06/15/2022 EUR 4,250 3,562

Cable Communications Systems
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5.375% due 06/15/2021 2,000 1,848 Kloeckner Pentaplast of America,
Gates Global LLC Inc.
5.750% due 07/15/2022 4,000 2,940 7.125% due 11/01/2020 3,800 3,819
GCL Holdings S.C.A. KraussMaffei Group GmbH
9.375% due 04/15/2018 4,100 4,224 8.750% due 12/15/2020 2,160 2,300
GCS Holdco Finance | S.A. Labeyrie Fine Foods SAS
6.500% due 11/15/2018 1,500 1,547 5.625% due 03/15/2021 2,750 2,844
Geo Debt Finance S.C.A. LGE HoldCo VI BV
7.500% due 08/01/2018 250 228 7.125% due 05/15/2024 7,150 7,709
Geo Travel Finance S.C.A. Lion
10.375% due 05/01/2019 369 314 7.875% due 04/15/2019 2,000 1,560
GHD Bondco PLC Loxam SAS
7.000% due 04/15/2020 GBP 750 835 4.875% due 07/23/2021 1,500 1,530
Greif Nevada Holdings, Inc. SCS 7.000% due 07/23/2022 3,000 3,025
7.375% due 07/15/2021 EUR 2,730 3,115 LSF9 Balta Issuer S.A.
HeidelbergCement Finance 7.750% due 09/15/2022 1,500 1,625
Luxembourg S.A. Manutencoop Facility
3.250% due 10/21/2021 1,000 1,054 Management SpA
5.625% due 01/04/2018 34 37 8.500% due 08/01/2020 1,000 627
7.500% due 04/03/2020 50 60 Marcolin SpA
Heidelberger Druckmaschinen 8.500% due 11/15/2019 1,850 1,801
AG Matalan Finance PLC
8.000% due 05/15/2022 1,750 1,628 6.875% due 06/01/2019 GBP 1,000 1,069
9.250% due 04/15/2018 968 987 Matterhorn Telecom Holding S.A.
Hema Bondco | BV 4.875% due 05/01/2023 EUR 100 82
6.250% due 06/15/2019 500 331 Matterhorn Telecom S.A.
Horizon Holdings | SASU 3.625% due 05/01/2022 CHF 1,000 794
7.250% due 08/01/2023 600 614 3.875% due 05/01/2022 EUR 2,900 2,552
Horizon Holdings Il SASU Monitchem HoldCo 2 S.A.
5.125% due 08/01/2022 1,500 1,536 6.875% due 06/15/2022 5,900 4,860
Huntsman International LLC Monitchem HoldCo 3 S.A.
5.125% due 04/15/2021 800 728 5.250% due 06/15/2021 2,500 2,387
Iceland Bondco PLC Moy Park Bondco PLC
6.250% due 07/15/2021 GBP 950 1,051 6.250% due 05/29/2021 GBP 1,900 2,366
6.750% due 07/15/2024 1,000 1,094 New Look Secured Issuer PLC
IDH Finance PLC 6.500% due 07/01/2022 1,900 2,387
6.000% due 12/01/2018 250 318 Novacap International SAS
Iglo Foods Bondco PLC 4.840% due 05/01/2019 EUR 1,000 988
4.372% due 06/15/2020 EUR 600 589 Novafives SAS
IMS Health, Inc. 4.500% due 06/30/2021 2,000 1,618
4.125% due 04/01/2023 2,500 2,390 Novasep Holding SAS
Ineos Finance PLC 8.000% due 12/15/2016 $ 4,708 4,235
4.000% due 05/01/2023 1,850 1,735 Numericable-SFR S.A.
INEOS Group Holdings S.A. 5.375% due 05/15/2022 EUR 8,700 8,730
5.750% due 02/15/2019 3,100 3,052 5.625% due 05/15/2024 10,500 10,408
6.500% due 08/15/2018 4,850 4,888 Oberthur Technologies Holding
Infor U.S,, Inc. SAS
5.750% due 05/15/2022 1,900 1,458 9.250% due 04/30/2020 1,500 1,560
International Game Technology Obrascon Huarte Lain S.A.
PLC 4.750% due 03/15/2022 850 650
4.750% due 02/15/2023 1,100 1,051 Ol European Group BV
Intralot Capital Luxembourg S.A. 6.750% due 09/15/2020 860 978
6.000% due 05/15/2021 1,000 873 Paroc Group Oy
Jarden Corp. 6.250% due 05/15/2020 3,000 2,799
3.750% due 10/01/2021 2,250 2,324 Paternoster Holding Il GmbH
Kerneos Corporate SAS 8.500% due 02/15/2023 5,000 4,573
5.750% due 03/01/2021 1,500 1,420 Pendragon PLC
Keystone Financing PLC 6.875% due 05/01/2020 GBP 500 670
9.500% due 10/15/2019 GBP 2,400 3,094 Perstorp Holding AB
Kirk Beauty One GmbH 9.000% due 05/15/2017 EUR 2,950 2,850
8.750% due 07/15/2023 EUR 1,500 1,478 Pfleiderer GmbH
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7.875% due 08/01/2019 5,500 5,644 5.869% due 06/03/2024 (a) EUR 1,000 955
Phoenix PIB Dutch Finance BV Swissport Investments S.A.
3.125% due 05/27/2020 1,000 1,033 6.750% due 12/15/2021 500 516
Phosphorus Holdco PLC Synlab Bondco PLC
10.000% due 04/01/2019 (c) GBP 1,500 115 6.250% due 07/01/2022 900 920
Pizzaexpress Financing 1 PLC Synlab Unsecured Bondco PLC
8.625% due 08/01/2022 2,000 2,576 8.250% due 07/01/2023 1,000 963
Pizzaexpress Financing 2 PLC TeamSystem Holding SpA
6.625% due 08/01/2021 2,900 3,765 7.375% due 05/15/2020 3,500 3,636
Play Finance 1 S.A. Techem Energy Metering Service
6.500% due 08/01/2019 EUR 3,250 3,351 GmbH
Play Finance 2 S.A. 7.875% due 10/01/2020 1,250 1,336
5.250% due 02/01/2019 2,150 2,205 Telenet Finance V Luxembourg
PortAventura Entertainment S.C.A.
Barcelona BV 6.250% due 08/15/2022 4,400 4,680
7.250% due 12/01/2020 5,250 5,302 Telenet Finance VI Luxembourg
Premier Foods Finance PLC S.C.A.
6.500% due 03/15/2021 GBP 2,400 2,811 4.875% due 07/15/2027 1,000 941
ProGroup AG TES Finance PLC
5.125% due 05/01/2022 EUR 1,400 1,441 6.750% due 07/15/2020 GBP 1,500 1,664
PSPC Escrow Corp. THOM Europe SAS
6.000% due 02/01/2023 4,250 3,216 7.375% due 07/15/2019 EUR 1,150 1,190
R&R Ice Cream PLC Thomas Cook Finance PLC
4.750% due 05/15/2020 1,000 1,020 7.750% due 06/15/2020 2,000 2,014
5.500% due 05/15/2020 GBP 3,000 3,905 Thomas Cook Group PLC
R&R Pik PLC 7.750% due 06/22/2017 GBP 1,850 2,439
9.250% due 05/15/2018 (b) EUR 1,500 1,509 TMF Group Holding BV
Rexam PLC 9.875% due 12/01/2019 EUR 2,100 2,247
6.750% due 06/29/2067 100 99 Trinseo Materials Operating SCA
Reynolds Group Issuer, Inc. 6.375% due 05/01/2022 3,750 3,572
8.500% due 05/15/2018 $ 150 138 Trionista Holdco GmbH
Rhino Bondco Spa 5.000% due 04/30/2020 1,000 1,030
7.250% due 11/15/2020 EUR 2,900 3,096 Trionista TopCo GmbH
Safari Holding Verwaltungs 6.875% due 04/30/2021 3,000 3,148
GmbH TUIAG
8.250% due 02/15/2021 4,256 4,439 4.500% due 10/01/2019 1,900 1,963
Sappi Papier Holding GmbH Tullow Oil PLC
3.375% due 04/01/2022 1,500 1,436 6.000% due 11/01/2020 $ 1,000 598
Schaeffler Finance BV 6.250% due 04/15/2022 2,000 1,132
2.750% due 05/15/2019 500 504 Unitymedia GmbH
3.250% due 05/15/2019 3,000 3,029 3.750% due 01/15/2027 EUR 5,700 4,882
3.250% due 05/15/2025 5,800 5,514 Unitymedia Hessen GmbH & Co.
3.500% due 05/15/2022 2,000 2,002 4.000% due 01/15/2025 2,500 2,403
Schaeffler Holding Finance BV (b) 4.625% due 02/15/2026 1,900 1,886
5.750% due 11/15/2021 2,000 2,104 5.125% due 01/21/2023 810 849
6.875% due 08/15/2018 3,900 4,023 5.500% due 09/15/2022 243 257
SGD Group SAS 5.750% due 01/15/2023 162 171
5.625% due 05/15/2019 1,150 1,129 6.250% due 01/15/2029 2,000 2,127
SIG Combibloc Holdings SCA UPC Holding BV
7.750% due 02/15/2023 5,500 5,687 6.375% due 09/15/2022 5,650 5,975
Sisal Group SpA 6.750% due 03/15/2023 CHF 950 932
7.250% due 09/30/2017 750 732 6.750% due 03/15/2023 EUR 4,550 4,846
Smurfit Kappa Acquisitions UPCB Finance IV Ltd.
3.250% due 06/01/2021 1,750 1,823 4.000% due 01/15/2027 3,400 3,158
SoftBank Group Corp. Valeant Pharmaceuticals
4.000% due 07/30/2022 450 445 International, Inc.
4.750% due 07/30/2025 3,000 2,838 4.500% due 05/15/2023 8,800 7,090
5.250% due 07/30/2027 1,000 916 Verisure Holding AB
Soho House Bond Ltd. 6.000% due 11/01/2022 2,350 2,421
9.125% due 10/01/2018 GBP 100 131 Vougeot Bidco PLC
Solvay Finance S.A. 7.875% due 07/15/2020 GBP 1,800 2,372
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Voyage Care Bondco PLC Virgin Media Finance PLC
6.500% due 08/01/2018 3,600 4525  4.500% due 01/15/2025 2,900 2,668
VWR Funding, Inc. 6.375% due 10/15/2024 GBP 4,900 6,175
4.625% due 04/15/2022 EUR 4,150 3,879 7.000% due 04/15/2023 1,000 1,308
Wind Acquisition Finance S.A. 59,575
3.856% due 07/15/2020 1,000 951
4.000% due 07/15/2020 9,000 8741 MK-BEEBAH 659,255
7.000% due 04/23/2021 6,750 6,446 (IAFEE EUR 691,030)
ZF North America Capital, Inc.
2750% due 0412712023 3900 3661
Ziggo Bond Finance BV Spain Government Bond
4.625% due 01/15/2025 6,500 6,124 3.800% due 01/31/2017 EUR 32,070 33,204
Ziggo Secured Finance BV 4.250% due 10/31/2016 2,890 2,973
ngol% ﬁufd91/1 2/2225 3,900 3678 FuL Akt 36177
obele Holding Sp =
7.875% due 02/01/2018 1,550 1540 (MG EUR 36,166)
453,313 P
E5eit3 0.1%
Royal Bank of Scotland Group
azprom OAO Via Gaz Capital PLC
g-\%gy S0 03/20/2020 5900 s7a0  1092%due 09129/2017 (a) 5,000 500
. o y y = O
3.600% due 02/26/2021 3,000 2,849 gﬁﬂgﬁ;gm 492) 500
3.700% due 07/25/2018 1,000 1,000
4.364% due 03/21/2025 2,000 1,906 ———
5.338% due 09/25/2020 GBP 2,000 2,454 (B )
5.999% due 01/23/2021 $ 1,000 <y S — :
EHERES 4.5%
Koninklijke KPN NV : 4200
6.875% due 03/14/2073 GBP 750 966 :
OTE PLC S
3.500% due 07/09/2020 EUR 3,000 2,667
7 875% due 02/07/2018 636 paa  (0.059%) due 08/19/2016 EUR 110 110
Petrobras Global Finance BV (0.027%) due 10/14/2016 5,470 5473
2 750% due 01/15/2018 2.400 2040 (0017%) due 11/18/2016 (d) 9,440 9,445
3.250% du 04/01/2019 2850 2175  (0.010%) due 01/20/2017 (d) 9,460 9,465
3.750% due 01/14/2021 2,000 1,405 24,493
4.250% due 10/02/2023 1,000 668 _
4.750% due 01/14/2025 1,000 669
4.875% due 03/07/2018 3,000 2,630  ANZ National Bank
5.375% due 10/01/2029 GBP 1,400 1,040  0.150% due 03/01/2016 $ 123 13
5.875% due 03/07/2022 EUR 1,100 813 o
6.250% due 12/14/2026 GBP 2,100 1,704  Bank of Tokyo-Mitsubishi UFJ
6.625% due 01/16/2034 750 584  Ltd.
Portugal Telecom International (0.130%) due 03/01/2016 ¥ 40 0
Finance BY 0.150% due 03/01/2016 $ 62 57
4.625% due 05/08/2020 EUR 2,500 654 )
Public Power Corporation Brown Brothers Harriman & Co.
Finance PLC (1.000%) due 03/01/2016 CHF 1 1
4.750% due 05/01/2017 250 204  (0.310%) due 03/01/2016 EUR 19 19
Telecom Italia Finance S.A. (0.130%) due 03/01/2016 ¥ 1 0
7.750% due 01/24/2033 2,500 3,062 -
Telecom ltalia SpA Citibank N.A.
3.250% due 01/16/2023 1,150 1,145  0.150% due 03/01/2016 $ 124 114
3.625% due 01/19/2024 150 149 o
5.250% due 03/17/2055 1,800 1,774  Credit Suisse AG
5.875% due 05/19/2023 GBP 400 540  (1.000%) due 03/01/2016 CHF " 10
6.375% due 06/24/2019 2,500 3,431
Telefonica Europe BV (a) Deutsche Bank AG
5.000% due 03/31/2020 EUR 1,000 952 (0.310%) due 03/01/2016 EUR 3,322 3,322
5.875% due 03/31/2024 4,800 4,498
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DnB NORBank ASA BEERE 9.7%
0.150% due 03/01/2016 $ 96 89  [BTEIVCEWIA
PIMCO Euro Short Maturity
JPMorgan Chase & Co. Source ETF
0.150% due 03/01/2016 141 130 781,380 79,466
Sumit Miteui Banking C R EEEH 79,466
umitomo Mitsui Banking Corp. =
(0.310%) due 03/01/2016 EUR 4,680 4,680 (AIRAE EUR 79,419)
(0.130%) due 03/01/2016 ¥ 49 1T mELRAsH 79,466
8,536 (ER#8R{f EUR 79,419)
HEMERaE 37229  pEAESAE 99.2% EUR 813,508
(MFRE EUR 37,219) ({3 E{E EUR 845,311)
BRRAMIEHFEH 89.5% EUR 734,132  &m5FUNT«+IES 3.1% 25,775
(Bf8Rfli EUR 765,892) (MBRMELIETILI7 L EUR
4,730)
EFDMDEESLUVEAR (2.3%) (18,875)
$IRE 100.0% EUR 820,498
(a) KAE: ERHD B (ZATH5E) EREDEEBTHD,
(b) RIMLL DEHLE
(c) HAHIMMIHE. BHEFBITRECHD.
d) 79— RUEMEFHENTHS,
@ il RATRESR
20164£2 H 29 A BL{E
BN T
) ) MG PEICEDD
FATIR J—R ik 39 H NG aEl A5 A i OE &
Afren PLC 15.000% 04/25/2016  04/30/2015 EUR 258 EUR 102 0.01%
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201642 A 29 H HE
BT
EINEYS LARES | VIREGG AR
(i S illi k) (i ftit%) NI

RYL (0.150%) 02/29/2016 03/01/2016 EUR

LRmEI &

4,200

Brenntag Finance BV 5.500% due
07/19/2018

EUR (4,209) EUR 4,200 EUR 4,200

EUR (4,209) EUR 4,200 EUR 4,200

Q@ N\ —R - LAREL
AL T
B 4 i N BF & A H A & NFH US— R LRI NTAR DAL A
BRC (5.000%) 02/01/2016 N/A EUR (416) EUR (414)
CFR (5.000%) 02/11/2016 N/A (2,190) (2,184)
CFR (5.750%) 02/23/2016 N/A (604) (604)
JML (6.000%) 01/29/2016 N/A (311) (309)
YN—R-LRmE| &5 EUR (3,511)
@ RHEALL THFHLEIE D E
AT
AT A
% A YB LS 30HLLF 31H-90H 90 A 8 (=il
1J/N—X-LRELE|
Non - U.S. Corporate Debt EUR EUR 0 EUR 0 EUR (3,511) EUR (3,511)
Y3"—R-LRERBI &/ EUR EUR 0 EUR 0 EUR (3,511) EUR (3,511)
O EG&T VT 47 5 bh
20164F2 A 29 B Bi{E
@ S H)
BT T AR RS
o . REB ‘ LB AL
E24idl REH 2R FEAMAE AR BRE Al
Euro-Bobl 5-Year Note June Futures Long 06/2016 197 EUR 37 EUR 38 EUR 0
Euro-Bund 10-Year Bond June Futures Long 06/2016 89 5 5 0
Euro-Schatz 2-Year Note June Futures Short 06/2016 953 2 1 0
SR ER EUR 44 EUR 44 EUR (]
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iTraxx Europe Crossover Series 20  5.000%  12/20/2018 EUR 43,300 EUR 3,312 EUR (1,078) 337 EUR 0
iTraxx Europe Crossover Series 21 5.000%  06/20/2019 34,417 2,743 (809) 350 0
ADYTRHEEH EUR 6,055 EUR (1,887) EUR 687 EUR 0
OJEFABR T VT 17 F
2016452 A 29 H BI{E
@ /M E AR eI LK
AL T
REBHmE AR
5 F R A ZEwE s E B Al
BOA 03/2016 EUR 3,339 CHF 3,671 EUR 53 EUR 0
BOA 03/2016 1,310 JPY 161,900 10 0
BOA 03/2016 GBP 77 EUR 101 2 0
BOA 04/2016 JPY 161,900 1,311 0 (10)
BPS 05/2016 EUR 920 JPY 116,500 29 0
BPS 05/2016 $ 391 EUR 349 0 (10)
CBK 03/2016 GBP 1,069 1,410 39 0
CBK 03/2016 $ 187 JPY 21,346 3 (1)
CBK 05/2016 EUR 1,383 $ 1,569 57 0
CBK 05/2016 $ 1,992 EUR 1,755 0 (74)
GLM 03/2016 GBP 1,878 2,461 52 0
GLM 05/2016 EUR 6,002 $ 6,674 127 0
GLM 05/2016 $ 2,035 EUR 1,811 0 (58)
HUS 05/2016 26,368 23,499 0 (713)
JPM 03/2016 EUR 1,507 GBP 1,175 0 (1)
JPM 03/2016 GBP 3,199 EUR 4,192 91 (1)
MSB 03/2016 15,852 20,130 3 (205)
MSB 03/2016 JPY 161,900 1,259 0 (61)
MSB 04/2016 EUR 19,978 GBP 15,749 203 0
MSB 05/2016 $ 847 EUR 746 0 (31)
RBC 03/2016 782 JPY 88,287 0 0
RBC 03/2016 535 60,293 7 (8)
SCX 03/2016 EUR 30,207 GBP 22,990 0 (720)
SCX 04/2016 GBP 73 EUR 93 0 (1)
UAG 03/2016 CHF 5,601 5,056 0 (120)
UAG 03/2016 EUR 1,277 GBP 1,004 1" 0
UAG 03/2016 GBP 2,652 EUR 3,421 20 0
UAG 05/2016 EUR 1,003 $ 1,124 30 0
EUR 737 EUR (2,014)
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AZD 03/2016 AUD 379,499 $ 272,101 EUR 3,656 EUR (2,596)
AZD 03/2016 $ 215,910 AUD 310,951 5,694 0

AZD 03/2016 154,602 EUR 141,993 0 (294)
AZD 04/2016 EUR 141,993 $ 154,751 282 0

AZD 04/2016 $ 271,693 AUD 379,499 1,793 (2,780)
BOA 03/2016 AUD 1,006 EUR 653 0 (8)
BOA 03/2016 323,206 $ 231,577 3,064 (2,395)
BOA 03/2016 EUR 2,918 GBP 2,278 13 (10)
BOA 03/2016 201,002 $ 219,240 774 0

BOA 03/2016 $ 219,805 AUD 311,111 2,937 (723)
BOA 03/2016 271,956 EUR 247,009 0 (3,285)
BOA 04/2016 AUD 13,985 9,170 2 0

BOA 04/2016 EUR 3,684 GBP 2,875 0 0

BOA 04/2016 247,009 $ 272,212 3,257 0

BOA 04/2016 $ 231,230 AUD 323,206 363 (1,056)
CBK 03/2016 AUD 23,978 EUR 15,640 0 (122)
CBK 03/2016 263 $ 188 1 (1)
CBK 03/2016 EUR 11,011 GBP 8,375 0 (269)
CBK 03/2016 GBP 25 EUR 32 0 0

CBK 03/2016 $ 18,055 AUD 25,563 241 (54)
CBK 03/2016 153 140 0 (1)
CBK 03/2016 35 GBP 25 0 0

DuUB 03/2016 AUD 818 EUR 523 0 (15)
GLM 03/2016 92,457 60,183 0 (594)
GLM 03/2016 EUR 5,767 AUD 9,068 194 0

GLM 03/2016 175 GBP 136 0 0

GLM 03/2016 111,985 $ 122,149 433 0

GLM 03/2016 GBP 113,790 163,170 4,462 (235)
HUS 03/2016 AUD 6,525 EUR 4,100 0 (189)
HUS 03/2016 EUR 304 GBP 234 0 4)
HUS 03/2016 $ 109,318 EUR 99,219 0 (1,391)
HUS 03/2016 159,082 GBP 113,790 2,109 (2,573)
HUS 04/2016 EUR 97,534 $ 107,535 1,331 0

HUS 04/2016 GBP 113,790 159,099 1,925 (1,464)
JPM 03/2016 AUD 5,987 EUR 3,833 0 (102)
JPM 03/2016 223,630 $ 159,573 820 (962)
JPM 03/2016 EUR 3,559 GBP 2,758 1 (23)
JPM 03/2016 12 $ 13 0 0

JPM 03/2016 GBP 7 EUR 9 0 0

JPM 04/2016 $ 159,334 AUD 223,630 124 0

MSB 03/2016 EUR 161 GBP 126 0 0

MSB 03/2016 GBP 14,519 EUR 18,433 0 (189)
MSB 03/2016 $ 224 AUD 317 3 1)
MSB 03/2016 231,903 EUR 211,632 0 (1,898)
MSB 04/2016 EUR 18,433 GBP 14,531 187 0

MSB 04/2016 211,632 $ 232,126 1,879 0
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NAB 03/2016 AUD 390,834 281,947 3,940 (1,368)
NAB 03/2016 $ 250,213 AUD 358,806 5,581 0
NAB 04/2016 281,527 390,834 1,143 (3,741)
RBC 03/2016 AUD 1,043 $ 745 4 (4)
RBC 03/2016 $ 604 EUR 556 0 0
RBC 03/2016 138 GBP 99 0 0
RBC 04/2016 1,891 EUR 1,739 0 0
SCX 03/2016 AUD 27,615 17,351 0 (802)
SCX 03/2016 EUR 100,851 AUD 154,334 601 0
SCX 03/2016 95 GBP 74 0 0
SCX 03/2016 66 $ 75 3 0
SCX 03/2016 GBP 325 EUR 418 2 0
SCX 03/2016 $ 217,925 AUD 310,420 3,758 (267)
SCX 04/2016 AUD 151,702 EUR 98,941 0 (516)
SOG 03/2016 6,975 4,385 0 (200)
SOG 03/2016 EUR 637 GBP 495 0 2)
TOR 03/2016 200,091 $ 217,168 0 (222)
UAG 03/2016 50 AUD 77 1 0
UAG 03/2016 172 263 1 0
UAG 03/2016 201,859 $ 218,866 0 (427)
UAG 03/2016 $ 16,631 EUR 15,262 2 (46)
UAG 04/2016 AUD 513 334 0 (2)

EUR 50,481 EUR (30,831)

@) (JPY, Hedged) DA E 2B Fe LK

SR At 2

Gl ER {stas P o HPE AR

AZD 03/2016 JPY 2,033,679 $ 18,016 EUR 92 EUR (93)
AZD 03/2016 $ 6,327 EUR 5,811 0 (12)
AZD 04/2016 EUR 5,811 $ 6,334 1 0

AZD 04/2016 $ 18,037 JPY 2,033,679 247 (245)
BOA 03/2016 EUR 186 GBP 145 1 (1)
BOA 03/2016 7,847 JPY 969,546 58 0

BOA 03/2016 80 $ 87 0 0

BOA 03/2016 GBP 7,288 10,389 243 (29)
BOA 03/2016 JPY 4,339 EUR 33 0 2)
BOA 03/2016 1,972,465 $ 17,596 230 (119)
BOA 03/2016 $ 17,748 EUR 16,120 0 (214)
BOA 03/2016 13,762 JPY 1,635,878 673 0

BOA 04/2016 EUR 244 GBP 190 0 0

BOA 04/2016 16,097 $ 17,739 212 0

BOA 04/2016 JPY 1,050,853 EUR 8,512 0 (57)
BOA 04/2016 $ 17,617 JPY 1,972,465 0 (111)
BPS 03/2016 EUR 82 10,668 5 0

CBK 03/2016 1,244 GBP 946 0 (31)
CBK 03/2016 195 $ 216 4 0
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CBK 03/2016 1 1 0 0
CBK 03/2016 JPY 106,114  EUR 810 0 (55)
CBK 03/2016 2,026,112 $ 17,946 251 (255)
CBK 03/2016 $ 1 JPY 154 0 0
CBK 04/2016 17,967 2,026,112 226 (222)
DUB 03/2016 EUR 7,254 $ 7,922 37 0
GLM 03/2016 12,779 13,943 53 0
GLM 04/2016 27  GBP 22 0 0
HUS 03/2016 58 45 0 1)
HUS 03/2016 35 JPY 4,425 1 0
HUS 03/2016 $ 10,559  EUR 9,586 0 (132)
HUS 04/2016 EUR 26  GBP 20 0 0
HUS 04/2016 9,586 $ 10,569 131 0
JPM 03/2016 52  GBP 40 0 0
JPM 03/2016 2,005 JPY 264,378 150 0
JPM 03/2016 837 $ 950 38 0
JPM 03/2016 JPY 186,197  EUR 1,460 0 (59)
JPM 03/2016 $ 154 141 0 0
JPM 03/2016 461 412 0 (12)
JPM 03/2016 15,943 JPY 1,884,007 697 9)
JPM 04/2016 EUR 141 $ 154 1 0
MSB 03/2016 1 JPY 121 0 0
MSB 03/2016 GBP 1,035  EUR 1,314 0 (14)
MSB 03/2016 JPY 950,126 7,387 0 (360)
MSB 03/2016 $ 14,948 13,635 0 (122)
MSB 04/2016 EUR 1,314  GBP 1,036 14 0
MSB 04/2016 13,635 $ 14,962 121 0
MSB 04/2016 $ 70 EUR 63 0 1)
NAB 03/2016 13,878 JPY 1,635,559 603 (40)
RBC 03/2016 JPY 4,163 $ 37 0 0
RBC 03/2016 17,213 153 2 )
RBC 03/2016 $ 30 EUR 28 0 0
RBC 03/2016 7  GBP 5 0 0
scX 03/2016 EUR 25 19 0 0
scX 03/2016 372 JPY 47,251 13 0
scX 03/2016 140 17,213 1 0
scX 03/2016 GBP 224  EUR 297 9 0
scX 03/2016 JPY 49613 389 0 (15)
SCX 03/2016 229,832 $ 2,036 11 (1)
SCX 03/2016 $ 1,106  EUR 982 0 (35)
SCX 03/2016 10,142  GBP 7,288 23 (10)
SCX 03/2016 15,965 JPY 1,889,158 710 0
scX 04/2016 GBP 7,288 $ 10,143 124 (137)
SCX 04/2016 JPY 35095  EUR 283 0 3)
scX 04/2016 $ 2,038 JPY 229,832 28 (28)
SOG 03/2016 EUR 46  GBP 36 0 0
TOR 03/2016 12,732 $ 13,819 0 (14)
UAG 03/2016 13,033 14,137 6 (27)
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R FEHFHI R4S
GRS R ZEEE ZHuEE HIE fatg
UAG 03/2016 $ 395 EUR 362 0 (1)
UAG 04/2016 JPY 10,093 82 0 (1)
EUR 5,026 EUR (2,480)
NEESLELZNER EUR 56,244 EUR  (35,325)
O
@ <UL
Y — o N
IV NT T A NIRRT T (ffE - TV A G E) — B
B T
s . X . 2016/2/298 8D o e REHR ATy 7 REI Rl
s SIS et N Tgmazvor  BERK VRO i " we Al
CBK  Financiere Quick SAS (5.0009) 03/20/2020 10.848% EUR 2,000 EUR 370 EUR (3) EUR 367 EUR 0
Y — o N
IV NT T ANIAT T (1 Y TV AR - HUG(R) — 58D
15| o % . 2016/2/29F 8D e TUTAKEHE  ARFEBL ATy 7 Rl
ik BIRiS I T e L T
BPS  Unitymedia KabelBW GmbH 5.000% 12/20/2020 2.646% EUR 3,500 EUR 224 EUR 183 EUR 407 EUR 0
BRC Altice Finco S.A. 5.000% 06/20/2019 4.142% 1,400 25 26 51 0
BRC Hanson Ltd. 1.000% 09/20/2016 0.156%  §$ 3,500 53 (31) 22 0
BRC  Telecom ltalia SpA 1.000 % 12/20/2021 2.966% EUR 4,200 (656) 229 0 (427)
BRC  Unitymedia KabelBW GmbH 5.000% 12/20/2020 2.646% 2,100 115 129 244 0
BRC UPC Holding BV 5.000% 12/20/2020 3.172% 3,000 81 194 275 0
CBK  Brazil Government International Bond 1.000 % 03/20/2016 0.556% $ 4,900 (28) 38 10 0
CBK  Mexico Government International Bond 1.000 % 03/20/2016 0.385% 4,900 (18) 29 1 0
CBK Play Finance 1 S.A. 5.000% 06/20/2019 1.993% EUR 4,000 21 218 429 0
CBK  Schaeffler Finance BV 5.000% 12/20/2020 2.804% 3,000 527 (202) 325 0
CBK  TVN Finance Corporation Ill AB 5.000% 06/20/2019 0.540% 4,000 240 393 633 0
CBK  Wind Acquisition Finance S.A. 5.000% 06/20/2019 4.023% 2,000 98 (18) 80 0
FBF  HeidelbergCement Finance Luxembourg S.A.  5.000% 06/20/2019 1.665% 3,000 525 (170) 355 0
FBF  HeidelbergCement Finance Luxembourg S.A.  5.000% 06/20/2021 2.318% 5,000 949 (229) 720 0
FBF  Lock Lower Holding A/S 5.000% 12/20/2019 5.568% 2,000 (165) 147 0 (18)
FBF  Techem GmbH 5.000% 09/20/2019 1.175% 3,000 334 101 435 0
FBF  Thyssenkrupp AG 1.000 % 09/20/2018 2.524% 500 (40) 22 0 (18)
GST  Altice Finco S.A. 5.000% 06/20/2019 4.142% 3,600 68 63 131 0
GST  Tesco PLC 1.000% 12/20/2020 3.142% 2,000 (71) (15) 0 (186)
GST TUIAG 5.000% 09/20/2018 0.929% 750 74 12 86 0
GST  Unitymedia KabelBW GmbH 5.000% 12/20/2020 2.646% 2,000 123 109 232 0
GST  Virgin Media Finance PLC 5.000% 12/20/2020 3.119% 4,000 230 145 375 0
HUS HeidelbergCement Finance Luxembourg S.A. ~ 5.000 % 06/20/2019 1.665% 2,000 348 (111) 237 0
HUS Russia Government International Bond 1.000% 03/20/2016 0.986% $ 3,500 (35) 42 7 0
JPM  Telecom ltalia SpA 1.000% 12/20/2018 1.882% EUR 4,000 (304) 214 0 (90)
JPM  Unitymedia KabelBW GmbH 5.000% 06/20/2019 2.106% 2,500 276 (18) 258 0
MYC  Fiat Industrial SpA 5.000% 09/20/2018 3.085% 3,000 367 (196) 171 0
MYC  Finmeccanica Finance S.A. 5.000% 09/20/2020 2.790% 4,000 708 (289) 419 0
MYC  Joint Stock Company Russian Railways 1.000% 03/20/2016 2.379% $ 3,600 (5) 9 4 0
MYC  Portugal Telecom International Finance BV 5.000% 12/20/2018 171.251% EUR 2,000 206 (1,626) 0 (1,420)
EUR 4,360 EUR (602) EUR 5,917 EUR (2,159)
A)yTRKEH EUR 4730 EUR (605) EUR 6,284 EUR (2,159)
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44 Wi ] 3 _ x _

F O W & B Mh & | EESE AR

IS % +M +M
EREMRES  Fo41(a] — 500, 000 499,999 | 2015/9/28
EHAHIRES: 55420 — 200, 000 199,999 | 2015/10/5
E A HIRES:  55546[] — 100, 000 99,999 | 2015/10/19
EREMRES  #547(0] — 300, 000 299,999 | 2015/10/26
EH A HIRES:  55548[a] — 30, 000 29,999 | 2015/11/2
EEE S FIE (24) %3330 0.1 50, 000 50,009 | 2015/10/15

/N B 1, 180, 000 1, 180, 008
A EEES
WAL AFEF625(] 1.41 200, 000 200,218 | 2015/9/18
AWEE  ASEERRITHES 6 [6] 1.4 105, 100 105,142 | 2015/8 /31
bWl AZEER T E S 12[0] 1.6 50, 000 50,365 | 2016/ 2 /24
NI B 1360 1.5 90, 000 90,421 | 2015/12/28
KBF  AZEE284[H] 1.6 300, 000 301,207 | 2015/11/27
Se IR ABEERISHEES 7 (5] 2.1 80, 000 81,503 | 2016/ 7 /27
FBE ARSI 1 [0 2.1 6, 500 6,617 | 2016/7 /27
HERITHSHITE A1 1.5 50, 000 50,123 | 2015/10/23
HFERAT G HTE  AZEE 320 1.6 100, 000 100,391 | 2015/11/25
HFERAT G HTE  AZEE 34l 1.4 200, 000 201,130 | 2016/1 /25
HFERAT IS HTE  AZEE 35 1.6 100, 000 100,778 | 2016/ 2 /25

/N it 1, 281, 600 1, 287, 899
HFRES Gr< £a18)
AARE SR « IR BURFERAEAS346]0] 1.4 300, 000 300,095 | 2015/8/26
AAREHE SR « BRI AN BURFERAEAS34710] 1.3 352, 000 352,411| 2015/9/22
EAbEHE A BURPRAESE 199[5] 1.4 50, 000 50,018 | 2015/8 /28
e s E B BURERAESS 1480 1.3 20, 000 20,028 | 2015/9/30
AU EEREARE S BUPRRESE 2T 1.4 300, 000 300,141| 2015/8/31
NEARZEMES BUNRIESES61E 1.6 29, 000 29,256 | 2016/3 /17
NEARFEESR BUNRIESE862[E] 1.8 117, 000 118,337 | 2016/4 /20
AAREHOERR A - EHE AR BUFFIRAEIE S 1 1.5 100, 000 100,499 | 2015/12/25
AAREERRE - EEREREES  BUFRIERESE 3 1.5 590, 000 593,701 | 2016/1 /29
AAREERRE - EEREREGES  BUFRIERESE 5 1.6 558, 000 562,454 | 2016/ 2 /26
AARE BRI - A BUFRREE 11 1.8 170, 000 171,994 | 2016/ 4 /26
BHRbEHGE A BURRRESS 1 8] 1.6 400, 000 403,726 | 2016/ 3 /28
R EIRR A R S BURPRGESE 1715 0.05 300, 000 300,000 | 2016/3/7
AARRHE R « AR R A 119 0. 067 200, 000 199,993 | 2015/12/18
W AFEFIAG RS 245 1 [ 0.135 200, 000 200,056 | 2016/ 2 /26
HHEmEGERALE e m 0.315 100, 000 100,024 | 2015/9 /24
P R A AR 6 0. 589 100, 000 100,166 | 2015/12/18
AR BOERE S MR B S 20 0.417 100, 000 100,025 | 2015/9/18
AR EHE A MR REE A5 3T 0. 385 200, 000 200,314 | 2016/2/26
T HASEER  #16E 0. 246 200, 000 200,038 | 2015/9/18
V8 A AR ER 17 0. 196 300, 000 300,113 | 2015/12/18

/N it 4, 686, 000 4,703, 401
SRMES
ELESR FIfFEET24E0 05 0.5 320, 000 320,138 | 2015/9/25
LS FTE733EE 0.55 300, 000 301,185| 2016/6 /27
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F] A W & B FF Mh | EESE AR
ERES % +M +M
PELAES: AT T34 0.55 150, 000 150,655 | 2016/ 7 /27
Bk FIRTET23E R 0.55 150, 000 150,020 | 2015/8/27
EMES P T24ENN 5 0.5 50, 000 50,021 | 2015/9/25
BEAES FIAHET33E B 0.55 100, 000 100,392 | 2016/ 6 /27
LSRRt (34F) ZE152[H 0.2 100, 000 100,013 | 2015/9 /25
ML R (34F) 2515300 0.2 100, 000 100,026 | 2015/10/27
FLESR R (347 ZH161HE 0.25 100, 000 100,144 | 2016/ 6 /27
LS R (104E) 20 1.78 100, 000 100,841 | 2016/2/19
/N it 1, 470, 000 1, 473, 440
TEHES GUREZAES
HPFa—Rb— MUT  F2AEREHE R R ERIEA B 0. 595 200, 000 200,415| 2016/ 1 /20
HFNFa—RL— MT  F2sEIRE L RIRE FIEA RO 0. 755 100, 000 100,429 | 2016/ 4 /20
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