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H H 20154E 6 H 26 [ ~ [20154E 7 A28 F ~ [ 20154F 8 H 26 F ~ [20154F 9 H 26 F ~ [ 20154£10 H 27 H ~ [20154E11 H 26 A ~
201545 7 A27TH  [20154E 8 A25H  [20154E9 A25H  [20154E10 426 H [ 20154E11 425 [20154E12 4 25 H

A A =] A A A
(A) ERHZEIRE 6,002,670 5, 956, 240 5,928,571 5,876, 627 5,884,225 5, 840, 981
= i 4 4 6,001, 700 5,955, 300 5,927, 600 5, 875, 600 5, 883, 300 5, 840, 000
ZHRE 970 940 971 1,027 925 981

(B) FiEFEHTEELE A 8,036,785 A 22,862,133 A 16,586, 965 13,058, 422 A 6,590,430 A 18,097,570
TEE A 12,833 25, 408 25, 922 13,214, 859 98 69, 810
FEEH A 8,049,618 A 22,887,541 A 16,612, 887 A 156,437 A 6,590,528 A 18,167, 380

C) {ETHME A 1,385,587 A 1,231,784 A 1,288,189 A 1,271,050 A 1,221,200 A 1,213,374
(D) LHEHEE(A+B+C) A 3,419,702 A 18,143,677 A 11,946, 583 17,657,999 A 1,933,405 A 13,469, 963
(E) RIfRHERE A 56,666,518 A 63,028, 381 A 84,143,480 A 98,547,682 A 84,310,732 A 88,894,245
(F) EBmEEEEES 57,019, 421 56,513, 410 56, 170, 085 55,595, 734 55,588, 744 55,101, 941
(Ficd 24 S 4H 24 %8) (- 61,925,465) | ( 61,424,887) | ( 61,106,629) | (  60,543,206) | (  60,585,844) | ( 60,107,293)

5 IS FR 2 A5) (A 4,906,044) | (A 4,911,477) | (A 4,936,544) | (A 4,947,472) | (A 4,997,100) | (A 5,005,352)
@) §F(D+E+F) A 3,066,799 A 24,658, 648 A 39,919,978 A 25,293,949 A 30, 655, 393 A 47,262, 267
H I#EHEE A 3,504,485 A 3,474,421 A 3,454,702 A 3,421,049 A 3,421,873 A 3,393,244
REPRHERE (G+H) A 6,571,284 A 28,133,075 A 43,374, 680 A 28,714,998 A 34,077, 266 A 50, 655, 511
ENNEFEEHEIE A 57,019, 421 56, 513, 410 56, 170, 085 55, 595, 734 55, 588, 744 55,101, 941
(Ficd 24 S 4H 24 %8) ( 61,925,465) | ( 61,424,887) | ( 61,106,629) | (  60,543,206) | (  60,585,844) | ( 60,107,293)

5E EHHHASFR 2 AH) (A 4,906,044) | (A 4,911,477) | (A 4,936,544) | (A 4,947,472) | (A 4,997,100) | (A 5,005,352)
Sy Fl (i R N 4 114, 803, 215 115, 032, 409 115, 534, 901 116, 437, 206 117, 672, 738 117, 894, 672
MRS 4 A178, 393, 920 A199, 678, 894 A215,079, 666 A200, 747, 938 A207, 338, 748 A223,652,124

R AL ORBLOF T (B) BMF ST ERRIIEHROFMBZIIC LD bDEEHET,
*AHARORPLO T C (C) EFTIHRENE 1 1L FEHIN 3 T A T BB S A L 81E B CTER L TWET,
b UT-MEED D oe AR & 2 LW e RNy 2 D E T,

FAEEORIO P T (F) BMERZBRE & H2 0, [EFEOBMN

BIE DS, BIIRE

(%) 4ot HRiEEE (2015456 F26 H~20154:12A25H) ZLAFO@Y T,

HT2H HT3H HTAH H758 H764 HETTH
H A 20154 6 H 26 H~ 20164 7 A28 H~|20154E 8 H26 H~ 20154 9 26 H ~ [20154E10 7 27 H ~ 2015411 H 26 H ~
201545 7 A27TH  [20154E 8 A25H  [20154E9 A25H  [20154E10 426 H [ 20154E11 4250 [20154E12 4 25 H

a. Bl YSRIN A (REVERT:) 4,617,503 4,718, 811H 4, 640, 7641 5, 480, 600 4,657, 40514 4,627, 9981
b, HIEAICE SRR (R - RERRARER) 0y 0 oy (! (! 0f
c. (BFEMEKICED DUUSHTEEAS| 61,925,465 61, 424, 887H 61, 106, 629 60, 543, 206 60, 585, 844 60, 107, 293
d. ERERVKICE S B BRI 4| 113,690, 197F | 113,788,025M) | 114,348,839 | 114,377,655/ | 116,437,206/ | 116,659, 9181
e. rBlxtgis (a+b+c+d) 180,233, 165/ | 179,931, 723[ | 180,096, 2321 | 180,401,461 | 181, 680, 455[ | 181, 395, 20911
£ BRGNS (1 TR %72 0) 1,542H 1,553 1,563MH 1,581 1,592 1,603
g rfidd: 3,504, 485 3,474, 427H 3, 454, T02H 3,421, 049 3,421, 873H 3,393, 244
h. Ed4 (1 TR %7=0) 30H 30H 30H 30H 30H 30H

10 —




BRAIPINCO - ' A—/3L - 7 RN TF—OEHIBE Ad—X
OnEEDHMLE
728 EARY T4 #7580 EG ETTH
175 4720 slida (BliAZr) 30H 30H 300 300 300 3014

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

KOYECHT O FEEMAAS EBTA Z Lm0 | SRtk o EEMEDM AR LA Z T %
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 £,

E_/\
WA

TR TALRES (Frloie) L ET,

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

BRUFBHEEFIISVFEEA,

O (B&1FWM BREETODMAEEDHM

(2015512 A25RKTE)

<Bftwr— vHF—T7 K>
TR, Bi~x— ¥ —7 7 N4k (22,026, 778T 1) DA T,

MAAALLRIL, 207 7 2 FRMAAN TS vV —7 7 > FOME EREIK 2 B I 5,
* BERD BALARNIYI Y $#5C,

* —FNTMAANZ L,

MOV TR MG R, MRS 7 — 2 2 AFLTVET,
*PRAFWIRI AN 1 LAN O AHATIZFRI & U CEHIFMEIC L Tl L T ET,

| EnsiE
(A) [EWN GRER) AfHE  FRIERIB R
EITHIR
X 45 A B} v | 9 BBBEUT BATHIBIREA L=
om 4 F|RE %’En’!ﬂ]\ﬁj#—%ﬁ]\tt%—ﬁ SELE | 2L | 2R
TFH TFH % % % % %
e 3, 170, 300 3,178, 879 14.1 — — — 14.1
HEITRRE S ( 3,170,300)| ( 3,178, 879) (14.1) (=) (=) (=) (14.1)
Bk S 3, 724, 000 3,731, 875 16.6 - - - 16.6
(B < i) (3,724,000)| ( 3,731,875) (16. 6) (=) (=) (=) (16. 6)
N 1, 980, 000 1,984, 285 8.8 — — — 8.8
BRI (1,980,000)| ( 1,984, 285) (8.8 (=) (=) (=) (8.8)
TR 1, 800, 000 1, 805, 225 8.0 — — — 8.0
(B EENESR) ( 1,800,000)| ( 1,805,225) (8.0) (—) (=) (—) (8.0)
N N 10, 674, 300 10, 700, 265 47.6 — — — 47.6
H 8 (10, 674, 300)| (10, 700, 265) (47.6) (—) (—) (—) (47.6)
% () PRI RBETHES T,



BPAPINCO - ' O—/NL » 7 RN T—DEHIRE Ao—X
(B) EWN Ghgad) AfHE  #minIBErs
P i . BTTIIA _
F OB w4 B FF O | EESEHA

Hh A& % M M

AU A 5EEE634R] 1.86 1, 000 1,008| 2016/ 6 /20
HURH  AFFE636[E] 2.04 101, 500 102,456 | 2016/ 6 /20
deHEE  AFEER T 55 120H] 1.6 50, 000 50,119 | 2016/ 2 /24
AHEE  ATEERUISAEEE 7 (8] 2.0 1, 500 1,523 | 2016/10/31
i A% (54F) PRR23FES 2 [ 0.53 7,200 7,212| 2016/5/31
MR AZEE 136 1.5 90, 000 90,014 | 2015/12/28
PSR ABEH5138E] 1.7 11, 000 11,042 | 2016/3/24
MR AR5 0. 62 200, 000 200,240 | 2016/ 3/18
MR AR 46(E] 0.61 15, 500 15,518 | 2016/3/18
PSR ABEEE4TIA] 0.47 450, 000 450,390 | 2016/ 3 /18
PRI ABE (54F) #5491 0.37 1, 700 1,703| 2016/9/20
KIRHF  AZEEE287[H] 1.6 80, 000 80,193 | 2016/ 2 /26
KIRRF  ZAZEEE288[H] 1.7 200, 000 200, 842 | 2016/ 3/30
KBFF  AZEE294(m] 2.0 12, 000 12,169 | 2016/9 /28
KBF  AZEE295[H] 1.9 1, 000 1,014| 2016/10/28
KR Az (54F) 710E 0.76 430, 000 430,745 | 2016/ 3 /30
KB A5 (54) #72[H 0.61 3, 000 3,005 | 2016/4 /27
KBF A5 (54) #73[A] 0.51 102, 000 102,184 | 2016/ 5/30
TAEBF  ASEVR23AEEEE 1 (6] 0.49 7, 000 7,013 | 2016/6 /22
SRR ASRVRISAEEEEE 7 [H] 2.1 80, 000 80,944 | 2016/7 /27
BER AZEERRISHFES 1[5 1.8 13, 500 13,576 | 2016/ 4 /27
R ATEERRISAEEESS 3 [ 1.9 1, 000 1,015| 2016/10/31
FHER AGEERRISHFEELS 4[] 1.8 8, 600 8,721 | 2016/10/25
FIER AT 13H] 0.56 66, 000 66,053 | 2016/ 2 /25
BRI ASVERISAERER 1 [0 2.1 6, 500 6,573 | 2016/7 /27
PRI B 3 1A 1.9 9, 000 9,145| 2016/11/25
KoyW ATEVRISAELR 1 [0 1.8 23, 000 23,331| 2016/10/31
HFERATHIGME  AFEEF34E 1.4 200, 000 200,230 | 2016/1/25
HEERATHIGMGE  AZEFE35E] 1.6 300, 000 300, 753 | 2016/ 2 /25
HFEPZATHIGHITE  AZEE36[E 1.6 2, 000 2,007 | 2016/3/25
HFEFATHIGHITE  AZEEE38[A 2.0 5, 000 5,039 | 2016/5/25
HFEPATHIGHTE  AZEEE390A] 1.9 2, 000 2,017 | 2016/ 6 /24
HFERATHGMFE  AFEFA0E] 2.1 8, 000 8,091 | 2016/7/25
HFERATHGMAE  AFEFHALRE 2.0 6, 000 6,075 | 2016/8/25
HFERATHIGM S E  AFEEFA3ME 1.8 4,000 4,055 | 2016/10/25
BRI AR ES 2 (1 0.59 400, 000 400, 325 | 2016/ 2 /22
REARE  ABLERRISHEES 2 7] 1.8 7, 500 7,606 | 2016/10/27
KB AZEPR T EE S 13[5] 1.7 200, 000 200,768 | 2016/ 3/23
AR AGEEEABSA] 1.9 1, 000 1,008 | 2016/6 /20
AEBH ABEEE456(E] 1.82 16, 000 16,200 | 2016/9 /20
TARTT ABEVERITAEEES 4 (0] 1.7 1, 000 1,004 | 2016/3/30
TARTT  ABEVRK234EEEE 3 (A 0. 364 4,000 4,008 | 2016/9/29
FLIRTT A2 (54E) ERk234EEES 5 0] 0.4 12,900 12,927 | 2016/9/20
JIIEETT A% (54F) 4529 0. 36 12, 200 12,222 2016/9/20
IUNT AZE (54) SRR3R 1 [A] 0.36 7, 000 7,014 | 2016/9/28
FEVE SR AR 1 [A] 1.9 3, 200 3,248 | 2016/10/31




BRAIPINCO - ' A—/3L - 7 RN TF—OEHIBE Ad—X
fg m *[J R % S %77%;'/5 % e e
| WM m 4 F|FF MM | EESHA
AEII% % TH ES)
BIREBR AZ (54) FR2IFES 1\ 0. 37 6, 500 6,515 | 2016/10/31
/N #t 3, 170, 300 3, 178, 879
HES R < £RE)
NERFEESR BUFRIESES61E] 1.6 29, 000 29,101 | 2016/3/17
INEARZEE S EZW{%DE%SMI—I 1.8 117, 000 117,642 | 2016/ 4 /20
AAREHERRA - EEREERES  BUFREES 3 = 1.5 590, 000 590,831 | 2016/1 /29
AAREHERRA - EEREEREES  BUFREES 5 | 1.6 558, 000 559,480 | 2016/ 2 /26
AAREHERRA - EEREERES  BUFREER 1R 1.8 170, 000 170,978 | 2016/4 /26
HH R HE RS BUFERRESS 1 18] 1.6 400, 000 401,583 | 2016/ 3 /28
HPEBERRZE A E SR BURRAESS 1718 0. 051 300, 000 300,000 | 2016/3/7
H Kﬁ%ﬁ%éfﬁfﬂﬂa R RS 5 34 1R 0. 243 200, 000 200,157 | 2016/ 6 /20
AAREHERRA - EEREEREES R 13 1.96 100, 000 100,892 | 2016/ 6 /20
MG NSRRGSR E S 24E 1 0.135 200, 000 200,020 | 2016/2/26
NEARFEMESR  F19RI BB 2.02 100, 000 100,461 | 2016/ 3 /24
ATTAAE SR M EREBE 75 0.213 100, 000 100,064 | 2016/ 6 /20
BAVE EIRsZe el fl B BIME 253 1R 0. 504 70, 000 70,210 | 2016/9 /20
oA AR EEE AL B 2R 3 TR 0. 385 400, 000 400,211 | 2016/2/26
o H AR B AE S5400m] 0. 298 300, 000 300,162 | 2016/3/18
BriERER - SEEb SR SR B R 460n] 0. 255 90, 000 90,076 | 2016/ 6 /20
/N it 3, 724, 000 3,731,875
ERMES
PSR T33EWE 0.55 300, 000 300,705 | 2016/ 6 /27
FTAESR FIFET34E0 5 0.55 170, 000 170,466 | 2016/ 7 /27
FTAES FIfTET36[E 5 0.45 300, 000 300,840 | 2016/ 9 /27
FTAESR FIET37EE 0.45 100, 000 100, 306 | 2016/10/27
kS FIHET31E R 0.75 100, 000 100,222 | 2016/ 4 /27
kS FIHET33EE 0.55 180, 000 180,424 | 2016/ 6 /27
EMRES FIEET35EN S 0.45 100, 000 100,241 | 2016/ 8 /26
ERES FISEET36EI S 0.5 100, 000 100,311 | 2016/9/27
J=%iNiEesS Jﬁ%mﬂilu\ﬁ 0.5 30, 000 30,088 | 2016/10/27
PSRl (34F) ZB160[E 0.25 100, 000 100,072 | 2016/ 5 /27
PSR (34F) ZB161H 0.25 200, 000 200,170 | 2016/ 6 /27
PR RN (34E) 51640 0.2 200, 000 200,177 | 2016/ 9 /27
AR R (104) 25 28] 1.78 100, 000 100,256 | 2016/ 2 /19
/N #t 1, 980, 000 1,984, 285
TEMES (EOREEANES
HPNFa—R L — MYT AR EHE R FIEA T 0. 595 200, 000 200,073 | 2016/1 /20
AP a—RL— MMT  F25RRE A ERRE R 0. 755 200, 000 200,416 | 2016/ 4 /20
AT a—RL— MMT  F26ERE A ERRE R 0. 54 100, 000 100, 251 | 2016/ 7 /20
IR T AT A E190EAE R R E R AR ] 2. 04 200, 000 200,883 | 2016/ 3/18
Z#UF JV—2R 13 MBRE RINER RO 0.796 500, 000 501,136 | 2016/4 /22
=#UF J VU —R F15EHAERRE RNEA R 0. 66 200, 000 201,058 | 2016/12/14
=ZUF JV—R Fo2rEHRE RNEAL R T 0. 235 100, 000 100,021 | 2016/ 2 /26
SRR ECRARR 5 5 [IAE R E RINEAL R 0. 67 100, 000 100,055 | 2016/ 1 /27
E%K@JF‘ 55 25[a1 A [ FR & RUEAZ RO 1.805 100, 000 100,374 | 2016/3/16
ST EHT 5 300mfL4E [ FR & AL R 1 2.07 100, 000 100,953 | 2016/ 6 /20
/I i 1, 800, 000 1, 805, 225
= it 10, 674, 300 10, 700, 265
S} HET - TR HALARTIZE 0 BT,
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. ENZ O T
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av—3 )b e =R — 2,399, 142 10.7

KURIE, 20T 7 RBAAN TV D~ W —T 7 ROMEFERFICH T 5 FHiEEOEIA,
* BFAO BN L0 T,



PIMCO4Y A< -5 A—/N)L-FRINOT—D - RUKR- D7k —
A2ARATA4Ta—3F )L FC (JPY, ANyIR)/
AV ATA4Ta1—37F )L FD (JPY)/J (JPY) /J(JPY, Hedged)

201542 F1 28 H
(FHELIM : 20144E3 H 1 H~20154E2 H 28 H)

Q@Y7 7 U RO AR IR DEY T3,
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L
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rA~ RN NI R (R

s

&t

TR E Gl EZ2E A £, ) OEME, B E . EERrERIE .
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FOZEDOIRAERG S (T a Bsl, eS| AUy 7 51 %) & &
FRERIGEL, b= NV — O KIbEBELET,

=
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RS E CorBLE 23 A2 £, ) OEGE ., BTG, [FIERHE A6
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FOZDIRAERE
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PINCOr A =2 A—/NJL-TF RN T—D- RV F-T7 UK

A l==d = [ /s
HEHFEE
20154F2 A 28 HIZH& T L=
(HEAT:TF)
I7&:3
FLE G E B ) $ 1,105
HEA 1
AN 1,106
#H
& ¥R 4% Fl-Institutional FC(JPY,Hedged) 1
A HLE} Fl-Institutional FD(JPY) 144
HHVFIE 2
BHAE 147
MBI 959
LB R
BB A MRS ERIAE R ) (10)
RERT VT 47 R (303)
JEEEA T VST 7 BE (940)
SMEmi (153)
BRIk En (1,406)
WHREBIELE
BeE A ARESRONE B PR ) (1,953)
LS ART VST 47 P (58)
JEEEAT VAT 47 R 289
SMEREE RS LR 18
IR FEBHL (1,704)
L FEHB L OREEBRE (3,110
BAOKRICLOMBEEDHBAT $ (2,151)
S R R U R B4R $ 24
HWIRME ERE (AL )
Institutional FC (JPY, Hedged) $ 135
Institutional FD (JPY) 24,663
JJpPY) 1,231
J (JPY, Hedged) 10,243
WIRBIEFITH ZIRAERE (HAL: T)
Institutional FC (JPY, Hedged) 2
Institutional FD (JPY) 256
J JPY) 13
J JPY, Hedged) 122
HIK 1 0 Y70 MR
Institutional FC (JPY, Hedged) 78.81
Institutional FD (JPY) 96.54
J JPY) 97.87
J (JPY, Hedged) 83.91

MPIMCOT A~ = 70— )L TR T = RN - 7 7 U RO HIRMIE FEARIT36,272 T KR L,



K& PE D B

Rl
(AT T)

R
Qi F)

% 110.2%

2.9%
HHE-HRFER 1.1%
Banco Santander Brasil S.A.

4.250% due 01/14/2016 $ 200 $ 205

Itau Unibanco Holding S.A.

5.750% due 01/22/2021 100 105

Petrobras Global Finance BV

6.250% due 03/17/2024 100 92
402

Banco Nacional de
Desenvolvimento Economico e
Social

3.375% due 09/26/2016 200 202

Brazil Government International

Bond

5.000% due 01/27/2045 200 182

Brazil Notas do Tesouro Nacional

Serie F

10.000% due 01/01/2017 BRL 652 222

10.000% due 01/01/2025 100 31
637

TSTVE 1,039

(Cost $1,168)

VI ANE 4.3%

Canada Housing Trust No.1

2.400% due 12/15/2022 CAD 1,000 857
Province of Ontario

2.500% due 09/10/2021 $ 700 717
HFS R 1,574

(Cost $1,618)

T4 E 0.0%

& EIBIRAEZ 0.0%
Hyundai Capital Auto Funding Vil

Ltd.

1.173% due 09/20/2016 3 3
FARUEEE 3
(Cost $3)

tHE-FIRFH 51%

Nykredit Realkredit A/S

2.000% due 04/01/2015 DKK 200 30
2.000% due 10/01/2015 3,100 473
2.000% due 01/01/2016 700 107
Realkredit Danmark A/S

2.000% due 01/01/2016 3,000 460
4.000% due 01/01/2016 5,000 778
Foe—vit 1,848

(Cost $1,886)
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20154F-2 A 28 H HL/E
ik A A
(uifir: ) (il )

tHE-FIRFR 2.9%

Banque PSA Finance S.A.

4.250% due 02/25/2016 EUR 200 232

BNP Paribas Cardif S.A.

4.032% due 11/25/2025 (a) 100 121

BPCE S.A.

4.625% due 07/11/2024 $ 200 207

Credit Agricole S.A.

6.500% due 06/23/2021 (a) EUR 200 237

RCI Banque S.A.

4.250% due 04/27/2017 100 121

SNCF Reseau

0.375% due 02/25/2016 100 113
1,031

VIR 2.5%

France Government Bond

0.250% due 07/25/2024 (b) 203 248

2.250% due 05/25/2024 300 390

2.500% due 05/25/2030 200 273

911

IR 1,942

(Cost $2,081)

FA4Y 1.7%

VI AE 1.7%

FMS Wertmanagement

1.875% due 05/09/2019 100 121

Republic of Germany

Inflation-Linked Bond

0.750% due 04/15/2018 (b) 424 492

RAVE 613

(Cost $728)

v 0.3%

L5 - FRFH 0.1%

Hellenic Railways Organization

S.A.

4.500% due 12/06/2016 ¥ 4,000 29

VD) U1E 0.2%

Greece Government International
Bond

5.250% due 02/01/2016

FUvEt

(Cost $136)

10,000
100

Ei& 0.6%

1115 - HIRF R 0.6%

CNOOC Nexen Finance 2014 ULC
4.250% due 04/30/2024

BHEH

(Cost $204)

200 214

214



HHIERE ERali
(HLAZ: T) (HA7: T)
1K 0.3%
18- FIRFR 0.3%
ICICI Bank Ltd.
4.750% due 11/25/2016 100 105
AVFE 105
(Cost $100)

AR T 1.6%
VI ME 1.6%

Indonesia Government
International Bond

2.875% due 07/08/2021 EUR 100 118
6.625% due 05/15/2033 IDR 204,000 14
8.250% due 06/15/2032 2,740,000 231
8.375% due 03/15/2034 2,611,000 225
AVFFSTE 588
(Cost $656)

HHE - FRFER 1.7%

Bank of Ireland

10.000% due 07/30/2016 EUR 100 122

Depfa ACS Bank

3.875% due 11/14/2016 150 179

German Postal Pensions

Securitisation PLC

3.375% due 01/18/2016 100 116

Vnesheconombank Via VEB

Finance PLC

5.375% due 02/13/2017 $ 200 186
603

E—7—VEREESE 0.0%
Silenus European Loan Conduit

No.25 Ltd.
0.198% due 05/15/2019 EUR 12 13
FALSURE 616
(Cost $690)

VI YNE 7.8%

Italy Buoni Poliennali Del Tesoro

1.650% due 04/23/2020 (b) 299 358
2.500% due 12/01/2024 100 124
4.500% due 03/01/2024 550 785
4.750% due 08/01/2023 600 865
4.750% due 09/01/2044 100 171
5.000% due 09/01/2040 300 512
15U7E 2,815
(Cost $2,836)

VIR 3.5%

Japan Government International

Bond
1.700% due 09/20/2044 ¥ 140,000 1,249
BARE 1,249

(Cost $1,268)
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AET A AP
(B T) (HA7: T)
WO TIVYG 4.6%
4115 - FIRFR 2.0%
Gazprom OAO Via Gaz Capital
S.A.
6.510% due 03/07/2022 $ 150 138
Russian Agricultural Bank OJSC
Via RSHB Capital S.A.
8.700% due 03/17/2016 RUB 14,000 213
Sberbank of Russia Via SB
Capital S.A.
4.950% due 02/07/2017 $ 400 383
734

VIR 2.6%
European Financial Stability
Facility

1.500% due 01/22/2020 EUR 200 241

3.375% due 07/05/2021 500 676
917

o TN E 1,651

(Cost $2,002)

A% 3.1%

VIR 3.1%

Mexico Government International

Bond

1.625% due 03/06/2024 200 223

7.750% due 05/29/2031 MXN 980 77

10.000% due 12/05/2024 9,359 829

AFagt 1,129

(Cost $1,173)

4525 3.9%

11 15- #HIRF R 3.9%

Cooperatieve Centrale

Raiffeisen-Boerenleenbank BA

6.875% due 03/19/2020 EUR 100 137

8.375% due 07/26/2016 (a) $ 100 108

ING Bank NV

2.625% due 12/05/2022 1,150 1,171

U5 1,416

(Cost $1,378)

/Lo — 0.2%

VIR 0.2%

Norway Government Bond

3.750% due 05/25/2021 NOK 500 76

I —F 76

(Cost $76)

R—32F 4.9%

VI UAE 4.9%

Poland Government International

Bond

3.250% due 07/25/2025 PLN 4,200 1,249

4.000% due 10/25/2023 900 280

5.500% due 10/25/2019 450 142

5.750% due 09/23/2022 300 102

R—5FEH 1,773

(Cost $1,828)



HE I A BAES
(HAL: T) (HAL: T)
AANZT 2.9%
tLE-FRFR 0.3%
Nova Ljubljanska Banka dd
2.875% due 07/03/2017 EUR 100 112

VIR 2.6%
Slovenia Government
International Bond

4.700% due 11/01/2016 200 241
5.850% due 05/10/2023 $ 600 708
949

AAR=T ¥ 1,061

(Cost $1,007)

F77Uh 1.2%

VIR 1.2%

South Africa Government

International Bond

5.375% due 07/24/2044 200 219

6.750% due 03/31/2021 ZAR 2,613 220

B72V)hEt 439

(Cost $507)

EE 2.4%

VIR 2.4%

Korea Housing Finance Corp.

4.125% due 12/15/2015 $ 250 256

Republic of Korea

2.125% due 06/10/2024 EUR 500 607

BEL 863

(Cost $929)

ARAY 8.7%

#LAR-HIRFER 5.1%

Ayt Cedulas Cajas Global

0.153% due 02/22/2018 800 880

Banco Popular Espanol S.A.

8.250% due 04/10/2020 (a) 200 232

Cedulas TDA 6 Fondo de

Titulizacion de Activos

4.250% due 04/10/2031 200 295

PITCH1

5.125% due 07/20/2022 300 440
1,847

VI YNE 3.6%
Autonomous Community of
Catalonia

3.875% due 04/07/2015 300 338
4.950% due 02/11/2020 50 64
Autonomous Community of

Valencia

2.360% due 09/03/2017 100 113
3.250% due 07/06/2015 50 57
4.000% due 11/02/2016 100 119
Spain Government Bond

1.600% due 04/30/2025 100 115
5.150% due 10/31/2044 200 363

PINCOr A <> - AB—/N)L-7 KN TF—D- RO R-T7 2K

HHIE A4
(HAr: 1) (HA7: T)
5.850% due 01/31/2022 100 149
1,318
ARSLUE 3,165
(Cost $3,412)
ToOEREER 0.3%
41115 - #IRFR 0.3%
Emirates Telecommunications
Corp.
1.750% due 06/18/2021 100 118
757 REERE 118
(Cost $134)

tHE - FIRFH 4.0%

Barclays Bank PLC

7.750% due 04/10/2023 $ 400 442

HBOS PLC

0.779% due 03/21/2017 EUR 100 112

Lloyds Bank PLC

4.875% due 03/30/2027 GBP 100 193

12.000% due 12/16/2024 (a) $ 200 288

Spirit Issuer PLC

2.360% due 12/28/2036 GBP 100 149

Tesco Corporate Treasury

Services PLC

1.375% due 07/01/2019 EUR 100 111

Twinkle Pizza PLC

6.625% due 08/01/2021 GBP 100 162
1,457

19

E——JHE RS 6.8%
Arran Residential Mortgages

Funding PLC

1.448% due 05/16/2047 EUR 83 94

Eurosail PLC

1.510% due 06/13/2045 GBP 100 153

Gemgarto

3.513% due 05/14/2045 64 102

Granite Master Issuer PLC

0.180% due 12/20/2054 EUR 38 43

0.374% due 12/20/2054 $ 38 38

Great Hall Mortgages PLC

0.373% due 06/18/2039 391 371

Hercules Eclipse PLC

0.805% due 10/25/2018 GBP 187 286

Leek Finance Number Eighteen

PLC

0.507% due 09/21/2038 $ 285 297

Leek Finance Number Seventeen

PLC

0.527% due 12/21/2037 815 859

Residential Mortgage Acceptance

Corporation PLC

0.303% due 09/12/2037 EUR 83 88

Residential Mortgage Acceptance

Corporation Securities No.1 PLC

0.730% due 06/12/2044 GBP 84 122
2,453



i FFATAR
(i ) (HiftE: T)

United Kingdom Gilt

3.250% due 01/22/2044 200 358

United Kingdom Gilt

Inflation-Linked

0.125% due 03/22/2024 (b) 319 535
893

Total United Kingdom 4,803

(Cost $4,732)

& EHBREE 0.5%

Massachusetts Educational
Financing Authority

1.206% due 04/25/2038 $ 34 34

SLM Private Credit Student Loan

Trust

0.421% due 03/15/2024 75 75

0.481% due 12/16/2041 100 89
198

#HE-FIRFER 2.3%

Goldman Sachs Group, Inc.

1.417% due 04/23/2020 100 101

International Lease Finance Corp.

6.750% due 09/01/2016 400 426

ONEOK Partners LP

3.375% due 10/01/2022 100 95

UIL Holdings Corp.

4.625% due 10/01/2020 100 108

Wells Fargo & Co.

3.000% due 02/19/2025 100 100
830

E—4—UERHESE 3.0%
American Home Mortgage
Investment Trust

2.069% due 10/25/2034

Banc of America Re-REMIC Trust
5.648% due 02/17/2051

Bear Stearns Adjustable Rate
Mortgage Trust

2.515% due 03/25/2035

Bear Stearns Asset-Backed
Securities Trust

0.371% due 12/25/2036

Citigroup Mortgage Loan Trust,
Inc.

2.546% due 05/25/2035
Countrywide Asset-Backed
Certificates

0.271% due 08/25/2037

Deutsche Alternative-A Securities
Mortgage Loan Trust

0.351% due 06/25/2037 (c)
HarborView Mortgage Loan Trust
0.514% due 06/20/2035

Impac CMB Trust

1.171% due 07/25/2033

MASTR Asset Securitization Trust
5.500% due 11/25/2017

48 48

91 96

24 24

165 154

65 63

13 13

50 42

106 102

15 14

20
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AET A AP AtiEE
(Hfz: 1) (Hfr: )
Merrill Lynch Mortgage Trust
5.690% due 02/12/2051 73 80
Morgan Stanley Re-REMIC Trust
5.796% due 08/15/2045 86 92
Structured Adjustable Rate
Mortgage Loan Trust
0.491% due 10/25/2035 138 120
Thornburg Mortgage Securities
Trust
2.018% due 10/25/2043 217 213
WaMu Mortgage Pass-Through
Certificates Trust
0.451% due 11/25/2045 46 40
1,106

M5 E-RFER 1.1%

New York, New York, Municipal
Water Finance Authority Revenue
Bonds, Series 2010

5.440% due 06/15/2043 200 258

Ohio, American Municipal Power

Revenue Bonds, Series 2010

7.334% due 02/15/2028 100 132

390

REBATHEE 3.5%

Fannie Mae

2.500% due 08/01/2028 87 89

4.500% due 06/01/2038 22 24

4.500% due 05/01/2041 691 752

4.500% due 07/01/2041 66 72

Ginnie Mae (d)

3.500% due 03/01/2045 100 105

4.000% due 03/20/2045 200 213
1,255

Treasury Inflation Protected

Securities

2.375% due 01/15/2025 (b) 2,143 2,604

U.S. Treasury Bonds

3.625% due 02/15/2044 200 242

U.S. Treasury Notes

0.250% due 02/28/2015 100 100
2,946

T Akt 6,725

(Cost $6,390)

RS 11.1%

v —v)L-R—/3— 0.0%
Fannie Mae

0.060% due 03/18/2015

||

10

o

FR5EERE| 8.0%
2,900
EHEE 1.1%
ANZ National Bank
0.030% due 03/02/2015 6 6
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HHIERE FA%E HHIE FIAAE
(BT T) (HA7: T) (HAr: 1) (HA7: T)
0.086% due 03/02/2015 GBP 5 8  0.030% due 03/02/2015 $ 1 1
1.442% due 03/02/2015 AUD 10 8  0.386% due 03/02/2015 NOK 1 0
2.550% due 03/02/2015 NzZD 28 21 Sumitomo Mitsui Banking Corp.
Bank of Tokyo-Mitsubishi UFJ (0.169%) due 03/02/2015 EUR 14 15
Ltd. 0.005% due 03/02/2015 ¥ 105 1
0.005% due 03/02/2015 ¥ 252 2  Wells Fargo Bank
0.030% due 03/02/2015 $ 10 10 (0.169%) due 03/02/2015 EUR 10 11
Brown Brothers Harriman & Co. 0.030% due 03/02/2015 $ 8 8
(0.750%) due 03/02/2015 DKK 2 0  0.100% due 03/02/2015 CAD 5 4
0.005% due 03/02/2015 ¥ 3 0 406
Citibank N.A.
0.030% due 03/02/2015 s e 63
DBS Bank Ltd. 2.945% due 05/14/2015 MXN 10,920 726
0.030% due 03/02/2015 116 116
DnB NORBank ASA STRIGT S 4,042
(0.169%) due 03/02/2015 EUR 5 6 (Cost $4,060)
0.030% due 03/02/2015 $ 39 39 ’
HSBC Bank A e = o
0.005% due 03/02/2015 ¥ 124 1 ﬁi’tﬁﬂﬁfﬁ 10-2% 39,967
0.086% due 03/02/2015 GBP 12 19
4.950% due 03/02/2015 ZAR 1 0 SRFYNTLIEE (0.9%) (307)
JPMorgan Chase & Co. (Cost or Premiums, net $(269))
0.030% due 03/02/2015 $ 39 39
National Australia Bank Ltd. . o,
1.442% due 03/02/2015 AUD 7 6 TORRE-RR (9.3%) (3,388)
Nordea Bank AB o
(0.183%) due 03/02/2015 SEK 2 0 HRE 100.0% 5 36272
(0.169%) due 03/02/2015 EUR 19 22

) Security is in default.
) When-Issued security.

(
(
(
(

a) Perpetual maturity, date shown represents next contractual call date.
b) Principal amount of security is adjusted for inflation.
(¢}
d

21
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OfF AB L DAt Sl LS |
@I i

ST AR WA it GRS
BOS 0.120% 02/27/2015 03/02/2015 $§ 2,

201542 A 28 H HI/E

AL T
Z AR RIE B Rl ARG 4
00 U.S. Treasury Bonds 4.750% due 02/15/2041 $ (2972) $§ 2,900 $ 2,900

I
=

©

BEmEIE $ (2972) $ 2900 $ 2,900
@— /- Ay THS|

BN F
5 148 F & NBF & A H i $51 & AN HREeH
BPS 0.031% 02/05/2015 05/07/2015 EUR (374) $ (423)
BPS 0.033% 02/05/2015 05/07/2015 (435) (491)
BPS 0.035% 02/05/2015 05/07/2015 (144) (162)
BPS 0.036% 02/05/2015 05/07/2015 (229) (259)
BPS 0.054% 02/05/2015 05/07/2015 (313) (351)
BPS 0.071% 02/05/2015 05/07/2015 (756) (855)
BPS 0.071% 02/11/2015 05/07/2015 (542) (611)
BPS 0.091% 01/29/2015 03/02/2015 ¥  (153,489) (1,284)
BPS 0.091% 03/02/2015 03/16/2015 (151,573) (1,269)
BRC 0.122% 03/02/2015 05/07/2015 EUR (127) (144)
JML 0.054% 02/05/2015 05/07/2015 (127) (143)
L RVAE PG A: &1 $ (5,992)

@Z=5EY

BT
05 148 F SN J—R it £ FHIA [l 2250 HhIA
FOB Fannie Mae 4.000% 04/01/2045 $ 1,300 $ (1,383) $ (1,387)
FOB Fannie Mae 3.500% 04/25/2045 300 (312) (314)
JPS Fannie Mae 4.500% 03/01/2045 300 (325) (326)
25xYE $ (2,020) $ (2,027)
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O_EG&mT VT 47 Piin

20154F-2 H 28 A BITE
HLAL: T (R HE RS
AT I
& W THAH WA BB RESFHGHEL % pE a1
5-Year USD Deliverable Interest Rate
Swap March Futures Short  03/2015 2 3 @ $ 0 3 0
10-Year USD Deliverable Interest Rate
Swap March Futures Short  03/2015 18 (55) 0 (3)
I(:Danada Government 10-Year Bond June Short  06/2015 4 ©) 0 0
utures
Euro-Bund 10-Year Bond June Futures Long 06/2015 1 0 0 0
U.S. Treasury 10-Year Note June Futures Long 06/2015 25 10 4 0
United Kingdom Treasury 10-Year Gilt Short  06/2015 1 0 1 0
June Futures
Call Option Strike @ EUR 160.000 on
Euro-Bund 10-Year Bond June Futures Short 05/2015 5 1 0 @)
Put Option Strike @ EUR 152.000 on
Euro-Bund 10-Year Bond June Futures Short 05/2015 5 1 0 )
Put Option Strike @ EUR 111.100 on
Euro-Schatz 2-Year Bond June Futures Short 0572015 4 0 0 0
SEYEEIE $ 51) $ 5 § (8)
@ U HK)
IV NT TANNAD S S (T " T 7 A)— 580
BN T
[ H | ZEBRTE LA
Z HA k! FE A Tl REBFIAMHELS HPE Al

CDX.IG-23 Index 1.000%  12/20/2019  $ 1,900 $ 38§ 1n $ 0o $ 0
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BRIAT
VAR

AL EeSI) ARIEH AL I U
SN/ R BEEERIAL T VI A [ 2 | it 351 FHE TEAR DT PR 2 BRE =ty
Pay 3-Month SEK-STIBOR 1.013%  01/23/2025 SEK 500 $ 1 $ M $ 0 $ )
Pay 3-Month SEK-STIBOR 1.023%  01/23/2025 400 0 0 0 0
Pay 3-Month SEK-STIBOR 1.033%  01/23/2025 400 0 0 0 0
Pay 3-Month SEK-STIBOR 1.036%  01/23/2025 500 ) 1) 0 1)
Receive  3-Month USD-LIBOR 1.200%  07/15/2015 $ 100 ) 1) 0 0
Receive  3-Month USD-LIBOR 0.800%  09/25/2017 10,300 100 (47) 0 @
Pay 3-Month USD-LIBOR 4.000%  09/21/2021 500 42 8 1 0
Pay 3-Month USD-LIBOR 3.000%  12/17/2024 100 8 2 0 0
Pay 3-Month USD-LIBOR 2.750%  06/17/2025 1,300 65 30 2 0
Pay 3-Month USD-LIBOR 3.750%  06/18/2044 600 169 152 3 0
Pay 6-Month Australian Bank Bill 3.250%  12/17/2019 AUD 1,400 44 41 3 0
Pay 6-Month Australian Bank Bill 3.750%  12/17/2019 1,400 71 42 3 0
Pay 6-Month Australian Bank Bill 3.500%  06/17/2025 100 5 0 1 0
Receive  6-Month EURIBOR 0.500%  03/18/2020 EUR 400 5) ®) 0 0
Pay 6-Month EURIBOR 1250%  03/18/2025 400 25 2 0 0
Receive  6-Month EURIBOR 1.250%  03/18/2025 400 (25) ) 0 0
Pay 6-Month EURIBOR 0.750%  09/16/2025 200 0 0 0 )
Receive  6-Month EURIBOR 2.000%  03/18/2045 900 (210) (197) 0 ™)
Pay 6-Month GBP-LIBOR 2.250%  03/18/2020 GBP 300 16 (5) 0 @)
Receive  6-Month GBP-LIBOR 2.750%  03/18/2025 700 (88) 27 8 0
Receive  6-Month JPY-LIBOR 0.500%  09/17/2021 ¥ 440,000 (56) (28) 0 3)
Receive  6-Month JPY-LIBOR 1.000%  09/18/2023 50,000 (22) (16) 0 ™)
Pay 6-Month JPY-LIBOR 1.250%  06/17/2035 30,000 4 ) 1 0
Pay 6-Month JPY-LIBOR 1500%  12/20/2044 20,000 6 5 1 0
Pay 6-Month PLN-WIBOR 2.000%  09/16/2025 PLN 600 ) 0 0 0
Pay IBMEXID 5.610%  07/07/2021 MXN 23,200 15 1 0 (5)
Pay IBMEXID 5.630%  10/11/2021 400 0 0 0 0
Pay IBMEXID 5715%  10/15/2021 3,400 3 (3) 0 1)
Pay IBMEXID 5.620%  11/09/2021 1,000 0 0 0 0
Pay IBMEXID 5.560%  11/11/2021 100 0 0 0 0
Pay IBMEXID 6.710%  09/20/2029 700 2 1 0 0

$ 165 $ 12 % 23 % (23)
A0y T2#E $ 203 $ 23§ 23§ (23)
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OJEHHERET VT 47 Piin

201542 A 28 H HI/E
@ S TENN E AR Wi T
R ERFHE
FCILER Pk A Z 1 ZHGEE i ik
AZD 04/2015 IDR 4,657,269 $ 357 $ 2 $ 0
BOA 03/2015 RUB 28,838 472 5 0
BOA 03/2015 $ 442 RUB 28,838 25 0
BOA 04/2015 RUB 24,920 $ 400 5 0
BOA 04/2015 $ 113 BRL 327 0 0
BOA 04/2015 208 ILS 822 0 (2)
BOA 05/2015 31 EUR 27 0 0
BOA 05/2015 37 MXN 544 0 )
BOA 05/2015 73 TWD 2,296 0 0
BOA 08/2015 203 SEK 1,695 1 0
BPS 05/2015 128 EUR 113 0 1)
BPS 06/2015 246 COP 565,682 0 (21)
BPS 01/2016 DKK 2,255 $ 351 8 0
BRC 03/2015 RUB 79,022 1,258 0 (20)
BRC 03/2015 TRY 35 14 0 0
BRC 03/2015 $ 1,292 RUB 79,022 0 (14)
BRC 04/2015 1,222 78,369 21 0
BRC 04/2015 82 ZAR 962 0 0
BRC 04/2015 ZAR 259 $ 22 0 0
BRC 05/2015 MXN 1,414 94 0 0
CBK 03/2015 JPY 1,528 13 0 0
CBK 03/2015 RUB 16,208 265 3 0
CBK 03/2015 $ 9 JPY 1,050 0 0
CBK 03/2015 230 RUB 16,208 32 0
CBK 04/2015 GBP 437 $ 672 0 (3)
CBK 04/2015 PLN 309 83 0 0
CBK 04/2015 $ 193 CLP 120,148 0 0
CBK 04/2015 36 CZK 882 0 0
CBK 04/2015 33 HKD 256 0 0
CBK 04/2015 54 ILS 215 0 0
CBK 04/2015 58 SGD 79 0 0
CBK 04/2015 80 ZAR 941 0 0
CBK 05/2015 MXN 10,796 $ 732 13 0
CBK 05/2015 $ 878 KRW 959,370 0 (10)
CBK 05/2015 352 MXN 5,285 0 0
DUB 03/2015 RUB 13,568 $ 222 2 0
DUB 03/2015 $ 191 RUB 13,568 28 0
DUB 04/2015 223 HKD 1,729 0 0
DUB 04/2015 78 RON 312 1 0
DUB 05/2015 122 IDR 1,552,698 0 (4)
DUB 07/2015 170 BRL 461 0 (15)
DuB 08/2015 DKK 4,510 $ 696 14 0
DUB 10/2015 2,967 459 10 0
DUB 01/2016 717 111 2 0
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AR FEBFHE

B[40 F P A = ZHORE I

FBF 03/2015 RUB 11,440 187 2 0

FBF 03/2015 $ 163 RUB 11,440 22 0

FBF 05/2015 105 KRW 116,036 0 0

GLM 03/2015 JPY 42,300 $ 357 3 0

GLM 03/2015 $ 98 AUD 126 1 0

GLM 03/2015 220 CAD 274 0 )
GLM 03/2015 163 GBP 106 1 0

GLM 04/2015 62 CLP 38,452 0 0

GLM 04/2015 379 INR 23,870 5 0

GLM 04/2015 2,436 JPY 288,787 0 (19)
GLM 05/2015 EUR 3,732 $ 4,270 80 0

GLM 05/2015 $ 1,067 EUR 937 0 (15)
GLM 05/2015 197 PHP 8,725 1 0

GLM 05/2015 300 THB 9,841 3 0

GLM 08/2015 NOK 155 $ 21 0 0

HUS 03/2015 $ 105 TRY 266 0 0

HUS 04/2015 PLN 446 $ 121 1 0

HUS 04/2015 RUB 18,988 300 0 1)
HUS 04/2015 $ 436 CNH 2,748 0 1)
HUS 04/2015 203 SGD 272 0 (3)
HUS 05/2015 396 TWD 12,446 0 0

HUS 06/2015 105 COP 264,075 0 0

HUS 07/2015 PLN 800 $ 214 0 1)
HUS 08/2015 $ 275 DKK 1,780 0 (6)
JPM 03/2015 AUD 407 $ 323 4 0

JPM 03/2015 BRL 1,916 674 4 0

JPM 03/2015 RUB 16,842 272 2 3)
JPM 03/2015 $ 666 BRL 1,916 4 0

JPM 03/2015 245 RUB 16,842 28 0

JPM 04/2015 MXN 3,259 $ 221 4 0

JPM 04/2015 PLN 234 64 0 0

JPM 04/2015 RUB 61,682 980 5 (4)
JPM 04/2015 $ 667 BRL 1,916 0 ()
JPM 04/2015 174 CZK 4,176 0 (4)
JPM 04/2015 94 IDR 1,235,677 0 0

JPM 04/2015 334 JPY 39,800 0 )
JPM 04/2015 62 MYR 225 0 0

JPM 04/2015 179 PEN 538 0 (6)
JPM 04/2015 333 TRY 845 0 ()
JPM 05/2015 33 PHP 1,455 0 0

JPM 05/2015 47 THB 1,525 0 0

JPM 06/2015 974 INR 61,740 8 0

JPM 07/2015 PLN 2,825 $ 752 0 (8)
JPM 09/2015 $ 1,303 CNY 8,000 0 (36)
JPM 10/2015 DKK 101 $ 15 0 0

JPM 01/2016 BRL 589 200 11 0

JPM 01/2016 DKK 299 46 0 0

MSB 03/2015 BRL 1,916 666 0 @)
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AR FEHL IR

B[40 F P A ZPEE ZHORE Bk alk
MSB 03/2015 RUB 1313 20 0 o
MSB 03/2015 $ 714 BRL 1,916 0 (44)
MSB 03/2015 21 RUB 1,313 0 0
MSB 04/2015 DKK 125 $ 19 0 0
MSB 01/2016 490 75 1 0
scx 04/2015 CNY 7,528 1,213 0 (1)
SOG 04/2015 $ 227 MYR 812 0 @3)
UAG 04/2015 DKK 78 $ 12 0 0
UAG 04/2015 $ 116 IDR 1,485,281 0 @)
UAG 05/2015 337 CHF 315 0 3)
UAG 05/2015 40 EUR 35 0 1)
UAG 10/2015 DKK 102 $ 16 0 0

$ 362 $  (265)

@ nstitutional FC(JPY,Hedged) & OV (JPY,Hedged) D 5 I A\ [E] 24 5 524
R LD 2

Gk A ZPEEE ZHUEE BE Al
BOA 03/2015 CHF 99 $ 1 $ 6 $ 0
BOA 03/2015 DKK 378 58 1 0
BOA 03/2015 EUR 88 100 1 0
BOA 03/2015 JPY 327442 2742 3 0
BOA 03/2015 SEK 739 90 1 0
BOA 03/2015 $ 3,252 JPY 384,863 0 (32)
BOA 04/2015 2,680 320,041 0 (1)
BPS 03/2015 AUD 201 $ 158 1 0
BPS 03/2015 JPY 320,041 2,678 1 0
BPS 03/2015 NOK 152 19 0 0
BPS 04/2015 $ 13 EUR 1 0 0
BPS 04/2015 2,679 JPY 320,041 0 (1)
BRC 03/2015 CAD 381 $ 306 1 0
CBK 03/2015 EUR 66 74 0 0
CBK 03/2015 3 3 0 0
CBK 03/2015 JPY 119 1 0 0
CBK 03/2015 $ 156  AUD 201 1 0
CBK 03/2015 12 JPY 1,413 0 0
CBK 03/2015 3,168 373,826 0 (41)
CBK 04/2015 AUD 201 $ 156 0 A)
CBK 04/2015 $ 1 AUD 1 0 0
CBK 04/2015 2 CAD 3 0 0
CBK 04/2015 2 EUR 2 0 0
DUB 03/2015 JPY 320,041 $ 2677 0 0
DUB 03/2015 1,204 1 0 0
DUB 04/2015 931 8 0 0
DUB 04/2015 $ 2,689 JPY 321,334 0 0
FBF 03/2015 EUR 1 $ 1 0 0
FBF 03/2015 NZD 12 9 0 0
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S A I [Eiz B
51FF A ZEEE SHUEE B fafif
FBF 03/2015 $ 48 JPY 5,606 0 (1)
GLM 03/2015 105 CHF 99 0 0
GLM 04/2015 CHF 99 $ 105 0 0
GLM 04/2015 JPY 5,712 48 0 0
JPM 03/2015 $ 3 EUR 3 0 0
JPM 03/2015 82 JPY 9,632 0 (1)
JPM 04/2015 EUR 3 $ 3 0 0
JPM 04/2015 $ 2 GBP 1 0 0
MSB 03/2015 3,156 JPY 373,597 0 (31)
MSB 04/2015 EUR 1,826 $ 2,061 12 0
MSB 04/2015 GBP 297 448 0 (11)
RBC 03/2015 $ 306 CAD 381 0 (1)
RBC 04/2015 CAD 381 $ 306 1 0
UAG 03/2015 JPY 180,001 1,506 0 0
UAG 03/2015 $ 112 EUR 99 0 2)
UAG 04/2015 EUR 99 $ 112 2 0
UAG 04/2015 $ 1,507 JPY 180,001 0 0
$ 31 $ (123)
SiENEABZNEH $ 393 $ (388)
Q= A7 ar
BRIART T ar
HLAT T
iG] ZET RO
HE Eil EBERIAL Ty s A h/ZHB 4TEL—h fagi] HE LA #H i iliks
GST Call- OTC 10-Year Interest Rate Swap 6-Month EURIBOR Pay 1.000% 09/01/2016 EUR 800 $ 12§ 31
WEA T gy
HLAT T
i E]
T EZAi] ATIEAFS i 35 META B mnE
BRC Call - OTC U.S. dollar versus Japanese yen ¥ 122.000 04/30/2015 $ 100 $ 1 $ 1
GLM Call - OTC U.S. dollar versus Japanese yen 122.000 04/30/2015 300 2 2
HUS Call - OTC U.S. dollar versus Japanese yen 122.000 04/30/2015 300 2 2
$ 5 §% 5
EEt+Foavit $ 17 $ 36
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DUB Call - OTC 2-Year Interest Rate Swap  6-Month EURIBOR Receive 0.195% 09/21/2015 EUR 6,600 $ 4 $ (19)
DUB Put- OTC 2-Year Interest Rate Swap ~ 6-Month EURIBOR Pay 0.310% 09/21/2015 6,600 (13) (4)
GLM  Call - OTC 2-Year Interest Rate Swap  6-Month EURIBOR Receive 0.350% 09/08/2015 1,300 (3) (8)
GLM  Put- OTC 2-Year Interest Rate Swap ~ 6-Month EURIBOR Pay 0.350% 09/08/2015 1,300 ©)) 1)
GST  Call - OTC 30-Year Interest Rate Swap 6-Month EURIBOR Receive 1.493% 09/01/2016 300 (11) (38)
$ (34) $ (70)
IV INT T HNVIAT T a
BN T
JeH TLIT A
05 HHF S Tarsiary fifEL—hb T3] AHE A (=xH) Tismlif
BOA Put - CDX.IG-23 Index Sell 1.000% 04/15/2015 $ 100 $ 0 $ 0
JPM Put - CDX.IG-23 Index Sell 1.000% 04/15/2015 900 (1) 0
§ (M $ 0
wmEA T ar
BN T
5| PAZSVEN
HHF E24] AT A i 1] META (B i
BPS Call - OTC U.S. dollar versus Mexican peso MXN 15450 03/17/2015 $ 300 $ (3) $ 0
BRC Put-OTC U.S. dollar versus Japanese yen ¥  116.950 04/30/2015 100 (1) (1)
GLM Put-OTC U.S. dollar versus Japanese yen 116.950 04/30/2015 300 (2) (2)
HUS Call - OTC U.S. dollar versus Chinese renminbi CNY 6.600 02/05/2016 100 (1) 1)
HUS Put- OTC U.S. dollar versus Japanese yen ¥ 116.950 04/30/2015 300 (2) (2)
JPM Call - OTC U.S. dollar versus Chinese renminbi CNY 6.600 02/05/2016 90 (1) (1)
MSB Call - OTC U.S. dollar versus Mexican peso MXN 15.450 03/17/2015 400 (4) (1)
$ (149 $ (3
A7V Tay Fvar
BN T
Pk FLIT A
A i) A=TXNALT I A Ea Rl it META (R sl
CBK  Floor - OTC CPURNSA Index 216.687 m’;g‘g%gg [1-(ndexFinalindex 4570000 § 500 $ (4) $ 0
DUB  Floor - OTC CPURNSA Index 218.011 mg’;‘f“f)” glf [(Final Index/lnitial - 44/43/5009 100 ) 0
$ (65 § 0
FATavit $ (54) $ (78)
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@ 1T 7K
N — o N
IV NT T HNVAT T (fH g - TV AE - ) — 580
AL T
[ E | 2015/2/ 281 S0 TLIT A A0y 7 5
B HHF ZBeR i BRAZVLYR  MErA SRR RESGRHEHEE  WE i

BOA Brazil Government International Bond 1.000% 12/20/2019 2337% $ 200 $ (6) ()] $ 0 $ (12
BOA France Government Bond 0.250% 03/20/2020 0.372% 200 (1) 0 0 (1)
BOA South Africa Government International Bond 1.000% 09/20/2019 1.778% 200 (6) (1) 0 (7)
BPS Indonesia Government International Bond 1.000% 12/20/2019 1.260% 300 (6) 3 0 (3)
BPS Petrobras Global Finance BV 1.000% 09/20/2019 6.164% 200 (10) (28) 0 (38)
BRC Indonesia Government International Bond 1.000% 09/20/2019 1.186% 100 (1) 1 0 0
BRC Indonesia Government International Bond 1.000% 03/20/2024 1.918% 100 (14) 7 0 (7)
BRC Russia Government International Bond 1.000% 12/20/2015 4.341% 400 (13) 3 0 (10)
BRC South Africa Government International Bond 1.000% 12/20/2019 1.848% 700 (29) 3 0 (26)
CBK' Freeport-McMoRan, Inc. 1.000% 03/20/2016 0.630% 100 0 1 1 0
CBK  South Africa Government International Bond 1.000% 06/20/2019 1.699% 150 (6) 2 0 (4)
CBK' Teck Resources Ltd. 1.000% 03/20/2016 0.600% 100 0 1 1 0
DUB Indonesia Government International Bond 1.000 % 12/20/2019 1.260% 100 (2) 1 0 (1)
GST Brazil Government International Bond 1.000% 09/20/2015 0.991% 100 (1) 1 0 0
GST Brazil Government International Bond 1.000% 12/20/2019 2.337% 300 (8) 9) 0 (17)
GST France Government Bond 0.250 % 03/20/2020 0.372% 300 (3) 1 0 (2)
GST Greece Government International Bond 1.000% 09/20/2015 31.996% 200 (6) (24) 0 (30)
GST Indonesia Government International Bond 1.000% 12/20/2019 1.260% 100 (2) 1 0 (1)
HUS Brazil Government International Bond 1.000% 06/20/2016 1.396% 300 2) 1 0 (1)
HUS Brazil Government International Bond 1.000% 09/20/2019 2.273% 200 2) 8) 0 (10)
HUS Brazil Government International Bond 1.000% 12/20/2019 2.337% 100 (3) 3) 0 (6)
HUS Indonesia Government International Bond 1.000% 06/20/2023 1.862% 25 (2) 1 0 (1)
JPM  France Government Bond 0.250% 03/20/2020 0.372% 200 (2) 1 0 (1)
JPM Indonesia Government International Bond 1.000% 09/20/2019 1.186% 100 (1) 1 0 0
JPM  Indonesia Government International Bond 1.000% 12/20/2019 1.260% 200 (4) 2 0 (2)
JPM Russia Government International Bond 1.000% 12/20/2015 4.341% 300 (10) 2 0 (8)
JPM Russia Government International Bond 1.000 % 03/20/2016 4.374% 100 (4) 1 0 (3)
MYC H.J. Heinz Co. 1.000% 03/20/2020 1.822% 100 (4) 0 0 (4)
UAG Export-Import Bank of China 1.000% 06/20/2016 0.453% 100 (2) 3 1 0
$ (150 $ (42 % 3§ (195
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Floating rate equal to 3-Month

EURIBOR less 0.100% based on the " atind rate equal to 3-Month

BOA notional amount of currenc USD-LIBOR based on the notional  06/17/2020 $ 371 EUR 300 $§ 0 $ 4 $ 4 $ 0
delivered Y amount of currency received
Floating rate equal to 3-Month )
o Floating rate equal to 3-Month
BOA L RIPOR loss D200% based on e 51| |BOR based on the notional  06/17/2025 116 100 0 1 1 0
delivered Y amount of currency received
Floating rate equal to 3-Month )
Floating rate equal to 3-Month
0,
BPS Eggﬁ?gﬁi??gfo&ﬁebf:“ onthe ysp. | IBOR based on the notional 06/17/2020 1,288 o77 (73) 13 0 (60)
delivered Y amount of currency received
Floating rate equal to 3-Month )
o Floating rate equal to 3-Month
cBK  EURIBOR less 0200% based on e 51| |BOR based on the notional - 06/17/2025 872 750 @ 10 2 0
delivered Y amount of currency received
Floating rate equal to 3-Month )
Floating rate equal to 3-Month
0,
pup  EURIBOR less 01007 based onhe sp | 1gOR based on the notional - 06/17/2020 1239 1,000 0 13 13 0
delivered Y amount of currency received
$ (81) § 4 $ 20 $ (60)
O
BRNAT 7
HAT T
LEHEHIO e FLIT A RIEH AT 7 R
AT 30/ B#EFIA T VI A [ 2E 4 1) it JoAR SKHA/ (SEH) AR LS HPE AafE
BOA  Pay BRL-CDI-Compounded 8.420% 01/02/2017 BRL 1,000 $ 3 $ @) § 0 $ (28)
BPS Pay BRL-CDI-Compounded 11.470%  01/02/2017 400 0 ) 0 ™)
BPS Pay BRL-CDI-Compounded 12.360% 01/02/2018 700 0 0 0 0
BPS Pay BRL-CDI-Compounded 11.680% 01/04/2021 1,800 (4) (2) 0 (6)
JPM Pay BRL-CDI-Compounded 11.320% 01/04/2016 600 0 0 0 0
$ (1) $ (34 $ 0 $ (35
2Ty TR $ (232) $ (35 $ 23 $ (290)
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9 (20114 8 H19H) 10, 170 0.1 91.3 - 5,916
108 (20124 8 A20H) 10, 181 0.1 100. 7 - 2,216
1131 (2013428 A19H) 10, 191 0.1 80.9 - 5, 297
128 (201442 8 A19H) 10, 199 0.1 59.7 - 8, 648
131 (201542 8 A19H) 10, 206 0.1 44.7 — 22, 034
*AEFHRIEMERITE VTR — 58 0 BT,
KW 7 KT, X A RTEDRIEDIAE LRV, Sy Fv—r KiEb Y A,
OZLHAhDOEAEME L HRFEDHR
i A H B i il B I | & I
[ % (M AN Rk B ok R
# ®) ! % % %
201448 H19H 10, 199 — 59.7 —
8 HE 10, 200 0.0 70.0
9 AR 10, 200 0.0 62.3
10A K 10, 201 0.0 52.6 —
I ES 10, 202 0.0 52.6
123K 10, 202 0.0 54.3
20154E 1 A K 10, 203 0.0 90.0
2 AR 10, 203 0.0 59.5 —
3HE 10, 204 0.0 52.3
4 K 10, 204 0.0 62.6
5 AR 10, 205 0.1 59.8 —
6 HAE 10, 205 0.1 41.2
(ES 10, 206 0.1 46. 2
# X
201548 A19H 10, 206 0.1 44,17 —

I BT
RS LR I R TILoR — 7 0 R TILR,
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(2014 8 A20H ~2015% 8 A19A)

Y 1
]
= H & W | & & = B o & =
M %
@ % o M #H H 0 0.002 | (a) & DB T =T 0% OfE i+t o F52 a8k N3

« = o M ) (0) (0. 002) | EFEFEOMBLIZES 5 2 DL DFEE

= &t 0 0. 002

AP O YR YEMAEIT, 10, 2029 T,

*AGHITHE ZLICHARBIIME LA L TH Y £,

RAEWHRIT 1 TS OFNZENOE S (MARMOmEEETe) 2O FEEEMEMEETHRLTI002 R L b DT, HE Z L/

FSAARTIIMELAL TH Y £,

OFFERUESGI DR (20144E 8 H20R ~20154 8 H198)
. AFHE
= £+ #H 72 £+ #H
T M
EfE RS 57,121, 186 33, 710, 730
5 (24, 409, 350)
H 5 ERES: 3, 262, 292 —
( 1,970, 000)
LRY RS 10, 876, 852 —
] ( 7,504, 000)
S (BEENEREED) 3, 312, 770 —
( 2,240, 000)
* BT LS, (BRI THEEENTEY £HA,)
* HATAIZE D T,
* () NIZERZICE DHEHS T, EBORTICIEENTEY 1A,
wHHES (REEAMEERZET) ICIIHR PO E R 3EEh Tk A,
I zomnamEs
= fF A 7 £+ #
TH TH
I ES Ty . 7,297, 610 -
W (5, 300, 000)
* DAL LIS,
k BN AR 1T 0] 0 5 C,
* () PURERSIC X 2 WES T,
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(2014 8 A20H ~2015% 8 A19A)

. FIZRIFEA & DEE KR

S 2 A 5 LAIERIRA B c 5 LRIERIRA D
& OB B A & OBFIRID C

EP k] EDk] % EpE! EPk] %

N 40,912 5, 799 14.2 50 — —

ﬂl&%ﬁ)\ Lk, BEEERUREIEAC

BT B ILEAEE 11455 1 THIC

BE SN DFEREATHY |

Y77 PR FIFEBIRA & 38

MiEREHmAatt T,
O#AEEDORMM (20154£ 8 R19BH#E)
. ERAHE
A) EN ORER) AfE  FREBIBR
X o N - . | D BBBIEUT FA7 I MBI L 3
%E 4 %’E uq: ﬁﬂi ﬁ/ﬁ 3N = = <3 MOA H 3,—; 541:,U\J: ZQZJJJ: 244:5'%{%
FM T % % % % %
T 1, 180, 000 1, 180, 008 5.4 — — — 5.4
IHAGES (1,130,000) (1,129, 999) (5.1 (-) (—) )
. 1, 281, 600 1, 287, 899 5.8 - - - 5.8
7 AL (1,281,600)| (1, 287,899) (5.8) (=) (=) (=) (5.8)
(e 4, 686, 000 4,703, 401 21.3 — — - 21.3
(B < 4 fahfi) (4, 686,000)| (4,703, 401) (21.3) (=) (=) (=) (21.3)
_ 1, 470, 000 1,473, 440 6.7 — - - 6.7
ERES (1,470,000)| (1, 473, 440) (6.7 (=) (=) (=) (6.7
A SE AL R 1, 200, 000 1,207, 103 5.5 — - — 5.5
(BT EIENETR) (1, 200, 000)| (1,207, 103) ( 5.5) (—) (—) (=) ( 5.5)
N 2 9, 817, 600 9, 851, 853 44.7 — — - 44.7
" ) (9,767,600)| (9,801, 844) (44.5) (—) (—) (=) (44.5)
k() PR ERTCAEE T,

fALARLRIT, B PERARIC
* BEHO BRIV 5 C,
* —FNIMZA AN L,

x4 % FHlEE O FI

* FIZ DWW TUIIARERE RS | 8 I IERSE LV T — 2 E AFLTVET,
Sk FRATHIR Y 1 AEDIN O IZRRL L U CEAFMEIC L Vi L CoE T,
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F O W & B Mh | EESE AR

EfEEE % % +M +M
EREMRES  F541(a] — 500, 000 499,999 | 2015/9/28
EH A HIRES:  H542[ — 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) %5333]0 0.1 50, 000 50,009 | 2015/10/15

/N G 1, 180, 000 1, 180, 008
A EEES
WAL AFEF625[] 1.41 200, 000 200,218 | 2015/9/18
AWEE  ASEERRI TS 6 [6] 1.4 105, 100 105,142 | 2015/8 /31
bWl ASEFR T E S 12[0] 1.6 50, 000 50,365 | 2016/ 2 /24
NN AFEE 1360 1.5 90, 000 90,421 | 2015/12/28
KBF  AZEE284[H] 1.6 300, 000 301,207 | 2015/11/27
SL IR ABEERISHEES 7 (6] 2.1 80, 000 81,503 | 2016/ 7 /27
FBE AZEERISHEES 1 [0 2.1 6, 500 6,617 | 2016/7 /27
HERITHSGHITE  AZEE31E 1.5 50, 000 50,123 | 2015/10/23
HFERATIHGHITE NS 320 1.6 100, 000 100,391 | 2015/11/25
HFERAT G HTE NS 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
FRES Gr< £aiE)
AARE SR « BRI AN BURFERAEAS346]0] 1.4 300, 000 300,095 | 2015/8/26
ARG HE SR « BRI AN BURFERAEAS34710] 1.3 352, 000 352,411| 2015/9/22
EASE G E A BURPRAESS 199[5] 1.4 50, 000 50,018 | 2015/8 /28
B i E B BURPRAESS 1488 1.3 20, 000 20,028 | 2015/9/30
AU EEEARE S BUFPRRESE 27 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
AAREHOER A - EHE AR BUFFIRAEIESS 1 ] 1.5 100, 000 100,499 | 2015/12/25
AAREERRA - 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 - S5 BUFRREE S 110 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 R BURPRGESE 1715 0.05 300, 000 300,000 | 2016/3/7
AARRHE R « EAREEEE S R A 119 0. 067 200, 000 199,993 | 2015/12/18
W ARG RS S: 245 1 [ 0.135 200, 000 200,056 | 2016/ 2 /26
HHEmEGEALE e M 0.315 100, 000 100,024 | 2015/ 9 /24
P R A AP BEE S 6 0. 589 100, 000 100,166 | 2015/12/18
ARG HRE RS MR A5 2000] 0.417 100, 000 100,025 | 2015/9/18
AR EHE A AR 5 3T 0. 385 200, 000 200,314 | 2016/2/26
T HASEER  F16E 0. 246 200, 000 200,038 | 2015/9/18
V8 0 AR ER 17 0. 196 300, 000 300,113 | 2015/12/18

/N it 4, 686, 000 4,703, 401
SRMES
P LESR R T24E0 5 0.5 320, 000 320,138 | 2015/9/25
LS FTE733EE 0.55 300, 000 301,185| 2016/6 /27
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44 W ] ol x ‘
F O W & B FF M | EESE AR
ERES % +M +M
PSS AT T34 5 0.55 150, 000 150,655 | 2016/ 7 /27
EMES R T23E 0.55 150, 000 150,020 | 2015/ 8 /27
EMES FIFEET24ENN 5 0.5 50, 000 50,021 | 2015/9/25
EMES FIFEET33EN 0.55 100, 000 100,392 | 2016/ 6 /27
LSRRt (34) 152 0.2 100, 000 100,013 | 2015/9 /25
ML R (34F) #5153[H] 0.2 100, 000 100,026 | 2015/10/27
PELLES R (34E8) 5161 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
HPNFa—R— MUT  F24RRE A PRE RIEAL O 0. 595 200, 000 200,415| 2016/ 1 /20
HFNFa—ARL— MMT  F2sEREHE R IRE FIEA RO 0. 755 100, 000 100,429 | 2016/4 /20
hax 7y AFr A FE19EFEE R E RS RO 2. 04 200, 000 202,217 | 2016/3/18
Z#EUF JU—2 513t MR E FINEA R 0. 796 500, 000 502,336 | 2016/4 /22
ZZEUF JV—2 22 ERBRE BNEA Rkt 0. 235 100, 000 100,066 | 2016/ 2 /26
SOR AT 55 300m]£L4E M R FNEAL AR A 2.07 100, 000 101,639 | 2016/6 /20
/I it 1, 200, 000 1,207, 103
& it 9, 817, 600 9,851, 853
S} BET + PO B AT G 0 $57C,
. EN Z DA HEE S
=] i1l IS
X YAN
. ” O I B
+M %
g — Tyl e R 2,499, 141 11.3
K IR, MG R R 2 AR O LA,
sk SO ALY 0 $5C,
OB EEEMEDHER (20154 8 A 19 HE)
5 H _ E] 3 *x
2 il #H t B
+M %
INFEAE 9, 851, 853 44.3
Z OMA MRES 2,499, 141 11.2
a— s m— L ol 9, 864, 830 44.5
BB EFEM PR 22,215, 824 100.0

* BERO BACRIEE Y #5C,
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H H ER.ES H El 1
A A
W #E 22,215,824, 811 (ORGEE e 61,355, 124
S = 2 847, 502, 284 - A
) 2V% = R B 58, 968, 909
A REATAE) 9, 851, 853, 649 j;@;lj 254
ZOMAT S 2,499, 141, 851 PRI 2, 386, 215
I B 15, 014, 658 ®) FIELEA5 NN A 49,857,397
ik dic! 12, 080, 826 JEH Ak 19, 664
72 NRFE4R: 8,990, 231, 543 e A 49,877, 061
(B ffE 181, 800, 841 ) REERAZ A 261,886
ﬁi;ﬁ ” 181, 483, 841 0) 4HBIHS(A+B+C) 11,235, 841
N3 SRS 317, 000 IV
’ () FTHARMEES 169, 135, 352
© WEESEA-—B) 22,034,023, 970 e
Sk o1, 588, 342, 274 (F) E&miE a‘f%#ﬁ%ﬁﬁ 408, 020, 917
VSR B 5 4 145, 681, 696 6) fRfyEEEE A142,710, 414
D) ZEIEROK 21,588, 342 2740 H) #H(D+E+F+G) 445, 681, 696
1AO%- Y BEEMEE(C/ D) 10, 206/ RERHIBRHSE (H) 445,681, 696
(1) BB CARKES, 478 T M, M B IERE AKE20,130 M, kI ORPLOF T B) ST ERBIIH RO MM IZ LD
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