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PG5 M PERREE 1,467,579 100. 0

* AR BALARN IYI Y $#5C,

O&E., AR, TARUVEEMEDIKR

= H 9611 FITHIR o8 F99HIR 10041 % 101K
- 20174 7 25 H BUE 20174 8 F 25 H BUfE 20174 9 A 25 H BU(E 2017410 A 25 H BUE [201 7411 A 27 H BUE [20174E 12 A 25 H BUfE
A M A A A A
A &E 1,479, 473, 200 1,475, 246, 7128 1,478, 698, 625 1,469, 540, 502 1,474,834, 328 1,467,579, 780
gL . m— 20,707, 042 20, 768, 522 20, 875, 557 20,794, 340 21, 094, 098 20,771, 184
BB R R AR S GHAMAR) 1,457,763, 112 | 1,453,475,160 | 1,456, 820, 022 1,447,743,116 | 1,452, 737, 184 1,443, 607, 375
i< x— <¥=77 2 R GHEE) 1,003, 046 1,003, 046 1,003, 046 1,003, 046 1,003, 046 1,003, 046
AU - - - - - 2,198,175
B) A& 3,060, 259 3,165, 834 3,166,014 3,105, 817 3,654, 621 2,991,122
PRI - - - - 391,104 -
RALILS 53 Fid 4 1,481,579 1,471, 341 1, 470, 487 1,470, 417 1, 469, 688 1,467, 182
HRALE T 1,576, 140 1,691, 768 1,692, 804 1,632, 776 1,790, 947 1,521, 491
KILFE 28 29 23 21 28 24
T DAL H 2,512 2, 696 2,700 2,603 2, 854 2,425
C) fEEMRE(A—B) 1,476, 412, 941 1,472,080, 894 1,475,532, 611 1,466, 434, 685 1,471,179, 707 1,464, 588, 658
A 1,481,579,681 | 1,471,341,197 | 1,470,487,135 1,470,417,496 | 1,469, 688, 249 1,467, 182, 707
TR R A5 4 A 5,166,740 739, 697 5,045,476 | A 3,982,811 1,491,458 | A 2,594,049
(D) ZEEHRAK 1,481,579, 68100 | 1,471,341,1970 | 1,470,487, 1350 1,470,417,49600 | 1,469, 688, 2490 1,467,182,7070
1AO%:YEEMBE(C/D) 9,965M 10, 005M 10, 034M 9,973M 10, 010M 9,982M

() %96 B LAKHIT1,491,350,478 1, H596~ 1011 ff B NG & L AKHIT984,093 M, 5596~ 101 i — ER A LA KR 25,151,864/, 1 14
7= 0 WG PEARIL . A596410.99651M . A5OTHI1.0005[T . H598H1.0034[T, £599410.9973M . H5100411.00101 . H51013#10.99821 T3,

(1) BEEFEMEOEMA ORI RD DHERO M UI— A2 BT 5 AICET 8. L4%84,279,195M, (FHPIMCO » 7' —s3)L -
7 KR T =Dl RE Aa—RX /Ba—20OAq4E)



FFHAIPIMCO - 'O —/8)L « 7 KN\ TF—UEHRIE Ao—X
OEHEDIK;
596141 HITHA 5981 5991 510044 #1011

H H 20174E 6 H2TH ~ [20174E 7 A 26 F ~ [20174E 8 H 26 F ~ [20174E 9 H 26 F ~ [20174£10 H 26 F ~ [20174E11 28 A ~
20174E 7 A25H  [20174E8 A25H  [20174E9 A25H  [2017AE10A25H  [2017AE11LA27TH  [20174E12 4 25 H

& & & & & &
(A) ERHZEIE 4,697,744 4,669, 858 4,671,510 4,676,633 4,678,324 4,675,907
= i 4 4 4,698, 420 4, 670, 550 4,672, 290 4,677,180 4, 678, 950 4, 676, 460
SRR A 676 A 692 A 780 A 547 A 626 A 553
(B) FiEFEHTEELE 1,253,793 4,366, 346 2,800, 319 A 10,598, 871 4,056, 743 A 5,767,904
TEE A 1,253,793 4,388,927 2,803, 254 52 4,059, 818 535
FEEH - A 22,581 A 2,935 A 10,598,923 A 3,075 A 5,768,439
C) {ETHME A 1,578,652 A 1,694, 464 A 1,695,504 A 1,635,379 A 1,793,801 A 1,523,916
(D) HHEHEE(A+B+C) 4,372,885 7,341,740 5,776, 325 A 7,557,617 6, 941, 266 A 2,615 913
(E) RIfRHERE A 38,524, 652 A 35,384,538 A 29,494,492 A 25,186, 981 A 34,188,275 A 28,662, 356
(F) EBmEEEEES 30, 466, 606 30, 253, 836 30,234, 130 30,232, 204 30,208, 155 30, 151, 402
(Ficd 24 S 4H 24 %8) (' 140,069,950) | ( 139,111,696) | ( 139,042,496) | ( 139,038,525) | ( 139,010,156) | ( 138,799, 663)
5 RIS FR 2 AH) (A109,603,344) | (A108,857,860) | (A108,808,366) | (A108,806,321) | (A108,802,001) | (A108,648,261)
@) §F(D+E+F) A 3,685,161 2,211,038 6,515, 963 A 2,512,394 2,961, 146 A 1,126,867
H I#EEHEE A 1,481,579 A 1,471,341 A 1,470,487 A 1,470,417 A 1,469,688 A 1,467,182
RERHERE (G+H) A 5,166, 740 739, 697 5,045, 476 A 3,982,811 1,491, 458 A 2,594,049
ENNEFEAHEIE A 30, 466, 606 30, 253, 836 30, 234, 130 30, 232, 204 30, 208, 155 30, 151, 402
(Ficd 24 S 40 24 %8) (' 140,069,950) | ( 139,111,696) | ( 139,042,496) | ( 139,038,525) | ( 139,010,156) | ( 138,799, 663)
5E RIS FR 2 A5) (A109,603,344) | (A108,857,860) | (A108,808,366) | (A108,806,321) | (A108,802,001) | (A108,648,261)
Sy Fl (i R N 4 134, 166, 719 135, 553, 074 137, 604, 158 139, 166, 196 141, 305, 662 142,723, 362
MRS 4 A169, 800, 065 A165, 067, 213 A162, 792, 812 A173,381, 211 A170, 022, 359 A175, 468, 813

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,

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

St

X E D

(15) HEeAOFF@E (20174 6 A27H~20174E1225H) IZLATF @Y T,

B, SBIRREZ LIl DA Z 22 LS| W =y 2V E T,

#5961 9T #5084 #5994 10041 #1013
H H 20174E 6 H27H ~ [20174E 7 H26 [ ~ [20174E 8 H 26 F ~ [20174E 9 H 26 F ~ [20174£10 H 26 F ~ [20174E11 H 28 A ~
20174E 7 25 |20174E 8 A25F  [20174E 9 H25F 201741025 [20174E11H27TH  |20174E12/ 251

a. Bl Y SRIE (REPER) 3, 452, 14911 3, 794, 5061 3,611, 808 3,041, 587 3,717, 9141 3, 152, 27611
b. AETRRSAE ARG - RRRBRER) 04 04 04 04 04 0F
c. [EFERIRKICEY HINAS R4 | 140,069, 9509 | 139,111, 69619 | 139,042, 49619 | 139, 038, 525 | 139,010, 156F3 | 138, 799, 663
d. FEARICED 2 HRERELE | 132,196, 149H9 | 133,229, 909 | 135,462, 837H) | 137,595, 02613 | 139, 057, 43613 | 141, 038, 268
e. HEXIRINGE (a+b+e+d) | 275,718,248 | 276,136, 111[9 | 278,117, 141[3 | 279, 675, 1383 | 281, 785, 5063 | 282, 990, 207
£ FR B (1 N %7=0) 1, 8601 1, 8761 1,891 1,901 1,917 1,928
g 4Eié 1,481, 579 1,471, 341 1, 470, 487 1,470, 417 1, 469, 6881 1,467, 182[1
h. AHd4(1 5 0%7-0) 10 10 10 10 10 10
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BFHPINCO - /'B—/3L - 7 RV F—UFEHBE AD—X

ORBEZEDHEMLE

#9610 HOTH #9810 #9910 #1008 #1014

175 4720 srlida (BliAZr) 10H 10M 10M 10M 1019 1019

MOELE B e O EUEMAE MBI A & AR E 7213 LRI 2 34 MAiAﬁHLEM%&@UiT

Xﬁj\ﬁaﬁﬁ@%?ﬁfﬁ%ﬁﬂﬂﬂ%ﬁﬂiéd:lﬂl 0 3 O EHEMAEA AR CA L FE 234, SDEAITARIEA Z L 2553 %@ s E 4, FE
DISTEARILREA (Rl oEl4e) &720 9,

34 r_ﬁdau@)iﬁ%ﬁ%’arb TEBITEA &[4 E 7213 FEA5E . SRASITSETALES GEINEE) &0 £7,

Ot
HYUBIEISITVVEREA,
O (5&1EHh) HREETOHAEEDEM (2017412 A 25 B H7E)

<Bftwr— vHF—T7 K>
TRUE, i~ x— =¥ —7 7 FEEKAT, 626,964 T 1) ORNAETT,

. EMAHE

(A) [EN GREERL) tfit FREERIB R

H101H15R

X 5 . o | 9BBBRUT BATHIFRIREA L=
om e B M %:En’aEJ\Lt«p%E]\ttgg SELE | 260 E | 2R
TFH TFH % % % % %
— 2,030, 000 2,033, 198 11.3 — — 11.3
T IRALS (2,030, 000)| (2,033, 498) (11.3) (=) (=) (=) (11.3)
T (i e 2, 308, 000 2,309, 786 12.8 — — 12.8
(B < i) (2,308,000)| (2,309, 786) (12.8) (=) (=) (=) (12.8)
2,720, 000 2,721,084 15.1 — — 15.1
BRI (2,720,000)| (2,721, 084) (15.1) (—) (—) (=) (15. 1)
ST 2,610, 000 2,614, 230 14.5 — — 14.5
(&t Q&Maﬁ) (2,610,000)| (2,614, 230) (14.5) (—) (—) (—) (14.5)
R N 9, 668, 000 9, 678, 599 53.8 — — — 53.8
H 8 (9,668,000)| (9,678, 599) (53.8) (—) (—) (=) (53.8)

* () WIZFEEBfIcHEETT,

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

FFHIIC OV TII BB R G, MRER S 7T =2 2 AFLTOVET,

*FRAFWIR A 1N O AHATTRRI & U CEHIFMEIC L Fl L T ET,



FHAIPINCO - S A—/\L - 7 KAV T —SEHHIE Aa—2R
(B) EN OREHE) At SHIBRR

4 Wi F101HAR
F A w4 | O | EETHA

A &S % TH TH
dbHEE AR I9EE S 160 1.58 600, 000 602,238 | 2018/3/23
MR AZEE 1520 1.53 110, 000 110,384 | 2018/ 3/20
M AFE (54F) 556[R] 0.29 900, 000 900,614 | 2018/3/20
KB A% (54) 5589[H] 0.2 190, 000 190, 007 | 2017/12/27
TARE  ABER2AMEESS O [\ 0. 14 30, 000 30,011 | 2018/3 /22
WER AZ (54) FRebFERE 2 (A 0.26 100, 000 100,102 | 2018/5/15
HFEITHI T E A58 1.59 100, 000 100, 138 | 2018/1 /25

/N #t 2, 030, 000 2,033, 498
HES Br< £RE)
NERFEES: BUFRIEHES85E] 1.7 33, 000 33,224 | 2018/5/22
B HOF AL RS RERSE S (645) 3 0.4 20, 000 20,007 | 2018/1/30
AAREHERRA - EEREERES  BUFREER4TR 1.5 4, 000 4,000 | 2017/12/27
AAREHERRA - EEREERES  BUFREEF9R 1.5 42, 000 42,062 2018/1 /31
AAREHERRA - GRS BUFREE 5200 1.6 44, 000 44,123 2018/2/28
AAREHERRA - GRS BUFMREEF56/0 1.4 25, 000 25,110 2018/4 /20
AARBUOREE ST B BIfE 25 35 0. 265 100, 000 100, 131 | 2018/6 /20
AARBOREE ST B BIE ZE5 1R 0. 101 600, 000 600,167 | 2018/ 3 /20
AARBUREE S TES: BRI 55 46(0] 1.69 200, 000 200,765 | 2018/ 3 /20
WA AR GREEREE S (24F) 553 0.03 100, 000 100,010 | 2018/ 2/28
AARBORG AL S54RI SR B 0. 009 1, 000, 000 1,000,060 | 2018/5 /11
ETAFAME S MRS 102[H] 0.1 40, 000 40,009 | 2018/ 3/20
oA AR EEE A 55490E] 0. 501 100, 000 100, 114 | 2018/ 3 /20

/)N it 2, 308, 000 2, 309, 786
SRES
FTAESR FIET5LENE 0.25 120, 000 120,010 | 2017/12/27
EAMES R T52EN 5 0.3 200, 000 200,054 | 2018/1/26
Bk RIS T53E R 0.25 50, 000 50,021 | 2018/2 /27
EMRES FITEET55EN 0.3 750, 000 750,745 | 2018/4 /27
LAX Athedsss  FlfE278E 0.3 500, 000 500,125 | 2018/1 /26
PSR (345 ZB179[H 0.14 600, 000 600, 042 | 2017/12/27
LA R (34F) Z5180[H] 0.13 500, 000 500,084 | 2018/1 /26

/N B 2, 720, 000 2,721, 084
TEES (EOREEZANES
WEET 279 0.579 100, 000 100,093 | 2018/2/23
eMgEES 31509 0.82 200, 000 200,531 | 2018/4 /25
HPNFa—RL— MYT  FE320ERE A R FIEA R fT 0.27 300, 000 300,069 | 2018/1 /24
SHERT AT UAR&) —A TSR E R R 0. 442 300, 000 300,801 | 2018/8/6
ERAREE  F584[RIFEE R E RINEALHHRIAT 0. 388 100, 000 100,067 | 2018/ 2 /28
WHAREEGE 589 mI+HE I BRE [FINEAL AR+ 0. 229 100, 000 100, 002 | 2017/12/27
RAARRESE 7R A [ PR & [RINEAL R 0. 208 100, 000 100,020 | 2018/1 /30
AABEER 2640 1.82 600, 000 602,459 | 2018/ 3/20
NTT Rat  $190a+E MR ERNEC RO 0.21 810, 000 810,184 | 2018/1 /24

/)N At 2,610, 000 2,614, 230

= it 9, 668, 000 9, 678, 599

kI - AR EALAGZE) Y £ C,
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PIMCOS A< -5 A—/N\)L-FRN\T—U - FRUR - D7 R —
AARTA4T1—3F )L FC (UPY, ANyIR)/
AVARATA4T1—37F )L FD (JPY)/J(JPY)/J(JPY, Hedged)

201742 A 28 H L

(GGHE IR 20164E3 H 1 H ~20174E2 H 28 H)

Q@7 7 ROMMATIR DY T,

i e | r A~ MR ONEREER
RS E CoTLE 2& A £3, ) OENE ., BORFFERIE ., E R
& A 5oa A&, = — U, TRy bR WinEEE | AHES R
FOEDIRAER S 72 ar Bsl, Fein|, AU 7 is155) 2 &
BRI REL, b=V D R bE B fRLE T,
iR E CoTLE2& A £3, ) OENE ., BUFFERIE ., E R .
E X R | AE, B U, Ty RSy ZRES W ENE , (HES
K OZEDOYPRAE
= it = | AT NAZT TR — L —F p—UIF R
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PIMCO AR B—/\ L= TR T—D KUK D7 R
N==3 = s
A E
201742 H 28 BT T L7/
(B F) HIRBPIRERA (W47 )

N2 . Institutional FC (JPY, Hedged) $ 130
= B B (N EBLAEE R L) 1,007 Institutional FD (JPY) 22,591
G D OR Y 4 0 1 (JPY) 982
ML 5 J (JPY, Hedged) 13,135

W et L009 ik BE BT R IR (Bigiz: )

Institutional FC (JPY, Hedged) 2
2H: Institutional FD (JPY) 256
& B2 H-Institutional FC (JPY, Hedged) 1 J (JPY) 11
‘& 9% i -Institutional FD (JPY) 124 J (JPY, Hedged) 160
B

AL 0 ek YRR
ik ie 0 Institutional FC (JPY, Hedged) 75.91
HELLH 4 Institutional FD (JPY) 88.43

EHAE 159 J (JPY) 90.82

1 (JPY, Hedged) 82.32
MR EHEE 850
MPIMCOT AV« a— N L TR T —T RV R 77 U ROBIE

YHAIEB L L PEARIE36,838 TR /L,
BB A ARES: (395)
U 0
SR T VST 4T R (246)
JEBEARE T VST 1 7 R 963
SMEIEEE (98)

E L ESTRiSE 224
BYREHTMEL
B A AlRES: 118
EBu e 0
AT VST 4T Wb 826
JEBEARET VST 4 7 R 376
SNEEEERBLOARE 29

YR LB 1,349
4 BB L OR E B R 1,573
B OfE RICL HME EEDOHIRAR 2,423
SHEDR R BB BR 9




HENE PE D B

REH B RE
(HAL: T)

A4
(4 )
5 & AL 119.7%

FILEUF 0.5%

Y1) 1% 0.5%

Argentina Government International Bond
5.625% due 01/26/2022 $
FLEVFUER

202
202

200 $

(AR {E $200)

A—ZE)7 0.3%

Y7115 0.3%

KAF Kaerntner Ausgleichszahlungs-Fonds
0.000% due 01/14/2032 EUR
A—ZrUT AR

(BGRE $99)

100

NLF— 1.1%

HE-HRFH1.1%

KBC Bank NV

8.000% due 01/25/2023 $
~L¥—&Et

(ARG $418)

400 421

421

IT3TI 1.0%

HE-HRFR1.0%
Petrobras Global Finance BV

4.375% due 05/20/2023 200 186

6.250% due 03/17/2024 100 102

7.375% due 01/17/2027 60 63

ISTLEE 351

(BBRIE $330)

h+45 7.2%

R -HRFHR 1.1%

Bank of Nova Scotia

1.875% due 04/26/2021 100 99

Royal Bank of Canada

2.300% due 03/22/2021 100 100

Toronto-Dominion Bank

2.250% due 03/15/2021 200 199
398

E—4—JHERGES 0.2%
Canadian Mortgage Pools

1.250% due 07/01/2020 CAD 81 61
Y1) 1% 5.9%

Canada Government Bond

1.500% due 12/01/2044 (a) 167 154
Canada Housing Trust No.1

2.400% due 12/15/2022 1,000 786
Province of Alberta

1.250% due 06/01/2020 100 75
2.350% due 06/01/2025 100 76

PIMCO AR5 B—/N L PRI TF— KRR J7 R

201742 A 28 A BIfE
FHIRRAR FTAmAE
(HAZ: T) (B T)
Province of Ontario
2.400% due 06/02/2026 500 378
2.500% due 09/10/2021 $ 700 708
2,177
hraat 2,636
(ARISIR{E $2,786)
JRYE7 01%
1R - FIRFR 0.1%
Ecopetrol S.A.
5.375% due 06/26/2026 50 51
anvE7 &R 51
(AXfFRME $50)
FIaHME 1.9%
VI A& 1.9%
Czech Republic Government Bond
0.950% due 05/15/2030 CzK 3,900 154
1.200% due 07/23/2017 2,300 91
2.500% due 08/25/2028 8,700 405
4.000% due 04/11/2017 1,400 55
FraAHEERH 705
(AXfFRME $725)
TUI—Y 6.9%
1R -FIRFF 6.9%
BRFkredit A/S
2.000% due 10/01/2047 DKK 498 70
3.000% due 10/01/2047 74 1
Nordea Kredit Realkreditaktieselskab
2.000% due 10/01/2017 600 87
2.500% due 10/01/2047 626 91
3.000% due 10/01/2047 9 1
Nykredit Realkredit A/S
1.000% due 04/01/2017 1,100 158
1.000% due 07/01/2017 600 86
1.000% due 04/01/2018 300 44
2.000% due 04/01/2017 300 43
2.000% due 07/01/2017 1,100 158
2.000% due 10/01/2037 649 94
2.000% due 10/01/2047 795 111
2.500% due 10/01/2037 987 147
2.500% due 10/01/2047 1,768 258
3.000% due 10/01/2047 53 8
Realkredit Danmark A/S
1.000% due 04/01/2017 700 100
1.000% due 04/01/2018 1,000 145
2.000% due 04/01/2017 2,800 401
2.000% due 01/01/2018 500 73
2.000% due 10/01/2037 93 14
2.000% due 10/01/2047 398 56
2.500% due 10/01/2037 376 56
2.500% due 10/01/2047 2,266 330
TFov—YaEt 2,542

17 —



R AR
(HhL: F)

R
(ir: )

PIMCO AR5 B—/N L PRI TF— KRR J7 R

R AR APATAR
(HL: F) (Hr:F)

(BRIFRME $2,614)

Credit Agricole S.A.

8.125% due 09/19/2033 $ 200
Dexia Credit Local S.A.

0.750% due 01/25/2023 EUR 200
1.875% due 09/15/2021 $ 250

VI AE 0.7%

France Government Bond

0.250% due 07/25/2024 (a) EUR 205
TIVRER

(AR $926)

R4 0.8%
1115 - FIRFF 0.8%
Deutsche Bank AG

4.250% due 10/14/2021 $ 200
IHO Verwaltungs GmbH

3.750% due 09/15/2026 (b) EUR 100
FAvaH

(ER1GRME $313)

F)iv 0.1%

VI A& 0.1%

Greece Government International Bond
3.800% due 08/08/2017 ¥ 5,000
FUovRE

(ER1GIRAE $45)

AVRRTT 2.5%

VI A& 2.5%
Indonesia Government International Bond

2.625% due 06/14/2023 EUR 300
2.875% due 07/08/2021 100
6.625% due 05/15/2033 IDR 204,000
8.250% due 06/15/2032 3,316,000
8.375% due 03/15/2034 2,611,000
AURRS T A

(ER1FIR{E $1,040)

TAIWTUR 0.7%

#LE-HIRFR 0.5%

PartnerRe Ireland Finance DAC

1.250% due 09/15/2026 EUR 100
Shire Acquisitions Investments Ireland DAC
2.400% due 09/23/2021 $ 100

E—4—JHERGES 0.2%
Bluestep Mortgage Securities No.3 DAC
0.977% due 05/10/2063 SEK 537

FAILSURER

IIVR 2.5%
tHE - #IRFH 1.8%

216

216
241
673

236
909

202

109
31

43
43

330
114

13
253
201
911

102

98
200

60
260

(BRIGRME $278)

157 2.3%
#LE-HIRFR 0.3%

Intesa Sanpaolo SpA
6.625% due 05/08/2018 EUR 100 113

VI AE 2.0%

Italy Buoni Poliennali Del Tesoro

1.650% due 04/23/2020 (a) 300 336
2.350% due 09/15/2024 (a) 305 360
2.700% due 03/01/2047 25 24

720
12)7&w 833

(ER1GR{E $919)

BE 9.2%
11185 - K93 FH 0.8%

Sumitomo Mitsui Financial Group, Inc.

2.442% due 10/19/2021 $ 100 98
2.631% due 03/09/2021 200 207
305

VI AE 8.4%

Development Bank of Japan, Inc.

1.625% due 09/01/2021 200 194

Japan Government CPI-Linked Bond

0.100% due 03/10/2026 (a) ¥ 69,797 660

Japan Government International Bond

0.200% due 06/20/2017 180,000 1,611

0.300% due 12/20/2025 40,000 367

0.500% due 09/20/2046 30,000 248
3,080

BAR&R 3,385

(ER1GR{E $3,679)

FYrILHESY—2—B 0.6%

#AE-FHRFH 0.6%
UBS Group Funding Jersey Ltd.

4.125% due 09/24/2025 $ 200 204
FrRILERESY—S—RER 204

(ER1GR{E $201)

WOt TG 1.3%

HEERIEH 0.6%
Red & Black Auto Lease Germany 2 S.A.
0.027% due 11/15/2027 EUR 200 213

1115 - KR FR 0.7%

Commerzbank Finance & Covered Bond S.A.

4.250% due 06/04/2018 150 168

Wind Acquisition Finance S.A.

7.000% due 04/23/2021 100 111
279

o I NT &kt 492

(ER{FR{E $484)
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R AR Balik
(Hz:F) (HL: F)
<L—7 0.2%
VI AE 0.2%
Malaysia Government International Bond
4.232% due 06/30/2031 MYR 300 66
IL— 7 RE 66
(BRIBR{E $78)
A% 0.7%
Y I)ANE 0.7%
Mexico Government International Bond
4.000% due 03/15/2115 EUR 100 90
4.350% due 01/15/2047 $ 200 179
Ayatt 269

(ER{FER{E $302)

A5 4.6%

HE-HIRFRH 4.6%

ATF Netherlands BV

1.500% due 07/15/2024 EUR 100
Cooperatieve Rabobank UA

6.875% due 03/19/2020 100
ING Bank NV

2.000% due 11/26/2018 $ 200
2.625% due 12/05/2022 1,150
Vonovia Finance BV

3.200% due 10/02/2017 100
TIUFER

(ERISIR{E $1,681)

JILox— 0.7%
VIYME 0.7%
Kommunalbanken A/S

2.250% due 01/25/2022 200
Norway Government Bond

3.750% due 05/25/2021 NOK 500
Jor—akt

(ER1GRME $273)

R—S2F 0.4%

V)& 0.4%

Poland Government International Bond
3.250% due 07/25/2025 PLN 200
5.750% due 09/23/2022 300
K—srat

(ERISIR{E $158)

RILNAIL 0.2%

#E-HIRFR 0.2%
Banco Espirito Santo S.A.

4.750% due 01/15/2018 (c) EUR 100
Novo Banco S.A.

5.000% due 05/23/2019 50
RILMHILER

(AR $163)

102
126

200
1,151

101
1,680

200

267

84
132

PIMCO AR5 B—/N L PRI TF— KRR J7 R

RRIT AR AP ATAR
(HAL: T) (HAL: )
YOSTIET 1.9%

VIYME 1.9%
Saudi Government International Bond

2.375% due 10/26/2021 $ 700 692
YooFSETER 692
(AXfFRIE $693)

AAORZ7 3.0%

VI ME 3.0%

Slovenia Government International Bond

4.125% due 02/18/2019 200 208
5.850% due 05/10/2023 800 915
AAR=7&H 1,123

(ER1GR{E $1,037)

Bm72Y7 0.6%

1) 1E 0.6%

South Africa Government International Bond

5.375% due 07/24/2044 200 206
Em7oVYhEE 206
(ARG $197)

ARA 2.0%

R -HRFR 1.1%
Banco Popular Espanol S.A.

8.250% due 04/10/2020 (d) EUR 186

CaixaBank S.A.

5.000% due 11/14/2023 100 113

Merlin Properties Socimi S.A.

1.875% due 11/02/2026 100 103
402

YY1 0.9%

Autonomous Community of Catalonia

4.750% due 06/04/2018 100 1M1

4.900% due 09/15/2021 100 112

Autonomous Community of Valencia

2.057% due 09/03/2017 100 107

ARSLUEER 330

(ExfFR1E $808) 732

Ax—T> 0.4%

#11R - FIRFR 0.4%

PZU Finance AB

1.375% due 07/03/2019 150 163
Zyz—TUaMH 163
(ARISIR{E $167)

ZAR 1.3%

1115 - K9RFR 1.3%

UBS AG

5.125% due 05/15/2024 $ 200 205
7.625% due 08/17/2022 250 288
ZLREE 493

(BRIGRME $487)
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R AR Balik R AR P AR
(BN T) (HL: ) (BN T) (BT T)
A4XYR 10.3% Massachusetts Educational Financing Authority
115 - ¥RFR 6.7% 1.988% due 04/25/2038 $ 21 21
Barclays Bank PLC SLM Private Credit Student Loan Trust
7.625% due 11/21/2022 200 215 1.143% due 03/15/2024 11 11
7.750% due 04/10/2023 200 211 1.203% due 12/16/2041 100 88
Co-operative Group Holdings 2011 Ltd. 120
6.875% due 07/08/2020 GBP 100 141
FCE Bank PLC 1115 - FIRFF 8.0%
1.615% due 05/11/2023 EUR 100 110 Ally Financial, Inc.
HSBC Holdings PLC 3.600% due 05/21/2018 100 102
2.499% due 01/05/2022 $ 200 206 Alphabet, Inc.
4.300% due 03/08/2026 200 210 1.998% due 08/15/2026 200 186
Legal & General Group PLC Anheuser-Busch InBev Finance, Inc.
5.500% due 06/27/2064 GBP 100 128 3.300% due 02/01/2023 200 205
Lloyds Bank PLC AT&T, Inc.
4.875% due 03/30/2027 100 159 3.000% due 06/30/2022 200 199
6.500% due 03/24/2020 EUR 100 126 Bank of New York Mellon Corp.
Royal Bank of Scotland Group PLC 2.200% due 08/16/2023 200 192
8.625% due 08/15/2021 (d) $ 200 212 Charter Communications Operating LLC
Royal Bank of Scotland PLC 4.464% due 07/23/2022 200 210
13.125% due 03/19/2022 AUD 200 154 6.384% due 10/23/2035 100 115
Santander UK Group Holdings PLC Citigroup, Inc.
2.875% due 08/05/2021 $ 200 198 1.727% due 04/27/2018 100 100
Santander UK PLC Goldman Sachs Group, Inc.
2.439% due 03/14/2019 200 203 2.201% due 04/23/2020 100 102
Tesco PLC JPMorgan Chase & Co.
5.125% due 04/10/2047 EUR 50 55 2.550% due 10/29/2020 200 202
Virgin Media Secured Finance PLC 2.750% due 06/23/2020 100 102
4.875% due 01/15/2027 GBP 100 126 Metropolitan Life Global Funding |
2,454 1.950% due 09/15/2021 200 195
Navient Corp.
E—45—TR{REEE 2.3% 5.500% due 01/15/2019 200 207
Aggregator of Loans Backed by Assets PLC New York Life Global Funding
0.544% due 11/25/2042 71 83 2.900% due 01/17/2024 100 100
Eurosail-UK PLC UIL Holdings Corp.
1.327% due 06/13/2045 100 120 4.625% due 10/01/2020 100 103
Gemgarto UnitedHealth Group, Inc.
3.308% due 05/14/2045 14 17 3.750% due 07/15/2025 100 105
Hawksmoor Mortgages PLC Verizon Communications, Inc.
1.754% due 05/25/2053 92 117 5.150% due 09/15/2023 100 110
Ludgate Funding PLC Wells Fargo & Co.
0.575% due 12/01/2060 79 92 2.269% due 10/31/2023 100 102
0.970% due 01/01/2061 103 124 3.300% due 09/09/2024 200 201
Oncilla Mortgage Funding PLC Zimmer Biomet Holdings, Inc.
1.776% due 12/12/2043 93 116 3.150% due 04/01/2022 100 100
Residential Mortgage Acceptance Corporation Securities No.1 PLC 2,938
0.546% due 06/12/2044 70 83
Rochester Financing No.2 PLC E—45—DIEREH 7.9%
1.671% due 06/20/2045 88 112 Alternative Loan Trust
864 1.228% due 09/25/2035 (c) 86 61
1.458% due 08/25/2034 1 1
YT 1.3% 1.478% due 05/25/2036 318 173
United Kingdom Gilt Inflation-Linked American Home Mortgage Investment Trust
0.125% due 03/22/2024 (a) 331 485 g; gZ"/oof(kﬁ ; 3?35/'323&““0 Trust 20 2
1z i "
4:\2},‘( =" 3,803 5.883% due 02/17/2051 18 18
(RIGRIE $4,034) Bear Stearns Adjustable Rate Mortgage Trust
3.552% due 01/25/2034 10 10
3.636% due 03/25/2035 15 15

T*Jh 40.9%
& EHBREES 0.3%

Bear Stearns Asset-Backed Securities | Trust
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R AR Balik HEIH AR AR
(Hz:F) (HL: F) (47 T) (B F)
0.978% due 12/25/2036 126 121 3.790% due 03/25/2037 (c) 103 94
Citigroup Mortgage Loan Trust 4.297% due 07/25/2037 (c) 52 47
0.938% due 12/25/2036 99 62 2,894
Citigroup Mortgage Loan Trust, Inc.
2.971% due 05/25/2035 40 37 51 - HIERER 0.3%
Countrywide Asset-Backed Certificates Ohio, American Municipal Power, Inc., Revenue Bonds, Series 2010
0.908% due 12/25/2036 (c) 79 8 7.334% due 02/15/2028 100 129
0.918% due 06/25/2047 (c) 89 65 I
e e o e o
1.428% due 01/25/2036 100 87 E LEa
ggzggy:nde Asset-Backed Certificates Trust 2.500% due 08/01/2028 65 65
646% due 07/25/2035 100 84 4.500% due 06/01/2038 16 18
Countrywide Home Loan Mortgage Pass-Through Trust 4‘5000; d
o . o due 05/01/2041 322 348
3.186% due 04/20/2036 57 49 4.500% due 07/01/2041 42 46
Deutsche Alternative-A Securities Mortgage Loan Trust Fénnief Mae, TBA (e)
0.928% due 02/25/2047 94 67 3.000% d i
o . o due 04/01/2047 2,500 2,479
0.958% due 06/25/2037 (c) 27 26 3.500% due 04/01/2047 2,900 2,967
0.968% due 08/25/2047 161 119 F.reddi:e Mac ’ ’
HarborView Mortgage Loan Trust 1.121% due 01/15/2038 83 83
1.119% due 06/20/2035 82 79 1.776% due 01/15/2038 (f) 83 5
Home Equity Mortgage Loan Asset-Backed Trust F;'e ddie Mac. TBA
1.018% due 04/25/2037 88 57 o !
Impac CMB Trust giﬁ?rﬂfl\ﬁgz 04/01/2047 (e) 200 205
1.778% due 07/25/2033 10 10 o
JPMorgan Alternative Loan Trust 25|5n 2nzi:|\;|jgz O.IjéZAOI(ZG())SG 197 196
3.212% due 12/25/2035 (c) 83 71 3.500% d ’
Ll . o due 04/01/2047 100 104
JPMorgan Mortgage Acquisition Trust 4.000% due 04/01/2047 200 211
1.048% due 08/25/2036 100 74 ’ ° %727
JPMorgan Mortgage Trust d
3.197% due 10/25/2036 (c) 32 29
MASTR Asset Securitization Trust E/EE%6.1% : o
5.500% due 11/25/2017 1 1 Treasury Inflation Protected Securities
6.000% due 06/25/2036 (c) 20 20 2.375% due 01/15/2025 (a) 1,947 2,265
Merrill Lynch Mortgage Trust FAIYNEGR 15,073
5.690% due 02/12/2051 62 62 (BRI $14,848)
Morgan Stanley Home Equity Loan Trust
0.878% due 04/25/2037 126 79
Morgan Stanley Re-REMIC Trust
6.009% due 08/15/2045 29 29 Barclays Bank PLC
0901% due 12252095 g g9 LTSl%due 00082017 100 100
Saxon Asset Securities Trust umitomo Witsui Banking Corp.
2.578% due 05/25/2031 97 g7 1663% due 09/15/2017 s0 301
Sequoia Mortgage Trust 401
3.086% due 02/20/2047 (c) 18 16 .
SG Mortgage Securities Trust
0.928% due 10/25/2036 200 157 685
Structured Adjustable Rate Mortgage Loan Trust
1.098% due 10/25/2035 100 85
Structured Asset Investment Loan Trust ANZ National Bank
0.908% due 07/25/2036 106 78 0.050% due 03/01/2017 GBP 7 8
2.503% due 10/25/2034 87 75 0.270% due 03/01/2017 $ 1" 11
Thornburg Mortgage Securities Trust 0.742% due 03/01/2017 AUD 2 2
2.588% due 10/25/2043 174 170 1.050% due 03/01/2017 NzD 39 28
Vericrest Opportunity Loan Trust Bank of Tokyo-Mitsubishi UFJ Ltd.
4.250% due 03/26/2046 76 77 (0.200%) due 03/01/2017 ¥ 1 0
WaMu Mortgage Pass-Through Certificates Trust Brown Brothers Harriman & Co.
1.051% due 11/25/2045 37 33 (0.983%) due 03/01/2017 SEK 17 2
2.846% due 09/25/2033 56 55 (0.700%) due 03/01/2017 DKK 2 0
2.931% due 03/25/2035 73 74 5.700% due 03/01/2017 ZAR 2 0
3.076% due 03/25/2034 83 84 Citibank N.A.
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K A FFAMAE K A Bl
(BT ) (HAL: TF) (BZ:F) (BAL: )
(0.578%) due 03/01/2017 EUR 0 1 FraHFMEEHERE 0.2%
0.270% due 03/01/2017 $ 10 10 (1.850%) due 06/30/2017 CZK 2,000 79
Credit Suisse AG
(1.450%) due 03/01/2017 CHF 1 1 45175 I ER 0.6%
DBS ?ank Ltd. Italy Buoni Ordinari del Tesoro
0.270% due 03/01/2017 $ 24 24 (0.395%) due 03/14/2017 EUR 200 212
Deutsche Bank AG - ¢l
(0.578%) due 03/01/2017 EUR 13 14 B R $ R 0. 2%
%";g%"ﬁi"&%ﬁ?zoﬂ ] ] (0.350%) due 04/10/2017 ¥ 60,000 536
0.050% due 03/01/2017 NOK 3 0 (0.273%) due 05/01/2017 280,000 2,504
HSBC B (0.259%) due 05/29/2017 40,000 358
ank 3,398
0.050% due 03/01/2017 GBP 22 27 ,
JPMorgan Chase & Co.
0.270% due 03/01/2017 $ 3 3 EEmERat 4,974
National Australia Bank Ltd. (ERISIR{E $4,896)
0.270% due 03/01/2017 1 1
0.742% due 03/01/2017 AUD 1 1 BERMIHEF 119.7% $ 44,101
Sumitomo Mitsui Banking Corp. (ER1GEE $44,929)
(0.578%) due 03/01/2017 EUR 7 7
(0.200%) due 03/01/2017 ¥ 391 4 SRTY AT TR 0.9% 323
Wells Fargo Bank - =
0.050% due 03/01/2017 CAD 10 g~ EBRMIETLITL $(393)
0.270% due 03/01/2017 $ 20 20 .
5.700% due 03/01/2017 ZAR 343 26 TOMORESIVRAR20.6%) __ (7.586)
199
HE&E 100.0% $ 36,838
(a) SEHRDTALTEIEAUIVIZEYARERINS,
(b) BRMILWE IS
(c) HBEMISIE. EHEFBITIREICHS,
(d) KAE:EBHOBM (KRBT H5HE) TREDEEZBTHS,
(e) FITREBIIZLSHEMEES.
(f) 412BALRLF ) —FliE%.
2T N N =)
OfEABIOZEDOD 4 FEL |
20174E2 H 28 A HI{E
QL FHLS|
BN T
&Gl ZAEE LAREE VAREGENC
HE RAAR HAR i A BT LR (i iks) (k) HRHORINE
BPS (0.950%) 02/23/2017 05/23/2017 EUR 645 France Government Bond $  (695) $ 685 $ 684
2.250% due 05/25/2024; France
Government Bond 5.500% due
04/25/2029
LI5S &5t $ (695) $ 685 $ 684
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Q@ N\ —Z-LARHE]
AL T
U= LAREGIZ
TG AT 18 N4F) fEAH Tt B [N BROKIE
IND 0.760%  02/21/2017 04/21/2017 $ (892) $ (892)
ULoO (0.320%) 02/02/2017 05/03/2017 EUR (317) (337)
YIR—RLRERS| &% $ (1,229)
@ z— /L AN THH]
HANL: T
Ry A A2 G
5 AHF 15 4F) fEAH Tt B [N FROARIE:
BPS (0.403%) 02/02/2017 05/03/2017 EUR 340 $ (363)
BPS (0.340%) 02/02/2017 05/04/2017 22 (24)
BRC (0.203%) 02/02/2017 05/03/2017 121 (129)
MYI 0.545% 01/17/2017 04/20/2017  GBP 389 (484)
o) VA PAV/): EL =4 $ (1,000)
@ RHEANLL THFHLBE D E
BN T
FRAT
BAWBEOHERE 30 HELF 31 H-90 H 90 A aaf
1JIN—R-LRERE|
Non-U.S. Government Debt $ 0 $ 0 $ (337) $ 0 $ (337)
U.S. Government Debt 0 0 (892) 0 (892)
YIR—RLRERS| &% $ 0 $ 0 $ (1,229) $ 0 $ (1,229)
R IVAC PRSI/ L]
Non-U.S. Government Debt $ 0 $ 0 $ (1,000) $ 0 3 (1,000)
=V - NV YEREIEE $ 0o s 0 $ (1,0000 § 0 $ (1,000)
@555
HANL: T
G K24 J—R i A JUAGAR < U 2SR ARDAFLE:
MBC France Government Bond 2.250% 05/25/2024 EUR 300 $ (365) $ (366)
RYL France Government Bond 5.500% 04/25/2029 200 (328) (329)
ZRYEE $ (693) $ (695)
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201742 A 28 H BITE
| PstZE S
AL T (A% )
REBL ZEBREHL G
EZA] FEH S 0k S 15 B EE aif

90-Day Eurodollar September Futures Long  09/2017 31§ 2 $ 0o $ 0
90-Day Eurodollar September Futures Short  09/2018 31 (1) 0 0
90-Day Sterling December Futures Long 12/2017 12 0 0 0
90-Day Sterling December Futures Long 12/2018 12 2 1 0
90-Day Sterling June Futures Long  06/2017 12 (1) 0 0
90-Day Sterling June Futures Long  06/2018 12 1 0 0
90-Day Sterling March Futures Long  03/2017 12 0 0 0
90-Day Sterling March Futures Long  03/2018 12 1 0 0
90-Day Sterling September Futures Long  09/2017 12 0 0 0
90-Day Sterling September Futures Long  09/2018 12 2 0 0
Australia Government 10-Year Bond March Long  03/2017 2 2 0 0
Futures
Canada Government 10-Year Bond June Futures Long  06/2017 4 4 0 (1)
Euro-Bobl 5-Year Note June Futures Long  06/2017 15 0 0 0
Euro-BTP 10-Year Note March Futures Short  03/2017 7 (10) 0 (8)
Euro-Bund 10-Year Bond June Futures Long 06/2017 4 5 0 0
Euro-OAT 10-Year Bond June Futures Short  06/2017 6 (6) 0 (1)
Euro -Schatz 2 -Year Note March Futures Short  03/2017 9 (4) 1 0
U.S. Treasury 2-Year Note June Futures Short  06/2017 18 3) 0 0
U.S. Treasury 5-Year Note June Futures Long 06/2017 21 3 0 (2)
U.S. Treasury 10-Year Note June Futures Long 06/2017 35 15 0 (1)
U.S. Treasury 20-Year Bond June Futures Short  06/2017 3 (5) 0 (1)
U.S. Treasury 30-Year Bond June Futures Long  06/2017 3 6 2 0
United Kingdom Treasury 10-Year Gilt June Long  06/2017 3 8 1 0
Futures
Call Options Strike @ EUR 166.000 on Short 05/2017 1 0 0 (1)
Euro-Bund 10-Year Bond June Futures
EMIHEE $ 17§ 5 § (15)
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@177 2y
IV RNT T HIVNAT T (FAE - 7V - 5 1E) — B
AL T
BZN 2017/2/ 285 D ARFEH EERELA
SRS EEF WA BHATLYR  MEICAR  didflits  GHmiELE BRE Al
Altria Group, Inc. (1.000%) 12/20/2020 0.220% $ 100 $ 3)$ 03 0 $ 0
Koninklijke DSM NV (1.000%) 12/20/2020 0.277% EUR 100 3) 0 0 0
Navient Corp. (5.000%) 03/20/2019 1647% $ 200 (16) () 0 0
Pfizer, Inc. (1.000%) 12/20/2020 0.284% 100 3) 0 0 0
Reynolds American, Inc. (1.000%) 12/20/2020 0.223% 100 3) 0 0 0
United Utilities PLC (1.000%) 12/20/2020 0.622% EUR 100 (2) 0 0 0
$ (30) $ 4) $ 0 $ 0
IV T T ANVNAD T (H g - TV AAE - ) — 78D
HANL: T
R 2017/2/28W 5D FREE LB
SREB EERF WA BRAZLYR  MEIA  iGits TR B Alk
Tesco PLC 1.000% 12/20/2020 1.296% EUR 200 $ 2)$ 493 0 $ 0
Tesco PLC 1.000% 06/20/2022 1.826% 100 (4) 2 0 0
$ 6) $ 6 $ 0 $ 0
IV YNT THNIAT T (IL DM T w7 ) —H
AL T
BEN ARFEHL PR IR
AVT VIR "oy [ 2 <) i 11 A FHE TR i lliks alE S e % =l
iTraxx Europe Series 26 Index (1.000%) 12/20/2021 EUR 1,200 $ 19) $ 0 $ 0 $ 2)
IV NT TANVNAT T (T T I A) — 58D
HANL: T
= FEHL BRI E
AT YIR "= [ E 4 F) Tt B AETCAR TS EdEizE BRE Al
CDX.IG-27 Index 1.000% 12/20/2021 $ 5400 $ 103 $ 13 §$ 0 $ 0
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LRNAT
BN T

kel REBL EAL I U
Kb/ EENERIA LT v I A EEef WA FHETTA Mg Al I Alk
S2HY 3-Month Canadian Bank Bill 2.200% 06/16/2026 CAD 900 $ (26) $ 34 $ 19 0
S2E 3-Month Canadian Bank Bill 1.750% 12/16/2046 100 10 (1) 0 0
Xk 3-Month SEK-STIBOR 1.013% 01/23/2025 SEK 500 1 1 0 0
27N 3-Month SEK-STIBOR 1.023% 01/23/2025 400 1 1 0 0
27N 3-Month USD-LIBOR 1.000% 05/15/2018 $ 10,500 (47) (18) 0 1)
S2HY 3-Month USD-LIBOR 1.250% 05/15/2019 10,500 67 24 1 0
ZH 3-Month USD-LIBOR 1.250% 06/21/2019 1,500 14 2 0 0
S2HY 3-Month USD-LIBOR 1.250% 06/21/2022 600 24 0 0 0
ZH 3-Month USD-LIBOR 2.250% 12/16/2022 5,400 (67) 143 0 0
S2HY 3-Month USD-LIBOR 2.300% 01/13/2023 500 (7) (5) 0 0
ZH 3-Month USD-LIBOR 2.500% 12/16/2025 500 (10) (18) 0 0
SZHY 3-Month USD-LIBOR 1.750% 12/21/2026 1,200 60 90 0 1)
Xk 3-Month USD-LIBOR 2.500% 06/15/2036 100 ) (5) 0 0
SZHY 3-Month USD-LIBOR 2.098% 07/01/2041 400 8 8 0 0
Xk 3-Month USD-LIBOR 2.500% 06/15/2046 300 (7) (15) 1 0
27N 3-Month ZAR-SAJIBOR 7.750% 03/15/2022 ZAR 7,200 2 7 0 (1)
Xk 3-Month ZAR-SAJIBOR 8.000% 03/15/2022 2,800 3 0 0 0
27N 3-Month ZAR-SAJIBOR 8.250% 03/15/2022 8,100 16 13 0 1)
Xk 3-Month ZAR-SAJIBOR 8.500% 03/15/2027 1,200 2 2 0 0
27N 6-Month CZK-PRIBOR 1.000% 03/15/2027 CZK 18,900 (7) (3) 0 (6)
%k 6-Month EURIBOR 0.000% 09/20/2019 EUR 300 0 0 1 0
27N 6-Month EURIBOR 0.250% 09/20/2022 3,150 1 17 2 0
52N 6-Month EURIBOR 1.000% 09/05/2026 800 36 36 1 0
ZH 6-Month EURIBOR 1.000% 09/20/2027 500 (12) (5) 0 1)
ZH 6-Month EURIBOR 0.750% 03/15/2032 50 3 2 0 0
ZH 6-Month EURIBOR 1.500% 03/21/2048 350 (13) (8) 0 (1)
ZH 6-Month GBP-LIBOR 0.410% 03/15/2019 GBP 3,000 12 (9) 0 1)
E2N 6-Month GBP-LIBOR 0.750% 09/20/2019 1,400 4 2 0 0
ZH 6-Month GBP-LIBOR 1.500% 09/20/2027 1,500 (50) (23) 0 2)
27N 6-Month GBP-LIBOR 1.750% 03/21/2048 250 26 16 2 0
27N 6-Month JPY-LIBOR 0.150% 03/22/2018 ¥ 360,000 6 5 0 0
27N 6-Month JPY-LIBOR 0.300% 03/18/2026 160,000 13 (26) 3 0
ZH 6-Month JPY-LIBOR 1.500% 12/21/2045 60,000 (99) 100 0 (4)
B2 IBMEXID 5.610% 07/07/2021 MXN 8,000 (29) (34) 0 (1)
27N IBMEXID 5.715% 10/15/2021 3,400 (12) (18) 0 0
Xk IBMEXID 5.560% 11/11/2021 100 0 0 0 0
27N IBMEXID 5.795% 12/10/2021 700 2) 3) 0 0
ik IBMEXID 6.000% 07/18/2022 800 (3) (3) 0 0
27N IBMEXID 5.570% 01/31/2023 4,800 (24) (21) 0 (1)

$ ©97) $ 288 $ 12§  (21)
RAIYTRHEE $ (499 $ 303 $ 12§ (23)
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20174E2 H 28 A HI{E
@ J[E] 2 B e P LAY Bifir . T
R EHEE
IRGHH T P A 1S ZHuE G £l
AZD 05/2017 $ 30 EUR 28§ 0 $ 0
BOA 03/2017 JPY 261 $ 2 0 0
BOA 03/2017 RUB 4,709 81 1 0
BOA 03/2017 SGD 488 340 0 9)
BOA 03/2017 $ 464  HKD 3,600 0 1)
BOA 03/2017 72 RUB 4,346 2 0
BOA 04/2017 DKK 3,345 $ 508 29 0
BOA 04/2017 $ 189  DKK 1,313 0 ™)
BOA 05/2017 ZAR 370 $ 27 0 (1)
BOA 07/2017 DKK 3,200 484 23 0
BOA 04/2018 1,313 193 1 0
BPS 03/2017 $ 352 CLP 230,516 3 0
BPS 03/2017 107  KRW 126,657 5 0
BPS 06/2017 JPY 180,000 $ 1,795 178 0
BPS 07/2017 DKK 630 97 6 0
BPS 07/2017 $ 742 DKK 5,137 0 3)
BRC 03/2017 62 HKD 481 0 0
CBK 03/2017 GBP 515 $ 645 5 0
CBK 03/2017 KRW 1,208,779 1,067 0 )
CBK 03/2017 $ 9 IDR 117,613 0 0
CBK 03/2017 246  PEN 841 11 0
CBK 05/2017 147 AUD 192 1 0
CBK 06/2017 1,069 KRW 1,208,779 4 0
DUB 04/2017 RUB 2,272 $ 38 0 0
DUB 04/2017 $ 383 ILS 1,445 14 0
DUB 07/2017 20 BRL 72 3 0
FBF 03/2017 TWD 2,512 $ 82 0 0
FBF 03/2017 $ 127 RUB 7,644 3 0
FBF 06/2017 82 TWD 2,512 0 0
GLM 03/2017 CAD 1,508 $ 1,151 13 0
GLM 03/2017 RUB 1,165 20 0 0
GLM 03/2017 TWD 10,592 336 0 (10)
GLM 03/2017 $ 490 COP 1,455,339 7 0
GLM 03/2017 69 RUB 4,337 5 0
GLM 04/2017 1,152 CAD 1,508 0 (13)
GLM 04/2017 613 JPY 70,000 14 0
GLM 04/2017 1,000 MXN 20,805 34 0
GLM 05/2017 CAD 1,882 $ 1,436 14 0
GLM 05/2017 EUR 41 44 0 0
GLM 05/2017 JPY 280,000 2,472 0 (37)
GLM 05/2017 $ 41 CHF 41 0 0
GLM 05/2017 3,633 EUR 3,393 0 (15)
GLM 05/2017 63 SEK 555 0 (1)
GLM 05/2017 476  ZAR 6,554 19 0
GLM 06/2017 CzZK 1,000 $ 40 0 0
GLM 07/2017 $ 18 BRL 65 2 0
GLM 01/2018 0 DKK 3 0 0
HUS 03/2017 BRL 651 $ 210 1 0
HUS 03/2017 EUR 200 215 3 0
HUS 03/2017 SGD 64 45 0 (1)
HUS 03/2017 $ 203 BRL 651 6 0
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HUS 03/2017 31 JPY 3,452 0 0
HUS 03/2017 39 THB 1,393 1 0
HUS 04/2017 624 INR 42,886 16 0
HUS 04/2017 1,000 MXN 20,805 33 0
HUS 05/2017 59  JPY 6,700 1 0
HUS 10/2017 DKK 612 $ 94 5 0
IND 05/2017 $ 167 NOK 1,385 0 (1)
JPM 03/2017 JPY 40,000 $ 359 1 0
JPM 03/2017 $ 353  JPY 40,000 4 0
JPM 03/2017 61 PHP 3,026 0 (1)
JPM 03/2017 9 RUB 565 1 0
JPM 03/2017 473 THB 16,921 12 0
JPM 04/2017 DKK 9,514 $ 1,390 28 0
JPM 04/2017 $ 225 RON 945 0 (3)
JPM 05/2017 JPY 40,000 $ 355 0 (4)
JPM 05/2017 $ 929 CHF 920 0 (6)
JPM 05/2017 577  JPY 64,500 2 0
JPM 06/2017 CZK 1,000 $ 40 0 0
JPM 07/2017 DKK 3,035 459 22 0
MSB 03/2017 BRL 559 181 2 0
MSB 03/2017 CZK 13,901 549 2 0
MSB 03/2017 KRW 42,140 35 0 )
MSB 03/2017 $ 180 BRL 559 0 (1)
MSB 03/2017 645 GBP 515 0 (4)
MSB 03/2017 69 IDR 927,470 0 0
MSB 04/2017 GBP 515 $ 646 4 0
MSB 04/2017 $ 180 BRL 559 0 )
MSB 04/2017 78 INR 5,342 2 0
RBC 04/2017 58 DKK 400 0 (1)
SCX 03/2017 289 MYR 1,304 4 0
SCX 03/2017 273  PHP 13,823 2 0
SCX 03/2017 262 SGD 371 3 0
SCX 05/2017 EUR 24 $ 25 0 0
SOG 03/2017 RUB 4,878 84 1 0
SOG 03/2017 SGD 202 141 0 (4)
SOG 03/2017 $ 66 CzK 1,658 0 0
SOG 03/2017 120 RUB 7,196 2 0
TOR 03/2017 1,152 CAD 1,508 0 (13)
TOR 05/2017 539  PLN 2,150 0 (10)
TOR 01/2018 DKK 513 $ 75 0 0
UAG 03/2017 BRL 91 29 0 0
UAG 03/2017 IDR 408,329 30 0 (1)
UAG 03/2017 $ 29 BRL 91 0 0
UAG 03/2017 943 KRW 1,124,262 54 0
UAG 03/2017 415 TWD 13,104 13 0
UAG 12/2017 243 CNH 1,718 2 0
UAG 12/2017 20 CNY 143 0 0

$ 624 $ (149)
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BOA 03/2017 $ 2,664 EUR 2,516 $ 9 $ 0
BOA 03/2017 1 JPY 104 0 0
BOA 03/2017 4,259 489,777 119 0
BOA 04/2017 EUR 2,516 $ 2,669 0 (9)
BPS 03/2017 JPY 497,527 4,431 0 (16)
BPS 03/2017 $ 8 EUR 8 0 0
BPS 04/2017 4420  JPY 495,491 16 0
CBK 03/2017 EUR 42 $ 45 0 0
CBK 03/2017 $ 183 CHF 184 1 0
CBK 03/2017 4286  JPY 489,215 87 0
CBK 04/2017 CHF 184 $ 183 0 )
GLM 03/2017 AUD 270 203 0 (5)
GLM 03/2017 NOK 152 18 0 0
GLM 03/2017 SEK 1,089 125 4 0
GLM 03/2017 $ 497 CAD 651 0 (6)
GLM 03/2017 9 EUR 8 0 0
GLM 03/2017 77 GBP 61 0 (1
GLM 04/2017 CAD 651 $ 497 5 0
HUS 03/2017 CHF 184 184 0 0
HUS 03/2017 JPY 499,384 4,440 0 (24)
HUS 04/2017 $ 4,407  JPY 494,901 23 0
JPM 03/2017 EUR 2,532 $ 2,711 21 0
JPM 03/2017 $ 3417  JPY 388,222 53 0
MBC 03/2017 159 17,748 0 0
MSB 03/2017 419 GBP 335 0 (3)
MSB 04/2017 GBP 335 $ 420 3 0
NAB 03/2017 JPY 376,398 3,354 0 (1)
NAB 03/2017 NZD 12 9 0 0
NAB 04/2017 $ 3,359  JPY 376,398 1 0
SCX 03/2017 208 AUD 270 0 0
SCX 04/2017 AUD 270 $ 208 0 0
SCX 04/2017 DKK 567 83 1 0
TOR 03/2017 CAD 651 497 6 0
TOR 03/2017 $ 54  JPY 6,095 0 0
UAG 03/2017 GBP 396 $ 496 4 0

$ 363 $ (76)
NELEEELRNER $ 987 $ (225)
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DUB Put-OTC 30-Year Interest Rate Swap 3-Month USD-LIBOR ~ %H  2.500% 11/07/2019 $ 100 $ 9% 13
DUB Put-OTC 30-Year Interest Rate Swap 3-Month USD-LIBOR ~ %H  2.750% 11/07/2019 100 9 10
JPM Put-OTC 10-Year Interest Rate Swap 6-Month JPY-LIBOR SZHE 0.400% 03/03/2017 ¥ 10,000 1 0
MYC Put- OTC 1-Year Interest Rate Swap ~ 3-Month USD-LIBOR ~ ZH  1.640% 06/19/2017 $ 10,600 7 4
MYC Put-OTC 1-Year Interest Rate Swap ~ 3-Month USD-LIBOR ~ ZH  2.030% 12/18/2017 6,400 7 5
MYC Put- OTC 30-Year Interest Rate Swap 3-Month USD-LIBOR ~ ZH  2.725% 11/07/2019 200 19 21
MYC Put- OTC 30-Year Interest Rate Swap 3-Month USD-LIBOR ~ %Ht  2.750% 11/07/2019 200 18 21
$ 70 § 74
GRAT v ar
HANL: T
G|
THF zal EBERIA Ty A - WA ek #BH il
SOG Call - OTC 1-Year Interest Rate Floor ~ 3-Month USD-LIBOR 0.400% 10/26/2017 $ 3,900 $ 0% 0
(Effective 10/28/2016)
NEBREAL S T ar
BN T
sl TLIT A
THF kzal AT REATIA it B ECA () s
GLM Call - OTC U.S. dollar versus Japanese yen ¥ 118.280 08/21/2017 $ 200 $ 39 2
JPM Call - OTC U.S. dollar versus Japanese yen 118.280 08/21/2017 110 1 1
$ 4% 3
BEBA T avait $ 74 $ 77
@it ar
BRNAT T
HANL: T
5] EEHEF PAEYE
T za] BESFIA LT v A SANZR ATV G AEeAR () iR
DUB Put- OTC 5-Year Interest Rate Swap 3-Month USD-LIBOR  X#h  2.250% 11/07/2019 $ 600 $ (10) $ (19)
DUB Put - OTC 5-Year Interest Rate Swap 3-Month USD-LIBOR  X#\  2.500% 11/07/2019 600 (11) (16)
JPM Put - OTC 2-Year Interest Rate Swap 6-Month JPY-LIBOR  X$A 0.000% 03/03/2017 ¥ 60,000 1) 0
MYC Put - OTC 5-Year Interest Rate Swap 3-Month USD-LIBOR X%, 2.500% 11/07/2019 $ 1,900 (36) (50)

$ (58) % (85)
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SOG Call - OTC 1-Year Interest Rate Floor ~ 3-Month USD-LIBOR 0.000% 10/26/2017 $ 3,900 $ 0% 0
(Effective 10/28/2016)
SELREA T T ar
L T
Gl TLIT A
HF EZA] ITEfERS WY H META (P miik
DUB Call - OTC U.S. dollar versus Brazilian real BRL 3.890 06/28/2018 $ 100 $ (10) $ 3)
DUB Put - OTC U.S. dollar versus Brazilian real 3.890 06/28/2018 100 (10) 17)
FBF Call - OTC U.S. dollar versus Brazilian real 6.300 01/11/2018 100 (5) 0
GLM Call - OTC Canadian dollar versus Japanese yen ¥ 90.000 08/21/2017 CAD 200 (2) (1)
GLM Call - OTC Euro versus Mexican peso MXN 22.650 03/21/2017 EUR 100 (3) 0
GLM Put - OTC Euro versus Mexican peso 18.900 03/21/2017 100 (4) 0
GLM Call - OTC U.S. dollar versus Brazilian real BRL 3.892 07/02/2018 $ 200 (19) (7)
GLM Put - OTC U.S. dollar versus Brazilian real 3.892 07/02/2018 200 (19) (34)
JPM Call - OTC Canadian dollar versus Japanese yen ¥ 90.000 08/21/2017 CAD 144 (1) (1)
JPM Put - OTC U.S. dollar versus Chinese renminbi CNH 6.600 09/11/2017 $ 200 (2) 0
$ (75 8% (63)
AT —YarXyy S RAE T ar
BN T
Gl =3 FLIT A
HF SN AT IR B EF| i A AE AR (RIED A itk
CBK  Floor - OTC CPURNSA Index 216.687 Maximum of [1 - (Index Final/Index Initial) or $0] 04/07/2020 $ 500 $ 4 $ 0
DUB Floor- OTC CPURNSA Index 218.011 Maximum of [-(Final Index/Initial Index -1), 0] 10/13/2020 100 (1) 0
$ 5) $ 0
FEA T avEEH $ (138) $ (148)
@ Uy RK
IV NT T H NIRRT T (f - TV A - ) — B
BN T
el A 2017/2/ 2850 TWTLIE REBL AT 7 BRIl
FF ZREH EESF  wiA GAATVE RREIEAR () AR e GE fAli
BOA UBSAG (1.000%) 06/20/2024 1.712%  $ 500 $ 33 $ 1) $ 22 3 0
BPS Credit Agricole S.A. (1.000%) 12/20/2021 0.832% EUR 150 2) 0 0 2)
BPS UBSAG (1.000%) 06/20/2024 1.712%  $ 100 6 (1) 5 0
CBK UBSAG (1.000%) 06/20/2024 1.712% 100 5 (1) 4 0
$ 42§  (13) § 31 § (2)
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BT
IE] B3 2017/2/28K40 HADVES TN I =) AT 7 G5 Al
HF SHMEES BEESF Wi A ERATVF  AETEAR () AP HIE fafi
BOA Credit Suisse Group Ltd. 1.000 % 06/20/2017  0.408% EUR 100 $ 0$ 0% 0$ 0
BOA South Africa Government International Bond  1.000 % 09/20/2019 1.042% $ 200 (5) 6 1 0
BPS Brazil Government International Bond 1.000 % 12/20/2021 2.208% 100 (5) 1 0 (4)
BPS Indonesia Government International Bond 1.000 % 12/20/2019 0.769% 300 7) 8 1 0
BRC Colombia Government International Bond 1.000 % 12/20/2021 1.396% 100 (4) 2 0 (2)
BRC Indonesia Government International Bond 1.000 % 09/20/2019  0.722% 100 (1) 2 1 0
BRC Indonesia Government International Bond 1.000 % 03/20/2024 1.731% 100 (14) 9 0 (5)
BRC South Africa Government International Bond  1.000 % 12/20/2019 1.127% 700 (29) 28 0 (1)
CBK  South Africa Government International Bond  1.000 % 06/20/2019 0.937% 150 (6) 7 1 0
DUB Indonesia Government International Bond 1.000 % 12/20/2019 0.769% 100 2) 3 1 0
GST Barclays Bank PLC 1.000 % 06/20/2021 0.679% EUR 100 0 2 2 0
GST Brazil Government Intemational Bond 1.000 % 12/20/2019 1.255% $ 200 (6) 5 0 (1)
GST  Indonesia Government International Bond 1.000 % 12/20/2019  0.769% 100 (2) 3 1 0
HUS Colombia Government International Bond 1.000 % 12/20/2021 1.396% 300 (1) 6 0 (5)
HUS Indonesia Government International Bond 1.000 % 06/20/2023 1.625% 25 2) 1 0 (1)
JPM  Indonesia Government International Bond 1.000 % 09/20/2019 0.722% 100 1) 2 1 0
JPM  Indonesia Government International Bond 1.000 % 12/20/2019 0.769% 200 (4) 6 2 0

$ (99) $ 91 § 19 (19)
N — e} EEN N — [mun}
IV YNT T HNIAT T (I T w7 A) —H

L T
e B ZN S AT 7 K Wit
HF AT IR Ty = [ 7 4 F ) i H AE A TVT LI AP A HIE fafE
BPS iTraxx Europe Series 26 Index (1.000%) 12/20/2021 EUR 100 $ 6 $ 1 $ 5 % 0
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BOA Floating rate equal to  Floating rate equal to 11/24/2018 $ 305 CAD 400 $ M $ 2 $ 0% 3)
3-Month CAD-LIBOR 3-Month USD-LIBOR
less 0.126% based on  based on the notional
the notional amount of amount of currency
currency delivered received
BOA Floating rate equal to  Floating rate equal to 03/15/2027 108 EUR 100 0 (2) 0 2)
3-Month EUR-LIBOR  3-Month USD-LIBOR
less 0.420% based on  based on the notional
the notional amount of amount of currency
currency delivered received
BOA Floating rate equal to  Floating rate equal to 03/15/2019 853 GBP 600 (1) (105) 0 (106)
3-Month GBP-LIBOR  3-Month USD-LIBOR
less 0.150% based on  based on the notional
the notional amount of amount of currency
currency delivered received
CBK Floating rate equal to  Floating rate equal to 06/21/2027 478 EUR 450 (1) (2) 0 3)
3-Month EURIBOR less 3-Month USD-LIBOR
0.425% based on the  based on the notional
notional amount of amount of currency
currency delivered received
CBK Floating rate equal to  Floating rate equal to 03/15/2019 483 GBP 400 0 15 15 0
3-Month GBP-LIBOR  3-Month USD-LIBOR
less 0.150% based on  based on the notional
the notional amount of amount of currency
currency delivered received
CIB Floating rate equal to  Floating rate equal to 11/24/2018 452 CAD 600 (6) 7 1 0
3-Month CAD-LIBOR  3-Month USD-LIBOR
less 0.126% based on  based on the notional
the notional amount of amount of currency
currency delivered received
DUB Floating rate equal to  Floating rate equal to 06/21/2019 EUR 374 CHF 400 0 2 2 0
3-Month CHF-LIBOR  3-Month EURIBOR
less 0.008% based on  based on the notional
the notional amount of amount of currency
currency delivered received
DUB Floating rate equal to  Floating rate equal to 10/13/2026 $ 366 GBP 300 0 6 6 0
3-Month GBP-LIBOR  3-Month USD-LIBOR
less 0.055% based on  based on the notional
the notional amount of amount of currency
currency delivered received
DUB Floating rate equal to  Floating rate equal to 01/23/2019 ¥ 10,000 $ 87 0 2) 0 (2)
3-Month USD-LIBOR  3-Month JPY-LIBOR
based on the notional  less 0.770% based
amount of currency on the notional
delivered amount of currency
received
DUB Floating rate equal to  Floating rate equal to 01/23/2019 20,000 174 0 3) 0 3)
3-Month USD-LIBOR  3-Month JPY-LIBOR
based on the notional  less 0.775% based
amount of currency on the notional
delivered amount of currency
received
GLM Floating rate equal to  Floating rate equal to 11/24/2018 $ 1,432 CAD 1,900 (3) 6 3 0

3-Month CAD-LIBOR
less 0.126% based on
the notional amount of
currency delivered

3-Month USD-LIBOR
based on the notional
amount of currency
received

— 33
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GLM Floating rate equal to  Floating rate equal to 06/21/2019 EUR 749 CHF 800 (1) 4 3 0
3-Month CHF-LIBOR 3-Month EURIBOR
less 0.008% based on based on the notional
the notional amount of amount of currency
currency delivered received
GLM Floating rate equal to  Floating rate equal to 03/15/2027 $ 108 EUR 100 0 (2) 0 2)
3-Month EUR-LIBOR  3-Month USD-LIBOR
less 0.420% based on  based on the notional
the notional amount of amount of currency
currency delivered received
GLM Floating rate equal to  Floating rate equal to 03/15/2019 993 GBP 700 (107) (15) 0 (122)
3-Month GBP-LIBOR  3-Month USD-LIBOR
less 0.150% based on  based on the notional
the notional amount of amount of currency
currency delivered received
GLM Floating rate equal to  Floating rate equal to 01/23/2019 ¥ 40,000 $ 349 0 (7) 0 7)
3-Month USD-LIBOR  3-Month JPY-LIBOR
based on the notional  less 0.768% based
amount of currency on the notional
delivered amount of currency
received
RBC Floating rate equal to  Floating rate equal to 11/24/2018 $ 452 CAD 600 (1) 2 1 0
3-Month CAD-LIBOR  3-Month USD-LIBOR
less 0.126% based on  based on the notional
the notional amount of amount of currency
currency delivered received
RYL Floating rate equal to  Floating rate equal to 03/15/2019 993 GBP 700 (123) 0 0 (123)
3-Month GBP-LIBOR  3-Month USD-LIBOR
less 0.150% based on  based on the notional
the notional amount of amount of currency
currency delivered received
RYL Floating rate equal to  Floating rate equal to 10/13/2026 122 100 0 3 3 0
3-Month GBP-LIBOR  3-Month USD-LIBOR
less 0.054% based on based on the notional
the notional amount of amount of currency
currency delivered received
SOG Floating rate equal to  Floating rate equal to 03/15/2019 284 200 (34) (1) 0 (35)
3-Month GBP-LIBOR  3-Month USD-LIBOR
less 0.150% based on  based on the notional
the notional amount of amount of currency
currency delivered received
UAG Floating rate equal to  Floating rate equal to 03/21/2026 104 EUR 100 0 1 1 0
3-Month EURIBOR less 3-Month USD-LIBOR
0.436% based on the  based on the notional
notional amount of amount of currency
currency delivered received
$ (278) $ (95) $ 35%  (408)
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JPM  X#  KRW-CD-KSDA-Bloomberg  1.308% 07/01/2026 KRW 40,300 $ 0% @2 $ 0% )
NITAVT A AT
HAL: T
sl R774974 RITAVT4 AZVES C:Y | ARIEHL AT 7 RKIREAT
HE SU/ER S RE [ it H HE LA (S Hutg) PR & afif
DUB  X#h Euro versus Swiss Franc 8.500% 03/22/2017 CHF 1% 0 3 4 $ 4% 0
DUB %E.  U.S.Dollar versus Swiss Franc  10.300% 03/22/2017 1 0 (2) 0 (2)
$ 0§ 2 3 4% @)
ADYTREHER $ (329) $ (18) $ 86 $ (433)
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11341 (20138 A19AH) 10, 191 0.1 80.9 — 5,297
121 (201448 A19AH) 10, 199 0.1 59.7 — 8, 648
1311 (201558 A19AH) 10, 206 0.1 4.7 — 22,034
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