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(O FEEIE:S 511, 609 502, 954 496, 7187 486, 919 443, 342 436, 488
2 L 4 4 511, 440 502, 800 496, 640 486, 760 443, 069 436, 320
ZHORLE 169 154 147 159 273 168
(B) HimEI#HcEiB% A 3,503,243 731, 431 A 453,533 A 1,270,724 796, 894 1,264, 898
TEE A 216 737,437 34, 251 13,682 843, 050 1, 283, 965
JEHEE A 3,503,459 A 6,006 A 487,784 A 1,284,406 A 46,156 A 19,067
C) 1EHmEME A 180,799 A 167,385 A 153,737 A 171,728 A 137,701 A 150,527
(D) L#iEHES(A+B+C0C) A 3,172,433 1,067, 000 A 110,483 A 961,533 1,102,535 1,550, 859
(E) miffifgianE 31,472,088 217,559, 567 217,923,229 26,903, 765 23,372,052 23,919, 117
(F) EmEEEEAES A 1,461,927 A 1,420,317 A 1,298,339 A 1,162,073 A 1,041,016 A 1,008,982
((GEE=EET) ( 5610,533) | ( 5536,187) | ( 5598,216) | ( 5620,660) | (5 134,367) | (5 087,181)
(FEH A M 4) (A 7,072,460) | (A 6,956,504) | (A 6,896,555) | (A 6,782,733) | (A 6,175,383) | (A 6,096, 163)
@) E(D+E+F) 26, 837,728 21, 206, 250 26,514, 407 24,780, 159 23,433,571 24, 460, 994
H) Un#sfes A 249,025 A 244,818 A 241,829 A 236,982 A 215,623 A 212,759
REAR BB S (G+H) 26, 588, 703 26,961, 432 26,272,578 24,543,177 23,217,948 24,248, 235
JEIEREEIRR A A 1,461,927 A 1,420,317 A 1,298,339 A 1,162,073 A 1,041,016 A 1,008, 982
(GEE=EET) ( 5610,533) | ( 5536,187) | ( 5598,216) | ( 5620,660) | ( 5134,367) | (5 087,181)
(FEH A L A) (A 7,072,460) | (A 6,956,504) | (A 6,896,555) | (A 6,782,733) | (A 6,175,383) | (A 6,096, 163)
Sy Bl G R N 4 33,238, 782 32, 846, 850 32,417, 435 31, 705, 239 29, 005, 947 28,784, 735
R AR A A 5,188,152 A 4,465,101 A 4,846,518 A 5,999,989 A 4,746,983 A 3,527,518

A ARIEOWRPLO T (B) AL E?ﬁﬁi%“ﬁ*@ﬂ-ﬁﬂﬁm XbDEEHET,

* S ORI T (C) SN I
kAELEOWRBLOF T (F) LHEH:.‘EE#EH£& HDHDOIE, [FREDBMERE DR,

B REBIN 3 D BB A B D TRR LTV E T,

IBMNRRE & U7 AAHA B Ie AR 2 22 LB W 281 2 VW E T,

(1) HEAOFFLEfE (20144512 426 H ~20154F 6 H25H) (ZLATFO@Y TF,
56614 6T 5681 5691 701 11
H H 2014412126 H ~ [ 20154F 1 727 H ~ | 20154 2 F 26 H ~ [ 20154 3 H 26 H ~ | 20154 4 28 F ~ [20154F 5 H 26 F ~
20154F 1 26 F | 20154 2 25 | 20154 3 H25H | 20154F 4 H27H | 20154E 5 H25H | 20154E 6 251

a. Bl YA R PERRTR) 330, 83914 434, T74H 343, 069 309, 2124 394, 1324 397, 895H
b.  FHIREACHSRE R - hakBemEn oMy oMy 0ry oMy 0ry (=]
c. [FRERIEKICE W 2 INA 4 5,610, 533 5,536, 187 5,598, 216 5, 620, 660 5,134, 367 5,087, 181
d. ERERORICED 20EERROIA| 33, 156, 9681 32, 656, 89411 32,316, 195 31, 633, 009 28, 827, 438 28, 599, 5991
e. EixtSIEE (a+b+c+d) 39, 098, 340H4 38, 627, 85513 38, 257, 48014 37, 562, 8811 34, 355, 937H 34, 084, 6751
£ Bl BNgE (15 H%720) 3, 140 3, 155 3, 163 3, 170/ 3,186M 3,204/
g Srfild: 249, 0254 244, 818 241, 829 236, 98211 215, 6234 212, 7594
h. 4 (1 T n%4720) 201 201 201 201 201 201
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FHPINCO- ' A—/NJL-7 RNV TF—UEEHRE BOo—X

O (5&EEHR FRBREEIOHAETEDHAM (20154 6 A25ABHAE)
<HHITr— IHF—T7F>
TiE, B ~3r— =¥ —7 7> F&R21, 377, 3007 0) ODNEFETT,
. B
A)ERN GREE) At FEEIBR
TR
ES 53 N . o | | D BB BT BAF MR BIRLA L R
%‘E 4 %‘E uq: ﬁﬁ ﬁ/\ 3 I N = > <9 WA I z,: 5£F1J\J: 2¢uj: 2@5’%(%
T T % % % % %
e 2, 480, 000 2, 480, 040 1.4 — - — 1.4
ERELS ( 2,200,000)| (2,199, 997) (10. 1) () () (=) o1
N 1,675, 100 1,677, 742 7.7 — — — 7.7
AT L (1,675, 100) ( 1,677,742) (7.7) (—) (—) [ )
R 5 4,027, 000 4, 046, 842 18.5 — - — 18.5
(B < &xfhfE) ( 4,027,000)| ( 4,046, 842) (18. 5) (=) (—) (—) (18.5)
~ 1, 000, 000 1, 000, 485 1.6 - - — 1.6
GRS s P
K ( 1,000,000)| ( 1,000, 485) (4.6) (—) (—) (=) (4.6
SR 1, 400, 000 1, 404, 155 6. 4 — — — 6.4
(F e ih NESR) (1,400, 000)| ( 1,404, 155) (6.4) (—) (=) (=) (6.4)
N o | 10,582,100 | 10,609, 267 18.6 — — — 18.6
- "1 (10,302, 100)| (10, 329, 224) (47.3) (—) (—) (=) (47.3)
% () PRIk B TSR T,
KAAALRIT, 207 7 2 RBMBAANTWD Y —7 7 o ROMEG EEREIC 3 5 FEMAEOEIE,
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* —FlNIMA AN L,
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FHPIMCO- ' A—/NJL- 7 RN TF—UESRE BO—R
(B) [EAN GRER) AtHE  $mBIBER

g i : LTIl S ,
Fl RO W & B FF MW | MEEF AR

EfEE S % M +M
E A HIRES: 5210 — 500, 000 499,998 | 2015/6 /29
EEASEES  55529[H - 500, 000 499,999 | 2015/8/3
EERHIRES  H5538[H]1% — 700, 000 700, 000 —
EAHIRES: 5410 — 500, 000 499,999 | 2015/ 9/28
EEES: FlfT (24) 553300 0.2 170, 000 170,019 | 2015/7 /15
EEES FI (24) 53310H 0.1 60, 000 60,008 | 2015/8/15
EFEES FIE (24) %5333[H 0.1 50, 000 50,014 | 2015/10/15

/N 7 2, 480, 000 2, 480, 040
5B
RS B 6250 1.41 200, 000 200,597 | 2015/9/18
eWEE  AZERTAEES 6 [0 1.4 105, 100 105,337 | 2015/8/31
BER AFERITHEES 3 1.3 500, 000 500,548 | 2015/ 7 /28
RFATHGHE  AZEE320 1.6 100, 000 100,607 | 2015/11/25
KRBT AZEFRITHEEES 3 1.3 100, 000 100,096 | 2015/ 7 /28
BT AZEE12EOE 1.3 670, 000 670,555 | 2015/7 /21

/N it 1, 675, 100 1,677, 742
R ES Br < B
AR S BT - B E R BURIRAES343[8] 1.3 171, 000 171,038 | 2015/6 /30
AR ERE B R - BB BURIRAES34508] 1.2 50, 000 50,052 | 2015/ 7 /29
AARGEHER A - R EERERE BUNIRAEF346[R] 1.4 300, 000 300,688 | 2015/8/26
AARGEHER A - EHIREEERE BUNRAEF34TR 1.3 352, 000 353,056 | 2015/9 /22
HHANEHE RS BUMIRAESS 198[5] 1.3 10, 000 10,001 | 2015/6/26
HHANEHE RS BN IRAESS 19915 1.4 50, 000 50,117 | 2015/8 /28
i B B S BURERRESS 147(0] 1.2 50, 000 50,053 | 2015/7 /29
i B B S BURERRESS 148(] 1.3 20, 000 20,064 | 2015/9 /30
R VU EEAEARE S BUMPRRESE 2T 1.4 300, 000 300,736 | 2015/8/31
NEAFEES BUFRIESES852[H 1.3 160, 000 160,027 | 2015/ 6 /29
NEARFEMES BUNRIESE854[H] 1.4 60, 000 60,109 | 2015/8/18
NEARZEMES BUNRIESES61E 1.6 29, 000 29,323 | 2016/3/17
NERFEES: BUNFRAES862[E] 1.8 117, 000 118,635 | 2016/4 /20
HARBUR@RIAEE S BUFPRGES 3 [/ 0.8 30, 000 30,030 | 2015/8/14
HAREHGE R - ERA A AHE  BURFARRERE S 1 8l 1.5 100, 000 100,714 | 2015/12/25
HARE UGB R - ESREEEE S BUFRREES 3 [l 1.5 100, 000 100, 857 | 2016/ 1 /29
HARE UGBS R - AR BURFIRREES 5 1.6 558, 000 563,732 | 2016/ 2 /26
HARE UGBS R - AR BURFRREE 110 1.8 170, 000 172,431 | 2016/4 /26
HHANRHGE RS BUMRAESS 1 (= 1.6 400, 000 404,648 | 2016/ 3 /28
FIERR R S BUFPRGESE 171R] 0. 051 300, 000 300,000 | 2016/3/7
W AFFIRG RS 2458 1 [ 0.135 200, 000 200,072 | 2016/ 2 /26
EEEEGERKALE e m 0.315 100, 000 100,056 | 2015/ 9 /24
Bt i E B s RS A 6 (Al 0. 589 100, 000 100,240 | 2015/12/18
ARG HERE S MR S5 2000 0.417 100, 000 100,072 | 2015/9/18
P AR EEE R F1ela 0. 246 200, 000 200,080 | 2015/9/18

/N Hi 4,027, 000 4,046, 842
SRMES
T FAMTET21EN S 0.55 30, 000 30,003 | 2015/6 /26
A LAESR R T22E0 5 0.5 100, 000 100,034 | 2015/ 7 /27




FHPIMCO- ' A—/NJL- 7 RN TF—UESRE BO—R

& i i TR
il RO w4 B G Mm | MEEF AR
SRES % M TH
LS FIfFET24[E00 5 0.5 120, 000 120,124 | 2015/9/25
EMES R EET22E S 0.55 200, 000 200,083 | 2015/ 7 /27
BAKES R T23E G 0.55 150, 000 150,114 | 2015/ 8 /27
BEMES: R T24E0 5 0.5 50, 000 50,051 | 2015/9/25
LAEAHREES  FIfEH247E 0.55 50, 000 50,001 | 2015/6 /26
&S R (34E) 51490 0.25 100, 000 100,001 | 2015/ 6 /26
A LESR Rt (342 ZE152[H 0.2 100, 000 100,029 | 2015/9 /25
AL R (34F) ZB163[H 0.2 100, 000 100,042 | 2015/10/27
/N Hi 1, 000, 000 1, 000, 485
TEES (BTIREEANESR)
AHPNF =R L— MMT 24BN E A RIRRE RNEA AR 0. 595 200, 000 200,562 | 2016/1 /20
AHPNFZ AR L— MRT  FE25RIREE A R RRE RINEA AR 0. 755 100, 000 100,523 | 2016/ 4 /20
SEFURUF JHYT  F116MRE L IR E RIBAL RO 0. 49 400, 000 400,107 | 2015/7 /16
FHEASRIT  HE50mIFL1E R BRE RINEAL RO fF 0.5 100, 000 100,024 | 2015/ 7 /17
=ZZUF JV—RA H13EHFERBRE FNEA R 0. 796 500, 000 502,851 | 2016/ 4 /22
ZZUF JV—R 2R RRRE FNEA ReR 0. 235 100, 000 100,085 | 2016/ 2 /26
/N it 1, 400, 000 1, 404, 155
& it 10, 582, 100 10, 609, 267
kK - FHIGAE O AL ARG XY Y #5C,
HOKENIBLE CIRA LTV BT,
| EnzotamEs
- N ETUR
- ” Wil I %
+M %
S Y VP 2,399, 188 11.0
REEE, 077y RBHAAN TV S F—7 7 o FOREFEREICRT 2 FHliEOE &,
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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 L7
(HEAT:TF)
I7&:
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
EHAE 147
MBI 959
LHEBHELE
BB A MRS ERIAE R ) (10)
RERT VT 47 R (303)
JEEEA T VST 47 PEh (940)
SMEmiE (153)
BRIk En (1,406)
WHREBIHELE
BeE A ARESRONE B PR ) (1,953)
LS ART VST 47 P (58)
JEEEAT VAT 47 R 289
SMEREE RS LA 18
IR FEBHL (1,704)
W FEHB LR EBRE (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 T IRAERE (HAL: T)
Institutional FC (JPY, Hedged) 2
Institutional FD (JPY) 256
J JPY) 13
J JPY, Hedged) 122
HIK 1 0 Y70 PEMR
Institutional FC (JPY, Hedged) 78.81
Institutional FD (JPY) 96.54
J JPY) 97.87
J (JPY, Hedged) 83.91

MPIMCOT A~ = 70— 3L TR T = RN - 7 7 U RO HIRMIE FEARIT36,272 T KR L,



K& PE D B

Rl
(HAT: T)

P
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
HFSE 1,574

(Cost $1,618)

T4 E#EE 0.0%

& EIBIRAEZ 0.0%
Hyundai Capital Auto Funding Vil

Ltd.

1.173% due 09/20/2016 3 3
TARUEEE 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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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



HHIEFE FEAMAE
(HLAZ: T) (HA7: T)
1K 0.3%
18- #IRFR 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
AVFFS TR 588
(Cost $656)

HHE-RFER 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—VEREES 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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AETH A A
(HA7: T) (BT 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

FIU5E 1,416

(Cost $1,378)

/Lo — 0.2%

VIR 0.2%

Norway Government Bond

3.750% due 05/25/2021 NOK 500 76

I T—E 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 - FIRFR 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)

B77Uh 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

BEE 863

(Cost $929)

ARAY 8.7%

#LAE-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
(HAfr: 1) (H7: 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

21

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 FFAIAR
(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)

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

AETH A P AtiEE
(Hfr: 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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HHIEFE FA%E HHIE BRI
(HA7: T) (A7 T) (HAfr: 1) (H7: 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

23
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OfF ABLOE DAt Sl HL S |
@I i

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

201542 A 28 H HI/E

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

I
&

©

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

BN F
s 1 #8 F & N BF & A H Tnii $51 PN 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)
R EVAE OACTLA:\ 1 $ (5,992)

@Z=55Y

BT
05 48 F Kzl 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 ESG&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)
| PAE S S)
IV NT TANNAT S (T " T 7 A)— 580
BN T
[ B | ZEBAEALA:
Z B A k! FE A Hi il REBGIMHELS HPE Al

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

AL EeSl) ARIEH AL /I U
SN/ R BEEERIA T v A [ 7 | it 351 FHETEAR DT FRAIEiSEA BRE =iy
Pay 3-Month SEK-STIBOR 1.013%  01/23/2025 SEK 500 $ 1 $ O 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 ) ) 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) 1) 0 0
Pay 6-Month EURIBOR 0.750%  09/16/2025 200 0 0 0 1)
Receive  6-Month EURIBOR 2.000%  03/18/2045 900 (210) (197) 0 1)
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 It 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 5.715%  10/15/2021 3,400 3 (3) 0 1)
Pay IBMEXID 5.620%  11/09/2021 1,000 0 0 0 0
Pay IBMEXID 5560%  11/11/2021 100 0 0 0 0
Pay IBMEXID 6.710%  09/20/2029 700 2 1 0 0

$ 165 $ 12 % 23 % (23)
ADyT2#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)
DuUB 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 Y 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 MRS

B[40 F Y A ZEE ZHORE Bk alk
MSB 03/2015 RUB 1313 20 0 M
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) & ON(JPY,Hedged) D 5 8 A\ [E] 4 5 524
R LB 4

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 ZHOEE 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)
SiENEABEZNEH $ 393 $ (388)
Q= A7 ar
BRIART T ar
HAT T
iG] ZE RO
HE Edil EBERIAL Ty r A h/ZH 4TEL—h bt 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 EZA] ATIEAMFS 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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@iciEAt T ar
GRNAT T
BN T
G] EHEF O TLIT A
T Fdi] BRI T vr A K/ ZH ATEL—h AETA (ZH) Tl
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 HNVNAT T a
AL T
7eH TUIT A
05 HHF S Tarsiary fifEL—hb T3] AHE A (=m0 TisA i
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
wEA T ar
BN T
5| TLIT A
HHF E24i] AT A4 i 1] HMETCA (B i
BPS Call - OTC U.S. dollar versus Mexican peso MXN 15.450 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 R it META  (RH) il
CBK  Floor - OTC CPURNSA Index 216.687 m’;g‘g%gg [1-(ndexFinalfindex 4570000 § 500 $ (4) $ 0
DUB  Floor - OTC CPURNSA Index 218.011 mg’;‘f“f)” glf [(Final Index/lnitial - 44/45/5009 100 ) 0
$ (65 § 0
FATavit $ (54) $ (78)
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@ <UL
N — o N
IV NT T HNVAT T (fHE - TV AE - 5 E) — 580
AL T
[ E | 2015/2/ 281 S0 TLIT A A0y 7 5 i
LiGILiES ZBer i BRAZVYR  MErA SRR RESGRHEHE  WE i

BOA Brazil Government International Bond 1.000% 12/20/2019 2337% $ 200 $ (6) $ () $ 0o $ (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/ ZE#EFIA T VI A [ 2E 4 1) it JLAR SKEA/ (SEH)  AERLE HPE afE
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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* ELAEE(MEEIZ0. 8% D L&
FHEMMAR L, HARI10, 1911 6 HHZRIX10, 199 & 72 0 £ U 7z,

(M) <EHEMEEDHERE> (%) <SFHAIEFDHEB>
10,2001 0.25
10,198 0.20
10,196
10,194 0.157
EBRI-)IBZEYEF
10,192 0.104 l
10,190
10,188+ T-Bil3n BHIOFED
10,186 T T T T T T T T T T T 0.00 T T T T | T T T T T T J
135 4% 35 445
OEARRE

E A AE#F I, 20144FE 4 H O IEEBEBUME D BRI IAAFEHO REBOZEEZIT OOb Mzl TEE<
WL EAHEE S, RIS OUEE IV RIENDA A SN L RIEREREDHNEN T LA LD T,
HHIZFO OB E &R0 U, 20X ), HARITIE. ATFEL 2 %2 0w L5+ HIETTE1 - EiEm
B EMRGEL £ U7,

OEERI— I BAYEFIOHPB
320, 06% & ~0.07% & THRL £ U I,

OT-Bil (EEHEHAGTS) 3 » BYOFIE ) O#FS
- BRI/ 5 20134E 9 A1 & TlEM40.09% & THEFS L £ L 72,
- 20134F 9 HRLARE. B4 D ZEAL 221 THERO0. 2% B D 50.07% 5 O FEPH THERS L IR I12130.02% & &
TOFLI,



2. R=FT74UF

BRIYX— IY-—TJ7UF

(D EFABHH OO A EP 2 — 2 v )b - A= )/¥— (CP) F O R A MFESF N\ DR EIT & 0 FIEEIE D
WREZXY . dHOETa— ) - 0— FTEMAZTZ) 2L THRIMOHERZK S E WS TT#0b &,

HHLTEZVWO U,

@) FHOERIZDE XU T, B2 Ao BURFREEE ST SRR CPIC X > THR— b7 4 U A ZHEEL
WENMEICBI L Cld BHRBEIGI>a—)) - 00— REI X VE#EBAL TE0LD £ L7,

OS#EDERAE

BEHAM OB A ECCPEOMIAEMIEFNOHREIZ L VFEFNZOHBEEZX L. HbETa—)IL -
O— ECTHEHMAZITR ) & TRIMEOHERE X5 EH 2785178 TF,

S b XHECEEHVET L. XA L <BEVHL BT ET,

O1Bp0OA) DER DR

TH H X HA
@ R & #®& H % (0]
= At 0

* (a) (RER IS, P o % & H AR BIE OS2 M B0 AL TR L 72
HDTT,
#EHE CEATFPRIEIE AL TH 0 27,

OHAFRMFEE R UEE|MRR (H20134E8H20H % 20144E8H19H)

(1) fLfE
B & e i #
A M FH
& i 84,793, 709 58, 094, 433
(28, 403, 900)
¥oO% O OE F 4,391,973 —
(1, 935, 000)
HEHBREENEREED) 841, 662 —
(700, 000)
* GHITZFELNRE, REMTFIEEENTHE 2HA, )
* AR IZT 0 5T
# () NIFEEFIC L8N T EROBFIZEEEINTH A,
* fL SR BB E S0 IS F R T RIRE AL (Rt i) & ENnTH 0 28 A,
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(2) % oA fHEES

H M # e T #
2l TH T
A=Y X)L s "=/ — 1,099, 678 -
(600, 000)
* BRI ZTELRE.
* ARG 0 IE T,
% () IZEDRSIC X 28R TT,
O AEEDRH
(1) FP OB A
L] Il El L ES
X %) w1 | b BB BRI AR N w1 | BB B BRI AR
BMEE |y v [STDLE [ 20U [ e | R ) BAEK |y s SDLE [ 0L L |2k
% % % % % FH +H % % % % %
% F Z| 734 - - - 73.4 2,179, 350 2,179,848 | 25.2 - - - 25.2
(60.2) (=) (=) (=) | (60.2) (-) (=) (=) (=) (=) (=) (=)
Rk (BR < & mL6T) 6.6 - - - 6.6 2, 290, 000 2,301,511 26.6 - - - 26.6
(6.6) (=) (=) (=) | (6.6)] (2,29,000) | (2,301,511) | (26.6) (=) (=) (=) | (26.6)
& B ff % 0.9 - - - 0.9 540, 000 540, 935 6.3 - - - 6.3
(0.9) (=) (=) (=] 0.9 (540, 000) (540,935) | (6.3) (=) (=) (=) | .3
LEL RS (R ORBEARS) - - - - - 140, 000 140, 014 1.6 - - — 1.6
(=) (=) (=) (=) (=) (140, 000) (140,014) | (1.6) (=) (=) (=) (.6
& ] s80.9 - — — 80.9 5, 149, 350 5,162,309 | 59.7 — — - 59.7
(67.7) (=) (=) (=) | 67.7)| (2,970,000) | (2,982,460) | (34.5) (=) (=) (=) | (34.5)

* () WEIE LB TNEE T,

* AL, B REREICTT 2O # &,

* RO PAIAN I 0 #5T,

* —HIFFHAANZL,

F FHI I DV TR G 3, B WMEtE L 7 - 22 AFL T ET,
* ERAEHIE AT VELAN O AR AN & U CREEIEMIE IS X 0L T %9,

N OBEH) ~HEAE S

R # i} # il ¥ faEal A% HRFEAH
% FH FH
EH O 3 % | EEf% A (24) 53200 0.1 260, 000 260, 016 2014/9/15
EEES A (2 4F) 55321 [H] 0.1 547, 300 547, 339 2014/10/15
HE RS R (2 4F) 832208 0.1 395, 000 395, 047 2014/11/15
EEES A (2 4F) 5532300 0.1 202, 650 202, 676 2014/12/15
EEES FIH(2 4F) 5532400 0.1 190, 000 190, 037 2015/1/15
HE RS R (2 4F) 83250 0.1 140, 000 140, 036 2015/2/15
HE RS R (2 4F) 83270 0.1 129, 000 129, 026 2015/4/15
EEES FI (5 4F) 55850 0.7 132, 200 132, 277 2014/9/20
HE RS R (5 4F) 5860 0.6 115, 100 115,155 2014/9/20
EJE % R (104F) 552630 1.6 39, 900 39, 955 2014/9/20
EEES AT (104F) 552640 1.5 15, 050 15, 069 2014/9/20
HE S R (204F) 82700 5.0 13, 150 13, 210 2014/9/22
/N il - — 2,179, 848 -
Rk S (B < BRlE) | AARBGERRE - EERERIEEY  BURREES331E 1.8 63,000 63,029 2014/8/29
BT BURRAES 33400 1.5 100, 000 100, 379 2014/11/28
HARHER IR - SRR BU R EEE336/ 1.4 170, 000 170, 984 2015/1/28
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o # i = S e ST 4E fEREHH
% FH FH
RS (B < SRALED | HAREERRE - SRS HIERE  BOF (REEE337/ 1.3 71,000 71,447 2015/2/27
HAR B IRE - BB R ARI R UM RS 338 1.5 54, 000 54, 453 2015/3/27
HARHGER G - SRR BU R34 1.3 100, 000 100, 927 2015/5/29
HARHGE G - SRR BUFREEE343m 1.3 171, 000 172,781 2015/6/30
HAR B IRE - BB R ERI R UM REES 345 1.2 50, 000 50, 524 2015/7/29
b E RS S BUREREESE 193] 1.5 100, 000 100, 139 2014/9/26
R EE R BURREEE 19500 1.4 211, 000 212, 205 2015/1/26
B E RS S BUREREESE 198 1.3 10, 000 10, 103 2015/6/26
Bl e aUE S S BURERIESS 141[1] 1.5 53,000 53, 202 2014/11/28
[ B 6 BURFLREFEE 14508 1.4 10, 000 10, 087 2015/4/20
Bt e S BURERIESS147[1] 1.2 50, 000 50, 526 2015/7/29
NEERES  BURFRAESES42/H 1.8 55,000 55,019 2014/8/26
NEARERS BUFREEEE843R 1.5 30, 000 30, 048 2014/9/29
NERERS  BUFREEEE844 /R 1.6 12, 000 12,034 2014/10/28
NEERES  BURFRAESES45/H 1.5 60, 000 60, 228 2014/11/28
WNERERS  BURREEEE84T IR 1.4 100, 000 100, 572 2015/1/27
WNEREERS BUFREEEE848/R] 1.3 105, 000 105, 654 2015/2/24
HUNEZEES  BURRAES 182[0] 1.5 70, 000 70, 098 2014/9/24
H AWM BUFREFE 1408 1.5 375, 000 375, 359 2014/9/17
WS BUF RS 220H 0.4 120, 000 120, 214 2015/3/10
BV E B2 S BURFEREESE 4T 1.3 150, 000 151, 488 2015/6/17
/I i — - 2,301,511 —
& Al f& Z% | WL RAETEVS 1.0 100, 000 100, 022 2014/8/27
LS RISV E 0.65 70, 000 70, 231 2015/3/27
Bk RTINS 1.05 70, 000 70,016 2014/8/27
BEMGZE RIAETI9RIN S 0.7 100, 000 100, 404 2015/4/27
LA EAHEMIE  FIfTH2370 1.0 50, 000 50, 011 2014/8/27
LA EAHEMS:  FIfTE2420 0.7 50, 000 50, 130 2015/1/27
WS FIGE(3 4F) 14600 0.3 100, 000 100, 118 2015/3/27
/N il - — 540, 935 -
B GUREEARS) [ BUBTUNT  Sssmlek G e MR AR T 0.3 140, 000 140, 014 2014/9/9
/N il — — 140, 014 -
& il - — 5, 162, 309 -
ST - FHIEAE O AR X 0 #5C,
(2) EWNZ oG iz
X 2 5| El = S
RF_ I R | B f A | K X
+H % +H %
A —Y v Ib «- R—=)\ — - - 499, 839 5.8

s ORI, MBEEREICN T 5 RHlE O E &,
*—HEMHAANZL .,
#* BHFOBLARMIEV 0 ET,
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OB EFTAMEDER (201448 H19H BifE)
S S
. . F G 1T &
FH %
YN Zan & 5, 162, 309 58.5
z O fb B/ M FE 499, 839 5.7
a—)L - o—r% Zoft 3, 165, 958 35.8
®’ &M E R M 8, 828, 106 100.0

* RO PAIAN I 0 #5T,

OBE. 8. TAKUVEEMBADNRITR

OFE&RDIRS

(20144E8H 19H) BifE (H20134E8H20H  ZE20144E8H19H)
H H R IS H H i
(| M
n B 55 8, 828, 106, 541 W B B % W = 24, 840, 577
a - o - v % 3,153,091, 003 Z HY il )5 23,802, 394
/AN I R - S G N <N 5,162, 309, 235 z 0 fth W o & 1,038,183
z o f F M G % 499, 839, 922 B BMMIAIHEZTEER A 19, 039, 618
ES )¢ il B 7,954, 384 7T H b 69, 649
i) £ 2 H 4,911,997 e = A 19,109, 267
® #a f& 180, 029, 000 © £ T ® MW |2 108, 072
* £ & 180, 029, 000 D) HH}MELHES (A+B+C) 5, 692, 887
€ MEEHRBE(A-B) 8, 648, 077, 541 ) B B B & B & 2 99, 189, 715
7T ¥/ 8,478,942, 189 F EMEXZzE882 209, 503, 691
XoOWo oM B % & 169, 135, 352 G @# W &2 B8 &8 |2 145, 250, 941
0 2 @ # # 0O # 8, 478, 942, 1890 H s (D+E+F+G) 169, 135, 352
1R O% ) E#(@%E (C/D) 10, 199/ REHBBEBEZSE (H) 169, 135, 352
* ORI O T (B) BMEEHFTEBRINKOHIIRAIZ L2 HDEEARET,
* R ORI O T (C) (SELRMZ I L EFTHMIMI T 3 2 B BIGH YA ED TFRL T T,
FEE QRPN OH T (FBMERTEZBREL H 501, FFEOBMNBEOKE, BMEESE L D S iR £ LIV EEYE VLT,
DRI O T O) BNEBBE L H 5 0IF. TEMYOEE. AN S MIMHEEZL VAT E VLT,

() W TeAES, 1981 5 . JFIBINBEE TEAH10, 6TV T . Jrh— e AT, 391 T, RHEEIECS 72 0 MBS0, 199H.
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