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TR R A5 4 6,492, 733 2, 154, 392 2, 315,533 4, 480, 879 7,219, 289 11, 183, 540
(D) ZEEHRAK 120,124, 6600 | 120,247,8740 | 120,373,59200 | 119, 850, 6540 | 108,795, 2060 | 108, 228, 2000
1AO%:YEEMBE(C/D) 10, 540 10, 179H 10, 1921 10, 374H 10, 6641 11, 033H
(1) B84 TEAKHIL 114,566,104, 5584~89M 3B NNFE E TLAKAIL9,220,383F, F584~89M h— BB AR TEAKAIL 15,558,287, 1 M7=

DA PEARIT. FE8411.0540M, ZE85811.0179F, Z58641.0192[, ZE87HI1.03741, HE88HA1.06641, H89HA1.1033/ T3,

(%)
TR T — RS

BRCHEFERDE DIE I ORI AR D 5 HERO S 33— M4 Z7ET 5 BICET 5 R, SHAGH3,115,1911, (BFHPIMCO - 7 m—/ 3L -
Az—Z/Ba—ADEEE)




FFHAIPIMCO - 'O —/8)L = 7 KN TF—UEHRIE Ba—X
OEHEDIK;
844 558544 8614 F8TH 3884 894
H H 20164 6 H 28 F ~ [20164F 7 A 26 F ~ [20164F 8 H 26 F ~ [20164F 9 A 27 H ~ [20164£10 H 26 F ~ [20164E11 ] 26 A ~
201645 7 A25H  [20164E8 A25H [20164:9 A26H  |20164E1025H  [20164E11 4250  [20164E12 4 26 H
A A A A A A
(A) ERHZEIE 496, 573 495, 483 496, 259 494,352 447, 280 445, 246
= i 4 4 496, 803 495, 640 496, 440 494, 480 447, 440 445, 400
SRR A 230 A 157 A 181 A 128 A 160 A 154
(B) FiEFEHTEELE 6, 157, 005 A 4,457,262 49,294 2,053, 660 3,060, 191 3,909, 082
TEE A 6, 280, 951 - 49, 304 2,062, 437 3,071,703 3,928, 832
FEEH A 123,946 A 4,457,262 A 10 A 8, 777 A 11,512 A 19,750
©) ExHENE A 129,603 A 141,522 A 146,768 A 133,217 A 138,093 A 136,069
(D) HHEHEE(A+B+C) 6,523,975 A 4,108, 301 398, 785 2,414,795 3,369, 378 4,218, 259
(E) RIfRHERE 34,571 6, 318, 303 1,974,507 2,121,055 3,895,816 1,007, 202
(F) EBmEEEEES 174, 430 179, 885 182, 988 184, 730 171, 685 174,535
(Ficd 24 S 4H 24 %8) (11,650,508) | ( 11,691,579) | ( 11,733,600) | ( 11,712,498) | ( 10,659,067) | ( 10,617,197)
5 RIS FR 2 AH) (A11,476,078) | (A11,511,694) | (A11,550,612) | (ALL,527,768) | (A10,487,382) | (A10,442,662)
@) §F(D+E+F) 6, 732, 982 2,394, 887 2,556, 280 4,720, 580 1,436, 879 11, 399, 996
H I#EEHEE A 240,249 A 240, 495 A 240,747 A 239,701 A 217,590 A 216, 456
RERHERE (G+H) 6,492, 733 2,154,392 2,315,533 4,480, 879 1,219,289 11, 183, 540
ENNEFEAHEIE A 174, 430 179, 885 182, 988 184,730 171,685 174,535
(Ficd 24 S 40 24 %8) (11,650,510 | ( 11,691,579) | ( 11,733,600) | ( 11,712,498) | ( 10,659,067) | ( 10,617,197
5E RIS FR 2 A5) (A11,476,080) | (A11,511,694) | (A11,550,612) | (AlL,527,768) | (A10,487,382) | (A10, 442, 662)
Sy Fl (i R N 4 28,389,913 28,503,413 28, 625, 451 28, 700, 065 26, 237,785 26, 302, 280
MRS 4 A22,071, 610 /26, 528, 906 26, 492, 906 24,403,916 A19, 190, 181 15,293, 275

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

(15) HEeAOFFEE (20164F 6 28 H~20164E1226H) IZLATF D@D TY,

841 851 #5861 8T 88 5891
H A 20164F 6 H 28 F ~ [20164F 7 H 26 [ ~ [20164F 8 H 26 F ~ [20164F 9 H 27 H ~ [20164£10 H 26 [ ~ [20164E11 ] 26 H ~
2016457 250  [20164:8 A25H [20164:9 A26H  [20164E10 25  [20164E11 4250  [20164E12 4 26 H

a. Bl YSRIN A (REVERT:) 486, 9441 353, 995 362, 785 468, 5481 429, 7011 431, 3664
b, HIEAICE SRR (A - RERRARER) 0F 09 0y 0y 09 0F
c. [ERERFRICED DSR4 11,650,510 | 11,691,579 | 11,733,600/ | 11,712,498M | 10,659,067H | 10,617, 197H
d. ERERRICED D DB 4| 28,143,218/ | 28,389,913/ | 28,503,413/ | 28,471,218M | 26,025,674 | 26, 087, 370H]
e. EdxEUES (a+b+e+d) 40,280, 672 | 40,435,487 | 40,599, 798[ | 40,652,264 | 37,114, 442 | 37, 135,933
£ BRGNS (1 TR %720) 3,353/ 3, 3621 3,372 3,391 3,411 3, 43111
g rfidd: 240, 249 240, 495 240, T47H 239, 701 217, 590 216, 456
h. Ed4 (1 TR %7=0) 20H 20H 20H 20H 20H 20H
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BHPINCO - £/ O—/SL - 7 FNLF— SE%IEE Ba—X
ORBEZEDHEMLE
84 2585 5861 T 88 ZH89HH
175 047 ) Sylide (BlisH) 20 20 20 20 20/ 20

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&FEM) BREETODMAEEDHM

(2016512 A 26 A KR 7E)

<Bftwr— vHF—T7 K>
TR, Bi~x— ¥ —7 7 F4eK (19, 657, 088TF0) DA T,

. E A E
(A) BN e A& fEEIRER

SE89IIAK
X 53 . B + w| 9BBBKUT FRAFHI R R bR
IR EUE U A S PR N ) =y ey Ry pep e
TH TH % % % % %
IR 1,016,410 1,018,207 5.1 - - - 5.1
R (11,016,410) ( 1,018,207) (5.1 (=) (=) (=) (5.1
AR 2 3,300, 000 3,303, 565 16.5 - - - 16.5
(B < 4xfbfE) (/3,300,000)| ( 3,303, 565) (16.5) (=) (=) (=) (16.5)
A 4,500, 000 4,502, 646 22.4 - - - 22.4
Ty , 500, , 502,
SRS ( 4,500,000)| (4,502, 646) (22.4) () ) O @29
AL 4, 020, 000 4,029, 319 20.1 - - - 20.1
ETEEIEANER) | (4,020,000)| ( 4,029,319) (20.1) (=) (=) (=) (20.1)
N S| 12,836,410 | 12,858,738 64.0 - - - 64.0
8 "l (12,836,410)] (12, 853, 738) (64. 0) (—) (—) (—) (64. 0)
* () MIEIE RBTAEE T,

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,




BFAIPINCO - ' A—/3L - 7 RN F—OEHIBE Ba—X
(B) EWN Ghgad) AfHE  #minIBErs
g 1 : H8HIA _
F A w4 B O M| EETHA
A &S % TH TH
il AT ISHEEE S 10/H] 1.9 200, 000 200,034 | 2016/12/28
il AT IS EE S 12[R] 1.9 50, 000 50,166 | 2017/2/28
deMEE A% (54) FRR24EES 128 0.38 5, 000 5,001 | 2017/1/31
deMEE A% (54) R 14]0] 0.35 200, 000 200,193 | 2017/3/23
MAENE AZEF 145 1.8 100, 000 100, 403 | 2017/3/20
IR NGRS RESS 4 [\ 1.79 200, 000 200,882 | 2017/3/27
BRI AR ES 2 [\ 0.37 100, 000 100,062 | 2017/2/23
JIFTT - A% (54F) 531l 0.27 2, 000 2,001 | 2017/3/17
BT ATEERR23FES 1[5 0. 36 159, 410 159,460 | 2017/1 /27
/N it 1,016, 410 1,018, 207
HES Br< SR
SATERARRBUSEEE S BURFIRTEZE26E] 0.1 350, 000 350,050 | 2017/1/20
HABUREE S TAHE BB 521 10] 0. 46 100, 000 100,108 | 2017/3/17
W AR GREREE S (54F) & 9H 0.34 100, 000 100,123 | 2017/4 /28
MG NSRRGSR ES: (247)  F2R 0.1 200, 000 200,075 | 2017/3/28
IR I8 TSR B27 I M Bk RafE 1.77 100, 000 100,393 | 2017/3/17
AT R ARG S U B R 28 141 1.9 100, 000 100,422 | 2017/3/17
FRERR e R S 2 |l 0. 489 1, 500, 000 1,501,309 | 2017/2/24
H AP SR P B 5 38(a] 0.1 400, 000 400, 097 | 2017/ 2 /20
WHAEMHER 518/ 0. 387 30, 000 30,091 | 2017/9/20
A AR EEE RS S 15 0.931 420, 000 420,892 | 2017/3/17
/N B 3, 300, 000 3, 303, 565
ERES
ML FIEET39EWE 0.5 200, 000 200,020 | 2016/12/27
FTAES FIET43E0 5 0.4 300, 000 300,412 | 2017/4 /27
FTAES  FIfTEET45E0 5 0.35 200, 000 200,354 | 2017/6 /27
ERES FIEET39EN 5 0.5 1, 000, 000 1,000,063 | 2016/12/27
ERES FITEET40ENN S 0.5 200, 000 200,096 | 2017/1 /27
EAMES FIRHETA RS 0.5 100, 000 100,086 | 2017/2/27
Bk RIS T420E R 0.45 200, 000 200,230 | 2017/3 /27
LA e FIfE2650E 0.5 500, 000 500,006 | 2016/12/27
LA Z el FIfFEE2660 0.45 300, 000 300, 142 | 2017/1 /27
LAX thetEs  FlfE267E 0.45 100, 000 100,076 | 2017/ 2 /27
LA & AhefEss  FifE52680E 0.4 500, 000 500, 507 | 2017/3/27
FTESR R (14 25500 0.01 100, 000 100,002 | 2017/2/15
FTESR Rl (349 ZH167[E 0.2 100, 000 100,003 | 2016/12/27
PSRl (34) ZB169[H 0.2 100, 000 100,039 | 2017/2/27
PSR (34) Z171E 0.2 100, 000 100,074 | 2017/4 /27
LA R (34F) 173 0.2 500, 000 500,530 | 2017/6 /27
/)N #t 4, 500, 000 4, 502, 646
TEES (EOREEZANES
RIS B411E 3.125 100, 000 100,997 | 2017/4 /25
KPFa—RL— MT 5 7 REE A RRE FIEA R 2.08 100, 000 101,209 | 2017/7 /27
AP a—RL— MMT 8RR E A E IR E RN 0.515 200, 000 200,089 | 2017/1/25
HPNFa—RL— MYT  HE20ERE A R E FIEA R fT 0. 46 200, 000 200,296 | 2017/4 /21
HANFa—R L — MYT  FE30EEERE RIRE I st 0. 34 200, 000 200,422 | 2017/7 /25




BFHPINCO - /'B—/3L - 7 RV F—UEHHRE Ba—X

% i , L TR T
F A w4 B O | EETHA
TEES (EOREEZANES % TFH TH
ZEFORUTE J8MT  H1320m045 E L IR E RIBAL KRR 0. 46 800, 000 800,314 | 2017/1 /24
SHEASRIT  SE56[EIFLAE M BRI FEAL AR 0. 47 600, 000 600,216 | 2017/1/20
RYBT7AF oA 18I RE FINE AR 0. 479 100, 000 100, 101 | 2017/3/17
RUBE Ty AT oA F19EHAE RRE FINEA R 0.372 200, 000 200,365 | 2017/6 /20
SHERT 7 AT A& ) — A H ARMERIRE RIBG R 0. 554 200, 000 200,177 | 2017/2/23
Z#UF JV—2R  §E17EAE R E RINER RO 0.578 100, 000 100,097 | 2017/2 /28
ZZEHET  ZBTORMHHCRAR AL BRI 5 AR 1.79 100, 000 100,386 | 2017/3/17
INHEESR  FeARIRLAE M IR E RINEAL R 0.21 320, 000 320,055 | 2017/1/25
WHAREEE 5550 3.3 500, 000 502,680 | 2017/2/25
AAEFE 620 1.77 100, 000 100,380 | 2017/3/17
KBZEHE 25 7 [l R SR E [RNEA R A 3.4 200, 000 201,528 | 2017/3/20
/N it 4, 020, 000 4,029, 319
= 7 12, 836, 410 12, 853, 738

I - AR EALATGZE) Y #5C,

| EnzotniEs
N FLES
% 7 R e 4
TH %
SR NP NI 899, 993 4.5
KL, 20T 72 RBHBAN TN S~ P —7 7 > FOMBGEREICRT 2 O S,
Sk ABFHO AR I8 #5C,



PIMCO4S A=< A—/N\)L-FRNT—D KRR D7k —
A2V RT4Ta1—3F)L FC (UPY, ANyIR)/
A2 RT4T1—3F)L FD (JPY)/J(JPY)/J(JPY, Hedged)

20164F2 H 29 H 7

(GHE IR 20154E3 H 1 H ~20164E2 H29H)

Q@77 U RO IR DIEY T,

% e | r A~ RN ONEREES
TR E CHrELE 2 & A £, ) OEIE ., BUOFEEBIME , [E B
& 5 4 FAE, B—F —VfE, Ty by TR, MiiEENE , HES R
FOEDIRAEM S (7 > ar Bsl, S|, AUy 7 5| %) & 3
BB R REL b2 NV — D Kb E HIELE T,
TR E CHrBLE 2 & A £3, ) OEIE ., BOFEEBIME ., [E B
B B xR | AE B U, TRy Ny ZRER, WiEENE, (&S
L DOIRAERE
= 7t = th | 7o TGN NTAR N (A~ ) S UIT YR
o' B M & | VT A RARAS R RV AU R L R s T LT LY —
. e e~
;i %j;f {;;Tﬂ; 2: TIT T TP =Ko N e TR /=

HARRRE RIS I\ T, AFATREREATEF SR ORI B A b LITIERN L TRV £,




PIMCOY AR J A—/\L-FRNT—T A RUR D7 R

EHGEE
2016452 429 BHITH T L= IR

(HANZ: )
02
=R B G E BB ) $ 815
HEIUA 3
WA AT 818
#H:
& PR 4% -Institutional FC(JPY,Hedged) 1
& H 2 - Institutional FD(JPY) 127
SCELFILE. 22
HEZR 1
AR 151
PR E R 667
YRR
P A MRE SR (A E BUARZERR 1) (1,746)
L ERT U NT 47 M 78
BT VN T 47 P8 it (374)
SEEE (37)
R B (2,079)
LR TR :
5 G [ 17 CA MBS L K S R ) 133
& T U ST 1 7 P (478)
B ET VN T 7 B dh 396
SMEREPERS LOAE 5
4 R FE B AL A% 56
I I I LUK LB S (2,023)
TR DR R LMK P DA $ (1.356)
SRR BN B $ 15
BRI FERR R (HL: F)
Institutional FC (JPY, Hedged) $ 127
Institutional FD (JPY) 22,277
J (JPY) 970
J (JPY, Hedged) 9,188
HIRBERITH Z A (H47: )
Institutional FC (JPY, Hedged) 2
Institutional FD (JPY) 256
J (JPY) 11
J (JPY, Hedged) 115
BiR1 0 Y7=0ME I
Institutional FC (JPY, Hedged) 74.30
Institutional FD (JPY) 87.20
J (JPY) 88.96
J (JPY, Hedged) 79.89

MPIMCOT A=y I a—r3 L s TR T — R R e 7 7 RO W R G PEARITS32,562 T KR L,



K& PE D B

I A
(A T)

FH
(B )

BEFMIESE 103.4%

I5T)L 0.2%
1R -FRFR 0.2%
Petrobras Global Finance BV

6.250% due 03/17/2024 $ 100 $ 73
TSUNLEE 73

(IR1IRME $103)

Canadian Mortgage Pools
1.138% due 07/01/2020 CAD 95 70

VI A& 5.3%

Canada Housing Trust No. 1

2.400% due 12/15/2022 1,000 784

Province of Alberta

1.250% due 06/01/2020 100 73

2.350% due 06/01/2025 100 74

Province of Ontario

2.500% due 09/10/2021 $ 700 719

2.600% due 06/02/2025 CAD 100 76
1,726

hFr5 &R 1,796

(B{RRME $1,923)

TUIX—Y 3.4%
tHE-#IRFH 3.2%

Nordea Kredit Realkreditaktieselskab

2.500% due 10/01/2047 DKK 500 71
3.000% due 10/01/2047 694 101
Nykredit Realkredit A/S
1.000% due 10/01/2016 3,200 469
2.500% due 10/01/2037 496 74
2.750% due 11/17/2027 EUR 100 105
3.000% due 10/01/2047 DKK 595 87
Realkredit Danmark A/S
2.500% due 10/01/2037 198 29
2.500% due 10/01/2047 300 43
3.000% due 10/01/2047 498 73
1,052

VIAE 0.2%
Denmark Government Bond
0.100% due 11/15/2023 (a) 312 47

PIMCO AR5 A— NI TRINVT— KRR - J7UR

201642 H 29 H HifE
I L AR
(AL F) (HL7: )
FUr—HaH 1,099

(MERME $1,114)

TI52R 3.7%
AR -HIRFR 2.2%
BNP Paribas Cardif S.A.

4.032% due 11/25/2025 (b) EUR 100 100

BPCE S.A.

4.625% due 07/11/2024 $ 200 189

CNP Assurances

4.500% due 06/10/2047 EUR 100 99

Credit Agricole Assurances S.A.

4.250% due 01/13/2025 (b) 100 98

Dexia Credit Local S.A.

0.750% due 01/25/2023 200 222
708

VI)AE 1.5%
France Government Bond

0.250% due 07/25/2024 (a) 203 234

2.500% due 05/25/2030 200 264
498

I5VAREE 1,206

(RERME $1,250)

Ry 2.2%

AR KIRFR 0.4%

Symrise AG

4.125% due 10/25/2017 100 115

VI)AE 1.8%
FMS Wertmanagement

1.875% due 05/09/2019 100 116

Republic of Germany Inflation-Linked Bond

0.750% due 04/15/2018 (a) 425 472
588

Ravast 703

(IER{E $843)

Fv 0.4%
AR FRFR 0.1%
Hellenic Railways Organization S.A.

4.500% due 12/06/2016 ¥ 4,000 32



A4 FEAIAR
(H7: T) (HT: T)
Greece Government International Bond
5.000% due 08/22/2016 10,700 84
YL v &t 116
(BRGRIE $114)

AVRERTT 1.6%
YI)NE 1.6%
Indonesia Government International Bond

2.875% due 07/08/2021 EUR 100 109

6.625% due 05/15/2033 IDR 204,000 12

8.250% due 06/15/2032 2,740,000 196

8.375% due 03/15/2034 2,611,000 189

AVRROTEE 506

(ER{R /A1l $655)

TAIZUR 1.5%

R -HRFR 1.2%

Bank of Ireland

10.000% due 07/30/2016 EUR 200 222

Depfa ACS Bank

3.875% due 11/14/2016 150 168
390

E—7—JHERFRIES 0.3%

Bluestep Mortgage Securities No. 3 Ltd.

1.145% due 05/10/2063 SEK 776 89
FTAINIUREE 479
(B1ERfE $530)

A3)7 1.5%
YIYUIE 1.5%
Italy Buoni Poliennali del Tesoro

1.650% due 04/23/2020 (a) EUR 299 342
2.700% due 03/01/2047 100 113
5.000% due 09/01/2040 25 40
18UF &% 495

(ER1GIR{E $536)

BA 0.6%

HE-HIRFR 0.6%

Bank of Tokyo-Mitsubishi UFJ Ltd.

3.200% due 02/26/2023 $ 200 202
BAES&R 202
(ER{SRfE $203)

FYRILEEDSY—D—B 0.6%

#E-FRFR 0.6%

PIMCO AR5 A— NI TRINVT— KRR - J7UR

HE AR FEAIAR
(H: ) (Hpr: F)
UBS Group Funding Jersey Ltd.
4.125% due 09/24/2025 200 199
FrrVHEESy—O—B AT 199
(BRI $201)
Wt T VG 0.9%
AR -FIRFR 0.9%
Commerzbank Finance & Covered Bond S.A.
4.250% due 06/04/2018 EUR 150 177
Wind Acquisition Finance S.A.
7.000% due 04/23/2021 100 104
NI NG & 281
(AR $277)
A¥20 0.3%
VIR 0.3%
Mexico Government International Bond
4.000% due 03/15/2115 100 88
A%SafE 88
(AR $103)
FS25 4.9%
HE-HRFR 4.9%
Cooperatieve Rabobank UA
6.875% due 03/19/2020 100 126
8.375% due 07/26/2016 (b) $ 100 101
ING Bank NV
2.000% due 11/26/2018 200 200
2.625% due 12/05/2022 1,150 1,179
T8 E5H 1,606
(BRI $1,574)
/I x— 0.5%
#HE-RFR 0.3%
Eksportfinans ASA
5.500% due 05/25/2016 100 101

VI E 0.2%

Norway Government Bond

3.750% due 05/25/2021 NOK 500 66
JIo—8E 167
(BRI $176)

R—52F 0.4%

VI)AE 0.4%

Poland Government International Bond

3.250% due 07/25/2025 PLN 200 52



PIMCO AR5 A— NI TRINVT— KRR - J7UR

A4 FEAAR HHif 4R FEAAR
(H47: T) (H7: T) (H47: T) (BN : )
5.750% due 09/23/2022 300 90 Spain Government Bond
KR—FUF&H 142 5.150% due 10/31/2044 100 163
(AR{FR{E $159) 661
ARSIV EF 826
AFRILEHIL 0.1% (AR $913)
& -FIRFR 0.1%
Banco Espirito Santo S.A. EFEE8 0.3%
RILEHILEE 34 Inter-American Development Bank
(&R $113) 1.875% due 03/15/2021 $ 100 102
EER#E &R 102
(AR $100)
RARZT 4.2%
AE-FRFR 0.4% AXYZ 11.4%
2.875% due 07/03/2017 100 111 Barclays Bank PLC
7.625% due 11/21/2022 200 203
7.750% due 04/10/2023 200 203
VI8 3.8% HSBC Holdings PLC
Slovenia Government International Bond 6.000% due 09/29/2023 (b) EUR 200 202
4.700% due 11/01/2016 500 560 Lloyds Bank PLC
5.850% due 05/10/2023 $ 600 687 4.875% due 03/30/2027 GBP 100 170
1,247 12.000% due 12/16/2024 (b) $ 200 269
AOR=7EE 1,358 Pizzaexpress Financing 2 PLC
(BIRAE $1,342) 6.625% due 08/01/2021 GBP 100 141
Royal Bank of Scotland PLC
HPIUH 1.0% 9.500% due 03/16/2022 $ 300 316
YTYAE 1.0% Virgin Media Secured Finance PLC
South Africa Government International Bond 4.875% due 01/15/2027 GBP 100 125
5.375% due 07/24/2044 200 186 1,629
6.750% due 03/31/2021 ZAR 2,613 150
M7IYNEER 336 E——UEREEH 4.9%
(BRI $507) - Auburn Securities 9 PLC
1.591% due 08/18/2047 94 130
ARALY 2.5% Eurosail-UK PLC
HE-RRFER 05% 1.535% due 06/13/2045 100 131
Banco Popular Espanol S.A. Gemgarto
8.250% due 04/10/2020 (b) EUR 200 165 3.543% due 05/14/2045 32 45
- Hercules Eclipse PLC
0229% due 102512010 o %
Autonomous Community of Catalonia Leek Finance Number Eighteen PLC
4.950% due 02/11/2020 50 58 Leek Finance Number Seventeen PLC
Autonomous Community of Madrid 0.850% due 12/21/2037 704 755
1.826% due 04/30/2025 100 109 Residential Mortgage Acceptance Corporation Securities PLC
Autonomous Community of Valencia 0.095% due 09/12/2037 EUR 75 75
2.289% due 09/03/2017 100 110 0.755% due 06/12/2044 GBP 77 96
4.000% due 11/02/2016 100 111 1,597

18 —



(HLA2: )

A AR
(BEAL: T)

VIR 1.5%

United Kingdom Gilt Inflation-Linked
0.125% due 03/22/2024 (a)
1¥YREE

(I8l $3,899)

323 492

3,718

T AUH 36.3%
& EBRIES 0.5%

Massachusetts Educational Financing Authority

1.569% due 04/25/2038 $ 27 27

SLM Private Credit Student Loan Trust

0.692% due 03/15/2024 43 42

0.752% due 12/16/2041 100 84
153

A FRFR 8.4%

Ally Financial, Inc.

3.600% due 05/21/2018 100 100
Anheuser-Busch InBev Finance, Inc.

3.300% due 02/01/2023 200 206
AT&T, Inc.

3.000% due 06/30/2022 200 198
Bank of America Corp.

3.875% due 08/01/2025 100 103
CCO Safari Il LLC

4.464% due 07/23/2022 100 102
6.384% due 10/23/2035 100 105
Citigroup, Inc.

1.311% due 04/27/2018 100 99
Goldman Sachs Group, Inc.

1.779% due 04/23/2020 100 99
3.750% due 05/22/2025 100 101
International Lease Finance Corp.

6.750% due 09/01/2016 400 407
JPMorgan Chase & Co.

2.550% due 10/29/2020 200 201
3.900% due 07/15/2025 100 105
Navient Corp.

5.500% due 01/15/2019 200 198
QUALCOMM, Inc.

3.450% due 05/20/2025 100 101
UIL Holdings Corp.

4.625% due 10/01/2020 100 107
UnitedHealth Group, Inc.

3.750% due 07/15/2025 100 107
Verizon Communications, Inc.

5.150% due 09/15/2023 100 113
Wells Fargo & Co.

2.550% due 12/07/2020 100 101

PIMCO7 AR+ T A=\ TR T—S RUR-T7UR
HE AR FEAIAR
(H: ) (Hpr: F)
3.000% due 02/19/2025 100 100
Zimmer Biomet Holdings, Inc.
2.700% due 04/01/2020 100 100
2,753

E—7—VHEREHF 71%

Alternative Loan Trust
0.886% due 09/25/2035 (c)
American Home Mortgage Investment Trust

101

2.314% due 10/25/2034 31
Banc of America Re-REMIC Trust
5.652% due 02/17/2051 86

Bear Stearns Adjustable Rate Mortgage Trust

2.924% due 03/25/2035 19
Bear Stearns Asset-Backed Securities Trust
0.636% due 12/25/2036 143
Citigroup Mortgage Loan Trust

0.596% due 12/25/2036 121
Citigroup Mortgage Loan Trust, Inc.

2.628% due 05/25/2035 52
Countrywide Asset-Backed Certificates
0.566% due 12/25/2036 (c) 94
0.576% due 06/25/2047 (c) 110
0.726% due 07/25/2036 100
1.086% due 01/25/2036 100
1.686% due 07/25/2035 100

Countrywide Home Loan Mortgage Pass-Through Trust
2.640% due 04/20/2036 73
Deutsche Alternative-A Securities Mortgage Loan Trust

0.586% due 02/25/2047 107
0.616% due 06/25/2037 (c) 38
HarborView Mortgage Loan Trust

0.772% due 06/20/2035 92

Home Equity Mortgage Loan Asset-Backed Trust

0.676% due 04/25/2037 96
Impac CMB Trust

1.436% due 07/25/2033 12
JPMorgan Alternative Loan Trust

2.714% due 12/25/2035 (c) 99
JPMorgan Mortgage Acquisition Trust

0.706% due 08/25/2036 100

MASTR Asset Securitization Trust
5.500% due 11/25/2017 2
Merrill Lynch Mortgage Trust

5.690% due 02/12/2051 71
Morgan Stanley Home Equity Loan Trust
0.536% due 04/25/2037 133
Morgan Stanley Re-REMIC Trust

5.794% due 08/15/2045 83
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HE AR FEAIAR
(HAZ: ) (Hpr: F)
Residential Asset Mortgage Products Trust
0.647% due 12/25/2035 100 74
Saxon Asset Securities Trust
2.236% due 05/25/2031 97 83
SG Mortgage Securities Trust
0.586% due 10/25/2036 200 115
Structured Adjustable Rate Mortgage Loan Trust
0.756% due 10/25/2035 119 97
Structured Asset Investment Loan Trust
0.566% due 07/25/2036 119 80
2.161% due 10/25/2034 87 72
Thornburg Mortgage Securities Trust
2.181% due 10/25/2043 201 196
WaMu Mortgage Pass-Through Certificates Trust
0.716% due 11/25/2045 42 36
2,331

5E- HRFR 1.2%
New York, New York, Municipal Water Finance Authority
Revenue Bonds, Series 2010

5.440% due 06/15/2043 200 251
Ohio, American Municipal Power Revenue Bonds, Series 2010
7.334% due 02/15/2028 100 132
383
Fannie Mae
2.500% due 08/01/2028 80 82
4.500% due 06/01/2038 21 23
4.500% due 05/01/2041 393 428
4.500% due 07/01/2041 46 50

Fannie Mae, TBA (e)

3.000% due 03/01/2046 1,000 1,026
3.500% due 04/01/2046 500 523
Freddie Mac, TBA

3.500% due 04/01/2046 (e) 200 209

Ginnie Mae, TBA (e)

3.500% due 04/01/2046 100 105

4.000% due 04/01/2046 200 213
2,659

EEEH 10.9%

Treasury Inflation Protected Securities (a)

0.250% due 01/15/2025 799 794
0.375% due 07/15/2025 199 201
2.375% due 01/15/2025 2,158 2,543

3,538
TAHEE 11,817

(ERRRAE $11,645)

PIMCO AR5 A— NI TRINVT— KRR - J7UR

HE AR FEAIAR
(H7: T) (Hr: F)
EHERES 19.4%
av—% )L R—/8— 17.2%
Fannie Mae
0.290% due 03/14/2016 100 100
Federal Home Loan Bank
0.280% due 03/03/2016 100 100
0.282% due 03/04/2016 (d) 1,700 1,700
0.284% due 03/09/2016 (d) 600 600
0.290% due 03/21/2016 100 100
0.295% due 03/11/2016 200 200
0.296% due 03/02/2016 (d) 1,500 1,500
0.300% due 03/28/2016 900 900
0.305% due 03/16/2016 400 400
5,600

EHEE 1.3%

ANZ National Bank

0.080% due 03/01/2016 GBP 15 20
0.150% due 03/01/2016 $ 52 52
Bank of Tokyo-Mitsubishi UFJ Ltd.

(0.130%) due 03/01/2016 ¥ 2,913 26
0.150% due 03/01/2016 $ 26 26
Brown Brothers Harriman & Co.

(0.756%) due 03/01/2016 SEK 1 0
(0.250%) due 03/01/2016 DKK 293 43
(0.130%) due 03/01/2016 ¥ 70 1
0.080% due 03/01/2016 GBP 6 9
0.133% due 03/01/2016 NOK 1 0
6.400% due 03/01/2016 ZAR 1 0
Citibank N.A.

0.150% due 03/01/2016 $ 52 52
Credit Suisse AG

(1.000%) due 03/01/2016 CHF 1 1
Deutsche Bank AG

(0.310%) due 03/01/2016 EUR 7 7
0.005% due 03/01/2016 HKD 1 0
0.050% due 03/01/2016 CAD 2 2
DnB NORBank ASA

(0.756%) due 03/01/2016 SEK 57 7
0.080% due 03/01/2016 GBP 9 13
0.150% due 03/01/2016 $ 41 41
HSBC Bank

6.400% due 03/01/2016 ZAR 20 1
JPMorgan Chase & Co.

0.150% due 03/01/2016 $ 60 60
National Australia Bank Ltd.

1.229% due 03/01/2016 AUD 1 1
Nordea Bank AB

0.133% due 03/01/2016 NOK 4 0



PIMCO AR5 A— NI TRINVT— KRR - J7UR

KT AR A KT AR A
(HA7: T) (HAL: T) (HA7: T) (Hhr: F)
Sumitomo Mitsui Banking Corp. (MERM $6,336)
(0.310%) due 03/01/2016 EUR 9 10
(0.130%) due 03/01/2016 ¥ 3,637 31 B EHMILHSE103.4% $ 33,678
Wells Fargo Bank (MER{E $34,616)
0.050% due 03/01/2016 CAD 6 5
408 EBTUNT1ITEROT% 216
(REBREEETLI7L $(186)
(0.119)% due 09/02/2016 (d) CzK 8,000 321 FTOMDEES LUV EMK4.1%) (1,332)
EHSBMEREe 6,329 $1EE100.0% $ 32,562
(a) SEHDTALEITAOILICEYRABEND,
(b) KAE:EED B (ZLTHHE) TREDOEERTHD,
(c) BEMEESEE. BHEFBTRECH D,
(d) 9—RUIEMEFHEFTHD,
(e) FITAMBIIZLDHMEIS.
OfFE ABLOZ DDA E |
20164F-2 A 29 A BL7E
@z /L Ay THH]
AL T
T AR TERBIT
BB HEF AN EF fEANH i 19 B [N RAAEILE
BPS (0.876%) 02/09/2016 05/04/2016 EUR (100) $ (109)
BPS (0.671%) 02/04/2016  05/04/2016 (316) (344)
BPS (0.243%) 02/04/2016 05/04/2016 (36) (39)
o AVAC OACA 1 =i $ (492)
Q@ LRI EANLL TRFHLBEE LD LS|
AL T
FRATHIH
HAY
Ry I RVAE PAV/): ]| o LUk 30HLLT 31H-90H 90 A 8 aat
Non-U.S. Government Debt $ 0 $ 0 $ (492) $ 0 $ (492)
—)L 1y ImE| &Rt $ 0§ V] (492) § 0§ (492)
@2575Y
AL T
IEIHF K24kl J—R i 3 TR = IR ZETEDITRD AL
GSC Fannie Mae 4.000% 04/01/2046 $ 300 $ (320) (320)
GSC Fannie Mae 4.500% 03/01/2046 300 (325) (326)
MSC Fannie Mae 4.000% 03/01/2046 1,000 (1,067) (1,067)
EFRYERT $ (1,712) $ (1,713)




PIMCOY AR J A—/\L-FRNT—T A RUR D7 R

O_ L5 T VT 47 Fiin

20164F2 H 29 H BifE
@ S5
BAL: T (A BR)
RFEH ZEENFEHL G
zdia) %A REH P AR HE Al
90-Day Eurodollar June Futures Short 06/2016 2 $ 2 3 0 $ 0
90-Day Eurodollar March Futures Short 03/2017 6 (12) 0 0
90-Day Eurodollar September Futures Short 09/2016 3 (4) 0 0
90-Day Eurodollar September Futures Short 09/2017 4 (1) 0 0
90-Day Eurodollar December Futures Short 12/2016 7 (12) 0 0
90-Day Sterling September Futures Short 09/2016 6 0 0 0
90-Day Sterling September Futures Long 09/2017 6 2 0 0
Australia Government 10-Year Bond Long 03/2016 9 8 0 0
March Futures
Canada Government 10-Year Bond June Short 06/2016 2 1 2 0
Futures
Euro-Bobl 5-Year Note June Futures Long 06/2016 37 9 9 0
Euro-BTP 10-Year Bond June Futures Long 06/2016 4 2 2 0
Euro-Bund 10-Year Bond June Futures Short 06/2016 22 (1) 0 (2)
Euro-Buxl 30-Year Bond March Futures Short 03/2016 1 17) 0 0
Euro-Schatz 2-Year Note June Futures Short 06/2016 17 0 0 0
U.S. Treasury 5-Year Note June Futures Long 06/2016 7 1 1 0
U.S. Treasury 10-Year Note June Futures Long 06/2016 52 4 7 0
Call Option Strike @ EUR 163.000 on
Euro-Bund 10-Year Bond June Futures Short 05/2016 2 ) 0 1
EMRHERT $ (26) $ 21 $ (3)
@ <7 7K
IV NT T HNIAT T (I Ty T 7 ) — 58D
HAfL: T
ZH RFEH EEFERLE
AT VIR M= EELT T H AETTA ik FEAMHAE B P U
CDX.HY-25 Index 5.000% 12/20/2020 $ 150 $ 1 $ 5) $ 2 $ 0
CDX.1G-25 Index 1.000% 12/20/2020 6,350 (10) (34) 8 0

$ © $ (39 8 10 $ 0




PIMCOY AR J A—/\L-FRNT—T A RUR D7 R

GRIAT 7
BN T

ALkl REBL AL R
S/ =B EE#ERIALT v I A BEESF  wi A FETTA Mk SEMELR BIE Al
Receive 3-Month Canadian Bank Bill 2.200% 06/16/2026 CAD 200 $ (1) $ 0 $ 0o $ 0
Pay 3-Month SEK-STIBOR 1.013% 01/23/2025 SEK 500 0 0 0 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 1,300 1 3 0 0
Pay 3-Month SEK-STIBOR 1.036% 01/23/2025 500 0 0 0 0
Receive 3-Month USD-LIBOR 1.300% 05/06/2017 $ 2,300 (1) ) 0 0
Receive 3-Month USD-LIBOR 1.500% 12/16/2017 4,600 (65) (15) 0 0
Receive 3-Month USD-LIBOR 2.250% 12/16/2022 5,600 (362) (363) 0 (5)
Receive 3-Month USD-LIBOR 2.300% 01/13/2023 500 (33) (31) 0 0
Receive 3-Month USD-LIBOR 2.500% 12/16/2025 2,500 (229) (260) 0 (4)
Receive 3-Month USD-LIBOR 2.250% 06/15/2026 700 (40) (38) 0 (1)
Pay 3-Month USD-LIBOR 2.500% 06/15/2036 100 8 4 0 0
Pay 3-Month USD-LIBOR 2.500% 06/15/2046 700 61 89 2 0
Pay 3-Month ZAR-SAJIBOR 8.000% 03/16/2018 ZAR 4,500 0 0 0 (1
Receive 6-Month EURIBOR 0.150% 03/16/2018 EUR 500 4) (3) 0 0
Pay 6-Month EURIBOR 0.500% 03/16/2021 450 13 3 1 0
Pay 6-Month EURIBOR 1.000% 03/16/2026 3,500 191 161 14 0
Receive 6-Month EURIBOR 1.500% 03/16/2046 400 (61) (67) 0 (1)
Receive 6-Month GBP-LIBOR 1.500% 09/16/2017 GBP 1,100 (13) (13) 0 0
Receive 6-Month GBP-LIBOR 1.500% 03/16/2018 700 (15) (10) 0 0
Receive 6-Month GBP-LIBOR 1.750% 09/16/2018 1,300 (37) (38) 0 (1)
Pay 6-Month GBP-LIBOR 1.750% 03/16/2021 1,500 92 27 4 0
Pay 6-Month GBP-LIBOR 1.250% 09/21/2021 200 4 5 1 0
Pay 6-Month GBP-LIBOR 2.000% 03/16/2026 550 54 24 3 0
Pay 6-Month GBP-LIBOR 2.250% 03/16/2046 100 26 17 2 0
Pay 6-Month JPY-LIBOR 0.150% 03/22/2018 ¥ 430,000 26 24 3 0
Receive 6-Month JPY-LIBOR 0.500% 09/17/2021 20,000 (6) (5) 0 0
Receive 6-Month JPY-LIBOR 0.300% 03/18/2026 10,000 Q) (1) 0 0
Pay 6-Month JPY-LIBOR 1.500% 12/20/2045 40,000 69 54 0 2)
Pay IBMEXID 4.725% 10/31/2017 MXN 24,900 0 1 0 (1
Pay IBMEXID 5.085% 02/02/2021 1,600 1 (1) 0 0
Pay IBMEXID 5.610% 07/07/2021 27,200 10 0 0 (1
Pay IBMEXID 5.630% 10/11/2021 400 0 0 0 0
Pay IBMEXID 5.715% 10/15/2021 3,400 2 (4) 0 0
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 5.795% 12/10/2021 4,800 4 (3) 0 0
Pay IBMEXID 6.000% 07/18/2022 800 1 1 0 0

$ (327) $ (441) $ 30 $ (17)
ADYTRHER $ (336) $ (480) $ 40 $ (17)




PIMCOY AR J A—/\L-FRNT—T A RUR D7 R

OJEHEMM T VT 17 Fidn

2016422 A 29 H HI(E
O ME LR LIEL RN g T
REBEHEE
WAMAE  REA TR TR P BV
AZD 05/2016 TWD 802 $ 24 $ 0 $ 0
AZD 05/2016 $ 70 IDR 961,531 1 0
BOA 03/2016 BRL 444 $ 12 0 0
BOA 03/2016 $ 112 BRL 444 0 0
BOA 03/2016 21 KRW 25,743 0 0
BOA 03/2016 146 MXN 2,704 4 0
BOA 03/2016 41 RUB 3,357 3 0
BOA 04/2016 110 BRL 444 0 0
BOA 05/2016 NzZD 211 $ 140 1 0
BOA 05/2016 TWD 5,575 167 0 0
BOA 05/2016 $ 193 CNY 1,297 3 0
BOA 05/2016 161 ZAR 2,419 0 (10)
BOA 01/2017 CNY 575 $ 83 0 (2)
BPS 04/2016 KRW 48,320 40 1 0
BPS 04/2016 TWD 1,339 40 0 0
BPS 04/2016 $ 235 CLP 167,018 5 0
BPS 04/2016 118 CNH 790 2 0
BPS 05/2016 121 MYR 528 4 0
BRC 03/2016 179 MXN 3,290 3 0
BRC 03/2016 160 PEN 538 0 (8)
BRC 03/2016 88 ZAR 1,424 2 0
BRC 05/2016 121 KRW 143,264 0 (6)
BRC 05/2016 39 MYR 160 0 (1)
BRC 05/2016 32 TWD 1,059 0 0
BRC 09/2016 CNH 166 $ 25 0 0
CBK 03/2016 CAD 43 32 0 0
CBK 03/2016 JPY 1,376 12 0 0
CBK 03/2016 $ 94 MXN 1,638 0 (4)
CBK 04/2016 208 CZK 5,058 0 (5)
CBK 05/2016 EUR 27 $ 30 0 0
CBK 05/2016 GBP 455 654 20 0
CBK 05/2016 $ 604 AUD 860 9 0
CBK 05/2016 134 CAD 185 3 0
CBK 05/2016 226 ILS 879 0 0
CBK 05/2016 756 INR 52,299 0 (1)
CBK 05/2016 23 KRW 28,300 0 (1)
CBK 05/2016 188 SEK 1,585 0 3)
CBK 09/2016 CNH 86 $ 13 0 0
DUB 03/2016 BRL 444 112 0 0
DUB 03/2016 $ 12 BRL 444 0 0
DUB 03/2016 1 RUB 82 0 0
DUB 05/2016 47 KRW 56,109 0 (2)
DUB 05/2016 12 MYR 50 0 0
DUB 05/2016 337 PLN 1,339 0 (3)



PIMCOY AR J A—/\L-FRNT—T A RUR D7 R

REB AR

WEIMEFE  RFA =ZEE ZHuA s

DUB 05/2016 180 SGD 251 0 ™)
DUB 05/2016 285 THB 10,157 0 (1)
FBF 03/2016 BRL 24 $ 6 0 0
FBF 03/2016 $ 6 BRL 24 0 0
GLM 03/2016 BRL 1,647 $ 414 0 0
GLM 03/2016 $ 416 BRL 1,647 0 @)
GLM 03/2016 961 MXN 16,484 0 (51)
GLM 03/2016 31 PLN 125 0 0
GLM 04/2016 BRL 1,647 $ 412 2 0
GLM 05/2016 DKK 290 43 1 0
GLM 05/2016 JPY 37,600 330 0 @)
GLM 05/2016 NOK 140 16 0 0
GLM 05/2016 $ 38 EUR 34 0 (1)
GLM 05/2016 257 HKD 2,002 0 0
GLM 05/2016 2,081 JPY 241735 65 0
GLM 05/2016 19 PHP 907 0 0
GLM 06/2016 339 COP 1,143,162 1 0
HUS 03/2016 67 MXN 1,213 0 0
HUS 03/2016 18 PEN 61 0 (1)
HUS 03/2016 113 RUB 9,063 7 0
HUS 03/2016 24 TRY 71 0 0
HUS 04/2016 SGD 56 $ 39 0 1)
HUS 05/2016 CNH 772 17 0 0
HUS 05/2016 IDR 438,720 32 0 0
HUS 05/2016 KRW 164,501 137 4 0
HUS 05/2016 TWD 3,095 93 1 0
HUS 05/2016 $ 1,910 EUR 1,702 0 (56)
HUS 05/2016 11 KRW 13,023 0 (1)
HUS 05/2016 34 MYR 141 0 (1)
HUS 05/2016 24 TWD 795 0 0
HUS 09/2016 CNH 86 $ 13 0 0
HUS 09/2016 CzZK 8,010 337 14 0
HUS 01/2017 $ 198 CNY 1,365 4 0
JPM 03/2016 BRL 1,623 $ 386 0 (22)
JPM 03/2016 $ 408 BRL 1,623 0 0
JPM 03/2016 100 MXN 1,830 1 0
JPM 03/2016 72 TRY 214 0 0
JPM 05/2016 CNH 396 $ 60 0 0
JPM 05/2016 KRW 31,538 26 1 0
JPM 05/2016 $ 966 KRW 1,164,957 0 (30)
JPM 05/2016 38 MYR 160 0 0
JPM 05/2016 385 TWD 12,735 0 @)
JPM 09/2016 52 CNH 339 0 (1)
JPM 10/2016 DKK 3,225 $ 489 15 0
MSB 03/2016 MXN 678 36 0 (1)
MSB 05/2016 GBP 12 17 1 0
MSB 05/2016 $ 39 ILS 152 0 0
RBC 05/2016 SEK 120 $ 14 0 0
SCX 03/2016 $ 334 TRY 1,027 12 0



PIMCOY AR J A—/\L-FRNT—T A RUR D7 R

R FEBLGHNR S
BEMHTFE R¥HA =ZEE ZHUEE EIE Al
SCX 05/2016 AUD 89 $ 64 0 0
scx 05/2016 CNH 607 92 0 0
scx 05/2016 853 129 0 0
scx 05/2016 496 75 0 0
scx 05/2016 126 19 0 0
scx 05/2016 $ 416 CHF 412 0 (1)
scx 05/2016 92 CNY 607 0 0
scx 05/2016 19 126 0 0
scx 05/2016 129 853 0 0
scx 05/2016 75 496 0 0
scx 05/2016 199 GBP 137 0 ®)
scx 05/2016 236 JPY 27,200 5 0
scx 05/2016 39 MYR 164 0 0
scx 05/2016 68 NZD 102 0 (1)
SOG 03/2016 174 RON 719 0 0
SOG 01/2017 CNY 790 $ 114 0 @3)
UAG 05/2016 DKK 2,260 340 10 0
UAG 05/2016 EUR 99 110 3 0
UAG 05/2016 KRW 60,791 50 2 0
UAG 05/2016 $ 358 EUR 323 0 7)
UAG 05/2016 229 PHP 10,084 1 0
UAG 09/2016 CNH 1,363 $ 206 2 0
UAG 09/2016 $ 200 CNH 1,304 0 )
$ 213 $ (248)
@Institutional FC(JPY, Hedged) & INJ(JPY, Hedged) DA [E & & 5L TE L 24
REBFHME L
BEHHFE  REA ZEmE ZHuRE BiE Al
BOA 03/2016 EUR 3 $ 3 $ 0 $ 0
BOA 03/2016 GBP 204 292 7 0
BOA 03/2016 JPY 344,624 3,074 21 0
BOA 03/2016 NZD 12 8 0 0
BOA 03/2016 $ 129 AUD 180 0 0
BOA 03/2016 2 CAD 3 0 0
BOA 03/2016 1 GBP 1 0 0
BOA 03/2016 1,290 JPY 153,325 68 0
BOA 03/2016 8 NZD 12 0 0
BOA 04/2016 AUD 180 $ 129 0 0
BOA 04/2016 NZD 12 8 0 0
BOA 04/2016 $ 3078 JPY 344,624 0 21)
BPS 03/2016 5 EUR 5 0 0
CBK 03/2016 DKK 378 $ 55 0 0
CBK 03/2016 EUR 75 84 3 0
CBK 03/2016 3 3 0 0
CBK 03/2016 JPY 270,283 2,393 0 2)
CBK 03/2016 NOK 152 17 0 0
CBK 03/2016 SEK 501 59 0 0
CBK 03/2016 $ 333 CAD 461 7 0



PIMCOY AR J A—/\L-FRNT—T A RUR D7 R

R FEBLGHNR S

BEMTF  R¥HA =ZEE ZHUEE EIE Al
CBK 03/2016 91 CHF 91 0 0
CBK 03/2016 8 EUR 7 0 0
CBK 03/2016 1 JPY 1,215 0 0
CBK 04/2016 CAD 461 $ 333 0 @)
CBK 04/2016 CHF 91 91 0 0
CBK 04/2016 $ 2,381 JPY 268,517 1 0
DUB 03/2016 JPY 2,279 $ 19 0 1)
DUB 03/2016 $ 1 JPY 1,334 1 0
IND 03/2016 JPY 344,816 $ 3,080 25 0
IND 04/2016 $ 3,083 JPY 344,816 0 (25)
JPM 03/2016 CAD 427 $ 300 0 (16)
JPM 03/2016 JPY 5,299 47 0 0
JPM 03/2016 $ 2,305 JPY 272,353 108 0
MSB 03/2016 CHF 91 $ 89 0 1)
MSB 03/2016 $ 1,931 EUR 1,761 0 (17)
MSB 04/2016 EUR 1,761 $ 1,933 17 0
NAB 03/2016 AUD 180 126 0 3)
NAB 03/2016 $ 2,305 JPY 271,672 102 0
RBC 03/2016 JPY 5,158 $ 46 0 0
RBC 03/2016 $ 60 JPY 6,772 0 0
SCX 03/2016 CAD 37 $ 27 0 0
SCX 03/2016 JPY 1,101 10 0 0
SCX 03/2016 $ 3 EUR 3 0 0
SCX 03/2016 283 GBP 203 0 0
SCX 03/2016 2,302 JPY 272,356 111 0
SCX 04/2016 EUR 3 $ 3 0 0
SCX 04/2016 GBP 203 283 0 0
SCX 04/2016 $ 10 JPY 1,101 0 0
UAG 03/2016 EUR 1,702 $ 1,845 0 )
UAG 03/2016 JPY 7,165 63 0 (1)
UAG 03/2016 $ 7 EUR 6 0 0
UAG 03/2016 70 JPY 8,471 5 0

$ 476 $ (98)
NEESEELZNER $ 689 $ (346)
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Q= AT a
BRNAT T g
AL T
sl LEEF|
LGS EGI BRI Ty A /%] ATV —b i i H HE AR BH ks
GST Call - OTC 10-Year Interest Rate Swap 6-Month EURIBOR Pay 1.000% 09/01/2016 EUR 800 $ 12 $ 42
SEBEEA T T as
AL T
Gl
T FEAN AT AT i A FHE LR {3 TigHllis
BOA Put - OTC Euro versus U.S. dollar $ 1.059 05/06/2016 EUR 503 § 3§ 5
BOA Put - OTC Euro versus U.S. dollar 1.120 05/06/2016 503 11 21
BPS Call - OTC U.S. dollar versus Japanese yen ¥ 117.250 05/06/2016 $ 469 7 3
CBK Put - OTC U.S. dollar versus Russian ruble RUB 76.000 01/24/2017 100 4 6
FBF Call - OTC U.S. dollar versus Brazilian real BRL 4000 05/19/2016 300 18 13
GLM Call - OTC U.S. dollar versus Japanese yen ¥ 117.250 05/06/2016 427 7 3
HUS Put - OTC U.S. dollar versus Russian ruble RUB 76.840 02/02/2017 50 2 3
JPM Put - OTC Euro versus U.S. dollar $ 1.039 05/06/2016 EUR 356 1 2
JPM Put - OTC Euro versus U.S. dollar 1.099 05/06/2016 356 5 10
SCX Call - OTC U.S. dollar versus Chinese renminbi CNY 6.520 10/31/2016 $ 16 4 10
$ 62§ 76
Bt Soav st $ 74§ 118
@ciEA
BRNAT S g
BN T
Hsl EBEH TLIT A
LGS EGI BEERIA LTy oA SGhZER AL —h A AE LA () Tk
BRC Call - OTC 5-Year Interest Rate Swap 6-Month EURIBOR Receive 0.400% 04/29/2016 EUR 500 $ 2 $ 0
BRC Put - OTC 5-Year Interest Rate Swap 6-Month EURIBOR Pay 1.400% 04/29/2016 500 (4) (1)
BRC Call - OTC 10-Year Interest Rate Swap  6-Month GBP-LIBOR Receive 1.700% 03/10/2016 GBP 300 2) (18)
BRC Put - OTC 10-Year Interest Rate Swap 6-Month GBP-LIBOR Pay 2.250% 03/10/2016 300 2) 0
GST Call - OTC 30-Year Interest Rate Swap  6-Month EURIBOR Receive 1.493% 09/01/2016 EUR 300 11) (48)
$ (21) $ (67)
IV NT I H VAT T gy
BN T
iG] TEH TLIT A
T A Tarrvar fiib—h A FERETTA G TGk
BOA Put - CDX.IG-25 Index Sell 1.600% 04/20/2016 100 $ 1) $ 0
CBK Put - CDX.IG-25 Index Sell 1.600% 04/20/2016 100 0 0
JPM  Put - iTraxx Europe Series 24 Index Sell 1.000% 04/20/2016 EUR 800 (3) (4)
$ (4 $ (4)
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SAENREA T T ar
BN T
Il TLIT A
HF FHIH AT AR i 351 AHE A (ZHE) ik
AZD Call - OTC U.S. dollar versus Chinese renminbi CNY 7.000 11/01/2016 $ 100 $ M $ 2)
BOA Put - OTC Euro versus U.S. dollar $ 1.086 05/06/2016 EUR 755 (7) (15)
BOA Put - OTC U.S. dollar versus Chinese renminbi CNH 6.600 04/27/2016 $ 76 (1) 1)
BPS Call - OTC U.S. dollar versus Japanese yen ¥ 122.450 05/06/2016 469 2) (1)
CBK Call - OTC U.S. dollar versus Russian ruble RUB 110.000 01/24/2017 100 4) 3)
CBK Put - OTC U.S. dollar versus Chinese renminbi CNH 6.600 04/27/2016 76 (1) (1)
FBF Call - OTC U.S. dollar versus Brazilian real BRL 4.300 05/19/2016 300 8) (5)
FBF Call - OTC U.S. dollar versus Brazilian real 6.300 01/11/2018 100 (5) (5)
FBF Put - OTC U.S. dollar versus Brazilian real 3.850 05/19/2016 300 3) (4)
GLM Call - OTC U.S. dollar versus Japanese yen ¥ 122.450 05/06/2016 427 (2) (1)
HUS Call - OTC U.S. dollar versus Russian ruble RUB 110.000 02/02/2017 50 2) 2)
JPM  Put - OTC Euro versus U.S. dollar $ 1.070 05/06/2016 EUR 534 (4) (7)
NGF Put - OTC U.S. dollar versus South Korean won KRW 1,145.000 01/24/2017 $ 100 (3) (1)
SOG Call - OTC U.S. dollar versus Chinese renminbi CNY 7.000 11/01/2016 300 (4) (5)
SOG Put - OTC U.S. dollar versus Chinese renminbi CNH 6.600 04/27/2016 148 (1) 2)
UAG Put - OTC U.S. dollar versus South Korean won KRW 1,145.000 01/17/2017 100 (2) (1)
$ (50) $ (56)
AT —arXxyy S RE S var
HAfL: T
sl FLIT A
HF fz4is] AZVXMALT ) A 258 F] it A MUELA (ZHEE) ik
CBK  Floor - OTC CPURNSA Index 216687 MaXimum of 1 - (index Finallindex o\ 7000 ¢ 500 § @) $ 0
Initial) or $0]
DUB  Floor - OTC CPURNSA Index 218,01 Maximum of [(Final Indexfinitial 150000 100 ) 0
Index -1), 0]
$ (5) $ 0
FEFTavEH $ (80) $ (127)
201642 H 29 BT T LI o Fe A~ v ar
FETA $§ META AUD  AEA EUR - #ESA GBP #HE7LA NZD  FL3IT A
Balance at 02/28/2015 $ 3,190 AUD 0 EUR 16,100 GBP 0 NzD o $ (54)
Sales 11,146 500 12,269 4,000 1,000 (180)
Closing Buys (3,300) 0 (19,400) (700) (1,000) 73
Expirations (7,590) (500) (5,580) (2,700) 0 81
Exercised 0 0 0 0 0 0
Balance at 02/29/2016 $ 3,446 AUD 0 EUR 3,389 GBP 600 NZD 0 $ (80)
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IV NT T ANNAT T (#if& - TV AF - ) — B
BT
5| XEA 2016/2/29 50 FLITL O RFEH AT 7 G Al
liER 2 R [i5] 7 4 | i H EHAT VIR AE A (ZHUE)  FHIEL HE Al
BRC  Navient Corp. (5.000%) 03/20/2019 5.073% $ 200 $ (15) $ 13  $ 0o 3 (2)
FBF  Altria Group, Inc. (1.000%) 12/20/2020 0.281% 100 (3) 0 0 (3)
GST  Reynolds American, Inc. (1.000%) 12/20/2020 0.404% 100 3) 0 0 3)
JPM  Pfizer, Inc. (1.000%) 12/20/2020 0.199% 100 4) 0 0 4)
JPM  Wind Acquisition Finance S.A.  (5.000%) 06/20/2021 5.384% EUR 100 2) 3 1 0
SOG  United Utilities PLC (1.000%)  12/20/2020 0.988% 100 0 0 0 0
$  (27) $ 16 $ 1 & (12
SN — o N
IV NT T HNVNAT T (FAE -V TV AAE - G 1E) — 78D
BT
5G] I WIGYWESD TVATLIIE  REH AT 7 S R i
HF SIS Ji] < 4 ) it F ERAT VK FE LA (%) AR AR HE Afit
BOA  France Government Bond 0.250% 03/20/2020  0.280% $ 200 $ 1M $ 13 0o $ 0
BOA  South Africa Government International Bond 1.000% 09/20/2019  3.043% 200 (6) (8) 0 (14)
BOA  \Volkswagen International Finance NV 1.000% 12/20/2016 1.360% EUR 100 1) 1 0 0
BPS  Indonesia Government International Bond 1.000% 12/20/2019 1.900% $ 300 (6) (3) 0 9)
BPS  Petrobras Global Finance BV 1.000% 09/20/2019 10.333% 200 (10) (43) 0 (53)
BRC  France Government Bond 0.250% 03/20/2020  0.280% 100 0 0 0 0
BRC  Indonesia Government International Bond 1.000% 09/20/2019 1.819% 100 1) (1) 0 (2)
BRC  Indonesia Government International Bond 1.000% 03/20/2024 2.887% 100 (14) 1 0 (13)
BRC  Russia Goverment International Bond 1.000% 09/20/2016 1.033% 200 3) 3 0 0
BRC  South Africa Government International Bond 1.000% 12/20/2019 3.125% 700 (29) (22) 0 (51)
BRC  Tesco PLC 1.000% 12/20/2020  3.142% EUR 100 9) 2) 0 (11)
CBK  Freeport-McMoRan, Inc. 1.000% 03/20/2016  2.545% $ 100 0 0 0 0
CBK  South Africa Goverment International Bond 1.000% 06/20/2019  2.948% 150 (6) 3) 0 9)
DUB  Indonesia Government International Bond 1.000% 12/20/2019 1.900% 100 2) 1) 0 3)
GST  Brazil Government International Bond 1.000% 12/20/2019 3.886% 200 (6) (14) 0 (20)
GST  France Government Bond 0.250% 03/20/2020  0.280% 300 (3) 3 0 0
GST  Gazprom OAO Via Gaz Capital S.A. 1.000% 09/20/2020  4.050% 200 (29) 5 0 (24)
GST  Indonesia Government International Bond 1.000% 12/20/2019 1.900% 100 2) 1) 0 3)
HUS  Brazil Government Interational Bond 1.000% 06/20/2016 0.663% 300 ) 3 1 0
HUS  Brazil Government International Bond 1.000% 09/20/2019 3.754% 200 ) (15) 0 17)
HUS  Indonesia Government International Bond 1.000% 06/20/2023  2.817% 25 2) 1) 0 3)
HUS  Russia Government International Bond 1.000% 09/20/2016 1.033% 200 ) 3 1 0
JPM  France Government Bond 0.250% 03/20/2020  0.280% 200 2) 2 0 0
JPM  France Government Bond 0.250% 06/20/2020  0.299% 100 1) 0 0 (1)
JPM  Indonesia Government International Bond 1.000% 09/20/2019  1.819% 100 (1) (1) 0 (2)
JPM  Indonesia Government International Bond 1.000% 12/20/2019 1.900% 200 4) (2) 0 (6)
JPM  Kingdom of Saudi Arabia 1.000% 12/20/2020  1.759% 200 (5) (2) 0 (7)
MYC  Tesco PLC 1.000% 12/20/2020  3.142% EUR 100 (10) 0 0 (10)
UAG  Export-import Bank of China 1.000% 06/20/2016  0.550% $ 100 (2) 2 0 0
$ (161) $ (95) $ 2 $ (258)
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I A@EAT T
HAAL: T
Il FETTA HETA  TRTLENE REBL ATy 7 KR
BF ZH AL T A M WS () RHEHLE AR Al
BOA Floating rate equal to ~ Floating rate equal to  03/16/2021 $ 1,426 EUR 1,300 $ 4 $ 210 $ 17 $ 0
3-Month EURIBOR 3-Month USD-LIBOR
less 0.100% 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 ~ 03/16/2026 108 100 1 3 4 0
3-Month EURIBOR 3-Month USD-LIBOR
less 0.200% based on based on the notional
the notional amount of amount of currency
currency delivered received
BOA Floating rate equal to  Floating rate equalto ~ 06/15/2026 107 100 (1) 6 5 0
3-Month EURIBOR 3-Month USD-LIBOR
less 0.200% based on based on the notional
the notional amount of amount of currency
currency delivered received
BPS Floating rate equal to  Floating rate equal to ~ 12/16/2020 650 600 1 14 15 0
3-Month EURIBOR 3-Month USD-LIBOR
less 0.100% based on based on the notional
the notional amount of amount of currency
currency delivered received
BPS Floating rate equal to  Floating rate equal to ~ 03/16/2021 633 577 (1) 7 6 0
3-Month EURIBOR 3-Month USD-LIBOR
less 0.100% 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 ~ 03/16/2026 921 850 10 21 31 0
3-Month EURIBOR 3-Month USD-LIBOR
less 0.200% 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  03/16/2021 1,097 1,000 (1) 13 12 0
3-Month EURIBOR 3-Month USD-LIBOR
less 0.100% based on based on the notional
the notional amount of amount of currency
currency delivered received
$ 5 $ 8 $ 90 $ 0

— 31
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SRIAT T
AL T
sl EEeH THE ARVES TN =<5 ATy 7 KR
MFE SHER BRI T v IR [ 7E 4 F) i35 JLA () ERalIFisEnY HPE Al
GLM  Pay UK Retail Price Index 3.188% 01/15/2031  GBP 100 $ 0 $ 4 % 4 % 0
MYC Pay UK Retail Price Index 3.213% 01/15/2031 100 2 3 5 0
RYL Pay UK Retail Price Index 3.220% 01/15/2031 100 1 3 4 0
$ 3 $ 10 $ 13 § 0
RNITAVTAAT
AL T
BBl RTT4VT 4 RITAVT A4 THE TIAThINE  ARFEH ATy 7 KR
HFE HER S L —b it F JLAR () FFEAHAR EPE Al
DUB Pay Euro versus Swiss franc 8.350% 08/16/2016 CHF 1 9 0 $ 1 9 19 0
DUB Pay Euro versus Swiss franc 8.700% 08/16/2016 1 0 2 2 0
DUB Pay Euro versus Swiss franc 9.000% 08/16/2016 1 0 2 2 0
DUB Receive U.S. dollar versus Swiss franc  10.550% 08/16/2016 1 0 0 0 0
DUB Receive U.S. dollar versus Swiss franc 10.900% 08/16/2016 1 0 0 0 0
DUB Receive U.S. dollar versus Swiss franc 11.200% 08/16/2016 1 0 0 0 0
$ 0§ 5 § 5 § 0
Ay TRHEE $ (180) $ 21 $ 111 $ (270)
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O&miL 5 HAM:ERERE
wxoowmom| o ge——w kL, B Blw w
o i Ll B ok F|K %
i % R
M % % % =M
1081 (201248 H20H) 10, 181 0.1 100. 7 - 2,216
111 (201348 A19H) 10, 191 0.1 80.9 - 5,297
1281 (201448 A19H) 10, 199 0.1 59. 7 - 8, 648
1381 (20154 8 H19H) 10, 206 0.1 44.7 — 22,034
1451 (20164 8 H19H) 10, 211 0.0 68.6 — 19, 722
KB RITE VA TR — 72 0 BT,
%W 7y RCE, B & 2R TE 2R ENTEE LAV, N Fv—rSE3H) 8 A,
OZ A DA AR & TR FEDHTS
. F . i #e fii | % | P
i % =M AN W L B X
€/ M % % %
201548 H19H 10, 206 - 44.7 —
8 AK 10, 207 0.0 48.6 —
9 HEK 10, 207 0.0 43.6 —
10A K 10, 208 0.0 44. 4 —
11H=E 10, 209 0.0 48.8 —
12H% 10, 209 0.0 48.5 —
20164F 1 HR 10, 210 0.0 51.8 —
2 AR 10, 211 0.0 49.1 —
3HAR 10, 211 0.0 40.8 —
4 AR 10,211 0.0 39.9 —
5 XK 10,211 0.0 62. 4 —
6 AXK 10, 211 0.0 58.0 —
7THE 10,211 0.0 65. 1 —
# R
20164 8 H19H 10, 211 0.0 68.6 —
* EERIIME LT,

KAEFIM LR ITE O THR - 720 TR,
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(201548 A20H~20164 8 A19H)

B H
H ) G
5 : A 2= R 2~ #® =
] %
@ = o M % H 0 0.001 | (a) Zfhse i =H8rh 2 Ot < 4 o 452 254 1%k

( = o f ) 0) (0.001) | {EFHFHEOMIES DL DOMOFHEL A

& 7t 0 0. 001

W O SR ELMEMARIT, 10, 2097 T,

FEGBUTHE Z L ICHARMIIHE AL TH Y £7,

FEWRT L ALY 02N OB A (MARMOHRERE ETe) 2t OFHEAERE CER L T100&2F U2 b 0T, HA Z LI/

FSMATINFELAL THY £,

OFERUEG DR (20154 8 B20E ~20164 8 A19A)
. AHE
= £+ HH 72 £+ o
TH M
ESI GRS 42,008, 214 38, 608, 278
( 4, 580, 000)
5 (RS 8,739, 283 —
( 7,094, 300)
FERRfE S5 18, 846, 302 —
AN (15, 866, 000)
HiES (EEENEREED) 3, 709, 487 —
(3,400, 000)
*AFITZ I LS, (BBFFHREENTHEY £HA.)
* HAAE Y 0 $8C,
s () PUIHORGIC X 2B . EBOKFICIEER TR A,
fAHES GREEAERZ ST QP TR S (B T Eh Tl A,
| totwamEs
= £+ #H 5t £t HH
T T
av— )L e AR 5, 898, 732 -
W (7, 200, 000)

* QAT TIE LI,
* HALRTIIEI Y #5C,
* () PHIMEEREIC X 280 T,
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. FIZREA & DIEIRR

& oo | BUES SermmEal B MBS CommmEa] D
L DAL B A L DEBIRED C
EMiE ERE] % EMiE EMiE %
AN 34, 695 4,630 13.3 — — —
JHA 231, 734 231, 734 100. 0 231, 734 231, 734 100. 0

IR & 3, RERTER CRETE NI B IERR 11265 L RICBUE S TG AEBRACH Y . B 7 7 > FICHROAHBIRA & (XEPH
HR IR, BPRETERT <,

O AEEDHRM (20164E 8 A 19BIRFE)
| EmaitE
(A) [EN i) S hfE FEERIBR
% 19 K
X 5 . . & | 9 BB BT BRATHIF AR A HL =
HMom 4 W M *ﬂj\tti,ﬁsﬁ)\tt?% SHEDE | 2/LLE | 2dE
TM TM % % % % %
. 2,898, 010 2,904, 779 14.7 - - — 14.7
HI7 A (12,898,010)| ( 2,904, 779) (14.7) (-) (-) = aan
WA e 5, 325, 000 5, 333, 466 27.0 — — — 27.0
(B < @:ffE) ( 5,325,000) ( 5,333, 466) (27.0) (=) (=) (=) (27.0)
. 3, 780, 000 3, 783, 502 19.2 - - — 19.2
ERREF (3,780,000) ( 3,783,502) (19. 2) (-) (—) =) 9.2
SR 1, 500, 000 1,501, 704 7.6 — — — 7.6
(BT EELENESR) ( 1,500,000)| ( 1,501, 704) (7.6) (—) (=) (=) (7.6)
N | 13,503,010 [ 13,523,452 68. 6 — — — 68. 6
" "1 (13,503,010)| (13,523, 452) (68. 6) (—) (—) (—) (68. 6)
* () PUIIELEETHES TF,

RAALLEIT, MG EREIC T 2RO E &,

*BRRO BTV 5T,

KA IC OV TII BB MG R, MRt 7= 2 AFLTOVET,
*RAFHIF A 1 FELAN O AR & U CEHEMIEIC LV FHHEL THhEd,
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(B) EWN G &EH) AfHE  &mBIBER
i Wi ) - x \
gl o\ om & | O |\ EESHA

A EEES % M THM

R AEE637] 1.81 200, 000 200,273 | 2016/ 9 /20
HHEE  ABEEE638ME] 1.9 600, 000 600,929 | 2016/ 9 /20
AHEE  ATEERLISHEEE 7 [0 2.0 1, 500 1,505 | 2016/10/31
ARl ASEERISAEEEF 10[0] 1.9 200, 000 201,375| 2016/12/28
el AZE (54) FRk23FEE 12[H] 0.38 5, 000 5,007 | 2017/1/31
g A% (54) ERR23EES 14]0] 0.35 200, 000 200,477 | 2017/3/23
PSR PR 1430m] 1.77 100, 000 100,596 | 2016/12/20
PZSIIR ANBE (54F) 5549[H] 0.37 101, 700 101,728 | 2016/ 9 /20
KEIF AN EEE5294[H] 2.0 12, 000 12,024 | 2016/9/28
KRBT AZE55295[0] 1.9 1, 000 1,003 | 2016/10/28
KBOF A% (54) H17H] 0.42 100, 000 100,071 | 2016/10/28
SUE IR NSRRI 8 [H] 2.1 200, 000 200,060 | 2016/8 /24
BER AZ (54) FR234EES 5 0] 0.41 200, 000 200,098 | 2016/9 /29
TR R ABEERRISAEEESS 3 (8] 1.9 1, 000 1,003 | 2016/10/31
TR AFEERRISHFEEL 4 [H] 1.8 8, 600 8,626 | 2016/10/25
FERIR AZEE 31 1.9 9, 000 9,042 | 2016/11/25
KW ATEVRISAEFER 1 [0 1.8 198, 000 198,709 | 2016/10/31
HFEZATHIGHGE A4 2.0 6, 000 6,001 | 2016/8/25
HFERATHIGHGE  AZEE43]] 1.8 4, 000 4,012 | 2016/10/25
HFEZATHG MG E A 44]0] 1.8 100, 000 100, 476 | 2016/11/25
AR ABESERR23FE LR 1 [|] 0.38 2, 500 2,502 | 2016/11/25
REARIR  AZLERRISHEES 2[5 1.8 7,500 7,524 | 2016/10/27
BT AZEEE456[E] 1.82 16, 000 16,024 | 2016/9/20
R AZE VR3S 3 [ 0. 364 4, 000 4,001 | 2016/9 /29
BRI AZEFRISHFE RS 3 1] 1.87 200, 000 201,260 | 2016/12/20
FLIRTT AL (54) FRR234EEES 5 (0] 0.4 12,900 12,903 | 2016/ 9/20
JIgETT A% (54) #29n] 0. 36 12,200 12,203 | 2016/9/20
JIgETT - A% (54) #31n] 0.27 2, 000 2,002 | 2017/3/17
e AZE (54) FR34FE 118 0. 36 7, 000 7,002 | 2016/9/28
R AFEER23EE S 3 [H] 0.39 300, 000 300,041 | 2016/8/26
IR ASEERRISHEESS 1 [H] 1.82 6, 000 6,037 | 2016/12/26
iIBT  AZEERR23FES 1[5 0. 36 59, 410 59,484 | 2017/1/27
SWmkl AFE 4R 1.8 5, 000 5,030 | 2016/12/26
REVLE R ASPERISAEEES 1 [0 1.9 7,200 7,226 | 2016/10/31
JEREIR AZE (54F) FRR23FELE 1 0] 0. 37 8, 500 8,505 | 2016/10/31

/I Eis 2,898, 010 2,904, 779

HiES Gr< £/E)

Bk O ASFIRGRERGE S (44  H2E 0.13 200, 000 200,017 | 2016/8/30
AARBOREE ST S BUFRIESE 13 2.0 290, 000 290,093 | 2016/8/25
AARGEHERRA - EHREERES  BUFRIEEF 1T 2.0 100, 000 100, 067 | 2016/ 8 /31
AAREE KRR - EEREEAEES  BUFRIEEF 190 1.8 700, 000 701,332 | 2016/9/29
AAREHERRA - EEREERES  BUFRIEES 210 1.8 125, 000 125,645 2016/11/30
HARBEOR A SR TR BB 55 1910] 0. 445 300, 000 300, 482 | 2016/12/20
AARBORBE S TE S MR EF27m 1.98 100, 000 100,172 | 2016/ 9 /20
AAGBOERIA - [EHERETE S MRS 150 2.05 100, 000 100, 177 2016/ 9 /20
M7 A SRR SRR ES: (54) 9l 0.34 100, 000 100,251 | 2017/4 /28
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gl o\ om & | M |\ EESHA

HES Gr< £RE) % M THM
HG AERIAG RIS (24F) 55 2 0.1 200, 000 200,179 | 2017/3/28
NEAREMES: 4RI BB 1.94 100, 000 100, 650 | 2016/12/20
HHEmEER 5 8m 0. 439 140, 000 140,048 | 2016/ 9 /20
A ARBORGEARAE 55200018 BepsRaE 0.471 900, 000 900, 378 | 2016/ 9 /20
AARBORGEARAE 554300 BepsRaE 0.101 200, 000 200,076 | 2016/11/18
RAVEEBR 2P BB E S 3 1 0. 504 70, 000 70,030 | 2016/9 /20
TP ERRZE AL B R 2R 2 [\l 0. 489 1, 300, 000 1,303,478 | 2017/2/24
AR A SRS S T B B 25 38(H] 0.1 300, 000 300,206 | 2017/2/20
PR - SEIESRE i SR B R 0[] 1.99 100, 000 100,176 | 2016/ 9 /20

/I i 5, 325, 000 5, 333, 166
SRES
AR RIS T36[E N5 0. 45 300, 000 300,133 | 2016/9/27
P LAES RIS T37ENN S 0. 45 200, 000 200, 156 | 2016/10/27
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