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JEHEE A 174,304, 655 A 71,272,264 A 5,009,255 A 5,418,180 A 27,823,275 A 165,472, 583
C) 1EHmEME A 20,114 418 A 17,730,473 A 18,248, 267 A 15,905, 405 A 17,166, 467 A 16,391,472
(D) ZHHEFE(A+B+C) A 51,250,397 49,127,140 169, 851,791 197,228,976 65, 931,821 A 85,106, 381
(B) miffigiuigaEs A 379,173, 584 A 507,438,010 A 519,890, 206 A 416,709, 243 A 299,157 44 A 310,018, 264
(F) BmEEEERES 701, 329, 838 674,959, 878 637, 456, 396 607, 671,791 601, 656, 454 588,172, 203
(B 24 S5 AH 24 %8) (1 4,110,801,327) | ( 3,966,376,404) | ( 3,770,155,260) | ( 3,613,017,363) | ( 3,615,581,010) | ( 3,559, 694,320)
(72 BB LS FH 24 46) (A\3,409,471,489) | (A\3,291,416,526) | (/\3,132,698,864) | (A3,005,345,572) | (A3,013,924,556) | (A2,971,522,117)
@) E(D+E+F) 270, 905, 857 216, 649, 008 287,417,981 388,191,524 368, 430, 834 193,047, 558
H IREHEE A 97,220,101 A 93,788, 346 A 89,100, 334 A 85,332,844 A 85,280,239 A 67,114,497
REAR BB S (G+H) 173, 685, 756 122, 860, 662 198,317, 647 302, 858, 680 283,150, 595 125,933, 061
BAIMEFEERSA 701,329, 838 674,959, 878 637, 456, 396 607,671,791 601, 656, 454 588,172, 203
(B 24 S5 AH 24 %8) (1 4,110,801,347) | ( 3,966,376,408) | ( 3,770,155,262) | ( 3,613,017,364) | ( 3,615,581,013) | ( 3,559, 694,322)
(72 BB ASFH 24 46) (A\3,409,471,509) | (A3,291,416,530) | (A3,132,698,866) | (/A3,005,345,573) | (A3,013,924,559) | (A2,971,522,119)
Sy Bl G R N 4 226,810, 161 243, 040, 932 256,801, 896 260,614, 105 263,686, 710 268, 160, 506
AR 2 A 754,454, 243 A 795,140,148 A 695,940, 645 A 565,427,216 A 582,192,569 A 730,399, 648
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SyBlAOFFLOEFL (20144811 H 14 H ~20154E 5 H13H) IZLAF 0@
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B REBIN 9 2 B B A B TRR LTV E T,

BMNEBE & LIl B IEAREFE LS5

K A VDWET,

H H

BT54]

B T64]

BETTH

B T8H]

BET9H]

5804

20144E11 A 14H~
2014412 H 151

20144E12H 16 H~
20154 1 H13H

201541 A14H~
20154 2 H13H

201542 A14H~
20154 3 A13H

201543 A14H~
201544 A13H

201554 H14H~
2015455 H13H

B2 TR (REER PR I%)

121, 636, 784

118, 704, 788H]

117, 040, 106

102, 261, 4981

93, 188, 41214

78, 615, 0561

S

IR SR RIS RETRGR)

0H

0H

0H

0H

0H

0H

{EREAIRITTE D 5 I A Fi

4,110, 801, 3471

3,966, 376, 4081

3,770, 155, 2621

3,613,017, 3641

3,615,581, 0131

3,559, 694, 3221

[=9 Nl

(EFERIKICTE D 2 BRI &

202, 393, 478H

218,124, 490H

228, 862, 1241

243, 685, 4511

255, 778, 537

256, 659, 947H

Syl G4 (a+b+c+d)

e. 4,434,831, 609 | 4,303, 205, 68614 | 4, 116, 057, 4921 | 3,958, 964, 3131 | 3, 964, 547, 96211 | 3, 894, 969, 325
£ Bl BNgE (15 H%720) 3, 421H 3, 441H 3, 4641 3, 479H 3, 486 3, 482
g Srfild: 97,220, 10114 93, 788, 3464 89, 100, 334M 85, 332, 844 85, 280, 239 67, 114, 4971
h. 4 (1 T n%4720) 75H 75H 75H 75H 75H 60M
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BN -4 =)L KRV K- D72 F(Aa3—X)

O (BEFHM BRIXEETOHAEEDRM (20154 5 A13RHAE)
<HHITr— IHF—T7F>
TiE, B ~3r— =¥ —7 7 F&R21, 247,451 F0) ONEFETT,
. B
A) [EN GRERR) AtfE  FEERIHR
801K
X ox N - o | | D BB BT A7 W MBI L
%‘E 4 %‘E uq: ﬁﬁ ﬁ/\ 3 I N = > <9 WA I z,: 5£F1J\J: 2¢uj: 2@5’%(%
T TFH % % % % %
B 5,530, 000 5, 530, 140 25.5 — — — 25.5
ERELS ('5,050,000)| (5,049, 975) (23.3) () () () @33
T (8 4,827, 000 4, 848, 065 22.4 - — - 22.4
(B < GxfhfE) ( 4,827,000)| ( 4,848, 065) (22.4) (—) (=) (=) (22. 4)
4 1, 720, 000 1, 720, 959 7.9 — — — 7.9
SR ( 1,720,000)| ( 1,720, 959) (7.9 (—) (—) (= (7.9
AL e 1, 700, 000 1,704, 929 7.9 — — — 7.9
L REBENER) ( 1,700,000)| ( 1,704,929) (7.9 (—) (—) (—) (7.9
R N 13, 777, 000 13, 804, 094 63.7 - — - 63.7
= ! (13,297, 000)| (13, 323, 929) (61.5) (—) (=) (=) (61.5)
% () WIRFELGETHNE R T,
KAHALLRIE, 207 7 ¥ RBHAAN TN DY —7 7 o ROMB PERFIC KT 5 REMEEOEI A,
s O WAL R IE 9]0 #C,

* —FlTMA AN L,

FFHMIC OV TR MG EE, MERESFE 7 =2 2 AFLTVET,
Sk FRAFIIR Y 1R O AFEAEITFRI & U CTEAFIEIC LV L TV ETS,




BN -4 =)L KRV K- D72 F(Aa3—X)
(B) [EAN GRER) AtHE  $mBIBER

# i A s
Fl RO W & B FF MW | MEEF AR

EfEE S % M +M
EH A HIRES: 51200 — 2, 000, 000 1,999,982 | 2015/5/18
EEASEES 514 - 500, 000 499,999 | 2015/5 /25
[EJEMHIRES: 5551500 — 500, 000 499,999 | 2015/6/1
E A HIRES: 5160 — 300, 000 299,999 | 2015/6/8
E A HIRES: 55518[H — 300, 000 299,999 | 2015/6/15
[EJEMEHIRES:  55520[0] — 200, 000 199,999 | 2015/6 /22
EREMRES  F521(A] — 500, 000 499,985 | 2015/6 /29
EH A HIRES:  55529[0] — 500, 000 499,999 | 2015/8/3
EEES: FIT (24) 55328[H 0.1 250, 000 250,010 | 2015/5/15
EFEES FI (245) %3300 0.2 170, 000 170,050 | 2015/7 /15
EEES FI (24) %3310 0.1 60, 000 60,011 | 2015/8/15
EEES: FIfT (24) 55333 0.1 50, 000 50,018 2015/10/15
EEES: FIT (54 Z589E] 0.4 200, 000 200,084 | 2015/6 /20

/N it 5, 530, 000 5, 530, 140
WiRES Gr< £/E)
AARGEHER A - R E SRR BUNRAEF3410E 1.3 100, 000 100,052 | 2015/5 /29
AR EE B R - R E R BURIRAES343[8] 1.3 171, 000 171,280 | 2015/6 /30
AR EE B R - B E R BURIRAES34508] 1.2 50, 000 50, 118 | 2015/ 7 /29
AR EE BT - B AR BURIRAES346]8] 1.4 300, 000 301,151 | 2015/8/26
AARGEHER A - EHIREEERE BUNIRAEF34TIR 1.3 352, 000 353,561 | 2015/9/22
BN R HE RS BURIRAESE 198[H] 1.3 10, 000 10,015| 2015/6 /26
HHANEHE RS BUMIRAESS 19918 1.4 50, 000 50,195 | 2015/8 /28
Bt T AR e BURFARGESS 147 1.2 50, 000 50,118 | 2015/7 /29
i B B S BURERRESS 148(8] 1.3 20, 000 20,092 | 2015/9/30
ANV EEEAEE SR BUFRIESF 27 1.4 300, 000 301,201 | 2015/8/31
NEARFEES BUFRIESES852[H 1.3 160, 000 160,250 | 2015/ 6 /29
NEAEFEES BUFRIESE854 [ 1.4 60, 000 60,194 | 2015/8/18
NEARFEMES BUNRIESES61E 1.6 29, 000 29,375| 2016/3 /17
NEARFEMES BUNRIESE862[H 1.8 117, 000 118,869 | 2016/4 /20
HARBUR@RIAEE S BUFPRGES 3 [F] 0.8 30, 000 30,056 | 2015/8 /14
HARBHER A « EHREEEAE BOrFRREES 1 1.5 100, 000 100,882 | 2015/12/25
HAREHGER R - ESREEERE S BUFRREES 3 [l 1.5 100, 000 101,026 | 2016/1 /29
HARE UGBS R - ESRAEEE S BUFRREE S 5 [l 1.6 558, 000 564,731 | 2016/ 2/26
HARE UGBS R - AR BURFRREE 110 1.8 170, 000 172,772 | 2016/4 /26
BOVHEBR 2 vk S BURFPRAESE4T(E] 1.3 150, 000 150,173 | 2015/6 /17
PIERR R S BUFPRGESE 171E] 0. 051 300, 000 300,000 | 2016/3/7
NEARZEMES: B 16 Bk R G 1.49 440, 000 440,575| 2015/6 /19
fEHEE IR SR 5 b (RIS R E 1.4 200, 000 200,258 | 2015/6 /19
A AREEEY  F16E 0. 246 200, 000 200,113| 2015/9/18
Bk - ERREE SR MRS 5 [ 1.39 810, 000 810,994 | 2015/6 /19

/I it 4, 827, 000 4,848, 065
SRES
M TAES T T20[EN 5 0. 65 330, 000 330,060 | 2015/5/27
LS FAMTET21E S 0.55 30, 000 30,018| 2015/6 /26
P FMTEE 7245 0.5 120, 000 120,179 2015/9/25
EMES R EET20[EI 0. 65 420, 000 420,100 | 2015/5/27




BN -4 =)L KRV K- D72 F(Aa3—X)

& ol HE8OHIR
il RO w4 B G Mm | MEEF AR
ERES % M TH
FEMES R T22[E0 5 0.55 200, 000 200,178 | 2015/ 7 /27
EMES FIFEET23E S 0.55 150, 000 150,187 | 2015/8 /27
BEMES: R T24E0 5 0.5 50, 000 50,075| 2015/9/25
LA E el FlfTEE2460E 0. 65 70, 000 70,016 | 2015/5 /27
LAE AHREES  FIfEH247 0.55 50, 000 50,027 | 2015/6 /26
&S R (34E) 51490 0.25 100, 000 100,017 | 2015/ 6 /26
A LESR Rt (342 ZE152[H 0.2 100, 000 100,042 | 2015/9/25
AL R (34F) ZB163[H 0.2 100, 000 100,055 | 2015/10/27
/N Hi 1, 720, 000 1, 720, 959
LEES EUREEZANES)
AHPNF =R L— MMT 24BN E A RIRRE RNEA AR 0. 595 200, 000 200, 677| 2016/1 /20
AHPNFZ AR L— MRT  FE25RIREE A R RRE RINEA AR 0. 755 100, 000 100,597 | 2016/ 4 /20
SEFURUF JHYT  F116MRE L IR E RIBAL RO 0. 49 400, 000 400,287 | 2015/7/16
FEMERIT B 11m] R A R PR AL AR A 1.37 500, 000 500,691 | 2015/6 /24
FHEKEMT  H50EIE [ BRE [FINEAL Rr 0 A 0.5 100, 000 100,070 | 2015/ 7 /17
=ZUF JV—RX  F13EFHERRE FNEA R 0. 796 400, 000 402,604 | 2016/4 /22
/N it 1, 700, 000 1, 704, 929
& it 13, 777, 000 13, 804, 094
kKA - FEAGAE O HAL AR LY D #C,
| EnzotamEs
- N ERIUUES
- ” il % e %
k! %
T — L e 2,299, 266 10.6

KHHRIZ, 20772 R AN TV D~ —7 7 o KOG FEREIC 3T 2 FHBFEOE &,
* SFAO B A ZE) VD $5TC,
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PINCOr A< >-3—RET7 V- NS -4—)LE-TF7UFR

==1 = LA
A EE
20154F2 A 28 HIZ#& T L7- 1
(BT T)
&3
FLEG ERIAEERR ) EUR 64,814
BB DOR Y & 319
HEUA 1
WA 65,134
%A
SCEAFILE 264
Mg 1
#RERH 265
MBI A 64,869
LHIEBIELE
BB A MRS E R R ) 11,182
EHERT U ANT 47 8,838
JEEEA T V3T 47 Rk 56,396
sMEE (236)
ERESER e 76,180
LR EBIER
BeE A ARESR O EBUAE R ) 34,662
B 220
ATV ST 47 P 5,087
JEEEA T VST 47 B 19,608
SMEREER LA 129
WA EBAR 59,706
UHFEHB LOREBIH R 135,886
BRAOKRICLHME EOREBE EUR 200,755
SHEE R BIGEEBE EUR 1,101
HIAHIE PR (HAZ: )
] (AUD, Hedged) EUR 1,378,743
J (EUR) 20,150
J (JPY, Hedged) 87,677
WIRBEIERITEZ RIS (HAN7:F)
J (AUD, Hedged) 32,884
J (EUR) 461
J (JPY, Hedged) 1,398
WK1 0 Y- HIE EMm
J (AUD, Hedged) 41.93
J (EUR) 43.73
J (JPY, Hedged) 62.70

MPIMCOZ A=y +F—0E" TV A oA —)LR - 77 RO W RIS FE4HIT 1,486,570 F-—12,
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y 4
KL PE D B
201542 28 H H1E
e A e At
(HAL: T) (HN7: T) (A7 T) (Hfr: 1)

R EHMEI% 96.6% Cooperatieve Centrale
B -FIRFR 77.9% Raiffeisen-Boerenleenbank BA
ER1T- £/ 21.8% 6.875% due 03/19/2020 500 609
AAPIK Co. Ltd. Co-operative Group Holdings
9.500% due 11/07/2019 (a) GBP 2,500 EUR 3,585 2011 Ltd.
Alpha Credit Group PLC 6.875% due 07/08/2020 GBP 2,550 3,806
3.375% due 06/17/2017 EUR 2,000 1,638 7.500% due 07/08/2026 1,750 2,676
Arrow Global Finance PLC Coventry Building Society
7.875% due 03/01/2020 GBP 500 720 6.375% due 11/01/2019 (b) 1,000 1,362
Banca Carige SpA Credit Agricole S.A. (b)
7.321% due 12/20/2020 EUR 1,000 1,123 6.500% due 06/23/2021 EUR 7,000 7,387
Banca Popolare di Lodi Investors 7.500% due 06/23/2026 GBP 3,900 5,454
Trust Il 7.589% due 01/30/2020 2,900 4,503
6.742% due 06/30/2015 (b) 900 909 7.875% due 10/26/2019 EUR 2,400 2,895
Banco Bilbao Vizcaya Argentaria 7.875% due 01/23/2024 $ 6,400 6,033
S.A. 8.125% due 10/26/2019 GBP 3,000 4,769
7.000% due 02/19/2019 (b) 6,000 6,211 8.200% due 03/31/2018 EUR 2,250 2,666
Banco Popolare SC Credit Suisse AG
6.000% due 11/05/2020 2,750 3,101 6.500% due 08/08/2023 $ 600 607
6.375% due 05/31/2021 2,400 2,769 Credit Suisse Group AG (b)
6.756% due 06/21/2017 (b) 500 495 6.250% due 12/18/2024 2,000 1,772
Banco Popular Espanol S.A. (b) 7.500% due 12/11/2023 2,500 2,396
8.250% due 04/10/2020 5,000 5,169 Danske Bank A/S
11.500% due 10/10/2018 5,500 6,418 5.750% due 04/06/2020 (b) EUR 7,500 7,685
Banco Santander S.A. Denali Borrower LLC
6.250% due 03/12/2019 (b) 4,000 4,075 5.625% due 10/15/2020 $ 2,000 1,903
Bank of Ireland Deutsche Bank AG
10.000% due 12/19/2022 3,000 4,072 6.000% due 04/30/2022 (b) EUR 3,000 3,043
Bank of Scotland Capital Funding Financiere Gaillon 8 SAS
LP 7.000% due 09/30/2019 1,250 1,272
7.754% due 05/31/2021 (b) GBP 1,550 2,520 Groupama S.A.
Bank of Scotland PLC 4.375% due 07/06/2015 (b) 50 50
7.281% due 05/31/2026 (b) 1,000 1,667 6.298% due 10/22/2017 (b) 250 266
Bankia S.A. 6.375% due 05/28/2024 (b) 6,700 7,322
4.000% due 05/22/2024 EUR 1,000 1,011 7.875% due 10/27/2039 3,650 4,299
Barclays Bank PLC HBOS Capital Funding LP
7.625% due 11/21/2022 $ 7,100 7,256 6.461% due 11/30/2018 (b) GBP 3,010 4,469
7.750% due 04/10/2023 250 246 Heta Asset Resolution AG
Barclays PLC (b) 4.250% due 10/31/2016 EUR 3,500 2,384
8.000% due 12/15/2020 EUR 14,000 15,225 4.375% due 01/24/2017 2,000 1,334
8.250% due 12/15/2018 $ 400 381 HSBC Holdings PLC
Boats Investments Netherlands 5.250% due 09/16/2022 (b) 1,000 1,032
BV Innovia Group Finance PLC
11.000% due 03/31/2017 (a) EUR 4,083 1,082 5.082% due 03/31/2020 50 48
BPCE S.A. (b) Intesa Sanpaolo SpA (b)
4.750% due 02/01/2016 3,150 3,174 8.047% due 06/20/2018 2,300 2,631
6.117% due 10/30/2017 250 274 8.375% due 10/14/2019 3,900 4,670
12.500% due 09/30/2019 1,600 2,223 9.500% due 06/01/2016 2,550 2,782
BPE Financiaciones S.A. Investec Bank PLC
6.873% due 10/22/2020 3,000 3,403 9.625% due 02/17/2022 GBP 1,000 1,657
Cabot Financial Luxembourg S.A. KBC Bank NV
6.500% due 04/01/2021 GBP 2,000 2,588 8.000% due 01/25/2023 $ 5,000 5,037
10.375% due 10/01/2019 900 1,376 KBC Groep NV
Commerzbank AG 5.625% due 03/19/2019 (b) EUR 9,700 9,858
7.750% due 03/16/2021 EUR 2,000 2,506 LBG Capital No.1 PLC

7.375% due 03/12/2020 800 854

7.625% due 10/14/2020 2,780 2,995

18
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Lloyds Banking Group PLC (b)
6.375% due 06/27/2020 6,532 6,908
7.000% due 06/27/2019 GBP 1,188 1,667
7.625% due 06/27/2023 6,260 8,992
Lock AS
7.000% due 08/15/2021 EUR 2,500 2,656
Lock Lower Holding AS
9.500% due 08/15/2022 4,000 4,260
Mizzen Bondco Ltd.
7.000% due 05/01/2021 GBP 3,000 4,030
Nationwide Building Society
6.875% due 06/20/2019 (b) 5,000 6,977
NN Group NV
4.500% due 01/15/2026 (b) EUR 1,000 1,101
Novo Banco S.A.
5.000% due 04/04/2019 200 210
5.000% due 04/23/2019 700 735
5.000% due 05/14/2019 200 209
5.000% due 05/21/2019 900 944
Old Mutual PLC
6.376% due 03/24/2020 (b) GBP 2,150 3,061
8.000% due 06/03/2021 3,650 5,819
Phones4u Finance PLC
9.500% due 04/01/2018 (c) 1,250 568
Piraeus Group Finance PLC
5.000% due 03/27/2017 EUR 3,600 2,930
Royal Bank of Scotland PLC
4.625% due 09/22/2021 800 831
5.625% due 09/16/2026 (b) GBP 2,400 3,166
6.934% due 04/09/2018 EUR 200 231
RPG Byty Sro
6.750% due 05/01/2020 400 422
Societe Generale S.A. (b)
6.750% due 04/07/2021 5,000 5,136
6.999% due 12/19/2017 1,650 1,842
8.875% due 06/16/2018 GBP 2,870 4,478
9.375% due 09/04/2019 EUR 6,050 7,546
Towergate Finance PLC
8.500% due 02/15/2018 GBP 950 1,276
8.750% due 06/30/2019 160 220
UBS AG
5.125% due 05/15/2024 $ 5,000 4,641
7.152% due 12/21/2017 (b) EUR 2,100 2,373
7.625% due 08/17/2022 $ 4,150 4,507
UniCredit Bank Luxembourg S.A.
8.125% due 12/10/2019 (b) EUR 3,200 3,727
UniCredit SpA (b)
8.000% due 06/03/2024 $ 5,000 4,603
9.375% due 07/21/2020 EUR 3,200 3,764
Unicredito Italiano Capital Trust llI
4.028% due 10/27/2015 (b) 1,000 1,005
Virgin Media Secured Finance
PLC
5.125% due 01/15/2025 GBP 700 1,026
5.500% due 01/15/2025 3,900 5,763
6.000% due 04/15/2021 6,750 9,952
6.250% due 03/28/2029 5,250 7,993

323,312
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T % 49.4%

3AB Optique Developpement SAS
5.625% due 04/15/2019
Afren PLC

6.625% due 12/09/2020

AG Spring Finance Il Ltd.
9.500% due 06/01/2019

AG Spring Finance Ltd.
7.500% due 06/01/2018
Agrokor dd

9.125% due 02/01/2020
9.875% due 05/01/2019
Aguila 3 S.A.

7.875% due 01/31/2018
ALBA Group PLC & Co. KG
8.000% due 05/15/2018
Albea Beauty Holdings S.A.
8.375% due 11/01/2019
8.750% due 11/01/2019
Aldesa Financial Services S.A.
7.250% due 04/01/2021
Algeco Scotsman Global Finance
PLC

9.000% due 10/15/2018
Alliance Oil Co. Ltd.

7.000% due 05/04/2020
Almirall S.A.

4.625% due 04/01/2021
Altice Financing S.A.
5.250% due 02/15/2023
6.500% due 01/15/2022
7.875% due 12/15/2019
8.000% due 12/15/2019
Altice Finco S.A.

7.625% due 02/15/2025
9.000% due 06/15/2023
Altice S.A.

6.250% due 02/15/2025
7.250% due 05/15/2022
ArcelorMittal

5.750% due 03/29/2018
Ardagh Finance Holdings S.A.
8.375% due 06/15/2019 (a)
Ardagh Packaging Finance PLC
4.250% due 01/15/2022
9.250% due 10/15/2020
Arkema S.A.

4.750% due 10/29/2020 (b)
Arqiva Broadcast Finance PLC
9.500% due 03/31/2020
Auris Luxembourg Il S.A.
8.000% due 01/15/2023
Autodis S.A.

6.500% due 02/01/2019

Avis Budget Finance PLC
6.000% due 03/01/2021
Axalta Coating Systems US
Holdings, Inc.

5.750% due 02/01/2021
Bakkavor Finance 2 PLC
8.250% due 02/15/2018

HHIm AR
(HLAL:T)
EUR 1,250
$ 500
EUR 1,600
2,500
2,400
400
CHF 3,600
EUR 3,250
$ 1,000
EUR 3,250
3,900
3,230
$ 1,000
EUR 5,500
4,100
3,800
$ 600
EUR 1,900
$ 200
EUR 2,000
3,700
16,500
1,000
2,513
10,400
4,600
1,900
GBP 4,150
EUR 1,500
3,000
1,800
500
GBP 2,400

AT A4
(BT T)
1,219
180
1,403
2,506

2,700
435

3,411
2,756

949
3,526

3,354

3,262

459
5,888
4,392
4,142

571
2,060

186
2,340

3,784
17,571

1,127
2,563

10,608
4,933

2,047
6,304
1,617
3,168

1,927

532

3,464
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8.750% due 06/15/2020 1,000 1,505 ConvaTec Healthcare E S.A.
BIBBY Offshore Services PLC 7.375% due 12/15/2017 EUR 1,050 1,093
7.500% due 06/15/2021 1,700 1,991 10.875% due 12/15/2018 3,300 3,505
Bilbao Luxembourg S.A. Cooperativa Muratori &
10.500% due 12/01/2018 (a) EUR 1,113 1,151 Cementisti-CMC di Ravenna SC
Boardriders S.A. 7.500% due 08/01/2021 3,700 3,582
8.875% due 12/15/2017 200 187 Darty Financement SAS
Boing Group Financing PLC 5.875% due 03/01/2021 1,800 1,905
6.625% due 07/15/2019 1,250 1,180 Debenhams PLC
Boparan Finance PLC 5.250% due 07/15/2021 GBP 4,500 6,154
4.375% due 07/15/2021 2,000 1,868 Deutsche Raststaetten Gruppe IV
5.250% due 07/15/2019 GBP 250 324 GmbH
5.500% due 07/15/2021 1,000 1,257 6.750% due 12/30/2020 EUR 4,750 5,201
Brakes Capital DFS Furniture Holdings PLC
7.125% due 12/15/2018 6,750 9,667 7.625% due 08/15/2018 GBP 500 718
Cable Communications Systems Dometic Group AB
NV 9.500% due 06/26/2019 (a) EUR 4,000 3,970
7.500% due 11/01/2020 EUR 3,400 3,619 Dufry Finance SCA
Capsugel S.A. 4.500% due 07/15/2022 2,000 2,141
7.000% due 05/15/2019 (a) $ 1,500 1,365 EC Finance PLC
Care UK Health & Social Care PLC 5.125% due 07/15/2021 750 793
5.560% due 07/15/2019 GBP 2,400 3,141 EDC Finance Ltd.
Carlson Wagonlit BV 4.875% due 04/17/2020 $ 1,500 1,070
7.500% due 06/15/2019 EUR 2,000 2,134 Edcon Ltd.
Casino Guichard Perrachon S.A. 9.500% due 03/01/2018 EUR 2,500 2,062
4.870% due 01/31/2019 (b) 900 961 Empark Funding S.A.
Cemex Finance LLC 6.750% due 12/15/2019 500 558
5.250% due 04/01/2021 1,000 1,053 Europcar Groupe S.A.
Cemex SAB de CV 9.375% due 04/15/2018 1,500 1,576
4.750% due 01/11/2022 2,000 2,064 11.500% due 05/15/2017 500 566
CeramTec Group GmbH EWOS Holding AS
8.250% due 08/15/2021 5,400 5,941 6.750% due 11/01/2020 2,500 2,424
Cerba European Lab SAS Fiat Chrysler Finance Europe
7.000% due 02/01/2020 4,350 4,670 4.750% due 03/22/2021 1,400 1,604
Cerberus Nightingale 1 SARL 4.750% due 07/15/2022 1,000 1,157
8.250% due 02/01/2020 1,900 1,947 6.625% due 03/15/2018 7,750 8,880
Cerved Group SpA 6.750% due 10/14/2019 1,250 1,514
6.375% due 01/15/2020 800 860 7.000% due 03/23/2017 6,000 6,668
8.000% due 01/15/2021 2,600 2,863 7.375% due 07/09/2018 1,650 1,951
Chesapeake Energy Corp. 7.750% due 10/17/2016 1,000 1,102
6.250% due 01/15/2017 1,392 1,482 Fiat Finance North America, Inc.
Ciech Group Financing AB 5.625% due 06/12/2017 2,800 3,049
9.500% due 11/30/2019 2,150 2,411 Financiere Quick SAS
Cirsa Funding Luxembourg S.A. 4.821% due 04/15/2019 3,750 3,333
8.750% due 05/15/2018 5,050 5,220 7.571% due 10/15/2019 2,000 1,562
Cleopatra Finance Ltd. Findus Bondco S.A.
4.750% due 02/15/2023 1,100 1,147 9.125% due 07/01/2018 1,250 1,338
CMA CGM S.A. Finmeccanica SpA
8.750% due 12/15/2018 6,500 6,988 4.500% due 01/19/2021 4,000 4,568
8.875% due 04/15/2019 3,750 3,952 4.875% due 03/24/2025 800 954
CNH Industrial Finance Europe 8.000% due 12/16/2019 GBP 1,200 1,987
S.A. FTE Verwaltungs GmbH
2.750% due 03/18/2019 1,000 1,040 9.000% due 07/15/2020 EUR 2,350 2,509
2.875% due 09/27/2021 2,900 3,057 Gala Electric Casinos PLC
Constellium NV 11.500% due 06/01/2019 GBP 2,000 2,937
4.625% due 05/15/2021 2,550 2,461 Gala Group Finance PLC
5.750% due 05/15/2024 $ 1,000 849 8.875% due 09/01/2018 1,845 2,682
ContourGlobal Power Holdings Galapagos Holding S.A.
S.A. 7.000% due 06/15/2022 EUR 4,000 3,780
7.125% due 06/01/2019 500 452 Galapagos S.A.

5.375% due 06/15/2021 2,000 2,038
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Gategroup Finance Luxembourg Jaguar Holding Co. |

A 9.375% due 10/15/2017 (a) $ 1,250 1,144
6.750% due 03/01/2019 250 266 Jaguar Land Rover Automotive
Gates Global LLC PLC
5.750% due 07/15/2022 5,000 4,599 4.125% due 12/15/2018 1,000 934
GCL Holdings S.C.A. 5.000% due 02/15/2022 GBP 1,800 2,728
9.375% due 04/15/2018 4,350 4,569 8.250% due 03/15/2020 800 1,232
GCS Holdco Finance | S.A. Jarden Corp.
6.500% due 11/15/2018 1,750 1,853 3.750% due 10/01/2021 EUR 4,000 4,250
Geo Debt Finance S.C.A. Kerneos Corporate SAS
7.500% due 08/01/2018 250 227 5.750% due 03/01/2021 1,750 1,863
Geo Travel Finance S.C.A. Keystone Financing PLC
10.375% due 05/01/2019 369 303 9.500% due 10/15/2019 GBP 2,400 3,431
Gestamp Funding Luxembourg Kleopatra Holdings 1 S.C.A.
S.A. 10.250% due 08/15/2017 (a) EUR 882 933
5.875% due 05/31/2020 1,000 1,077 KP Germany Erste GmbH
GHD Bondco PLC 11.625% due 07/15/2017 3,700 4,037
7.000% due 04/15/2020 GBP 750 938 KraussMaffei Group GmbH
Goodyear Dunlop Tires Europe 8.750% due 12/15/2020 3,060 3,383
BV Labco S.A.
6.750% due 04/15/2019 EUR 540 564 8.500% due 01/15/2018 4,300 4,547
Greif Nevada Holdings, Inc. SCS Labeyrie Fine Foods SAS
7.375% due 07/15/2021 2,730 3,231 5.625% due 03/15/2021 4,500 4,759
Grupo Antolin Dutch BV Lafarge S.A.
4.750% due 04/01/2021 2,000 2,118 6.750% due 12/16/2019 2,400 2,949
Grupo Isolux Corsan Finance BV LGE HoldCo VI BV
6.625% due 04/15/2021 1,500 1,395 7.125% due 05/15/2024 8,150 9,391
Hapag-Lloyd AG Lion
7.750% due 10/01/2018 500 531 7.875% due 04/15/2019 3,000 2,470
HeidelbergCement Finance Loxam SAS
Luxembourg S.A. 4.875% due 07/23/2021 2,000 2,050
2.250% due 03/12/2019 1,000 1,053 7.000% due 07/23/2022 3,000 2,993
3.250% due 10/21/2021 1,000 1,134 Manutencoop Facility
5.625% due 01/04/2018 34 39 Management SpA
7.500% due 04/03/2020 50 66 8.500% due 08/01/2020 1,000 887
Heidelberger Druckmaschinen Marcolin SpA
AG 8.500% due 11/15/2019 2,750 2,907
9.250% due 04/15/2018 3,000 3,069 Matalan Finance PLC
Hema Bondco | BV 6.875% due 06/01/2019 GBP 2,000 2,797
6.250% due 06/15/2019 500 421 Matterhorn Financing & CY S.C.A.
Hema Bondco Il BV 9.000% due 04/15/2019 (a) EUR 2,000 2,050
8.500% due 12/15/2019 2,100 1,223 Matterhorn Midco & Cy S.C.A.
House of Fraser Funding PLC 7.750% due 02/15/2020 2,250 2,396
8.875% due 08/15/2018 GBP 2,700 3,973 Matterhorn Mobile Holdings S.A.
HSS Financing PLC 8.250% due 02/15/2020 3,600 3,901
6.750% due 08/01/2019 1,360 1,977 Metsa Board OYJ
Huntsman International LLC 4.000% due 03/13/2019 1,900 2,043
5.125% due 04/15/2021 EUR 1,650 1,757 Monitchem HoldCo 2 S.A.
Iceland Bondco PLC 6.875% due 06/15/2022 5,400 5,068
6.250% due 07/15/2021 GBP 950 1,002 Monitchem HoldCo 3 S.A.
6.750% due 07/15/2024 2,000 2,077 5.250% due 06/15/2021 2,500 2,494
IDH Finance PLC Moy Park Bondco PLC
6.000% due 12/01/2018 250 353 6.250% due 05/29/2021 GBP 1,800 2,486
Iglo Foods Bondco PLC New Look Bondco | PLC
4.582% due 06/15/2020 EUR 1,100 1,095 8.375% due 05/14/2018 $ 1,000 941
INEOS Group Holdings S.A. 8.750% due 05/14/2018 GBP 3,750 5,455
5.750% due 02/15/2019 4,600 4,799 Norcell Sweden Holding 2 AB
6.500% due 08/15/2018 7,600 7,932 10.750% due 09/29/2019 EUR 1,723 1,916
Intralot Capital Luxembourg S.A. Nostrum Oil & Gas Finance BV
6.000% due 05/15/2021 1,000 953 6.375% due 02/14/2019 $ 2,000 1,520
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Novacap International SAS Premier Foods Finance PLC
5.052% due 05/01/2019 EUR 2,000 2,018 6.500% due 03/15/2021 GBP 6,000 7,812
Novafives SAS Priory Group No.3 PLC
4.500% due 06/30/2021 6,000 6,000 8.875% due 02/15/2019 1,150 1,659
Novalis SAS PSPC Escrow Corp.
6.000% due 06/15/2018 500 524 6.000% due 02/01/2023 EUR 4,500 4,759
Novasep Holding SAS R&R Ice Cream PLC
8.000% due 12/15/2016 $ 4,708 3,935 4.750% due 05/15/2020 1,250 1,292
Numericable-SFR 5.500% due 05/15/2020 GBP 4,000 5,647
5.375% due 05/15/2022 EUR 9,700 10,289 R&R Pik PLC
5.625% due 05/15/2024 15,500 16,488 9.250% due 05/15/2018 (a) EUR 1,500 1,530
6.250% due 05/15/2024 $ 700 641 Refresco Group BV
Oberthur Technologies Holding 7.375% due 05/15/2018 1,310 1,375
SAS Rexam PLC
9.250% due 04/30/2020 EUR 1,750 1,838 6.750% due 06/29/2067 100 103
Obrascon Huarte Lain S.A. Reynolds Group Issuer, Inc.
4.750% due 03/15/2022 3,600 3,532 8.500% due 05/15/2018 $ 150 139
7.625% due 03/15/2020 100 106 Rhino Bondco S.P.A
8.750% due 03/15/2018 2,600 2,727 7.250% due 11/15/2020 EUR 2,400 2,560
Officine Maccaferri SpA Safari Holding Verwaltungs
5.750% due 06/01/2021 2,000 1,964 GmbH
Ol European Group BV 8.250% due 02/15/2021 4,506 4,642
6.750% due 09/15/2020 860 1,054 Santos Finance Ltd.
Onex Wizard Acquisition Co. Il 8.250% due 09/22/2070 2,400 2,628
SCA Sappi Papier Holding GmbH
7.750% due 02/15/2023 5,500 5,789 6.625% due 04/15/2018 1,000 1,041
Ontex Group NV Schaeffler Finance BV
4.750% due 11/15/2021 2,000 2,155 2.750% due 05/15/2019 500 513
Ovako AB 3.250% due 05/15/2019 4,000 4,137
6.500% due 06/01/2019 1,000 1,030 3.500% due 05/15/2022 2,000 2,110
Paroc Group Oy 4.250% due 05/15/2018 2,350 2,419
6.250% due 05/15/2020 3,500 3,323 7.750% due 02/15/2017 1,950 2,190
Paternoster Holding Ill GmbH Schaeffler Holding Finance BV (a)
8.500% due 02/15/2023 3,400 3,426 5.750% due 11/15/2021 2,000 2,173
Pendragon PLC 6.875% due 08/15/2018 5,900 6,239
6.875% due 05/01/2020 GBP 1,000 1,454 SCHMOLZ + BICKENBACH
Perstorp Holding AB Luxembourg S.A.
9.000% due 05/15/2017 EUR 3,950 4,108 9.875% due 05/15/2019 522 561
Peugeot S.A. Servus Luxembourg Holding
6.500% due 01/18/2019 2,650 3,165 S.C.A.
7.375% due 03/06/2018 2,500 2,942 7.750% due 06/15/2018 1,423 1,500
Pfleiderer GmbH SGD Group SAS
7.875% due 08/01/2019 5,000 4,943 5.625% due 05/15/2019 2,150 2,198
Phoenix PIB Dutch Finance BV Sisal Group SpA
3.125% due 05/27/2020 1,000 1,047 7.250% due 09/30/2017 750 742
Phosphorus Holdco PLC Smurfit Kappa Acquisitions
10.000% due 04/01/2019 (c) GBP 1,500 83 3.250% due 06/01/2021 3,000 3,242
Picard Bondco S.A. 4.125% due 01/30/2020 2,000 2,227
9.000% due 10/01/2018 EUR 185 194 Snai SpA
Pizzaexpress Financing 1 PLC 7.625% due 06/15/2018 500 519
8.625% due 08/01/2022 GBP 1,500 2,174 Soho House Bond Ltd.
Play Finance 1 S.A. 9.125% due 10/01/2018 GBP 1,400 2,021
6.500% due 08/01/2019 EUR 3,250 3,478 TeamSystem Holding SpA
Play Finance 2 S.A. 7.375% due 05/15/2020 EUR 4,500 4,770
5.250% due 02/01/2019 2,150 2,252 Techem Energy Metering Service
Polish Television Holding BV GmbH & Co. KG
11.000% due 01/15/2021 (a) 750 913 7.875% due 10/01/2020 2,000 2,226
PortAventura Entertainment Telenet Finance Luxembourg
Barcelona BV S.C.A.
7.250% due 12/01/2020 6,250 6,625 6.375% due 11/15/2020 3,000 3,187
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Telenet Finance V Luxembourg Voyage Care Bondco PLC
S.C.A. 6.500% due 08/01/2018 3,600 5,152
6.250% due 08/15/2022 6,400 7,035 WEPA Hygieneprodukte GmbH
6.750% due 08/15/2024 1,000 1,132 6.500% due 05/15/2020 EUR 3,000 3,291
TES Finance PLC Wind Acquisition Finance S.A.
6.750% due 07/15/2020 GBP 1,500 2,020 4.000% due 07/15/2020 13,000 13,273
THOM Europe SAS 4.071% due 07/15/2020 500 501
7.375% due 07/15/2019 EUR 3,150 3,292 7.000% due 04/23/2021 8,250 8,766
Thomas Cook Finance PLC Xella Holdco Finance S.A.
7.750% due 06/15/2020 3,000 3,210 9.125% due 09/15/2018 (a) 3,150 3,306
Thomas Cook Group PLC Ziggo Bond Finance BV
7.750% due 06/22/2017 GBP 1,850 2,713 4.625% due 01/15/2025 4,500 4,742
ThyssenKrupp AG 5.875% due 01/15/2025 $ 300 281
4.000% due 08/27/2018 EUR 1,000 1,084 Ziggo Secured Finance BV
TMF Group Holding BV 3.750% due 01/15/2025 EUR 3,900 4,042
9.875% due 12/01/2019 2,000 2,120 Zobele Holding SpA
Trinseo Materials Operating 7.875% due 02/01/2018 1,550 1,576
S.C.A. 734,906
8.750% due 02/01/2019 $ 899 838
Trionista Holdco GmbH
5.000% due 04/30/2020 EUR 1,000 1,052 Alcatel-Lucent USA, Inc.
Trionista TopCo GmbH 4.625% due 07/01/2017 $ 600 555
6.875% due 04/30/2021 4,000 4,316 EDP Finance BV
TUIAG 4.125% due 01/20/2021 EUR 1,000 1,164
4.500% due 10/01/2019 1,900 2,033 4.875% due 09/14/2020 1,900 2,278
7.353% due 04/30/2015 (b) 650 682 Eileme 2 AB
Tullow Oil PLC 11.750% due 01/31/2020 2,925 3,350
6.000% due 11/01/2020 $ 2,000 1,609 Enel SpA
6.250% due 04/15/2022 4,000 3,156 6.500% due 01/10/2074 1,550 1,772
TVN Finance Corporation lll AB 7.750% due 09/10/2075 GBP 1,750 2,764
7.875% due 11/15/2018 EUR 1,320 1,379 Gazprom OAO Via Gaz Capital
Twinkle Pizza PLC S.A.
6.625% due 08/01/2021 GBP 3,650 5,281 3.700% due 07/25/2018 EUR 1,000 905
Unilabs Subholding AB 5.999% due 01/23/2021 $ 1,000 800
8.500% due 07/15/2018 EUR 1,500 1,577 Koninklijke KPN NV
United Group BV 6.125% due 09/14/2018 (b) EUR 5,400 5,972
7.875% due 11/15/2020 3,400 3,689  6.875% due 03/14/2073 GBP 750 1,115
Unitymedia Hessen GmbH & Co. Millicom International Cellular
KG S.A.
4.000% due 01/15/2025 2,500 2,670 6.625% due 10/15/2021 $ 400 380
5.500% due 09/15/2022 300 326 Orange S.A. (b)
5.625% due 04/15/2023 2,250 2,486  4.000% due 10/01/2021 EUR 1,900 2,072
5.750% due 01/15/2023 2,000 2,213 5.000% due 10/01/2026 3,000 3,498
6.250% due 01/15/2029 2,000 2,320 OTE PLC
Unitymedia KabelBW GmbH 3.500% due 07/09/2020 3,000 2,892
9.500% due 03/15/2021 2,500 2,797 4.625% due 05/20/2016 1,100 1,124
UPC Holding BV 7.875% due 02/07/2018 1,750 1,914
6.375% due 09/15/2022 8,650 9,472 Portugal Telecom International
6.750% due 03/15/2023 CHF 950 996 Finance BV
6.750% due 03/15/2023 EUR 7,550 8,438 4.625% due 05/08/2020 2,500 2,512
Verisure Holding AB 5.000% due 11/04/2019 1,600 1,678
8.750% due 09/01/2018 2,000 2,140 Public Power Corp. Finance PLC
8.750% due 12/01/2018 2,600 2,778 4.750% due 05/01/2017 250 214
Vimpel Communications Via VIP Telecom lItalia Finance S.A.
Finance Ireland Ltd. OJSC 7.750% due 01/24/2033 2,500 3,800
7.748% due 02/02/2021 $ 1,000 813 Telecom Italia SpA
Volkswagen International Finance 3.250% due 01/16/2023 2,900 3,060
NV 4.500% due 01/25/2021 4,150 4,708
4.625% due 03/24/2026 (b) EUR 1,800 2,074 4.750% due 05/25/2018 1,100 1,222
Vougeot Bidco PLC 4.875% due 09/25/2020 8,000 9,205
7.875% due 07/15/2020 GBP 2,800 4,186 5.250% due 02/10/2022 2,500 2,967
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(B 1) (BT T)
5.250% due 03/17/2055 1,800 2,094
5.875% due 05/19/2023 GBP 1,600 2,443
6.375% due 06/24/2019 3,500 5,358
7.375% due 12/15/2017 4,650 7,197
Telefonica Europe BV (b)
5.000% due 03/31/2020 EUR 1,000 1,100
5.875% due 03/31/2024 3,800 4,444
6.500% due 09/18/2018 1,000 1,134
VimpelCom Holdings BV
6.255% due 03/01/2017 $ 2,000 1,710
Virgin Media Finance PLC
4.500% due 01/15/2025 EUR 2,900 3,103
6.375% due 10/15/2024 GBP 4,900 7,443
7.000% due 04/15/2023 1,000 1,526

99,473

- HRFRE 1,157,691

(Cost EUR 1,072,078)

IR 6.6%

Spain Government Bond

3.750% due 10/31/2015 EUR 28,450 29,156
4.000% due 07/30/2015 45,000 45,732
State of Hesse
2.750% due 05/30/2016 2,000 2,070
3.250% due 10/14/2015 15,800 16,121
State of North Rhine-Westphalia
2.125% due 06/30/2015 4,558 4,590
VIR 97,669
(Cost EUR 97,611)

FIESSHL

B SEEZ 0.0%
Royal Bank of Scotland Group
PLC

7.092% due 09/29/2017 (b) 5,000 546
BITREHET 546
(Cost EUR 492)

(HA7: T)

FEHEES 12.1%
FRSEERE| 3.0%

45,200

ANASEHEIE 6.5%

Spain Letras del Tesoro

0.057% due 08/21/2015 EUR 40,000 39,986
0.115% due 07/17/2015 5,000 4,999
0.196% due 05/15/2015 (d) 50,000 49,996

94,981

a) Payment in-kind bond security.

b) Perpetual maturity, date shown represents next contractual call date.
c) Security is in default.

d) Coupon represents a weighted average rate.

(
(
(
(
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EHTES 2.6%
Bank of Tokyo-Mitsubishi UFJ
Ltd.
0.005% due 03/02/2015 ¥ 38 1
Brown Brothers Harriman & Co.
(0.169%) due 03/02/2015 EUR 32 32
(1.000%) due 03/02/2015 CHF 3 3
Credit Suisse AG
(1.000%) due 03/02/2015 12 12
DnB NORBank ASA
(0.169%) due 03/02/2015 EUR 4,300 4,300
HSBC Bank
0.005% due 03/02/2015 ¥ 18 0
Nordea Bank AB
(0.169%) due 03/02/2015 EUR 15,819 15,819
Sumitomo Mitsui Banking Corp.
(0.169%) due 03/02/2015 11,004 11,004
0.005% due 03/02/2015 ¥ 16 0
Wells Fargo Bank
(0.169%) due 03/02/2015 EUR 7,901 7,901

39,072
AT 179,253
(Cost EUR 179,239)
BRAMEEHE 1,435,159
(Cost EUR 1,349,420)

I

BERE 4.5%
_EI53%15 4.5%

PIMCO Euro Short Maturity

Source ETF

664,400 67,736
LinRE 67,736
(Cost EUR 67,404)
B ERER 67,736
(Cost EUR 67,404)
BEFMIEHFRSE 101.1% 1,502,895
(Cost EUR 1,416,824)
SMTVNT(IER 2.4% 35,583
(Cost or Premiums, net EUR
6,405)
TOMEE- M| (3.5%) (51,908)

MEE 100.0% EUR 1,486,570
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| BTGl
BT T
mEIMFE Rl A it K A4E ZHRORRE BLACES R AR A
BPS 0.050% 02/27/2015 03/02/2015 EUR 4,100 lItalian BTP Bond 3.750% due 05/01/2021 EUR  (4,116) EUR 4,100 EUR 4,100
o Agence Francaise de Development
RYL 0.000% 02/27/2015 03/02/2015 41,100 55550, due 02/15/2021 (41,100) 41,100 41,100
BRI EUR (45,216) EUR 45200 EUR 45,200
| _BUEETS iG]
BT
YGIEEES EAIES f&AH it 151 fENGHE BNV R GIEEES
CFR (2.500%) 06/25/2014 N/A GBP (3,943) EUR (5,339)
CFR (5.000%) 07/07/2014 N/A EUR (1,935) (1,871)
CFR (9.000%) 02/23/2015 N/A (1,165) (1,164)
prECb S el EUR (8,374)
O Lt 7T V37T 47 P
20154E2 H 28 H EiAE
BAQZ: T (A Z RS
ZEBhFERLA
R FRIE RFH BB RFESIHG R &R ffE
Euro-Bobl 5-Year Note March Futures Long 03/2015 525 EUR 382 EUR O EUR (37)
Euro-Bund 10-Year Bond March Futures Long 03/2015 183 492 2 0
Euro-Schatz 2-Year Note March Futures Short 03/2015 1,332 (7) 0 (8)
SEmEIE EUR 867 EUR 2 EUR (45)
@ U T HK
IV NT T HNWVNAT T (T T A)— 58D
BN T
[l B | R B4
Z HA i) FRE A T ik REBFIMHE LS HE Al
iTraxx Europe Crossover Series 20  5.000%  12/20/2018 EUR 43,300 EUR 6,412 EUR 2,023 EUR 12 EUR 0
iTraxx Europe Crossover Series 21 5.000%  06/20/2019 65,000 9,769 2,867 103 0
iTraxx Europe Crossover Series 22  5.000%  12/20/2019 30,000 3,412 550 149 0
Ry TR EUR 19,593 EUR 5440 EUR 264 EUR 0
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BOA 03/2015 $ 32,425 EUR 28,560 EUR 0 EUR (348)
BOA 03/2015 4,061 JPY 485,472 0 0
BOA 04/2015 EUR 2,615 $ 2,973 34 0
CBK 03/2015 2,905 GBP 2,184 104 0
CBK 03/2015 1,680 $ 1,916 28 0
CBK 03/2015 GBP 288 444 5 (7)
CBK 03/2015 $ 415 EUR 363 0 (7)
CBK 03/2015 1,945 JPY 231,129 14 (24)
CBK 03/2015 2,091 249,559 0 3)
DUB 03/2015 EUR 6,674 GBP 5,058 294 0
DUB 03/2015 GBP 605 EUR 817 0 (16)
DUB 03/2015 JPY 99,400 746 5 0
DUB 05/2015 EUR 2,124 CHF 2,247 0 (6)
FBF 03/2015 159 JPY 21,400 1 0
FBF 04/2015 JPY 21,400 EUR 159 0 1)
GLM 03/2015 EUR 1,795 JPY 239,400 0 (10)
GLM 03/2015 95,021 $ 108,104 1,358 0
GLM 03/2015 $ 200 EUR 176 0 (2)
GLM 04/2015 73,691 64,793 0 (879)
HUS 03/2015 65,531 57,957 0 (466)
JPM 03/2015 EUR 30,159 GBP 22,699 1,115 0
JPM 03/2015 4,110 $ 4,696 77 0
JPM 03/2015 $ 9,128 EUR 8,059 0 (79)
JPM 04/2015 JPY 239,600 1,776 0 (11)
JPM 04/2015 $ 945 831 0 (11)
JPM 05/2015 EUR 1,007 CHF 1,074 5 0
MSB 03/2015 JPY 161,400 EUR 1,210 8 (2)
MSB 04/2015 GBP 2,000 2,751 0 3)
RBC 03/2015 30 40 0 (1)
SOG 03/2015 3,602 4,859 0 (104)
SOG 04/2015 EUR 16,577 GBP 12,090 69 0
SOG 04/2015 GBP 103 EUR 140 0 (1)
UAG 03/2015 CHF 7,937 7,525 60 0
UAG 03/2015 EUR 3,125 GBP 2,324 77 0
UAG 03/2015 $ 6,493 EUR 5,696 0 (93)
UAG 04/2015 GBP 237 324 0 (3)

EUR 3,254 EUR (2,077)
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AZD 03/2015 EUR 285355  AUD 417,477 EUR 5983 EUR 0
BOA 03/2015 AUD 8,230 $ 6,427 29 42)
BOA 03/2015 $ 5199  EUR 4,611 0 (24)
BOA 03/2015 1,187  GBP 773 11 (5)
BPS 03/2015 EUR 147 109 2 0
BRC 03/2015 AUD 388,576 $ 306,903 3,397 (949)
BRC 04/2015 $ 306369 AUD 388,576 616 (3,127)
BRC 04/2015 509  EUR 447 0 @)
CBK 03/2015 AUD 5,970 4,076 0 91)
CBK 03/2015 972 $ 760 0 0
CBK 03/2015 432,268 340,613 3,255 (1,245)
CBK 03/2015 EUR 354,340 AUD 517,663 6,914 0
CBK 03/2015 187  GBP 138 3 0
CBK 03/2015 GBP 174,631 EUR 233,829 0 (6,777)
CBK 03/2015 92 127 0 0
CBK 03/2015 $ 347,801 309,409 0 (671)
CBK 03/2015 621 554 0 0
CBK 03/2015 6,304  GBP 4,127 131 (65)
CBK 03/2015 142 92 0 0
CBK 04/2015 EUR 127 92 0 0
CBK 04/2015 306,715 $ 344,432 243 @)
CBK 04/2015 $ 341573  AUD 434,087 2,713 (4,914)
CBK 04/2015 116  GBP 75 2 1)
DUB 03/2015 AUD 393,295 $ 310,499 3,448 (1,088)
DUB 03/2015 EUR 13,026 AUD 18,913 173 0
DUB 03/2015 GBP 11,826  EUR 15,734 0 (560)
DUB 04/2015 $ 306285 AUD 388,576 616 (3,052)
GLM 03/2015 AUD 388,576 $ 306,461 2,904 (851)
GLM 03/2015 EUR 432,83  AUD 633,225 9,064 0
GLM 03/2015 608  GBP 450 12 0
GLM 03/2015 2 $ 3 0 0
GLM 03/2015 $ 311,758  EUR 277,728 0 (218)
GLM 04/2015 AUD 3,699 2,557 0 (18)
GLM 04/2015 EUR 277,637 $ 311,758 200 0
GLM 04/2015 $ 305920 AUD 388,576 2,647 (4,757)
HUS 03/2015 GBP 554  EUR 753 0 (11)
HUS 03/2015 $ 286320 GBP 184,830 2,658 (3,268)
HUS 04/2015 AUD 1,141 EUR 781 0 (14)
HUS 04/2015 GBP 184,830 $ 286,261 2,613 (1,996)
JPM 03/2015 AUD 1,479  EUR 1,019 0 (13)
JPM 03/2015 388,576 $ 306,590 2,906 (736)
JPM 04/2015 $ 306048 AUD 388,576 2,648 (4,872)
MSB 03/2015 EUR 279,421 408,076 5,358 0
MSB 03/2015 677 972 1 0
MSB 03/2015 $ 311,758  EUR 277,696 0 (250)
MSB 04/2015 AUD 3,416 2,370 0 (8)
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MSB 04/2015 813 $ 629 7 (13)
MSB 04/2015 EUR 277,604 311,758 233 0
RBC 03/2015 AUD 530 411 3 (6)
RBC 03/2015 $ 312,094 EUR 278,124 0 (122)
RBC 03/2015 77 GBP 50 2 (1)
RBC 04/2015 EUR 277,736 $ 311,758 101 0
SOG 03/2015 4,047 AUD 5,911 78 0
SOG 03/2015 GBP 2,986 $ 4,606 66 (74)
SOG 04/2015 EUR 471 GBP 345 5 0
UAG 03/2015 146 107 1 0
UAG 03/2015 590 $ 676 12 0
UAG 03/2015 GBP 102 154 3 (6)
UAG 03/2015 $ 820 AUD 1,068 28 (14)
UAG 04/2015 EUR 312 GBP 229 2 0

EUR 59,088 EUR (39,868)

@) (JPY, Hedged) DAL TEN [E 277325
R BT

WERT s 1S = 15 G
BOA 03/2015 JPY 83,292 EUR 617 EUR 0 EUR (4)
BOA 03/2015 2,410,239 $ 20,265 194 (102)
BOA 03/2015 $ 484 EUR 427 0 (5)
BOA 03/2015 111 GBP 73 2 0
BOA 04/2015 JPY 58,059 $ 488 6 (4)
BOA 04/2015 $ 19,674 JPY 2,339,533 139 (224)
BPS 03/2015 EUR 184 24,572 0 1)
BPS 03/2015 JPY 2,339,533 $ 19,666 187 (101)
BPS 04/2015 $ 19,674 JPY 2,339,533 139 (224)
BRC 04/2015 392 EUR 344 0 (6)
CBK 03/2015 EUR 114 GBP 84 1 0
CBK 03/2015 GBP 11,858 EUR 15,871 0 (466)
CBK 03/2015 160 221 0 0
CBK 03/2015 JPY 158,456 $ 1,327 2 0
CBK 03/2015 215,743 1,816 22 (12)
CBK 03/2015 $ 21,407 EUR 19,050 0 (36)
CBK 03/2015 1,080 963 0 0
CBK 03/2015 254 GBP 166 6 3)
CBK 03/2015 247 160 1 0
CBK 04/2015 EUR 221 160 0 0
CBK 04/2015 19,610 $ 22,022 15 0
CBK 04/2015 GBP 64 99 0 0
CBK 04/2015 $ 89 GBP 58 1 (1)
CBK 04/2015 2,054 JPY 245,473 0 0
DUB 03/2015 EUR 24,530 3,267,034 0 (165)
DUB 03/2015 GBP 821 EUR 1,092 0 (39)
DUB 04/2015 JPY 2,831 21 0 0
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FBF 03/2015 EUR 21,507 JPY 2,871,237 0 (94)
GLM 03/2015 18,230 2,434,451 0 (74)
GLM 03/2015 JPY 5,821 EUR 43 0 0
GLM 03/2015 2,339,533 $ 19,673 187 (95)
GLM 03/2015 $ 19,837 EUR 17,672 0 (14)
GLM 04/2015 EUR 17,666 $ 19,837 13 0
GLM 04/2015 $ 19,681 JPY 2,339,533 139 (230)
HUS 03/2015 18,992 GBP 12,260 176 (217)
HUS 04/2015 GBP 12,260 $ 18,988 173 (132)
JPM 03/2015 EUR 135 JPY 18,323 1 0
JPM 04/2015 JPY 3,339 EUR 25 0 0
MSB 03/2015 46,752 345 0 4)
MSB 03/2015 2,339,533 $ 19,664 186 (103)
MSB 03/2015 $ 19,837 EUR 17,670 0 (16)
MSB 04/2015 EUR 17,664 $ 19,837 15 0
MSB 04/2015 $ 19,672 JPY 2,339,533 139 (221)
RBC 03/2015 EUR 40 GBP 30 1 0
RBC 03/2015 JPY 31,302 EUR 236 3 0
RBC 03/2015 46,189 $ 387 4 (3)
RBC 03/2015 $ 20,153 EUR 17,957 0 (10)
RBC 03/2015 72 GBP 47 2 1)
RBC 04/2015 EUR 17,672 $ 19,837 7 0
SOG 03/2015 JPY 2,339,533 19,676 186 (92)
SOG 04/2015 $ 19,684 JPY 2,339,533 139 (233)
UAG 03/2015 EUR 26,961 3,599,266 0 (118)
UAG 03/2015 1,185 158,456 0 (3)
UAG 03/2015 JPY 20,157 $ 172 3 0
UAG 03/2015 $ 139 EUR 121 0 2)
UAG 03/2015 32 GBP 21 1 0
UAG 04/2015 JPY 158,456 EUR 1,185 3 0

EUR 2,093 EUR (3,055)
SiENEABZNEH EUR 64,435 EUR (45,000)
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CBK  Financiere Quick SAS (5.000%) 03/20/2020 10.093% EUR 2,000 EUR 370 EUR 13 EUR 383 EUR 0

NS — o N
IV NT T ANIAT T (g - 7V - 5 1]) — 580
EERG 2015/2/285 3.0 - AV N ATy 7 Rl

REIHEF men W Doy BEER 0 R alE
BOA  Schaeffler Finance BV 5.000% 03/20/2019 0.925% EUR 1,000 EUR 139 EUR 34 EUR 173 EUR 0
BPS  Unitymedia KabelBW GmbH 5.000% 12/20/2020 1.633% 3,500 224 468 692 0
BRC Altice Finco S.A. 5.000% 06/20/2019 2.846% 1,400 25 111 136 0
BRC Finmeccanica SpA 5.000% 03/20/2019 0.841% 3,500 375 246 621 0
BRC Hanson Ltd. 1.000% 09/20/2016 0.132% § 3,500 53 (4) 49 0
BRC HeidelbergCement Finance Luxembourg S.A. ~ 5.000% 12/20/2020 0.885% EUR 4,000 670 309 979 0
BRC Lafarge S.A. 1.000% 12/20/2020 0.680% 2,250 (288) 334 46 0
BRC Renault S.A. 1.000% 06/20/2018 0.416% 4,000 (285) 371 86 0
BRC Telecom ltalia SpA 1.000% 12/20/2021 1.619% 4,200 (656) 498 0 (158)
BRC  Unitymedia KabelBW GmbH 5.000% 06/20/2018 0.819% 3,000 193 251 444 0
BRC  Unitymedia KabelBW GmbH 5.000% 12/20/2020 1.633% 2,100 115 301 416 0
BRC UPC Holding BV 5.000% 03/20/2019 1.651% 2,000 150 135 285 0
BRC UPC Holding BV 5.000% 12/20/2020 2.416% 5,000 134 616 750 0
BRC Virgin Media Finance PLC 5.000% 12/20/2018 1.146% 1,000 68 87 155 0
BRC Virgin Media Finance PLC 5.000% 03/20/2019 1.212% 1,000 75 86 161 0
CBK  ArcelorMittal 1.000% 12/20/2017 1.209% 3,400 (401) 388 0 (13)
CBK  Brazil Government International Bond 1.000% 03/20/2016 1.207% $ 4,900 (28) 27 0 (1)
CBK  HeidelbergCement Finance Luxembourg S.A.  5.000% 09/20/2021 1.005% EUR 2,000 341 189 530 0
CBK  Mexico Government International Bond 1.000% 03/20/2016 0.401% $ 4,900 (18) 55 37 0
CBK Play Finance 1 S.A. 5.000% 06/20/2019 1.042% EUR 4,000 210 501 M1 0
CBK  TVN Finance Corporation Il AB 5.000% 06/20/2019 0.734% 4,000 240 530 770 0
CBK  Virgin Media Finance PLC 5.000% 06/20/2019 1.318% 1,000 108 57 165 0
CBK  Wind Acquisition Finance S.A. 5.000% 06/20/2019 2.418% 2,000 98 133 231 0
FBF  Abengoa S.A. 5.000% 12/20/2019 8.531% 1,000 (80) (25) 0 (105)
FBF  HeidelbergCement Finance Luxembourg S.A.  5.000% 06/20/2019 0.607% 3,000 525 71 596 0
FBF  HeidelbergCement Finance Luxembourg S.A.  5.000% 06/20/2021 0.968% 5,000 949 341 1,290 0
FBF  Lock Lower Holding AS 5.000% 12/20/2019 4.221% 2,000 (165) 252 87 0
FBF  Techem GmbH 5.000% 09/20/2019 1.248% 3,000 334 198 532 0
FBF  Thyssenkrupp AG 1.000% 09/20/2018 0.919% 500 (40) 43 3 0
FBF  Unitymedia KabelBW GmbH 5.000% 03/20/2019 1.026% 5,000 489 357 846 0
FBF  Unitymedia KabelBW GmbH 5.000% 06/20/2019 1.115% 1,500 168 94 262 0
GST  Altice Finco S.A. 5.000% 06/20/2019 2.846% 3,600 68 282 350 0
GST  Astaldi SpA 5.000% 06/20/2019 3.825% 4,750 205 62 267 0
GST  Hema Bondco | BV 5.000% 12/20/2019 8.923% 1,000 (100) (21) 0 (121)
GST OTEPLC 5.000% 03/20/2019 3.174% 2,000 258 (104) 154 0
GST  Trionista HoldCo GmbH 5.000% 03/20/2019 1.071% 2,000 178 157 335 0
GST TUIAG 5.000% 09/20/2018 0.887% 750 74 43 17 0
GST  Unitymedia KabelBW GmbH 5.000% 12/20/2020 1.633% 2,000 123 272 395 0
GST  Virgin Media Finance PLC 5.000% 12/20/2020 1.846% 6,000 345 761 1,106 0
GST Wendel SA. 5.000% 06/20/2021 0.952% 2,000 388 131 519 0
HUS HeidelbergCement Finance Luxembourg S.A.  5.000% 06/20/2019 0.607% 2,000 348 50 398 0
HUS Russia Government International Bond 1.000% 03/20/2016 4.374% $ 3,500 (36) (68) 0 (104)
JPM  ArcelorMittal 1.000% 12/20/2016 0.760% EUR 4,000 (355) 381 26 0
JPM  Telecom ltalia SpA 1.000% 12/20/2018 0.962% 4,000 (304) 317 13 0

30
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JPM  Unitymedia Kabelbw GmbH 5.000% 06/20/2019 1.115% 5,000 553 321 874 0
MYC CNH Industrial Finance Europe S.A. 5.000% 09/20/2018 1.021% 3,000 367 84 451 0
MYC Portugal Telecom International Finance BV 5.000% 12/20/2018 3.056% 2,000 206 (48) 158 0
MYC Russian Railways via RZD Capital PLC 1.000% 03/20/2016 6.353% $ 3,600 (5) (165) 0 (170)
EUR 6,035 EUR 9,509 EUR 16,216 EUR (672)
ROy TRk EUR 6,405 EUR 9,522 EUR 16,599 EUR (672)
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1. BEMEBEOHS
* 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,
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(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
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