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JEAR 20,804, 522, 503 22,148, 319, 954 23,319, 369, 851 23,982, 496, 737 24,241, 134, 427 24,420,980, 110
TR R A5 4 A 9,784,203, 147 | A 9,594,453,805 | A10,437,364,727 | A 9,442,835,568 | A 9,490,126,850 | A 9,220,539, 121

(D) ZEEHRAK 20,804,522, 5030 22,148,319, 95410 23,319,369, 85101 23,982,496, 7370 24,241 134 4270 24,420,980, 1100

1AO%:YEEMBE(C/D) 5, 297H 5, 668 5,5248 6, 0638 6,085 6, 2248

(1) B84 E JuAKIL18,510,482,8201 . #584~89 HBMNGR E S AKHIL9,051,911,862[1, H584~89 i — AR FISCAKHIL3, 141,414,572

(€

1P Y7 M PEARIE, H5843910.5297 1, #5853410.5668[1, H3863410.55241 . #5873H10.6063[1. #5883110.6085[1, 55893110.6224 1 T,
BREFEMEOEM OFRRNARD DHERO BT M2 RFET 5 /ITEHT L RM, 33AE442,512,238H,

10 —




BFHIPINGO - RENA - 4 —JL FMEHRIE (TS5 VLLTILI—R) EAHEE

OEHEDIK;
844 558544 8614 F8TH 3884 894

H H 20164FE 8 H 26 F ~ [20164F 9 A 27 H ~ [20164£10 4 26 F ~ [20164E11 H 26 F ~ [ 2016412 A 27 H ~ [20174E 1 26 A ~
2016459 A26H  [20164E10 25  [20164E11 025  [20164E12 26 H  [20174:1 250  [20174F 2 A27H

A A A A A A

(A) ERHZEIE 168, 858, 845 179, 265, 816 191,090, 949 196, 156, 641 199, 591, 654 202,216, 759
= i 4 4 168, 882, 751 179, 279, 011 191,108, 238 196, 172, 984 199, 608, 325 202,293, 100
TALFIR A 23,906 A 13,195 A 17,289 A 16,343 A 16,671 A 16, 341

(B) FiEFEHTEELE 1,380, 463 769, 610, 457 A 341,731,228 1,239,385, 144 13,747, 552 292, 481,607
TEE A 3,313,481 772,690, 195 10, 886, 675 1,242,879, 924 17, 400, 827 305, 554, 440
FEEH A 1,933,018 A 3,079,738 A 352,617,903 A 3,494,780 A 3,653,275 A 13,072,833

C) {ETHME A 15,601,697 A 15,427,560 A 17,590, 059 A 19,088, 666 A 20,081,284 A 22,850,845
(D) HHEHEE(A+B+C) 154, 637, 611 933, 448, 713 A 168,230, 338 1,416,453, 119 193,257,922 471,907,521
(E) RIfRHERE A, 604,708, 272 AG6,518,229, 245 A 5,575,971, 266 ADb, 785, 281, 657 A4, 373, 660, 988 A4,180, 618, 820
(F) EBmEEEEES A3, 209, 305, 351 A3, 876,783, 354 A 4,553,246, 904 A4,930, 112,050 Ab, 164,276,978 Ab, 365, 301,942
(Ficd 24 S 4H 24 %8) (0 3,172,798,360) | ( 3,590,614,692) | ( 4,005,889,286) | ( 4,251,109,981) | ( 4,415,794,153) | ( 4,563,401, 708)

5 RIS FR 2 AH) (6,382,103, 711) | (A7,467,398,046) | (A 8,559,136,190) | (A9,181,222,031) | (A9,580,071,131) | (A9,928,703, 650)

@) §F(D+E+F) A9, 659, 376,012 A9, 461,563, 886 A10,297, 448,508 A9, 298, 940, 588 A9, 344, 680, 044 A9,074,013, 241
H I#EEHEE A 124,827,135 A 132,889,919 A 139,916,219 A 143,894,980 A 145, 446, 806 A 146,525, 880
RERHERE (G+H) A9, 784,203, 147 A9, 594, 453, 805 A10,437, 364,727 A9, 442,835, 568 A9, 490, 126, 850 A9,220,539, 121
ENNEFEAHEIE A A3, 209, 305, 351 A3, 876, 783, 354 A 4,553, 246,904 4,930, 112, 050 A5, 164,276,978 A5, 365, 301, 942

(Ficd 24 S 40 24 %8) (0 3,172,798,420) | ( 3,590,614,715) | ( 4,005,889,302) | ( 4,251,109,990) | ( 4,415,794,157) | ( 4,563,401, 713)

5E RIS FR 2 A5) (6,382,103, 771) | (A7,467,398,069) | (A 8,559,136,206) | (A9,181,222,040) | (A9,580,071,135) | (A9,928,703, 655)

Sy Fl (i R N 4 2,883, 743, 275 2,902,719, 938 2,865, 726, 067 2,868, 133, 367 2,817,176, 009 2,771,148, 576
MRS 4 A9, 458,641,071 A\8, 620,390, 389 A 8,749, 843,890 AT, 380,856, 885 AT, 143,025, 881 \6, 626, 385, 755

R AL ORBLOF T (B) BMF ST ERRIIEHROFMBZIIC LD bDEEHET,
*AHARORPLO T C (C) EFTIHRENE 1 1L FEHIN 3 T A T BB S A L 81E B CTER L TWET,

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

St

X E D

(%) 4o HiEEE (2016458 H26H ~201742 A27H) FLAFO@Y TY,

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

841 851 #5861 8T 88 891
H A 20164 8 H26 H~ [20164E 9 H27TH~ [20164£10 26 H ~ |20164E11 426 H ~ [20164E12 4 27 H~ [20174#: 1 H26 H ~
20164E 9 26 H  [20164E10 425 H  |20164E11/125H  |20164F12/926H  [20174F 1 H25H  [20174E 2 A27H

a. Bl YSRIN A (REVERT:) 153, 384, 1451 176, 351, 80614 173,501, 1451 193, 549, 2591 180, 803, 7261 192, 935, 4561
b, HIEAICE SRR (A - RERRARER) 0fY 0 0 0 0 0
c. BFEAERICTIE D DU HEE 42| 3, 172, 798, 42011 | 3,590, 614, 7151 | 4,005, 889, 3021 | 4, 251, 109, 9901 | 4, 415, 794, 1571 | 4, 563, 401, 713
d. [FRERRRICE » D A ECHEM RS 42| 2, 855, 186, 26511 | 2, 859, 258, 051 | 2,832, 141, 14119 | 2, 818, 479, 0881 | 2, 781, 819, 08911 | 2, 724, 739, 000
e. HBCxIERINE (a+b+c+d) | 6,181,368, 8301 | 6,626, 224,572/ | 7,011,531, 5881 | 7,263, 138, 3371 | 7, 378, 416, 9721 | 7, 481, 076, 1691
£ BRGNS (1 TR %72 0) 2,971 2,991 3, 0061 3, 0281 3, 0431 3, 0631
g rfidd: 124, 827, 1354 132,889, 919 139,916, 219H 143,894, 9801 145, 446, 8061 146, 525, 88011
h. Ed4 (1 TR %7=0) 60H 60H 60H 60H 60H 60H

11 —




BFHIPINCO - SRENA - A —)L FIESHIIE (TS ULLTILa—R) BANEE
ONEEDHMLE

844 #5854 #5864 8T #5881 894

1704720 55Edd (BliAA) 60H 60H 60H 60H 601 601

BT B % O SEHEMAE MBI TTA & R E 7213 LFEIS 54, MAi@ﬁELEMAaaDi¢

SOYBLRT OO E AR A REA Z L[]0 | S EL % 0 BUEAAMER A Z TR 2384 . HELAeIHER A Z LR 245 3 @04, T
EB DB TCARIN RS (R ) 720 9,

XOBLRT O EHEMAESEBI A & M E X TRI2HE, SRS SECIALRSE HERINKEE) L7207,

Ot
HYUBIEISITVEREA,
O (B&EEHR) BRREETOHEAEEDHEM (20174 2 A2TRBHE)

<HHIR—R—FrIZx+ VAt IHF—T7 K>
TR, B~ —R—1+ 71V F = —7 7 FEA37,145T 1) ONE T,

. B

(A) [EN G- tfit FEERIBR

89K

ES 5y ) | 9bBBEUT LN
om 4 F|RE M A LA # e 7T SEULE | 20 L | 250
FH M % % % % %
. 12, 000 12,011 8.7 — — - 8.7
W7 GE S (12, 000) (12, 011) (8.7 (=) (=) (—) (8.7
(e 50, 000 50, 052 36.3 - - - 36.3
(B < A:mhfE) (50, 000) (50, 052) (36.3) (—) (=) (=) (36.3)
10, 000 10, 006 7.2 — — - 7.2
SRS (10, 000) (10, 006) (7.2 (—) (—) )| (72
M SR 5 20, 000 20, 033 14.5 - - - 14.5
(BB ENESR) (20, 000) (20, 033) (14.5) (—) (—) (—) (14.5)
N ot 92, 000 92, 104 66. 7 — — — 66.7
a ! (92, 000) (92, 104) (66.7) (—) (—) (—) (66.7)

* () PIEIE R eNEEE T,

RIALRIZ, 2077 v RBHAANTWE Y —7 7 o KOG EREEIC KT 2 EEO A,
Sk BEAD HAL ARG IEE) 0 #C,

KM C DWW TIEBRIRG A S 3 s ERS SRV T — 2 ZAFLTVET,

kFRAFIIRIA 1 AELIN O AFAEITFAN & U CHEAFMEICL VL T ET,



FFAIPINCO - RENA - A —IL FEHRIE (TFTNLTILI—R) BASEE
(B) EN OREHE) At SHIBRR

# i HEORIAR
F A w4 | O | EETHA
A &S % TH TH
HFEITHIBHTE  AZE48[a] 1.7 12, 000 12,011 | 2017/3/24
/N #t 12, 000 12,011
HES Br< £RE)
B E B e BURFIRAESS 2 (8] 1.7 10, 000 10,008 | 2017/3/16
B ARBOR &m A BAE  S524(00 0 Be g & 0. 368 10, 000 10,007 | 2017/5/10
TSRS S M RBAEEE 2 1] 1.8 10, 000 10, 008 2017/ 3 /17
RAAEEER Z18[HE 0.3 10, 000 10,023 | 2017/9/20
o H AR EGE I AE  S5150m] 0. 931 10, 000 10,004 | 2017/3/17
/N it 50, 000 50, 052
SRES
LAZAR@MES  FAH269(E 0.4 10, 000 10,006 | 2017/4 /27
/N #t 10, 000 10, 006
TEES (EOREEZAES
RAPEE /) 45486 0. 821 10, 000 10,031 | 2017/7/25
PEES 380 0.27 10, 000 10,001 | 2017/3/24
/N B 20, 000 20, 033
& B 92, 000 92, 104

kI - AR EALATZE) Y #5C,



PIMCO US/\A-A—JLK-RA+STT—-T7RA-J(JPY)
PIMCO US/\\A-A— LKA+ ST —T7>FB-J(AUD)/J(NZD)/
J(BRL) /J(ZAR) /J (MXN)

20164E6 7 30 H P&
(GHE IR 20154E7 H 1 H ~20164E6 H30H)

Q@Y7 7 U RO A TR DIEY T,

® HE | R e SRR UNEREER

PIMCO /RX2—XUS/NA+A—/LR AT TV— T 7 FM)Z %

i H Vil Bt | REEA~OFE ZE U T, KRV TONA A — LR R RICEE )
ICBEEEITV, b= E—r D Kbz BIELET,

# & *f G| KRVEETO E a0 M

W e = i

v oE M 2 A ISV T AT AU RARRA N e R A R e R o= e )L )L —

i
%t & M| I I IR AR A S m— (A ) TR
L B (U AT & A

. | TIO T TR N TR e —
R & = Ft 8 17 v

HARRRIE U IOV T, AF AR AT R O R E A D LTI 2L TRV ET,



PIMCO US/\A-A—)LR-RRSTO—T7UF

(B F 1A EALEERS)

BARME EERRER

J (JPY) $ 45,727
HIRBERITE SRR

J (JPY) 586
R 0 Y& i

J (JPY) $ 78.01

PIMCO US/A*A— LR ARTT— T 7 RA
HEHE A E
201646 H 30 H (Z#& T L7=H#iH
(BHEBAL: TRRL)
48
= ORI, $ 4
R E D D ORE Y 4> 507
LN 0
s A Et 511
B
KAAFILE, 2
A 2
MiEHER 509
YEAESELR:
BE A MRS 0
B B (556)
SRR T U N T 7 B 3,686
SMEEE 59
LI EHIER 3,189
YR EBEHGE L
A MRES: 1
B 1,235
JEEEARENT U ST 4 7 R 2,500
SMEREEPER L OUE 0
IR BN A 3,736
Y EHRB L OSSR EHR MR 6,925
B O RICLOME EOEBEE $ 7,434

MPIMCO /S32—HUS/HNA+f—/LR - ANTF
V=77 RO WA FERRIL233,161 T
KRv



PIMCO US/\A-A—)LR-RRSTO—T7UF

FLAE EED B

201646 A 30H
B @A (AL T) S A (BT T)

VAR 6.6%
EHEMER 6.6%

ANZ National Bank

0.130% due 07/01/2016 $ 20 $ 20

Bank of Tokyo—-Mitsubishi UFJ Ltd.

0.130% due 07/01/2016 42 42

Citibank N.A.

0.130% due 07/01/2016 30 30

DBS Bank Ltd.

0.130% due 07/01/2016 125 125

JPMorgan Chase & Co.

0.130% due 07/01/2016 76 76

National Australia Bank Ltd.

0.130% due 07/01/2016 6 6

299

0.205% due 08/04/2016 600 600

0.218% due 09/22/2016 300 300

0.418% due 12/08/2016 (a) 1,800 1,798
2,698

EpemERet 2,997

(Ex 4% R $2.996) _

BARMES AR 2,997

(En 4% R $2.996) _—

5% (AT : )
BEERIR 93.9%
BEERE 93.9%
PIMCO /XS21—HUS/N\A ' 4—)LE*AFSTFS—TFUE(M)

(%R $42.464) 3,703 42,960
B RAE 42,960
(MR $42.464) —_—
BRAE 1005% $ 45,957
(AR #3[R {i$45,460)

SETYRT1IHER 64% 2,907
(MEREE=ITTLST7 L30)

2D EES LTEM (6.9%) (3,137)
#MEE 1000% $ 45,727

@I—RUFMEFHEFERT .



PIMCO US/\A-A—)LR-RRSTO—T7UF

OJEAAER TV T 47 P i 20164E6 f 30 A B7E
@ /1 [H AR TE LK

Hf T
GIkiEER P A ZEw I ZHURE YPE AfE
BOA 07/2016 JPY 15,439 $ 150 $ 0 $ 0
BOA 07/2016 15,535 151 0 0
IND 08/2016 15,439 150 0 0
RBC 07/2016 12,388 121 0 0
$ 0 $ 0
@) (JPY) 7T RSN E BRI LHK
REBLHAHL
BT P A ZEmis ZHUmE HPE AfE
BOA 07/2016 $ 744 JPY 77,073 $ 7 $ 0
BPS 07/2016 JPY 9,648 $ 88 0 (6)
BPS 07/2016 $ 274 JPY 28,706 6 0
BRC 07/2016 421 45,920 27 0
CBK 07/2016 JPY 1,545,394 $ 15,099 35 0
CBK 07/2016 $ 14,231 JPY 1,556,916 945 0
CBK 08/2016 15,114 1,545,394 0 (37
IND 07/2016 JPY 1,523,436 $ 14,821 0 (29)
IND 08/2016 $ 14,834 JPY 1,523,436 29 0
JPM 07/2016 66 6,856 1 0
NAB 07/2016 13,312 1,463,834 956 0
RBC 07/2016 JPY 7,779 $ 75 0 0
RBC 07/2016 $ 121 JPY 12,388 0 0
SCX 07/2016 JPY 1,571,699 $ 15,410 101 1)
SCX 07/2016 12,388 120 0 0
SCX 07/2016 $ 134 JPY 13,877 1 0
SCX 08/2016 15,141 1,541,319 0 (103)
TOR 07/2016 150 15,963 5 0
UAG 07/2016 13,574 1,493,071 980 0
UAG 08/2016 103 10,572 0 0
$ 3,093 $ (186)
NELHBELEELRHEGH $ 3,093 $ (186)




PIMCO US/\A-A—)LR-RRSTO—T7UF

PIMCO USNAA—/LR A FF7—-T77. KB

L AT 1 AR
20164£6 A 30 H IZ#& T L7~ HAM] BARME EERRER
(BHEEAT: ORI L) J (AUD) $ 21,599
J (BRL) 91,602
48 : J (MXN) 84,351
= UFILE. $ 68 ] (NZD) 18,674
B E D D ORE Y 4> 4,145 ] (ZAR) 2,092
LN 1
e s 4,214 HIXRBUERITE
J (AUD) 258
B J (BRL) 2,125
HFILE 20 J (MXN) 1,670
HBHEE 20 J (NZD) 248
] (ZAR) 57
MiEHER 4,194
HAR1 0 Y 7= EEMIRE
YEAESELR: ] (AUD) $ 83.60
B MRS 27 J (BRL) 43.11
B (8,163) ] (MXN) 50.52
SRR T U N T 7 B (29,433) J (NZD) 75.44
SMEEE 62 ] (ZAR) 36.82
LIRS (37,507)
. - XPIMCO NIa—HUSHA-A—/VF-ZRTFT
ﬁgﬁﬂ%%fﬂmﬂﬁ?ﬁ%ﬁ V77 RO B R HE FEFAIT233,161 T
&Qﬁﬁﬁﬁﬁ%ﬁ 3 }Kl\\\/l/
B 7,191
JEEEARENT V3T 4 7 R 16,027
SMEREEPER KOS )
MR LB R A 23,214
M ER B LR ER IR (14,293)
EAORRICIOME EOBE $ (10,099)




PIMCO US/\AAf—)LR:RSTO—T7UR
HEHNE PE DI
201646 A30H

HH TR B AE (AL T) A (AT T)
BEH S 11.8%

KER 1.9%

U.S. Treasury Notes

0.450% due 04/30/2018 $ 4,100 $ 4,102
KEREE 4,102
(ER43 R i $4,100)

TR RE R 9.9%

ANZ National Bank

0.130% due 07/01/2016 37 37

Bank of Tokyo—Mitsubishi UFJ Ltd.

0.130% due 07/01/2016 79 79

Citibank N.A.

0.130% due 07/01/2016 57 57

DBS Bank Ltd.

0.130% due 07/01/2016 234 234

JPMorgan Chase & Co.

0.130% due 07/01/2016 141 141

National Australia Bank Ltd.

0.130% due 07/01/2016 12 12

560

0.230% due 08/11/2016 1,876 1,875

0.262% due 09/22/2016 (a) 13,200 13,193

0.412% due 12/08/2016 (a) 5,958 5,950
21,018

EHEREREH 21,578

(MABRE$21,574)

BRAMEESF AR 25,680

(A4 R H$25,674) _

135 (BT T)
BIEIRE 87.1%
BRIER 87.1%
PIMGO /332—5US/\AA—JLE-RFSTS—- 7K (M)

(M#R{ES$189,874) 16,397 190,201
BERESEH 190,201
(M R{E$189,874)

"ESE 989% $ 215,881
(MABRE$215,548)

SBWMTYNRT+THER 46% 10,008
(BREBREEIXTLIT L$0)

ZTOMDEELSLTAMR (3.5%) (1,5711)
$IRE 100.0% $ 218,318

@7—RUEMEFHEFERT .



PIMCO US/\A-A—)LR-RRSTO—T7UF

QIR T 17 il 201656530 1R
@ S [E 5 e L 3K
BT T
REBFHAHER
GIkiEER P A ZEw I ZHURE YPE AfE
BOA 07/2016 JPY 2,286 $ 22 0 $ 0
BOA 07/2016 $ 49 JPY 4,989 0 0
RBC 07/2016 JPY 118,252 $ 1,151 0 2)
0 $ (2)
@) (AUD) 77 ASME 2B eI LK
R EBHAH
B A F R A ZEE ZHUER &k Al
BOA 07/2016 AUD 19 $ 14 0 $ 0
BOA 07/2016 $ 6,525 AUD 9,039 205 0
BPS 07/2016 AUD 9,533 $ 7,059 0 (39)
BPS 08/2016 $ 7,052 AUD 9,633 39 0
HUS 07/2016 AUD 336 $ 252 1 0
IND 07/2016 9,518 7,050 0 (&¥)]
IND 08/2016 $ 7,043 AUD 9,518 36 0
JPM 07/2016 115 159 4 0
JPM 07/2016 14 19 0 0
JPM 08/2016 AUD 19 $ 14 0 0
NAB 07/2016 85 63 0 0
NAB 07/2016 $ 6,305 AUD 8,749 209 0
RBC 07/2016 342 461 3 1)
SCX 07/2016 AUD 9,524 $ 7,066 0 (26)
SCX 07/2016 $ 6,618 AUD 9,195 228 0
SCX 08/2016 7,016 9,467 25 0
SOG 07/2016 589 792 1 0
TOR 07/2016 488 672 13 0
UAG 07/2016 AUD 26 $ 19 0 0
UAG 07/2016 $ 249 AUD 348 9 0
773 $ (103)




PIMCO US/\A-A—)LR-RRSTO—T7UF

@) (BRL) 7TAHE AL LEN

I F R A ZEis ZHUER &k Al

BOA 07/2016 BRL 319 $ 99 $ 0 $ 0
BOA 07/2016 $ 92 BRL 319 8 0
BPS 07/2016 BRL 89,565 $ 26,591 0 (1,366)
BPS 07/2016 $ 24,844 BRL 89,565 3,112 0
BPS 08/2016 BRL 1,429 $ 417 0 (26)
BPS 08/2016 $ 23,943 BRL 81,658 1,321 0
BRC 07/2016 BRL 2,573 $ 802 0 2
BRC 07/2016 $ 707 BRL 2,573 96 0
CBK 07/2016 BRL 1,388 $ 432 0 m
CBK 07/2016 $ 382 BRL 1,388 51 0
DUB 07/2016 BRL 80,525 $ 23,557 0 (1,578)
DUB 07/2016 $ 23,292 BRL 80,525 1,842 0
DUB 08/2016 23,370 80,525 1,544 0
GLM 07/2016 BRL 340 $ 106 0 0
GLM 07/2016 $ 94 BRL 340 12 0
GLM 08/2016 702 2,357 27 0
HUS 07/2016 BRL 444 $ 138 0 0
HUS 07/2016 $ 130 BRL 444 9 0
JPM 07/2016 BRL 76,801 $ 22,602 0 (1,370)
JPM 07/2016 $ 21,645 BRL 76,801 2,327 0
JPM 08/2016 21,524 73,470 1,210 (3)
MSB 07/2016 BRL 58,701 $ 17,375 0 (948)
MSB 07/2016 $ 18,288 BRL 58,701 35 0
MSB 08/2016 17,235 58,701 926 0
TOR 07/2016 BRL 85,180 $ 26,537 0 (50)
TOR 07/2016 $ 23,688 BRL 85,180 2,900 0

$ 15,420 $ (5,344)




PIMCO US/\A-A—)LR-RRSTO—T7UF

@) (MXN) 77 ASME 285 S LK)

I F R A ZEis ZHUER &k Al

BOA 07/2016 $ 481 MXN 8,872 $ 0 $ 0
BOA 08/2016 MXN 2,358 $ 126 0 m
BPS 08/2016 6,670 352 0 (7
BRC 08/2016 12,226 653 0 (6)
BRC 08/2016 $ 390 MXN 7,291 4 0
CBK 07/2016 MXN 439 $ 24 0 0
CBK 07/2016 $ 24 MXN 439 0 0
CBK 08/2016 MXN 36,826 $ 1,981 9 (14)
CBK 08/2016 $ 401 MXN 7514 5 0
FBF 08/2016 22,714 411,990 0 (498)
HUS 08/2016 MXN 7,505 $ 401 0 (4)
HUS 08/2016 $ 22,781 MXN 411,990 0 (564)
JPM 08/2016 MXN 65,575 $ 3,521 2 a7
JPM 08/2016 $ 23,439 MXN 424,745 1 (536)
MSB 08/2016 23,202 425,370 0 (264)
RBC 08/2016 MXN 3,252 $ 17 0 (4)
UAG 08/2016 3,097 163 0 (4)

$ 21 $ (1,919)

@) (NZD) 77 AHNE 2B e L HK
R IEHFEAH A
Gk ER R A st ZHUER HPE Al

BOA 07/2016 NZD 8,599 $ 6,081 $ 0 $ (44)
BOA 07/2016 $ 116 NZD 163 0 0
BOA 08/2016 6,072 8,599 44 0
CBK 07/2016 NZD 502 $ 359 2 0
GLM 07/2016 33 23 0 0
GLM 07/2016 $ 5912 NzZD 8,820 369 0
HUS 07/2016 14 19 0 0
JPM 07/2016 NZD 164 $ 111 0 (5)
JPM 07/2016 $ 5,931 NZD 8,810 344 0
JPM 08/2016 53 75 0 0
NAB 07/2016 NZD 8,592 $ 6,087 0 (32)
NAB 07/2016 $ 5,950 NZD 8,858 359 0
NAB 08/2016 6,078 8,592 32 0
SCX 07/2016 NZD 25 $ 18 0 0
SCX 07/2016 $ 106 NZD 157 5 0
UAG 07/2016 NZD 8,611 $ 6,090 0 (43)
UAG 08/2016 $ 6,043 NZD 8,555 42 0

$ 1,197 $ (124)




PIMCO US/\A-A—)LR-RRSTO—T7UF

@) (ZAR) 77 AW E 2R SE L 2K

REH AR
54T e A ZERE SRR HIE Afif

BOA 07/2016 $ 10 ZAR 146 $ 0 $ 0
BRC 08/2016 18 285 1 0
DUB 08/2016 7 110 0 0
GLM 08/2016 674 10,496 37 0
JPM 08/2016 35 541 2 0
JPM 08/2016 ZAR 1,173 $ 76 0 3
MSB 08/2016 136 9 0 0
SCX 08/2016 $ 676 ZAR 10,302 23 0
S0G 08/2016 663 10,206 29 0

$ 92 $ (3)

NELBEELRHEGH $ 17,503 $ (7,495)
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BRA TS 97.9% 6.500% due 03/01/2024 250 254
M- HWRFHR 92.9% ADT Corp.
3.500% due 07/15/2022 1,000 921
AerCap Ireland Gapital Ltd. 4.125% due 06/15/2023 1,000 941
4.500% due 05/15/2021 $ 1,000 $ 1,027 AECOM
Aircastle Ltd. 5.750% due 10/15/2022 250 256
5.000% due 04/01/2023 250 255 5.875% due 10/15/2024 250 257
Ally Financial, Inc. Albea Beauty Holdings S.A.
4.125% due 03/30/2020 500 502 8.375% due 11/01/2019 500 527
5.125% due 09/30/2024 700 716 Alcoa, Inc.
7.500% due 09/15/2020 397 444 5.125% due 10/01/2024 500 501
8.000% due 03/15/2020 1,016 1,146 Aleris International, Inc.
CIT Group, Inc. 7.875% due 11/01/2020 500 445
5.000% due 08/15/2022 1,000 1,020 9.500% due 04/01/2021 250 257
6.625% due 04/01/2018 1,000 1,057 Allegion US Holding Co., Inc.
Corrections Corporation of 5.750% due 10/01/2021 500 524
America Altice Financing S.A.
4.625% due 05/01/2023 750 759 6.625% due 02/15/2023 1,000 986
Credit Agricole S.A. 7.500% due 05/15/2026 250 246
7.875% due 01/23/2024 (a) 2,000 1,920 Altice Luxembourg S.A.
Credit Suisse Group AG 7.750% due 05/15/2022 1,500 1,521
6.250% due 12/18/2024 (a) 1,000 946 Altice US Finance I Corp.
ESH Hospitality, Inc. 5.500% due 05/15/2026 250 251
5.250% due 05/01/2025 1,000 979 AMG Networks, Inc.
GEO Group, Inc. 4.750% due 12/15/2022 500 498
5.125% due 04/01/2023 500 490 5.000% due 04/01/2024 500 497
6.000% due 04/15/2026 125 127 American Builders & Contractors
International Lease Finance Corp. Supply Co., Inc.
5.875% due 08/15/2022 500 543 5.625% due 04/15/2021 500 519
Jefferies Finance LLC Amsted Industries, Inc.
6.875% due 04/15/2022 1,000 865 5.375% due 09/15/2024 1,000 985
Lloyds Banking Group PLC Anglo American Capital PLC
7.500% due 06/27/2024 (a) 2,500 2,450 4.450% due 09/27/2020 500 491
Navient Corp. Antero Resources Corp.
4.875% due 06/17/2019 500 484 6.000% due 12/01/2020 1,250 1,270
5.000% due 10/26/2020 500 470 Aramark Services, Inc.
5.875% due 10/25/2024 500 430 4.750% due 06/01/2026 250 246
8.000% due 03/25/2020 1,250 1,280 5.125% due 01/15/2024 250 256
OneMain Financial Holdings LLC Ardagh Packaging Finance PLC
6.750% due 12/15/2019 500 489 7.250% due 05/15/2024 250 256
7.250% due 12/15/2021 250 241 Argos Merger Sub, Inc.
Quicken Loans, Inc. 7.125% due 03/15/2023 1,000 1,032
5.750% due 05/01/2025 500 485 Ashland, Inc.
Royal Bank of Scotland Group PLC 4.750% due 08/15/2022 250 250
7.648% due 09/30/2031 (a) 500 592 6.875% due 05/15/2043 750 754
Societe Generale S.A. (a) Associated Materials LLC
6.000% due 01/27/2020 750 660 9.125% due 11/01/2017 750 671
7.875% due 12/18/2023 500 460 B&G Foods, Inc.
VEREIT Operating Partnership LP 4.625% due 06/01/2021 500 502
4.125% due 06/01/2021 250 261 Belden, Inc.
4.875% due 06/01/2026 125 129 5.250% due 07/15/2024 750 729
21,227 5.500% due 09/01/2022 250 253
Bombardier, Inc.
5.500% due 09/15/2018 500 497
Acadia Healthcare Co., Inc. 7.500% due 03/15/2025 500 435
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Boyd Gaming Corp.

6.375% due 04/01/2026
Cablevision Systems Corp.
5.875% due 09/15/2022
8.000% due 04/15/2020
CalAtlantic Group, Inc.
5.250% due 06/01/2026
California Resources Corp.
8.000% due 12/15/2022
Capsugel S.A.

7.000% due 05/15/2019 (b)
Case New Holland Industrial, Inc.
7.875% due 12/01/2017
CCO Holdings LLC

5.125% due 05/01/2023
5.250% due 09/30/2022
5.500% due 05/01/2026
5.750% due 09/01/2023
5.750% due 02/15/2026
Centene Corp.

5.625% due 02/15/2021
6.125% due 02/15/2024
Cequel Communications Holdings [
LLC

5.125% due 12/15/2021
6.375% due 09/15/2020
CHC Helicopter S.A.
9.250% due 10/15/2020 (c)
Chemours Co.

6.625% due 05/15/2023
7.000% due 05/15/2025
Cheniere Corpus Christi Holdings
LLC

7.000% due 06/30/2024
Chesapeake Energy Corp.
8.000% due 12/15/2022
Clear Channel Worldwide Holdings,
Inc.

6.500% due 11/15/2022
Clearwater Paper Corp.
4.500% due 02/01/2023
5.375% due 02/01/2025
CNH Industrial Capital LLC
4.375% due 11/06/2020
4.875% due 04/01/2021
CommScope Technologies Finance
LLC

6.000% due 06/15/2025
CommScope, Inc.

5.000% due 06/15/2021
5.500% due 06/15/2024
Community Health Systems, Inc.
6.875% due 02/01/2022
7.125% due 07/15/2020
Concho Resources, Inc.
6.500% due 01/15/2022
Consol Energy, Inc.

5.875% due 04/15/2022
Constellation Brands, Inc.
4.250% due 05/01/2023
Constellium NV

5.750% due 05/15/2024

500

500
250

500
500
772
500
750
1,250
250
1,000
500
250
125
500
500
225
500
250
250

500

1,250

500
500

500

250

250

250
1,000

1,500
1,000

1,000

500

750

500

525

449
257

486
356
774
540
756
1,286
254
1,037
516
261
133
479
510
101
427
211

257

424

1,228

488
501

506

255

257

256
1,019

1,320
932

1,029

439

784

396

25

Continental Airlines 1997-4
Pass—Through Trust
6.900% due 01/02/2017
Continental Resources, Inc.
4.500% due 04/15/2023
5.000% due 09/15/2022
ConvaTec Finance International
SA

8.250% due 01/15/2019 (b)
Crown Americas LLC
4.500% due 01/15/2023
CSC Holdings LLC

8.625% due 02/15/2019
Darling Ingredients, Inc.
5.375% due 01/15/2022
DaVita HealthCare Partners, Inc.
5.000% due 05/01/2025
5.125% due 07/15/2024
Diamond 1 Finance Corp.
5.875% due 06/15/2021
6.020% due 06/15/2026
7.125% due 06/15/2024
Digicel Group Ltd.

7.125% due 04/01/2022
8.250% due 09/30/2020
DISH DBS Corp.

5.000% due 03/15/2023
5.125% due 05/01/2020
7.750% due 07/01/2026
7.875% due 09/01/2019
Dollar Tree, Inc.

5.750% due 03/01/2023
DR Horton, Inc.

4.750% due 02/15/2023
Eagle Spinco, Inc.

4.625% due 02/15/2021
EMI Music Publishing Group North
America Holdings, Inc.
7.625% due 06/15/2024
Endo Finance LLC

5.750% due 01/15/2022
5.875% due 01/15/2023
Endo Ltd.

6.000% due 07/15/2023
6.000% due 02/01/2025
Energizer Holdings, Inc.
5.500% due 06/15/2025
EnPro Industries, Inc.
5.875% due 09/15/2022
Envision Healthcare Corp.
5.125% due 07/01/2022
First Data Corp.

5.000% due 01/15/2024
5.750% due 01/15/2024
6.750% due 11/01/2020
7.000% due 12/01/2023
First Quality Finance Co., Inc.
4.625% due 05/15/2021
First Quantum Minerals Ltd.
6.750% due 02/15/2020
7.000% due 02/15/2021

102

1,000

500

1,750

500

500

500

1,000
1,000

125
375
125

750
1,000

1,250
250
250
750
500

1,000

750

250

1,000
500

500
375

500
500
750
750
500
500
500
1,000

250
250

103

937

491

1,719

512

553

518

994
1,013

128
392
131

562
840

1,141
255
258
829
534

1,041

77

257

907
436

440
327

499
505
757
755
498
523
508
950

210
202
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FMG Resources August 2006 Pty
Ltd.

6.875% due 04/01/2022
Freeport—-McMoRan, Inc.
2.300% due 11/14/2017
2.375% due 03/15/2018
3.100% due 03/15/2020
3.550% due 03/01/2022
3.875% due 03/15/2023
4.000% due 11/14/2021
5.400% due 11/14/2034
FTS International, Inc.
6.250% due 05/01/2022
Gardner Denver, Inc.

6.875% due 08/15/2021
Gates Global LLC

6.000% due 07/15/2022
GCP Applied Technologies, Inc.
9.500% due 02/01/2023
GLP Capital LP

5.375% due 04/15/2026
Griffon Corp.

5.250% due 03/01/2022
Grifols Worldwide Operations Ltd.
5.250% due 04/01/2022
Halyard Health, Inc.

6.250% due 10/15/2022
Hanesbrands, Inc.

4.625% due 05/15/2024
4.875% due 05/15/2026
HCA Holdings, Inc.

6.250% due 02/15/2021
HCA, Inc.

4.750% due 05/01/2023
5.000% due 03/15/2024
5.250% due 06/15/2026
5.875% due 05/01/2023
7.500% due 02/15/2022

HD Supply, Inc.

5.250% due 12/15/2021
5.750% due 04/15/2024
Hertz Gorp.

6.250% due 10/15/2022
7.375% due 01/15/2021
Hilton Worldwide Finance LLC
5.625% due 10/15/2021
Hughes Satellite Systems Corp.
6.500% due 06/15/2019
7.625% due 06/15/2021
Huntington Ingalls Industries, Inc.
5.000% due 11/15/2025
Huntsman International LLC
4.875% due 11/15/2020
5.125% due 11/15/2022
IHS, Inc.

5.000% due 11/01/2022
INEOS Group Holdings S.A.
6.125% due 08/15/2018
Intelsat Jackson Holdings S.A.
5.500% due 08/01/2023
7.500% due 04/01/2021

285
250
500
500
500
250
500
250
500
2,000
1,000
500
125
500
1,000
500

125
250

1,000
500
1,000
375
750
1,250

500
500

250
500

1,000

100
500

250

500
750

250

1,000

500
500

272
247
493
475
443
220
454
200

198

880

560

129

496

1,023

490

126
252

1,070
514
1,038
390
801
1,424

524
521

259
519

1,036

108
540

265

505
746

259

1,010

320
348

International Game Technology
PLC

6.250% due 02/15/2022
6.500% due 02/15/2025
Kaiser Aluminum Corp.
5.875% due 05/15/2024
KFC Holding Co.

5.000% due 06/01/2024
5.250% due 06/01/2026
Kinetic Concepts, Inc.
7.875% due 02/15/2021
10.500% due 11/01/2018
KLX, Inc.

5.875% due 12/01/2022
L Brands, Inc.

5.625% due 02/15/2022
Lamar Media Corp.
5.000% due 05/01/2023
Laredo Petroleum, Inc.
6.250% due 03/15/2023
Level 3 Financing, Inc.
5.250% due 03/15/2026
LifePoint Health, Inc.
5.375% due 05/01/2024
LKQ Corp.

4.750% due 05/15/2023
Mallinckrodt International Finance
SA.

4.750% due 04/15/2023
5.500% due 04/15/2025
5.750% due 08/01/2022
Manitowoc Foodservice, Inc.
9.500% due 02/15/2024
MCE Finance Ltd.

5.000% due 02/15/2021
MDC Partners, Inc.
6.500% due 05/01/2024
MGM Growth Properties Operating
Partnership LP

5.625% due 05/01/2024
MGM Resorts International
6.000% due 03/15/2023
6.625% due 12/15/2021
6.750% due 10/01/2020
8.625% due 02/01/2019
MSCI, Inc.

5.750% due 08/15/2025
Murphy Oil USA, Inc.
6.000% due 08/15/2023
NCR Corp.

5.000% due 07/15/2022
6.375% due 12/15/2023
Newfield Exploration Co.
5.625% due 07/01/2024
5.750% due 01/30/2022
Nielsen Finance LLC
5.000% due 04/15/2022
Noble Holding International Ltd.
4.625% due 03/01/2021
Novasep Holding SAS
8.000% due 12/15/2016
Novelis, Inc.

500
250

625

125
250

250
1,500

750

500

750

500

500

500

500

1,000

250

1,000

250

500

250

250
750
1,000
500
500
250
500

750
500

500
500

1,000

500

662

511
253

644

128
257

266
1,500

739

539

776

478

503
494
815
224
955
281

497

249

265
793
1,093
549
564
261
520

739
513

503
509

1,024

406

609
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8.750% due 12/15/2020
Numericable-SFR S.A.
6.000% due 05/15/2022
6.250% due 05/15/2024
7.375% due 05/01/2026
NXP BV

4.125% due 06/01/2021
4.625% due 06/01/2023
Oasis Petroleum, Inc.
6.875% due 03/15/2022
Open Text Corp.

5.875% due 06/01/2026
Oshkosh Corp.

5.375% due 03/01/2025
Outfront Media Capital LLC
5.625% due 02/15/2024
5.875% due 03/15/2025
Penn National Gaming, Inc.
5.875% due 11/01/2021
Penske Automotive Group, Inc.
5.500% due 05/15/2026
Performance Food Group, Inc.
5.500% due 06/01/2024
Perstorp Holding AB

8.750% due 05/15/2017
Pinnacle Entertainment, Inc.
5.625% due 05/01/2024
Pinnacle Foods Finance LLC
4.875% due 05/01/2021
Platform Specialty Products Corp.
6.500% due 02/01/2022
Post Holdings, Inc.

6.750% due 12/01/2021
7.375% due 02/15/2022
7.750% due 03/15/2024
PQ Gorp.

6.750% due 11/15/2022
PRA Holdings, Inc.

9.500% due 10/01/2023
Prestige Brands, Inc.

6.375% due 03/01/2024
Prime Security Services Borrower
LLC

9.250% due 05/15/2023
PTG, Inc.

6.000% due 05/15/2024
PVH Corp.

4.500% due 12/15/2022
Qualitytech LP

5.875% due 08/01/2022
Quintiles Transnational Corp.
4.875% due 05/15/2023
Range Resources Corp.
5.750% due 06/01/2021
Regency Energy Partners LP
5.500% due 04/15/2023
RegionalCare Hospital Partners
Holdings, Inc.

8.250% due 05/01/2023
Reynolds Group Issuer, Inc.
5.125% due 07/15/2023
5.750% due 10/15/2020

1,000
1,000
1,500

500

250
250

500

250

250

125
500

500

250

250

500

250

500

250
500

125

500

500

500

250

1,000

500

500

1,000

1,000

250

375
250

1,043
976
1,440
495

254
255

464

251

258

129
517

511
238
255
500
250
509
880
1,060
264
552
131

558

531

259

1,019

509

510

983

1,010

257

380
259
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6.875% due 02/15/2021
8.250% due 02/15/2021
Rice Energy, Inc.

7.250% due 05/01/2023
Rite Aid Corp.

6.125% due 04/01/2023
Rockies Express Pipeline LLC
5.625% due 04/15/2020
Rowan Cos., Inc.

4.750% due 01/15/2024
5.850% due 01/15/2044
Sabre GLBL, Inc.

5.250% due 11/15/2023
Sally Holdings LLC

5.625% due 12/01/2025
5.750% due 06/01/2022
SBA Telecommunications, Inc.
5.750% due 07/15/2020
Schaeffler Finance BV
4.750% due 05/15/2021
4.750% due 05/15/2023
Schaeffler Holding Finance BV
6.750% due 11/15/2022 (b)

Scientific Games International, Inc.

7.000% due 01/01/2022
10.000% due 12/01/2022
Sealed Air Gorp.

5.250% due 04/01/2023
Sensata Technologies BV
4.875% due 10/15/2023
5.625% due 11/01/2024
Sensata Technologies UK
Financing Go. PLC
6.250% due 02/15/2026
Sinclair Television Group, Inc.
5.375% due 04/01/2021
5.875% due 03/15/2026
Sirius XM Radio, Inc.
5.375% due 04/15/2025
Smithfield Foods, Inc.
6.625% due 08/15/2022
Solera LLC

10.500% due 03/01/2024
Southwestern Energy Co.
4.050% due 01/23/2020
4.100% due 03/15/2022
Spectrum Brands, Inc.
5.750% due 07/15/2025
6.625% due 11/15/2022
Springs Industries, Inc.
6.250% due 06/01/2021
Standard Industries, Inc.
5.375% due 11/15/2024
Steel Dynamics, Inc.
5.250% due 04/15/2023
6.125% due 08/15/2019
Suburban Propane Partners LP
7.375% due 08/01/2021
Sunoco LP

6.250% due 04/15/2021
Syniverse Holdings, Inc.
9.125% due 01/15/2019

750
1,000

500

500

1,000

250
250

250

500
250

350

1,000
250

450

500
500

1,000

500

500

500

1,000
500

625

1,000

250

250
250

500
500

1,000

500

500
500

227

250

1,000

773
1,046

510

536

1,008

203
168

256

526
260

361

1,026
255

497

505
409

1,040

502

521

520

1,034
511

624

1,052

264

247
224

523
533

1,015

511

513
518

236

250

495
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Teck Resources Ltd.
4.500% due 01/15/2021
4.750% due 01/15/2022
8.000% due 06/01/2021
8.500% due 06/01/2024
TEGNA, Inc.

4.875% due 09/15/2021
5.500% due 09/15/2024
Teleflex, Inc.

4.875% due 06/01/2026
Tempur Sealy International, Inc.
5.500% due 06/15/2026
5.625% due 10/15/2023
Tenet Healthcare Corp.
4.375% due 10/01/2021
4.500% due 04/01/2021
5.000% due 03/01/2019
6.000% due 10/01/2020
Terex Corp.

6.000% due 05/15/2021
Tesoro Logistics LP
5.500% due 10/15/2019
Time, Inc.

5.750% due 04/15/2022
T-Mobile USA, Inc.
6.375% due 03/01/2025
6.500% due 01/15/2026
6.625% due 04/01/2023
6.731% due 04/28/2022
TransDigm, Inc.

6.375% due 06/15/2026
6.500% due 07/15/2024
Triumph Group, Inc.
4.875% due 04/01/2021
Tronox Finance LLG
7.500% due 03/15/2022

United Rentals North America, Inc.

7.625% due 04/15/2022
United States Steel Corp.
8.375% due 07/01/2021
Unitymedia Hessen GmbH & Co.
KG

5.500% due 01/15/2023
Univision Communications, Inc.
5.125% due 05/15/2023
5.125% due 02/15/2025
6.750% due 09/15/2022
UPCB Finance 1V Ltd.
5.375% due 01/15/2025
US Concrete, Inc.
6.375% due 06/01/2024
US Fooads, Inc.

5.875% due 06/15/2024
USG Corp.

5.500% due 03/01/2025
Valeant Pharmaceuticals
International

6.375% due 10/15/2020
7.250% due 07/15/2022
Valeant Pharmaceuticals
International, Inc.

5.625% due 12/01/2021

750
250
500
100

250
500

500

125
500

1,000
500
500
500
675
250
500
250
375

2,000
500

500
1,500

250

500

1,000

250

1,250
500
1,000
500
1,000
250
250
1,000

1,000
1,000

500

656
212
516
104

257
517

506

123
518

998
506
486
530
679
263
472
262
397
2,126
528

499
1,529

236

363

1,073

263

1,261
499
993
530
995
251
257

1,051

865
863

415
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5.875% due 05/15/2023
6.125% due 04/15/2025
VeriSign, Inc.

4.625% due 05/01/2023
Videotron Ltd.

5.375% due 06/15/2024
Virgin Media Finance PLC
6.000% due 10/15/2024

500
1,000

1,000

1,000

1,000

Virgin Media Secured Finance PLG

5.500% due 08/15/2026
Weatherford International Ltd.
4.500% due 04/15/2022
7.750% due 06/15/2021
8.250% due 06/15/2023
Welltec

8.000% due 02/01/2019
WESCO Distribution, Inc.
5.375% due 06/15/2024
Western Digital Corp.
7.375% due 04/01/2023
Wind Acquisition Finance S.A.
4.750% due 07/15/2020
7.375% due 04/23/2021
Wolverine World Wide, Inc.
6.125% due 10/15/2020
WPX Energy, Inc.

7.500% due 08/01/2020
8.250% due 08/01/2023
WR Grace & Co.

5.125% due 10/01/2021
5.625% due 10/01/2024
Wynn Las Vegas LLC
5.500% due 03/01/2025
Wynn Macau Ltd.

5.250% due 10/15/2021
XPO Logistics, Inc.
6.500% due 06/15/2022
7.875% due 09/01/2019
ZF North America Capital, Inc.
4.750% due 04/29/2025

AES Corp.

7.375% due 07/01/2021
Blue Racer Midstream LLC
6.125% due 11/15/2022
Calpine Corp.

5.375% due 01/15/2023
5.750% due 01/15/2025
CenturyLink, Inc.

7.500% due 04/01/2024
DCP Midstream LLC
4.750% due 09/30/2021
Dynegy, Inc.

6.750% due 11/01/2019
7.625% due 11/01/2024
Energy Transfer Equity LP
5.875% due 01/15/2024

Frontier Communications Corp.

7.125% due 03/15/2019
10.500% due 09/15/2022

250
250
125
125
750
250
250

500
1,000

500

250
250

250
250

1,000

250

1,000
500

1,000

1,000

750

500
1,000

500
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11.000% due 09/15/2025 375 390 Bank of Tokyo—Mitsubishi UFJ Ltd.
Genesis Energy LP 0.130% due 07/01/2016 84 84
5.750% due 02/15/2021 2,000 1,900 Citibank N.A.
NRG Energy, Inc. 0.130% due 07/01/2016 61 61
6.250% due 07/15/2022 1,000 975 DBS Bank Ltd.
6.250% due 05/01/2024 1,000 957 0.130% due 07/01/2016 252 252
6.625% due 03/15/2023 750 742 JPMorgan Chase & Co.
NSG Holdings LLC 0.130% due 07/01/2016 152 152
7.750% due 12/15/2025 1,311 1,409 National Australia Bank Ltd.
ONEOK, Inc. 0.130% due 07/01/2016 13 13
7.500% due 09/01/2023 250 267 602
Parsley Energy LLC
7.500% due 02/15/2022 250 262 THSMERSE 11,402
Sabine Pass Liquefaction LLC (B E{E$11,402) -
5.625% due 02/01/2021 500 508
5.625% due 04/15/2023 500 504 BEAMIESSE 979% $ 228,272
5.750% due 05/15/2024 1,000 998 (FRi8 R {ii$231,198)
5.875% due 06/30/2026 250 251
Sprint Capital Corp. SWTUNT IR 0.0% 10
8.750% due 03/15/2032 1,000 860 (BRI E=ETLST LS0)
Sprint Communications, Inc.
6.000% due 11/15/2022 1,500 1,188
Sprint Corp. EOMOBEESSVEAM21% 4879
7.875% due 09/15/2023 1,750 1,439 -
Talen Energy Supply LLC FEE 100.0% $ 233,161
4.625% due 07/15/2019 1,000 885 _—

0,
3,009 due 06/01/2025 250 29 AR REOBH (BT SHE) ERAOMEATHS,
arga Resources Partners LP (ORI N A ST
4.250% due 11/15/2023 1,000 903 oy ot i
5.250% due 05/01/2023 250 238 BB BT OH MWL
6.375% due 08/01/2022 500 504
TerraForm Power Operating LLC
5.875% due 02/01/2023 625 597
Williams Cos., Inc.
4.550% due 06/24/2024 1,000 924
23,491
HM-KRFRAE 216,559
(A48 R 1M$219,030)
FREL

Groupe Novasep SAS 139,800 311
TEkAAN 311
(Ex 48R $766)

i & A8 (07 T)
BHERLE S 49%

Federal Home Loan Bank

0.320% due 08/01/2016 200 200
0.330% due 07/21/2016 500 500
700

10,100

ANZ National Bank
0.130% due 07/01/2016 40 40
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Groupe Novasep SAS 03/15/2012 $ 766 $ 311 0.13%
Of AB I OZE DM G|
@ R 2016476 H 30 A BifE
BN T
Z AR LAVES] LRGN
I GIkiEER Bl A i H B HLR (T35 iA%) (i % filiA%) RO
U.S. Treasury
Bonds 3.125%
DEU 0.800% 06/30/2016 07/01/2016 § 10,100 due 02/15/2043 $ (10,310) $ 10,100 § 10,100
LRI &E $ (10,310) $ 10,100 $ 10,100

O EG&@T VT 7 P 5
@ 17U EH 201646 /1 30 A BifE
IV T T4 IVR AT T (TP he AT v I R) —5E0

AT T
BRI G
AT IIRS ZH RIEH
S [ 7 1] i H AETA i il FEAME A P Al
CDX.HY-23 Index 5000%  12/20/2019 § 3395 § 223§ 10 § 2§ 0
CDX.HY-25 Index 5.000%  12/20/2020 1,980 85 90 8 0
AT R EE $ 308 $ 100 $ 10 §
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