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JEAR 17, 105, 386, 276 16,730,819, 872 16, 127,827,909 15,401, 378, 559 14,899,095, 894 14, 715, 290, 240
TR R A5 4 A 3,206,259, 445 | A 2,356,673,084 | A 2,590,520,658 | A 3,610,499, 111 | A 4,671,265,509 | A 5,260,420, 762
(D) ZIEHRAK 17,105, 386, 27601 16,730, 819, 8720 16,127,827,90900 15,401, 378,559 14,899, 095, 89401 14,715,290, 2400
1AO%:YEEMBE(C/D) 8, 1260 8,591 8, 394 7,656H 6, 865 6, 4250

T2 E SCAKALT, 367 E 1. BT~ TTIHH BN E S ARKESIAE T, B2~ AR T A KE2,966 1 0 . SR TTHIREHA
304 7= 0 i pE%E6,425 11,
(1) BB EFEMEOE M ORI R D HER ORI UL — M & Bt T 2 2B+ 28 M. i 44841,363,711H,



FFHPINCO - KENA + 41 —IL FEHFRIE (AFPaRva—X) BASER

OEHEDIK;
HT2H HT3H FTAH H754 F764 FE1TH

H H 20154 8 26 F ~ [20154E 9 A 26 F ~ [20154£10 5 27 F ~ [ 2015411 H 26 F ~ [ 2015412 H 26 F ~ [20164F 1 A 26 A ~
2015459 A25H  [20154E10 426 H  [20154E11 0250 [20154E12 25 [20164: 1 A25H  [20164F 2 A25H

A A A A A A

(A) ERHZEIE 320, 396, 214 314,712,730 286, 665, 114 188, 369, 564 181,824, 325 179,515, 474
= i 4 4 320, 380, 720 314, 754, 57 286, 650, 450 188, 352, 163 181, 807, 449 179, 505, 072
ZHRE 15,494 17,973 14, 664 17, 401 16,876 10,402

(B) FiEFEHTEELE A 271,632,722 734, 581,160 A 345,757, 834 A1,155,093,075 A1,196, 347,740 A 665, 645, 813
TEE A 10,529, 178 745,911,739 8,221,608 30, 254, 107 36, 663, 645 3,918, 699
FEEH A 282,161,900 A 11,330,579 A 353,979,442 A1, 185,347, 182 Al, 233,011,385 A 669,564,512

C) {ETHME A 20,963,300 A 20,017,402 A 19,245,949 A 17,559,497 A 15,786, 150 A 13,908, 065
(D) HHEHEE(A+B+C) 21,800, 192 1,029, 336, 488 A 78,338,669 A 984,283,008 A1,030, 309, 565 A 500,038,404
(E) RIfRHERE Ab, 176, 435, 959 Ab, 272,134,202 A4, 315,288, 413 A4, 399,578,870 Ab, 344, 400, 462 AG6,428,075, 225
(F) EBmEEEEES 2,198,957, 116 2,137,086, 928 2,045,023, 842 1,927,376, 552 1,852,435, 476 1,814,845, 769
(Ficd 24 S 4H 24 %8) (1 7,120,452,710) | ( 6,970,730,465) | ( 6,727,694,813) | ( 6,437,440,705) | ( 6,232,296,422) | ( 6,160,327,812)

5 RIS FR 2 AH) (A4,921,495,594) | (Ad4,833,643,537) | (A4,682,670,971) | (A4,510,064,153) | (Ad,379,860,946) | (A4, 345,482, 043)

@) §F(D+E+F) A2,949, 678, 651 A2,105,710, 786 A2, 348, 603, 240 A3, 456, 485, 326 A4,522,274, 551 Ab, 113,267, 860
H I#EEHEE A 256,580, 794 A 250,962, 298 A 241,917 418 A 154,013,785 A 148,990, 958 A 147,152,902
RERHERE (G+H) A3, 206, 259, 445 A2, 356, 673, 084 A2,590, 520, 658 A3, 610,499, 111 A4, 671,265,509 Ab, 260, 420, 762
ENNEFEAHEIE A 2,198,957, 116 2,137, 086, 928 2,045, 023, 842 1,927,376, 552 1,852, 435, 476 1,814, 845, 769

(Ficd 24 S 40 24 %8) (1 7,120,452,710) | ( 6,970,730,465) | ( 6,727,694,813) | ( 6,437,440,705) | ( 6,232,296,422) | ( 6,160,327,812)

5E RIS FR 2 A5) (A4,921,495,594) | (Ad4,833,643,537) | (A4,682,670,971) | (A4,510,064,153) | (Ad,379,860,946) | (Ad, 345,482, 043)

Sy Fl (i R N 4 2,403, 670, 579 2,403, 526, 196 2,335, 943, 290 2,236, 642, 680 2, 177,004, 993 2, 164, 094, 663
MRS 4 AT, 808,887, 140 \6, 897, 286, 208 6,971, 487,790 AT, 774,518, 343 A\8, 700,705,978 A9, 239,361, 194

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

(1) HBEAOFFEE (20154 8 H26 H~20164E 2 H25H) IZLAF 0@ T,

28 T3 T4 FT5H HT6HH 1T
H A 20154F 8 26 F ~ [20154F 9 H 26 H ~ [ 20154510 H 27 H ~ [ 20154511 H 26 H ~ [ 20154512 H 26 H ~ [20164F 1 26 H ~
20154E 9 25 [20154E10 26 H  [20154E11 250 [20154E12 250 [ 2016461 H25H  [20164E 2 A25H

a. Bl SEINAS (R PERR%) 299, 432, 986 308, 767, 5550 | 267,419, 1931 170, 810, 0959 166, 038, 199 165, 607, 427
b, FHEAEE SR (BB - RERBATAR) (! (! (! (! (! (!
c. [RREFIRRICE YD HULLS AL 4| 7,120, 452, 710 | 6,970, 730, 465M9 | 6, 727, 694, 813H | 6, 437, 440, 7059 | 6, 232, 296, 42219 | 6, 160, 327, 81219
d. (RFEARICED B yRCERRL 4| 2, 360, 818, 387 | 2, 345, 720, 939M | 2, 310, 441, 515H | 2, 219, 846, 370 | 2, 159, 957, 75219 | 2, 145, 640, 13819
e. SyBCEINLE (a+b+c+d) | 9,780,704,0830 | 9,625,218,959H | 9,305, 555, 5211 | 8,828,097, 1701 | 8, 558, 292, 3731 | 8, 471, 575, 3771
£ B SIGE (1 TN Y720) 5, 717H 5, 752H 5, 769 5, 732H 5, T44H 5, 756
g rfidd: 256,580, 794F | 250,962, 298F | 241,917, 418 154,013, 785 148,990, 958[9 | 147, 152, 9021
h. 4 (1 n47=9) 150/ 150/ 150/ 100/ 100 100
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(B) EN &) NhfE s8R BER
% i AT
’ Fl R\ E & B ¥ M #|m|ERFEAA
A& % FH +M
KUIRF A% (54E) 45730 0.51 10, 000 10,011 2016/5 /30
Sl R AR 7 (8 2.1 10, 000 10,084 | 2016/7 /27
& B 20, 000 20, 095
SR - AT WA 5T,



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)

201546 H 30 H P&
(GHE IR 20144E7 H 1 H ~20154E6 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
PIMCO US/A+A—)LR e ARTTV— T 7 RA

A AL T 11 AR
20154E6 A 30 HIZ#& T L7~ HAM] BRI EERRER
(GAEHNT : TKR L) J (JPY) $ 34,848
I HIRBERITE SRR
Z BORLE (OMEBLEEIERRTR) $ 2 J JPY) 489
B E D D ORE Y 4> 2,656
WA at 2,658 HIR1 O Y 0B
J (JPY) $ 71.20
B
i%ﬂ%_ 1 ¥PIMCO NIo2—XUSHAA+A— LR+ ARTT
b diikeni 1 DT U RO WIS FERAIE327,929 T
KL
MiEHER 2,657 KE
Y EBIEL:
B (317)
JEEEARENT V3T 4 7 R (10,140)
SMEEE 46
ERESEEN (10,411)
YR EBIEHGE L
B (1,805)
JEEEAENT VST 4 7 R 97
R B AR R (1,708)
BB L OSR EH IR (12,119)
ER O RICLOME EOEBAE $ (9,462)




PIMCO US/\A-A—)LR-RRSTO—T7UF

FLAE EED B

201546 A30H
i A (BT T) AR (A : )
BARMETS 40%
EHEMER 40%

ANZ National Bank

0.030% due 07/01/2015 $ 35 $ 35

Bank of Tokyo—-Mitsubishi UFJ Ltd.

0.005% due 07/01/2015 ¥ 278 2

Brown Brothers Harriman & Co.

0.005% due 07/01/2015 5 0

Citibank N.A.

0.030% due 07/01/2015 $ 60 60

DnB NORBank ASA

0.030% due 07/01/2015 1 1

JPMorgan Chase & Co.

0.030% due 07/01/2015 31 31

National Australia Bank Ltd.

0.030% due 07/01/2015 60 60

Nordea Bank AB

0.030% due 07/01/2015 67 67

Sumitomo Mitsui Banking Corp.

0.005% due 07/01/2015 ¥ 612 5

Wells Fargo Bank

0.030% due 07/01/2015 $ 1 1

272

0.010% due 09/17/2015 100 100

0.010% due 09/24/2015 100 100

0.040% due 09/10/2015 923 923
1,123

TEHGRERAE 1,395

(ER 3R fli$1,395)

BRAMEESF AR 1,395

(ER 3R fli$1,395) _

1155

BEEBE 948%
BRI 94.8%

PIMCO /XS21—HUS/N\A 4 —)LE*AFSTFS—TFUE(M)

(M #3/RH$33,786) 2,886,155 33,047
BERESEH 33,047
(ER#% /R $33,786) _
#ESE 988% $ 34,442
(B8R E$35,181)

SBWMTYNRT4THER 12% 407

(RAFRIEE 1T TL ST L$0)

ZOHDOBELS LV A (0.0%) )
#EE 100.0% $ 34,848



PIMCO US/\A-A—)LR-RRSTO—T7UF

OJEFEART V) N T 47 e 2015467130 A B
@ FME A B e LAY
AT
REBFHAHL
I GILiEER P A [E3liNsy ZHURE YPE AfE
BOA 07/2015 $ 43 JPY 5,250 $ 0 $ 0
BRC 07/2015 JPY 1,887 $ 15 0 0
$ 0 $ 0
@) (JPY) 7T RSN E BRI LHK
R IEH A
BT YA SR BN ZHURE HPE AfE
BOA 07/2015 JPY 5,250 $ 43 $ 0 $ 0
BOA 07/2015 13,936 111 0 (2)
BOA 07/2015 $ 9,300 JPY 1,149,913 98 0
BOA 08/2015 JPY 3,787 $ 31 0 0
BPS 07/2015 1,124,989 9,077 0 117)
BPS 07/2015 $ 9,306 JPY 1,149,913 91 0
BPS 08/2015 9,080 1,124,989 117 0
BRC 07/2015 JPY 65,591 $ 536 0 0
CBK 08/2015 146 1 0 0
DUB 07/2015 20,123 164 0 (1)
FBF 07/2015 36,849 297 0 (4)
FBF 07/2015 $ 54 JPY 6,748 1 0
GLM 07/2015 JPY 1,122,976 $ 9,075 0 (102)
GLM 08/2015 $ 9,078 JPY 1,122,976 103 0
JPM 07/2015 JPY 1,111,069 $ 9,005 0 (75)
JPM 08/2015 $ 9,009 JPY 1,111,069 75 0
NAB 07/2015 JPY 964,829 $ 7,889 4 0
NAB 08/2015 $ 7,892 JPY 964,829 0 (4)
SCX 07/2015 7,694 954,923 110 0
UAG 07/2015 JPY 21,949 $ 178 0 (2)
UAG 07/2015 $ 9,326 JPY 1,155,224 115 0
UAG 07/2015 43 5,250 0 0
UAG 08/2015 JPY 5,250 $ 43 0 0
UAG 08/2015 $ 15 JPY 1,887 0 0
$ 714 $ (307)
NELHELEELRHEGH $ 714 $ (307)
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PIMCO US/\A-A—)LR-RRSTO—T7UF

PIMCO USNAA—/LR A FF7—-T77. KB

==1 = /“/\"i:
R Az T 11 AL AR
20154E6 A 30 HIZ#& T L7~ HAM] BRI EERRER
(GAEHNT : TKR L) J (AUD) $ 21,586
J (BRL) 112,219
248 : J (MXN) 154,373
= BORLE (O E BV 2) $ 44 ] (NZD) 29,891
B E D D ORE Y 4> 25,422 ] (ZAR) 2,951
el 25,466
HIXBUERITE R
A: ] (AUD) 227
SRR, 20 J (BRL) 2,220
Edickewiy 20 ] (MXN) 2,152
NZD
MRS 25,446 f] EZAR; 333
Y EBIEL: e g
B 2 A A MR B ) 18 fﬁjﬁgﬁtmgmﬁ% $ e
B B (4,077) T(BRL) 5055
JEEEARENT U ST 4 7 R (79,433) -
oG J (MXN) 71.75
%zﬁ%ﬁfﬁ 331 ] (NZD) 86.69
- 2 (83,161) ] (ZAR) 51.55
BEE (16,429) HKPIMCO NIa—HUS/HNAA—/LR ANTT
JESE A AT U NS R (15,037) 77 RM)DO IR FERRIT327,929F
SMEREERBL VA 8 KR
4 R BRI AR (31,458)
YW EBLB X OREB I (114,619)
EAOKRICEAME EDOH AR $ (89,173)




PIMCO US/\A-A—)LR-RRSTO—T7UF
RN PFE DI
201546 A 30 H
T A (AT T) A4 (BT T)
BAFMIES 10.2%
EHSEES 10.2%

ANZ National Bank

0.030% due 07/01/2015 $ 76 $ 76

Bank of Tokyo—-Mitsubishi UFJ Ltd.

0.005% due 07/01/2015 ¥ 1,523 13

Brown Brothers Harriman & Co.

0.005% due 07/01/2015 28 0

Citibank N.A.

0.030% due 07/01/2015 $ 130 130

DnB NORBank ASA

0.030% due 07/01/2015 24 24

JPMorgan Chase & Co.

0.030% due 07/01/2015 67 67

National Australia Bank Ltd.

0.030% due 07/01/2015 130 130

Nordea Bank AB

0.030% due 07/01/2015 146 146

Sumitomo Mitsui Banking Corp.

0.005% due 07/01/2015 ¥ 3,359 27

Wells Fargo Bank

0.030% due 07/01/2015 $ 2 2

615

0.011% due 09/24/2015 (a) 2,000 2,000

0.013% due 09/17/2015 (a) 1,138 1,138

0.014% due 09/10/2015 1 1

0.017% due 10/15/2015 (a) 2,200 2,200

0.021% due 07/09/2015 100 100

0.025% due 10/01/2015 4,600 4,600

0.049% due 10/08/2015 (a) 22,165 22,164
32,203

EpemERet 32,818

(AR RIE$32.815) —

BRAMEESF AR 32,818

(B3R fli$32.815) _—

115

BEERR 91.9%
HEERE 91.9%

PIMCO /XS21—HUS/N\A ' 4—)LE*AFSTFS—TFUE(M)

(4B R{E$301,746) 25,753,892 294,882
BERESEH 294,882
(MR {E$301,746)

BREEH 1021% $ 327,700
(RS R{E$334,561)

SBTVRT1ITER (1.9%) (6,019)
(RBEREEETLIT L$0)

2D EELS LTEM (0.2%) (661)
$IRE 100.0% $ 321,020

@I—RUFMEFHEFERT .



PIMCO US/\A-A—)LR-RRSTO—T7UF

OSEBHAR T Y /ST 47 B 2015467130 A B
@ FME A B e LAY
AT
REBFHAHL
I GILiEER P A w1 JiRSliiyey P AfE
BOA 07/2015 $ 425 JPY 52,128 $ 1 $ 0
BRC 07/2015 JPY 92,858 $ 749 0 (10)
BRC 07/2015 $ 298 JPY 36,411 0 0
NAB 08/2015 426 52,128 0 0
$ 1 $ (10)
@) (AUD) 77 ASNE 285 Se L2
REBFHAHER
BT P A SRl BN JiSliiyey % PE AfE
BOA 07/2015 AUD 7,704 $ 5,936 $ 15 $ 0
BOA 07/2015 95 72 0 0
BOA 07/2015 $ 5,772 AUD 7,540 24 0
BOA 08/2015 AUD 4 $ 31 0 0
BOA 08/2015 $ 5,661 AUD 7,360 0 (15)
BPS 07/2015 AUD 6,211 $ 4,754 0 (19)
BPS 08/2015 $ 4,746 AUD 6,211 18 0
BRC 07/2015 AUD 321 $ 247 0 0
CBK 07/2015 21 16 0 0
CBK 07/2015 $ 90 AUD 118 1 0
GLM 07/2015 5,877 7,602 0 (34)
HUS 07/2015 5817 7,613 34 0
NAB 07/2015 AUD 7,355 $ 5,689 36 0
NAB 08/2015 $ 5,679 AUD 7,355 0 (37)
SCX 07/2015 AUD 10 $ 8 0 0
SCX 07/2015 $ 4716 AUD 6,177 32 0
UAG 07/2015 AUD 7,751 $ 5,970 14 (1)
UAG 07/2015 $ 73 AUD 95 0 0
UAG 08/2015 AUD 95 $ 73 0 0
UAG 08/2015 $ 5,842 AUD 7,598 1 (15)
$ 175 $ (121)
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@) (BRL) 7TAHE AL LEN

PIMCO US/\A-A—)LR-RRSTO—T7UF

Gk ER R A 5 ZHUELR &k Al

BOA 07/2015 BRL 38,680 $ 12,552 $ 100 $ 0
BOA 07/2015 $ 12,467 BRL 38,680 0 (15)
BOA 08/2015 12,000 37,529 0 (66)
BPS 07/2015 BRL 111,100 $ 35,767 26 (24)
BPS 07/2015 $ 35,772 BRL 111,100 36 (43)
BPS 08/2015 BRL 5,338 $ 1,698 1 0
BPS 08/2015 $ 33,654 BRL 105,641 (62)
BRC 07/2015 BRL 7,024 $ 2,277 16 0
BRC 07/2015 $ 2,264 BRL 7,024 3)
DUB 07/2015 BRL 117,577 $ 37,896 46 0
DUB 07/2015 $ 39,995 BRL 117,577 0 (2,145)
FBF 07/2015 BRL 106,095 $ 34,288 142 @)
FBF 07/2015 $ 34,887 BRL 106,095 0 (733)
FBF 08/2015 33,644 105,252 0 (175)
GLM 07/2015 BRL 1,974 $ 720 84 0
GLM 07/2015 $ 629 BRL 1,974 8 m
HUS 07/2015 BRL 105,256 $ 34,019 136 0
HUS 07/2015 $ 34,066 BRL 105,256 0 (182)
HUS 08/2015 33,639 105,252 0 (170)
JPM 07/2015 BRL 14,847 $ 4,784 6 (2)
JPM 07/2015 $ 4,806 BRL 14,847 85 (112)
JPM 08/2015 1,370 4,337 9 0
SCX 07/2015 BRL 74,442 $ 23,994 29 0
SCX 07/2015 $ 24,513 BRL 74,442 0 (549)
SOG 07/2015 BRL 1,714 $ 548 0 (4)
SOG 07/2015 $ 553 BRL 1,714 0 (1)
TOR 07/2015 BRL 55,935 $ 18,029 22 0
TOR 07/2015 $ 18,036 BRL 55,935 0 (29)
UAG 07/2015 BRL 1,993 $ 643 1 0
UAG 07/2015 $ 722 BRL 1,993 0 (80)

$ 747 $ (4,403)




@) (MXN) 77 ASME 285 S LK)

PIMCO US/\A-A—)LR-RRSTO—T7UF

B 4 F R A ZEis ZHUELR &k Al

BOA 07/2015 MXN 81,830 $ 5,298 $ 85 $ 0
BPS 07/2015 148,097 9,548 113 0
BPS 09/2015 $ 50,336 MXN 786,398 0 (538)
BRC 07/2015 MXN 11,739 $ 761 13 0
BRC 07/2015 $ 2,070 MXN 31,929 0 (35)
BRC 09/2015 50,614 794,296 0 (316)
CBK 07/2015 MXN 79,649 $ 5176 101 0
CBK 07/2015 35,899 2,288 0 0
CBK 07/2015 $ 256 MXN 4,016 0 0
CBK 07/2015 1,742 27,020 0 (20)
CBK 09/2015 48,771 771,001 52 0
FBF 07/2015 MXN 40,673 $ 2,651 60 0
GLM 07/2015 3215 211 6 0
HUS 07/2015 $ 572 MXN 8,712 0 7
HUS 09/2015 5,643 88,024 0 (69)
NGF 07/2015 MXN 402,251 $ 26,020 394 0
RBC 07/2015 33,631 2,195 52 0
RBC 07/2015 4,016 257 1 0
SCX 07/2015 $ 15,642 MXN 243,844 0 (107)
SCX 09/2015 MXN 243,844 $ 15,551 110 0
UAG 07/2015 93,699 6,096 128 (1)
UAG 09/2015 $ 55,511 MXN 863,498 4 (835)

$ 1,119 $ (1,938)

@) (NZD) 77 AHNE 2B e L HK
REBFHAMHL
BT P A ZEmis ZHURE %P AfE

BOA 07/2015 NZD 57 $ 39 $ 0 $ 0
BOA 07/2015 11,564 7914 93 0
BOA 07/2015 $ 8,858 NZD 12,417 0 (461)
BOA 08/2015 7,891 11,564 0 (94)
BPS 07/2015 NZD 9,970 $ 6,739 0 (4)
BPS 07/2015 $ 8,814 NzZD 12,374 0 (446)
BPS 08/2015 6,720 9,970 2 0
BRC 07/2015 NZD 483 $ 326 0 0
HUS 07/2015 11,624 7,955 93 0
HUS 07/2015 $ 7,073 NZD 9,964 0 (335)
HUS 08/2015 7,890 11,564 0 (93)
JPM 07/2015 NZD 1,757 $ 1,222 34 0
JPM 07/2015 $ 8,862 NZD 12,508 0 (403)
UAG 07/2015 NZD 12,726 $ 8,690 83 0
UAG 07/2015 $ 39 NzZD 57 0 0
UAG 07/2015 272 380 0 (15)
UAG 08/2015 NZD 57 $ 38 0 0
UAG 08/2015 $ 7911 NzZD 11,636 0 (66)

$ 305 $ (1,917)

— 21




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

PIMCO US/\A-A—)LR-RRSTO—T7UF

5 F i A ZEmE ZHUELR &k Al

BRC 07/2015 $ 859 ZAR 10,502 $ 2 $ 0
CBK 07/2015 657 8,096 7 0
CBK 07/2015 ZAR 1,192 $ 97 0 (1)
CBK 07/2015 498 41 0 0
buB 07/2015 $ 14 ZAR 173 0 0
GLM 07/2015 797 9,809 7 0
GLM 07/2015 ZAR 555 $ 47 1 0
JPM 07/2015 $ 797 ZAR 9,809 7 0
JPM 07/2015 ZAR 79 $ 6 0 0
RBC 07/2015 ZAR 89 $ 7 $ 0 $ 0

$ 24 $ )

NEABEELEHEEH $ 2,371 $ (8,390)
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AerCap Ireland Capital Ltd.
3.750% due 05/15/2019
4.500% due 05/15/2021
Ally Financial, Inc.

5.125% due 09/30/2024
7.500% due 09/15/2020
8.000% due 03/15/2020
CIT Group, Inc.

5.000% due 08/15/2022
6.625% due 04/01/2018
Corrections Corporation of
America

4.625% due 05/01/2023
Credit Agricole S.A. (a)
6.625% due 09/23/2019
7.875% due 01/23/2024
Credit Suisse Group AG
6.250% due 12/18/2024 (a)
Crown Castle International Gorp.
5.250% due 01/15/2023
Denali Borrower LLC
5.625% due 10/15/2020
Energizer SpinCo, Inc.
5.500% due 06/15/2025
ESH Hospitality, Inc.
5.250% due 05/01/2025
GEO Group, Inc.

5.125% due 04/01/2023

International Lease Finance Corp.

5.875% due 08/15/2022
Jefferies Finance LLC
6.875% due 04/15/2022
Lioyds Bank PLC

12.000% due 12/16/2024 (a)
Lloyds Banking Group PLC
7.500% due 06/27/2024 (a)
Navient Corp.

4.875% due 06/17/2019
5.000% due 10/26/2020
5.875% due 10/25/2024
8.000% due 03/25/2020
OneMain Financial Holdings, Inc.
6.750% due 12/15/2019
7.250% due 12/15/2021
Quicken Loans, Inc.

5.750% due 05/01/2025
Royal Bank of Scotland Group
PLC

5.125% due 05/28/2024
7.648% due 09/30/2031 (a)
Societe Generale S.A. (a)
6.000% due 01/27/2020

$

750
1,500

1,000
1,897
3,016
2,500
1,000

1,250

500
2,500

2,000
1,750
1,500
250
500
500
1,000
1,000
1,500
2,000
500
500
500

1,500

250
250

750

1,100

2,000

750

743
1,511

1,006
2,215
3,559
2,481
1,064

1,231

489
2,573

1,924
1,769
1,581
248
489
501
1,082
980
2,156
2,065
496
491
471

1,676

261
260

720

1,101

2,500

702

23

7.875% due 12/18/2023
UBS Group AG (a)

7.000% due 02/19/2025
7.125% due 02/19/2020

Activision Blizzard, Inc.
5.625% due 09/15/2021
6.125% due 09/15/2023
ADT Corp.

3.500% due 07/15/2022
4.125% due 06/15/2023
AECOM

5.750% due 10/15/2022
5.875% due 10/15/2024
Aguila 3 S.A.

7.875% due 01/31/2018
Albea Beauty Holdings S.A.
8.375% due 11/01/2019
Alcoa, Inc.

5.125% due 10/01/2024
Aleris International, Inc.
7.625% due 02/15/2018
7.875% due 11/01/2020
Algeco Scotsman Global Finance
PLC

8.500% due 10/15/2018
Allegion US Holding Co., Inc.
5.750% due 10/01/2021
Alphabet Holding Co., Inc.
7.750% due 11/01/2017 (b)
Altice Financing S.A.
6.625% due 02/15/2023
Altice S.A

7.750% due 05/15/2022
AMC Networks, Inc.
4.750% due 12/15/2022
American Builders & Contractors
Supply Co., Inc.

5.625% due 04/15/2021
Amsted Industries, Inc.
5.375% due 09/15/2024
Antero Resources Corp.
6.000% due 12/01/2020
Argos Merger Sub, Inc.
7.125% due 03/15/2023
Ashland, Inc.

4.750% due 08/15/2022
6.875% due 05/15/2043
Associated Materials LLC
9.125% due 11/01/2017
B &G Foods, Inc.

4.625% due 06/01/2021
Baytex Energy Corp.

20154E6 H30H
FmAE A T) B GEAL:T)
1,000 1,008
500 509
500 521
40,383
500 525
1,000 1,075
2,000 1,820
1,000 940
250 254
250 254
1,750 1,739
500 537
500 509
750 772
500 521
1,000 970
500 519
750 752
500 498
2,500 2,425
1,000 1,004
2,000 2,045
1,000 998
1,500 1,515
875 919
250 246
1,000 1,020
750 626
1,000 989
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5.125% due 06/01/2021
5.625% due 06/01/2024
Belden, Inc.

5.250% due 07/15/2024
5.500% due 09/01/2022
Bombardier, Inc.

7.500% due 03/15/2025
Building Materials Corporation of
America

5.375% due 11/15/2024
6.750% due 05/01/2021
Cable One, Inc.

5.750% due 06/15/2022
Cablevision Systems Corp.
5.875% due 09/15/2022
8.000% due 04/15/2020
California Resources Corp.
5.500% due 09/15/2021
6.000% due 11/15/2024
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 03/15/2021
5.250% due 09/30/2022
5.750% due 09/01/2023
Celanese US Holdings LLC
4.625% due 11/15/2022
Cequel Communications Holdings I
LLC

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

6.625% due 05/15/2023
7.000% due 05/15/2025
Chesapeake Energy Corp.
4.875% due 04/15/2022
5.750% due 03/15/2023
7.250% due 12/15/2018
Churchill Downs, Inc.
5.375% due 12/15/2021
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
3.625% due 04/15/2018
Columbus International, Inc.
7.375% due 03/30/2021
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.

250
500

750
750

750

500

500

125

1,000
1,000

750
1,250

1,400
1,000

750
1,000
1,500
1,000
1,000

500
1,000

1,575

375
250

1,000
1,500
500

250

2,000

500
750

500

750

250

250
1,000

236
466

731
748

684

493

523

127

972
1,087

656
1,081

1,427
1,100
731
1,000
1,481
1,004
995
456
997

1,154

364
243

873
1,365
517

258

2,074

476
737

502

809

250

245
976

5.125% due 08/01/2021
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
Continental Airlines 1997-4 Class
B Pass—Through Trust
6.900% due 01/02/2017
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
Denbury Resources, Inc.
4.625% due 07/15/2023
Digicel Group Ltd.

7.125% due 04/01/2022
8.250% due 09/30/2020
Digicel Ltd.

6.000% due 04/15/2021
DISH DBS Corp.

5.000% due 03/15/2023
5.125% due 05/01/2020
7.875% due 09/01/2019
DR Horton, Inc.

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

4.625% due 02/15/2021
Endo Finance LLG

5.375% due 01/15/2023
5.750% due 01/15/2022
6.000% due 07/15/2023 (c)
6.000% due 02/01/2025
EnPro Industries, Inc.
5.875% due 09/15/2022
Envision Healthcare Corp.
5.125% due 07/01/2022
Evolution Escrow Issuer LLC
7.500% due 03/15/2022
Family Tree Escrow LLC
5.250% due 03/01/2020
5.750% due 03/01/2023
First Data Corp.

6.750% due 11/01/2020
8.250% due 01/15/2021
First Quality Finance Co., Inc.
4.625% due 05/15/2021
First Quantum Minerals Ltd.
6.750% due 02/15/2020

750
2,000
1,500
1,000

500
1,500

500

212

1,750

1,000

1,000

1,000

1,000
1,000

1,250

750
1,000

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

250
750

1,298
2,000

1,000

565

766
2,115
1,593
1,047

428
1,481

448

220

1,726

949

1,136

1,004

965
985

1,056

714
1,007

967
1,391
1,014
1,111
1,002

974

495
1,015

512

383

511

758

475

263
788

1,375
2,115

940

549
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7.000% due 02/15/2021
FMG Resources August 2006 Pty
Ltd.

6.875% due 04/01/2022
Fresenius Medical Care US
Finance 11, Inc.

5.875% due 01/31/2022
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
General Motors Co.
5.200% due 04/01/2045
Griffon Corp.

5.250% due 03/01/2022
Grifols Worldwide Operations Ltd.
5.250% due 04/01/2022
H.J. Heinz Finance Co.
7.125% due 08/01/2039
Halcon Resources Corp.
8.625% due 02/01/2020
HCA Holdings, Inc.

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

4.750% due 05/01/2023
5.000% due 03/15/2024
5.875% due 05/01/2023
7.500% due 02/15/2022
HD Supply, Inc.

5.250% due 12/15/2021
11.000% due 04/15/2020
Hertz Corp.

4.250% due 04/01/2018
6.250% due 10/15/2022
7.375% due 01/15/2021
Hexion, Inc.

6.625% due 04/15/2020
Hilton Worldwide Finance LLC
5.625% due 10/15/2021
Hologic, Inc.

6.250% due 08/01/2020
Hospira, Inc.

5.200% due 08/12/2020
Hughes Satellite Systems Corp.
6.500% due 06/15/2019
7.625% due 06/15/2021
Huntsman International LLC
4.875% due 11/15/2020
5.125% due 11/15/2022
IHS, Inc.

5.000% due 11/01/2022
IMS Health, Inc.

6.000% due 11/01/2020
INEOS Group Holdings S.A.
6.125% due 08/15/2018
Intelsat Jackson Holdings S.A.
5.500% due 08/01/2023
6.625% due 12/15/2022
7.500% due 04/01/2021
Interactive Data Corp.

750

1,000

750
500
2,750
1,500
500
1,000
1,500
1,500
250
2,000
1,000
1,000
750

1,500

500
1,000

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

300

676
1,000

500
750

250
1,500
1,000
2,000

500
1,000

721

705

799
370
2,520
1,365
497
999
1,508
1,867
248
2,160
1,015
1,020
799

1,727

509
1,118

254
255
523
922
1,044
1,035

336

736
1,104

501
741

249
1,549
1,025
1,779

458
992

25

5.875% due 04/15/2019
International Game Technology
PLC

6.250% due 02/15/2022
6.500% due 02/15/2025
Jaguar Holding Go. Il
9.500% due 12/01/2019
Jaguar Land Rover Automotive
PLC

5.625% due 02/01/2023
Kinetic Concepts, Inc.
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
LifePoint Health, Inc.
5.500% due 12/01/2021
Live Nation Entertainment, Inc.
7.000% due 09/01/2020
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 Co., Inc.
5.875% due 10/15/2022
MCE Finance Ltd.
5.000% due 02/15/2021
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
Murphy Oil USA, Inc.
6.000% due 08/15/2023
NBTY, Inc.

9.000% due 10/01/2018
NCR Corp.

5.000% due 07/15/2022
6.375% due 12/15/2023
NeuStar, Inc.

4.500% due 01/15/2023
Nielsen Finance LLC
4.500% due 10/01/2020
5.000% due 04/15/2022
Novasep Holding SAS
8.000% due 12/15/2016
Novelis, Inc.

8.750% due 12/15/2020
Numericable-SFR SAS
4.875% due 05/15/2019
6.000% due 05/15/2022
6.250% due 05/15/2024
Oasis Petroleum, Inc.
6.875% due 03/15/2022
Oshkosh Corp.

5.375% due 03/01/2025

1,250

500

250

1,000

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

500

750
750

500

50
1,000

662
1,875
500
1,750
1,500

1,000

250

1,263

480

233

1,067

1,039

1,605

761

529

992

518

479

938
243
1,026
1,082
1,432
763
1,575
1,065
1,135
782
518

763
798

444

50
984

632
1,992
496
1,729
1,479

1,020

251
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Outfront Media Capital LLC
5.625% due 02/15/2024
5.875% due 03/15/2025
Peabody Energy Corp.
6.250% due 11/15/2021
7.875% due 11/01/2026
Penn National Gaming, Inc.
5.875% due 11/01/2021
Perstorp Holding AB

8.750% due 05/15/2017
Petco Animal Supplies, Inc.
9.250% due 12/01/2018
Pinnacle Foods Finance LLC
4.875% due 05/01/2021
Plantronics, Inc.

5.500% due 05/31/2023
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
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
5.875% due 03/01/2022
Reynolds Group Issuer, Inc.
5.750% due 10/15/2020
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
6.000% due 01/15/2019
Sally Holdings LLC

5.750% due 06/01/2022
Sanchez Energy Corp.
6.125% due 01/15/2023
SBA Communications Gorp.
4.875% due 07/15/2022
SBA Telecommunications, Inc.
5.750% due 07/15/2020
Schaeffler Finance BV
4.250% due 05/15/2021
4.750% due 05/15/2021
4.750% due 05/15/2023
Schaeffler Holding Finance BV (b)
6.250% due 11/15/2019
6.750% due 11/15/2022

Scientific Games International, Inc.

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

125
500

500
500

500

1,000

1,000

1,000

375

1,250

1,000
750

1,000

500

375

1,000

1,000
500

1,000
1,000
1,000
500
500

1,000
500

500
1,000
750
350
500
2,500

250

375
1,000

500
500

128
519

172
170

506

1,045

1,047

988

381

1,297

1,003
766

995

504

378

1,032

1,023
533

1,027
1,047
1,042

515

1,027
524

524
900
733
364
490
2,525

245

397
1,084

519
481

5.125% due 12/01/2024
5.250% due 04/01/2023
Sensata Technologies BV
4.875% due 10/15/2023
5.000% due 10/01/2025
5.625% due 11/01/2024
ServiceMaster Co. LLC
7.000% due 08/15/2020
Sinclair Television Group, Inc.
5.375% due 04/01/2021
Sirius XM Radio, Inc.
5.375% due 04/15/2025
Smithfield Foods, Inc.
5.875% due 08/01/2021
6.625% due 08/15/2022
Softbank Corp.

4.500% due 04/15/2020
Spectrum Brands, Inc.
5.750% due 07/15/2025
6.625% due 11/15/2022
Springs Industries, Inc.
6.250% due 06/01/2021
Steel Dynamics, Inc.
5.250% due 04/15/2023
6.125% due 08/15/2019
Studio City Finance Ltd.
8.500% due 12/01/2020
Suburban Propane Partners LP
7.375% due 08/01/2021
SunGard Data Systems, Inc.
6.625% due 11/01/2019
7.625% due 11/15/2020
Syniverse Holdings, Inc.
9.125% due 01/15/2019
TEGNA, Inc.

4.875% due 09/15/2021
5.500% due 09/15/2024
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
8.000% due 08/01/2020
Terex Corp.

6.000% due 05/15/2021
TerraForm Power Operating LLC
5.875% due 02/01/2023
Tesoro Logistics LP
5.500% due 10/15/2019
Time, Inc.

5.750% due 04/15/2022
T-Mobile USA, Inc.
6.000% due 03/01/2023
6.375% due 03/01/2025
6.625% due 04/01/2023
6.731% due 04/28/2022
TransDigm, Inc.

6.000% due 07/15/2022
6.500% due 07/15/2024
TransUnion

8.125% due 06/15/2018
Tullow Oil PLC

250
1,125

500
500
500
974
1,000
625

375
1,500

1,000

500
1,250

1,500

750
500

750

2217

500
2,000

1,000

250
500

1,000
1,000
725
500
500
675
625
250
500
250
250
2,500
500

1,000
1,500

1,000

248
1,138

496
488
519
1,034
1,011
605

388
1,607

1,006

510
1,338

1,474

748
529

751

243

518
2,097

885

249
496

983
994
728
534
522

682

638

485

257
256
2,603
523

993
1,489

1,023
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6.250% due 04/15/2022 1,000 890 7.625% due 11/01/2024 750 797
United Rentals North America, Inc. EP Energy LLC
7.625% due 04/15/2022 1,000 1,087 9.375% due 05/01/2020 500 537
Unitymedia Hessen GmbH & Co. Frontier Communications Corp.
KG 7.125% due 03/15/2019 1,000 1,037
5.500% due 01/15/2023 2,500 2,558 Genesis Energy LP
Univision Communications, Inc. 5.750% due 02/15/2021 2,000 1,985
5.125% due 05/15/2023 1,000 975 MarkWest Energy Partners LP
5.125% due 02/15/2025 1,500 1,452 4.500% due 07/15/2023 1,000 985
6.750% due 09/15/2022 1,000 1,061 5.500% due 02/15/2023 500 516
UPCB Finance 1V Ltd. NRG Energy, Inc.
5.375% due 01/15/2025 1,000 960 6.250% due 07/15/2022 1,500 1,530
UPCB Finance VI Ltd. 6.250% due 05/01/2024 1,250 1,247
6.875% due 01/15/2022 900 963 6.625% due 03/15/2023 1,000 1,035
USG Corp. NSG Holdings LLC
5.500% due 03/01/2025 500 500 7.750% due 12/15/2025 1,392 1,541
Valeant Pharmaceuticals Sabine Pass Liquefaction LLC
International, Inc. 5.625% due 02/01/2021 500 512
5.500% due 03/01/2023 375 380 5.625% due 04/15/2023 1,000 1,002
5.625% due 12/01/2021 1,000 1,025 5.750% due 05/15/2024 1,000 1,001
5.875% due 05/15/2023 500 514 Sprint Capital Corp.
6.125% due 04/15/2025 750 773 6.875% due 11/15/2028 1,500 1,294
6.375% due 10/15/2020 1,000 1,056 8.750% due 03/15/2032 2,000 1,950
7.000% due 10/01/2020 1,000 1,042 Sprint Gommunications, Inc.
7.250% due 07/15/2022 1,500 1,599 6.000% due 11/15/2022 2,500 2,291
VeriSign, Inc. Sprint Corp.
4.625% due 05/01/2023 1,000 966 7.250% due 09/15/2021 500 489
Videotron Ltd. 7.875% due 09/15/2023 1,000 978
5.375% due 06/15/2024 1,000 1,003 Talen Energy Supply LLC
Welltec A/S 5.125% due 07/15/2019 1,000 985
8.000% due 02/01/2019 1,000 962 6.500% due 06/01/2025 250 250
Whiting Petroleum Corp. Targa Resources Partners LP
5.750% due 03/15/2021 1,500 1,484 4.250% due 11/15/2023 1,000 930
Wind Acquisition Finance S.A. 5.250% due 05/01/2023 500 497
4.750% due 07/15/2020 500 494 6.375% due 08/01/2022 750 784
7.375% due 04/23/2021 1,000 1,014 Tenaska Alabama Partners LP
Wolverine World Wide, Inc. 7.000% due 06/30/2021 1,060 1,116
6.125% due 10/15/2020 500 532 Virgin Media Finance PLC
WR Grace & Co.—CGonn 6.000% due 10/15/2024 1,000 1,019
5.125% due 10/01/2021 500 505 32,369
5.625% due 10/01/2024 250 254
Wynn Las Vegas LLC - WRFBAE 308,760
5.500% due 03/01/2025 1,000 958 (R E{$307,181) -
Wynn Macau Ltd.
5.250% due 10/15/2021 750 713 ek
XPO Logisio,Ic
6.500% due 06/15/2022 1,000 981 Groupe Novasep SAS 139,800 312
7.875% due 09/01/2019 500 536 -
ZF North Ameri;:a ?apital, Inc. EEERAE 312
4.750% due 04/29/2025 1,000 972 -_—

236,008 (B3R fi$766)
I @A (AL T)

AES Corp. EHEEAES 42%
7.375% due 07/01/2021 1,000 1,102 Federal Home Loan Bank
8.000% due 06/01/2020 1.000 1160 0.060% due 08/28/2015 $ 2,500 2,500
Calpine Corp. 0.069% due 07/24/2015 700 700
5.375% due 01/15/2023 1,000 988 0.070% due 07,/29/2015 900 900
5.750% due 01/15/2025 1.000 976 0.070% due 08/07/2015 (d) 400 400
Dynegy, Inc. 0.080% due 09/18/2015 4,300 4,299
6.750% due 11/01/2019 1,000 1,046 0.085% due 08/12/2015 400 400
7375% due 11/01/2022 750 789 0.085% due 09/16/2015 600 600
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0.085% due 09/17/2015
0.090% due 08/19/2015
0.090% due 09/11/2015 (d)
0.092% due 08/05/2015
0.092% due 08/21/2015
0.095% due 08/14/2015

ANZ National Bank
0.030% due 07/01/2015
Citibank N.A.

0.030% due 07/01/2015
DnB NORBank ASA
0.030% due 07/01/2015
JPMorgan Chase & Co.
0.030% due 07/01/2015
National Australia Bank Ltd.
0.030% due 07/01/2015
Nordea Bank AB

0.030% due 07/01/2015
Wells Fargo Bank
0.030% due 07/01/2015
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