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

%6 557 %58 1 %59 1 104 F11H
TH A 20164E10 18 F ~ [20164E11 H 17 H ~ [20164E12 5 17T H ~ [20174E 1 A17TH ~ [20174£ 2 A1TH ~ [20174£ 3 A17TH ~
20164E11 016 F |20164E12 16 F [20174E 1 16 H  [20174E2 A16H  [20174E3 A16H  |20174£ 4 A17H

a. Bl Y SRIE (REPER) 51,958, 20017 | 57, 840, 5661 58, 359, 2021 70, 410, 135[1 79,779, 574 87, 187,535
b. AMEEFESHERRARE BEIRAEER | 105,812, 978 | 504, 446, 92011 0 0 0 0
c. [BFERIBICED A4 | 110,411, 0281 | 183,588, 036117 | 356,858, 743119 | 594,173,880 | 706,042,580/ | 915, 134, 85911
d. [FFRERERICE D 2 R L 4 81,173, 7961 | 204,277,888M | 707,595,294F9 | 717,401,773/ | 750,371, 782F3 | 786,568, 734
e. XIS (a+b+e+d) | 349,356,002 | 950, 153, 4107 | 1, 122,813,239 | 1, 381, 985, 7881 | 1, 536, 193,936 | 1, 788, 891, 128
£ FR B (1 N %7=0) 5911 1, 3881 1, 436/ 1, 4841 1,536/ 1,586
g N4 17,728,573 | 20, 523, 186 23, 441, 844 27,919, 643 29, 985, 5551 33,824, 3621
h. AHd4(1 5 0%7-0) 30119 30119 301 301 301 301

10 —




BAIPINGO - #FA LA LMBET 72 K DI—X
ONEEDHMLE

%5 6 3] %57 %5 8 1 %59 3 F104 F11

170 138720 55fid . (BliAA) 30H 30H 30H 30H 30H 30H

KOTBLH B 1% OIEEMMARDMER oA & R E 7213 LNl 2 548, eI @Entiide L2 £,

KOYECHT O FEEMAAEBTA Z Lm Y | SRR O EEMEDEBCAZ TR 256, fial3 @Bl oAz ka2 o2 d@skide, Th
DI TEAIAR S (FERRLE) L7eh £,

KO BLHT O EHEMBEMERCA & M E I TREIZGE ., SRS RECALRE Filaide) &2vET,

O&sHbt
BRUFBHEEFIISVFEEA,

O (5&1EHh) HREETOHAEEDEM 20174 4 R1TREE)

<HHNIRr—HR—FrT7+ 0T I¥—T72F>
Tk, B~ —R— b7 VA ~PF—7 7 K037, 145F 1) ODNETT,

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

FLLHIER

ES 5y A . + o | DBBBKLLT i LN e
om A B|RE M %:EnéﬂALtzp%E]\ttgg SELE | 260 E | 2R
TFH TFH % % % % %
IR 10, 000 10, 039 7.3 — — — 7.3
T IRALS (10, 000) ( 10, 039) (7.3) (—) (—) (—) (7.3)
T (i e 30, 000 30, 027 21.8 - - - 21.8
(B < i) (30, 000) ( 30, 027) (21.8) (—) (=) (=) (21.8)
e 20, 000 20, 002 14.5 — — — 14.5
RS ( 20, 000) ( 20,002) (14.5) (—) (—) (—) (14.5)
ST 42, 000 42, 065 30.5 — — — 30.5
(BT EENESR) (42, 000) ( 42, 065) (30. 5) (—) (=) (—) (30. 5)
R N 102, 000 102, 135 74.0 — — — 74.0
H 8 (102, 000) (102, 135) (74.0) (—) (—) (—) (74.0)

* () WIZFEEBfIcHEETT,

MAAALLRIL, 207 7 2 FRMAAN TS vV —7 7 > FOME EREIK 2 B I 5,
* AR BALARN IYI Y $#5C,

FFHIIC OV TII BB R G, MRER S 7T =2 2 AFLTOVET,

*FRAFWIR A 1N O AHATTRRI & U CEHIFMEIC L Fl L T ET,




FFHPINCO - R A VA LEBKI 7 F DO—2X

(B) EWN Ghgad) AfHE  #minIBErs
& % EAIEIES
F A w4 B O M| EETHA
A &S % TH TH
ARl AFEPRRI9FEEE 4 (1] 1.98 10, 000 10,039 | 2017/6/29
/N #t 10, 000 10, 039
HES < £/E)
AARBORG AR Z24 01 A% RaE 0. 368 10, 000 10,002 | 2017/5/10
WHASMHER 518/ 0. 387 10, 000 10,017 | 2017/9/20
BriERER - SRR SR B R 540a] 0. 388 10, 000 10,007 | 2017/6 /20
/N #t 30, 000 30, 027
ERES
BEAES FIAHEE743E R 0. 45 10, 000 10,001 | 2017/4/27
LAEAHheEsR FI 52690 0.4 10, 000 10,001 | 2017/4 /27
/N § 20, 000 20, 002
TEMES (EOREEAES
BAVEEE /) #5486 0. 821 10, 000 10,021 | 2017/7/25
k&S Ha61E 0.737 2, 000 2,001 | 2017/5/25
k&S H463[E 0.72 10, 000 10,012 | 2017/6 /23
JUMNET] 384 1. 47 10, 000 10,025 | 2017/6/23
NHAFESR Fe5EI R M IR E FNEALRERI 0.17 10, 000 10,004 | 2017/7 /25
/N s 42, 000 42,065
= it 102, 000 102, 135

kI - AR EALATGZE) Y £ C,




PIMCO/N\Za—4 A2 HL-T72RA—9FAN(JPY)/N(USD)
PIMCO/\Sa2—4 A2 HL-T72RED—45 AN (World)

2016410 H 31 H P-4

@Y 77 ROMHFRAITIR DB T,

® HE | R RS R R UMNEREER

PIMCO NRz—& AL 77 R (M) ZASAEF R~ DOFKE A B
T ARSE CFREELE £, ) Of 5% (EE, BUFHEE.
A, =5 — VbR, BIEHRGES, A A — LN ESR, W
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TV AL LT AL DI RALER BB E L2302 D ESA B L
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PIMCO/ RS a—H A T LT 7 KA

EAEE
2016410 A 31 HIZ#& T L= AR

(BHAAL: TKRR L)

PIMCO/N\Za—4 A2 h L T7UR

(BA7: T 10 BT ZERQ)

I 2E HRME EREE
= BOFILE (O EBUERIERRT) $ 98 N (JPY) $ 310,191
Firl 24 4> 0 N (USD) 88,197
JEIUA 67

IR A R 165 HRBRERITE IR

N (JPY) 3,149

&R N (USD) 999
A EN - X (JPY) 420
W5 FHCE 0 HiZR1 O Y 7= DiE REM S
ALFIE 114 N (JPY) $ 98.50
TR 0 N (USD) 88.32
MR 0

PryEpae= 156 MPIMCO /N2 —4 - AL A 57 7R (M) O WK FEREIE

2,550,803 F KK /L,

k3 CEicEn 9
LHIEBIELR:
BB AR (O ERARERRTE ) 0
B 41,717
FIAERT VT 7 0
JEEEARNT VST 47 B 130,592

{SeiiNs 1,905

LB 174,214
Y HAR S PR LR
LA (S 1
B 85,060
FIBERT VT 7 0
JEEEA RN T VST 7 B (50,765)
S REE PE B L OVALE 10

MR FEH R L 34,306
2B L OR FEH A HE LS 208,520
B RGBT LAHIE EE D HIRAE $ 208,529

SRR U R B AR $ 0

W20164£3 /15 A (FR4E H) 52620164105 31 H FTOHH




PIMCO/N\Za—4 A2 h L T7UR

FLAE EE D IR
20164F10H 31 H
i A FEATAH
(HAL: T) (B2 T)
BEHFMEESH 3.0%
EHEmMES 3.0%
EHEE 2.7%
ANZ National Bank
0.150% due 11/01/2016 $ 14,858 $ 14,858
Brown Brothers Harriman & Co.
0.150% due 11/01/2016 21 21
Citibank N.A.
0.150% due 11/01/2016 11,801 11,801
DBS Bank Ltd.
0.150% due 11/01/2016 23,416 23,416
DnB NORBank ASA
0.150% due 11/01/2016 823 823
JPMorgan Chase & Co.
0.150% due 11/01/2016 35 35
Sumitomo Mitsui Banking Corp.
(0.420%) due 11/01/2016 ¥ 5 0
0.150% due 11/01/2016 $ 12,715 12,715
63,669
0.269% due 01/19/2017 (a) 592 592
0.328% due 02/02/2017 (a) 734 733
0.436% due 03/02/2017 1,778 1,776
0.453% due 03/09/2017 (a) 2,218 2,215
5,316
EHERERAE 68,985
(B3R (i $68,984)
RE AW AR 68,985
(B3R (i $68,984)



BAERE 97.3%

PIMCO/N\Za—4 A2 h L T7UR

g
(BAA7:T)

BEREEE 97.3%
PIMCO NRIa—% AV hL-T7UEM)

(E1@R{H$2,163,101) 194,946 2,284,767
BERESEH 2,284,767
(B8R {H$2,163,101)
BESEH 100.3% $ 2,353,752
(B8R {H$2,232,085)
SRTUNT4TER (2.3%) (54,456)
(MERM@EFTLITL $0)
FOMDEELIVAER 2.0% 48,372
HEEE 100.0% $ 2,347,668
()7 —RATME L — KT,
OJEFHAMT VT 47 P& b 20164F10 31 A BI/E
[ PANESPEE =S AUy
BN T
AR FEBFHME LS
B I4E T i H ZWE s ZEuEE B =l

BOA 11/2016 JPY 479,506 $ 4,565 $ 2 $ 0
BOA 11/2016 582,966 5,548 0 0
BOA 11/2016 $ 182 JPY 19,089 0 0
BOA 11/2016 1,044 109,699 0 0
BOA 11/2016 527 55,384 0 0
JPM 11/2016 JPY 1,080,338 $ 10,273 17 (24)
JPM 11/2016 142,373 1,351 0 (4)

$ 19 $ (28)




PIMCO/N\Za—4 A2 h L T7UR

O®F JPY)Z7Z7 A, ] JPY)ZZAN (JPY)ZZA, S (JPY)ZT A, X (JPY)ZZ ALY (JPY)IT A, Z (JPY)I T A
HME 2R e L3

RIEBFHMELS

B4+ s A ZEwE ZHuRE B IE Fuld
BOA 11/2016 $ 95,209 JPY 9,630,911 $ 0 $ (3,560)
BOA 11/2016 2,572 270,244 0 0
BPS 11/2016 22,452 2,307,292 0 (495)
BPS 01/2017 110,684 11,028,463 0 (5,435)
BRC 01/2017 62,099 6,385,900 0 (1,155)
CBK 11/2016 481,354 48,871,856 0 (16,284)
CBK 12/2016 3,296 346,591 5 0
HUS 11/2016 JPY 3,776 $ 36 0 0
HUS 11/2016 $ 6,361 JPY 670,526 19 0
JPM 11/2016 JPY 13,494,246 $ 128,561 148 0
JPM 11/2016 $ 63,086 JPY 6,356,752 0 (2,581)
JPM 12/2016 128,691 13,494,246 0 (152)
SCX 11/2016 JPY 47,772,073 $ 456,581 1,977 0
SCX 11/2016 $ 485,752 JPY 48,985,420 0 (19,601)
SCX 12/2016 457,018 47,772,073 0 (1,969)
SOG 11/2016 60,174 6,006,125 0 (3,006)
TOR 11/2016 JPY 666,750 $ 6,352 7 0
TOR 11/2016 48,055,737 456,023 0 (1,280)
TOR 12/2016 $ 462,819 JPY 48,722,487 1,291 (8)
UAG 11/2016 2,279 235,814 0 (35)
UAG 11/2016 49,442 4,949,332 0 (2,333)

$ 3,447 $ (57,894)
NEAEBELELEZNEH $ 3,466 $ (57,922)




PIMCO/ RS o—H A T1 7 7RD

EAEE
2016410 A 31 HIZ#& T L= AR

(BHAAL: TKRR L)

PIMCO/N\Za—4 A2 h L T7UR

(BA7: T 10 BT ZERQ)

N2 HRME EREE
ZHURE (O EBLARIERR %) $ 13 N (World) $ 125
Bic 24 4 0
HEILAN 17 HRBRERITE IR
A 30 N (World) 1
B i1 0 Y7-E pEMmR
B 58 F 0k 0 N (World) $ 85.68
KHFIE 16
TERS R 0 YPIMCO NRIa—& AL B L7720 F (M) ORI ARG PEAEIL
] 0 2,550,803 F KL,
b diikeas 16
P BB 14
WHAEIHER
BE AR (O EBVBRERRTR) 0
B 2,365
FIGERT U NT 47 P 0
JEBEA T VST 07 B 6,526
5K (114)
L TR 8,777
LR EB T MELR
PG A M 0
B 4,350
FIGERT U NT 47 P 0
JEEAARNT Y NT 7 P (3,996)
IMEREE E R L OVAH 5
MR B MR LS 359
YR LOREB ML 9,136
3E I OfE BT S AHE BE DO HBAE $ 9,150
S4 ER R GR AL $ 0




PIMCO/N\Za—4 A2 h L T7UR

FLAE EE D IR

20164F10H 31 H

BHIR AR FEAmAH
(B2 T) (B2 T)
BREFMIESF 9.2%
EHERES 9.2%
EHEE 9.2%
ANZ National Bank
0.150% due 11/01/2016 $ 2,533 $ 2,533
Brown Brothers Harriman & Co.
0.050% due 11/01/2016 CAD 188 140
0.150% due 11/01/2016 $ 4 4
Citibank N.A.
0.150% due 11/01/2016 2,012 2,012
DBS Bank Ltd.
0.150% due 11/01/2016 3,992 3,992
DnB NORBank ASA
0.150% due 11/01/2016 140 140
JPMorgan Chase & Co.
0.150% due 11/01/2016 6 6
Sumitomo Mitsui Banking Corp.
0.150% due 11/01/2016 2,167 2,167
10,994

EYERERaE 10,994
(HR 18R {Hi$10,994)
BEHMAESAE 10,994
(M5 /R 1fi$10,994)



PIMCO/N\Za—4 A2 h L T7UR
g
(BT T)
BE:E&RE 90.6%
BEREEE 90.6%

PIMCO /\Sa—4-AVAL-T7UF (M)

(EX43R{H%$100,242) 9,263 108,559
BRERESE 108,559
(En2/F{f%$100,242)

BEAE 99.8% $ 119,553

(X2 R{H%$111,236)

SRTUNTTER (0.4%) (516)
(BRMAEFTLIT L $0)

ZTOMDEESLUVAR 0.6% 765
HEE 100.0% $ 119,802
OJEEAEART VT 47 PEih 20164101 31 A BIE

@ S [E 4 e LK
AL T

AR EB IR
BB IHEF ik H ZERE = BB BRE Al

AZD 11/2016 $ 667 JPY 69,400 $ 0 $ (6)
HUS 11/2016 JPY 178,200 $ 1,691 0 (5)
HUS 11/2016 165,100 1,572 1 0
SCX 11/2016 69,400 665 5 0
$ 6 $ (11)




PIMCO/N\Za—4 A2 h L T7UR

ON (WORLD)ZF A, Y (WORLD)ZF AS\[E] 2 1 5e L 25K

REGFHIE
BB IHEF Pk H ZEEE ZHGEE ERE Al
AZD 11/2016  AUD 12,364 $ 9,412 $ 3 $ 0
AZD 112016 GBP 114 139 0 0
AZD 11/2016 $ 177 AUD 232 0 1)
AZD 11/2016 183  CAD 239 0 (5)
AZD 11/2016 9 EUR 80 0 @)
AZD 12/2016 9,404  AUD 12,364 0 3)
AZD 12/2016 139  GBP 114 0 0
BOA 11/2016  KRW 95,737 $ 86 2 0
BOA 11/2016 $ 232 KRW 256,569 0 (®)
BOA 12/2016 9 RUB 5,706 0 (1)
BOA 01/2017 8,506  TRY 26,658 0 (53)
BPS 11/2016  BRL 31,885 $ 10,218 150 0
BPS 11/2016 EUR 8,944 9,771 0 (33)
BPS 11/2016  IDR 365,624 28 0 0
BPS 11/2016  KRW 31,088 28 1 0
BPS 11/2016 $ 10,023  BRL 31,885 47 1)
BPS 11/2016 9410  GBP 7,253 1 (556)
BPS 11/2016 66  KRW 74,522 0 1)
BPS 12/2016 RUB 1,906 $ 30 0 0
BPS 12/2016 $ 127 AUD 168 1 0
BPS 12/2016 10,046  BRL 31,621 0 (151)
BPS 12/2016 9,783  EUR 8,944 33 0
BPS 12/2016 127 GBP 105 1 0
BPS 12/2016 243  RUB 15,522 0 1)
BRC 11/2016 DR 13,221 $ 1 0 0
BRC 11/2016 $ 130 IDR 1,735,763 3 0
BRC 11/2016 21 INR 1,424 0 0
BRC 12/2016 RUB 1,134 $ 18 0 0
BRC 0212017 $ 9,182  MXN 176,468 93 0
CBK 11/2016  BRL 144 $ 45 0 0
CBK 11/2016  IDR 487,475 37 0 0
CBK 11/2016  TRY 437 141 0 0
CBK 11/2016 $ 101 AUD 133 0 0
CBK 11/2016 45  BRL 144 1 0
CBK 11/2016 140  CAD 188 0 0
CBK 11/2016 45 59 0 (1)
CBK 11/2016 105  EUR 95 0 0
CBK 11/2016 317  GBP 256 0 (5)



PIMCO/N\Za—4 A2 h L T7UR

ARSI At 2
LICIERR R H 2l sl i g
CBK 11/2016 129 INR 8,663 0 0
CBK 12/2016 131 CAD 175 0 0
CBK 01/2017 321 TRY 1,016 1 0
CBK 02/2017 56 MXN 1,044 0 (1)
FBF 11/2016  BRL 28,220 $ 8,871 0 (40)
FBF 11/2016 $ 8,660 BRL 28,220 251 0
FBF 11/2016 644 EUR 588 3 (3)
FBF 12/2016 9,133 RUB 593,165 129 0
FBF 02/2017 129 MXN 2,431 0 (1)
HUS 11/2016  IDR 494,505 $ 37 0 (1)
HUS 11/2016  INR 748 1" 0 0
HUS 11/2016  KRW 55,525 50 2 0
HUS 11/2016 $ 136 AUD 180 1 0
HUS 11/2016 142 EUR 130 0 0
HUS 11/2016 9,001 8,009 0 (221)
HUS 11/2016 139 GBP 114 1 0
HUS 11/2016 94 IDR 1,228,216 0 0
HUS 11/2016 49 KRW 54,302 0 2)
HUS 11/2016 138 MXN 2,588 0 1)
HUS 11/2016 140 TRY 437 1 0
HUS 12/2016 BRL 94 $ 30 0 0
HUS 01/2017 $ 131 IDR 1,735,095 1 0
HUS 01/2017 366 TRY 1,148 0 (2)
IND 11/2016  CAD 37 $ 28 0 0
IND 11/2016 188 140 0 0
IND 12/2016 $ 140 CAD 188 0 0
JPM 11/2016  AUD 180 $ 137 0 0
JPM 11/2016 37 28 0 0
JPM 11/2016  BRL 3,089 971 1 (5)
JPM 11/2016  IDR 1,468,153 M 0 (1)
JPM 11/2016  INR 10,149 150 0 2)
JPM 11/2016  KRW 2,232 2 0 0
JPM 11/2016 $ 952 BRL 3,089 23 0
JPM 11/2016 8,777 CAD 11,610 0 (114)
JPM 11/2016 45 GBP 37 0 0
JPM 11/2016 119 IDR 1,558,385 0 0
JPM 11/2016 369 INR 24,794 2 0
JPM 11/2016 19  KRW 133,950 0 2)
JPM 12/2016 137 AUD 180 0 0
JPM 12/2016 57 BRL 181 0 1)



PIMCO/N\Za—4 A2 h L T7UR

ARSI At 2
LICIERR R H 2l sl i g
JPM 12/2016 131 EUR 120 1 0
JPM 01/2017  IDR 237,528 $ 18 0 0
JPM 01/2017  INR 1,218 18 0 0
JPM 01/2017 KRW 20,463 18 0 0
JPM 01/2017 $ 372 IDR 4,911,311 0 0
JPM 01/2017 316 INR 21,342 1 0
NAB 11/2016 8,910 AUD 11,624 0 (65)
NGF 01/2017  INR 2,026 $ 30 0 0
NGF 01/2017 $ 58 INR 3,919 0 0
NGF 01/2017 58 KRW 65,774 0 (1)
RBC 11/2016  EUR 25 $ 28 1 0
RBC 11/2016 $ 127 EUR 115 0 (1)
SCX 11/2016  EUR 130 $ 142 0 0
SCX 11/2016  JPY 3 0 0 0
SCX 11/2016 $ 271 AUD 353 0 (2)
SCX 11/2016 776 CAD 1,029 0 9)
SCX 11/2016 45 EUR 41 0 0
SCX 11/2016 130 GBP 106 0 0
SCX 11/2016 308 IDR 4,022,632 0 0
SCX 11/2016 290 KRW 325,563 0 (6)
SCX 12/2016 RUB 9,846 $ 153 0 (1)
SCX 12/2016 $ 272 BRL 869 0 0
SCX 12/2016 142 EUR 130 0 0
SCX 12/2016 135 RUB 8,545 0 2)
SCX 01/2017 KRW 34,084 $ 30 0 0
SCX 01/2017 $ 316 KRW 361,828 0 0
SOG 11/2016  BRL 177 $ 56 0 0
SOG 11/2016  GBP 7,811 9,547 10 0
SOG 11/2016  IDR 1,008,654 76 0 1)
SOG 11/2016  INR 5,442 81 0 0
SOG 11/2016  KRW 31,216 28 1 0
SOG 11/2016  MXN 2,588 137 0 (1)
SOG 11/2016 $ 56 BRL 177 0 0
SOG 11/2016 48 IDR 635,440 1 0
SOG 11/2016 267 INR 17,891 1 0
SOG 11/2016 9,121 KRW 10,147,614 0 (269)
SOG 12/2016 9,552 GBP 7,811 0 (10)
SOG 12/2016 317 RUB 20,139 0 3)
SOG 01/2017  IDR 394,950 $ 30 0 0
SOG 01/2017 $ 58 IDR 762,178 0 0



PIMCO/N\Za—4 A2 h L T7UR

REB ML
ST A Z s Z RGBS B fli

SOG 01/2017 56 INR 3,792 0 0
SOG 01/2017 56  KRW 63,732 0 0
SOG 01/2017 812  TRY 2,553 0 (3)
SOG 02/2017 307  MXN 5,861 1 0
TOR 11/2016  CAD 12,964 $ 9,686 13 0
TOR 12/2016 $ 9,689  CAD 12,964 0 (14)
TOR 01/2017  IDR 857,273 $ 65 0 0
UAG 11/2016 123,681,471 9,423 0 (53)
UAG 11/2016  INR 634,305 9,484 0 (12)
UAG 11/2016 KRW 10,776,724 9,511 109 0
UAG 11/2016 $ 45  AUD 60 0 0
UAG 11/2016 49  CAD 64 0 1)
UAG 11/2016 45  EUR 41 0 0
UAG 11/2016 90 GBP 69 0 (5)
UAG 11/2016 8,855 IDR 118,338,667 212 0
UAG 11/2016 8,831 INR 597,871 120 0
UAG 01/2017 9,325 IDR 123,681,471 48 0
UAG 01/2017 9,396 INR 634,305 10 0
UAG 01/2017 9,507 KRW 10,776,724 0 (108)
WST 11/2016 16  GBP 90 0 (6)

$ 1,281 $ (1,792)
NEAEBELELZNEH $ 1,287 $ (1,803)




PIMCO RSa—& AL T7K (M)

K& PE D B

BEHMEIH 112.1%
n"oyn—r 3.5%
Ancestry.com Operations, Inc.
5.250% due 10/19/2023

Avago Technologies Cayman Finance Ltd.
3.535% due 02/01/2023
AWAS Leasing 20111 Ltd.
4.870% due 10/02/2021

Boyd Gaming Corp.

3.534% due 09/15/2023
Camelot U.S. Acquisition 1 Co.
4.750% due 10/03/2023
Charter Communications Operating LLC
3.000% due 07/01/2020
DaVita, Inc.

3.500% due 06/24/2021
Diamond Resorts International, Inc.
7.000% due 08/11/2023

Energy Future Intermediate Holding Co. LLC
4.250% due 12/19/2016
4.250% due 06/30/2017
FCAUSLLC

3.250% due 12/31/2018

HCA, Inc.

3.588% due 02/15/2024

HD Supply, Inc.

3.630% due 10/17/2023
Hilton Worldwide Finance LLC
3.034% due 10/25/2023
3.500% due 10/26/2020
iHeartCommunications, Inc.
7.284% due 01/30/2019
Intelsat Jackson Holdings S.A.
3.750% due 06/30/2019

KFC Holding Co.

3.286% due 06/16/2023

MGM Growth Properties Operating Partnership LP
3.500% due 04/25/2023
Mission Broadcasting, Inc.

ol BT
(HAz: T (HAZ: T
$ 800 $ 803
67 68
860 876
200 202
200 200
665 667
196 196
1,100 1,091
43,296 43,575
1,200 1,208
758 759
3,024 3,052
200 200
6,496 6,540
635 639
11,688 8,905
3,800 3,641
1,097 1,110
617 620

PIMCO/N\Za—4 A2 h L T7UR

20164F10H 31 H

HHTH AR P
(HNL: T) (HANL: T)
3.000% due 09/26/2023 57 57
Nexstar Broadcasting, Inc.
4.000% due 09/21/2023 643 646
Nielsen Finance LLC
3.031% due 09/23/2023 100 101
Numericable-SFR S.A.
4.000% due 01/13/2025 1,400 1,397
Reynolds Group Holdings, Inc.
4.250% due 02/05/2023 200 201
Sequa Corp.
5.250% due 06/19/2017 358 331
Serta Simmons Holdings LLC
4.500% due 10/20/2023 200 202
Tex Operations Co. LLC
5.000% due 10/17/2017 532 537
T-Mobile USA, Inc.
3.500% due 11/09/2022 794 801
Transdigm, Inc.
3.750% due 06/09/2023 700 699
Univision Communications, Inc.
4.000% due 03/01/2020 6,914 6,934
UPC Financing Partnership
4.080% due 08/31/2024 1,000 1,006
Valeant Pharmaceuticals International, Inc.
5.250% due 08/05/2020 300 300
5.500% due 04/01/2022 105 105
Vertiv Co.
5.000% due 09/29/2023 400 399
noHon— &Rt 88,068

(I#FRE$90,442)

HE-HRFE 21.3%
BT R 13.6%

AerCap Aviation Solutions BV

6.375% due 05/30/2017
AerCap Ireland Capital Ltd.
3.750% due 05/15/2019
4.250% due 07/01/2020

1,073

1,850
955

1,103

1,903
993
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4.500% due 05/15/2021 800 834 CIT Group, Inc.
AGFC Capital Trust | 3.875% due 02/19/2019 972 989
6.000% due 01/15/2067 2,200 1,188 4.250% due 08/15/2017 40 41
Ally Financial, Inc. 5.000% due 05/15/2017 6,025 6,108
2.750% due 01/30/2017 1,110 1,111 5.250% due 03/15/2018 1,611 1,672
3.250% due 09/29/2017 600 604 Citigroup, Inc.
3.500% due 01/27/2019 300 301 2.255% due 09/01/2023 280 281
4.750% due 09/10/2018 2,350 2,421 Cooperatieve Rabobank UA
5.500% due 02/15/2017 7,930 8,009 6.625% due 06/29/2021 (a) EUR 1,800 2,113
6.250% due 12/01/2017 5,090 5,281 6.875% due 03/19/2020 100 130
American International Group, Inc. 8.400% due 06/29/2017 (a) $ 600 624
3.900% due 04/01/2026 330 346 Co-operative Group Holdings 2011 Ltd.
Banco Bilbao Vizcaya Argentaria S.A. (a) 7.500% due 07/08/2026 GBP 600 880
6.750% due 02/18/2020 EUR 2,200 2,332 Credit Agricole S.A. (a)
9.000% due 05/09/2018 $ 1,000 1,042 7.500% due 06/23/2026 1,200 1,477
Banco Espirito Santo S.A. 7.875% due 01/23/2024 $ 4,346 4,419
2.625% due 05/08/2017 (b) EUR 3,100 935 Credit Suisse AG
Banco Popular Espanol S.A. 6.500% due 08/08/2023 3,985 4,351
8.250% due 04/10/2020 (a) 7,600 7,696 Credit Suisse Group Funding Guernsey Ltd.
Banco Santander S.A. 2.750% due 08/08/2025 GBP 600 702
6.250% due 09/11/2021 (a) 5,700 5,844 3.750% due 03/26/2025 $ 1,300 1,292
Bank of America Corp. Deutsche Bank AG
3.875% due 08/01/2025 $ 1,120 1,181 1.350% due 05/30/2017 400 397
Barclays Bank PLC 2.717% due 05/10/2019 80 79
7.625% due 11/21/2022 5,640 6,306 4.250% due 10/14/2021 10,000 10,077
7.750% due 04/10/2023 3,000 3,161 6.000% due 09/01/2017 60 62
14.000% due 06/15/2019 (a) GBP 9,970 15,031 Digital Euro Finco LLC
Barclays PLC 2.625% due 04/15/2024 EUR 1,400 1,610
3.250% due 02/12/2027 1,000 1,167 Host Hotels & Resorts LP
6.500% due 09/15/2019 (a) EUR 2,300 2,378 4.000% due 06/15/2025 $ 400 406
7.875% due 03/15/2022 (a) $ 1,200 1,194 HSBC Holdings PLC
7.875% due 09/15/2022 (a) GBP 5,353 6,412 2.625% due 08/16/2028 GBP 360 417
8.000% due 12/15/2020 (a) EUR 600 675 4.300% due 03/08/2026 $ 500 532
8.250% due 12/15/2018 (a) $ 200 203 6.000% due 09/29/2023 (a) EUR 8,210 9,382
BGC Partners, Inc. International Lease Finance Corp.
5.125% due 05/27/2021 400 419 3.875% due 04/15/2018 $ 600 615
5.375% due 12/09/2019 1,450 1,535 8.750% due 03/15/2017 1,300 1,334
BNP Paribas S.A. 8.875% due 09/01/2017 50 53
7.625% due 03/30/2021 (a) 600 629 Jefferies Finance LLC
BPCE S.A. 6.875% due 04/15/2022 1,000 950
12.500% due 09/30/2019 (a) 800 1,013 Jefferies LoanCore LLC
Brixmor Operating Partnership LP 6.875% due 06/01/2020 1,200 1,140
3.250% due 09/15/2023 400 400 JPMorgan Chase & Co.
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2.322% due 03/01/2021 1,100 1,130 1.230% due 03/22/2037 5,033 2,416
2.550% due 03/01/2021 1,000 1,016 Realkredit Danmark A/S
2.950% due 10/01/2026 7,150 7,085 1.000% due 01/01/2017 DKK 8,478 1,253
KBC Bank NV 1.000% due 04/01/2017 17,630 2,613
8.000% due 01/25/2023 800 849 1.000% due 01/01/2018 4,700 704
Kennedy Wilson Europe Real Estate PLC 1.000% due 04/01/2018 11,800 1,770
3.950% due 06/30/2022 GBP 500 616 2.000% due 01/01/2017 31,300 4,629
Lloyds Bank PLC 2.000% due 04/01/2017 64,315 9,573
12.000% due 12/16/2024 (a) $ 200 273 2.500% due 10/01/2047 12,373 1,839
Lloyds Banking Group PLC 3.000% due 10/01/2047 10,261 1,545
3.100% due 07/06/2021 200 206 Rio Oil Finance Trust Series 2014-3
7.500% due 06/27/2024 (a) 2,900 2,994 9.750% due 01/06/2027 $ 657 622
7.625% due 06/27/2023 (a) GBP 5,526 7,042 Royal Bank of Scotland Group PLC
7.875% due 06/27/2029 (a) 1,700 2,213 2.500% due 03/22/2023 EUR 6,700 7,380
Loews Corp. 3.875% due 09/12/2023 $ 5,000 4,903
3.750% due 04/01/2026 $ 500 526 4.800% due 04/05/2026 1,200 1,226
Merlin Properties Socimi S.A. 7.500% due 08/10/2020 (a) 1,900 1,748
1.875% due 11/02/2026 (c) EUR 900 971 8.000% due 08/10/2025 (a) 1,400 1,334
National Australia Bank Ltd. 8.625% due 08/15/2021 (a) 2,000 1,995
1.375% due 07/12/2019 $ 1,800 1,787 Royal Bank of Scotland PLC
Navient Corp. 9.500% due 03/16/2022 1,800 1,848
4.625% due 09/25/2017 2,435 2,473 13.125% due 03/19/2022 AUD 3,700 2,920
4.875% due 06/17/2019 300 303 Santander Holdings USA, Inc.
5.500% due 01/15/2019 774 791 4.500% due 07/17/2025 $ 2,000 2,045
5.625% due 08/01/2033 4,953 3,950 Santander UK Group Holdings PLC
6.625% due 07/26/2021 130 131 2.875% due 08/05/2021 800 798
8.450% due 06/15/2018 585 634 7.375% due 06/24/2022 (a) GBP 1,900 2,332
Nordea Kredit Realkreditaktieselskab Sherbank of Russia Via SB Capital S.A.
2.000% due 04/01/2017 DKK 7,700 1,148 3.352% due 11/15/2019 EUR 5,600 6,435
2.000% due 10/01/2047 2,923 420 5.717% due 06/16/2021 $ 900 962
Novo Banco S.A. 6.125% due 02/07/2022 10,600 11,542
5.000% due 04/04/2019 EUR 33 28 SL Green Realty Corp.
5.000% due 04/23/2019 4,528 3,902 7.750% due 03/15/2020 500 578
5.000% due 05/14/2019 119 102 Societe Generale S.A. (a)
5.000% due 05/21/2019 202 174 7.875% due 12/18/2023 600 596
Nykredit Realkredit A/S 8.000% due 09/29/2025 1,700 1,719
1.000% due 07/01/2017 DKK 183,300 27,260 Sovran Acquisition LP
2.000% due 04/01/2017 7,600 1,131 3.500% due 07/01/2026 1,200 1,206
2.500% due 10/01/2047 13,797 2,050 Springleaf Finance Corp.
Preferred Term Securities XVIII Ltd. 5.250% due 12/15/2019 250 252
1.230% due 09/23/2035 $ 1,127 935 6.500% due 09/15/2017 400 415
Preferred Term Securities XXIV Ltd. 6.900% due 12/15/2017 4,490 4,715
1.150% due 03/22/2037 1,413 1,018 8.250% due 12/15/2020 15,389 16,736
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Tesco Property Finance 2 PLC BMC Software Finance, Inc.
6.052% due 10/13/2039 GBP 2,773 3,567 8.125% due 07/15/2021 37 34
Tesco Property Finance 3 PLC Boston Scientific Corp.
5.744% due 04/13/2040 167 203 3.375% due 05/15/2022 2,260 2,361
Tesco Property Finance 4 PLC 3.850% due 05/15/2025 200 210
5.801% due 10/13/2040 405 480 Boxer Parent Co., Inc.
Tesco Property Finance 6 PLC 9.000% due 10/15/2019 (d) 519 480
5.411% due 07/13/2044 1,990 2,306 Caesars Entertainment Operating Co., Inc. (b)
TIG FINCO PLC 8.500% due 02/15/2020 5,726 5,912
8.500% due 03/02/2020 2,266 2,841 9.000% due 02/15/2020 8,739 8,977
8.750% due 04/02/2020 1,724 1,926 11.250% due 06/01/2017 (e) 9,816 9,963
UBS AG California Resources Corp.
5.125% due 05/15/2024 $ 500 521 8.000% due 12/15/2022 4,045 2,751
7.250% due 02/22/2022 10,000 10,160 Charter Communications Operating LLC
7.625% due 08/17/2022 1,000 1,161 3.579% due 07/23/2020 441 458
UBS Group AG (a) 4.464% due 07/23/2022 661 705
5.750% due 02/19/2022 EUR 3,200 3,674 4.908% due 07/23/2025 992 1,072
7.000% due 02/19/2025 $ 200 214 6.384% due 10/23/2035 220 254
UBS Group Funding Jersey Ltd. Chesapeake Energy Corp.
2.950% due 09/24/2020 310 317 4.130% due 04/15/2019 189 175
4.125% due 09/24/2025 2,470 2,578 CNPC General Capital Ltd.
4.125% due 04/15/2026 2,500 2,615 1.720% due 11/25/2017 1,500 1,506
Ventas Realty LP CVS Pass-Through Trust
3.250% due 10/15/2026 200 199 7.507% due 01/10/2032 782 995
Wells Fargo & Co. Diamond Resorts International, Inc.
2.175% due 03/04/2021 500 510 7.750% due 09/01/2023 2,949 2,905
2.500% due 03/04/2021 600 607 Enterprise Inns PLC
3.000% due 10/23/2026 3,910 3,888 6.375% due 02/15/2022 GBP 5,600 6,837

347,354 6.500% due 12/06/2018 6,560 8,791

6.875% due 02/15/2021 50 66

Aetna, Inc. 4.800% due 07/15/2046 $ 219 219
2.400% due 06/15/2021 55 56 First Quantum Minerals Ltd.
3.200% due 06/15/2026 671 675 6.750% due 02/15/2020 900 866
4.250% due 06/15/2036 293 298 7.000% due 02/15/2021 500 477
4.375% due 06/15/2046 245 250 7.250% due 10/15/2019 300 297
Altice Luxembourg S.A. HCA, Inc.
7.250% due 05/15/2022 EUR 300 350 3.750% due 03/15/2019 1,045 1,071
Amgen, Inc. Hellenic Railways Organization S.A.
4.400% due 05/01/2045 $ 200 204 4.028% due 03/17/2017 EUR 400 432
Anheuser-Busch InBev Finance, Inc. 4.500% due 12/06/2016 ¥ 26,000 246
4.700% due 02/01/2036 354 393 5.014% due 12/27/2017 EUR 180 190
4.900% due 02/01/2046 553 634 Hilton Domestic Operating Co., Inc.
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4.250% due 09/01/2024 $ 700 705 Sprint Spectrum Co. LLC
Hyatt Hotels Corp. 3.360% due 09/20/2021 $ 300 302
4.850% due 03/15/2026 200 220 Times Square Hotel Trust
iHeartCommunications, Inc. 8.528% due 08/01/2026 2,178 2,563
9.000% due 03/01/2021 4,900 3,522 Transocean, Inc.
9.000% due 09/15/2022 966 690 9.000% due 07/15/2023 280 275
IHO Verwaltungs GmbH UAL 2009-1 Pass-Through Trust
3.750% due 09/15/2026 EUR 100 109 10.400% due 11/01/2016 4,890 4,911
Intrepid Aviation Group Holdings LLC Unique Pub Finance Co. PLC
6.875% due 02/15/2019 $ 2,406 2,190 5.659% due 06/30/2027 GBP 1,669 2,160
Kinder Morgan, Inc. 6.542% due 03/30/2021 1,247 1,635
7.250% due 06/01/2018 200 216 g:::# :r':l'l"‘ffr%:‘ Class AA
Kraft Heinz Foods Co. 3.100% dje 07/07/2028 $ 500 513
3.000% due 06/01/2026 300 297 Valeant Pharmaceuticals International, Inc.
3.950% due 07/15/2025 155 186 4 500%due 0515/2003  EUR 800 674
4.375% due 06/01/2046 326 332 )
i Viacom, Inc.
Lennox International, Inc. 2.750% due 12/15/2019 $ 400 407
3.000% due 11/15/2023 (c) 450 450
Norwegian Air Shuttle ASA 2016-1 Volkswagen Bank GmbH
Class A Pass-Through Trust 0.112% due 11/27/2017 EUR 200 218
4.875% due 05/10/2028 500 502 Volkswagen Group of America Finance LLC
Perstorp Holding AB 1.650% due 05/22/2018 $ 300 299
8.750% due 05/15/2017 7,370 7,390 Westmoreland Coal Co.
9.000% due 05/15/2017 EUR 3,600 3,963 8.750% due 01/01/2022 710 561
QVC, Inc. 121,393
5.450% due 08/15/2034 $ 50 46
RCI Banque S.A.
3.500% due 04/03/2018 1,824 1,872 AT&T, Inc.
Russian Railways via RZD Capital PLC 5.650% due 02/15/2047 264 292
7.487% due 03/25/2031 GBP 6,300 8,726 El Paso Natural Gas Co. LLC
Sabine Pass LNG LP 8.625% due 01/15/2022 1,900 2,374
7.500% due 11/30/2016 $ 1,240 1,246 Gazprom Neft OAO Via GPN Capital S.A.
SBA Tower Trust 4.375% due 09/19/2022 5,950 5,887
2.877% due 07/15/2021 1,500 1,521 6.000% due 11/27/2023 12,200 12,948
Sequa Corp. Gazprom OAO Via Gaz Capital S.A.
7.000% due 12/15/2017 399 219 4.950% due 02/06/2028 800 787
SFR Group S.A. 5.999% due 01/23/2021 1,622 1,744
5.625% due 05/15/2024 EUR 3,420 3,944 6.510% due 03/07/2022 6,398 7,025
7.375% due 05/01/2026 $ 5,025 5,082 6.605% due 02/13/2018 EUR 100 117
Spanish Broadcasting System, Inc. 7.288% due 08/16/2037 $ 937 1,068
12.500% due 04/15/2017 900 898 8.146% due 04/11/2018 300 323
Spirit Issuer PLC 8.625% due 04/28/2034 2,622 3,376
3.076% due 12/28/2031 GBP 760 864 9.250% due 04/23/2019 7,200 8,231
6.582% due 12/28/2027 450 595
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Illinois Power Generating Co. 6.725% due 04/01/2035 90 96
6.300% due 04/01/2020 35 14 7.350% due 07/01/2035 400 449
7.000% due 04/15/2018 5,000 1,900 gm?agt?- '":3"0'3- Gg“e_fa' 2015
Kinder Morgan Energy Partners LP |ga0 lon Bonds, series
3.450% due 02/15/2023 100 100 7.375% due 01/01/2033 440 474
Petrobras Global Finance B 7.750% due 01/01/2042 780 828
3.250% due 04/01/2019 EUR 320 355
4 e
3.737% due 03/17/2020 $ 23899 2,858 Mﬁf HRFRAH 2,546
4.250% due 10/02/2023 EUR 1,400 1,470 (B{BIRIE $2,434)
4.375% due 05/20/2023 $ 600 545
[

4.875% due 03/17/2020 1,269 1,281 *E’ﬁ MBI 12.3%
5.375% due 01/27/2021 1,203 1,194 Fannie Mae
5.695% due 05/20/2043 75 5 2.500% due 10/01/2022 765 788
5.750% due 01/20/2020 825 853 3.000% due 03/01/2031 8,592 8,999
5.875% due 03/07/2022 EUR 1,000 1,154 3.500% due 08/01/2042 85 89
6.250% due 03/17/2024 N 20 20 3.500% due 02/01/2045 8,531 8,971
6.250% due 12/14/2026 GBP 1,600 1,872 3.500% due 07/01/2045 206 217
6.625% due 01/16/2034 900 999 3.500% due 12/01/2045 862 907
6.750% due 01/27/2041 s 710 633 3.500% due 02/01/2046 20,023 21,026
6.850% due 06/05/2115 2,144 1,833 4.534% due 05/25/2025 180 186
6.875% due 01/20/2040 464 418 Fannie Mae, TBA (c)
7 875% due 03/15/2019 2,500 2604 2.500% due 12/01/2031 3,000 3,082
8.375% due 05/23/2021 1620 1796 3.000% due 12/01/2031 3,000 3,136
8.750% due 05/23/2026 540 610 3.000% due 12/01/2046 107,200 110,160
Sprint Communications, Inc. 3.000% due 01/01/2047 5,000 5,128
6.000% due 12/01/2016 305 306 3.500% due 12/01/2046 22,000 23,075
7.000% due 08/15/2020 500 521 Freddie Mac
8.375% due 0B/15/2017 5,478 5711 3.000% due 08/01/2046 4,941 5,093
9.125% due 03/01/2017 1,400 1,432 3.784% due 05/25/2025 250 258
Sprint Corp. 6.015% due 06/15/2042 (f) 116 28
7.125% due 06/15/2024 270 254 Freddie Mac, TBA
Verizon Communications. Inc. 3.000% due 12/01/2046 (c) 83,000 85,282
4.125% due 08/15/2046 270 259 Ginnie Mae
5.150% due 09/15/2023 100 115 4.000% due 02/20/2046 330 353

T sazs  4000% due 03/20/2046 34,000 36,447
HE HRERSE 544.185 REBRFHRERSE 313,225

(MR $554,144)

HAM-HRFRE 0.1%

Chicago, lllinois, Build
America Bonds, Series 2010

6.630% due 02/01/2035 655

699

(B R4E $313,905)

Treasury Inflation Protected Securities (g)

0.125% due 04/15/2020
0.625% due 07/15/2021

1,131 1,153
85 90
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2.375% due 01/15/2025 25,325 30,004 Ameriquest Mortgage Securities Trust
U.S. Treasury Bonds 0.944% due 03/25/2036 27,500 20,247
3.125% due 02/15/2043 78 87 Ameriquest Mortgage Securities, Inc.
3.625% due 08/15/2043 263 320 Asset-B:cked Pass-Through Certificates
W wsesmme e
3.750% due 11/15/2043 120 149 . ’ ’
Argent Securities Trust
US. Treasury Notes 0.714% due 04/25/2036 9,708 3,949
1.125% due 09/30/2021 37,390 37,038 Argent Securities, Inc. ’ ’
1.250% due 10/31/2021 21,800 21,735 3.234% due 09/25/’2033 2992 2895
1.375% due 08/31/2023 56,200 55,368 Asset-Backed Securities Corporation Y 7
1.500% due 01/31/2022 6,300 6,333 Home Equity Loan Trust
1.625% due 02/15/2026 106 104 1.194% due 06/25/2035 456 456
1.875% due 08/31/2022 12,600 12,870 Asset-Backed Funding Certificates Trust
2.000% due 02/15/2025 13,421 13,680 1.269% due 06/25/2035 12,354 10,682
2.000% due 08/15/2025 10,100 10,275 BAMLL Commercial Mortgage Securities Trust
2.125% due 08/15/2021 42,900 44,465 1.335% due 06/15/2028 5,000 4,995
2.250% due 11/15/2025 6,000 6,224 Banc of America Alternative Loan Trust
5.768% due 04/25/2022 484 469
BEER% ST 240,260 6.000% due 07/25/2046 (b) 4,672 4,099
(MRl $240,871) BCAP LLC Trust
0.685% due 03/26/2037 968 961
0.732% due 07/26/2036 1,107 1,052
Accredited Mortgage Loan Trust 1.045% due 11/26/2035 657 648
0.794% due 09/25/2036 1,600 1,419 1.265% due 01/26/2036 70 70
1.164% due 07/25/2035 9,806 7,829 BCRR Trust
ACE Securities Corporation 5.858% due 07/17/2040 14,720 14,792
HomeoEqmty Loan Trust Bear Stearns Adjustable Rate Mortgage Trust
ooy e s S0 ST s s
: ) ’ ’ Bear Stearns Asset-Backed Securities | Trust
‘:‘L:fg; Z’:Le:‘;‘/’;“/’;‘:)'ggx' Ltd. 5,000 pa7s 0.734% due 04/25/2037 (b) 11,411 12,147
’ . ’ ’ 0.774% due 02/25/2037 12,309 10,795
A"e":at"’e Loan Trust 0.894% due 04/25/2036 12,900 12,134
nmUEEIO Bt N meaenan  om o
0:714% due 07/25/2036 17,799 131628 1.034% due 12/25/2035 6,400 6015
0.716% due 09/20/2046 3Y767 2,766 1.234% due 11/25/2035. .(b) 7,344 6,495
0.736% due 03/20/2046 13Y814 10’331 Bear Stearns Asset-Backed Securities Trust
0.784% due 12/25/2046 27Y787 171097 0.794% due 10/25/2036 9,608 9,201
2.959% due 08/25/2035 (b) 1Y327 1’081 2.550% due 06/25/2035 3,853 3,514
3‘173% due 09/25/2034 31106 31047 Blackstone CQP Holdco LP
’ ’ ! 9.625% due 03/19/2019 9,304 9,409
5.500% due 08/25/2035 (b) 17 165 CBA Commercial Small Balance
5.500% due 02/25/2036 (b) 37 32 Commercial Mortgage
6.000% due 07/25/2037 (b) 93 89 5.540% due 01/25/2039 (b) 3,004 2,239
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Celtic.R.esifientiaI Irish Mortgage DECO 12-UK 4 PLC
Securitisation NoA2 Ltd. 0.595% due 01/27/2020 GBP 3,655 4,432
0.000% due 03/18/2049 EUR 8,647 9,277 L
. Deutsche Mortgage & Asset Receiving Corp.

Centex Home Equity Loan Trust 0.662% due 11/27/2036 $ 8706 8,017
1.179% due 03/25/2035 $ 5,514 4,821
CGCMT Trust EMC Mortgage Loan Trust
5.858% due 07/17/2040 1028 1028 1.534%.due 04/25/2042 2,475 2,402
Chevy Chase Funding LLC Eurosail PLC
Mortgage-Backed Certificates 0.550% due 09/10/2044 GBP 1,987 2,391
0.894% due 03/25/2035 1,176 1,061 Eurosail-UK PLC
Citigroup Commercial Mortgage Trust 1.149% due 09/13/2045 8,260 9,130
0.097% due 03/10/2047 (f) 25,400 457 1.329% due 06/13/2045 20,854 23,683
Citigroup Mortgage Loan Trust FBR Securitization Trust
0.874% due 01/25/2036 197 194 1.209% due 10/25/2035 $ 13418 6,371
1.154% due 12/25/2035 15,398 14,773 1.214% due 10/25/2035 19,913 18,641
2.789% due 08/25/2036 8,912 7,439 1.299% due 09/25/2035 7,500 5,932
Citigroup Mortgage Loan Trust, Inc. First Franklin Mortgage Loan Trust
0.794% due 01/25/2037 1,860 1,630 0.684% due 07/25/2036 2,167 2,092
1.114% due 07/25/2035 3,174 3,063 0.694% due 04/25/2036 10,934 9,690
Commercial Mortgage Trust FORT CRE LLC
0.151% due 04/10/2047 (f) 33,000 388 2.025% due 05/21/2036 10,299 10,303
Conseco Financial Corp. GE Business Loan Trust
7.500% due 03/01/2030 68,771 57,424 0.715% due 11/15/2034 5,007 4,644
7.700% due 09/15/2026 3,881 4,240 GreenPoint Mortgage Funding Trust
Countrywide Asset-Backed Certificates 0.814% due 11/25/2045 129 93
0.674% due 06/25/2035 (b) 1,942 1,510 Grifonas Finance PLC
0.674% due 07/25/2037 (b) 4,552 3,815 0.088% due 08/28/2039 EUR 1,435 1,185
0.704% due 06/25/2047 5,255 4,979 GS Mortgage Securities Trust
1.034% due 08/26/2033 36 32 5.794% due 08/10/2045 $ 16,093 16,287
2.139% due 01/25/2034 (b) 1,500 1,433 GSAA Home Equity Trust
Countrywide Asset-Backed Certificates Trust 6.500% due 11/25/2037 (b) 31 22
0.684% due 04/25/2046 (b) 1,562 1,536 GSAMP Trust
0.774% due 03/25/2037 33,000 26,114 0.684% due 06/25/2036 8,421 8,043
Countrywide Home Loan 0.694% due 05/25/2046 2,103 1,974
Mortgage Pass-Through Trust 0.964% due 11/25/2035 (b) 8,032 5,028
2'954:& due 06/25/2034 4 4 HarborView Mortgage Loan Trust
:gss ;’ g“e 11/25/2034 30 29 0.768% due 12/19/2036 (b) 2,304 1,729

.500% due 11/25/203§ 8,810 8,282 Hawksmoor Mortgages PLC
Credit Suisse Mortgage Capital Trust 1.796% due 05/25/2053 GBP 9,800 12,057
5.695% due 10/26/29'36 633 466 Home Equity Asset Trust
CWABSOAsset-Backed Certificates Trust 0.844% due 07/25/2036 $ 785 773
1.659% due 12/25/2034 3,150 3,064 Home Equity Morgage Loan Asset Backed Trust
De°°o1° - Pan Europe 4 PLC 0.714% due 06/25/2036 7,769 7,293
0.000% due 10/27/2019 EUR 838 915 1.194% due 08/25/2035 5,750 4816
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Jefferies Resecuritization Trust 1.269% due 07/25/2035 5,512 4,566
6.503% due 06/25/2047 1,503 1,399 1.534% due 03/25/2033 176 169
JPMorgan Alternative Loan Trust (b) glorga_:l_ StacnleytAlslsrt-Bi_cke:i
2.991% due 03/25/2036 1,029 811 1"2"3”;:)/”; 38'7725'/2'(')"3'5 rus 4400 4o
5.730% due 03/25/2036 1,391 1,356 997 ue : ’ :
JPMorgan Chase Commercial Morgan Stanley Capital | Trust
Mortgage Securities Corp. 5.422% due 02/12/2044 1,495 1,496
1.985% due 01/15/2033 1,900 1,006 5.642% due 06/11/2042 5418 5,562
.;IIPI\:ItorganSChasi_Cor_?metrclal Morgan Stanley Dean Witter Capital | Trust
origage Securities Trus 7.562% due 07/15/2033 6,431 6,853
5.336% due 05/15/2047 955 954 .
5.431% due 06/12/2047 17149 17 204 Morgan Stanley Home Equity Loan Trust
o 8829 due 02/12/2051 5 830 6018 0.954% due 12/25/2035 27,533 23,504
o ° M“et e iotion : : Morgan Stanley Re-REMIC Trust
n 3
organ Tlorigage Acqulston orp 5.794% due 08/15/2045 4519 4,544
0.714 /o due 03/25/2036 18’762 17’279 Nationslink Funding Corporation Commercial
JPMorgan Mortgage Acquisition Trust Loan Pass-Through Certificates
0.704% due 04/25/2036 1,472 1,454 6.450% due 01/22/2026 1,046 1,048
0.734% due 05/25/2036 20,379 19,712 |N°m:fa "'°Eme _'tfqt'ty '-ga"’t
0.804% due 05/25/2036 12,851 10,508 1";‘442’/'"; q;;yz;;gssrus 7 400 6,100
0.804% due 08/25/2036 8,600 6.282 5.7450/0 due 10/25/2036 (b 28Y246 147094
Lansdowne Mortgage Securities No.1 PLC N. ° Rue tizati _E_ ) ‘ ’ ’
0.000% due 06/15/2045 EUR 8030 6,752 2‘;’;‘(‘)‘;‘ dese::‘/rz';;o'gg rus 0070 0504
LB-UBS Commercial Mortgage Trust N'o aStao ML::t age Funding Trust ’ '
Vi r nai
6.114% due 07/15/2040 $ 1,500 1,539 0 0017 g 9:5/257203: ! 6 400 4708
6.832% due 06/15/2036 1,307 1,307 9% cue ’ :
1.014% due 10/25/2035 2,500 2,175
Long Beach Mortgage Loan Trust Oncilla Mort Funding PLC
0.724% due 02/25/2036 9,205 6,255 net’a Torigage Tnding
0.704% e 03/25/2046 20393 10,362 1.780% due 12/12/2043 GBP 14,321 17,537
0.774% due 01/25/2046 1,541 1,463 g'g;j'o/oze M;g?:g;;;i" Trust s 755 parr
2.634% due 06/25/2034 2,390 2,310 0347 cue ' '
Madison Avenue Manufactured Paragon Mortgages No.13 PLC
Housing Contract Trust 0.641% due 01/15/2039 GBP 4,624 5,164
3.784% due 03/25/2032 3,600 3,660 ;egp'?t' Z SF'?a"sf'a' Realty Mortgage
ritl [{
MASTR Adjustable Rate Mortgages Trust ect !
5 705% due 04/25/2034 5 5 0.694% due 09/25/2036 $ 30,743 9,897
MASTR Asset-Backed Securities Trust Ques: Trust
0.754% e 11/25/2036 " - 1.484% due 03/25/2035 6,060 5,257
1.684% due 08/25/2037 21,789 17173 RBSCF Trust
. 5.509% due 04/16/2047 25 25
Merrill Lynch Mortgage Investors Trust RBSGC Mortaage Loan Trust
0.914% due 08/25/2035 66 64 A gag X
0 625% duo 02/25/2033 40 2 6.000% due 01/25/2037 (b) 22 20
Merrill Lynch-CFC Commercial Mortgage Trust '1“?)2::/’ :eseg:/rzlglzza(t)l:;); Trust 294 277
5.485% due 03/12/2051 3,450 3477 R‘enaissaonc::ome Equity Loan Trust
Morgan Stanley ABS Capital I, Inc. Trust qulty
0.894% due 11/25/2034 73 64
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1.534% due 09/25/2037 81 63 Structured Asset Mortgage Investments Trust
5.612% due 04/25/2037 9,461 4,634 1.188% due 09/19/2032 101 99
5.675% due 06/25/2037 (b) 3,971 1,925 Structured Asset Securities
Residential AccreditSecures Corporaton Trust Corporation Nortgage Loan Trust
a7 e R
0.694% due 11/25/2036 (b) 11,396 10,350 Sfructured Asset Securities Corporation , ,
0.825% due 01/25/2037 39,641 22,337 Mortgage Pass-Through Certificates
1.299% due 03/25/2034 4,782 4,523 5.500% due 07/25/2033 28 29
Residential Asset Mortgage Products Trust Taurus CMBS UK Ltd.
0.745% due 10/25/2034 8,974 8,492 1.893% due 05/01/2022 GBP 1,790 2,194
0.974% due 10/25/2035 5,000 4,828 Theatre Hospitals No.1 PLC
0.984% due 11/25/2035 13,000 10,382 3.401% due 10/15/2031 1,519 1,783
1.034% due 09/25/2035 12,591 9,734 Theatre Hospitals No.2 PLC
Residential Mortgage 3.401% due 10/15/2031 716 830
Acceptance Corporation PLC Titan Europe Ltd.
0.620% due 06/12/2036 GBP 5,859 6,537 0.000% due 04/23/2017 EUR 027 241
Rochester Financing No.2 PLC .
1.679% due 06/20/2045 11,153 13716  |nnity Square PLC
. 1.551% due 07/15/2051 GBP 869 1,061

Saxon Asset Securities Trust .
1.320% due 03/25/2035 (b) $ 1532 1416 Ulyssesfuropean Loan Conduit No.27 PLC
1.584% due 06/25/2033 1.895 1798 0.561% due 07/25/2017 15,550 18,890
Securitized Asset-Backed Receivables LLC Trust :2'6;;’;::;;25/2055 $ 1782 1788
0.804% due 03/25/2036 12,226 9,963 ) ) ’ ’

. Wachovia Bank Commercial Mortgage Trust
Sequoia Mortgage Trust 5.500% due 04/15/2047 9,750 9,859
1.046% due 06/20/2034 87 81 Waldorf Astoria Boca Raton Trust , ,
Slate No.1 PLC 1.885% due 06/15/2029 6,100 6,104
1.851% due 01/24/2051 GBP 7,819 9,407 Wollu MotgagePessTroughCertficaesTust ’ ’
2.251% due 01/24/2051 2,600 3,075
Soundview Home Loan Trust 1.254% due 01/25/2045 219 200

Washington Mutual Mortgage Pass-

0.814% due 06/25/2036 (b) $ 5,975 2,568 Through Certificates WMALT Trust
0.844% due 06/25/2036 (b) 47,590 21,728 1.373% due 10/25/2046 (b) 28,949 17,365
1.184% due 03/25/2036 8,102 4,814 Wells Fargo Home Equity Asset-
Specialty Underwriting & Backed Securities Trust
Residential Finance Trust 0.744% due 03/25/2037 4,140 3,558
1.509% due 12/25/2035 4,017 3,653 0.804% due 07/25/2036 10,000 9,058
SRERS Funding Ltd. Wells Fargo Mortgage-Backed Securities Trust
0.780% due 05/09/2046 4,215 4,199 3.066% due 10/25/2036 (b) 60 56
Structured Adjustable Rate Mortgage Loan Trust WF-RBS Commercial Mortgage Trust
0.854% due 10/25/2035 14,543 12,196 0.430% due 03/15/2047 (f) 8,800 272
1.942% due 05/25/2035 (b) 183 128
Structured Asset Investment Loan Trust TS —UHERMSER 1,149,171
0.684% due 06/25/2036 19,626 17,558 (REEME $1,159,142)
1.254% due 04/25/2035 4,440 3,897
1.734% due 12/25/2034 12,273 11,649
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ACA Euro CLO PLC 0.049% due 10/15/2022 5,461 5,935
0.542% due 06/15/2024 EUR 906 994 Harvest CLOV PLC
Aircraft Certificate Owner Trust 0.037% due 04/05/2024 2,473 2,707
7.001% due 09/20/2022 $ 1,718 1,823 Jubilee CDO V BV
Ares European CLO Il BV 0.169% due 08/21/2021 6,000 6,551
2.302% due 03/14/2025 EUR 6,000 6,604 LNR CDO Ltd.
Attentus CDO Il Ltd. 6.727% due 07/24/2037 $ 470 471
1.116% due 10/09/2041 $ 1,924 1,790 Lockwood Grove CLO LTD
AVANT Loans Funding Trust 2.330% due 04/25/2025 13,025 13,025
3.920% due 08/15/2019 227 228 Mariner CLO LLC
Business Loan Express Business Loan Trust 2.221% due 07/23/2026 4,800 4,805
0.824% due 09/25/2038 3,271 2,865 MKP CBO | Ltd.
1.084% due 09/25/2038 1,586 1,360 1.788% due 05/08/2039 3,323 3,227
1.634% due 09/25/2038 115 97 MMcap$ Funding XVII Ltd.
Cadogan Square CLO lll BV 1.192% due 12/01/2035 2,381 1,928
0.360% due 01/17/2023 EUR 1,500 1,621 National Collegiate lll Commutation Trust
Capitalsource Real Estate Loan Trust 3.705% due 03/25/2038 2,909 2,873
1.266% due 01/20/2037 $ 4,722 4,390 National Collegiate Student Loan Trust
CVP Cascade CLO-1 Ltd. 0.664% due 06/26/2028 1,494 1,473
2.330% due 01/16/2026 12,000 11,952 Navient Private Education Loan Trust 2016-A
DT Auto Owner Trust 2.685% due 12/15/2045 10,000 10,568
1.440% due 11/15/2019 1,500 1,500 Navient Student Loan Trust
Eastland CLO Ltd. 1.670% due 03/25/2066 (c) 4,552 4,558
1.087% due 05/01/2022 8,000 7,922 1.775% due 06/25/2065 2,857 2,899
Egret Funding CLO | PLC Nelnet Student Loan Trust
0.290% due 12/20/2022 EUR 288 316 1.377% due 09/25/2065 8,000 8,007
0.490% due 12/20/2022 1,400 1,535 OCP CLO Ltd.
Finn Square CLO Ltd. 2.330% due 07/17/2026 5,000 4,997
2.052% due 12/24/2023 $ 4,500 4,501 OHA Credit Partners VI Ltd.
Flatiron CLO Ltd. 2.038% due 05/15/2023 7,505 7,510
2.430% due 01/15/2023 4,464 4,472 OZLM VI Ltd.
Gallatin CLO VII Ltd. 2.430% due 04/17/2026 17,000 17,002
2.150% due 07/15/2023 1,809 1,809 Palmer Square CLO Ltd.
Galleria CDO V Ltd. 2.280% due 10/17/2025 1,900 1,898
1.377% due 09/19/2037 3,725 3,561 Pangaea ABS SPV
Gramercy Real Estate CDO Ltd. 0.000% due 12/28/2096 EUR 1,237 1,316
1.332% due 07/25/2035 135 135 Panther CDO V BV
1.582% due 07/25/2035 24,500 24,003 0.082% due 10/15/2084 2,881 3,103
Harbourmaster CLO 7 BV Progress Residential Trust
0.299% due 09/22/2022 EUR 329 361 2.035% due 09/17/2033 $ 10,000 10,131
Harbourmaster CLO 9 BV Putnam Structured Product CDO Ltd.
0.127% due 05/08/2023 5,000 5,353 1.209% due 01/10/2038 7,318 7,248
Harbourmaster Pro-rata CLO 2 BV 2.030% due 01/10/2038 11,236 10,899
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RAIT Preferred Funding Il Ltd. 3.875% due 01/15/2022 3,400 3,671
0.824% due 06/25/2045 818 815 5.000% due 01/15/2027 3,800 3,963
Santander Drive Auto Receivables Trust 6.250% due 04/22/2019 $ 500 531
1.340% due 11/15/2019 8,700 8,704 Autonomous Community of Catalonia
Shackleton Il CLO Ltd. 4.300% due 11/15/2016 EUR 150 164
2.064% due 10/20/2023 4,300 4,300 4.900% due 09/15/2021 1,250 1,467
Silver Arrow S.A. 7 Brazil Government International Bond
0.000% due 07/15/2024 EUR 4,045 4,450 5.625% due 02/21/2047 $ 13,200 12,672
SLM Private Education Loan Trust Corp. Andina de Fomento
1.850% due 06/17/2030 $ 9,895 9,887 3.950% due 10/15/2021 (g) MXN 659 35
SMB Private Education Loan Trust Costa Rica Government International Bond
1.235% due 02/15/2023 557 558 7.000% due 04/04/2044 $ 200 208
1.435% due 07/15/2022 1,262 1,265 Greece Government International Bond
Sorin Real Estate CDO IV Ltd. 3.800% due 08/08/2017 ¥ 5,000 47
1.043% due 10/28/2046 7,770 7,614 4.500% due 11/08/2016 120,000 1,143
SpringCastle America Funding LLC 4.500% due 07/03/2017 20,000 186
3.050% due 04/25/2029 4,000 4,040 Indonesia Government International Bond
Telos CLO Ltd. 2.625% due 06/14/2023 EUR 3,500 3,994
2.530% due 04/17/2025 2,909 2,915 3.750% due 06/14/2028 1,200 1,414
THL Credit Wind River CLO Ltd. KAF Kaerntner Ausgleichszahlungs-Fonds
2.330% due 01/15/2026 10,000 10,017 0.000% due 01/14/2032 2,800 2,744
TICC CLOLLC Mexico Government International Bond
2.575% due 08/25/2023 9,307 9,332 4.000% due 03/15/2115 200 199
Tralee CLO Il Ltd. Russia Government International Bond
2.231% due 07/20/2026 7,000 6,983 5.625% due 04/04/2042 $ 2,000 2,213
Tropic CDO V Ltd. Saudi Government International Bond
1.200% due 07/15/2036 18,465 13,295 2.375% due 10/26/2021 1,000 998
Utah State Board of Regents 3.250% due 10/26/2026 1,000 987
1.281% due 09/25/2056 1,900 1,886 4.500% due 10/26/2046 6,600 6,499
VERTICAL BRIDGE CC LLC South Africa Government International Bond
5.193% due 10/15/2046 400 399 10.500% due 12/21/2026 ZAR 43,100 3,544
Voya CLO Ltd.
2.056% due 03/14/2022 6,075 6,082 v mEE 46,679
WhiteHorse VI Ltd. (M8 /mfli $46,405)
2.078% due 02/03/2025 (c) 10,000 9,993
Wood Street CLO Ill BV Tk
0.208% due 08/27/2022 EUR 2700 2,938

Eurobank Ergasias S.A. (c) 10,169,333 5,998
HEBRISE 327,796 National Bank of Greece S.A. (c) 1,025,700 209
(RERM $327,260) Towergate Finance PLC 296,778 268
EEELAH 6,475

Argentina Government International Bond

(MFR{E $11,543)
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0.050% due 11/01/2016 GBP 163 200
0.150% due 11/01/2016 $ 6207 6,207
GMAC Capital Trust | Brown Brothers Harriman & Co.
6.602% due 02/15/2040 11,800 301 (0.568%) due 11/01/2016 EUR 1 1
Stichting AK Rabobank Certificaten (0.500%) due 11/01/2016 DKK 1 0
6.500% (a) 4,870 603 (0.420%) due 11/01/2016 ¥ 212 2
0.050% due 11/01/2016 CAD 6 4
BEEH AR 904 0.050% due 11/01/2016 GBP 3 4
(RBEE $900) 0.150% due 11/01/2016 $ 9 9
0.728% due 11/01/2016 AUD 22 17
AR A 6.550% due 11/01/2016 ZAR 8 1
(H7: ) Citibank N.A.
SEH MR 5.5% 0.050% due 11/01/2016 GBP 1 1
RIT5IRFR 1.7% 0.150% due 11/01/2016 $ 4930 4,930
Bank of Montreal DBS Bank Ltd.
0.757% due 11/07/2016 CAD 12,700 9,475 0.150% due 11/01/2016 9,782 9,782
0.757% due 11/02/2016 22,300 16,638 Deutsche Bank AG
Bank of Nova Scotia (0.568%) due 11/01/2016 EUR 415 455
0.772% due 11/03/2016 11,100 8,279 DnB NORBank ASA
TD Bank 0.150% due 11/01/2016 $ 344 344
0.777% due 11/04/2016 12,700 9,474 0.728% due 11/01/2016 AUD 1,640 1,248
43,866 JPMorgan Chase & Co.
0.150% due 11/01/2016 $ 15 15
REMETERTE 2.5% National Australia Bank Ltd.
Barclays Bank PLC 0.728% due 11/01/2016 AUD 284 216
1.641% due 09/08/2017 $ 4,000 4,003 Sumitomo Mitsui Banking Corp.
1.745% due 11/06/2017 4,440 4,441 (0.568%) due 11/01/2016 EUR 224 246
Credit Suisse AG (0.420%) due 11/01/2016 ¥ 47759 454
1.645% due 09/12/2017 10,800 10,815 0.050% due 11/01/2016 GBP 989 1,207
Mitsubishi UFJ Trust & Banking Corp. 0.150% due 11/01/2016 $ 5,311 5,311
1.577% due 09/19/2017 2,500 2,505 Wells Fargo Bank
Natixis S.A. 6.550% due 11/01/2016 ZAR 504 37
1.553% due 09/25/2017 7,000 7,022 30,691
Norinchukin Bank
1.589% due 10/12/2017 27,500 27,529
Sumitomo Mitsui Banking Corp. 0.471% due 03/09/2017 $ 2670 2,666
1.550% due 09/15/2017 4,300 4,309 EYSmER SR 140,521
Sumitomo Mitsui Trust Bank Ltd. (Hn8E{E$141,046) -
1.574% due 10/06/2017 2,670 2,674
63298 gaELMEHAE 1121% $ 2,859,830
(MR{H$2,888,092)

ANZ National Bank
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SMT)ITTER 0.4% 9,398
(MBREFE-IETLIT L $(17,983))
FOMOEES FUEMR(12.5%) (318,425)
#E#E100.0% $ 2,550,803

(@) KALE : BEOBR (ZET55HE) FREDEEATHS.

(b) BHEMMEESHIE. BETFBITRECH D,

(c) #4TERIENS| (When-Issued) iE%

(d) BYHL L DB

(e) UHEMEIHIX T 7> RO LI BPR2HNORNETH S . %
EZXIB PR, BEOBEBEFBTSEHICAL., HITKETS
J— M RAHBROFIBEZBRS B EEEEINT 51-HODHE
#LBLEITFUFRICHTSIES,

) 1VBLR - A2 —1&

() SF%DTALEEITA VI LIZKYRRIND,
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AWAS Leasing
20111 Ltd. 4.870% 10/02/2021 10/02/2014  § 860 $ 876 0.03%
Towergate Finance
PLC N/A N/A 04/06/2015 481 268 0.01%
HIBRAEES &R $ 1,341 $ 1,144 0.04%
OfFEAB L OZE Do 4R ES | 20164£10 A 31 HBLAE
@— /L ARy THH|
BT
B4R TEALF HBAH it B [ExN] T SRSy TBB N ARD RIS
BPS 0.102% 10/31/2016 11/01/2016  $ (29,530) $ (29,530)
BPS 0.458% 10/31/2016 11/01/2016 (7,076) (7,076)
BPS 0.630% 10/31/2016 11/01/2016 (5,233) (5,233)
TDM (0.234%) 10/28/2016 11/04/2016 (7,526) (7,526)
R AVAC A/ ElL- 1 $ (49,365)

@R[ ALL TRFHLB S LD ELS |

BT
FRAFII
B H R LUk 30HLAT 31-90H 90 H i EXiis
=131 13y M|
KEER $ (41,839) § (7,526) $ 0 $ 0 $ (49,365)
R AR CAT 2 EIN- $ (41,839) $ (7,526) $ 0 $ 0 $ (49,365)
@550
BT
ZFOIARD
Gl Ez4idl J—Rv it 1 A JEAEH AR Ath4
BOS Ginnie Mae 4.000% 11/01/2046  $ 34,000 $ (36,381) $ (36,421)
SAL Ginnie Mae 4.000% 11/01/2046 300 (321) (321)
ERYSE $ (36,702) $ (36,742)
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Australia Government 10-Year Bond December Futures Long 12/2016 87 $ (205) $ 0o $ (10)
U.S. Treasury 10-Year Note December Futures Long 12/2016 2,180 (3,541) 170 0
SMRHER $ (3,746) $ 170 $ (10)
OV 7K
IV NT T ANVNAT T (FAF - 7V A - 5 E) — 780
HAAL: T
ZI 2016/10/311H:50 HFH LB S
SHES [5x4 it ERAATVYR E A ik AR AR & £l
Berkshire Hathaway, Inc. 1.000% 12/20/2021 0.009% 900 $ 7 3 0 $ 0
Chesapeake Energy Corp. 5.000% 06/20/2017 0.011% 600 17 0 0
Navient Corp. 5.000% 09/20/2020 0.039% 100 5 0 0
$ 29 $ 0 $ 0
IV NT TANNAT T (T Db AT I R) — 520
BT
P Y T g AEBNFEAL G
v v= i E 4R i H HEITA i flits AR fAfif
CDX.EM-24 Index 1.000% 12/20/2020 $ 784 $ 45) $ 40 $ 0 $ ™)
CDX.EM-25 Index 1.000% 06/20/2021 1,400 (86) 38 0 1)
CDX.EM-26 Index 1.000% 12/20/2021 5,700 (369) 7 0 (5)
CDX.HY-24 Index 5.000% 06/20/2020 40,572 2,848 1,346 0 (12)
CDX.HY-25 Index 5.000% 12/20/2020 81,972 4,507 4,397 0 (47)
CDX.HY-26 Index 5.000% 06/20/2021 52,310 2,540 299 0 (39)
CDX.IG-26 Index 1.000% 06/20/2021 41,700 575 290 0 (16)
CDX.IG-27 Index 1.000% 12/20/2021 34,800 401 (15) 0 (16)
$ 10,371 $ 6,402 $ 0 $ (137)

— 40
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S HY 3-Month USD-LIBOR 1.250% 12/21/2019 $ 130,600 $ (187) $ 619 $ 0 $ (32)
B=3:1 3-Month USD-LIBOR 1.750% 12/21/2026 212,500 (420) 4,501 0 (315)
S HY 3-Month USD-LIBOR 2.000% 12/21/2031 12,400 (118) 295 0 (34)
B=3: 3-Month USD-LIBOR 2.250% 12/21/2046 48,120 (1,876) 2,278 0 (285)
bZ°N 3-Month ZAR-SAJIBOR 8.000% 03/15/2022 ZAR 37,800 22 18 19 0
BZ°N 3-Month ZAR-SAJIBOR 8.300% 03/15/2027 25,300 13 1 19 0
Xk 6-Month Australian Bank Bill 4.250% 12/11/2023 AUD 22,600 2,368 2,412 1 0
BZ°N 6-Month Australian Bank Bill 4.750% 06/18/2024 28,000 3,861 2,130 0 (6)
2N 6-Month Australian Bank Bill 3.250% 12/17/2024 39,200 2,111 1,277 0 (17)
BZ°N 6-Month Australian Bank Bill 4.250% 12/17/2024 41,400 4,725 3,556 0 17)
2N 6-Month Australian Bank Bill 3.500% 06/17/2025 48,400 3,432 1,640 0 (28)
2N 6-Month Australian Bank Bill 2.750% 06/17/2026 16,200 358 (154) 0 (15)
2 H 6-Month EURIBOR 0.750% 03/15/2032 EUR 2,500 48 24 0 (18)
E=3: 6-Month JPY-LIBOR 0.300%  03/18/2026 ¥ 3,530,000 (736) (368) 0 (8)
BZN BRL-CDI-Compounded 11.500% 01/04/2021 BRL 220,000 (927) 796 93 0
2N BRL-CDI-Compounded 12.000%  01/04/2021 2,700 5 10 1 0
bZ'N BRL-CDI-Compounded 12.055% 01/04/2021 15,700 57 60 5 0
bZN BRL-CDI-Compounded 12.230%  01/04/2021 26,800 162 143 7 0
X3k BRL-CDI-Compounded 12.810% 01/04/2021 20,340 220 120 2 0
bZ'N BRL-CDI-Compounded 16.400% 01/04/2021 11,500 511 78 0 (19)
2N IBMEXID 5.270%  02/05/2020 MXN 25,400 (28) (28) 0 0
E% IBMEXID 5.145%  04/02/2020 11,600 (16) (12) 0 ™
2N IBMEXID 5.095%  02/05/2021 147,100 (293) (200) 0 (1)
EZN IBMEXID 5.615%  05/21/2021 391,600 (401) (386) 0 31
bZN IBMEXID 5.680%  05/28/2021 33,700 (30) (30) 0 3)
X3k IBMEXID 5.650%  06/02/2021 103,500 (100) (100) 0 8)
X IBMEXID 5.900%  07/20/2021 226,800 (102) (120) 0 (19)
ik IBMEXID 5430%  11/17/2021 54,400 (93) ®6) 0 )
X IBMEXID 5.810%  05/02/2022 48,900 (47) 7 0 )
ik IBMEXID 5.850%  05/02/2022 112,200 (o7 (120) 0 (10)
Xk IBMEXID 5.780%  09/29/2022 96,760 (116) (87) 0 ®)
X IBMEXID 5.795%  06/02/2023 32,500 (48) (48) 0 3)
ik IBMEXID 6.350%  09/01/2023 39,100 7 (10) 0 @)
Xk IBMEXID 5.980%  08/26/2024 11,300 (15) @) 0 ™
Sk IBMEXID 5.950%  01/30/2026 36,600 (75) (75) 0 @
Xk IBMEXID 5.990%  01/30/2026 98,900 (184) (121) 0 @)
ik IBMEXID 6.080%  03/10/2026 56,700 (87) (57) 0 @)
2N IBMEXID 6.490%  09/08/2026 141,900 4) (67) 0 (5)
bZ'N IBMEXID 6.710% 09/20/2029 11,200 1 9) 0 1)
2N IBMEXID 6.620%  02/18/2030 12,100 (8) (8) 0 (3)
$ 11,893 $ 17,913 $ 147 $ (917)
RDYTRMER $ 22,293 § 24321 $ 147§ (1,054)
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AZD 11/2016 AUD 18,517 $ 14,160 $ 86 $ (16)
AZD 11/2016 $ 13,041 AUD 17,132 0 4)
AZD 12/2016 AUD 17,132 $ 13,031 5 0
BOA 11/2016 $ 197,850 GBP 162,379 398 0
BOA 12/2016 GBP 162,379 $ 197,954 0 (408)
BOA 01/2017 DKK 73,326 11,139 301 0
BOA 04/2017 99,014 15,009 311 0
BPS 11/2016 BRL 66,996 21,061 0 (95)
BPS 11/2016 $ 21,473 BRL 66,996 0 (318)
BPS 11/2016 179,438 EUR 164,245 608 0
BPS 12/2016 BRL 66,996 $ 21,284 321 0
BPS 12/2016 EUR 164,245 179,655 0 (607)
BRC 11/2016 ZAR 25,231 1,713 0 (155)
BRC 07/2017 DKK 185,133 28,241 633 0
CBK 11/2016 EUR 1,964 2,140 0 (13)
CBK 11/2016 GBP 7,378 9,050 42 0
FBF 11/2016 $ 25,302 CAD 33,384 0 (393)
FBF 12/2016 9,973 RUB 647,753 141 0
GLM 11/2016 CAD 25,386 $ 19,146 205 0
GLM 11/2016 EUR 164,768 184,810 4,191 0
GLM 11/2016 GBP 17,117 21,117 219 0
GLM 11/2016 JPY 2,218,216 21,561 452 0
GLM 11/2016 $ 2,742 EUR 2,487 0 (15)
JPM 11/2016 CAD 65,324 $ 49,383 643 0
JPM 11/2016 GBP 130,616 169,301 9,832 0
JPM 11/2016 $ 1,063 AUD 1,385 0 9)
JPM 11/2016 19,125 CAD 25,405 0 (170)
JPM 01/2017 DKK 14,245 $ 2,098 0 (7)
MSB 11/2016 BRL 66,996 20,522 0 (633)
MSB 11/2016 CAD 33,381 25,286 380 0
MSB 11/2016 $ 21,061 BRL 66,996 95 0
SCX 11/2016 JPY 11,207,657 $ 111,432 4,779 0
SCX 11/2016 $ 5,424 CAD 7,110 0 (119)
SCX 11/2016 128,318 JPY 13,425,873 0 (556)
SCX 12/2016 AUD 2,642 $ 2,000 0 9)
SCX 12/2016 JPY 13,425,873 128,440 553 0
SCX 02/2017 $ 23,491 MXN 448,976 107 0
SOG 11/2016 GBP 5,997 $ 7,333 1 0
SOG 11/2016 ZAR 23,975 1,662 0 (114)
TOR 11/2016 $ 43,479 CAD 58,192 0 (60)
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TOR 12/2016 CAD 58,192 $ 43,489 62 0
UAG 11/2016 GBP 1,271 1,554 2 0
UAG 01/2017 DKK 8,500 1,293 36 0
NEASEELEAVE $ 24,413 $ (3,701)
@y 7K
IV NT T ANNAT T (fiA& - TV AE - () — 8D
BN T
AT 7 KRG
= 201610131850 TVIT L RSB
CIEER SRS [5]  4F) i 35 H FRATV Y HETLA (SR R B fafif
BOA Colombia Government International Bond 1.000% 12/20/2021 1.740% $ 100 $ 4) $ 0 0 $ (4)
BOA Deutsche Bank AG 1.000% 12/20/2017 1.788% EUR 80 (1) 1 0 0
BOA Gazprom OAO Via Gaz Capital S.A. 1.000% 06/20/2020 2.163% $ 100 (15) 1 0 (4)
BOA Russia Government International Bond 1.000% 12/20/2020 1.820% 790 (63) 39 0 (24)
BOA Russia Government International Bond 1.000% 09/20/2024 2.708% 300 (31) 4) 0 (35)
BPS Colombia Government International Bond 1.000% 12/20/2021 1.740% 280 (11) 1 0 (10)
BPS Deutsche Bank AG 1.000% 12/20/2017 1.788% EUR 480 9) 5 0 (4)
BPS Mexico Government International Bond 1.000% 12/20/2021 1.543% $ 100 (4) 1 0 3)
BPS Petrobras Global Finance BV 1.000% 06/20/2018 1.828% 200 (29) 27 0 (2)
BPS Petrobras Global Finance BV 1.000% 12/20/2019 3.115% 1,950 (234) 113 0 (121)
BPS Petrobras Global Finance BV 1.000% 03/20/2020 3.304% 400 (70) 41 0 (29)
BPS Petrobras Global Finance BV 1.000% 06/20/2021 4.023% 200 (56) 31 0 (25)
BRC Colombia Government International Bond 1.000% 12/20/2021 1.740% 1,200 (43) 2 0 (41)
BRC Petrobras Global Finance BV 1.000% 12/20/2019 3.115% 770 (79) 32 0 (47)
BRC Petrobras Global Finance BV 1.000% 06/20/2021 4.023% 4,400 (1,123) 573 0 (550)
BRC Petroleos Mexicanos 1.000% 12/20/2021 2.836% 600 (53) 2 0 (51)
BRC Russia Government International Bond 1.000% 06/20/2019 1.227% 100 (6) 6 0 0
BRC Russia Government International Bond 1.000% 12/20/2020 1.820% 800 (66) 41 0 (25)
BRC Russia Government International Bond 1.000% 09/20/2024 2.708% 300 (25) (10) 0 (35)
South Africa Government International
BRC Bond 1.000% 06/20/2021 2.225% 2,400 (153) 27 0 (126)
South Africa Government International
BRC Bond 1.000% 12/20/2021 2.405% 500 (35) 2 0 (33)
BRC Springleaf Finance Corp. 5.000% 09/20/2021 4.637% 400 30 (21) 9 0
CBK Deutsche Bank AG 1.000% 12/20/2017 1.788% EUR 1,100 (20) 1 0 9)
CBK Deutsche Bank AG 1.000% 12/20/2017 3.918% 100 9) 5 0 (4)
CBK Petrobras Global Finance BV 1.000% 12/20/2019 3.115% $ 200 (22) 9 0 (13)
CBK Russia Government International Bond 1.000% 06/20/2019 1.227% 4,000 (267) 248 0 (19)
CBK Russia Government International Bond 1.000% 12/20/2020 1.820% 2,200 171) 102 0 (69)
CBK Russia Government International Bond 1.000% 06/20/2024 2.689% 200 (21) 1) 0 (22)
CBK Russia Government International Bond 1.000% 09/20/2024 2.708% 900 (78) (25) 0 (103)
DuB Colombia Government International Bond 1.000% 12/20/2021 1.740% 400 (15) 1 0 (14)
South Africa Government International
DuB Bond 1.000% 12/20/2021 2.405% 700 (49) 3 0 (46)
GST Colombia Government International Bond 1.000% 12/20/2021 1.740% 1,210 (45) 3 0 (42)
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GST Greece Government International Bond 1.000% 12/20/2016 10.166% 2,958 (377) 343 0 (34)
GST Mexico Government International Bond 1.000% 12/20/2021 1.543% 1,300 (45) 13 0 (32)
GST Petrobras Global Finance BV 1.000% 12/20/2019 3.115% 1,150 (118) 47 0 (71)
GST Petrobras Global Finance BV 1.000% 03/20/2020 3.304% 200 (30) 15 0 (15)
GST Petrobras Global Finance BV 1.000% 09/20/2020 3.609% 160 (23) 9 0 (14)
GST Petrobras Global Finance BV 1.000% 06/20/2021 4.023% 1,115 (300) 161 0 (139)
GST Petrobras Global Finance BV 1.000% 12/20/2021 4.256% 800 (138) 21 0 (117)
GST Petroleos Mexicanos 1.000% 12/20/2021 2.863% 100 9) 1 0 8)
GST Russia Government International Bond 1.000% 06/20/2019 1.227% 200 (12) 11 0 1)
GST Russia Government International Bond 1.000% 03/20/2020 1.540% 100 (19) 17 0 (2)
GST Russia Government International Bond 1.000% 06/20/2021 2.035% 3,400 (291) 141 0 (150)
South Africa Government International
GST Bond 1.000% 06/20/2021 2.225% 500 (32) 6 0 (26)
South Africa Government International
GST Bond 1.000% 12/20/2021 2.405% 2,400 (168) 10 0 (158)
GST Springleaf Finance Corp. 5.000% 12/20/2019 2.924% 200 16 3) 13 0
JPM Chesapeake Energy Corp. 5.000% 09/20/2017 1.585% 100 2) 6 4 0
JPM Chesapeake Energy Corp. 5.000% 12/20/2017 1.838% 40 (12) 14 2 0
JPM Deutsche Bank AG 1.000% 12/20/2017 1.788% EUR 500 7) 3 0 (4)
JPM Mexico Government International Bond 1.000% 12/20/2021 1.543% $ 1,100 (35) 8 0 (27)
JPM Petrobras Global Finance BV 1.000% 12/20/2019 3.115% 100 (1) 5 0 (6)
JPM Russia Government International Bond 1.000% 06/20/2019 1.227% 1,700 (114) 106 0 8)
JPM Russia Government International Bond 1.000% 09/20/2020 1.740% 1,000 (111) 84 0 (27)
South Africa Government International
JPM Bond 1.000% 12/20/2021 2.405% 1,800 (127) 9 0 (118)
MYC Chesapeake Energy Corp. 5.000% 09/20/2018 4.445% 56 3) 4 1 0
MYC Chesapeake Energy Corp. 5.000% 03/20/2019 5.288% 100 7) 7 0 0
MYC Petrobras Global Finance BV 1.000% 12/20/2019 3.115% 1,000 (93) 31 0 (62)
MYC Russia Government International Bond 1.000% 12/20/2020 1.820% 100 (12) 9 0 3)
South Africa Government International
MYC Bond 1.000% 12/20/2021 2.405% 300 (21) 1 0 (20)
SOG Deutsche Bank AG 1.000% 12/20/2017 1.788% EUR 200 (3) 1 0 (2)
$ (4881) $ 2356 % 29 $ (2,554)
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BOA ABX.HE.AAA Index 0.110%  05/25/2046 $ 22424 § (4,503) $ 1,058 $§ 03 (3,445)
BOA CMBX.AAA-6 Index 0.500%  05/11/2063 3,599 (75) 56 0 (19)
BOA CMBX.AAA-7 Index 0.500%  01/17/2047 3,500 (109) 65 0 (44)
buB CMBX.AAA-7 Index 0.500%  01/17/2047 5,600 (242) 172 0 (70)
DUB CMBX.AAA-8 Index 0.500%  10/17/2057 8,800 (560) 384 0 (176)
DUB CMBX.AAA-9 Index 0.500%  09/17/2058 6,100 (338) 154 0 (184)
FBF CMBX.AAA-6 Index 0.500%  05/11/2063 4,999 (109) 82 0 (27)
FBF CMBX.AAA-7 Index 0.500%  01/17/2047 14,900 (404) 218 0 (186)
FBF CMBX.AAA-8 Index 0.500%  10/17/2057 2,900 (180) 122 0 (58)
FBF CMBX.AAA-9 Index 0.500%  09/17/2058 14,300 (581) 150 0 (431)
GST CMBX.AAA-7 Index 0.500%  01/17/2047 3,400 (108) 66 0 (42)
GST CMBX.AAA-8 Index 0.500%  10/17/2057 16,000 (828) 508 0 (320)
GST CMBX.AAA-9 Index 0.500%  09/17/2058 44,300 (1,908) 571 0 (1,337)
JPS CMBX.AAA-9 Index 0.500%  09/17/2058 4,200 (173) 46 0 (127)
MEI CMBX.AAA-6 Index 0.500%  05/11/2063 1,200 (1) 5 0 (6)
MEI CMBX.AAA-7 Index 0.500%  01/17/2047 1,200 (65) 50 0 (15)
MEI CMBX.AAA-8 Index 0.500%  10/17/2057 16,200 (870) 546 0 (324)
MEI CMBX.AAA-9 Index 0.500%  09/17/2058 15,600 (665) 195 0 (470)
MYC ABX.HE.AAA Index 0.110%  05/25/2046 20 (4) 1 0 (3)
MYC CMBX.AAA-3 Index 0.080%  12/13/2049 1,108 (7) 5 0 (2)
MYC CMBX.AAA-6 Index 0.500%  05/11/2063 9,997 (133) 80 0 (53)
MYC CMBX.AAA-7 Index 0.500%  01/17/2047 800 (25) 15 0 (10)
MYC CMBX.AAA-9 Index 0.500%  09/17/2058 10,500 (519) 203 0 (316)
SAL CMBX.AAA-9 Index 0.500%  09/17/2058 11,200 (563) 225 0 (338)
UAG CMBX.AAA-7 Index 0.500%  01/17/2047 600 (27) 19 0 (8)
UAG CMBX.AAA-8 Index 0.500%  10/17/2057 1,600 (95) 64 0 (31)
$ (13,102) $ 5,060 $ 0§ (8,042)

RDvTRHEE $ (17,983) $ 7416 $ 29 $  (10,596)
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