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B R T3SE R 0.55 180, 000 180,574 | 2016/ 6 /27
PSR (34F) #5153[ 0.2 200, 000 200,014 | 2015/10/27
TS R (34F) 21610 0.25 100, 000 100,116 | 2016/ 6 /27
MLER RIS (104E) F2m 1.78 100, 000 100,563 | 2016/ 2 /19
/N #t 1, 130, 000 1,133, 106
LEES GUREEIAES
HPNFa—R— MUT  FH2ARREAE R IRE RIEA RO 0. 595 200, 000 200, 252 | 2016/ 1 /20
BEFa—RL— MT  E25EEE AL E R E RIBA A 0. 755 200, 000 200,649 | 2016/ 4 /20
hMax Ty A A B9 R E R SR fF 2.04 200, 000 201,581 | 2016/3/18
Z#EUF J UV —2 F13EHHERMBRE RN FHRIfF 0. 796 500, 000 501,764 | 2016/ 4 /22
ZZEUF J UV —2RA 22 ERRE FNEN R 0.235 100, 000 100,045 | 2016/ 2 /26
SHERHE BRI 5F 5 [l R IR E RINEALEER 0. 67 100, 000 100, 155 | 2016/ 1 /27
SHARENE 25 EIE R RRE RINER AR AT 1.805 100, 000 100,679 | 2016/3/16
OB R S 30EIrE{E I BRAE [RINEAT RHRO 1 2.07 100, 000 101,312 | 2016/6 /20
/I &t 1, 500, 000 1, 506, 440
& it 9, 722, 680 9,751, 908
H BT+ PR BAL AT 0 #C,
FFNLBAECHRA L TV A 5T,
| EntoamEs
. B 1 x
X AN =
5 7 FOM T2 &
FH %
T — Il e AR 2,399, 133 10. 8

FHERT, 20772 FREBANTW S v ¥—7 7 > ROME ERBICH T 2 FEOFIS,

* BERO BALARNMIIE Y $#5C,




BLACKROCK INCOME FUND OCTOBER SERIES
(TSvoavo-AohL-T72K 108)

2014410 H 20 H &
(GHELHIR - 20134210 H 22 H ~20144£10H 20 H)

Q@Y7 7 FOMHMAIFIRDEY TH,

& T | A~ UG EREE IR O EEEER

FLLTITIvravl e A Hh vAE—T 7 R)ZRAE~OBEZH LT

KE RV TSR CREOER - BUFHBIfE . MBS, CMBS,ABS #1472 £) 12 X v #pk

SNDLHWMA— b7+ VA~EEHCEET S LIV AAM 1 FLIBORE

FRIDIAS F L EWNERL T D2 A EERNE LET,

w4 & BLACKROCK INCOME MASTER FUND(Z7'J v 2w « f I wAZ—T 7 R)
B ZISFERICRE LET,

% 3 &2 | =Ty X RFRAR R m—

BEBRE S| 7900097 TrA4F iy =wRXPAL AT

BEEHRITSMT

r & M 17

KRR I BV T AT AR R EAGHRMIHR OFEKREEL b L ITERWZ L TR 9.

s HH LTV BHAE PE DB & OGHE #4513, BLACKROCK INCOME FUND OCTOBER SERIES(Z7' T v 7 vy 7 « f L H b 77 K
10H %) 3 L UBLACKROCK INCOME MASTER FUND(Z' 5 v/t w7 « f o Hl AL —T 7 R) DERBEED LR - L=
HOTT,

SED I 1§

VAN WA/ RV A Ay 7/ §= s e st




JSwsavy - AohL- 770K 10BE

RN PE D B
2014410 H 20 H ERAE
()
Foik: 221 AT AR HBEIEER (%)
HATUHESE
BEEEZHIISH
37,318 BLACKROCK INCOME MASTER FUND 308, 694, 496 99. 35
308, 694, 496 99. 35
A <R 308, 694, 496 99. 35
REETEZRIET 308, 694, 496 99. 35
LRAT TG
2014410 H 20 H Hi/E

mE it i i H #eEFLE () REHHERE (M)
] 330, 000, 000 Receive Fixed (0.095%) - Pay Floating (JPY LIBOR IM) October 24, 2014 292, 189 1,197
330, 000, 000 292,189 1,197



JSwsavy - AohL- 770K 10BE

EHEEE TATH % il DA B R
2014410 H 20 HIZH& T3 % FHI R 2014410 H 20 F LT T3 2 21 R
(M) CREEA)

g 8 52 AR EEAAL 45,436

GRIAT v TEG RN AR B 52 BoFE 311, 855
BATZARRESAL 0

I A 311, 855 B RS AR RS (2, 664)

- HIRBUERAT B S AR A3 42,772

e AR 362, 143

R LS B L O ESA T 130,512

?%IJX ;{yJ(?”E&dI%%%@U%é?ZMﬁJE\ 336, 035

HATFHCE 184,

e 32, 333 20144F10 A 20 A H1E

TSN 221, 446 (1)

g‘a‘t#‘rfﬁ 32,934

5 S 654, 787 .

FIVR, AR 0k 340, 392 SRR E R 310,707,757
HIR 1 1Y 72 0 S PE ks 7, 264

A 2,295, 187

I EELE (1, 983, 332)

BB ARS8 B4R D 1A% (4, 254, 241)

SHERB IS IT4R B R (2,135)

EELESEEEERS (4, 256, 376)

BB AT RS R 22 0 4% 6,011, 720

SRIAT v TTHIRAAR S T AR 999

LH MR ERE 6,012, 719

BRAOHERIC & 2HEEOERE (226, 989)
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BLACKROCK INCOME MASTER FUND
(Fowravy - A2ohL RRE—T72K)

HHNE E OB
20144E 3 A 31 HEE
(F)
iR HHTH E22ii) FEAMAE B LR (%)
BUMFERS Y3y
TAYAH

455K {E % (ABS)
USD 905, 000 CAALT 12-1A A 2.2% 16/09/19 93,618, 197 1.81
USD 1, 150, 000 AMCAR 12-1 A3 1.65% 08/09/16 83, 561, 889 1.63
UusDh 700, 000 SLMA 06-8 A5 FRN 27/01/25 70, 704, 000 1.38
UsD 1, 000, 000 SCHOL 11-AA FRN 28/10/43 68, 763, 719 1.34
UusDh 2, 500, 000 SDART 12-1 A3 1.49% 15/10/15 44, 434, 060 0.87
Ush 300, 000 WENMT 12-D B 3.55% 17/04/23 30, 131, 055 0.59
USD 182, 000 WENMT 13-B A 0.91% 16/03/20 18, 679, 924 0.36
UusDh 660, 000 SVHE 05-OPT3 A4 FRN 25/11/35 13, 281, 121 0.26
423,173, 965 8.24

¥5%{E% (CMO)
uUSD 9, 245, 000 FHR 3807 FM FRN 15/02/41 238, 537, 733 4. 64
USD 17, 760, 000 SARM 05-19XS 2A1 FRN 25/10/35 156, 995, 201 3. 06
USD 5,100, 000 FNR 2006-42 DF FRN 25/06/36 120, 953, 102 2.36
USDh 7, 200, 000 WAMU 05-AR8 2A 1A FRN 25/07/45 94, 559, 710 1.84
USD 4, 700, 000 FNR 2005-99 AF FRN 25/12/35 83, 686, 138 1.63
Ush 5, 315, 000 GNR 09-10 FA FRN 20/02/39 82, 603, 880 1.61
Uush 10, 000, 000 IMM 04-7 1A1 FRN 25/11/34 73, 409, 906 1.43
UusDh 2,900, 000 GSR 05-AR1 2A1 FRN 25/01/35 71, 358, 879 1.39
USD 8, 000, 000 GNR 09-9 FB FRN 16/02/39 67,814, 524 1.32
ush 4, 000, 000 FHR 3549 FA FRN 15/07/39 50, 123, 775 0.98
Uusb 1, 730, 000 DBALT 05-1 1A 1 FRN 25/02/35 37,530, 375 0.73
ush 2, 400, 000 CWHL 04-25 2A1 FRN 25/02/35 31, 587, 088 0.62
uUSD 2,200, 000 FNR 2006-42 PF FRN 25/06/36 30, 473, 566 0.59
USD 1, 200, 000 GNR 09-122 PY 6 % 20/12/39 28, 403, 661 0.55
USD 100, 000 GSMS 13-GC16 A4 4.271% 10/11/46 10, 846, 779 0.21
uUSD 1, 502, 535 BCAP 09-RR13 21A1 FRN 26/01/37 10, 303, 102 0.20
USD 700, 000 FNR 2008-29 CA 4.5% 25/09/35 9, 347, 567 0.18
USDh 385, 000 CMLTI 09-11 6A1 FRN 25/10/35 4,123, 523 0.08
Uush 108, 000 GSR 05-AR1 4A1 FRN 25/01/35 2, 148, 583 0.04
1, 204, 807, 092 23. 46

$55%{E% (CMBS)
USD 1, 050, 000 WBCMT 05-C21 A4 FRN 15/10/44 95, 883, 380 1.88
USD 10, 000, 000 COMM 13 LC13 XA 10 1.477% 10/08/46 81, 558, 380 1.59
USD 4, 269, 145 FNA 12-M9 X1 10 FRN 25/12/17 50, 320, 906 0.98
USD 4,571, 900 FHMS K023 X1 10 FRN 25/08/22 39, 756, 864 0.77
USD 4, 989, 000 COMM 14-CR15 XA 10 1.367% 10/02/47 39, 358, 208 0.77
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Bk Ll SRR EARKS! B R (%)
USD 315, 000 GCCFC 07 GG9 A4 5.444% 10/03/39 35,494, 043 0. 69
USD 2, 086, 760 COMM 12 CR2 XA 2.141 10 15/08/45 22,592,526 0.44
USD 2,000, 000 FHMS K019 X1 IO FRN 25/03/22 21, 568, 465 0.42
USD 2,662,919 FHMS K711 X1 IO FRN 25/07/19 20, 630, 520 0. 40
USD 2,000, 000 JPMCC 13-LC11 XA 10 1.7343% 15/4 /46 19, 212, 323 0. 37
USD 1, 720, 000 COMM 12 CR5 XA 1.951% 10 10/12/45 17,828, 739 0.35
USD 2,714, 600 COMM 13/CR13 XA 10 1.044% 10/10/46 17,392, 188 0.34
USD 1,662, 437 CGCMT 13-GC15 XA IO FRN 10/09/46 12, 310, 063 0.24
USD 1, 696, 988 COMM 13-CR7 XA 10 1.633% 10/03/46 14, 983, 780 0.29
USD 8, 393, 846 FHMS K030 X1 IO FRN 25/04/23 14, 553, 597 0.28
USD 1, 500, 000 FHMS K712 X1 IO FRN 25/11/19 9, 770, 222 0.19
USD 1, 000, 000 WFRBS 14-1.C14 XA 10 FRN 15/03/47 9, 435, 709 0.18
USD 980, 000 FHMS K020 X1 IO FRN 25/05/22 9, 162, 163 0.18
USD 961, 800 MSBAM 13-C13 XA FRN 10 15/11/46 7,832,255 0.15
USD 1, 347, 000 FHMS K027 X1 IO FRN 25/01/23 7,821,091 0.15
USD 807, 500 FHMS K024 X1 IO FRN 25/09/22 4,843, 393 0. 09
USD 730, 000 COMM 14-CR14 XA 10 FRN 10/02/47 3,994, 722 0. 08
usDh 600, 000 FHMS K025 X1 IO FRN 25/10/22 3,690, 930 0.07
559, 994, 467 10. 90
A (MBS)
USD 2,800, 000 FGLMC POOL G07569 4 % 01/10/43 297, 657, 300 5.81
USD 2,500, 000 ENCL POOL AL2242 4 % 01/08/42 202, 541, 865 3.94
USD 1, 846, 154 FGLMC POOL Q22897 4 % 01/11/43 195, 904, 838 3.81
USD 6, 600, 000 FHARM POOL 1 H2520 FRN 01/06/35 123, 768, 585 2.41
USD 1, 105, 000 FNCL POOL AR9221 3 % 01/03/43 104, 270, 305 2.03
USD 1,112, 000 FNCL POOL AB4689 3.5% 01/03/42 90, 314, 187 1.76
USD 1, 890, 000 FNARM POOL 995607 FRN 01/03/37 77, 888, 661 1. 52
USD 650, 000 FGLMC POOL Q05805 4 % 01/01/42 59, 185, 152 1.15
USD 5,152, 000 FNARM POOL 725524 FRN 01/06/34 58,835, 184 1.15
USD 700, 000 FNCL POOL MA1112 4% 01/07/42 57,641, 824 1.12
USD 1, 060, 000 GNSF POOL 745191 4.5% 15/07/40 56, 956, 807 1. 11
USD 585, 000 FNCL POOL AL2489 4 % 01/11/42 44,613, 381 0.87
USD 300, 000 ENCL POOL A03760 3.5% 01/05/42 27,883, 314 0. 54
USD 500, 000 G 2SF POOL 783393 6.5% 20/02/41 25,837,835 0. 50
USD 300, 000 ENCL POOL AB2461 4 % 01/03/41 25,238, 413 0.49
[SN)) 753, 008 FGLMC POOL A88353 4.5% 01/09/39 24, 314, 100 0.47
USD 300, 000 FNCL POOL AL2486 4 % 01/05/42 22,824,434 0.44
USD 332,074 GNSF POOL 737271 4.5% 15/05/40 18, 494, 434 0. 36
USD 297, 000 ENCL POOL AH6783 4 % 01/03/41 18, 096, 241 0.35
USD 1, 200, 000 GNSF POOL 688160 6.5% 15/12/38 16, 867, 020 0.33
USD 2,013, 640 FNCI POOL 695946 5.5% 01/05/18 11, 364, 065 0.22
USD 800, 870 FNCI POOL 257567 5.5% 01/01/19 9, 780, 833 0.19
USD 419, 965 G 2SF POOL 004450 6.5% 20/05/39 9,611, 504 0.19
USD 159, 000 FNCL POOL AB2335 4 % 01/02/41 8, 585, 377 0.17
USD 100, 000 FNCL POOL AH7007 4 % 01/03/41 5, 890, 349 0.11
USD 100, 000 GNSF POOL 783386 5% 15/09/40 5,542, 934 0.11

1, 599, 908, 942

w
—
—
321
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BN fatii] FHIA FEATAE B b (%)
5% ES (TBA)

UsD 600, 000 FNCI 15YR TBA 3.5% 16/04/14 REG B 64, 679, 807 1.26

USD 300, 000 FNCL 30YR TBA 4.5% 10/04/14 32,928, 077 0. 64

UsD 200, 000 FNCL 30YR TBA 4.5% 12/05/14 REG A 21,878, 127 0. 43

UsD 100, 000 FNCI 15YR TBA 2.5% 16/04/14 REG B 10, 272, 949 0.20

129, 758, 960 2.53

T AU Gt 3,917, 643, 426 76. 28

BULELERS Y 3 Uit 3,917, 643, 426 76. 28

FYHBLROSYay

TAYA
Y& S (TBA)
UsD (100, 000) FNCI 15YR TBA 5.5% 16/04/14 REG B (10, 953, 527) (0. 21)
USD (200, 000) FNCL 30YR TBA 3% 10/04/14 (19, 869, 338) (0.39)
UsD (300, 000) FNCI 15YR TBA 4% 16/04/14 REG B (32, 635, 195) (0. 64)
Usb (600, 000) GNSF 30YR TBA 4.5% 22/04/14 REG C (66, 538, 339) (1. 30)
USD (800, 000) FNCI 15YR TBA 3 % 16/04/14 REG B (84, 497, 718) (1. 65)
USD (1, 000, 000) G 2SF 30YR TBA 3% 22/04/14 REG C (101, 210, 848) (1.97)
USD (1, 400, 000) FNCL 30YR TBA 3.5% 10/04/14 REG A (144, 996, 836) (2.82)
USD (3, 700, 000) FNCL 30YR TBA 4% 10/04/14 REG A (395, 856, 078) (7.71)
UsDh (5, 500, 000) FGLMC 30YR TBA 4% 10/04/14 REG A (587, 440, 367) (11.43)
(1, 443, 998, 246) (28.12)
7 AU Gt (1, 443, 998, 246) (28.12)
FTYELKRT D 3 Ut (1,443,998, 246) (28.12)
CANESPER = AP S
20144F 3 A 31 H BIfE
wE (V) wE(EY) it £ IR ()

JPY 4,601, 560, 500 USD 45, 000, 000 April 22, 2014 (26, 147, 894)

(26, 147, 894)
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URZLICIE SN

20144E 3 A 31 HHAiE
e 5K Eadik] it 14 AR (1) ARFEHHELE (1)
V-7:4
ush 7 FUT US NOTE 10YR 6 % June 2014 88, 958, 839 67,497
uUSD 25 FUT US NOTE 5YR 6 % June 2014 305, 697, 592 494, 226
usDh 8 FUT US ULTRA BOND 30YR 6 % June 2014 119, 177, 461 2,881,410
513, 833, 892 3,443,133
i
uUSD (1) FUT 90 DAY EURODOLLAR June 2015 (25, 540, 231) 34,712
uUSD (1) FUT 90 DAY EURODOLLAR September 2015 (25, 475, 950) (89, 994)
(51, 016, 181) (55, 282)
3, 387, 851
F7 T a VB
20144E 3 A 31 HEHAiE
RSy e fedii] Jii 2 H (M) AR (1) AEBHEE (M)
Bz
USD 23 PUT FUT OEUS5 99 September 12, 2014 591, 795 961, 005 369, 210
USD 1, 800, 000 SWAPTION 10YR RTP 4.5% PUT March 27, 2017 6, 773, 954 5,675, 717 (1, 098, 237)
7,365, 749 6, 636, 722 (729, 027)
T
UsD (12) PUT FUT 3EU7 96.75 September 12, 2014 (366, 147) (501, 394) (135, 247)
USD (3, 600, 000) SWAPTION 10YR RTP 6 % PUT March 27, 2017 (6, 505, 974) (3,091, 301) 3,414,673
(6,872,121) (3, 592, 695) 3, 279, 426
493, 628 3,044,027 2, 550, 399
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BRAT » THG 5K

20144E 3 A 31 HHAiE
e fastiii) ZH/ S ANER it 14 FEFLE () RIFEHARLE (F)
ush 1,350,000 3M USD LIBOR / 1.5% July 16, 2018 (364, 793) 337, 551
usDh 6,200,000 3M USD LIBOR / 1.5274% May 31, 2018 0 (283, 565)
ush 800,000 3M USD LIBOR / 1.25% October 25, 2018 (408, 470) 1, 490, 585
usSDh 1,060,000 3M USD LIBOR / 3.746% November 18, 2043 (1, 468, 157) (4,713, 763)
uUSDh 900,000 3M USD LIBOR / 5.08% February 12, 2024 (598, 714) (18, 558, 162)

(2,840, 134) (21, 727, 354)

f—&)b e YE—1 « 2T 5 FEH|

20144E 3 A 31 HHAiE

i Hrh Ea Ll it 4] FEEFLE () RIEHHRLE (F)
ushb 3,800,000 TRSWAP 10S FN30 600 08 IDX 12/01/39 January 12, 2039 0 70, 095
0 70, 095

0 70, 095
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ZREDHESEAN

FREBIOCEEEHY., ECHALBELETFET,
LERNZEEOERRIECDODVWTSHER L EIFES,
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QLT 7Y FOMEMEAIRDEY TY,
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HRIR— IF—T7 K
OfRifi 5 PN EAEM
" Yo 5| BlE ' E
MMOAN e OE| %k B R(IR #H
i % B
! % % % Epe
9141 (20114E 8 H19H) 10, 170 0.1 91.3 - 5,916
108 (20124E 8 H20H) 10, 181 0.1 100. 7 - 2,216
113 (201348 A19H) 10, 191 0.1 80.9 5, 297
128 (201448 A19H) 10, 199 0.1 59.7 8, 648
1311 (20154 8 A19H) 10, 206 0.1 44,7 22, 034
s 5% Je PRI B C PR — 78 0 AR CLER,
kM7 7 KT, BN & 2R THEYRIEEDGEELRNVTZD, XU F~v—7%3H Y THA,
OZHibDEEME L TREDHR
i 2 Bk i i || i F | E 7%
i % =M A & B R
a4 =) M % % %
201448 H19H 10, 199 — 59.7 —
8 AR 10, 200 0.0 70.0 —
9 AK 10, 200 0.0 62.3 —
10A K 10, 201 0.0 52. 6 —
INES 10, 202 0.0 52.6 —
12HE 10, 202 0.0 54.3 —
20154 1 AR 10, 203 0.0 90.0 -
2 XK 10, 203 0.0 59. 5 -
3 AR 10, 204 0.0 52.3 —
4 AR 10, 204 0.0 62.6 -
5 XK 10, 205 0.1 59. 8 -
6 AR 10, 205 0.1 41.2 —
7THE 10, 206 0.1 46. 2 —
# xR
201548 H19H 10, 206 0.1 44,7 —
* B ESITE ILTT,

KAEF SR ITE TR — 58 0 BT,
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O1/0%f=Y DERAM

HRIR— IF—T7 K
(20148 H20H~20154% 8 A19H)

- E i .

I

A i > B & =& 2 B o & =
M %
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