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(E3) BB O ILEAFLL I LGRS (Blakd) OWUPAIEEEANG (HRLEAA) 1T AT, 77 ¥ FOURER L 13#2 ) £5,
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BEERE 447 /NB - XKEEHFHE7 7 F E8tL 7 32— (BASER)

[RERR. BREDSHEDERT ]
PSSRSO BRI TR O [PER4RE0sHEERE (15 04)) ] 28R ES3 v,

BB, MRS O X T LT @SS EEN S ETWA2Z&E T,
BREHMEEEOEEE (1 7a%HY)

H H % 25 M % 26 M % 27 W % 28 M %29 M % 30 M
(a) & % ¥ Bk % o W % 5 I 2% 104. 981 101. 76 99. 261 87. 511 89. 1711 85. 9711
(b) REHE YRR B O A M558 B S 1A% 0. 00 0. 00 0. 00 0. 00 0. 00 0. 00
(c) I % Ei 1% & 361. 56 370. 83 374. 55 398. 21 406. 29 422. 91
(s ® % fii & ¥ & 3, 190. 84 3, 186. 71 3,184.76 3, 160. 81 3, 140. 35 3,113.15
(e) B G A G (a+b+c+d) 3, 657. 39 3, 659. 31 3, 658. 58 3, 646. 54 3, 635. 83 3, 622. 04
(f) 4 fic & 100. 00 100. 00 100. 00 100. 00 100. 00 100. 00
(g) 0 W o9 2 S 41 (e— 1) 3, 557. 39 3, 559. 31 3, 558. 58 3, 546. 54 3, 535. 83 3, 522. 04
() THMER LAZSEAY» S RERF ELTuET,

(GEDERKAE)

Q%77 K

ANTTFTIT A VAL TV EBEELI NI TR) NOBEEEEEMIEOZ LICE ST, KFVETOH
BB OEHS R E 2759 £ L 12, BEWICRSRERZHEL, b=V )y —roRKibzBERTLILICE
D, BHMEOEELRELLE LR OMEZ D S L GEHZITRVET,

ORNSFTY T AV HL-TF72R (BEELI NS X)

BERIFRBOXROEEZFHL L) ERALZD, HHORT T 4 ) 7 4 555 AL T o 72IRED W W]
BU2AHY ET, COLILREET T, FRBEIZORESHEVIITEI L. S&RMBOROIEFILIZE T3 2 B2 REsEEIc it
DWTRETHETFHLI T U7 7 Y FTRIH L2AE LR, HNWEEEYEIEWI 28 E 2., 5k X RERKL
DX 7 7 —OMANITH L TH& o Bl L ClE ig T,

SH 5K FVETOBEBBENOMESFSICTHIEE T2 & & 10, BEINICHRSHEZREL., b=V 55—V Ok
KAEZBRTHILICEY, BMEOEELRE L RE LZIGROMRZO S L GEN 2TV,

7, BRI LT, Y7 A MRERA v Ty 27 ABLIPTPEAMTY HANALE - RN AV Fo I A-—L3—J
Jex—=rvy 70— FOMEEOBEOHNS, SFKEE, VAZKE 7705205 VA, RETSEEZEZEL. 6
SOBREBRELET,
CRFWMBEOHFILRIE, SFKEE, ) A7 KESEZEELTRELE T,

GREEEB L ORI, FRE LT BARELEY,

¥ LRR R E o BEUNOBE Y BET A HAE LD T,

OFA47 32—ty b -¥H¥=T 7> F

BREOREMEICRE L, EHoEBB LI - - U— VEOEMSHEREANOTEEIZLD .

)

RREMGEN 21T %%
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W1 5050 0OEMAOHH

52550 ~ 553040
IH H (2014. 9. 30~2015. 3. 27) IH H D HE S
& @ ¥
B o T2 CT = T 0 T I T < [ S
fRAEH 6917 | 0.598% Wb > PSRRI (] FAEDTH9E) 1211, 476F1CF o
. o0 | 15 igg%g@bgéyFmﬁm&%ﬁ\%ﬁﬂﬁ«@ﬁﬁ%H‘EEMﬁ®ﬁﬁ‘E%ﬁ%-ﬁmﬁ
(Wit 6) | (0.397) | WAL, ERBEESAMIROEM, ENTOST 7 ¥ FOBH, WA RO RIS i
(ZEHUT) @ | (0016 | ZEgdiag, ERMEOEE, BHEAtH S 0RO O
Fe TR — JER BT =W OJCIUEE TR Mo PISEAARRL VL
it SRRLTERNE, AEESOREOR. I AL TEH
P—— — AR (5= 0§ > RIS 1B It > PR a1
ARG B . ATTEES NG ORI 5§ 5 G- B 5 B e
Z O 0 0,000 | ZOMEH = Wi > 2 O T o> % 2 el 1
(B AR ) O | (0000 | BEWTE. BREASCLID 7 7 > OB 1T
& it 69 0. 602

TELD) Mmoo GERBLOLH 5 S ORHEBLZ &) GBI BRI L > TZREOBICLB 7S 2720, HHOBEOMEZIZ L DM LR TT, &b, EHEL

FRFE At

FHBIBB LOZOMBEHIE, CO7 7 ¥ FBHARTOWEI =T 7 ¥ PP LS80 B, CO7 7 Y FIs T2 b0 5AET,

(E2) SHEMEFIE S L IHRME MELALTHY £3
(£ 3) MG 1 5104 ) o2 Eh 0B 4z h O FEEME TR L T1002F L2b DT,

BEE & JUBGIORR

B RRTS A A
(20144F 9 H30H %> 520154 3 H27H % T)
e 5O % 25 M~ % 30 M
B i 5t i
0 % | & #H | O ®|4& #
T TH T TH
4 (C:i5=¢=3) 316. 508 33,373|  375.934 39, 642

(E1) Hfhd SAERERELD SN GRE L 2 HRETEEA T T,

(JE2) B2 LS,
(E3) SO AR IZ LI To

WMEELTE#RF
BREEFTZHIAF
(20144 9 H30H 22520154 3 H27TH £ T)
8 25 M ~ 4 30 M
H i 5t i
h L] 1 B & | CTFHHAM h L] I B & B PG
TH TH &) T TH ]

GE1) SFULZIE LIRS
(TE2) SO LRI Co
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BEERE 447 /NB - KEBRHEET 7 F

WFIERBRA L OS5 KR
(M&ET7 7> FICHT 3 LERIBEROFIEREREAE DR
515
LERCEAR (55258~ 583080) HICH (T B FIFRIR
ANEDEEIZHYYEEA,

2F14T w2 —THEYy b - IHF—T 7L RIZHBITS
LEREARI R OFIERBFREA & DGR
(20144F 9 H30H %> 520154 3 H27H £ T)

T % 2 W ~ & 30 W
o [P B E i D B AE
X o | BB g n e ool B A | EES e o0/p
1 KB 3 1AKID
=il =Dl % =il =Dl %
[ 5% it 22,139 1, 799 8.1 — — —
a—)v-u—r | 501, 212 — — — — —

BEtLY bO—-2 (BASEER)

WHEARERMER
MVIZ7oR-FT - T7 o APEANLEBERT 728
DA

— % 30 Wk
77 ¥ F & O m | WA | %
T o %
NERAEE BT
(O % 1))
NB STRATEGIC INCOME FUND
CURRENCY SELECTION CLASS 3, 579. 929 352, 905 97.9

() FHRAE0. 0%
MOPHRARIA &3, =7 7 ¥ FORFELDROAFHIN T 5 BN —7
7Y FORHF—7 7 v A LIBOE G,

(3) HER BRI DB REEFHFHEERICK T 5 FIFRIR
ANDITIALEE

LER AR (582580~ 25308A) Ik BTEER
FHHOFEBRANDZIANEH Y €A,
SRBIARA & 1, BORRAER OB NI % SRR 114090 1 TUSBUE S

FIEMBRANTH D BIERIIFIC BT 247 7 ¥ FICRLFIERBA L, KA
FE% T

(1) M, B ERAN S 2 FHIH Ot
(E2) FFliAHD HALARGM L YIETo

Q) HIREERES
4 243K % 30 MOk
i X 0 ® |0 ¥ W W
‘ o o T
TAG IR 3,011 3,011 3,017
() R T,
W EEEMEDER
20154 3 H27H B
30 M K
. H T
FH %
BoAE OB R O% % H K 352, 905 9.9
YA =T b TF—T 7Y F 3,017 0.8
T -m—Y%. ZoM 8,437 2.3
& fF it W E B # 364, 360 100. 0

() FFAA O HAL AW UHE CTo
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BERRE 447 /NB - KERFFEK7 7> F BEELY 31— (BASER)

BEE. BE. TAD LUCEEMBORE
(20144£10A27H). (20144:11H27H) . (20144:12H29H) . (20154F 1 H27H), (20154E 2 H27H). (20154 3 A27H) AL

TH H B 025 MK | B 2 M OK | F 27 M K | 28 M K | B 20 B K| F 30 M K
(A& = 400, 875, 312/ 425, 990, 169 394, 446, 868 391, 543, 718M 379, 604, 313 364, 360, 288
a - 3V - o - v % 6, 425, 762 6, 034, 153 6, 066, 859 6, 477, 891 7,437, 411 8, 437, 200
e B AS RL S 25 AE S REAM 4) 391, 432, 656 416, 939, 122 385, 363, 115 382, 048, 632 369, 149, 707 352, 905, 893
Z ﬁ;; ; 7;”] :ﬂ’ﬁﬂ%ﬂ) 3,016, 894 3,016, 894 3,016, 894 3,017, 195 3,017, 195 3,017, 195
(B)& f& 3,774, 665 3, 837, 055 3,844, 272 3, 819, 597 3,791, 964 3, 750, 230
*OHOW B oH W& 3, 395, 594 3,405, 127 3,406, 514 3,431, 540 3, 385, 821 3,390, 138
X O OfF i #H M 376, 586 426, 628 429, 622 377, 434 392, 930 344, 604
z o fb ok BB M 2,485 5, 300 8,136 10, 623 13,213 15, 488
(C)#t & = # 8| (A—B) 397, 100, 647 422,153, 114 390, 602, 596 387,724,121 375, 812, 349 360, 610, 058
7t EN 339, 559, 471 340, 512, 723 340, 651, 405 343, 154, 050 338, 582, 165 339, 013, 875
VO R 57, 541, 176 81, 640, 391 49, 951, 191 44, 570, 071 37, 230, 184 21, 596, 183
(D)ZHEHOH 339, 559, 47100 340, 512, 7230 340, 651, 40500 343, 154, 05000 338, 582, 16501 339, 013, 87500
1 FAYY) EEME (C/D) 11, 695M 12, 398M 11, 466/ 11, 299M 11, 100M 10, 637

* 24K BT B ITAHIT346, 431, 4201, MAERIH GE250~55300]) IC BT 2 BINEE TCAEIZ, 094, 8151, [RIRFTCAZEHIZ16, 512, 3601 T,
* 30K OFHRITECY ) OME EAHIZ10, 63717 T .

WIERORR
(5250 FI20144E 9 H30H F20144E10H27H 452811 HI20144E12H30H 20154 1 A27H
26 H20144E10H28H  F20144E11A27H #2010 H20154E 1 H28H  F20154E 2 H27H
271 FI20144E11H28H  ZF20144E12/129H 53011 F20154E 2 H28H  Z20154E 3 H27H
H H 8 25 Hi % 2 M 8 27 W 28 M 8 20 M i 30 M
(AEE 4 & In =% 3,943, 8400 3, 519, 650 3, 813, 766/ 3, 383, 023 3,414, 8910 3, 261, 464M
Z WM Y & 3, 943, 709 3,519, 574 3,813, 674 3,382,916 3,414,723 3,261, 308
= 114 il B 131 76 92 107 168 156
(B) HHiEE#5t B8 A 7,130,208 24,213,309 | & 31,694,515 | A  51291,098 | A 6,371,027 | A 15,187,773
7t B i 144, 651 24, 213, 892 25, 514 302 130, 313 55, 206
7t H B A 721489 | & 583 | A 31,720,020 | A 5291,400 | A 6,501,340 | & 15 242, 979
(C)E & # M % AN 379,071 | & 429,443 | & 432,458 | & 379,921 | & 395,520 | A 346, 879
(D) HA #8 ¥ £ (A+B+C)| & 3,565 439 27,303,516 | & 28,313,207 | A 2,287,996 | A 3,351,656 | A 12,273,188
(B)aTHiRBEES 54, 634, 490 47, 670, 869 71, 515, 191 39, 795, 470 33, 536, 854 26, 693, 097
(F)BIEFEEEES 9, 867, 719 10, 071,133 10, 155, 721 10, 494, 137 10, 430, 807 10, 566, 412
W % % M 4% 4 |( 12,277, 351) |( 12, 627, 481) |( 12,759, 139) |( 13, 664, 915) | ( 13, 756, 564) | ( 14, 337, 302)
Ge H #H &% M % #) (& 2409,632) [(&  2,556348) |[(A&  2,603418) |(&  3,170,778) |(&  3,325,757) |(& 3,770, 890)
(G)& st (D+E+F) 60, 936, 770 85, 045, 518 53, 357, 705 48, 001, 611 40, 616, 005 24, 986, 321
(WX % 9 & £ A 3,395,504 | A 3,405,127 | & 3,406,514 | A 3,431,540 | A 3,385,821 | & 3,390,138
REIRHWIER S (GHH) 57,541,176 81, 640, 391 49, 951, 191 44, 570, 071 37, 230, 184 21, 596, 183
BOOfE L EE % & 9, 867, 719 10, 071, 133 10, 155, 721 10, 494, 137 10, 430, 807 10, 566, 412
e % % M 4 4 |( 12,277,351) |( 12, 627, 481) |( 12,759, 139) |( 13, 664, 915) |( 13, 756, 564) | ( 14, 337, 302)
(Fe B O % M N4 B (& 2,409,632 |(A  2,556,348) |(A  2,603,418) |(&  3,170,778) |(A  3,325,757) |(A 3,770, 890)
VR VAR 108, 517, 440 108, 571, 642 108, 464, 480 108, 036, 085 105, 960, 547 105, 064, 830
Moo W™ & | A 60,843,983 | & 37,002,384 | & 68,669,010 | A 73,960,151 | A 79,161,170 | & 94,035, 059

(1) AEECHIAR I LERCHIN T 5 2 BRI U A e SO TERLTE Y 9,

(1 2) BIMERCEHER S L&, BIE

(£ 3) PRI REORHRZ20— Y0 [PETRLEORHRBE ) | oXKeBH,

LR EDOEEE VG, SRR TH AL E LT, L2 dFRE LTREIhE T,
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BEERE 447 /NB - KEBRHEET 7 F
B EEE DO EBERE (§85)

BEtLY bO—-2 (BASEER)

H H % 25 M %26 M 8 27 W 28 M 8 20 M % 30 M
(a) & 7 ¥ B % o B 4 % I 2% 3, 564, 8491 3, 465, 220 3, 381, 372H 3,003, 145H 3,019, 412H 2, 914, 6351
(b) & FEBR: O A MiAE 58 B 5 R4 0 0 0 0 0 0
(c) X £ i #® & 12, 277, 351 12, 627, 481 12, 759, 139 13, 664, 915 13, 756, 564 14, 337, 302
(d) 7 B # M M . & | 108 348 185 108, 511, 549 108, 489, 622 108, 464, 480 106, 326, 956 105, 540, 333
(e) PR GAH(a +b+c+d) 124, 190, 385 124, 604, 250 124, 630, 133 125, 132, 540 123, 102, 932 122, 792, 270
() 4 i & 3, 395, 594 3, 405, 127 3, 406, 514 3, 431, 540 3, 385, 821 3,390, 138
(g) T3 B 53 E 0 S 4 (e— 1) 120, 794, 791 121, 199, 123 121, 223, 619 121, 701, 000 119, 717, 111 119, 402, 132
(h) % 3 M &  0 B | 339,559, 47111 | 340,512, 72311 | 340, 651, 40511 | 343, 154, 05011 | 338, 582, 16511 | 339, 013, 87511
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x o ® 49 & £ O ™M 5

B 25 HI |5 26 HI |5 27 Hi 55 28 HA|5E 20 Hi | E 30 #Hj
\'L
T FOEYAES 100M 100M 100M 100M 100M 100M

(B @) (11, 695M) | (12, 398M) | (11, 466F) | (11, 299M) | (11, 100M) | (10, 637MH)

O <&M KEI—A>% THHO L OBG & ri4id, Bt () NOREEMBICIES W THBMICHR AV LE L,

SELDER EDOREERLICDWNT

CAELAITIE. BBV E 22 [HEASELS] &, FEREBRVE 2D [EARIES HNSES) ] ¥ 4,

- S TRYE S B O ILEMAAE P ITCA & R4 E 723N TA %2 EHE 254120, SREDLFEPERBIREE %) T,

- ELTE D 1R O LEAMEDEBCAR % T 2354121, T 285 0@ ARIES ENSEES) . 5D O E#ESHE T,
C EARPRSE GENSIE) DRELEA L. SRAERERICBIT 2 2 DZREOMRMAUITAD S YK TARLES (KR4
&) REEBRLED, FOBROMA DZREOMPITAL 2D T3,

- B ELAIT DWW T, 20. 315% (FT19Bi15%. fHEAFBIFTIFBI0. 315%3 L M BL 5 %) OB X 2 FHRBEINTT 2 b,
HEREHESEH SNE T, 2B, MEHEZTR0. HESERER T 23060 (RUZBRoBENEH ) TEA,) &
REBLZ LB TEET,

BEANOZRHEOLE, BERSRLY T,

CBEDPYE ENGAEICE, EFLOWEIEERIZR52E3DH D T3, < bLLIEE WEESHIIBHWAEDLELZE W,

B EOBHRC ORI O E F LTI, BIBEMRSICIHREShNLI L EBBOLE T,

BT 7y FEAOEHRERBHE (NI SA (=—9%) ] Oo@ANRTT IMRBEICBT BRIV TIRIGESHICH
Vg bEL 7230,

(BF5HE)
QO EHFEE (24K) OEFZMFICO>VT
20145128 1 BEITOZEREICEY . EAREER [RMMEAREE] & ERAHREE (2R | (X8) o2 8ICkY
FLED. EABREE (2FK) | K20 TE., TR ATEFXHAT2EEERNIRICEDE L
OEZTEREFEFHEDHEICDWVT
BEASNSEECERLEEORICITE > BERBZICOVT, 2014%F128 1 HEITOEREICL YL TOAPEREI NI &
IS, EROZRLEFROEETEITEVE L,
cEERBOFAREGD, [REEOFEBULOEBER P OZEEDRETIHREOIFD2ULNOEBREBRZ & »5 [F
HEDRETIHRIENDIPD 22U LOBREBI_E] CEEEhELE,
cREEXOHEETEIR. TATOBATETREPDELINTEELEN ., ZOHAPSIHZEOFRICRIFTHEHE
WMeEHDTH>EEIE, UBHEICHATIERABIRELLYEL,
CEEREICEE L ASNEICLASHEENEROETICOVT., —BEMNBRICISL ZREEE (77> FEZyLE
To) KKREAIhECRYELE,

[(FREEHE, ZREDOALSEIIT 7 ¥ FOHEARREE BHISET 2720050 TH), HEOBFLENLLbOTEDH) $HA, ]
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L7« FLITPL FSAM—FA4T/NB*+ AbSFTv T A AL-TF7UR
ANy 952/ BEELY NI TR

W7y K GEEEIRA 547 NB - KEMEHFEKE 7 7 > F

HAMa—2 (gEASRA) Jd@gtl s ba

— 2 (BEHASERR) ) B A~VEONEREEE ¥4 7 - F7LITL - M FAMN-FA T/ NB: - A+FFT v
T AVHL T Y AN TV IIRAGEEELZ S ALICERELTBD T, UTOARRTRTH Y

FAREHELTBY 7,

(J£) 20154 3 H2THR R TATL ) A EEDORREZH WML TH Y 35

CRFIVET)
BfEEEE
20144F 2 H28H
BE
B, Wil (8 71, 670, 926 K V)
B4

AEBLE. Bl (B HI132 V)
LRI X B Tl
FRIN

FEHNF A DOIRE

SN AT AR IS

Fil7-
ERET VU NT 4 TR B ARDGE N EE 4
Z DGR

BEAE

BfE
BRI K B AR
RH\
T A5 i 2 Y R 2%
EABAOTRE
BN LA DZIE A5
EARP S
PR
P 3 ) LR
£EHB X O PR
LD AL
4, S AR A R
BBPEE T K54 — R
afEAaEt

WEE

WEE
HWEEL 7 VTR
HAy Y2752
HAYy YN1 27T A
I\ T T TR

VA Y2\ B WA

Fv 71, 718, 822
42

134

78, 308

1, 260, 534
65, 566
313, 121
622, 700
12, 841

74, 072, 068

45, 309

15, 341, 107
2,033, 839
51, 849

49, 440

36, 476
22,778
12,712

12, 165

6, 985

602

17, 613, 262

Fv 56, 458, 806

Fv 5, 135, 353
41, 794, 162

782, 912

7, 295, 287

1, 451, 092

Ky 56, 458, 806
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RITEHDREHE
WEELZ b7 TR
(RS
HAy YN1 27T A
I I\ TITTA
Ny IYN17 IR

108 OHERE
HWEEL 7 VTR
HAy Y2752
HAYyIYN127 5 A
NI TR
Ny IUN1IZTA

EISETHEE
20144F 2 H28 HIZ# T L7z 4E1E
BREING
FITIUA (BHEBE29, 150 F VR )
B 24 I3 (FHEIBE385, 200 RV k%)
BEINEAE

&R

P B AL
T R
£EE B X U PRI
R4
S FE AT AL R
ZRE AL
BIRRPEBT ¥4 — i
F A A 2L
BERE
Z Ol

ERAE

BN

KRB H LOFTMEE (RBES LOFHER) :
KREHEGE) :
FAMFESR~ D&
S |
BRIB B L OB ESR
WERE
SEEEE (18) DFZEE)
AR~ DI E
S|
BRI B X OIS
SHEEDFLTE)

PRI H L U HFTHEE
REEE DS EU MEEDOHR

K
KV
KV
Kv
Fv

Fv

(BRASER) /JB&&EL Y7 ba—2Z (BASER)

4, 823, 110

44, 207, 568
771, 248

5, 860, 529

1, 385, 209

1. 065
0. 945
1. 015
1. 245
1. 048

2, 105, 465
898, 799

3, 004, 264

446, 798
82, 268
61, 643
55, 223
35, 965
25,177
15, 389

7,270
712
2

730, 447

2, 273, 817

(1, 244, 745)
362, 174
(8, 202, 896)

(9, 085, 467)

(522, 454)
(211, 200)
(181, 777)

(915, 431)

(10, 000, 898)

Kv

(7,727, 081)
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W7y N GEEEIRA 547 NB - KEMEHEKE 7 7 > F

HARMa—2 (EAo5R8) JdEgtl s ba

— 2 (BASEE) ) BZr A~ Y EONEREEL ¥4 T - FLITA - PIAM-F¥AL T/ 'NB:- A FFIY
ToAVHAN - TF YR AN TSR BMERL Y TR ICHEBELTBY I3 UTORRETRTOY
Z AN HE T,
() 20154E 3 H27THRETAFL ) A EEDORIZHIRLTBY £3,

Ck FIVETC)

USD

AUD
AUD

USD

USD

USD

TEER

55, 386

165, 000
170, 000

100, 000

80, 000

200, 000

= AR
F fiisE 3% DB R
%% (91. 1%)
TIELF(0.1%)
E%(0. 1%)

Argentine Republic
Government International
Bond

8. 28% due 12/31/33
EliHy

FTIVESF B

(% F334, 174K JV)
F=ZbFU7(0.5%)
E% (0. 5%)

Australia Government
Bond

2. 75% due 04/21/24
5.50% due 04/21/23

E &5t

F—Z 7V TE
(&F338, 408K V)

NF =2 (0. 2%)
Ef& (0. 2%)

Republic of Belarus
8.95% due 01/26/18
Ef&at

NI =5

(&FI100, 000 K JV)

A1) =Z(0.1%)

Ef& (0. 1%)

Belize Government
International Bond

5. 00% due 02/20/38 (f)
E &5t

VRV

(&H50, 027 K V)
RUET (0. 4%)

Ef& (0. 4%)

Bolivian Government
International Bond
5.95% due 08/22/23 (a)
Ef&&t

v

AEfffE

AR
20144 2 J 28 H

BT %

H ffiEE+ OB

USD 600, 000

40, 155
40, 155

40, 155 USD 25, 000

132, 069
170, 315
302, 384

302, 384

USD 435,000

101, 500
101, 500

101, 500

USD 100, 000

56, 000
56, 000

56, 000

USD 200, 000

204, 000

204, 000

USD 200, 000

RUETE
(BR195, 757 KJb)
TV (1. 2%)
Ef& (1. 2%)

Banco Nacional de
Desenvolvimento
Economico e Social
6. 37% due 06/16/18
Brazilian Government
International Bond
7. 13% due 01/20/37
EfEE

77V IVE

(&R725, 057 K V)
#H745(0. 8%)
#1&(0. 8%)

Kinross Gold Corp.
5. 95% due 03/15/24
s

hF 4kt

(EF433, 499K V)
FU (0. 2%)

#1150 2%)
Empresa Nacional del
Petroleo

5. 25% due 08/10/20
Hika

L

(ER109, 266 KJb)
aAYE7(0.5%)
EE(0. 5%)
Colombia Government
International Bond
8. 13% due 05/21/24
B
a0VE7E
(BM291, 925K V)
JAT7FT(0. 4%)
& (0. 4%)

Croatia Government
International Bond
6. 75% due 11/05/19

A E
3

204, 000

663, 000

29, 094
692, 094

692, 094

436, 231
436, 231

436, 231

104, 646
104, 646

104, 646

259, 000
259, 000

259, 000

221, 500
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USD

USD

USD

USD
USD
USD

USD

USD

USD

TEER

100, 000

85, 000

200, 000

50, 000
56, 000
146, 000

160, 000

100, 000

250, 000

FffiEE S DB

Ef&&t

ya7F7E
(&M217, 975K 1)
IJ7b0.2%)
Ef&(0. 2%)

Egypt Government
International Bond

6. 88% due 04/30/40
Ef&&t

IJ7 b

(&89, 517K L)
TIVHILISKIV(0. 1%)
EfE (0. 1%)

El Salvador Government
International Bond

5. 88% due 01/30/25
Ef&&t
IJVHIVNRIVEE
(&R76, 931K L)
772 2(0.4%)
#H15(0. 4%)

Orange S.A.

5.50% due 02/06/44 (b)
#Hf&E

750 REt

(E&199, 243K V)
NHY = (0.5%)
Ef%(0. 5%)

Hungary Government
International Bond

4. 13% due 02/19/18
5. 75% due 11/22/23
7. 63% due 03/29/41
Ef&Et

NoHY =5t
(E&F269, 396 K JV)

12 F%27(0.6%)
Ef&(0. 6%)

Indonesia Government
International Bond
7.75% due 01/17/38
Indonesia Government
International Bond
8.50% due 10/12/35
E &5t

1 R2IT7E
(#1359, 386 K L)
177(0.4%)

Elf&(0. 4%)

Republic of Iraq
5.80% due 01/15/28 (b)

*“‘f&i”*‘ AEAHE

221, 500
221, 500

90, 000
90, 000

90, 000

76, 075
76, 075

76, 075

206, 372
206, 372

206, 372

50, 750
57, 610
164, 615
272, 975

272, 975

190, 000

126, 250
316, 250

316, 250

215, 625

USDh

EUR
EUR

USD

USD
USD

USD

USD
USD
USDh

TEER

200, 000

271, 695
310, 000

200, 000

200, 000
200, 000

350, 000

65, 000
10, 000
200, 000

= SR E
bR iR L ZE BE
Ef&&t
15795t
(&FI215, 183K L)
TAI5 2 K(0.4%)
#1E(0. 4%)
Vnesheconombank Via
VEB Finance PLC
6. 90% due 07/09/20
HHEE
745 REt
(BA231, 572K )b)
151)7(1. 4%)

Ef&(1. 4%)

Italy Buoni Poliennali Del
Tesoro

2.55% due 09/15/41
4.50% due 03/01/26
EfEE

1475t

(BA773, 610K 1)

- kIKT—IL(0. 3%)
E1f% (0. 3%)

Ivory Coast Government
International Bond
5.75% due 12/31/32 (f)
Ef&Et

a— kIKRT—IVE
(BA176, 079K V)
HHTZ42(0. 8%)
#1%(0. 8%)
KazMunayGas National Co.
JsC

7.00% due 05/05/20

9. 13% due 07/02/18
HfRE

HhY T A4 5
(&F473, 907K JL)
W2 TIVG(0. 7%)
#1E(0. 7%)
ArcelorMittal

6. 13% due 06/01/18
Hf&E

Ve TIVIE
(BF349, 480K V)
A%53(0. 6%)

#16%(0. 5%)

Petroleos Mexicanos
5.50% due 06/27/44

6. 38% due 01/23/45 (a)
6.50% due 06/02/41

AIEfifE
215, 625
215, 625

216, 250
216, 250

216, 250

344, 932
462, 830
807, 812

807, 812

176, 750
176, 750

176, 750

224, 740
240, 500
465, 240

465, 240

385, 000
385, 000

385, 000

61, 461
10, 617
215, 672
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TEER
USD 80, 000
USD 250, 000
USD 315, 000
NZD 445, 000
NZD 475, 000
USD 50, 000
USD 100, 000
USD 110, 000
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REEE AHEEFOHM

AR

Ef&(0. 1%)

Mexico Government
International Bond
5. 55% due 01/21/45
Ef&&t

e 2=his
(&£399, 173K V)
A724(1.0%)
#H1E(1. 0%)

Cooperatieve Centrale

Raiffeisen-Boerenleenbank

BA

4. 63% due 12/01/23
Petrobras Global Finance
BV

3.00% due 01/15/19
iniH)

*70 55

(B&R561, 217 KJV)
Z2-9-5F(1.4%)
Ef&(1. 4%)

New Zealand Government

Bond

2. 00% due 09/20/25
5.50% due 04/15/23
E &5t

Za-Y-F K5
(&H764, 059 K V)
NF7(0.1%)

Ef&(0. 1%)

Panama Government
International Bond

6. 70% due 01/26/36
EfgEt

NFE

(Z&F68, 690 K JL)
A= (0. 2%)
Ef&(0. 2%)

Peruvian Government
International Bond

5. 63% due 11/18/50
Efgst

~Iv—5t

(&FI129, 206 K JV)
71YEL(0.2%)
E(0. 2%)
Philippine Government
International Bond

6. 38% due 10/23/34
Ef&5t

AEfffE

287, 750

83, 200
83, 200

370, 950

256, 994

300, 506
557, 500

557, 500

355, 152
426, 542
781, 694

781, 694

57, 563
57, 563

57, 563

103, 500
103, 500

103, 500

136, 675
136, 675

USD

USD

USD

USD

EUR

USD

USDh
USD

TEER

H iS5 OB

54, 000

121, 550

75, 525

200, 000

635, 000

200, 000

100, 000
65, 000

T1UEVE

(E150, 440 K Jb)
W=2=7(0.1%)
Ef&(0. 1%)

Romanian Government
International Bond

6. 13% due 01/22/44 (a)
Ef&Et

V- =75

(BM53, 721 KJb)

0> 7(0. 2%)

Ef& (0. 2%)

Russian Foreign Bond
- Eurobond

7.50% due 03/31/30 (f)
EfRd

o> 75

(Em152, 902K V)
EIVET(0.1%)

E&(0. 1%)

Republic of Serbia

6. 75% due 11/01/24
(), ()

EfEE

®IVETE

(B&R74, 482K V)
w7 7Y 5(0.4%)
Ef& (0. 4%)

South Africa Government
International Bond

5. 88% due 09/16/25
EfEE

|77 hEt

(&R198, 229K V)
ANRA (1. 7%)

EfE(1. 7%)

Spain Government Bond
4. 65% due 07/30/25
Ey

ANA U

(B&R947, 871K IV)
~IL3(0. 7%)

#6% (0. 4%)

Export Credit Bank of
Turkey

5. 88% due 04/24/19
s

E (0. 3%)

Turkey Government
International Bond

6. 88% due 03/17/36
7. 38% due 02/05/25

I3

AEAHifE

136, 675

56, 228
56, 228

56, 228

140, 998
140, 998

140, 998

76, 280
76, 280
76, 280

214, 000
214, 000

214, 000

957, 656
957, 656

957, 656

204, 800
204, 800

105, 625
73, 580
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TE&E
USD 100, 000
USD 430, 000
USD 170, 000

USD 1, 200, 000

USD 550, 000

USD 1, 560, 000

USD 700, 000

USD 4, 000, 000

USD 650, 000

HHEES OB

Ef&&t

V3

(&R421, 097 K V)
7977470, 1%)

Ef&(0. 1%)

Ukraine Government
International Bond

6. 75% due 11/14/17
Ef&&t

79754 F5

(&R90, 621 K L)
EE(1.1%)

#HE(1. 1%)

Barclays PLC

8. 25% due 12/29/49

(), (c), (d)

Royal Bank of Scotland
Group PLC

6. 00% due 12/19/23
AR

HEE

(&#600, 667 K V)
KE(72. 4%)
BREBIREEH (21. 2%)
Aegis Asset Backed
Securities Trust Series
2005-1 Class M3

0. 71% due 03/25/35 (e)
Banc of America
Commercial Mortgage
Trust Series 2006- 5 Class
A4

5. 41% due 09/10/47
Bear Stearns Asset Backed
Securities I Trust Series
2006-HE1 Class 2M1

0. 57% due 02/25/36 (e)
Citigroup Mortgage Loan
Trust, Inc. Series 2005-
OPTS3 Class M3

0. 64% due 05/25/35
(), (e)

COMM Mortgage Trust
Series 2013-CL6 Class XB
0. 36% due 01/10/46

(a), (¢

Commercial Mortgage
Trust Series 2007-GG9
Class A4

5. 44% due 03/10/39
Credit Suisse Commercial
Mortgage Trust Series
2006-C3 Class A3

HEEE

R AEfffE

179, 205
384, 005

88, 400
88, 400

88, 400

453, 865

175, 107
628, 972

628, 972

—

, 059, 466

595, 569

—

, 394, 247

562, 243

122, 730

716, 531

USD

USDh

USDh

USDh

USD

USD

USD

USDh

USD

USD

USDh

USD

TEER

A% 0P HHAR

329, 382

325, 000

, 456, 257

, 595, 000

690, 000

, 850, 000

, 016, 187

353, 182

, 710, 000

, 282, 673

, 975, 388

726, 492

HE
5. 79% due 06/15/38 (c)
Credit Suisse Commercial
Mortgage Trust Series
2006-C5 Class A3

5. 31% due 12/15/39

GS Mortgage Securities
Trust Series 2012-GC6
Class XA

2.16% due 01/10/45

(a), ()

GS Mortgage Securities
Trust Series 2014-GC18
Class XA

1. 31% due 01/10/47 (c)
ML-CFC Commercial
Mortgage Trust Series
2006-4 Class A3

5.17% due 12/12/49

Park Place Securities, Inc.
Asset Backed Pass
Through Certificates Series
2005-WHQ3 Class M4

0. 79% due 06/25/35

(), (e)

RALI Trust Series
2006-QS9 Class 2A1

7.00% due 07/25/36 (b)
Structured Asset Securities
Corp Mortgage Loan Trust
Series 2006-AM1 Class A4
0. 32% due 04/25/36 (e)
Structured Asset Securities
Corp Mortgage Loan Trust
Series 2006-BC5 Class A4
0. 33% due 12/25/36 (e)
UBS-Barclays Commercial
Mortgage Trust Series
2012-C4 Class XA

1. 88% due 12/10/45

(a), ()

UBS-Barclays Commercial
Mortgage Trust Series
2013-C5 Class XA

1. 15% due 03/10/46

(a), ()

Wachovia Bank
Commercial Mortgage
Trust Series 2006-C23
Class A4

5. 42% due 01/15/45 (c)
Wachovia Bank
Commercial Mortgage
Trust Series 2007-C32
Class A3

—_

—

AIEfifE
357, 820

353, 924

171, 932

134, 012

746, 738

, 550, 000

696, 377

328, 003

258, 358

143, 514

141, 365

771, 113
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TEER
USD 400, 000
USD 1, 055, 440
USD 3,372, 586
USD 80, 000
USD 315, 000
USD 245, 000
USD 175,000
USD 265, 000
USD 565, 000
USD 50, 000
USD 220, 000
USD 250, 000
USD 450, 000
USD 585, 000
USD 300, 000
USD 290, 000
USD 600, 000
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HHEES OB

5. 75% due 06/15/49 (c)
WF-RBS Commercial
Mortgage Trust Series
2012-C9 Class XA

2. 25% due 11/15/45

(a), (¢

WFRBS Commercial
Mortgage Trust Series
2013-C11 Class XA

1. 51% due 03/15/45

(a), (¢

BEBRAIHE

#E(19. 2%)

Air Lease Corp.

3.38% due 01/15/19 (b)
Alexandria Real Estate
Equities, Inc.

3.90% due 06/15/23 (b)
Allstate Corp.

5. 75% due 08/15/53

(b), (c)

American Tower Corp.

5. 00% due 02/15/24

ARC Properties Operating
Partnership LP/Clark
Acquisition LLC

4.60% due 02/06/24 (b)
Bank of America Corp.

5. 20% due 12/29/49

(b), (o), (@)

Corporate Office Properties
LP

3.60% due 05/15/23 (b)
DIRECTV Holdings LLC/
DIRECTYV Financing Co.,
Inc.

6. 00% due 08/15/40 (b)
Energy Transfer Partners
LP

6. 50% due 02/01/42 (b)
EPR Properties

5.75% due 08/15/22 (b)
Exelon Generation Co. LLC
4.00% due 10/01/20 (b)
Fifth Street Finance Corp.
4. 88% due 03/01/19
General Electric Capital
Corp.

5. 25% due 06/29/49

(), (), (d)

6. 25% due 12/29/49

(b), (o), (d)

HEEE

AIEfHifE
444, 258

129, 222

275, 237
11, 952, 659

81, 000

304, 723

254, 824

182, 947

265, 616

531, 100

46, 425

228, 444

279, 934
478, 378
598, 174

303, 750

285, 287

643, 500

USD
USDh

USDh

USbh

USbh

USD

USDh
USD

USDh

USDh
USD

USD

USDh

USD

USsD

USD

USD

USD
USDh
USDh

USDh
USD
USD
USD

TEER

280, 000
325, 000

190, 000

585, 000

660, 000

160, 000

320, 000
180, 000

590, 000

245, 000
600, 000

570, 000

500, 000

325, 000

75, 000

370, 000

320, 000

845, 000
2, 235, 000
605, 000

1, 675, 000
4, 760, 000
4, 015, 000

520, 000

HEEEE O HARE
Goldman Sachs Group, Inc.
2. 63% due 01/31/19

5. 75% due 01/24/22
Health Care REIT, Inc.
5. 25% due 01/15/22 (b)
ING US, Inc.

5. 65% due 05/15/53

(), (©

JPMorgan Chase & Co.
6. 00% due 12/29/49

(®), (c), (d)

Juniper Networks, Inc.
4. 50% due 03/15/24
Kinder Morgan Energy
Partners LP

2. 65% due 02/01/19

6. 50% due 09/01/39
M&T Bank Corp.

6. 45% due 12/29/49

(), (©), (@

Morgan Stanley

4. 88% due 11/01/22

5. 63% due 09/23/19
Prudential Financial, Inc.
5. 88% due 09/15/42

(b), ()

Qwest Corp.

6. 75% due 12/01/21
Seagate HDD Cayman
4. 75% due 06/01/23
Time Warner, Inc.

6. 10% due 07/15/40
Verizon Communications,
Inc.

6. 55% due 09/15/43
s

EE(32. 0%)

Federal Home Loan Banks
5.50% due 07/15/36
Federal Home Loan
Mortgage Corp., TBA
3.50% due 03/01/44 (g)
4.00% due 03/15/44 (g)
4.50% due 03/15/44 (g)
Federal National Mortgage
Association, TBA

3.50% due 03/25/44 (g)
4. 00% due 03/25/44 (g)
4.50% due 03/25/44 (g)
5.00% due 03/01/43 (g)

AEAHifE

281, 581
371, 149

209, 103

573, 300

656, 700

160, 252

321, 830
202, 736

609, 913

258, 521
689, 163

592, 800

565, 462
315, 250

85, 843

452, 947

10, 830, 702

389, 355

854, 506
2, 336, 710
648, 295

1, 698, 031
4,989, 075
4,311,733

569, 319
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TEER

USD 195, 000

USD 1, 279, 856

USD 361, 207
USD 145, 000
USD 300, 000
USD 60, 000
USD 130, 000
USD 30, 000
0%

46, 820

356, 030

122, 210
TEER

AUD 90,534

HHEES OB

US. Treasury Bonds
4. 50% due 02/15/36
U.S. Treasury Inflation
Indexed Bonds

2. 00% due 01/15/26

2. 13% due 02/15/40
U.S. Treasury Notes

3. 63% due 08/15/19

E &5t

KEE

(B P40, 854, 752K V)
NZZALF(0.6%)
#15(0. 4%)

Petroleos de Venezuela
SA.

5. 25% due 04/12/17

5. 50% due 04/12/37
AR

Ef&(0. 2%)

Venezuela Government
International Bond

9. 25% due 05/07/28

9. 38% due 01/13/34
Ef&Et

NZALTE

(& F402, 492K V)
f&Et

(&A51, 580, 011 K JL)

HIBHEEF(32. 5%)

KE (32. 5%)

iShares iBoxx $ High Yield
Corporate Bond ETF
PowerShares Senior Loan
Portfolio

SPDR Barclays High Yield
Bond ETF

KEE

(&F18, 176, 386 K1)
HISREERE
(%18, 176, 386 K JL)
BEIRE (3. 4%)
JI7 = (0.2%)

T HATES (0. 2%)

DnB NORBank ASA
1. 49% due 03/03/14
THELE
JIvyz—§t
(ZF81, 015K 1)
TR 4720 0%)

A E

AEfffE

228, 455

1, 471, 436
430, 457

159, 829

18, 087, 201

40, 870, 562

214, 050
30, 750
244, 800

91, 455
21, 300
112, 755

357, 555

51, 428, 397

4, 444, 623
8, 854, 466

5, 075, 381

18, 374, 470

18, 374, 470

NV 18,374,470

81, 015
81, 015

81,015

(BRASER) /JB&&EL Y7 ba—2Z (BASER)

TASE AMIEOEE HARE AT
EHES (0. 0%) o
Brown Brothers Harriman
& Co.
JPY 46,768 0.01% due 03/03/14 458
EUR 5,893 0. 02% due 03/03/14 8,139
CAD 49 0.28% due 03/03/14 44
NZD 2,662 1.60% due 03/03/14 2, 237
EHIREE 10, 878
JSUR 4w 8t
(&R10, 878 K1) 10,878
INNT (3. 2%)
EHITEL (3. 2%)
Standard Chartered Bank
USD 1,824,062 0.03% due 03/03/14 1, 824, 062
EHIEEE 1, 824, 062
ANTE
(&F1, 822, 636 K JL) 1, 824, 062
EHmESt
(&A1, 914, 529K JL) 1, 915, 955
wEE .
(771, 670, 926 K 1) 127.0% KV 71,718,822
%gg;v%@ﬂﬁﬁ&i@ (27.0) (15, 260, 016)
mRE 100.0% KJV 56, 458, 806

BB EDO TR TOAMGESIGEN SO R B OHBIZHED
WCHMGEES O TR, ) A7 OFEEIC X - THHE

INTWb,
JHRESE ©
TBA To be announced (FEEHHD O, KREBUFHERIZ X

o THRAT SN B AT E DT — Y HLRRFEFFO BRG] T, &
BSNIRRORFHISZE LI SN D,

(a) 144 AGES#-19334FFE S T 1 1 O HHN44AD T TS E CAND %
FROBHIBRANC e o TV BiESR. TN S ORI, BT
WZF & Ul A ICHEE AT RECTH 5o TR ED
HTWRD, ZhSOERIZFRBINZ L ZA L SNV,

(b) 8% S A & Gl

(c) 20144 2 A28 H I 2 OB B & HFE S

(d) kSR,

(e)20144F- 2 H 28 H Ik M D BRI & GES

)AF v T 7 —RUME

(2) FATHING | F 7213 MUIE 2% L X — A CTHEA S 7ziES
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20144 2 A28 ARFRDEYMS|
Rooar Ez2 1 FRA B FTEiZE/ (48)
%0 11?(31;(1?2; Mini SGX Japanese Government Bond March 20144 3 Ji (19) = (16, 009)
Hw 3 Month Euroyen March Futures 20144E 3 A 7 86
B 90 Day Eurodollar December Futures 20164E12H 19 (2, 625)
Hw 90 Day Sterling December Futures 20164E12H 23 (9, 405)
e Australian Dollar March Futures 20144% 3 H (3) 4, 630
70 Euro Buxl 30 Year Bond March Futures 20144 3 A (4) (25,192)
e Euro FX March Futures 20144 3 H 11D (26, 187)
Hw New Zealand 90 Day Bank Bill June Futures 20144E 6 H 5 (5, 613)
Uil New Zealand Dollar March Futures 20144E 3 H 9) (17, 325)
0 US. Treasury 10 Year Note (CBT) June Futures 20144E 6 A (45) (14, 414)
5D US. Treasury 10 Year Note (CBT) March Futures 20144 3 A (1) (359)
0 US. Treasury 2 Year Note (CBT) June Futures 20144F 6 H (2) (94)
0 US. Treasury 5 Year Note (CBT) June Futures 20144 6 H (99) (23, 977)
) US. Treasury Long Bond (CBT) June Futures 20144F 6 H (3) (2,812)
AU) U.S. Treasury Ultra Bond (CBT) June Futures 20144E 6 H (12) (20, 719)
F v (159, 965)
20142 A 28 AEEND 7 7 > KL NIV AEEIESREN
B v 8—/N—5q AR EE kY RHEE el wgmen
JPY Citibank N. A. 2,984,000 201443 H3H USD 29,186 KV 50 R — N 50
JPY Citibank N. A. 2,308,000 20144:3H5H USD 22, 622 — ©) ©)
USD Citibank N. A. 2,823 201443 H3H JPY 288, 000 1 — 1
USD Citibank N. A. 57,583 2014%£3 H3H JPY 5, 875, 000 22 — 22
USD Citibank N. A. 5185 20144:3 H3H JPY 529, 000 2 — 2
Fov 75 Fu C)I 66
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BERRE 517/NB - KEMSEET 7> F BFAI-2 (BASED) /EKtL7 -2 (BASER)
2014 % 2 f 28 ABADFAA Y ¥ 7 5 2 BELELH
Bo A0S zwew REE %Y RHEE el gmen
JPY Citibank N. A. 4,266, 225,845 20144F 3 H12H USD 41,819,257 Fv — Fn (18,571) N (18,571)
2014 % 2 A 28 ABADAAN Y I N1 7 5 2 AEEERH
o AT zwan REE mY ROLE FHiis mmen R
JPY Citibank N. A. 79,733,512  20144F 3 H12H  USD 781,306 v — b (73) Fw (73)
201452 B 28 AEFRDBER L 7 b7 5 A BHBEELN
Bo A0S zwew REE  RY 2R iz mme A9
BRL Citibank N. A. 2,247,927 20144E 3 H12H  USD 919,718 KNV 40,433 N — FJ 40,433
CLP Citibank N. A. 401, 346, 180 20144F 3 J12H USD 729, 695 — (11, 049) (11, 049)
INR Citibank N. A. 57,277,702 20144 3 412H  USD 915, 353 6, 987 — 6, 987
RUB Citibank N. A. 30,412,345 201443 H12H USD 860, 578 — (15, 607) (15, 607)
TRY Citibank N. A. 1,986,917 20144F 3 H12H USD 894, 238 4, 482 — 4,482
ZAR Citibank N. A. 8,233,228 201443 H12H USD 739, 266 26, 331 — 26, 331
N 78,283 K (26,656) KV (51,577)

BE DR

AUD F—A+ZVT - Fv
BRL T3V LTIV
CAD AT B

CLP F) - RY

EUR d—u

INR 4 F VK=

JPY HAH

NZD —a—Y—=5VF-
RUB Y7 - V=7
TRY fva -z

USD y NIIZ

ZAR M77V% -5 VK

31



547« XEx—TEy b HF-TFUF

<fHRIEHR>

W77y GEE®EINE 47  NB - REEFKREK7 7> F HBAMa—2 (EHSER) #EtlL s ba
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