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132, 069
170, 315
302, 384

302, 384

USD 435,000
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56, 000
56, 000

56, 000

USD 200, 000

204, 000

204, 000

USD 200, 000

&3
RUETE
(BR195, 757 KJb)
TV (1. 2%)
Ef& (1. 2%)
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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)
1521)7(1. 4%)

Ef&(1. 4%)

Italy Buoni Poliennali Del
Tesoro

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

1475t

(BA773, 610K 1)

- kIRT—IL(0. 3%)
Ef&(0. 3%)

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

a— kIKRT—IVE
(BA176, 079K V)
HHFT252(0.8%)
415 (0. 8%)
KazMunayGas National Co.
JsC

7.00% due 05/05/20

9. 13% due 07/02/18
HfRE

Hh¥T R4 5
(&F473, 907K JL)

W+ TG (0. 7%)
#1E(0. 7%)
ArcelorMittal

6. 13% due 06/01/18
HHEE

Ve TIVIE
(BF349, 480K V)
A%%3(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

ALEfifE
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

20



USEHNBEEI 7K

USD

USD

USD

NZD
NZD

USD

USD

USD

TEER

80, 000

250, 000

315, 000

445, 000
475, 000

50, 000

100, 000

110, 000

FffiEE S DB
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

HEEE

R 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

USD
USD

TEER

H {MiEEZ OB

54, 000

121, 550

75, 525

200, 000

635, 000

200, 000

100, 000
65, 000

T1UEVE

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

Romanian Government
International Bond

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

V- =78

(BM53, 721 KJb)

0> 7(0. 2%)

Ef& (0. 2%)

Russian Foreign Bond
- Eurobond

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

oy 75t

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

Ef&(0. 1%)

Republic of Serbia

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

EfEE

HIVETE

(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

(BR947, 871K IV)
~IL(0. 7%)

#11%(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

BE ALEAHiE

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

AIEfHifE
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

USD

USDh

USD

USD

USDh

USD

USDh

USD

USD

USDh

USD

—_

—

—_

—

—

—

—

TEER

USEHRNBERERI 7K

H iS5 OB

329, 382

325, 000

, 456, 257

, 595, 000

690, 000

, 850, 000

, 016, 187

353, 182

, 710, 000

, 282, 673

, 975, 388

726, 492

H®
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

HHEE

—_

—

ALEfifE
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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nA&E BEEEFOHME

USD 400,000 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), (¢

EREARAHE

#E(19. 2%)

Air Lease Corp.

USD 80,000 3.38% due 01/15/19 (b)
Alexandria Real Estate
Equities, Inc.

USD 315,000 3.90% due 06/15/23 (b)

Allstate Corp.

5. 75% due 08/15/53

(b), (c)

American Tower Corp.

USD 175,000 5.00% due 02/15/24
ARC Properties Operating
Partnership LP/Clark
Acquisition LLC

USD 265,000 4.60% due 02/06/24 (b)

Bank of America Corp.

5. 20% due 12/29/49

(b), (o), (@)

Corporate Office Properties

LP

USD 50,000 3.60% due 05/15/23 (b)
DIRECTV Holdings LLC/
DIRECTYV Financing Co.,
Inc.

USD 220,000 6.00% due 08/15/40 (b)
Energy Transfer Partners
LP

USD 250,000 6.50% due 02/01/42 (b)
EPR Properties

USD 450,000 5.75% due 08/15/22 (b)
Exelon Generation Co. LLC

USD 585,000 4.00% due 10/01/20 (b)
Fifth Street Finance Corp.

USD 300,000 4.83% due 03/01/19
General Electric Capital

USD 1, 055, 440

USD 3,372, 586

USD 245, 000

USD 565, 000

Corp.

5. 25% due 06/29/49
USD 290, 000 M), ©. (d)

6. 25% due 12/29/49
USD 600, 000 (). (0. @)

HATE DA

444,

129,

275,
11, 952,

81,

304,

254,

182,

265,

531,

46,

228,

279,

478,

598,

303,

285,

643,

258

222

237
659

000

723

824

947

616

100

425

444

934

378

174

750

287

500

USD
USDh

USDh

USh

USDh

USDh

USDh
USD

USD

USDh
USD

USD

USD

USD

USsD

USD

USD

USD
USDh
USDh

USDh
USD
USD
USD

TEER

A% 0P HHAR

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

&3
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

(), (c)

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)

ALEAHiE

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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USD

USD
USD

USD

USD
USD

USD
USD

AUD

TEER

195, 000

1, 279, 856
361, 207

145, 000

300, 000
60, 000

130, 000
30, 000

46, 820
356, 030

122, 210

TEER

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%)

HEEE

R 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

TAEE HMEEISHFOHME [ AEAfE
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
GSUR 4wt
(&R10, 878 KJL) 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
SANTE
(&F1, 822, 636 K JL) 1,824, 062
EHRESt
(&A1, 914, 529K JL) 1, 915, 955
"&EE .
(771, 670, 926 K 1) 127.0% KV 71,718,822
igggw%mmﬁﬁ;u@ (27.0) (15, 260, 016)
R E 100.0% KJU 56, 458, 806

USEHRNBERERI 7K

HHEE

BB EDO TR TOAMGESIGEN SO R B OHBIZHED

WCAHMEESR DR FER T 7% <
ENTWnb,

R
TBA

A7 OFFEEIC & - TH¥

To be announced (FHEEH) DM, KREBFFHRIC X
5 THRAT SN A A PE T —

YHLREESR DI 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) {2 S T & RESo

(c) 20144F 2 A 28 H ¢ si D E B S HIRESRo

(d) Ak Ao

(e) 20144F 2 ] 28 H g i DZE BRI & FESRo

DAFTv T 7 =K/,

(@) FEAT A | T 7213 IEZ P L N — X THEA S M 7zRES
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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 20144E3H3H 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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2014 % 2 B 28 HERDOHANY ¥ 7 5 2 ABRIERZN

USEHRNBERERI 7K

Bo A0S zmew REE  BY RHRE Sl mmen A
JPY Citibank N. A. 4,266, 225,845 20144F 3 H12H USD 41,819,257 N — Fn (18,571) N (18,571)
2014 % 2 A 28 ABADAN Y I N1 7 5 2 AEEERH
o AT zwan REE mY RO FHlis wmen R
JPY Citibank N. A. 79,733,512  20144F 3 H12H  USD 781,306 v — b (73) Fw (73)
201452 B 28 AEFROBER L 7 b7 5 A BBEERLN
Bo A7 zwew REE  RY 2R izt mme 90
BRL Citibank N. A. 2,247,927  20144E 3 H12H  USD 919,718 NN 40,433 RN — FJV 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  20144F 3 J12H  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 J12H USD 739, 266 26, 331 — 26, 331
K 78,233 K (26,656) K (51,577)

EN={0]::7

AUD F—A+ZUT - FV
BRL 753V LTIV
CAD AT B

CLP F) e RY

EUR d—u

INR 4 F VK=

JPY HAH

NZD —a—Y—=F5VF- N
RUB Y7 - V=7
TRY rva -z

USD %

ZAR M77V% -5 VK
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47 % — XY —-T 7K

<HHRIEH>

W75 F (USEANBEIET 7~ F) S ENRELTWS [FA4 7 - <F— - <¥F—7 7 F] OREH
(20144E12H9H) &, ¥T7 7 Y FORBEHPEL->TBYVFTITHOT, B77 v Fodfd (20154 3 H27H) HAE
CBIAEFTAT - A— - IF—T 7 V FOMABEDONERZ27T~28— VI THB 2L F L7

W57 - 3x— - ¥YP—T 7 FOXELTHHEMR

A &
(20144 3 A28 H A 520154 3 J127H % T)
B fit 5t fit
#h #i & M $h #i & M
T i
490 [EREINGES: 2015/ 2/ 9 11, 999, 832
502 [EHEIRES: 2015/ 3 /30 2, 000, 000
509 [ERAEIEES: 2015/ 5/ 7 2, 000, 000
510 FEREINGES: 2015/ 5 /12 2, 000, 000
500 [EHEAIIGES: 2015/ 3 /23 1, 999, 996
496 [FRAEIIFEES: 2015/ 3 /9 1, 999, 982
521 FEREINGES: 2015/ 6 /29 1, 999, 900
473 EHEEIIEES: 2014/11/17 1, 499, 994
514 [FEEMIFEES: 2015/ 5 /25 1, 499, 986
479 FEREINGEES: 2014/12/15 1, 499, 985

(TE1) SRzl LS GERFITFIEEEhTE) EA) .
(T 2) HAARMEIZEHETo

WEAEEREE
TERid. 20155 3 B27AREICHE T BE 4T - v — - vH—T 7> K (27, 752, 794F0O) DRETT .

(1)EA GBERE) AtfE G

20154F 3 H27H Bi1E
E W OW & G sdLE | DAL AIIIHA L
i % £ 54EL0LE 24ED 1 2 E A
FH FH % % % % %
E O O % 17, 000, 000 16, 999, 854 60. 1 — — — 60. 1

(T 1) MAKSIE, MR ERBUT S 5RO E &0
(£ 2) FMAH, MO BRI E T,
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(2)EN (FBER)

Al GRA)

47 %32 — - XYF—-T72F

20154F 3 H27H B
X Vix $h i I O 4 LS T EREAH
% TM T-M
Ef&REH 502 [ AH A2 — 2, 000, 000 2, 000, 000 2015/03/30
503 [ A0 R — 1, 000, 000 999, 997 2015/04/06
504 [ A FES — 1, 000, 000 999, 999 2015/04/13
509 [ 45T Rl — 2, 000, 000 2, 000, 000 2015/05/07
510 [ 40T — 2, 000, 000 2, 000, 000 2015/05/12
491 [ AT RIES — 1, 000, 000 999, 999 2015/05/14
512 [ AF AR — 1, 000, 000 999, 997 2015/05/18
514 [ AR5 — 1, 500, 000 1, 499, 991 2015/05/25
515 [ I RES — 1, 000, 000 999, 996 2015/06/01
518 [ A AR — 1, 000, 000 999, 995 2015/06/15
520 [ AT R %5 — 1, 500, 000 1, 499, 978 2015/06/22
521 [ AT G5 — 2, 000, 000 1, 999, 900 2015/06/29
. VAl
B MEE 17, 000, 000 16, 999, 854

() HALAW Y5 T,
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47 - 22— IHYF—=T 7K

ERWREE $108] (REH 2014%F1289H)

(GIHEM 20134E12H 10H ~ 20144E12H 9 H)

FAT k= XF=T 7 ¥ FOHEIOMI o h 2 EHRE 2 THEP L LI E9,

*EH 77 FOEEAEROBITY,

F& LTHOPEORHMNDHREICL Y, FENAOMHEREZD S L GEH 217 7%
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