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AEEMEHRITHREN 440, 432
FRB 2,038, 602
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ERiH 1 SR 59, 588
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$t1E—39. 60%
NTEa1—4
8,000, 000 Aircastle Ltd. usD 5.500% 15/02/2022 8, 440, 000 0.11
hrs
25, 561, 000 Whiting Canadian Holding Co., ULC usD 8.125% 01/12/2019 26, 663, 318 0.36
rAIVEE
33, 150, 000 Transocean, Inc. IN)] 6.875% 15/12/2021 25,111,125 0.34
22,500, 000 Transocean, Inc. usD 7.500% 15/04/2031 14,512, 500 0.20
39, 623, 625 0.54
PA S
72, 525, 000 Numericable-SFR SAS 144A usb 6.000% 15/05/2022 71,527, 781 0.97
TAILIUFR
9, 345, 000 Ardagh Packaging Finance PLC Via Ardagh Holdings USA, Inc. 144A usb 6.250% 31/01/2019 9, 368, 363 0.12
10, 000, 000 Ardagh Packaging Finance PLC Via Ardagh Holdings USA, Inc. 144A usD 6.750% 31/01/2021 10, 150, 000 0.14
19, 518, 363 0.26
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30, 000, 000 Telecom Italia SpA 144A usD 5.303% 30/05/2024 30, 412, 500 0.41
=P
19, 300, 000 SoftBank Group Corp. usb 6.000% 30/07/2025 19, 951, 375 0.27
30, 000, 000 SoftBank Group Corp. 144A usD 4.500% 15/04/2020 30, 037, 500 0.40
49,988, 875 0. 67
Lo INY
23,000, 000 Altice Financing S.A. 144A UsD 6.500% 15/01/2022 23,115, 000 0.31
28, 200, 000 Altice Financing S.A. 144A usb 6.625% 15/02/2023 27, 847, 500 0.38
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15, 000, 000 Telecom Italia Capital S.A. usD 7.721% 04/06/2038 15, 877, 500 0.21
27,000, 000 Wind Acquisition Finance S.A. 144A usD 4.750% 15/07/2020 26, 766, 990 0.36
25, 000, 000 Wind Acquisition Finance S.A. 144A usb 7.375% 23/04/2021 23,988, 000 0.32
253, 841, 103 3.42
TS558
13, 300, 000 Constel lium NV 144A usb 5.750% 15/05/2024 10, 108, 000 0.14
10, 750, 000 Schaeffler Finance BV 144A usD 4.750% 15/05/2023 10, 723,125 0.14
25, 000, 000 Schaeffler Holding Finance BV 144A usb 6.750% 15/11/2022 27,312, 500 0.37
48,143, 625 0. 65
AL R
10, 000, 000 Credit Suisse Group AG 144A usb 6.250% 29/12/2049 10, 000, 000 0.14
26,975, 000 Credit Suisse Group AG 144A usD 7.500% 29/12/2049 28,526, 062 0.38
19, 550, 000 UBS Group AG UsD 6.875% 29/12/2049 19, 400, 443 0.26
57,926, 505 0.78
®KE
20, 000, 000 Inmarsat Finance Plc. 144A usb 4.875% 15/05/2022 19, 600, 000 0.26
10, 550, 000 New Look Secured Issuer Plc. GBP 6.500% 01/07/2022 16,049, 176 0.22
9,000, 000 New Look Senior Issuer Plc. GBP 8.000% 01/07/2023 13, 542, 304 0.18
15, 000, 000 R&R Ice Cream Plc. AUD 8.250% 15/05/2020 11,075, 798 0.15
29, 889, 000 Virgin Media Secured Finance Plc. 144A usb 5.375% 15/04/2021 30, 935, 115 0.42
91, 202, 393 1.23
KE
5,000, 000 AECOM IN)] 5.750% 15/10/2022 5,179, 650 0.07
7,000, 000 AECOM usD 5.875% 15/10/2024 7,146, 454 0.10
8,000, 000 Alcatel-Lucent USA, Inc. usb 6.450% 15/03/2029 8, 280, 000 0.1
16, 650, 000 Ally Financial, Inc. usD 6.250% 01/12/2017 17,607, 375 0.24
1, 200, 000 Ally Financial, Inc. usD 8.000% 15/03/2020 1, 389, 000 0.02
15, 000, 000 Ally Financial, Inc. usb 5.125% 30/09/2024 15, 581, 250 0.21
31,000, 000 Ally Financial, Inc. usD 8.000% 01/11/2031 37,045, 000 0.50
4,000, 000 Antero Resources Corp. usb 6.000% 01/12/2020 3, 820, 000 0.05
15, 000, 000 Antero Resources Corp. ush 5.375% 01/11/2021 13, 800, 000 0.19
8, 685, 000 Asbury Automotive Group, Inc. ush 6.000% 15/12/2024 9,032, 400 0.12
25, 000, 000 Ashtead Capital, Inc. 144A usD 5.625% 01/10/2024 25, 437, 500 0.34
13, 000, 000 CalAtlantic Group, Inc. usb 6.250% 15/12/2021 13, 975, 000 0.19
2,400, 000 California Resources Corp. usb 5.500% 15/09/2021 1, 356, 000 0.02
10, 500, 000 California Resources Corp. usb 6.000% 15/11/2024 5, 906, 250 0.08
15, 000, 000 Calpine Corp. usb 5.375% 15/01/2023 14,025, 000 0.19
20, 000, 000 CBRE Services, Inc. usD 5.250% 15/03/2025 20, 450, 000 0.28
5, 850, 000 Chesapeake Energy Corp. usb 6.625% 15/08/2020 2,778, 750 0.04
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5, 000, 000 Chesapeake Energy Corp. usb 6.125% 15/02/2021 2,125,000 0.03
18, 000, 000 Chesapeake Energy Corp. usD 4.875% 15/04/2022 7,560, 000 0.10
10, 550, 000 Chesapeake Energy Corp. usb 5.750% 15/03/2023 4,483, 750 0.06
17, 400, 000 CIT Group, Inc. usD 5.250% 15/03/2018 18, 139, 500 0.24
10, 000, 000 CIT Group, Inc. usD 5.375% 15/05/2020 10, 600, 000 0.14
5,150, 000 Clearwater Paper Corp. usb 4.500% 01/02/2023 4,969, 750 0.07
41, 375, 000 Community Health Systems, Inc. usD 5.125% 15/08/2018 42,099, 062 0.57
10, 200, 000 Community Health Systems, Inc. usD 8.000% 15/11/2019 10, 365, 750 0.14
35, 800, 000 Community Health Systems, Inc. usb 6.875% 01/02/2022 34,815, 500 0. 47
8,000, 000 Concho Resources, Inc. usD 5.500% 01/10/2022 7,780, 000 0.10
26, 000, 000 Constel lation Brands, Inc. usD 4.250% 01/05/2023 26, 227, 500 0.35
10, 000, 000 Constel lation Brands, Inc. usb 4.750% 15/11/2024 10, 250, 000 0.14
20, 000, 000 Corelogic, Inc. usD 7.250% 01/06/2021 21, 050, 000 0.28
19, 500, 000 Cott Beverages, Inc. usD 5.375% 01/07/2022 18, 963, 750 0.26
29, 900, 000 Crown Castle International Corp. usb 5.250% 15/01/2023 31,170, 750 0.42
7,000, 000 CSC Holdings LLC usD 8.625% 15/02/2019 7,542,500 0.10
50, 000, 000 CSC Holdings LLC usD 5.250% 01/06/2024 42,250, 000 0.57
15, 500, 000 CVR Refining LLC Via Coffeyville Finacne, Inc. usb 6.500% 01/11/2022 15, 345, 000 0.21
35, 000, 000 Denbury Resources, Inc. usD 4.625% 15/07/2023 20, 212, 500 0.27
3,000, 000 DR Horton, Inc. usD 3.750% 01/03/2019 3,082, 500 0.04
7,200, 000 DR Horton, Inc. usb 4.000% 15/02/2020 7, 353, 000 0.10
7,500, 000 DR Horton, Inc. usD 4.750% 15/02/2023 7,668, 750 0.10
2,000, 000 DuPont Fabros Technology LP usD 5.625% 15/06/2023 2,040, 000 0.03
15, 000, 000 Dynegy, Inc. usb 6.750% 01/11/2019 14,775, 000 0.20
7,500, 000 Dynegy, Inc. usD 7.375% 01/11/2022 7, 256, 250 0.10
9, 300, 000 EnPro Industries, Inc. usD 5.875% 15/09/2022 9, 346, 500 0.13
7,000, 000 EP Energy LLC via Everest Acquisition Finance, Inc. usD 9.375% 01/05/2020 6, 020, 000 0.08
22,050, 000 EP Energy LLC Via Everest Acquisition Finance, Inc. usb 6.375% 15/06/2023 17,033, 625 0.23
10, 000, 000 ExamWorks Group, Inc. usD 5.625% 15/04/2023 9,975, 000 0.13
35, 000, 000 FCA US LLC Via CG Co-Issuer, Inc. usb 8.250% 15/06/2021 37,843, 750 0.51
20, 863, 000 Gulfmark Offshore, Inc. usD 6.375% 15/03/2022 11, 996, 225 0.16
65, 000, 000 HCA, Inc. usD 6.500% 15/02/2020 71,784, 375 0.97
40, 000, 000 HCA, Inc. usb 7.500% 15/02/2022 44,900, 000 0.61
20, 000, 000 HCA, Inc. usD 4.750% 01/05/2023 19, 950, 000 0.27
25, 000, 000 HCA, Inc. usD 5.000% 15/03/2024 25, 125, 000 0.34
37, 550, 000 HCA, Inc. usb 5.250% 15/04/2025 38, 066, 312 0.51
20, 750, 000 HRG Group, Inc. usD 7.875% 15/07/2019 22,098, 750 0.30
5,000, 000 Huntsman International LLC usD 4.875% 15/11/2020 4,687,500 0.06
3,000, 000 Huntsman International LLC EUR 4.250% 01/04/2025 2,798, 321 0.04
20, 000, 000 IHS, Inc. usD 5.000% 01/11/2022 20, 400, 000 0.27
17, 000, 000 Illinois Power Generating Co. usD 6.300% 01/04/2020 14, 025, 000 0.19
9,515, 000 Illinois Power Generating Co.-Series H usb 7.000% 15/04/2018 8, 468, 350 0.1
40, 000, 000 International Lease Finance Corp. usD 5.875% 01/04/2019 42,700, 000 0.58
20, 000, 000 International Lease Finance Corp. usD 6.250% 15/05/2019 21,512, 500 0.29
15, 000, 000 International Lease Finance Corp. usb 4.625% 15/04/2021 15, 450, 000 0.21
20, 000, 000 L Brands, Inc. usD 6.625% 01/04/2021 22,500, 000 0.30
25, 700, 000 Laredo Petroleum, Inc. usb 5.625% 15/01/2022 24, 158, 000 0.33
7,150, 000 Laredo Petroleum, Inc. usb 7.375% 01/05/2022 7,007, 000 0.09
12, 850, 000 Laredo Petroleum, Inc. usD 6.250% 15/03/2023 12, 336, 000 0.17
5,000, 000 Lennar Corp. usb 4.500% 15/11/2019 5,143, 750 0.07
12, 250, 000 Lennar Corp. usb 4.875% 15/12/2023 12, 250, 000 0.17
1,950, 000 Level 3 Communications, Inc. usD 5.750% 01/12/2022 1,984,125 0.03
15, 000, 000 Level 3 Financing, Inc. usb 7.000% 01/06/2020 15, 881, 250 0.21
15, 000, 000 Level 3 Financing, Inc. usb 6.125% 15/01/2021 15, 750, 000 0.21
2,150, 000 Mer itage Homes Corp. usD 7.000% 01/04/2022 2,300, 500 0.03
30, 000, 000 MGM Resorts International usb 6.750% 01/10/2020 31, 650, 000 0.43
45,000, 000 MGM Resorts International uspb 6.625% 15/12/2021 47,137,500 0.64
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25, 000, 000 MGM Resorts International usD 7.750% 15/03/2022 21,000, 000 0.36
15, 000, 000 MPT Operating Partnership LP Via MPT Finance Corp. usb 6.875% 01,/05/2021 15,712, 500 0.21
15, 000, 000 MPT Operating Partnership LP Via MPT Finance Corp. usb 6.375% 15/02/2022 15, 656, 250 0.21
28,000, 000 Nationstar Mortgage LLC Via Nationstar Capital Corp. usb 6.500% 01/08/2018 21, 300, 000 0.37
9, 000, 000 Nationstar Mortgage LLC Via Nationstar Capital Corp. usb 7.875% 01/10/2020 8, 775, 000 0.12
6, 000, 000 Nationstar Mortgage LLC Via Nationstar Capital Corp. usb 6.500% 01/07/2021 5,475,000 0.07
9, 560, 000 NCR Corp. usD 5.000% 15/07/2022 9,273, 200 0.12
13, 250, 000 Newfield Exploration Co. usD 5.375% 01/01/2026 12,123, 750 0.16
17, 000, 000 NRG Energy, Inc. usD 8.250% 01/09/2020 17, 595, 000 0.24
35, 050, 000 Oasis Petroleum, Inc. usb 6.875% 15/03/2022 30, 143, 000 0.41
6, 800, 000 Oshkosh Corp. usb 5.375% 01/03/2025 6, 834, 000 0.09
12, 300, 000 Outfront Media Capital LLC Via Outfront Media Capital Corp. usb 5.875% 15/03/2025 12,745, 875 0.17
10, 350, 000 Peabody Energy Corp. usb 6.000% 15/11/2018 2,354, 625 0.03
4,300, 000 Prestige Brands, Inc. usb 8.125% 01/02/2020 4,472,000 0.06
16, 000, 000 Regal Entertainment Group usb 5.750% 15/03/2022 16, 360, 000 0.22
54,000, 000 Reynolds Group Issuer, Inc. usb 9.000% 15/04/2019 55,012, 500 0.74
2,000, 000 Reynolds Group Issuer, Inc. usb 7.875% 15/08/2019 2,085, 000 0.03
28,100, 000 Reynolds Group Issuer, Inc. usb 9.875% 15/08/2019 29,399, 625 0. 40
19, 000, 000 Reynolds Group Issuer, Inc. usb 5.750% 15/10/2020 19, 570, 000 0.26
2,175, 000 RHP Hotel Properties LP via RHP Finance Corp. usD 5.000% 15/04/2023 2,218,500 0.03
10, 800, 000 Rice Energy, Inc. usD 6.250% 01/05/2022 9,207, 000 0.12
17, 750, 000 RSP Permian, Inc. usb 6.625% 01/10/2022 17, 661, 250 0.24
33, 365, 000 Sally Holdings LLC Via Sally Capital, Inc. usb 5.750% 01/06/2022 34,933, 155 0. 47
12, 450, 000 Sally Holdings LLC Via Sally Capital, Inc. usb 5.625% 01/12/2025 12,652,313 0.17
9, 400, 000 SM Energy Co. usb 6.500% 15/11/2021 9, 165, 000 0.12
4, 350, 000 SM Energy Co. usb 6.125% 15/11/2022 4,165,125 0.06
15, 000, 000 SM Energy Co. usb 6.500% 01/01/2023 14,512, 500 0.20
36, 000, 000 SM Energy Co. usD 5.000% 15/01/2024 31,590, 000 0.43
5,000, 000 Spectrum Brands, Inc. usD 6.375% 15/11/2020 5, 343, 750 0.07
12, 035, 000 Spectrum Brands, Inc. IN)] 6.625% 15/11/2022 12,907, 538 0.17
20, 000, 000 Sprint Capital Corp. usb 6.900% 01/05/2019 17, 600, 000 0.24
5,000, 000 Sprint Capital Corp. usD 8.750% 15/03/2032 3,887,500 0.05
30, 000, 000 Sprint Communications, Inc. usD 8.375% 15/08/2017 29,925, 000 0.40
20, 000, 000 Sprint Communications, Inc. usb 7.000% 15/08/2020 16, 550, 000 0.22
25, 000, 000 Sprint Communications, Inc. usb 11.500% 15/11/2021 24,312, 500 0.33
65, 000, 000 Sprint Corp. usb 7.250% 15/09/2021 52, 487, 500 0.7
90, 000, 000 Sprint Corp. usD 7.875% 15/09/2023 72, 675, 000 0.98
3,261,000 Summit Materials LLC Via Summit Materials Finance Corp. usb 10.500% 31/01/2020 3,485,194 0.05
30, 000, 000 Summit Materials LLC via Summit Materials Finance Corp. usb 6.125% 15/07/2023 30, 037, 500 0.40
14, 900, 000 Synovus Financial Corp. usD 7.875% 15/02/2019 16, 762, 500 0.23
6, 000, 000 Tenet Healthcare Corp. usD 5.000% 01/03/2019 5, 820, 000 0.08
55, 000, 000 Tenet Healthcare Corp. usD 6.750% 15/06/2023 52,112,500 0.70
20, 000, 000 Toll Brothers Finance Corp. usb 4.375% 15/04/2023 19, 650, 000 0.26
25, 000, 000 TransDigm, Inc. usb 6.000% 15/07/2022 24,562, 500 0.33
13, 000, 000 TRI Pointe Holdings, Inc. via TRI Pointe Group, Inc. usb 4.375% 15/06/2019 12, 935, 000 0.17
11,100, 000 TRI Pointe Holdings, Inc. via TRI Pointe Group, Inc. usD 5.875% 15/06/2024 11,030, 625 0.15
18, 700, 000 United Rentals North America, Inc. usb 4.625% 15/07/2023 18, 606, 500 0.25
10, 000, 000 United Rentals North America, Inc. usb 5.750% 15/11/2024 10, 075, 000 0.14
11, 000, 000 United Rentals North America, Inc. usb 5.500% 15/07/2025 10, 945, 000 0.15
6, 450, 000 WhiteWave Foods Co. usD 5.375% 01/10/2022 6, 837, 000 0.09
7,000, 000 Whiting Petroleum Corp. IN)] 6.500% 01/10/2018 6, 685, 000 0.09
25, 000, 000 Whiting Petroleum Corp. usD 5.000% 15/03/2019 23, 375, 000 0.32
16, 600, 000 Whiting Petroleum Corp. usD 5.750% 15/03/2021 15, 396, 500 0.21
19, 000, 000 Whiting Petroleum Corp. usD 6.250% 01/04/2023 17, 622, 500 0.24
12, 000, 000 William Carter Co. usb 5.250% 15/08/2021 12, 390, 000 0.17
3, 600, 000 William Lyon Homes, Inc. usb 7.000% 15/08/2022 3,658, 500 0.05
25, 950, 000 WPX Energy, Inc. usb 8.250% 01/08/2023 24,133, 500 0.33
2,239,016, 049 30. 20
HESE (REEM K FJL 3 146,078, 920) 2,936, 304, 137 39. 60
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1217, 085 General Motors Co. (Automobile Manufacturers) 4,657, 666 0.06
5,123,626 Halcon Resources Corp. (0il & Gas) 3,073, 663 0.04
566, 300 Huntsman Corp. (Chemicals) 7,107, 065 0.10
26, 755 Motors Liquidation Co. GUC Trust (Automobile Manufacturers) 351, 828 0.00
15, 190, 222 0.20
TEgASE (REBEM K KL 28 412, 688) 15, 190, 222 0.20
MR FHIHEIEZ —0.03%
XKE
51,580 General Motors Co., exp. 07/16-Warrants (Automobile Manufacturers) 1, 380, 796 0.02
51,580 General Motors Co., exp. 07/19-Warrants (Automobile Manufacturers) 956, 809 0. 01
17,862 Masonite International Corp., exp. 06/16-Warrants (Building Materials) 223,275 0.00
2,560, 880 0.03
R THEII S S (REBEM K F)L 3,019,729) 2, 560, 880 0.03
HBESS—5.85%
TAIWLSUR
433, 830, 779 Goldman Sachs US$ Liquid Reserves Fund (X Distribution Class) 433, 830, 779 5.85
BEERMSFE (REFEM K KL 433,830, 779) 433, 830, 779 5.85
AROLBERNEIFICLESN TV ARENAMIS A RERME X )L 3,611,342, 116) 3,387, 886,018 45. 68
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9, 450, 000 Broadspectrum Ltd. 144A usb 8.375% 15/05/2020 9,591, 750 0.13

NEE
24,750, 000 Digicel Group Ltd. 144A usD 8.250% 30/09/2020 21,841,875 0.29
15, 000, 000 Digicel Group Ltd. 144A usb 7.125% 01/04/2022 12,318, 750 0.17
10, 000, 000 Digicel Ltd. 144A usD 7.000% 15/02/2020 9, 850, 000 0.13
35, 000, 000 Digicel Ltd. 144A usD 6.750% 01/03/2023 31,893, 750 0.43

75,904, 375 1.02

hr45
6, 550, 000 Air Canada 144A usb 8.750% 01/04/2020 7,189,935 0.10
1,204, 355 Air Canada Pass Through Trust “B” 144A usD 5.375% 15/05/2021 1,226, 937 0.02
13, 150, 000 ATS Automation Tooling Systems, Inc. 144A usD 6.500% 15/06/2023 13, 481, 380 0.18
15, 000, 000 Brookfield Residential Properties, Inc. 144A usb 6.500% 15/12/2020 14,778, 000 0.20
8,000, 000 Brookfield Residential Properties, Inc. 144A usb 6.125% 01/07/2022 7,581, 600 0.10
8,000, 000 Brookfield Residential Properties, Inc. 144A usD 6.375% 15/05/2025 7, 600, 000 0.10
14,000, 000 Concordia Healthcare Corp. 144A usb 7.000% 15/04/2023 12, 145, 000 0.16
1,000, 000 Lundin Mining Corp. 144A usb 7.500% 01/11/2020 975, 000 0.01
10, 000, 000 Lundin Mining Corp. 144A usD 7.875% 01/11/2022 9,625, 000 0.13
15, 000, 000 Masonite International Corp. 144A usb 5.625% 15/03/2023 15, 731, 250 0.21
12, 500, 000 MEG Energy Corp. 144A usD 6.500% 15/03/2021 10, 812, 500 0.15
26, 000, 000 MEG Energy Corp. 144A usD 6.375% 30/01/2023 21,580, 000 0.29
22, 800, 000 New Gold, Inc. 144A usb 6.250% 15/11/2022 19, 494, 000 0.26
33,000, 000 New Red Finance, Inc. 144A usb 4.625% 15/01/2022 33, 330, 000 0.45
35, 000, 000 New Red Finance, Inc. 144A usD 6.000% 01/04/2022 36, 662, 500 0.49
23, 300, 000 Paramount Resources Ltd. 144A usb 6.875% 30/06/2023 20,212, 750 0.27
2,000, 000 Stone Container Finance Co. of Canada Il usD 7.375% 15/07/2014 0 0.00
12,000, 000 Valeant Pharmaceuticals International, Inc. 144A usD 7.500% 15/07/2021 11, 160, 000 0.15
1, 400, 000 Valeant Pharmaceuticals International, Inc. 144A usb 5.500% 01/03/2023 1,197, 000 0.02
27,000, 000 Valeant Pharmaceuticals International, Inc. 144A usb 5.875% 15/05/2023 23, 355, 000 0.32
10, 000, 000 Valeant Pharmaceuticals International, Inc. 144A usD 6.125% 15/04/2025 8,675, 000 0.12
14, 300, 000 Videotron Ltd. usb 5.000% 15/07/2022 14, 478, 750 0.20
17, 050, 000 Videotron Ltd. 144A usb 5.375% 15/06/2024 17, 440, 445 0.24

308, 732, 047 4.17
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30, 000, 000 UPCB Finance IV Ltd. 144A usD 5.375% 15/01/2025 29, 025, 000 0.39
TALTUKR
14, 350, 000 Ardagh Packaging Finance Plc. 144A usb 9.125% 15/10/2020 15, 139, 250 0.20
950, 000 Ardagh Packaging Finance Plc. 144A usD 9.125% 15/10/2020 1,004, 625 0.01
3,982, 059 Ardagh Packaging Finance Plc. 144A usD 7.000% 15/11/2020 3,992,014 0.05
6, 655, 000 Ardagh Packaging Finance Plc. 144A usb 6.000% 30/06/2021 6, 605, 087 0.09
18, 000, 000 Endo Ltd. via Endo Finance LLC 144A usD 6.000% 15/07/2023 17, 415, 000 0.24
4,050, 000 James Hardie International Finance Ltd. 144A usb 5.875% 15/02/2023 4,191,750 0. 06
48,347, 726 0. 65
1597
20, 000, 000 Intesa Sanpaolo SpA 144A usb 7.700% 29/12/2049 20, 466, 310 0.28
LoV ITNLY
26, 731, 500 Ardagh Finance Holdings S.A. 144A usD 8.625% 15/06/2019 28,068, 075 0.38
25, 000, 000 DH Services Luxembourg SARL 144A usb 7.750% 15/12/2020 25, 750, 000 0.34
10, 000, 000 Nielsen Co. Luxembourg SARL 144A usD 5.500% 01/10/2021 10, 225, 000 0.14
64, 043, 075 0.86
E1%
24, 600, 000 Vistadet Malta Finance Plc. Via Vistadet Co. Finance LLC 144A  USD 7.750% 01/06/2020 20, 541, 000 0.28
TS558
217,700, 000 Schaeffler Finance BV 144A usb 4.250% 15/05/2021 27,838, 500 0.38
25, 000, 000 VTR Finance BV 144A usD 6.875% 15/01/2024 24,062, 500 0.32
5,410, 000 Ziggo Bond Finance BV 144A usb 5.875% 15/01/2025 5,125,975 0.07
57,026, 975 0.77
EE
15, 000, 000 Barclays Plc. usb 8.250% 29/12/2049 16, 125, 000 0.22
50, 000, 000 Royal Bank of Scotland Group Plc. usD 7.500% 29/12/2049 52,144,075 0.70
14, 450, 000 Royal Bank of Scotland Group Plc. usD 8.000% 29/12/2049 15, 353, 125 0.21
83, 622, 200 1.13
KE
3,250, 000 Acadia Healthcare Co, Inc. usb 5.625% 15/02/2023 3,209, 375 0.04
18, 000, 000 Acosta, Inc. 144A usD 7.750% 01/10/2022 16, 740, 000 0.23
17, 400, 000 ADS Waste Holdings, Inc. usD 8.250% 01/10/2020 18, 009, 000 0.24
40, 000, 000 Ahern Rentals, Inc. 144A usb 7.375% 15/05/2023 33,700, 000 0.45
10, 100, 000 Altice US Finance I Corp. 144A usb 5.375% 15/07/2023 10, 062, 125 0.14
4,500, 000 Altice US Finance I1 Corp. 144A usD 7.750% 15/07/2025 4,348,125 0.06
7,700, 000 American Builders & Contractors Supply Co, Inc. 144A usD 5.750% 15/12/2023 7,796, 250 0.1
11, 400, 000 Ancestry. com, Inc. usb 11.000% 15/12/2020 12, 426, 000 0.17
12, 400, 000 Anixter, Inc. 144A usD 5.500% 01/03/2023 12, 648, 000 0.17
30, 000, 000 Antero Resources Corp. 144A usb 5.625% 01/06/2023 217,750, 000 0.37
8,150, 000 Ashland, Inc. usb 4.750% 15/08/2022 8,150, 000 0.11
13, 300, 000 Aspect Software, Inc. usD 10.625% 15/05/2017 11,138, 750 0.15
20, 000, 000 Atrium Windows & Doors, Inc. 144A usb 7.750% 01/05/2019 14,900, 000 0.20
25,000, 000 Bank of America Corp.-Series X usb 6.250% 29/09/2049 25, 437, 500 0.34
20, 000, 000 Bank of America Corp.-Series Z usD 6.500% 29/10/2049 21,125, 000 0.29
5,000, 000 Beazer Homes USA, Inc. usb 5.750% 15/06/2019 4,750, 000 0.06
14, 230, 000 Beazer Homes USA, Inc. usD 7.500% 15/09/2021 13, 660, 800 0.18
7,000, 000 Beazer Homes USA, Inc. usD 7.250% 01/02/2023 6, 553, 750 0.09
20, 000, 000 Berry Petroleum Co. LLC usb 6.375% 15/09/2022 8, 500, 000 0.11
36, 250, 000 BMC Software Finance, Inc. 144A IN)] 8.125% 15/07/2021 28,093, 750 0.38
12, 650, 000 Boxer Parent Co., Inc. 144A usD 9.000% 15/10/2019 9,297,750 0.13
15, 000, 000 Builders FirstSource, Inc. 144A usb 7.625% 01/06/2021 15, 975, 000 0.22
15, 050, 000 Building Materials Corp. of America 144A usb 6.000% 15/10/2025 15, 595, 563 0.21
45, 600, 000 BWAY Holdings Co. 144A usD 9.125% 15/08/2021 43,149, 000 0.58
14, 860, 000 Calpine Corp. 144A usb 6.000% 15/01/2022 15, 417, 250 0.21
18, 000, 000 Calpine Corp. 144A usb 7.875% 15/01/2023 19, 170, 000 0.26
7,500, 000 Calpine Corp. 144A usD 5.875% 15/01/2024 7,743,750 0.10
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7, 600, 000 Carmike Cinemas, Inc. 144A usD 6.000% 15/06/2023 7, 866, 000 0.1
12, 000, 000 Carrizo 0il & Gas, Inc. usD 6.250% 15/04/2023 11, 100, 000 0.15
20, 000, 000 Casella Waste Systems, Inc. usb 7.750% 15/02/2019 20, 200, 000 0.27
20, 000, 000 CCO Holdings LLC Via CCO Holdings Capital Corp. usD 7.375% 01/06/2020 20, 825, 000 0.28
2,000, 000 CCO Holdings LLC via CCO Holdings Capital Corp. usD 5.250% 30/09/2022 1,995, 000 0.03
14,150, 000 CCO Holdings LLC Via CCO Holdings Capital Corp. usb 5.750% 01/09/2023 14, 486, 063 0.20
6, 150, 000 CCO Holdings LLC Via CCO Holdings Capital Corp. 144A usb 5.125% 01/05/2023 6,073,125 0.08
29, 250, 000 CCO Holdings LLC Via CCO Holdings Capital Corp. 144A usb 5.875% 01/05/2027 29, 030, 625 0.39
15, 000, 000 CCO Safari Il LLC 144A usb 4.908% 23/07/2025 15, 196, 290 0.21
38, 150, 000 CCOH Safari LLC 144A usD 5.750% 15/02/2026 38,436, 125 0.52
10, 000, 000 Century Communities, Inc. usD 6.875% 15/05/2022 9, 375, 000 0.13
7, 850, 000 Chaparral Energy, Inc. usb 9.875% 01/10/2020 2,198, 000 0.03
20, 000, 000 Chaparral Energy. Inc. usD 8.250% 01/09/2021 4,800, 000 0.06
8,100, 000 Chemours Co. 144A usD 6.625% 15/05/2023 6,145, 875 0.08
6, 800, 000 Chemours Co. 144A usb 7.000% 15/05/2025 5,083, 000 0.07
8, 350, 000 Chesapeake Energy Corp. usb 6.875% 15/11/2020 3,903, 625 0.05
32,000, 000 CIT Group, Inc. 144A usD 5.500% 15/02/2019 33, 600, 000 0.45
19, 475, 000 Citigroup, Inc.-Series 0 usb 5.875% 29/12/2049 19, 231, 562 0.26
10, 500, 000 Citigroup, Inc.-Series R IN)] 6.125% 29/12/2049 10, 710, 000 0.14
23, 850, 000 Citigroup. Inc. usD 5.900% 29/12/2049 23,551,875 0.32
4,500, 000 Citigroup. Inc.-Series M usb 6.300% 29/12/2049 4,421, 250 0.06
26, 778, 000 Clearwater Paper Corp. 144A usD 5.375% 01/02/2025 26,510, 220 0.36
8,000, 000 Cleaver-Brooks, Inc. 144A usD 8.750% 15/12/2019 7,790, 000 0.11
25,000, 000 Communications Sales & Leasing, Inc. Via CSL Capital LLC USD 8.250% 15/10/2023 22,375, 000 0.30
18, 000, 000 Comstock Resources, Inc. 144A usD 10.000% 15/03/2020 10, 755, 000 0.15
15, 000, 000 Continental Airlines 2012-3 Class G Pass Thru Certificates usb 6.125% 29/04/2018 15, 581, 250 0.21
10, 000, 000 CPG Merger Sub LLC 144A usb 8.000% 01/10/2021 10, 000, 000 0.13
50, 625, 000 Crimson Merger Sub, Inc. 144A usD 6.625% 15/05/2022 42,271,875 0.57
35, 500, 000 CrownRock LP Via CrownRock Finance, Inc. 144A usD 7.125% 15/04/2021 35, 500, 000 0.48
15, 340, 000 CyrusOne LP Via CyrusOne Finance Corp. usb 6.375% 15/11/2022 16, 068, 650 0.22
1, 000, 000 CyrusOne LP via CyrusOne Finance Corp. 144A usb 6.375% 15/11/2022 1,047, 500 0.01
11, 350, 000 DISH DBS Corp. usD 6.750% 01/06/2021 11,435,125 0.15
29, 000, 000 DISH DBS Corp. usb 5.875% 15/11/2024 25, 882, 500 0.35
15, 850, 000 Dollar Tree, Inc. 144A IN)] 5.750% 01/03/2023 16, 424, 563 0.22
21, 800, 000 Downstream Development Authority of the Quapaw Tribe of Oklahoma 144A  USD 10.500% 01/07/2019 22, 644, 750 0.31
30, 000, 000 DuPont Fabros Technology LP usb 5.875% 15/09/2021 31, 350, 000 0.42
5,000, 000 Emdeon, Inc. 144A usD 6.000% 15/02/2021 4,800, 000 0.06
20, 000, 000 Equinix Inc. usD 5.375% 01/04/2023 20, 350, 000 0.27
15, 000, 000 Equinix, Inc. usb 4.875% 01/04/2020 15, 487, 500 0.21
13, 500, 000 Equinix, Inc. usD 5.375% 01/01/2022 13, 837, 500 0.19
27,000, 000 Equinix, Inc. usD 5.750% 01/01/2025 217, 405, 000 0.37
12,100, 000 Equinix, Inc. usb 5.875% 15/01/2026 12,311, 750 0.17
10, 000, 000 Fidelity & Guaranty Life Holdings, Inc. 144A IN)] 6.375% 01/04/2021 10, 450, 000 0.14
30, 000, 000 First Data Corp. 144A usD 6.750% 01/11/2020 31,575, 000 0.43
25, 000, 000 First Data Corp. 144A usb 8.750% 15/01/2022 26, 281, 250 0.35
49, 800, 000 First Data Corp. 144A usD 5.750% 15/01/2024 49, 675, 500 0.67
15, 000, 000 Fresenius Medical Care US Finance II, Inc. 144A usD 5.625% 31/07/2019 16, 218, 750 0.22
10, 000, 000 Fresenius Medical Care US Finance II, Inc. 144A usb 5.875% 31/01/2022 10, 850, 000 0.15
10, 000, 000 Fresenius Medical Care US Finance, Inc. 144A ush 5.750% 15/02/2021 10, 850, 000 0.15
5, 350, 000 Frontier Communications Corp. usb 8.125% 01/10/2018 5, 630, 875 0.08
30, 000, 000 Frontier Communications Corp. usb 8.500% 15/04/2020 30, 075, 000 0.41
6, 850, 000 Frontier Communications Corp. 144A usb 8.875% 15/09/2020 6,832, 875 0.09
27, 450, 000 Frontier Communications Corp. 144A usb 11.000% 15/09/2025 26, 866, 687 0. 36
16, 300, 000 FTS International, Inc. usb 6.250% 01/05/2022 5, 053, 000 0.07
8,000, 000 FTS International, Inc. 144A usD 7.837% 15/06/2020 5, 960, 000 0.08
42,000, 000 Gates Global LLC Via Gates Global Co. 144A usD 6.000% 15/07/2022 31,447,500 0.42
9,151, 000 Gibraltar Industries, Inc. usb 6.250% 01/02/2021 9,471, 285 0.13
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20, 000, 000 GLP Capital LP Via GLP Financing II, Inc. usD 4.875% 01/11/2020 20, 550, 000 0.28
18, 650, 000 Halcon Resources Corp. 144A usD 8.625% 01/02/2020 14, 640, 250 0.20
25, 350, 000 Hardwoods Acquisition, Inc. 144A usb 7.500% 01/08/2021 22,466, 437 0.30
25, 000, 000 HD Supply, Inc. usD 11.500% 15/07/2020 28,187, 500 0.38
8,000, 000 HD Supply, Inc. usD 7.500% 15/07/2020 8, 480, 000 0.11
20, 000, 000 HD Supply, Inc. 144A usb 5.250% 15/12/2021 21,000, 000 0.28
20, 600, 000 Hexion, Inc. usD 8.875% 01/02/2018 13, 596, 000 0.18
9, 400, 000 Huntington Ingalls Industries, Inc. 144A usb 5.000% 15/11/2025 9,517,500 0.13
24,000, 000 iHear tCommunications, Inc. usb 9.000% 15/12/2019 17, 400, 000 0.23
7,515,117 iHeartCommunications, Inc. usD 14.000% 01/02/2021 1,841,204 0.02
18, 050, 000 iHeartCommunications, Inc. usb 10.625% 15/03/2023 12,680, 125 0.17
15, 000, 000 Infor Software Parent LLC Via Infor Software Parent, Inc. 144A  USD 7.125% 01/05/2021 11, 587, 500 0.16
20, 000, 000 Infor US, Inc. 144A usb 6.500% 15/05/2022 17,700, 000 0.24
20, 000, 000 Jefferies Finance LLC Via JFIN Co-Issuer Corp. usb 7.375% 01/04/2020 19, 725, 000 0.27
8, 300, 000 Jefferies LoanCore LLC Via JLC Finance Corp. 144A usb 6.875% 01/06/2020 8,134,000 0.11
15, 000, 000 JPMorgan Chase & Co.-Series 1 usD 7.900% 29/04/2049 15, 412, 500 0.21
6, 000, 000 JPMorgan Chase & Co.-Series V usD 5.000% 29/12/2049 5,775, 000 0.08
25, 000, 000 JPMorgan Chase & Co.-Series X usb 6.100% 29/10/2049 25, 418, 750 0.34
14, 000, 000 Lennar Corp. usD 4.750% 15/11/2022 13, 947, 500 0.19
9,000, 000 Level 3 Financing, Inc. 144A usD 5.125% 01/05/2023 8, 955, 000 0.12
18, 850, 000 Level 3 Financing, Inc. 144A usb 5.375% 15/01/2024 18,897,125 0.25
11, 100, 000 Level 3 Financing, Inc. 144A usD 5.375% 01/05/2025 10, 989, 000 0.15
6, 300, 000 Linn Energy LLC Via Linn Energy Finance Corp. usb 8.625% 15/04/2020 1, 669, 500 0.02
10, 550, 000 Linn Energy LLC Via Linn Energy Finance Corp. usb 7.750% 01/02/2021 2,189,125 0.03
13, 500, 000 Linn Energy LLC via Linn Energy Finance Corp. usb 12.000% 15/12/2020 8,302, 500 0.11
8, 400, 000 Mercer International, Inc. usb 7.000% 01/12/2019 8, 694, 000 0.12
20, 000, 000 Mercer International, Inc. usb 7.750% 01/12/2022 21,000, 000 0.28
9,700, 000 Micron Technology, Inc. usD 5.500% 01/02/2025 9,093, 750 0.12
18, 500, 000 Micron Technology, Inc. 144A usD 5.250% 01/08/2023 17, 482, 500 0.24
14, 320, 000 Midcontinent Communications & Midcontinent Finance Corp. 144A  USD 6.250% 01/08/2021 14, 606, 400 0.20
32,000, 000 Milacron LLC Via Mcron Finance Corp. 144A IN)] 7.750% 15/02/2021 31, 960, 000 0.43
17,000, 000 Momentive Performance Materials, Inc. usb 3.880% 24/10/2021 10, 837, 500 0.15
19, 000, 000 Moog, Inc. 144A usb 5.250% 01/12/2022 19, 475, 000 0.26
20, 000, 000 Morgan Stanley-Series J usD 5.550% 29/12/2049 19, 975, 000 0.27
20, 000, 000 Navient Corp. usD 5.500% 15/01/2019 19, 300, 000 0.26
20, 650, 000 Navient Corp. usb 4.875% 17/06/2019 19, 411, 000 0.26
9,000, 000 Navient Corp. usD 5.875% 25/03/2021 8, 325, 000 0.11
12, 000, 000 Navient Corp. usD 6.125% 25/03/2024 10, 410, 000 0.14
5,775, 000 NCR Corp. usb 4.625% 15/02/2021 5, 645, 063 0.08
21, 550, 000 Neiman Marcus Group Ltd. LLC 144A usd 8.000% 15/10/2021 19, 637, 437 0.26
14, 000, 000 Neiman Marcus Group Ltd. LLC 144A usD 8.750% 15/10/2021 12, 687, 500 0.17
10, 300, 000 Netflix, Inc. 144A usb 5.500% 15/02/2022 10, 660, 500 0.14
26, 300, 000 Netflix, Inc. 144A usD 5.875% 15/02/2025 217, 286, 250 0.37
10, 209, 766 New Cotai LLC 144A usD 10.625% 01/05/2019 8,576, 203 0.12
16, 150, 000 NGPL PipeCo LLC 144A usb 7.119% 15/12/2017 13,929, 375 0.19
3, 550, 000 NGPL PipeCo LLC 144A usd 9.625% 01/06/2019 3,017,500 0.04
44,000, 000 Nielsen Finance LLC Via Nielsen Finance Co. usD 5.000% 15/04/2022 44,110, 000 0.60
29, 650, 000 NRG Energy, Inc. usb 6.625% 15/03/2023 217,871, 000 0.38
20, 000, 000 Nuance Communications, Inc. 144A usD 5.375% 15/08/2020 20, 425, 000 0.28
15, 000, 000 OneMain Financial Holdings, Inc. 144A usD 6.750% 15/12/2019 15, 750, 000 0.21
25, 000, 000 Park-Ohio Industries, Inc. usb 8.125% 01/04/2021 26, 000, 000 0.35
12, 500, 000 Peabody Energy Corp. 144A usD 10.000% 15/03/2022 3,000, 000 0.04
16, 900, 000 Post Holdings, Inc. 144A usD 6.750% 01/12/2021 17, 238, 000 0.23
10, 000, 000 Prestige Brands, Inc. 144A usb 5.375% 15/12/2021 9,737,500 0.13
19, 350, 000 Qorvo, Inc. 144A usD 6.750% 01/12/2023 19, 930, 500 0.27
14, 200, 000 Quintiles Transnational Corp. 144A usD 4.875% 15/05/2023 14, 288, 750 0.19
10, 000, 000 Reynolds Group Issuer, Inc. Via Reynolds Group Issuer LLC usb 6.875% 15/02/2021 10, 387, 500 0.14
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28, 459, 000 Rialto Holdings LLC Via Rialto Corp. 144A usD 7.000% 01/12/2018 29,170, 475 0.39
10, 000, 000 Rice Energy, Inc. 144A usD 7.250% 01/05/2023 8, 750, 000 0.12
2,950, 000 Rite Aid Corp. usb 6.750% 15/06/2021 3,149,125 0.04
20, 950, 000 Rite Aid Corp. 144A usD 6.125% 01/04/2023 22,259, 375 0.30
12, 250, 000 RSI Home Products, Inc. 144A usD 6.500% 15/03/2023 12,709, 375 0.17
30, 000, 000 Sabine Pass Liquefaction LLC usb 6.250% 15/03/2022 29, 025, 000 0.39
31, 500, 000 Sabine Pass Liquefaction LLC usD 5.750% 15/05/2024 29,098, 125 0.39
8, 850, 000 Sabine Pass Liquefaction LLC 144A usD 5.625% 01/03/2025 8,186, 250 0.11
7, 650, 000 Safway Group Holding LLC Via Safway Finance Corp. 144A usD 7.000% 15/05/2018 7,783,875 0.1
37,000, 000 Samson Investment Co. usD 9.750% 15/02/2020 271,500 0.00
10, 050, 000 SBA Telecommunications, Inc. usD 5.750% 15/07/2020 10, 426, 875 0.14
22,000, 000 Scientific Games International, Inc. usb 10.000% 01/12/2022 17, 105, 000 0.23
21, 850, 000 Seminole Hard Rock Entertainment, Inc. Via Seminole Hard Rock International LLC 144A usD 5.875% 15/05/2021 21, 850, 000 0.29
11, 842, 000 Shearer’ s Foods LLC Via Chip Finance Corp. 144A usb 9.000% 01/11/2019 12, 626, 533 0.17
14, 664, 000 Sirius XM Radio, Inc. 144A usb 5.875% 01/10/2020 15, 360, 540 0.21
20, 000, 000 Sirius XM Radio, Inc. 144A usD 5.750% 01/08/2021 20, 750, 000 0.28
13, 750, 000 Sirius XM Radio, Inc. 144A usD 6.000% 15/07/2024 14, 265, 625 0.19
14,000, 000 Sirius XM Radio, Inc. 144A usb 5.375% 15/04/2025 13, 860, 000 0.19
22, 649, 000 Southern Graphics, Inc. 144A usD 8.375% 15/10/2020 23,215, 225 0.31
23,950, 000 Speedy Cash Intermediate Holdings Corp. 144A usD 10.750% 15/05/2018 17, 004, 500 0.23
23, 000, 000 SPL Logistics Escrow LLC Via SPL Logistics Finance Corp. 144A  USD 8.875% 01/08/2020 24,293, 750 0.33
20, 000, 000 Sprint Communications, Inc. 144A usD 9.000% 15/11/2018 21, 500, 000 0.29
17, 050, 000 Sprint Communications, Inc. 144A usD 7.000% 01/03/2020 17, 476, 250 0.24
10, 000, 000 Steel Dynamics, Inc. usb 5.125% 01/10/2021 9, 800, 000 0.13
10, 000, 000 Steel Dynamics, Inc. usD 5.250% 15/04/2023 9, 600, 000 0.13
13, 550, 000 Steel Dynamics, Inc. usD 5.500% 01/10/2024 12,974,125 0.18
5,000, 000 Summit Materials LLC Via Summit Materials Finance Corp. 144A usb 6.125% 15/07/2023 5,006, 250 0.07
33,000, 000 Sun Products Corp. 144A usb 7.750% 15/03/2021 29, 782, 500 0.40
13, 700, 000 Sunoco LP Via Sunoco Finance Corp. 144A usb 5.500% 01/08/2020 13, 905, 500 0.19
10, 000, 000 Sunoco LP Via Sunoco Finance Corp. 144A usb 6.375% 01/04/2023 10, 125, 000 0.14
2,450, 000 Surgical Care Affiliates, Inc. 144A usd 6.0009% 01/04/2023 2,413, 250 0.03
12, 200, 000 T-Mobile USA, Inc. usD 6.542% 28/04/2020 12, 627, 000 0.17
25, 000, 000 T-Mobile USA, Inc. usb 6.250% 01/04/2021 25, 687, 500 0.35
20, 000, 000 T-Mobile USA, Inc. usD 6.633% 28/04/2021 20, 700, 000 0.28
22,000, 000 T-Mobile USA, Inc. usD 6.125% 15/01/2022 22, 440, 000 0.30
29, 000, 000 T-Mobile USA, Inc. usb 6.500% 15/01/2026 29, 000, 000 0.39
16, 650, 000 Tenet Healthcare Corp. 144A usD 3.837% 15/06/2020 16, 525, 125 0.22
10, 000, 000 Tesoro Logistics LP Via Tesoro Logistics Finance Corp. 144A usb 6.250% 15/10/2022 10, 325, 000 0.14
5, 450, 000 TransDigm, Inc. 144A usb 6.500% 15/05/2025 5, 368, 250 0.07
35, 450, 000 Tribune Media Co. 144A IN)] 5.875% 15/07/2022 35,538, 625 0.48
11, 700, 000 Univar USA, Inc. 144A usD 6.750% 15/07/2023 11, 378, 250 0.15
20, 000, 000 Univision Communications, Inc. 144A usb 6.750% 15/09/2022 20, 800, 000 0.28
26, 000, 000 Univision Communications, Inc. 144A IN)] 5.125% 15/05/2023 25, 350, 000 0.34
13, 150, 000 Univision Communications, Inc. 144A usD 5.125% 15/02/2025 12, 755, 500 0.17
13, 000, 000 Valeant Pharmaceuticals International 144A usb 6.375% 15/10/2020 11, 895, 000 0.16
1,000, 000 Valeant Pharmaceuticals International 144A usb 7.250% 15/07/2022 900, 000 0.01
27,600, 000 Vanguard Natural Resources LLC Via VNR Finance Corp. usD 7.875% 01,/04/2020 14, 352, 000 0.19
9, 375, 000 VeriSign, Inc. usb 5.250% 01/04/2025 9,515, 625 0.13
17, 000, 000 Water jet Holdings, Inc. 144A usD 7.625% 01/02/2020 16, 915, 000 0.23
16, 282, 000 Wells Enterprises, Inc. 144A usD 6.750% 01/02/2020 16, 790, 812 0.23
20, 000, 000 Wells Fargo & Co.-Series U usb 5.875% 29/12/2049 21,125, 000 0.28
13, 000, 000 WESCO Distribution, Inc. usD 5.375% 15/12/2021 12,512, 500 0.17
15, 000, 000 WEX, Inc. 144A usD 4.750% 01/02/2023 13, 950, 000 0.19
10, 000, 000 William Lyon Homes, Inc. usb 8.500% 15/11/2020 10, 687, 500 0.14
6, 400, 000 William Lyon Homes, Inc. 144A usb 7.0009% 15/08/2022 6, 504, 000 0.09
11, 900, 000 Windstream Services LLC usD 7.750% 15/10/2020 10, 055, 500 0.14
18, 570, 000 Windstream Services LLC usb 7.750% 01/10/2021 14,577, 450 0.20
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6, 150, 000 WR Grace & Co-Conn 144A usb 5.125% 01/10/2021 6,211,500 0.08
4,600, 000 WR Grace & Co-Conn 144A usb 5.625% 01/10/2024 4,680, 500 0.06
20, 000, 000 Zachry Holdings, Inc. 144A usD 7.500% 01/02/2020 20, 075, 000 0.27
15, 750, 000 ZF North America Capital, Inc. 144A usb 4.500% 29/04/2022 15, 533, 438 0.21
25, 000, 000 ZF North America Capital, Inc. 144A usb 4.750% 29/04/2025 24,312,500 0.33
3,183, 289, 400 42.93
#HESE (REREM K KL 4 202, 810, 241) 3,900, 589, 858 52. 61
ZOMOBRHHSTHETHI Sh TV I EEHAMASEEH BGRME K KL 4 202,810, 241) 3,900, 589, 858 52. 61
Z OfhiEEE A S
#E—0.11%
hr4s
10, 400, 000 River Cree Enterprises LP 144A CAD 11.000% 20/01/2021 7,791,825 0.11
KE
1, 500, 000 Adelphia Communications Corp. usb 10.250% 15/06/2049 13,125 0.00
2,000, 000 GCB General Motors — Escrow Shares usD 7.125% 15/07/2013 0 0.00
1,000, 000 GCB General Motors — Escrow Shares UsD 8.800% 01/03/2049 0 0.00
20, 500, 000 GCB General Motors — Escrow Shares usD 8.375% 15/07/2049 0 0.00
500, 000 General Motors Corp. usb 7.700% 15/04/2016 0 0.00
20, 740, 000 MPM Escrow LLC usb 8.875% 15/10/2020 0 0.00
13,125 0.00
HEEH (BGEM K KL 10,529, 270) 7,804, 950 0.11
#H SRET B FE EEFAE e T
E@Ek= —0.00%
FAY
4 Nycomed ASA (Pharmaceuticals) 0 0.00
KE
368 Atrium Cos, Inc. (Building Materials) 0 0.00
26 Dawn Holdings, Inc. (Investment Companies) 0 0.00
3,277 Panolam Holdings Co. (Building Materials) 33 0.00
1,500 Port Townsend Holdings Co., Inc. (Forest Products & Paper) 0 0.00
33 0.00
LEstEs EEEM K FL 5 311,112) 33 0.00
‘K%K —0.01%
XE
774 Spanish Broadcasting System, Inc.-Series B usb 10. 750% 905, 967
EBaglast EEBEM K KL 747, 958) 905, 967
T HIHEIEZ —0.00%
FTALITUK
6,819 Truvo Subsidiary Corp. Wdac Pik Lender exp. 12/20-Warrants EUR 0.000% 31/12/2020 0 0.00
TR TSRS (BGRME Kk FIL 0) 0 0.00
BESZ—0.00%
XE
25 New Cotai LLC 0 0.00
BEEAESH WEBRME KFL 0) 0 0.00
ZOMEEEEMESEH (BUSRIMA K KL 16,588, 340) 8,710, 950 0.12
#E S T K FE HEFAR E I rsnsEa()
Ny R—r-3.92%
F—RbSU7
22,675,000 Fortescue Metals Group Ltd. — New Term Loan USD 3.250% 30/06/2019 18, 706, 875 0.25
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13, 475, 000 Endo Luxembourg Finance Co. - 2015 Term Loan B IN)) 3.750% 26/09/2022 13,229, 081 0.18
XE
20, 029, 780 Academy Ltd. - 2015 Term Loan B usb 5.000% 01/07/2022 19, 147, 268 0.26
21,461, 333 Atkore International, Inc. - First Lien Term Loan usD 4.500% 09/04/2021 19, 959, 039 0.27
16, 377,575 Bass Pro Group LLC - 2015 Term Loan usD 4.000% 05/06/2020 15, 415, 474 0.21
31, 240, 588 Getty Images, Inc. - Term Loan B usD 4.750% 18/10/2019 21, 339, 040 0.29
31,348, 647 J. Crew Group, Inc. - Term Loan B usD 4.000% 05/03/2021 19, 861, 562 0.27
17,132, 063 Murray Energy Corp. - 2015 Term Loan B usb 7.500% 16,/04/2020 11, 503, 495 0.15
14, 300, 000 NXP BV-2015 Term Loan usD 3.000% 30/10/2020 14, 233, 863 0.19
13, 425, 000 Party City Holdings, Inc. - 2015 Term Loan B usb 4.250% 19/08/2022 13,167,710 0.18
7,785,875 Petsmart, Inc. - Term Loan B usb 4.250% 11/03/2022 7,669, 904 0.10
14, 606, 122 Renaissance Learning, Inc. — New First Lien Term Loan usb 4.500% 09/04/2021 14,082, 785 0.19
32,855,778 Rue21, Inc. - Term Loan B usb 5.625% 09/10/2020 27,373,135 0.37
11, 075, 000 Sun Products Corp. - Term Loan B usb 5.500% 23/03/2020 10, 576, 625 0.14
19, 200, 000 TeamHealth, Inc. - Term Loan B usb 4.000% 06/11/2022 19, 104, 000 0.26
28,075, 000 U.S. Renal Care, Inc. - 2015 Term Loan B usD 4.250% 06/11/2022 27,934, 625 0.37
18, 649, 695 Valeant Pharmaceuticals International, Inc. - Term Loan B F1 usb 4.000% 01/04/2022 17, 649, 885 0.24
259, 018, 410 3.49
Noyo—U&EH (BREGEM K F)L 319,309, 274) 290, 954, 366 3.92
WIREEE|— (2. 53%)
E ]2
(4,621, 500) Barclays Capital, Inc. (1.500%) 15/04/2018 (4,621, 500) (0. 06)
(1,095, 000) Barclays Capital, Inc. (0.650%) 15/11/2018 (1,095, 000) (0.01)
(2,146, 875) Barclays Capital, Inc. (0.375%) 01/05/2019 (2,146, 875) (0.03)
(2,173, 875) Barclays Capital, Inc. (2.000%) 01/06/2019 (2,173, 875) (0.03)
(852, 500) Barclays Capital, Inc. (2.000%) 01/06/2019 (852, 500) (0.01)
(9, 281, 938) Barclays Capital, Inc. (0.250%) 15/10/2019 (9, 281, 938) 0.13)
(1, 258, 000) Barclays Capital, Inc. (4.000%) 01/02/2020 (1, 258, 000) (0.02)
(8,412, 875) Barclays Capital, Inc. (4.000%) 01/02/2020 (8,412, 875) 0.11)
(1,061, 437) Barclays Capital, Inc. (4.000%) 10/02/2020 (1,061, 437) (0.01)
(1,273, 125) Barclays Capital, Inc. (0.500%) 15/10/2020 (1,273, 125) (0.02)
(7,978, 250) Barclays Capital, Inc. (0.500%) 15/10/2020 (7,978, 250) 0.11)
(848, 750) Barclays Capital, Inc. (0.500%) 15/10/2020 (848, 750) (0.01)
(3,981, 250) Barclays Capital, Inc. (0.500%) 15/12/2021 (3,981, 250) (0. 05)
(8, 329, 875) Barclays Capital, Inc. (1.000%) 15/03/2022 (8,329, 875) 0.11)
(6,011, 250) Barclays Capital, Inc. (1.000%) 15/03/2022 (6,011, 250) (0. 08)
(2,490, 375) Barclays Capital, Inc. (1.000%) 15/03/2022 (2,490, 375) (0.03)
(8, 587, 500) Barclays Capital, Inc. (0. 750%) 15/03/2022 (8, 587, 500) 0.12)
(10, 087, 500) Barclays Capital, Inc. (0.350%) 15/12/2022 (10,087, 500) (0. 14)
(12, 105, 000) Barclays Capital, Inc. (0.350%) 15/12/2022 (12,105, 000) (0.16)
(4, 371, 250) Barclays Capital, Inc. (0.350%) 15/12/2022 (4,371, 250) (0. 06)
(1, 681, 250) Barclays Capital, Inc. (0.350%) 15/12/2022 (1, 681, 250) (0.02)
(320, 000) Barclays Capital, Inc. (0.350%) 15/12/2022 (320, 000) (0. 00)
(5, 276, 250) Barclays Capital, Inc. (0.250%) 15/05/2023 (5, 276, 250) 0.07)
(2, 350, 000) Barclays Capital, Inc. (0.600%) 01/08/2023 (2, 350, 000) (0.03)
(6, 781, 250) Barclays Capital, Inc. (0. 600%) 01/08/2023 (6, 781, 250) (0.09)
(4, 843, 750) Barclays Capital, Inc. (0.500%) 01/08/2023 (4, 843, 750) 0.07)
(3,731, 250) Barclays Capital, Inc. (0.250%) 15/05/2025 (3,731, 250) (0. 05)
(4,087, 500) Citigroup Global Markets, Inc. (0. 400%) 01/02/2020 (4,087, 500) (0. 06)
(4,175, 000) Citigroup Global Markets, Inc. (0. 650%) 15/12/2021 (4,175, 000) (0. 06)
(6, 306, 063) Citigroup Global Markets, Inc. (0.500%) 15/12/2021 (6, 306, 063) (0.09)
(931, 875) Citigroup Global Markets, Inc. (0. 750%) 15/03/2022 (931, 875) (0.01)
(3,981, 250) Citigroup Global Markets, Inc. (0.650%) 15/03/2022 (3, 981, 250) (0. 05)
(89, 400) Credit Suisse Securities (USA) LLC (3.000%) 27/11/2015 (89, 400) (0. 00)
(4,151, 775) Credit Suisse Securities (USA) LLC (2.500%) 15/04/2018 (4,151, 775) (0. 06)
(1, 490, 000) Credit Suisse Securities (USA) LLC (0. 750%) 15/03/2020 (1, 490, 000) (0.02)
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WIRFEERS]
EY%
(366, 075) Credit Suisse Securities (USA) LLC (1.000%) 15/03/2022 (366, 075) (0.01)
(2, 554, 750) Credit Suisse Securities (USA) LLC (1.000%) 15/03/2022 (2, 554, 750) (0.03)
(1, 819, 500) Credit Suisse Securities (USA) LLC (0.500%) 15/03/2022 (1, 819, 500) (0.02)
(1,528, 750) Credit Suisse Securities (USA) LLC (0.250%) 15/03/2022 (1,528, 750) 0.02)
(3,730, 150) Credit Suisse Securities (USA) LLC (0.250%) 15/03/2022 (3, 730, 150) (0.05)
(2,018, 750) Credit Suisse Securities (USA) LLC (0.5009%) 15/12/2022 (2,018, 750) (0.03)
(7,910, 000) Credit Suisse Securities (USA) LLC (0.500%) 15/12/2022 (7,910, 000) 0.11)
(840, 125) Credit Suisse Securities (USA) LLC (2.500%) 15/05/2023 (840, 125) (0.01)
(5, 138, 250) Credit Suisse Securities (USA) LLC (0.500%) 29/12/2049 (5, 138, 250) 0.07)
(4, 275, 000) RBC Capital Markets (1.000%) 15/12/2021 (4, 275, 000) (0. 06)
(6, 752, 000) RBC Capital Markets (1.000%) 15/03/2023 (6, 752, 000) (0.09)
(2, 760, 000) RBC Capital Markets (1.000%) 01/08/2023 (2, 760, 000) (0.04)
(897, 750) RBC Capital Markets (1.000%) 01/08/2023 (897, 750) (0.01)
(187, 755, 838) (2.53)
FREEEIE5 (BEEM K KJL (187, 755, 838) ) (187, 755, 838) (2.53)
TUNT 1 TWEIEk < FHmEE (BGEM K FJL 7,962, 294, 133) 7,400, 385, 354 99. 80
Se¥nERs1— (0. 01%)
e SARET pEE REBRUE garmmac
%
494 US Treasury Notes 2YR Futures 31/03/2016 =¥ 107, 499, 032 8, 498 0.00
3,444 US Treasury Notes 5YR Futures 31/03/2016 B 408, 894, 283 173,183 0.01
767 US Treasury Ultra Long Bond Futures 21/03/2016 BE 121, 257, 906 172,188 0.00
637, 651, 221 353, 869 0.01
SRS | REBRFIEE 353, 869 0.01
e SEARET s AEBES gmrasma
a—A
(99) German Federal Republic Bonds 10YR Futures 08/12/2015 o (16, 587, 211) (524, 733) (0.01)
BRYF
(58) UK Long Gilt Bond Futures 29/03/2016 FeiE (10, 288, 258) (34, 902) (0.00)
E/2
(448) UK Long Gilt Bond Futures 21/03/2016 e (68, 922, 000) (121, 759) (0. 00)
(3,387 US Treasury Notes 10YR Futures 21/03/2016 bt (428, 455, 500) (811, 328) 0.01)
(497, 3717, 500) (933, 087) (0.01)
SEMEREIRERIBE (1,492, 722) (0.02)
BEY 7 AREEFAAF O LM — (0.01%) o
e SEARET s AEBEE gmrasmsw
KR
25 US Treasury Bond Ultra Long Futures 21/03/2016 BiE 3,952, 344 6, 839 0.00
BV SABREERMSOAEYREIXERANBEEET 6, 839 0.00
o $45% T (mE RERES garasmac
* KR
(2,391) US Treasury Notes 10YR Futures 21/03/2016 o (302, 461, 500) (183, 741) (0. 00)
(2, 406) US Treasury Notes 5YR Futures 31/03/2016 5 (285, 656, 110) (267, 559) (0.01)
(1,313) US Treasury Notes 2YR Futures 31/03/2016 5t (285,721, 111) (20, 517) (0. 00)
227) US Treasury Long Bond Futures 21/03/2016 o (34,922, 531) (58, 523) (0. 00)
(530, 340) (0.01)
BEY SABREERMFOAYRGIXRERIEXLEE (530, 340) (0.01)




NEHBBETHEE—0.02%

RERFIE

AR TA () AR 5k (59) #E SO pATASNA %)
usb 9,179,229 GAD 12,024,927 03/12/2015 177, 283 0.00
Usb 12,391,424 EWLR 11, 242, 446 03/12/2015 497, 314 0.01
Usd 29,702, 685 GBP 19, 201, 065 03/12/2015 816, 802 0.01
NEHEFHEEIRERFIT 1,491, 399 0.02
BK T (E) BE T (%) A e AEEES mazasmn o)
EUR 254,583 USD 219, 258 03/12/2015 (9,918) (0.00)
NEAETHRGRETA% (9.918) 0.00
BED > ABARREEONEAE TR~ (1. 26%)
BK T (E) BE T (%) #HE AEEOE  marasmn o)
AUD 21,249,661 USD 19,417,418 03/12/2015 266, 564 0.01
usd 7,916,332 CHF 7,938, 408 03/12/2015 205, 515 0.00
usb 53,576,012 EUR 50, 061, 640 03/12/2015 612,570 0.01
(IN)] 27,357,931 GBP 18, 068, 406 03/12/2015 176, 009 0.00
usb 231,160 SEK 2,009, 883 03/12/2015 138 0.00
usb 209,009 CHF 209, 600 07/01/2016 4,831 0.00
~y VERONEAE RN KRR 1,265,621 0.02
A nA(R) BH & (%) i E LD mATasus o)
CHF 338,393,851 USD 343, 340,108 03/12/2015 (14, 647, 844) (0.20)
CNH 19,420,245 USD 3,051,187 03/12/2015 (29, 491) (0. 00)
EUR 1,458,391,011 USD 1,606, 447, 579 03/12/2015 (63,521, 561) (0. 86)
GBP 264,935,613 USD 409, 758, 056 03/12/2015 (11,191, 671) (0.15)
HKD 78,914,795 USD 10, 183, 523 03/12/2015 (1,136) (0.00)
JPY 39, 506, 260, 802  USD 3217, 755, 933 03/12/2015 (6, 812, 486) (0.09)
SEK 37,283,902 USD 4,381,811 03/12/2015 (96, 289) (0. 00)
SGD 47,242,834 USD 33,678, 744 03/12/2015 (207, 473) (0.00)
usb 65,178  AUD 91,676 03/12/2015 (1,044) (0.00)
usb 1,506,827 HKD 11,679, 000 03/12/2015 (116) (0.00)
()] 416,189  SGD 591, 500 03/12/2015 (2, 886) (0. 00)
CHF 93,255 USD 91,901 07/01/2016 (1,058) (0.00)
~y SERONEAB RN R RRE (96,513, 055) (1.30
ATy 7’7%;?’] (0. 03%)
BHATE  xu 21y w awme FERES garasmem
GLSY b -FTIAILE-RTvT
500, 000,000 Floating (CDX.NA.HY.25 Index) Fixed 5.000% usb 20/12/2020 (1, 886, 245) (0.03)
LTS FoNE A0y IRREAR (1. 886.245) 0.03)
20y TR RGREE (1, 886, 245) 0.03)
REHmEE (RIGRIME X |~)I/ 7,962, 294, 133) 7,303, 070, 808 98.49
ZOMEE - BfE 111, 539, 441 1.51
RETEXR 1,414, 610, 249 100.00
RABT CENIE s AREIA (%)
TUNT 4 TWEIZBRCRESS WERM XKL 7,962,294, 133) 7,400, 385, 354 99. 80
ﬁ%ﬂﬂm*%fﬁﬂﬁ 353, 869 0.01
SIS R X8 (1,492, 722) 0.02
B2 5 AR AR RIS OR WG RRBAE 6,839 0.00
£ SR BAEREAD LIRS FREAX (530, 340) 0.01)
SE &S THIME I RRRF & 1,491, 399 0.02
NEAEF ORI FRTAL (0, 018) (0.00)
~y U BHONERE T HIIREI KRR & 1,265, 627 0.02
~y T EMDI EA B FHREI RRIAR (96,513, 055) (1.30)
A7y TRPRERIER (1, 886, 245) (0.03)
ZTOMEE - BfFE 111, 539, 441 1.51
REXTEXR 1,414,610, 249 100. 00




O—)ILKTY - HyHR-TD72 X S. 1. C. A. V. —Od—)LKTY - HyHR-IT7—2v
o=y Tyb-O—AIL-FR—=—brTFxVF 107FaLl—>3a3r -7 53RA0KR
=) R e PR T7 X S. 1. C. A. V. — =)V VoI RA2v—T
Jew—lryY Ty bhea—AN e R—b T3 VF NI TINTE) 1L, ELBREHNE - Bk
<Y —T 7 R, AESRIEEEE c BE~Y— 7 7 v RRRERRE T HHEREEFEERTT, 45k
EHREEFEIEEOREIL, F£1E (BHFILAER) T, Lano T, AMEEEMRS TATAIEER
20154F 1L A B0 ARERE TORPLE ZTHEH L BT £, 7B, ZhOONAEL, MAERERFERESRD
BTCDT T AEENTENETT,

BEFRHMNEDERAMNR (20145128 1 BANS2015F11H30BFET) (B : K KIL)

%
4 183 .S 846
% & RER RN 14, 240, 122
REERA 1,000, 178
EREHRITHRM 336, 886
BRAHBIE & U — S o5 B 125, 886
5 B BT 4R 107, 500
FRH 2179, 349
BT RN 19, 430
B HREN 2179, 161
B foh1% R 14,787
RIXERA 43,923
FN I # A 45,106
HERE A 5,740
TSRS M 82, 041
LRI SR 17,106
FRI RS RN 21,169
ZOftE R 70, 487
16, 689, 726
EEBHD Y 5 R (=hvh BB A TR 97,172
BRAAR 16, 786, 898
W RE A ffEE25EAHE
#E AT B HE {HEFAA ch B graana o)

NREOEFAERIGIATIC LB Ih TV EEEE M
#1E—2.30%
TELNLSx Y

4,526, 000 State 0il Co. of the Azerbaijan Republic IN)]) 5.450% 09/02/2017 4,622,171 0.26
I32NL
14, 250, 000 Banco Santander Brasil S.A. BRL 8.000% 18/03/2016 3,616,497 0.21
AR HESE
2,983,333 Mestenio Ltd. IN)) 8.500% 02/01/2020 3,110,125 0.18
Axio
139, 590, 000 America Movil SAB de CV MXN 6.000% 09/06/2019 8,461, 240 0.48
Mm727Uh
10, 000, 000 Transnet SOC Ltd. ZAR 9.250% 14/11/2017 706, 736 0.04
21,000,000  Transnet SOC Ltd. ZAR 10.800% 06/11/2023 1,511,917 0.09
241, 000, 000 Transnet SOC Ltd. ZAR 10.000% 30/03/2029 15, 322, 075 0. 86
17,540, 728 0.99
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g
17, 000, 000 General Electric Capital Corp. MXN 8.500% 06/04/2018 1,108, 436 0.06
13, 200, 000 General Electric Capital Corp. MXN 8.870% 02/06/2018 866, 470 0.05
1,974, 906 0.11
ARRXIS
600, 000 Petroleos de Venezuela S.A. usb 6.000% 16/05/2024 230, 550 0.01
2,470, 000 Petroleos de Venezuela S.A. usb 5.375% 12/04/2027 923, 162 0.05
440, 000 Petroleos de Venezuela S.A. usD 5.500% 12/04/2037 161, 700 0.01
1,315,412 0.07
HEES (BGEM K KL 59,126, 773) 40, 641, 085 2.30
Ef&—76.57%
I5T0L
129, 144, 000 Brazil Letras do Tesouro Nacional BRL 14.180% 01/01/2016 33,038, 861 1.87
22,595, 000 Brazil Letras do Tesouro Nacional BRL 14.655% 01/04/2016 5,591, 378 0.32
5,393, 200 Brazil Letras do Tesouro Nacional BRL 16.060% 01/07/2017 11,103, 846 0.63
22,267, 000 Brazil Notas do Tesouro Nacional-Series B BRL 6.000% 15/08/2016 16,071, 588 0.91
799, 000 Brazil Notas do Tesouro Nacional-Series B BRL 6.000% 15/05/2017 565, 634 0.03
38,918, 000 Brazil Notas do Tesouro Nacional-Series B BRL 6.000% 15/08/2040 24,604, 065 1.39
2,836, 000 Brazil Notas do Tesouro Nacional-Series F BRL 10.000% 01/01/2018 693, 349 0.04
66, 613, 000 Brazil Notas do Tesouro Nacional-Series F BRL 10.000% 01/01/2019 15, 633, 241 0.88
125,197, 000 Brazil Notas do Tesouro Nacional-Series F BRL 10.000% 01/01/2023 26, 245, 438 1.48
120, 053, 000 Brazil Notas do Tesouro Nacional-Series F BRL 10.000% 01/01/2025 24,165, 503 1.36
157,712,903 8.91
F
1,855, 884, 725 Bonos del Banco Central de Chile en UF CLP 3.000% 01/03/2022 2,894, 634 0.16
JRAVET
13, 044, 000, 000 Colombia Government International Bond COP 4.375% 21/03/2023 3,472, 363 0.19
2,970, 000 Colombia Government International Bond usD 5.000% 15/06/2045 2,624,738 0.15
35, 817, 200, 000 Colombian TES-Series B COP 7.250% 15/06/2016 11, 474, 679 0.65
3,920, 100, 000 Colombian TES-Series B COP 11.250% 24/10/2018 1, 380, 086 0.08
164, 756, 400, 000 Colombian TES-Series B COP 7.000% 04/05/2022 49,725, 475 2.81
36, 053, 900, 000 Colombian TES-Series B COP 10.000% 24/07/2024 12, 695, 738 0.72
3,092, 900, 000 Colombian TES-Series B COoP 7.500% 26/08/2026 914, 843 0.05
36, 707, 900, 000 Colombian TES-Series B COP 6.000% 28/04/2028 9,246, 708 0.52
50, 332, 300, 000 Colombian TES-Series B COP 7.750% 18/09/2030 14, 380, 531 0.81
105, 915, 161 5.98
aRZUA
3, 800, 000 Costa Rica Government International Bond USD 7.158% 12/03/2045 3,329, 750 0.19
9a7FT
2,050, 000 Croatia Government International Bond usb 6.625% 14/07/2020 2,229, 887 0.13
830, 000 Croatia Government International Bond usb 6.375% 24/03/2021 894, 325 0.05
15, 450, 000 Croatia Government International Bond EUR 3.875% 30/05/2022 16, 546, 053 0.93
1, 385, 000 Croatia Government International Bond EUR 3.000% 11/03/2025 1,351, 703 0.08
21,021, 968 1.19
Fzxa
98, 900, 000 Czech Republic Government Bond-Series 34 CZK 6.950% 26/01/2016 3,915, 236 0.22
141, 870, 000 Czech Republic Government Bond-Series 3Y CZK 0.500% 28/07/2016 5,590, 089 0.32
540, 950, 000 Czech Republic Government Bond-Series 55 CZK 0.370% 27/10/2016 21,301, 445 1.20
30, 806, 770 1.74
F==%h
5,492, 209 Dominican Republic International Bond usb 9.040% 23/01/2018 5, 849, 202 0.33
4,350, 000 Dominican Republic International Bond usb 6.850% 27/01/2045 4,263, 000 0.24
10,112, 202 0.57
N —
19, 620, 000 Hungary Government International Bond IN)) 4.125% 19/02/2018 20,517,519 1.16
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EfE
AV RERVT
600, 000 Indonesia Government International Bond UsD 5.250% 17/01/2042 555, 450 0.03
870, 000 Indonesia Government International Bond usb 4.625% 15/04/2043 762, 990 0.04
310, 000 Indonesia Government International Bond usD 5.125% 15/01/2045 284,503 0.02
11, 000, 000 Indonesia Treasury Bond IDR 6.125% 15/05/2028 637 0.00
1,603, 580 0.09
1R
48, 050, 000 Israel Treasury Bill - Makam-Series 1215 ILS 3.650% 02/12/2015 12, 409, 675 0.70
S hET
2,260, 000 Latvia Government International Bond USD 5.250% 22/02/2017 2,310, 886 0.13
Axia
622, 114, 300 Mexican Bonos-Series M MXN 6.500% 09/06/2022 38,973, 604 2.20
14, 800 Mexican Bonos-Series M MXN 6.250% 16/06/2016 907 0.00
143, 259, 000 Mexican Bonos-Series M MXN 7.750% 14/12/2017 9,262, 271 0.52
1,537, 413, 600 Mexican Bonos-Series M MXN 4.750% 14/06/2018 93, 344, 212 5.27
14,109, 200 Mexican Bonos-Series M MXN 8.000% 11/06/2020 946, 631 0.05
250, 786, 700 Mexican Bonos-Series M MXN 6.500% 10/06/2021 15, 838, 038 0.90
22,174,100 Mexican Bonos-Series M MXN 7.750% 23/11/2034 1,486, 545 0.08
144, 686, 800 Mexican Bonos-Series M 10 MXN 8.500% 13/12/2018 9,651,087 0.55
212,421,900 Mexican Bonos-Series M 20 MXN 10.000% 05/12/2024 16, 327, 805 0.92
51, 556, 400 Mexican Bonos-Series M 20 MXN 10.000% 05/12/2024 3,962, 770 0.22
74, 530, 101 Mexican Udibonos-Series S MXN 5.000% 16/06/2016 4,606, 591 0.26
11, 000, 340 Mexican Udibonos-Series S MXN 3.500% 14/12/2017 694, 840 0.04
71,022, 747 Mexican Udibonos-Series S MXN 4.500% 04/12/2025 5,200, 297 0.29
35,523, 683 Mexican Udibonos-Series S MXN 4.000% 08/11/2046 2,259, 692 0.13
3,026, 558, 700 Mexico Cetes-Series BI MXN 3.255% 21/01/2016 18,188, 773 1.03
2,580, 000 Mexico Government International Bond usb 4.600% 23/01/2046 2,396,175 0.14
223, 140, 238 12. 60
~RI)L—
26, 214, 000 Peruvian Government International Bond PEN 6.950% 12/08/2031 7,537,187 0.43
J4YEY
164, 000, 000 Philippine Government International Bond PHP 4.950% 15/01/2021 3,670, 344 0.21
57,000, 000 Philippine Government International Bond PHP 3.900% 26/11/2022 1,197,072 0.07
108, 000, 000 Philippine Government International Bond PHP 6.250% 14/01/2036 2,565,974 0.14
7,433,390 0.42
K=K
21, 380, 000 Poland Government Bond-Series 1021 PLN 5.750% 25/10/2021 6, 300, 713 0.36
266, 890, 000 Poland Government Bond-Series 420 PLN 1.500% 25/04/2020 64, 623, 373 3.65
164, 050, 000 Poland Government Bond-Series 421 PLN 2.000% 25/04/2021 40,1717, 376 2.27
48,700, 000 Poland Government Bond-Series 718 PLN 2.500% 25/07/2018 12, 316, 752 0.69
102, 890, 000 Poland Government Bond-Series 719 PLN 3.250% 25/07/2019 26, 719, 081 1.51
21,552, 000 Poland Government Bond-Series 725 PLN 3.250% 25/07/2025 5,627,182 0.32
245, 660, 000 Poland Government Bond-Series 922 PLN 5.750% 23/09/2022 73,443,017 4.15
229, 207, 494 12.95
—==7
53, 810, 000 Romania Government Bond-Series 5Y RON 5.900% 26/07/2017 13,721, 346 0.77
22,430, 000 Romania Government Bond-Series 5Y RON 4.750% 24/06/2019 5, 828, 490 0.33
19, 549, 836 1.10
n 7y
1, 165, 000, 000 Russian Federal Bond - Eurobond RUB 7.850% 10/03/2018 16, 814, 433 0.95
872, 480, 000 Russian Federal Bond - OFZ Bonds-Series 5081 RUB 6.200% 31/01/2018 12,197,126 0.69
49, 290, 000 Russian Federal Bond - OFZ Bonds-Series 6205 RUB 7.600% 14/04/2021 679, 015 0.04
1, 149, 190, 000 Russian Federal Bond - OFZ Bonds-Series 6207 RUB 8.150% 03/02/2027 15, 891, 899 0.90
448, 880, 000 Russian Federal Bond - OFZ Bonds-Series 6208 RUB 7.500% 27/02/2019 6, 326, 155 0.36
543, 760, 000 Russian Federal Bond - OFZ Bonds-Series 6209 RUB 7.600% 20/07/2022 7,375, 842 0.4
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516, 500, 000 Russian Federal Bond - OFZ Bonds-Series 6211 RUB 7.000% 25/01/2023 6,771,980 0.38
2,074, 420, 000 Russian Federal Bond - OFZ Bonds-Series 6212 RUB 7.050% 19/01/2028 26,164, 279 1.48
1, 800, 760, 000 Russian Federal Bond - OFZ Bonds-Series 6215 RUB 7.000% 16/08/2023 23,392, 676 1.32
404, 130, 000 Russian Federal Bond - OFZ Bonds-Series 6216 RUB 6.700% 15/05/2019 5,537,959 0.31
121, 151, 364 6.84
m77Uh
8,920, 000 South Africa Government Bond-Series 2023 ZAR 7.750% 28/02/2023 598, 476 0.03
429, 090, 000 South Africa Government Bond-Series 2030 ZAR 8.000% 31/01/2030 27,3178, 344 1.55
221, 980, 000 South Africa Government Bond-Series 2032 ZAR 8.250% 31/03/2032 14,275,122 0.81
144, 450, 000 South Africa Government Bond-Series 2035 ZAR 8.875% 28/02/2035 9,783,984 0.55
69, 020, 000 South Africa Government Bond-Series 2037 ZAR 8.500% 31/01/2037 4,460, 573 0.25
96, 370, 000 South Africa Government Bond-Series 2044 ZAR 8.750% 31/01/2044 6, 309, 421 0.36
126, 200, 000 South Africa Government Bond-Series 2048 ZAR 8.750% 28/02/2048 8,274, 081 0. 47
78, 350, 000 South Africa Government Bond-Series R186 ZAR 10.500% 21/12/2026 6,173,966 0.35
8,950, 000 South Africa Government Bond-Series R204 ZAR 8.000% 21/12/2018 625,914 0.03
35, 000, 000 South Africa Government Bond-Series R208 ZAR 6.750% 31/03/2021 2,286,492 0.13
80, 166, 373 4.53
24
149, 050, 000 Thailand Government Bond THB 3.875% 13/06/2019 4,448,712 0.25
876, 859, 214 Thailand Government Bond THB 1.200% 14/07/2021 23,309, 996 1.32
2,535, 900, 000 Thailand Government Bond THB 3.650% 17/12/2021 75,673, 598 4.27
206, 270, 000 Thailand Government Bond THB 3.580% 17/12/2027 6,173, 877 0.35
482, 323, 889 Thailand Government Bond THB 1.250% 12/03/2028 11, 961, 087 0.68
86, 900, 000 Thailand Government Bond THB 3.775% 25/06/2032 2,622, 165 0.15
124,189, 435 7.02
a9 %=]
60, 870, 000 Turkey Government Bond TRY 9.000% 08/03/2017 20, 623, 076 1.16
106, 830, 000 Turkey Government Bond TRY 8.300% 20/06/2018 35, 147, 501 1.99
11, 710, 000 Turkey Government Bond TRY 8.800% 14/11/2018 3, 880, 876 0.22
75, 300, 000 Turkey Government Bond TRY 10.400% 27/03/2019 26,006, 218 1.47
86, 470, 000 Turkey Government Bond TRY 8.500% 10/07/2019 28, 240, 452 1.59
42,070, 000 Turkey Government Bond TRY 7.400% 05/02/2020 13,109, 283 0.74
9, 360, 000 Turkey Government Bond TRY 9.500% 12/01/2022 3,118,173 0.18
7, 360, 000 Turkey Government Bond TRY 9.000% 24/07/2024 2,369, 490 0.13
132, 495, 069 7.48
KE
8, 600, 000 United States Treasury Note/Bond usb 2.000% 31/10/2021 8,667, 862 0.49
10, 600, 000 United States Treasury Note/Bond usb 3.625% 15/08/2043 11, 952, 327 0.67
5,500, 000 United States Treasury Note/Bond usb 3.750% 15/11/2043 6,342,402 0. 36
26, 962, 591 1.52
REV L
3, 840, 000 Venezuela Government International Bond usb 7.750% 13/10/2019 1,718, 400 0.10
5, 580, 000 Venezuela Government International Bond usD 6.000% 09/12/2020 2,329, 650 0.13
360, 000 Venezuela Government International Bond usD 12.750% 23/08/2022 188, 100 0.01
2,244,000 Venezuela Government International Bond usb 9.000% 07/05/2023 981, 750 0. 06
13, 528, 000 Venezuela Government International Bond UsD 8.250% 13/10/2024 5, 715,580 0.32
2,050, 000 Venezuela Government International Bond UsD 7.650% 21/04/2025 861, 000 0.05
820, 000 Venezuela Government International Bond usb 11.750% 21/10/2026 412, 050 0.02
840, 000 Venezuela Government International Bond UsD 9.250% 15/09/2027 392, 700 0.02
3,423, 000 Venezuela Government International Bond usD 9.250% 07/05/2028 1,523, 235 0.09
1,770, 000 Venezuela Government International Bond usb 11.950% 05/08/2031 885, 000 0.05
400, 000 Venezuela Government International Bond usD 9.375% 13/01/2034 178, 000 0.01
60, 000 Venezuela Government International Bond usD 7.000% 31/03/2038 24,300 0.00
15, 209, 765 0.86
EEE&E (WEEE X KL 1,750,907, 179) 1, 355, 737, 790 16.517
AROLBERNEIFICLESN TV ARENAMIIS A (BRERM X )L 1,810,033, 952) 1,396, 378, 875 8. 87




ST %8

FHmE SEARB T BE ME ERE£AA GE KLy BAZEAERM)
ZOHMORH HSHIBETWEI SN TS EEEE IS
#{E—0.15%
RIS
1,670, 000 Petroleos de Venezuela S.A. IN)] 9.000% 17/11/2021 793, 250 0.04
5,030, 000 Petroleos de Venezuela S.A. usb 6.000% 15/11/2026 1,905, 113 0.11
2,698, 363 0.15
HEEE (BSEM K KL 2,949, 171) 2,698, 363
EE—11.79%
JRAVET
11, 276, 000, 000 Colombian TES-Citigroup, Inc. COP 11.000% 27/07/2020 4,062, 359 0.23
4,360, 000, 000 Colombian TES-Citigroup, Inc. COP 11.000% 25/07/2024 1,535, 296 0.09
21, 653, 000, 000 Colombian TES-Citigroup, Inc. 144A COoP 11.250% 25/10/2018 9,735, 339 0.55
26, 914, 000, 000 Colombian TES-Citigroup, Inc. 144A COP 11.250% 25/10/2018 9,475,172 0.53
24, 808, 166 1.40
AV RRTT
96, 500, 000, 000 Indonesia Treasury Bond-Deutsche Bank AG 144A IDR 7.875% 18/04/2019 6,863,916 0.39
90, 100, 000, 000 Indonesia Treasury Bond-Deutsche Bank AG 144A IDR 7.000% 17/05/2022 6, 004, 887 0.34
155, 600, 000, 000 Indonesia Treasury Bond-Deutsche Bank AG 144A IDR 7.000% 17/05/2022 10, 370, 259 0.59
48, 700, 000, 000 Indonesia Treasury Bond-Deutsche Bank AG 144A IDR 7.0009% 17/05/2027 3,083, 571 0.17
85, 600, 000, 000 Indonesia Treasury Bond-Deutsche Bank AG 144A IDR 9.000% 20/03/2029 6, 330, 316 0. 36
36, 100, 000, 000 Indonesia Treasury Bond-Deutsche Bank AG 144A IDR 8.250% 17/06/2032 2,475, 335 0.14
190, 950, 000, 000 Indonesia Treasury Bond-JPMorgan Chase Bank NA IDR 10.000% 19/07/2017 14,176, 882 0.80
72, 460, 000, 000 Indonesia Treasury Bond-JPMorgan Chase Bank NA IDR 7.000% 18/05/2027 4,587,998 0.26
54,704, 000, 000 Indonesia Treasury Bond-JPMorgan Chase Bank NA IDR 10.500% 19/08/2030 4,495,712 0.25
112, 200, 000, 000 Indonesia Treasury Bond-JPMorgan Chase Bank NA IDR 6.625% 17/05/2033 6,528, 442 0.37
242,000, 000, 000 Indonesia Treasury Bond-JPMorgan Chase Bank NA 144A IDR 10.000% 17/07/2017 17,967, 035 1.01
175, 000, 000, 000 Indonesia Treasury Bond-JPMorgan Chase Bank NA 144A IDR 10.000% 18/07/2017 12,992, 691 0.73
104, 500, 000, 000 Indonesia Treasury Bond-JPMorgan Chase Bank NA 144A IDR 7.875% 17/04/2019 7,432, 945 0.42
71, 160, 000, 000 Indonesia Treasury Bond-JPMorgan Chase Bank NA 144A IDR 6.125% 17/05/2028 4,468,978 0.25
83,307, 000, 000 Indonesia Treasury Bond-JPMorgan Chase Bank NA 144A IDR 10.500% 19/08/2030 6, 846, 378 0.39
87, 348, 000, 000 Indonesia Treasury Bond-JPMorgan Chase Bank NA 144A IDR 6.625% 17/05/2033 5,082,410 0.29
10, 792, 000, 000 Indonesia Treasury Bond-JPMorgan Chase Bank NA 144A IDR 6.625% 17/05/2033 627, 941 0.03
21, 146, 000, 000 Indonesia Treasury Bond-Standard Chartered Bank Ltd. 144A IDR 9.000% 19/03/2029 1,563, 795 0.09
25, 900, 000, 000 Indonesia Treasury Bond-Standard Chartered Bank Ltd. 144A IDR 9.000% 19/03/2029 1,915, 364 0.11
34,994, 000, 000 Indonesia Treasury Bond-Standard Chartered Bank Ltd. 144A IDR 9.000% 19/03/2029 2,587, 887 0.15
375, 279, 000, 000 Indonesia Treasury Bond-Standard Chartered Bank Ltd. 144A IDR 9.000% 19/03/2029 217,752,743 1.57
9, 869, 000, 000 Indonesia Treasury Bond-Standard Chartered Bank Ltd. 144A IDR 9.000% 19/03/2029 729, 835 0.04
109, 700, 000, 000 Indonesia Treasury Bond-Standard Chartered Bank Ltd. 144A IDR 9.000% 19/03/2029 8,112,567 0. 46
128, 256, 000, 000 Indonesia Treasury Bond-Standard Chartered Bank Ltd. 144A IDR 9.000% 19/03/2029 9, 484, 825 0.54
86, 600, 000, 000 Indonesia Treasury Bond-Standard Chartered Bank Ltd. 144A IDR 8.750% 19/05/2031 6,278,328 0.35
178, 761, 040 10.10
~R)L—
11, 445, 000 Peruvian Government International Bond PEN 8.200% 12/08/2026 3,696, 246 0.21
684, 000 Peruvian Government International Bond PEN 6.850% 12/02/2042 186, 194 0.01
4,800, 000 Peruvian Government International Bond 144A PEN 5.700% 12/08/2024 1,337,739 0.07
5,220,179 0.29
EEE&E (BEBEE K KL 305,072, 563) 208, 789, 385 11.79
#AE—0. 69%
JINL kYo
20, 000 Commonwealth of Puerto Rico “A” usb 5.500% 01/07/2026 12,925 0.00
30, 000 Commonwealth of Puerto Rico "A” usb 5.250% 01/07/2027 19,313 0.00
405, 000 Commonwealth of Puerto Rico "A” usD 5.750% 01/07/2028 262, 237 0.01
95, 000 Commonwealth of Puerto Rico “A” usb 5.125% 01/07/2031 60, 206 0.00
70, 000 Commonwealth of Puerto Rico "A” usb 5.500% 01/07/2032 44,713 0.00
20, 000 Commonwealth of Puerto Rico "A” usb 5.000% 01/07/2034 12,550 0.00



ST %8

£8m fA R BR ME ERE£AA GERIL) BETERAA (%)
wHE
JI) kYo
55, 000 Commonwealth of Puerto Rico "A” uspb 6.000% 01/07/2034 35, 338 0.00
5, 105, 000 Commonwealth of Puerto Rico “A” usb 8.000% 01/07/2035 3,726, 650 0.21
340, 000 Commonwealth of Puerto Rico “A” usb 5.250% 01/07/2037 216, 750 0.01
440,000  Commonwealth of Puerto Rico “A” usb 5.000% 01/07/2041 276, 100 0.02
60, 000 Commonwealth of Puerto Rico “B” usD 5.875% 01/07/2036 38,625 0.00
195, 000 Commonwealth of Puerto Rico “B” uspb 5.750% 01/07/2038 124, 800 0.01
125, 000 Commonwealth of Puerto Rico “C” usb 6.000% 01/07/2039 80, 312 0.00
155, 000 Commonwealth of Puerto Rico “D” usb 5.750% 01/07/2041 99, 200 0.01
55, 000 Commonwealth of Puerto Rico “E” usb 5.625% 01/07/2032 35,434 0.00
115, 000 Puerto Rico Commonwealth Aqueduct & Sewer Authority “A” usD 5.500% 01/07/2028 79, 925 0.00
390, 000 Puerto Rico Commonwealth Aqueduct & Sewer Authority “A”  USD 5.750% 01/07/2037 267,150 0.02
275, 000 Puerto Rico Commonwealth Aqueduct & Sewer Authority “A”  USD 6.000% 01/07/2038 191,812 0.01
640, 000 Puerto Rico Commonwealth Aqueduct & Sewer Authority “A”  USD 6.000% 01/07/2044 446, 400 0.03
550, 000 Puerto Rico Sales Tax Financing Corp. USD  0.000%./6.250% 01/08/2033 172,144 0.01
100, 000 Puerto Rico Sales Tax Financing Corp. usb 11.467% 01/08/2035 11,219 0.00
1,565, 000 Puerto Rico Sales Tax Financing Corp. “A” usD 5.500% 01/08/2028 688, 600 0.04
2,065, 000 Puerto Rico Sales Tax Financing Corp. “A” USD  0.000%.6.750% 01,/08/2032 864, 987 0.05
1, 065, 000 Puerto Rico Sales Tax Financing Corp. “A” UsD 5.500% 01/08/2037 447, 300 0.03
1, 650, 000 Puerto Rico Sales Tax Financing Corp. "A” usb 5.375% 01/08/2039 688, 875 0.04
2,805, 000 Puerto Rico Sales Tax Financing Corp. “A” UsD 5.500% 01/08/2042 1,178,100 0.07
230, 000 Puerto Rico Sales Tax Financing Corp. “A” usD 5.250% 01/08/2043 95, 450 0.01
705, 000 Puerto Rico Sales Tax Financing Corp. “A” usb 5.000% 01/08/2043 292,575 0.02
105, 000 Puerto Rico Sales Tax Financing Corp. “B” UsD 5.250% 01/08/2027 46, 200 0.00
1, 330, 000 Puerto Rico Sales Tax Financing Corp. “B” usb 5.750% 01/08/2037 565, 250 0.03
180, 000 Puerto Rico Sales Tax Financing Corp. “B” UsD 6.375% 01/08/2039 78, 750 0.00
305, 000 Puerto Rico Sales Tax Financing Corp. “B” usb 6.000% 01/08/2042 131,150 0.01
25, 000 Puerto Rico Sales Tax Financing Corp. “B” usb 6.500% 01/08/2044 11,125 0.00
270, 000 Puerto Rico Sales Tax Financing Corp. “C” UsD 12.932% 01/08/2037 27,095 0.00
220, 000 Puerto Rico Sales Tax Financing Corp. “C” usb 12.909% 01/08/2038 20, 700 0.00
315, 000 Puerto Rico Sales Tax Financing Corp. “C” usD 5.375% 01/08/2038 131,512 0.01
1, 625, 000 Puerto Rico Sales Tax Financing Corp. “C” usb 5.250% 01/08/2041 674, 375 0.04
12, 155, 847 0.69
AEESE (RERME K KL 17 824, 015) 12,155, 847 0. 69
Z MDA HSHHT]ME ATV S REBRAMISE (IERME K KL 325,845, 749) 223, 643, 595 12. 63
Z OfhiREE A S
#HE—1.32%
F—R+SUT
74, 303, 000, 000 Australia and New Zealand Banking Group Ltd. IDR 9.000% 17/03/2029 5,494,877 0.31
41,200,000  Toyota Finance Australia Ltd. MXN 3.760% 20/07/2017 2,436,671 0.14
7,931, 554 0. 4
47,780, 000 China Unicom Hong Kong Ltd. CNH 4.000% 16/04/2017 7,361, 007 0.41
50, 000, 000 Maikun Investment Co., Ltd. CNH 4.500% 06/06/2017 7,732,200 0.44
15, 093, 207 0.85
LoV ITILY
2,000, 000 HKCG Finance Ltd. CNH 1.400% 11/04/2016 307, 791 0.02
HEER (BGEM K KL 24, 426, 009) 23, 332, 552 1.32
EfE—4.88%
Fz=
212,000, 000 Dominican Republic International Bond DOP 16.950% 04/02/2022 6,123, 355 0.34
265, 600, 000 Dominican Republic International Bond DOP 10.375% 04/03/2022 5,852,322 0.33
146, 400, 000 Dominican Republic International Bond DOP 11.500% 10/05/2024 3,381,995 0.19
271,100, 000 Dominican Republic International Bond DOP 11.375% 06/07/2029 6, 144,814 0.35
21,502, 486 1.21




£8m fA R BR ME ERE£AA (* Eb) BETERAA (%)
Efi
=7
14, 260, 000 Malaysia Government Bond-Series 111 MYR 4.160% 15/07/2021 3,371,012 0.19
35, 300, 000 Malaysia Government Bond-Series 310 MYR 4.498% 15/04/2030 8, 307, 405 0.47
50, 880, 000 Malaysia Government Bond-Series 414 MYR 3.654% 31/10/2019 11, 949, 008 0.68
5,070, 000 Malaysia Government Bond-Series 613 MYR 3.889% 31/07/2020 1,195, 709 0.07
95, 030, 000 Malaysia Treasury Bill-Series 3215 MYR 2.622% 06/05/2016 22,010, 454 1.24
46, 833, 588 2.65
~N)L—
20, 135, 000 Peruvian Government International Bond PEN 5.200% 12/09/2023 5, 500, 994 31
44, 754, 000 Peruvian Government International Bond PEN 5.700% 12/08/2024 12,472,740 N
17,973,734 .02
EEE&F SR K KL 98,334, 220) 86, 309, 808 . 88
ZOMEEEEMAESFEH ESEM K KL 122 760, 229) 109, 642, 360 6.20
WIRFEEE|— (0. 22%)
E%
(3, 330, 000) Citibank NA (0.500%) 21/03/2023 (3, 330, 000) 0.19)
(402, 150) Citibank NA (0.500%) 15/09/2027 (402, 150) (0.02)
(201, 780) Credit Suisse Securities (Europe) Ltd. (0.250%) 23/08/2022 (201, 780) (0.01)
(3,933, 930) (0.22)
HRETSIEE (BUEEME K KL (3,933,930) ) (3,933, 930) (0. 22)
TIVNT 1« TG £ < EHMfEiZE (BREBRIM K FJL 2,254, 706, 000) 1,725, 730, 900 97.48
SEERS1— (0. 01%)
o SRR am REBEE gmrasmaw
E%
4 US Treasury Notes 10YR Futures 21/03/2016 g2 5, 186, 500 8,226 0.00
SEMERS | REIRFI 8,226 0.00
e SEARET s AEBEX gmrasmaw
XFL
(246) US Treasury Long Bond Futures 21/03/2016 5t (37, 845, 563) (66, 433) (0.01)
(282) US Treasury Notes 2YR Futures 31/03/2016 o (61, 365, 844) (26, 709) (0. 00)
(240) US Treasury Notes 5YR Futures 31/03/2016 5t (28, 494, 375) (21, 830) (0. 00)
(18) US Treasury Ultra Long Bond Futures 21/03/2016 ST (2, 845, 687) (4,779) (0. 00)
(130, 551, 469) (119, 751) (0.01)
SEMEREIRERIBX (119, 751) (0.01)
J o TYNS T IESEERS — _
e SEARET s REBEX gmrasmsw
JAYVETRY
17, 632, 300, 000 BFS Finance GOP Bond Forward 10/12/2015 B (152, 261) (152, 261) (0.01)
11,510, 500, 000 BFS Finance COP Bond Forward 10/12/2015 BE (127, 367) (127, 367) (0.01)
39, 602, 800, 000 BFS Finance COP Bond Forward 10/12/2015 BE (234, 401) (234, 401) (0.01)
5,628, 100, 000 BFS Finance COP Bond Forward 15/12/2015 B (17, 234) (17, 234) (0. 00)
14,124, 500, 000 BFS Finance COP Bond Forward 15/12/2015 BE (66, 552) (66, 552) (0.01)
14,124, 500, 000 BFS Finance COP Bond Forward 15/12/2015 B (157,072) (157,072) (0.01)
8, 225, 500, 000 BFS Finance COP Bond Forward 17/12/2015 B (36, 163) (36, 163) (0. 00)
11, 000, 000, 000 BSF Finance COP Bond Forward 15/12/2015 B (51, 689) (51, 689) (0. 00)
(842, 739) (842, 739) (0. 05)
J - TUNSITIVEHEEREIREREX (842, 739) (0. 05)




S EBETHEE— (0. 42%)

RERFIE

BE nAR(B) BE FTA(58) AR GEEL) REFTEXREE (%)
(IN)] 58,335,083 BRL 220, 169, 309 02/12/2015 1,290, 491 0.07
usb 2,947,383 THB 105, 209, 784 03/12/2015 11, 945 0.00
(IN)] 1,612,960 COP 4,581,936, 111 07/12/2015 153, 966 0.01
usb 2,680,000 RUB 170, 059, 132 07/12/2015 115,213 0.01
MYR 210, 456,878  USD 49,103, 769 09/12/2015 379, 985 0.02
(IN)] 12,818,000 RUB 831,715,798 09/12/2015 282,064 0.02
(IN)] 2,874,429 DR 39, 164, 093, 332 11/12/2015 48,815 0.00
KRW 7, 342,527,556  USD 6, 264, 367 14/12/2015 74, 545 0.00
usb 6,436,147 IDR 89, 044, 088, 211 14/12/2015 15,529 0.00
(IN)] 25,959,395 KRW 29,734, 896, 837 14/12/2015 288, 821 0.02
CLP 12,705, 830, 891  USD 17,718, 353 16/12/2015 139,910 0.01
EUR 37,715,000 PLN 160, 108, 774 16/12/2015 267,058 0.02
MXN 2,729,946, 675 USD 162, 833, 399 16/12/2015 1,843, 262 0.10
SGD 25,700,709 USD 17,938, 000 16/12/2015 263,105 0.02
TRY 300, 535,808 USD 100, 908, 854 16/12/2015 2,178,701 0.12
usb 7,086,000 CLP 4,999, 631, 464 16/12/2015 58,933 0.00
(IN)] 15,804,916 CZK 377, 342, 361 16/12/2015 1,028, 035 0.06
usb 127,573,126  EUR 113, 495, 349 16/12/2015 7,456, 363 0.42
usb 1,774,672 HUF 500, 683, 000 16/12/2015 13,612 0.00
usb 6,327,000 JPY 760, 720, 518 16/12/2015 144,725 0.01
usb 131,378,394 PLN 508, 329, 640 16/12/2015 5,499, 040 0.31
KRW 7, 343,993,930 USD 6, 293, 000 17/12/2015 46, 534 0.00
usb 6,293,000 IDR 87,007, 018, 000 17/12/2015 22,919 0.00
usb 54,633,230 ZAR 758, 899, 862 17/12/2015 2,039, 306 0.12
usb 8,848,602 IDR 122,162, 044, 002 18/12/2015 46, 814 0.00
(IN)] 12,494,000 RUB 817,920, 022 18/12/2015 200, 311 0.01
(IN)] 12,750,468 TWD 413,115,109 18/12/2015 95, 768 0.01
THB 1,027,191,000 USD 28, 493, 509 21/12/2015 148, 045 0.01
(IN)] 2,936,770 THB 105, 209, 784 21/12/2015 3,166 0.00
RUB 596, 204,729  USD 8,943, 295 22/12/2015 6,847 0.00
usb 5,329,544 DR 74,102, 779, 208 04/01/2016 7,980 0.00
usb 6,248,000 MYR 26, 562, 810 04/01/2016 867 0.00
usb 34,486,674 BRL 130, 629, 435 05/01/2016 962, 187 0.05
MYR 115,554,298 USD 21,033, 407 08/01/2016 139, 701 0.01
TWD 204,259,616  USD 6, 248, 000 08/01/2016 1,344 0.00
usb 16,167,574 TWD 524, 822, 441 08/01/2016 95,162 0.01
usb 6,297,765 IDR 87, 349, 999, 800 11/01/2016 36, 271 0.00
(IN)] 16,731,303 RUB 1,119,073, 191 14/01/2016 48,784 0.00
(IN)] 20,121,914  KRW 22,828,512, 371 15/01/2016 434,173 0.03
usb 32,167,003 COP 95, 230, 413, 502 22/01/2016 1,942,175 0.11
(IN)] 9,752,917 TWD 317, 652, 504 29/01/2016 22,818 0.00
usb 16,446,151  CZK 402, 254, 181 16/03/2016 614, 816 0.04
MYR 93,883,548 USD 21,616, 433 06/05/2016 361, 213 0.02
usb 48,984,533  AED 180, 215, 586 11/08/2016 30, 900 0.00
usb 57,945,681  AED 213, 289, 201 15/08/2016 9,280 0.00
NEAE TR RERFIE 28,937, 499 1.64




REBREX

BE xR (B) BE T (38) AR GE R D) REATEFREE (%)
BRL 220,169,309 USD 57,046, 192 02/12/2015 (1, 600) (0. 00)
RUB 596, 204,729  USD 9,224,221 02/12/2015 (218, 453) (0.01)
usb 12,222,811 ILS 48,042, 793 02/12/2015 (184, 455) (0.01)
usb 8,996,601 RUB 596, 204, 729 02/12/2015 (9,173) (0. 00)
CLP 3,737, 496,387 USD 5, 486, 636 03/12/2015 (226,917) (0.01)
COP 20, 693,061,076  USD 1,070, 321 03/12/2015 (480, 373) (0.03)
THB 105, 209, 784 USD 2,938, 000 03/12/2015 (2,562) (0. 00)
KRW 9,282,613,480 USD 8,033, 000 04/12/2015 (17, 431) (0. 00)
usb 17,733,897 KRW 20, 680, 613, 027 04/12/2015 (123, 885) (0.01)
usb 11,054,465 TWD 364, 907, 898 04/12/2015 (124, 822) (0.01)
CLP 8,880, 299,429 USD 12,707, 381 07/12/2015 (215, 098) (0.01)
COP 42,901, 446,261 USD 15, 040, 323 07/12/2015 (1,379, 508) (0.08)
PHP 296, 723,897 USD 6, 326, 668 07/12/2015 (38, 432) (0. 00)
RUB 402,502, 852 USD 6, 290, 385 07/12/2015 (219, 944) (0.01)
TWD 245,591,862 USD 7,592, 000 07/12/2015 (67, 871) (0.00)
usb 23,295,450 TWD 760, 658, 311 07/12/2015 (8,624) (0. 00)
RUB 1,207,081,687 USD 18, 455, 919 09/12/2015 (262, 326) (0.02)
TWD 410, 760, 345 USD 12, 662, 000 14/12/2015 (78, 543) (0.00)
usb 15,763,322 TWD 516, 562, 563 14/12/2015 (61, 338) (0. 00)
MYR 98, 850, 507  USD 23,952, 146 15/12/2015 (708, 559) (0.04)
CNH 972,562,725 USD 151, 245, 984 16/12/2015 (168, 595) (0.01)
EUR 16,926,000 HUF 5,307, 906, 845 16/12/2015 (120, 024) (0.01)
EUR 30,090, 381  USD 33,100, 238 16/12/2015 (1, 254, 359) 0.07)
HUF 3,495,661,076 EUR 11, 253, 000 16/12/2015 (33,075) (0.00)
HUF 39, 491,427,591 USD 140, 604, 753 16/12/2015 (6, 433, 463) (0. 36)
ILS 219, 360, 543  USD 56,934, 122 16/12/2015 (272, 089) (0.02)
JPY 757,204,040 USD 6, 274, 000 16/12/2015 (120, 303) (0.01)
PLN 287,262,613 EUR 67,483, 484 16/12/2015 (284, 733) (0.02)
PLN 355,248,930 USD 94,027, 710 16/12/2015 (6, 056, 239) (0. 34)
RON 122,660,000 USD 31,375, 659 16/12/2015 (2,273, 088) 0.13)
usb 130, 763,388  CNH 845, 027, 487 16/12/2015 (502, 743) (0.03)
usb 62,937,335 ILS 245, 352, 371 16/12/2015 (438, 530) (0.03)
usb 97,077,471  MXN 1,622,193, 256 16/12/2015 (776, 956) (0.04)
usb 55,102,618 SGD 77,996, 434 16/12/2015 (134, 039) (0.01)
usb 109, 162,409 TRY 332, 556, 750 16/12/2015 (4,908, 731) (0. 28)
COP 23, 338,278,064 USD 7,950, 213 17/12/2015 (5622, 118) (0.03)
usb 16,397,051 KRW 19,177,731, 407 17/12/2015 (157, 685) (0.01)
ZAR 1,571,475,985 USD 112, 955, 872 17/12/2015 (4,048, 106) (0. 23)
RUB 1,310,171,271  USD 20, 054, 202 18/12/2015 (361, 766) (0.02)
INR 420, 764,365 USD 6, 335, 000 28/12/2015 (37, 891) (0. 00)
RUB 419,935,947 USD 6, 326, 652 28/12/2015 (34, 294) (0. 00)
BRL 40,323,285 USD 10, 606, 388 05/01/2016 (257, 897) (0.02)
usb 3,363,000 NGN 702, 867, 000 05/01/2016 (132, 265) (0.01)
MYR 71,938,691 USD 17,163, 813 12/01/2016 (249, 194) (0.01)
CLP 5,519,997,188 USD 7,848, 151 13/01/2016 (111, 686) (0.01)
RUB 807, 788,921 USD 12, 240, 678 14/01/2016 (198, 611) (0.01)
usb 21,159,154 KRW 24,584,610, 000 14/01/2016 (43, 709) (0.00)
usb 17,920,599  MXN 300, 277, 561 21/01/2016 (150, 758) (0.01)
PEN 5,978,000 USD 1,804,135 22/01/2016 (49, 070) (0. 00)
RUB 276,142,081 USD 4,264,084 22/01/2016 (156, 508) (0.01)
usb 5,230,270 IDR 73,877,567, 000 22/01/2016 (50, 406) (0. 00)
usb 16,712,941  KRW 19, 608, 458, 576 22/01/2016 (194, 244) (0.01)
COP 19,201, 331,200 USD 6, 271, 461 27/01/2016 (180, 486) (0.01)
RUB 1,179,035, 111 USD 17,580, 483 27/01/2016 (66, 415) (0. 00)
usb 23,693,052 IDR 335,019, 752, 147 29/01/2016 (210, 437) (0.01)
BRL 85,336,317 USD 22,171,374 02/02/2016 (485, 377) (0.03)
usb 21,680,110 MYR 93, 883, 548 06/05/2016 (297, 536) (0.02)
usb 131,299, 748 CNH 864, 820, 062 01/09/2016 (198, 054) 0.01)
NESBBFHIMEIRERIBE (36, 401, 394) (2.06)
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209,070,000 Fixed 13.155% Floating (BRL 1 month LIBOR) BRL  04/01/2016 189, 495 0.01
120, 900, 000 Fixed 12.000% Floating (BRL 1 month LIBOR) BRL  04/01/2016 330, 334 0.02
149, 660,000 Fixed 12.290% Floating (BRL 1 month LIBOR) BRL  02/01/2017 1, 365, 689 0.08
139,820,000 Floating (BRL 1 month BRCDI)  Fixed 15.515% BRL  02/01/2017 0 0.00
15,100,000 Floating (BRL 1 month BRCDI)  Fixed 15.575% BRL  02/01/2017 6,571 0. 00
42,730,000 Floating (BRL 1 month BRCDI)  Fixed 15.730% BRL  02/01/2017 35, 209 0.00
19,030,000 Floating (BRL 1 month BRCDI)  Fixed 15.700% BRL  02/01/2017 14,016 0.00
89,120,000 Floating (BRL 1 month BRCDI)  Fixed 15.954% BRL  02/01/2017 120, 965 0. 01
16,890,000 Floating (BRL 1 month BRCDI)  Fixed 16.490% BRL  02/01/2017 44, 905 0.00
25,720,000 Floating (BRL 1 month BRCDI)  Fixed 16.860% BRL  02/01/2017 91,587 0.01
95,240,000 Floating (BRL 1 month BRCDI)  Fixed 15.575% BRL  02/01/2017 37,122 0. 00
39,980,000 Fixed 9.040% Floating (BRL 1 month BCSWA) BRL  02/01/2017 1,057, 824 0.06
33,110,000 Fixed 11.410% Floating (BRL 1 month BZDIO) BRL  04/01/2021 1,051,278 0.06
111, 980, 300,000 Fixed 6.100% Floating (COP 12 month LIBOR) COP  25/11/2016 51, 555 0.00
14,567, 970,000 Fixed 4.340% Floating (COP 1 month LIBOR) COP  11/12/2016 83,697 0.01
14, 404,390,000 Fixed 4.330% Floating (COP 1 month LIBOR) COP  11/12/2016 83,225 0.01
24,229, 380,000 Fixed 5.110% Floating (COP 3 month DTF) COP  15/04/2019 322, 057 0.02
10, 055, 690, 000 Fixed 5.190% Floating (COP 1 month COOVI) COP  22/04/2019 126, 736 0.01
13, 642,800,000 Floating (KRW 3 month KSDA)  Fixed 2.850% KRW  03/03/2017 168, 222 0.01
30, 940, 620,000 Floating (KRW 3 month KSDA)  Fixed 2.875% KRW  07/03/2017 393, 196 0.02
5,766,070,000 Floating (KRW 3 month KWCDC)  Fixed 2.250% KRW  13/10/2017 48, 615 0.00
9,637, 640,000 Floating (KRW 3 month KWCDC)  Fixed 2.240% KRW  14/10/2017 80, 143 0.01
8,839,610,000 Floating (KRW 3 month KWCDC)  Fixed 2.245% KRW  14/10/2017 74,216 0.00
8,839, 600,000 Floating (KRW 3 month KWNCDC)  Fixed 2.250% KRW  14/10/2017 74,926 0.00
21,698, 300,000 Floating (KRW 3 month KWCDC)  Fixed 2.253% KRW  15/10/2017 185, 057 0.01
17,077, 480,000 Floating (KRW 3 month LIBOR) Fixed 2.173% KRW  28/10/2017 126, 285 0.01
9,530,720,000 Floating (KRW 3 month LIBOR) Fixed 2.175% KRW  29/10/2017 70, 886 0.00
9,736,130,000 Floating (KRW 3 month LIBOR) Fixed 2.075% KRW ~ 04/11/2017 57,030 0.00
14,013,880,000 Floating (KRW 3 month LIBOR)  Fixed 2.060% KRW  04/11/2017 78,610 0.00
13,610,780,000 Floating (KRW 3 month LIBOR)  Fixed 2.034% KRW  07/11/2017 70, 654 0.00
23,667, 810,000 Floating (KRW 3 month KSDA)  Fixed 3.620% KRW  23/08/2023 2, 489, 456 0.14
18, 184,210,000 Floating (KRW 3 month LIBOR)  Fixed 2.940% KRW  11/07/2024 1,199, 732 0.07
1,087,030,000 Floating (MXN 1 month TIIE)  Fixed 3.959% MXN  15/09/2016 95, 782 0.01
330,060,000 Floating (MXN 1 month TIIE)  Fixed 3.975% MXN  16/09/2016 31,178 0.00
331,050,000 Floating (MXN 1 month TIIE)  Fixed 3.980% MXN  19/09/2016 31, 991 0.00
350,810,000 Floating (MXN 1 month TIIE)  Fixed 3.850% MXN  22/09/2016 10,814 0.00
422,980,000 Floating (MXN 1 month TIIE)  Fixed 3.895% MXN  28/09/2016 21,105 0.00
608, 250,000 Floating (MXN 1 month TIIE)  Fixed 5.250% MXN  07/12/2022 317,394 0.02
136,190,000 Fixed 5.660% Floating (MXN 1 month TIIE) MXN  24/01/2025 341,371 0.02
395,040,000 Floating (MXN 1 month TIIE)  Fixed 9.300% MXN  22/04/2027 1,212,017 0.07
813,650,000 Floating (MXN 1 month TIIE)  Fixed 8.010% MXN  29/06/2027 445, 062 0.03
192,390,000 Floating (MXN 1 month TIIE)  Fixed 8.590% MXN  03/09/2027 304, 922 0.02
160, 780,000 Floating (MXN 1 month TIIE)  Fixed 7.940% MXN  22/09/2027 57,117 0.00
292,120,000 Floating (THB 1 month LIBOR)  Fixed 1.810% THB  24/11/2016 23,808 0.00
396, 160,000 Floating (THB 1 month LIBOR)  Fixed 1.820% THB  28/11/2016 34,878 0.00
614,450,000 Floating (THB 1 month LIBOR)  Fixed 1.800% THB  28/11/2016 49, 085 0.00
687,130,000 Floating (THB 1 month LIBOR)  Fixed 1.890% THB  22/12/2016 75,103 0.00
92,880,000 Fixed 0.592% Floating (USD 3 month LIBOR) Usb  21/09/2016 25,789 0.00
23,850,000 Fixed 0.555% Floating (USD 3 month LIBOR) UsD  03/11/2016 21,052 0.00
126,890,000 Floating (ZAR 3 month LIBOR)  Fixed 7.640% ZAR  13/06/2019 6, 966 0.00
52,740,000 Fixed 7.890% Floating (ZAR 1 month LIBOR) ZAR  18/12/2024 113, 365 0.01
£FR Ty TRERFE 13,348,092 0.75
GLYY N FTIHILE-RITVT
7,380,000 Fixed 1.000% Floating (People’s Republic of China) USD  20/06/2019 155 0.00
Ly k- TIHILE - Ry TRERFIF 155 0. 00
A7y TRHXERAFEE 13,348, 247 0.75
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120, 140,000 Floating (BRL 1 month BRCDI)  Fixed 13.835% BRL  04/01/2016 (19, 569) (0.00)
132,180,000 Floating (BRL 3 month BZDIO)  Fixed 13.775% BRL  04/01/2016 (31, 758) (0. 00)
132,180,000 Floating (BRL 3 month BZDIO)  Fixed 13.760% BRL  04/01/2016 (34, 526) (0. 00)
22,250,000 Floating (BRL 1 month BZDIO)  Fixed 11.230% BRL  04/01/2016 (105, 104) (0.01)
26,300,000 Floating (BRL 1 month BCSWA)  Fixed 8.265% BRL  04/01/2016 (466, 229) (0.03)
27,090,000 Floating (BRL 1 month BCSWA)  Fixed 9.280% BRL  04/01/2016 (332, 080) (0.02)
131,900,000 Floating (BRL 1 month BCSWA) ~ Fixed 9.980% BRL  04/01/2016 (1,063, 529) (0. 06)
113,870,000 Fixed 12.640% Floating (BRL 1 month LIBOR) BRL  04/01/2016 (250, 350) (0.01)
180,070,000 Floating (BRL 1 month BRCDI)  Fixed 13.945% BRL  02/01/2017 (666, 583) (0.04)
139,820,000 Floating (BRL 1 month BRCDI)  Fixed 15.481% BRL  02/01/2017 (40, 265) (0.00)
25,580,000 Floating (BRL 1 month BRCDI)  Fixed 15.225% BRL  02/01/2017 (20, 475) (0. 00)
107,580,000 Floating (BRL 1 month BRCDI)  Fixed 15.238% BRL  02/01/2017 (83,017) (0. 00)
213,140,000 Floating (BRL 1 month LIBOR)  Fixed 12.842% BRL  02/01/2017 (1, 469, 330) (0.08)
63,310,000 Floating (BRL 1 month BZDIO)  Fixed 12.580% BRL  02/01/2017 (480, 841) (0.03)
53,200,000 Floating (BRL 1 month LIBOR)  Fixed 11.500% BRL  02/01/2017 (646, 383) (0.04)
41,390,000 Floating (BRL 1 month BRCDI)  Fixed 14.830% BRL  02/01/2018 (154, 861) (0.01)
60,500,000 Floating (BRL 1 month BRCDI)  Fixed 14.580% BRL  02/01/2018 (288, 734) (0.02)
41,990,000 Floating (BRL 1 month BRCDI)  Fixed 14.460% BRL  02/01/2018 (221, 387) (0.01)
103,920,000 Floating (BRL 1 month BRCDI)  Fixed 13.962% BRL  02/01/2018 (767, 631) (0.04)
35,030,000 Floating (BRL 1 month BRCDI)  Fixed 13.910% BRL  02/01/2018 (266, 746) (0.02)
39,170,000 Floating (BRL 1 month BRCDI)  Fixed 13.731% BRL  02/01/2018 (328, 999) (0.02)
78,550,000 Floating (BRL 1 month BZDIO)  Fixed 11.500% BRL  02/01/2018 (1,558, 820) (0.09)
33,090,000 Floating (BRL 1 month BZDIO)  Fixed 11.450% BRL  02/01/2018 (660, 058) (0.04)
28,750,000 Floating (BRL 1 month LIBOR)  Fixed 11.150% BRL  02/01/2018 (633, 179) (0.04)
11,870,000 Floating (BRL 1 month LIBOR)  Fixed 11.945% BRL  02/01/2018 (207, 736) (0.01)
8,190,000 Floating (BRL 1 month LIBOR)  Fixed 11.960% BRL  02/01/2018 (142, 628) (0.01)
8,190,000 Floating (BRL 1 month BZDIO)  Fixed 12.180% BRL  04/01/2021 (204, 378) (0.01)
2,426, 650,000 Fixed 5.360% Floating (CLP 6 month CLICP) CLP  07/06/2023 (174, 243) (0.01)
9,310,000 Fixed 0.750% Floating (EUR 6 month EURIBOR) EUR 16/12/2025 (212, 242) 0.01)
4,638,200,000 Fixed 2.415% Floating (HUF 6 month BUBOR) HUF 16/12/2020 (423,119) (0.02)
90,817,100,000 Floating (KRW 3 month KSDA) Fixed 1.625% KRW  29/07/2017 (115, 650) (0.01)
32, 240,420,000 Fixed 3.300% Floating (KRW 3 month KSDA) KRW 18/09/2022 (1,701, 784) (0.10)
32,195,000,000 Fixed 3.120% Floating (KRW 3 month KWCDC) KRW  09/10/2022 (1, 453, 035) (0.08)
7,153,000,000 Fixed 3.150% Floating (KRW 3 month KSDA) KRW  21/11/2022 (328, 494) (0.02)
23,576, 890,000 Fixed 3.225% Floating (KRW 3 month KSDA) KRW  29/11/2022 (1, 153, 542) (0.07)
32,312,210,000 Fixed 3.275% Floating (KRW 3 month KSDA) KRW  05/12/2022 (1, 645, 000) (0.09)
14,135,280,000 Fixed 2.710% Floating (KRW 3 month KWCDC) KRW  06/05/2023 (650, 590) (0.04)
3, 981,000,000 Fixed 3.465% Floating (KRW 3 month KSDA) KRW  23/12/2023 (391, 279) (0.02)
6,884, 400,000 Fixed 3.000% Floating (KRW 3 month KWCDC) KRW  24/01/2028 (602, 448) (0.03)
270,040,000 Floating (MXN 1 month TIIE) Fixed 3.715% MXN  13/10/2016 (14, 262) (0.00)
322,800,000 Floating (MXN 1 month TIIE) Fixed 3.680% MXN 14/10/2016 (23, 403) (0. 00)
267,240,000 Floating (MXN 1 month TIIE) Fixed 3.690% MXN 24/10/2016 (20, 642) (0. 00)
392,180,000 Floating (MXN 1 month TIIE) Fixed 3.800% MXN  01/11/2016 (8, 736) (0.00)
216,170,000 Fixed 5.190% Floating (MXN 1 month TIIE) MXN  02/10/2017 (219, 361) 0.01)
210, 490,000 Fixed 5.190% Floating (MXN 1 month TIIE) MXN  02/10/2017 (213,597) (0.01)
160, 500,000 Floating (MXN 1 month TIIE) Fixed 5.720% MXN  21/03/2028 (752, 864) (0.04)
55,570,000 Floating (ZAR 3 month JIBAR)  Fixed 7.280% ZAR  05/09/2019 (48, 557) (0. 00)
289,990,000 Floating (ZAR 3 month JIBAR)  Fixed 7.310% ZAR  08/09/2019 (236, 432) (0.01)
120,800,000 Floating (ZAR 3 month JIBAR)  Fixed 6.580% ZAR  01/11/2019 (314,992) (0.02)
88,100,000 Floating (ZAR 3 month JIBAR)  Fixed 6.480% ZAR  06/11/2019 (251, 444) (0.01)
170,230,000 Floating (ZAR 3 month JIBAR)  Fixed 6.250% ZAR 15/01/2020 (619, 436) (0.04)
101,000,000 Floating (ZAR 3 month JIBAR)  Fixed 6.290% ZAR  16/01/2020 (357, 802) (0.02)
125,000,000 Floating (ZAR 3 month JIBAR)  Fixed 6.565% ZAR 30/01/2020 (363, 286) (0.02)
135,780,000 Floating (ZAR 3 month JIBAR)  Fixed 6.620% ZAR 30/05/2020 (424, 981) (0.02)
439, 600,000 Floating (ZAR 3 month JIBAR)  Fixed 6.775% ZAR  02/11/2020 (1,378, 298) (0.08)
SRRD v TRERIBE (25, 244, 715) (1.42)
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1,300,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/03/2019 (9, 811) (0. 00)
2,550,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/03/2019 (20, 045) (0. 00)
5,230,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/03/2019 (54, 019) (0.01)
1,060,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/03/2019 (10, 351) (0. 00)
1,970,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/03/2019 (18, 620) (0. 00)
480,000 Fixed 1.000% Floating (People’s Republic of China) usD 20/03/2019 (4, 384) (0. 00)
3,130,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/03/2019 (33,979) (0. 00)
4,260,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/03/2019 (43,572) (0.01)
1,960,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/03/2019 (19, 124) (0. 00)
3,080,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/03/2019 (29,917) (0. 00)
2,100,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/03/2019 (20, 491) (0. 00)
1,400,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/03/2019 (13, 000) (0. 00)
620,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/03/2019 (4,778) (0. 00)
2,870,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/03/2019 (23,933) (0. 00)
880,000 Fixed 1.000% Floating (People’s Republic of China) usD 20/03/2019 (8, 583) (0. 00)
5,010,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/03/2019 (34, 689) (0. 00)
4,340,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/03/2019 (30, 050) (0. 00)
4,340,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/03/2019 (28, 646) (0. 00)
4,340,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/03/2019 (25, 864) (0. 00)
3,600,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/06/2019 (6, 087) (0. 00)
13,470,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/06/2019 (146, 590) (0.01)
970,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/06/2019 (8,917) (0. 00)
3,890,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/06/2019 (34,079) (0. 00)
1,420,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/06/2019 (11,102) (0. 00)
2,600,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/06/2019 (17, 357) (0. 00)
4,340,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/06/2019 (26, 746) (0. 00)
4,700,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/06/2019 (33, 784) (0. 00)
290,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/06/2019 (2,032) (0. 00)
2,260,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/06/2019 (14, 516) (0. 00)
870,000 Fixed 1.000% Floating (People’s Republic of China) usD 20/06/2019 (5,779) (0. 00)
410,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/06/2019 (2, 668) (0. 00)
3,080,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/06/2019 (19, 637) (0. 00)
6,260,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/06/2019 (38, 558) (0.01)
660,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/06/2019 (4, 065) (0. 00)
1,560,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/06/2019 (9, 344) (0. 00)
3,260,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/06/2019 (20, 347) (0. 00)
1,340,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/06/2019 (8,483) (0. 00)
2,270,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/06/2019 (9, 041) (0. 00)
1,950,000 Fixed 1.000% Floating (People’s Republic of China) usD 20/06/2019 (6, 358) (0. 00)
10,520,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/12/2020 (49, 963) (0.01)
1,720,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/12/2020 9,414) (0. 00)
2,170,000 Fixed 1.000% Floating (People’s Republic of China) UsDh 20/12/2020 (14, 444) (0. 00)
LIy b FTI4ILE - ATy TREREBX (933, 167) (0. 05)
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37,570,350 Floating (USD 3 month LIBOR)  Fixed 8.080% Usb  05/12/2016 (4,165, 102) (0.23)
44,716,220 Floating (USD 1 month LIBOR)  Fixed 8.050% UsD  04/12/2016 (5,072, 248) (0. 29)
24,603,350 Floating (USD 3 month LIBOR)  Fixed 11.480% usb 13/03/2016 (2,577,918) (0.15)
14,370,000 Floating (USD 3 month LIBOR)  Fixed 11.070% Usb  10/03/2016 (1,623, 964) (0.09)
65,110,000 Floating (USD 3 month LIBOR)  Floating (ZAR 3 month LIBOR + 0.385%) ZAR 12/05/2024 (1,790, 738) (0.10)
65,331,000 Floating (USD 3 month LIBOR)  Floating (ZAR 3 month LIBOR + 0.385%) ZAR 13/05/2024 1,772, 711) (0.10)
31,630,000 Floating (USD 3 month LIBOR)  Floating (ZAR 3 month LIBOR + 0.380%) ZAR  13/05/2024 (858, 920) (0.05)
56,670,000 Floating (USD 3 month LIBOR)  Floating (ZAR 3 month LIBOR + 0.410%) ZAR 15/07/2024 (1,362, 253) (0.08)
45,640,000 Floating (USD 3 month LIBOR)  Floating (ZAR 3 month LIBOR + 0.380%) ZAR 17/07/2024 (1,123, 565) (0. 06)
50,901,000 Floating (USD 3 month LIBOR)  Floating (ZAR 3 month JIBAR + 0.300%) ZAR  23/05/2019 (1,369, 777) (0.08)
58,611,000 Floating (USD 3 month LIBOR)  Floating (ZAR 3 month JIBAR + 0.410%) ZAR 12/08/2024 (1,422, 871) (0.08)
27y IARAERBE AT @9,317.949) 2.78)
REFTMEE (RSREM K KL 2 254, 706, 000) 1,681, 343, 039 94.97
ZOMEE - B 89, 136, 095 5.03
REIER 1,770,479, 134 100. 00
RAAG I mAEAREIE (%)
TUNT 1« TWEIZBRRESS WERM X KL 2,254, 706, 000) 1,725, 730, 900 97.48
SMELEIRERFIE 8,226 0.00
SIS RERIAK (119, 751) (0.01)
/2 TUNS TIVESEBERGIRERERX (842, 739) (0. 05)
SNEZBETHIMEIRERA & 28,937, 499 1.64
NEBEF DG ARRAR (36, 401, 394) (2.06)
Ry TRMREREFIE 13, 348, 241 0.75
R7 v TRMAETRL (49, 317, 949) (2.78)
ZTOMEE - BfE 89, 136, 095 5.03
RETEX 1,770,479, 134 100. 00
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d—) vy Hhy IR TFX S, 1. C. AL V., —Fd— vy %y I A2 —Vr
Toex—lroY Ty ke R=r 74+ UA V7T ATEE) L FERIEEERK - Bt~ —7 7
VR SRR - KE~Y T 7 v RREENR & OAMEREEGESR T, HAERERE
AEROWHEIE, F1E (BEIAR) T, Lah> T, AREEERE A TAFAIRE/R20154£11 30
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EE VR TT,

BEFRHMNEDERAMNR (20145128 1 BANS2015F11H30BFET) (B : K KIL)

#H
LSBT IR 382
Ry FEREITH M BHILFER 1,776, 043
% & BERTEREN 36, 812, 340
REER 747,993
BEEEHRITIREN 566, 967
BRSEEREN &5 & U —E > o T EREN 1,092, 184
AREMEHBRITHRN 285, 285
FERE 1,056,579
BEE RN 19, 430
B RN 934, 436
ERih 1 SR 35, 655
F5E T EREN 5,250
RIRERA 38, 790
FNRIZ MR 84,022
HiRER 11, 564
TR RN 75,416
RICEE N HREN 23,594
1R SR 2 A 26, 401
ZDithER 413,133
44,005, 364
1% & R BN AR B 2R (45, 424)
B E R D Y 5 X IZhvh B BN E 7R RS $REN 1,848,179
EREEH 45, 808, 119
BREH MM
i SEARET A % EEEAR S grrama )
ARDOERMBRIEIAFTIZ LB STV S EESFMEIS
#H1E—15.57%
FTELNRA D v
12, 625, 000 State 0il Co. of the Azerbaijan Republic usb 5.450% 09/02/2017 12, 893, 281 0.30
20, 000, 000 State 0il Co. of the Azerbaijan Republic usD 6.950% 18/03/2030 18, 725, 000 0.43
31,618, 281 0.73
I32NL
9, 550, 000 Banco do Brasil S.A. UsD 6.250% 29/10/2049 5, 348, 000 0.12
AT UEE
8, 240, 000 Agromercantil Senior Trust UsD 6.250% 10/04/2019 8,429, 067 0.19
2,000, 000 Agromercantil| Senior Trust 144A usD 6.250% 10/04/2019 2,045, 890 0.05
32,000, 000 Biostime International Holdings Ltd. HKD 0.000% 20/02/2019 3, 845,087 0.09
4,950, 000 China Resources Cement Holdings Ltd. ush 2.125% 05/10/2017 4,949, 629 0.11
2,580, 000 Comcel Trust via Comunicaciones Celulares S.A. usD 6.875% 06/02/2024 2,189, 775 0.05
53,991, 665 Mestenio Ltd. usD 8.500% 02/01/2020 56, 286, 310 1.30
71, 745, 758 1.79
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15, 743, 000 Corpbanca S. A. usD 3.875% 22/09/2019 15, 959, 466 0.37
2,020, 000 Empresa de Transporte de Pasajeros Metro S.A. usb 4.750% 04/02/2024 2,108, 375 0.05
35, 750, 000 Empresa Electrica Angamos S.A. usb 4.875% 25/05/2029 32,398, 438 0.75
1, 160, 000 Empresa Electrica Angamos S.A. 144A usD 4.875% 25/05/2029 1,051, 250 0.03
6, 950, 000 Empresa Electrica Guacolda S.A. usD 4.560% 30/04/2025 6, 550, 375 0.15
36, 330, 000 GNL Quintero S.A. IN)] 4.634% 31/07/2029 35, 648, 812 0.82
2,320, 000 GNL Quintero S.A. 144A usb 4.634% 31/07/2029 2,276, 500 0.05
4,491,000 Sociedad Quimica y Minera de Chile S.A. usb 3.625% 03/04/2023 3,907,170 0.09
99, 900, 386 2.31
JRVET
19, 907, 000 Banco de Bogota S.A. IN)] 5.000% 15/01/2017 20, 454, 442 0. 47
2,412,000 Ecopetrol S.A. usb 7.375% 18/09/2043 2,237,130 0.05
22,691,572 0.52
JRZUA
9,751, 000 Banco de Costa Rica usb 5.250% 12/08/2018 9,799, 755 0.23
920, 000 Banco de Costa Rica 144A usD 5.250% 12/08/2018 924, 600 0.02
10, 724, 355 0.25
g%
3,120, 000 Wharf Finance Ltd. UsD 4.625% 08/02/2017 3,211,631 0.07
AUk
5,710, 000 Adani Ports & Special Economic Zone Ltd. IN)) 3.500% 29/07/2020 5,643,126 0.13
AV ERST
800, 000 Lembaga Pembiayaan Ekspor Indonesia usb 3.750% 26/04/2017 814, 000 0.02
9,988, 000 Pertamina Persero PT usD 5.625% 20/05/2043 8,153,954 0.19
7,550, 000 Perusahaan Gas Negara Persero Tbhk PT usb 5.125% 16/05/2024 7,383,900 0.17
16, 351, 854 0.38
FTALITUK
2,180, 000 Alfa Bank AO via Alfa Bond Issuance Plc. usD 5.000% 27/11/2018 2,180, 000 0.05
5,262, 000 EDC Finance Ltd. usD 4.875% 17/04/2020 4,683, 180 0.11
10, 642, 000 Mobile Telesystems 0JSC via MTS International Funding Ltd. usb 5.000% 30/05/2023 10, 030, 085 0.23
10, 580, 000 Phosagro OAO via Phosagro Bond Funding Ltd. usb 4.204% 13/02/2018 10, 593, 225 0.24
7,333,182 Saderea Ltd. usb 12.500% 30/11/2026 6, 343, 203 0.15
33, 829, 693 0.78
ARSIV
6, 080, 000 Delek & Avner Tamar Bond Ltd. 144A usb 2.803% 30/12/2016 6,110, 400 0.14
380, 000 Delek & Avner Tamar Bond Ltd. 144A IN)] 3.839% 30/12/2018 389, 025 0.01
2,000, 000 Delek & Avner Tamar Bond Ltd. 144A usD 3.839% 30/12/2018 2,047,500 0.05
360, 000 Israel Electric Corp., Ltd. usb 5.625% 21/06/2018 381, 780 0.01
8,928, 705 0.21
=P
11, 840, 000 Softbank Group Corp. usD 6.000% 30/07/2025 12, 239, 600 0.28
HHFITREY
10, 729, 000 KazMunayGas National Co. JSC usb 9.125% 02/07/2018 11, 976, 246 0.28
1, 800, 000 KazMunayGas National Co. JSC usD 7.000% 05/05/2020 1,914, 750 0.04
13, 890, 996 0.32
EE
3,569, 000 Kookmin Bank usD 1.571% 11/10/2016 3,589,413 0.09
2,170, 000 Korea East-West Power Co., Ltd. usb 2.500% 16/07/2017 2,187,118 0.05
940, 000 Korea South-East Power Co., Ltd. usD 6.000% 25/05/2016 960, 552 0.02
6, 737,083 0.16
Lot INY
2,900, 000 Altice Financing S.A. usD 6.625% 15/02/2023 2,863, 750 0.07
3, 440, 000 Altice Financing S.A. 144A usb 6.500% 15/01/2022 3,457,200 0.08
20, 356, 000 Gazprom Neft OAO via GPN Capital S.A. usD 4.375% 19/09/2022 18, 422, 180 0.42
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45,210, 000 Gazprom Neft OAO via GPN Capital S.A. IN)] 6.000% 27/11/2023 44,192,775 1.02
4,190, 000 MHP S. A. usD 8.250% 02/04/2020 3, 808, 626 0.09
15, 298, 000 Tupy Overseas S.A. usb 6.625% 17/07/2024 14,093, 282 0.33
1,430, 000 Tupy Overseas S.A. 144A usb 6.625% 17/07/2024 1,317, 388 0.03
6, 650, 000 Wind Acquisition Finance S.A. EUR 4.000% 15/07/2020 7,137,101 0.16
8, 340, 000 Wind Acquisition Finance S.A. usD 7.375% 23/04/2021 8,002, 397 0.18
16, 770, 000 Wind Acquisition Finance S.A. EUR 7.0009% 23/04/2021 18, 052, 308 0.42
121, 347,007 2.80
AxTa
35, 350, 000 America Movil SAB de CV MXN 6.000% 09/06/2019 2,142,738 0.05
4,220, 000 Cemex SAB de CV EUR 4.750% 11/01/2022 4,352,937 0.10
1,485,099 CIBanco S.A. Institucion de Banca Multiple usb 9.625% 02/05/2021 66, 829 0.00
10, 800, 000 Gruma SAB de CV usD 4.875% 01/12/2024 11, 205, 000 0.26
1,180, 000 Grupo Cementos de Chihuahua SAB de CV usD 8.125% 08/02/2020 1,277, 350 0.03
1, 630, 000 Grupo Televisa SAB usD 4.625% 30/01/2026 1, 647, 441 0.04
6, 880, 000 Grupo Televisa SAB usD 6.125% 31/01/2046 6,983, 200 0.16
8,478, 000 Metalsa S.A. de GV usb 4.900% 24/04/2023 7,503, 030 0.17
680, 000 Metalsa S.A. de CV 144A usD 4.900% 24/04/2023 601, 800 0.02
35, 780, 325 0.83
T4
11, 930, 000 Greenko Dutch BV usb 8.000% 01/08/2019 12, 650, 990 0.29
780, 000 Greenko Dutch BV 144A IN)] 8.000% 01/08/2019 827,139 0.02
6, 300, 000 Lukoil International Finance BV usD 3.416% 24/04/2018 6,174, 000 0.14
2,772,000 Lukoil International Finance BV usD 7.250% 05/11/2019 3,014,550 0.07
2,620, 000 Lukoil International Finance BV usD 6.125% 09/11/2020 2,718,250 0.06
1, 740, 000 Lukoil International Finance BV usb 4.563% 24/04/2023 1, 605, 150 0.04
2,002, 000 Majapahit Holding BV usb 7.750% 17/10/2016 2,102, 600 0.05
500, 000 Majapahit Holding BV usD 7.250% 28/06/2017 533, 500 0.01
600, 000 Myriad International Holdings BV usD 6.375% 28/07/2017 633, 000 0.02
30,259,179 0.70
NF<
1,590, 000 Autoridad del Canal de Panama UsD 4.950% 29/07/2035 1, 645, 650 0.04
NST74
15, 238, 000 Banco Regional SAECA UsD 8.125% 24/01/2019 15, 663, 826 0.36
~I)L—
19, 255, 000 Abengoa Transmision Sur S.A. usb 6.875% 30/04/2043 20,073, 338 0. 46
1, 870, 000 Abengoa Transmision Sur S.A. 144A usD 6.875% 30/04/2043 1,949, 475 0.05
440, 000 Corp Financiera de Desarrollo S.A. usb 4.750% 15/07/2025 444,950 0.01
22,467, 763 0.52
TJ4VEY
2,557,000 Development Bank of the Philippines IN)] 5.500% 25/03/2021 2,857,000 0.07
11,175, 000 Energy Development Corp. usb 6.500% 20/01/2021 12, 334, 406 0.28
2,551,000 San Miguel Corp. usD 4.875% 26/04/2023 2,437,481 0.06
17, 628, 887 0.41
S UAR—IL
4,500, 000 Olam International Ltd. UsD 6.000% 15/10/2016 4,612,500 0.11
kL3
3,943,000 Export Credit Bank of Turkey usb 5.375% 04/11/2016 4,036, 646 0.09
75 JEREER
1,738, 743 Dolphin Energy Ltd. IN)] 5.888% 15/06/2019 1, 844, 806 0.04
17, 435, 000 Ruwais Power Co. PJSC usD 6.000% 31/08/2036 19, 091, 325 0.44
1,434,000 Ruwais Power Co. PJSC 144A usb 6.000% 31/08/2036 1,570, 230 0.04
22, 506, 361 0.52
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27,551,137 Brazil Loan Trust 1 usD 5.471% 24/07/2023 24, 658, 267 0.57
3, 256, 960 Brazil Loan Trust 1 144A usb 5.4771% 24/07/2023 2,914,980 0.07
21,573, 241 0.64
ARRXIS
2,020, 000 Petroleos de Venezuela S.A. usb 5.250% 12/04/2017 1,207, 960 0.03
39, 200, 000 Petroleos de Venezuela S.A. usD 6.000% 16/05/2024 15, 062, 600 0.35
5, 630, 000 Petroleos de Venezuela S.A. usD 5.375% 12/04/2027 2,104,213 0.05
2,000, 000 Petroleos de Venezuela S.A. usD 5.500% 12/04/2037 735, 000 0.01
19,109, 773 44
RN bFL
5, 460, 000 Debt and Asset Trading Corp. usb 1.000% 10/10/2025 2,793,008 0.06
HEEE (BSEMM K KL 701, 103, 334) 674, 285, 212 15.57
EfE—64.67%
TILINZT
10, 600, 000 Albania Government International Bond EUR 5.750% 12/11/2020 11,522, 666 0.27
FILECFY
8,764, 549 Argentine Republic Government International Bond EUR 7.820% 31/12/2033 9,504, 268 0.22
37, 815, 208 Argentine Republic Government International Bond usD 8.280% 31/12/2033 42, 353, 033 0.98
22,644, 456 Argentine Republic Government International Bond usD 8.280% 31/12/2033 24,739, 068 0.57
19, 870, 000 Argentine Republic Government International Bond usD 1.000% 15/12/2035 2,036, 675 0.04
37,771, 821 Argentine Republic Government International Bond usb 1.000% 15/12/2035 3,900, 560 0.09
3, 448, 689 Argentine Republic Government International Bond usb 1.000% 15/12/2035 353, 491 0.01
208, 955, 527 Argentine Republic Government International Bond EUR 1.985% 15/12/2035 22,603, 851 0.52
9,010, 000 Argentine Republic Government International Bond usD 1.330% 31/12/2038 5,541,150 0.13
1,470, 000 Argentine Republic Government International Bond-Series 1 usb 8.750% 02/06/2017 1,622,513 0.04
112, 654, 609 2.60
~Ny—=x
3, 253, 400 Belize Government International Bond 144A USD  5.000%/6.767% 20/02/2038 2,399, 383 0.06
IS2NL
39, 604, 000 Brazil Notas do Tesouro Nacional-Series B BRL 6.000% 15/08/2050 24,798, 846 0.57
3,542,000 Brazil Notas do Tesouro Nacional-Series F BRL 10.000% 01/01/2025 712,970 0.02
100, 000 Brazilian Government International Bond usb 4.875% 22/01/2021 98, 000 0.00
25, 609, 816 0.59
)% d
4,810, 000 Bulgaria Government International Bond EUR 4.250% 09/07/2017 5,411,876 0.12
JRVET
3, 453, 000 Colombia Government International Bond usD 7.375% 18/03/2019 3,927,788 0.09
3,248,000 Colombia Government International Bond usb 4.000% 26/02/2024 3,183,040 0.07
1, 820, 000 Colombia Government International Bond usb 8.125% 21/05/2024 2,243,150 0.05
28, 940, 000 Colombia Government International Bond usb 4.500% 28/01/2026 28,703, 415 0. 66
968, 000 Colombia Government International Bond UsD 7.375% 18/09/2037 1,119, 250 0.03
19, 245, 000 Colombia Government International Bond usD 6.125% 18/01/2041 19, 653, 956 0.45
39, 060, 000 Colombia Government International Bond usD 5.625% 26/02/2044 37,448, 775 0.87
71,920, 000 Colombia Government International Bond usb 5.000% 15/06/2045 63, 559, 300 1.47
159, 838, 674 3.69
aJRZ YA
1, 684, 000 Costa Rica Government International Bond usD 9.995% 01/08/2020 2,031,325 0.05
6, 440, 000 Costa Rica Government International Bond usD 4.250% 26/01/2023 5,719,525 0.13
23,135, 000 Costa Rica Government International Bond UsD 5.625% 30/04/2043 17, 264, 494 0.40
4,069, 000 Costa Rica Government International Bond usb 7.000% 04/04/2044 3,552, 746 0.08
53, 353, 000 Costa Rica Government International Bond usb 7.158% 12/03/2045 46, 750, 566 1.08
75, 318, 656 1.74




i

@ AR R BE FE EEFAAH (*FM?%ﬁﬁWW
EfE
a7 FT
39, 449, 000 Croatia Government International Bond UsD 6.250% 27/04/2017 41,184, 756 0.95
10, 850, 000 Croatia Government International Bond EUR 5.875% 09/07/2018 12, 540, 546 0.29
2,550, 000 Croatia Government International Bond usb 6.750% 05/11/2019 2,773,763 0.07
7,320, 000 Croatia Government International Bond usb 6.750% 05/11/2019 7,962, 330 0.18
6, 120, 000 Croatia Government International Bond usb 6.625% 14/07/2020 6,657, 030 0.15
1,720, 000 Croatia Government International Bond usD 6.625% 14/07/2020 1,870, 930 0.04
41,174, 000 Croatia Government International Bond EUR 3.875% 30/05/2022 44,094, 962 1.02
5,474,000 Croatia Government International Bond usD 6.000% 26/01/2024 5,816,125 0.14
54,100, 000 Croatia Government International Bond EUR 3.000% 11/03/2025 52,799, 389 1.22
175, 699, 831 4.06
Fxa
186, 010, 000 Czech Republic Government Bond-Series 55 CZK 0.370% 27/10/2016 7,324,673 0.17
Fs=
2,309, 425 Dominican Republic International Bond usb 9.040% 23/01/2018 2,459, 537 0.06
5,801, 000 Dominican Republic International Bond usb 7.5009% 06,/05/2021 6, 294, 085 0.14
61, 469, 000 Dominican Republic International Bond usb 7.450% 30/04/2044 64, 311, 941 1.48
108, 225, 000 Dominican Republic International Bond usb 6.850% 27/01/2045 106, 060, 500 2.45
2,560, 000 Dominican Republic International Bond 144A usb 6.850% 27/01/2045 2,508, 800 0. 06
181, 634, 863 4.19
97 KL
23,130, 000 Ecuador Government International Bond UsD 10.500% 24/03/2020 19, 544, 850 0.45
5, 250, 000 Ecuador Government International Bond usD 7.950% 20/06/2024 4,068, 750 0.10
23,613, 600 0.55
T
25,090, 000 Egypt Government International Bond usb 5.875% 11/06/2025 21,671, 487 0.50
5,801, 000 Egypt Government International Bond usb 6.875% 30/04/2040 4,736,517 0.11
26, 408, 004 0. 61
IILHILISRIL
3,590, 000 El Salvador Government International Bond usD 7.375% 01/12/2019 3,641, 606 0.08
4, 850, 000 El Salvador Government International Bond UsD 7.750% 24/01/2023 4,883, 344 0.11
21,471,000 El Salvador Government International Bond usb 5.875% 30/01/2025 18,813, 964 0.43
13,013, 000 El Salvador Government International Bond usb 6.375% 18/01/2027 11, 467, 706 0.27
11, 986, 000 El Salvador Government International Bond usb 8.250% 10/04/2032 11, 686, 350 0.27
9,814,000 El Salvador Government International Bond UsD 7.650% 15/06/2035 8,863, 269 0.21
12, 543, 000 El Salvador Government International Bond UsD 7.625% 01/02/2041 11,186, 788 0.26
70, 543, 027 1.63
IFFET
22, 855, 000 Federal Democratic Republic of Ethiopia usb 6.625% 11/12/2024 21,335, 142 0.49
1, 040, 000 Federal Democratic Republic of Ethiopia 144A usD 6.625% 11/12/2024 970, 840 0.02
22,305, 982 0.51
Tq4 o=
3,710,000 Republic of the Fiji Islands UsD 6.625% 02/10/2020 3,659, 342 0.08
AR
3,710, 000 Gabon Government International Bond usb 6.375% 12/12/2024 3,185,035 0.07
1, 040, 000 Gabon Government International Bond usb 6.950% 16/06,/2025 898, 560 0.02
4,083, 595 0.09
H—F
22, 320, 000 Ghana Government International Bond USD 10.750% 14/10/2030 23,514,120 0.54
TJ7TI75
25, 781, 000 Guatemala Government Bond usD 5.750% 06/06/2022 21, 366, 454 0.63
20, 088, 000 Guatemala Government Bond usb 4.875% 13/02/2028 19, 542, 410 0.45
46, 908, 864 1.08
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24,030, 000 Honduras Government International Bond UsD 7.500% 15/03/2024 25,629, 797 0.59
33,774, 000 Republic of Honduras usD 8.750% 16/12/2020 38,037,968 0.88
63, 667, 765 1.47
NUHY—
13,118, 000 Hungary Government International Bond EUR 3.500% 18/07/2016 14,160, 474 0.33
20, 000, 000 Hungary Government International Bond EUR 4.375% 04/07/2017 22,522, 280 0.52
46, 100, 000 Hungary Government International Bond EUR 5.750% 11/06/2018 54,717, 243 1.26
16, 590, 000 Hungary Government International Bond EUR 6.000% 11/01/2019 20, 223, 420 0. 46
6, 180, 000 Hungary Government International Bond usb 6.250% 29/01/2020 6, 958, 865 0.16
3, 840, 000 Hungary Government International Bond usb 5.375% 21/02/2023 4,197, 641 0.10
4,210, 000 Hungary Government International Bond usb 5.750% 22/11/2023 4,749, 996 0.1
27, 460, 000 Hungary Government International Bond usb 5.375% 25/03/2024 30, 315, 291 0.70
16, 690, 000 Hungary Government International Bond ush 7.625% 29/03/2041 22,945, 495 0.53
180, 790, 705 4.17
AV RRVT
3,273,000 Indonesia Government International Bond usb 7.500% 15/01/2016 3, 300, 821 0.08
5, 080, 000 Indonesia Government International Bond UsD 6.875% 17/01/2018 5,575, 300 0.13
15, 150, 000 Indonesia Government International Bond usD 11.625% 04/03/2019 19, 232,925 0.44
5, 360, 000 Indonesia Government International Bond usb 5.375% 17/10/2023 5, 650, 672 0.13
11, 132, 000 Indonesia Government International Bond usb 5.875% 15/01/2024 12,081, 003 0.28
12, 760, 000 Indonesia Government International Bond usb 4.125% 15/01/2025 12, 338, 920 0.29
11, 430, 000 Indonesia Government International Bond usD 6.625% 17/02/2037 12,190, 095 0.28
3,720, 000 Indonesia Government International Bond usD 7.750% 17/01/2038 4,441,680 0.10
32, 845, 000 Indonesia Government International Bond usb 5.250% 17/01/2042 30, 406, 259 0.70
3,110, 000 Indonesia Government International Bond usb 4.625% 15/04/2043 2,727,470 0.06
6, 690, 000 Indonesia Government International Bond usb 6.750% 15/01/2044 7,328,721 0.17
46, 370, 000 Indonesia Government International Bond UsD 5.125% 15/01/2045 42,556, 067 0.98
2,300, 000 Indonesia Government International Bond 144A usD 6.875% 17/01/2018 2,524,250 0.06
1,979, 000 Indonesia Government International Bond 144A usb 7.750% 17/01/2038 2,362,926 0. 06
830, 000 Perusahaan Penerbit SBSN Indonesia III usb 3.300% 21/11/2022 718, 955 0.02
5, 450, 000 Perusahaan Penerbit SBSN Indonesia III usb 4.350% 10/09/2024 5,276, 963 0.12
13, 450, 000 Perusahaan Penerbit SBSN Indonesia III usb 4.325% 28/05/2025 13,019, 600 0.30
181,792, 627 4.20
1379
30, 158, 000 Republic of Irag usb 5.800% 15/01/2028 22,015, 340 0. 51
HHFITRE Y
217, 340, 000 Kazakhstan Government International Bond UsD 5.125% 21/07/2025 27,791,110 0.64
2,490, 000 Kazakhstan Government International Bond usb 4.875% 14/10/2044 2,147,002 0.05
45,140, 000 Kazakhstan Government International Bond usb 6.500% 21/07/2045 45,873, 525 1.06
2,560, 000 Kazakhstan Government International Bond 144A IN)] 4.875% 14/10/2044 2,207, 360 0.05
78,018, 997 1.80
T=7
58, 589, 000 Kenya Government International Bond Usb 6.875% 24/06/2024 53,521, 051 1.24
&=
7,090, 000 Export-Import Bank of Korea 144A usD 0.987% 14/08/2017 7,092,216 0.16
9, 460, 000 Korea Development Bank usD 3.250% 09/03/2016 9,510, 302 0.22
16, 602, 518 0.38
S LET
14, 860, 000 Latvia Government International Bond USD 5.250% 22/02/2017 15, 589, 097 0.36
VE7=7
6, 850, 000 Lithuania Government International Bond 144A usb 7.375% 11/02/2020 8,168, 933 0.19
B4l =4
19, 500, 000 Former Yugoslav Republic of Macedonia EUR 4.875% 01/12/2020 20, 552, 668 0.47
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80, 861, 900 Mexican Bonos-Series M MXN 4.750% 14/06/2018 4,909, 538 0.11
35, 891, 800 Mexican Bonos-Series M MXN 6.500% 10/06/2021 2,266, 690 0.05
242, 294, 300 Mexican Bonos-Series M MXN 7.750% 23/11/2034 16, 243, 340 0.38
94, 489, 700 Mexican Bonos-Series M 20 MXN 10.000% 05/12/2024 7,262, 744 0.17
18, 610, 500 Mexican Bonos-Series M 20 MXN 7.500% 03/06/2027 1,226, 995 0.03
610, 700 Mexican Bonos-Series M 20 MXN 8.500% 31/05/2029 43,546 0.00
94,614,927 Mexican Udibonos-Series S MXN 5.000% 16/06/2016 5, 848, 004 0.14
14,047, 678, 900 Mexico Cetes MXN 0.000% 25/02/2016 84,136, 763 1.94
2,082, 520, 700 Mexico Cetes-Series BI MXN 0.000% 21/01/2016 12,515, 368 0.29
34,216, 000 Mexico Government International Bond usb 4.750% 08/03/2044 32,462, 430 0.75
25, 460, 000 Mexico Government International Bond usb 5.550% 21/01/2045 26,923, 950 0. 62
41,961, 000 Mexico Government International Bond usb 4.600% 23/01/2046 38,971,279 0.90
13, 086, 000 Mexico Government International Bond usD 5.750% 12/10/2110 12, 644, 347 0.29
5,170, 000 Mexico Government International Bond EUR 4.000% 15/03/2115 4,838, 547 0.11
250, 293, 541 5.78
FTIET
7,990, 000 Namibia International Bonds usb 5.250% 29/10/2025 1,710, 275 0.18
T4z Y7
6, 641,000 Nigeria Government International Bond usb 6.750% 28/01/2021 6,516, 481 0.15
9, 030, 000 Nigeria Government International Bond usb 6.375% 12/07/2023 8, 499, 488 0.20
15, 015, 969 0.35
INFRE Y
5, 875, 000 Pakistan Government International Bond UsD 6.875% 01/06/2017 6, 058, 824 0.14
21,090, 000 Pakistan Government International Bond usD 6.750% 03/12/2019 21,590, 888 0.50
5, 980, 000 Pakistan Government International Bond usD 8.250% 15/04/2024 6,210, 828 0.14
1, 600, 000 Pakistan Government International Bond usD 8.250% 30/09/2025 1,653, 456 0.04
35,513,996 0.82
INFT
1,980, 000 Panama Government International Bond usD 4.000% 22/09/2024 1,994, 850 0.05
880, 000 Panama Government International Bond UsD 3.750% 16/03/2025 867, 900 0.02
6, 862, 000 Panama Government International Bond usD 8.875% 30/09/2027 9,581, 067 0.22
12, 145, 000 Panama Government International Bond usD 9.375% 01/04/2029 17,716,519 0.41
1, 830, 000 Panama Notas del Tesoro usD 4.875% 05/02/2021 1,932,114 0.04
32,092, 450 0.74
NST74
18, 250, 000 Republic of Paraguay UsD 6.100% 11/08/2044 17,976, 250 0.41
J4YEY
9,910, 000 Philippine Government International Bond usb 9.875% 15/01/2019 12,372, 239 0.28
4,137, 000 Philippine Government International Bond usb 8.375% 17/06/2019 5,051, 495 0.12
4,805, 000 Philippine Government International Bond usb 7.750% 14/01/2031 6,812,289 0.16
24,236, 023 0.56
L—==7
13, 789, 000 Romanian Government International Bond EUR 5.250% 17/06/2016 15,018, 425 0.35
n 7y
3, 200, 000 Russian Foreign Bond - Eurobond usb 5.625% 04/04/2042 3, 204, 000 0.07
400, 000 Russian Foreign Bond - Eurobond usb 5.875% 16/09/2043 409, 900 0.01
3,613,900 08
ErTRIA
3,990, 000 Montenegro Government International Bond EUR 3.875% 18/03/2020 4,002, 457 0.09
m77Uh
25, 680, 000 South Africa Government International Bond usD 5.875% 16/09/2025 21,712,920 0.64
21,720, 000 South Africa Government International Bond IN)] 5.375% 24/07/2044 26, 631, 990 0. 62
54,404,910 1.26




ik

@ AR R BE FE EEFAAH GERIL) BETERAA (%)
=&
AYSUh
6, 160, 000 Sri Lanka Government International Bond usb 6.000% 14/01/2019 6,173,398 0.14
3,751,000 Sri Lanka Government International Bond usD 5.125% 11/04/2019 3,666, 901 0.08
11, 641, 000 Sri Lanka Government International Bond usb 6.250% 04/10/2020 11, 629, 359 0.27
36, 363, 000 Sri Lanka Government International Bond usD 6.250% 27/07/2021 35,872,099 0.83
24, 556, 000 Sri Lanka Government International Bond usb 5.875% 25/07/2022 23,432, 563 0.54
16, 210, 000 Sri Lanka Government International Bond usD 6.125% 03/06/2025 15, 204, 980 0.35
61, 350, 000 Sri Lanka Government International Bond UsD 6.850% 03/11/2025 60, 153, 675 1.39
2,810, 000 Sri Lanka Government International Bond 144A usb 6.250% 04/10/2020 2,807,190 0.07
158, 940, 165 3.67
~La
22,404, 000 Turkey Government International Bond usb 7.500% 14/07/2017 24,117,906 0.56
6, 889, 000 Turkey Government International Bond usb 6.750% 03/04/2018 7,462, 509 0.17
7,594,000 Turkey Government International Bond usD 7.375% 05/02/2025 8,974,210 0.21
29,070, 000 Turkey Government International Bond usb 4.250% 14/04/2026 27,587, 431 0. 64
1,080, 000 Turkey Government International Bond usb 8.000% 14/02/2034 1,355,130 0.03
1,221,000 Turkey Government International Bond usb 6.875% 17/03/2036 1, 373, 320 0.03
540, 000 Turkey Government International Bond usb 6.750% 30/05/2040 601, 965 0.01
36, 250, 000 Turkey Government International Bond ush 6.000% 14/01/2041 37,165, 312 0.86
21,810, 000 Turkey Government International Bond usb 4.875% 16/04/2043 19,116, 465 0.44
127,754, 248 2.95
0034 F
1,584, 000 Ukraine Government International Bond usD 7.750% 01/09/2019 1,552, 320 0.03
6,967, 000 Ukraine Government International Bond usD 7.750% 01/09/2020 6, 770, 182 0.16
6,714, 000 Ukraine Government International Bond usb 7.750% 01/09/2021 6,447,118 0.15
6, 714, 000 Ukraine Government International Bond usD 7.750% 01/09/2022 6,403, 478 0.15
6,714,000 Ukraine Government International Bond usb 7.750% 01/09/2023 6, 381, 657 0.15
6, 714, 000 Ukraine Government International Bond usD 7.750% 01/09/2024 6,351,444 0.15
6,714,000 Ukraine Government International Bond usb 7.750% 01/09/2025 6,311,160 0.14
6, 714, 000 Ukraine Government International Bond usb 7.750% 01/09/2026 6,277,590 0.14
6, 605, 000 Ukraine Government International Bond UsD 7.750% 01/09/2027 6, 149, 255 0.14
13, 628, 000 Ukraine Government International Bond usb 1.000% 31/05/2040 6,459, 672 0.15
59,103, 876 1.36
XKE
63, 600, 000 United States Treasury Note/Bond usb 1.750% 30/09/2022 62, 657, 194 1.44
41,900, 000 United States Treasury Note/Bond usD 1.875% 31/10/2022 41,593,124 0.96
32,900, 000 United States Treasury Note/Bond usb 3.000% 15/11/2044 32, 825, 449 0.76
137,075, 767 3.16
RIS
17, 600, 000 Venezuela Government International Bond UsD 7.750% 13/10/2019 7,816, 000 0.18
16, 215, 000 Venezuela Government International Bond usb 6.000% 09/12/2020 6,769, 763 0.16
40, 000 Venezuela Government International Bond usD 12.750% 23/08/2022 20, 900 0.00
48, 493, 800 Venezuela Government International Bond usb 9.000% 07/05/2023 21,216, 037 0.49
67,123, 600 Venezuela Government International Bond IN)] 8.250% 13/10/2024 28, 359, 721 0. 65
19, 653, 000 Venezuela Government International Bond usb 7.650% 21/04/2025 8, 254, 260 0.19
24, 548, 800 Venezuela Government International Bond usb 11.750% 21/10/2026 12,335,772 0.28
38,657, 000 Venezuela Government International Bond UsD 9.250% 15/09/2027 18,072, 147 0.42
35, 150, 000 Venezuela Government International Bond usb 9.250% 07/05/2028 15, 641, 750 0.36
33,570, 000 Venezuela Government International Bond usD 9.375% 13/01/2034 14, 938, 650 0.35
1,618, 000 Venezuela Government International Bond usb 7.000% 31/03/2038 655, 290 0.02
134, 140, 290 3.10
NbhFL
2,750, 000 Vietnam Government International Bond usD 6.750% 29/01/2020 3,038, 750 0.07
3, 475, 000 Vietnam Government International Bond usD 4.800% 19/11/2024 3,370, 750 0.08
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47,570, 000 Vietnam Government International Bond 144A usb 6.750% 29/01/2020 52, 564, 850 1.21
10, 982, 000 Vietnam Government International Bond 144A usD 4.800% 19/11/2024 10, 652, 540 .25
69, 626, 890 1. 61
HYUET
20, 883, 000 Zambia Government International Bond UsD 5.375% 20/09/2022 16, 111, 234 0.37
22,790, 000 Zambia Government International Bond usb 8.970% 30/07/2027 19, 713, 350 0. 46
35, 824, 584 0.83
EfEEE EGEM K FJL 2, 925, 256, 399) 2,801, 575, 298 64. 67
EFE1%EEME —0. 40%
1, 389, 000 Corp. Andina de Fomento usD 3.750% 15/01/2016 1,392,472 0.03
3, 455, 000 Corp. Andina de Fomento usb 5.750% 12/01/2017 3,634,522 0.08
12, 380, 000 Corp. Andina de Fomento usD 1.500% 08/08/2017 12, 352, 888 0.29
17,379, 882 0.40
ESEEEESE (REBEM K KL 17, 376, 545) 17, 379, 882 0.40
BERETIAEHF -8 T1%
TAIWLSUR
377, 605, 215 Goldman Sachs US$ Liquid Reserves Fund (X Distribution Class) 377, 605, 215 8. 71
BEEHIMFEH (BREGEM K FJ)L 377,605, 215) 377, 605, 215 8.71
AEOSEBERBIIFZ BN T S REEEMISEH MERE X /L 4 021,341,499 3,870, 845, 607 89.35
ZOMORH H S HIZETWEI SN TS EEEEMIES
& —6.20%
NI 2 —4
6, 050, 000 Digicel Group Ltd. 144A usD 8.250% 30/09/2020 5,339,125 0.12
1, 740, 000 Digicel Group Ltd. 144A usD 7.125% 01/04/2022 1,428,975 0.03
16, 530, 000 Digicel Ltd. 144A usb 6.750% 01/03/2023 15, 062, 963 0.35
21,831, 063 0.50
I32NL
25,100, 000 Banco do Brasil S.A. usb 9.000% 29/06/2049 17, 828, 530 0.41
AXYRET7—CVEE
2,826, 000 Arcos Dorados Holdings, Inc. usb 6.625% 27/09/2023 2,603, 4563 0.06
7,900, 000 Central American Bottling Corp. usb 6.750% 09/02/2022 8,048,125 0.19
10, 651, 578 0.25
T4 VHEE
720, 000 Brazil Minas SPE via State of Minas Gerais 144A usD 5.333% 15/02/2028 592, 200 0.01
2,637,330 Independencia International Ltd. 144A usb 2.000% 30/12/2016 0 0.00
700, 000 Raizen Energy Finance Ltd. usD 7.000% 01/02/2017 714, 875 0.02
1,307,075 0.03
FY
13, 416, 000 AES Gener S.A. usD 5.250% 15/08/2021 14, 086, 800 0.33
4,655, 000 Banco del Estado de Chile usb 4.125% 07/10/2020 4,852, 837 0.1
15, 056, 000 Banco del Estado de Chile usb 3.875% 08/02/2022 15,187, 740 0.35
1,298, 000 E.CL S.A. usD 5.625% 15/01/2021 1,424, 555 0.03
2,220, 000 Embotel ladora Andina S.A. usb 5.000% 01/10/2023 2,372,625 0.06
2,535, 000 Sociedad Quimica y Minera de Chile S.A. usD 5.500% 21/04/2020 2,623,725 0.06
12, 003, 000 Sociedad Quimica y Minera de Chile S.A. usb 4.375% 28/01/2025 10, 530, 472 0.24
1,105, 000 Sociedad Quimica y Minera de Chile S.A. 144A usD 5.5009% 21/04/2020 1,143, 675 0.03
52,222,429 1.21
JRVET
510, 000 Banco de Bogota S.A. 144A UsD 5.000% 15/01/2017 524, 025 0.01
aRZ A
8, 680, 000 Banco Nacional de Costa Rica usb 4.875% 01/11/2018 8, 680, 000 0.20
16, 950, 000 Banco Nacional de Costa Rica usD 6.250% 01/11/2023 16, 653, 375 0.39
25, 333, 375 0.59
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9, 696, 000 Aeropuertos Dominicanos Siglo XXI S.A. UsD 9.750% 13/11/2019 9,671,760 0.22
LoV ITLY
5, 165, 000 Millicom International Cellular S.A. IN)) 4.750% 22/05/2020 4, 809, 906 11
P =]
8, 380, 000 Trust F/1401 UsD 6.950% 30/01/2044 8,683, 775 20
T4
7,288, 000 Listrindo Capital BV IN)) 6.950% 21/02/2019 7,546, 360 17
NST74
12, 348, 000 Banco Continental SAECA usb 8.875% 15/10/2017 12,512, 475 0.29
7,932,000 Telefonica Celular del Paraguay S.A. usb 6.750% 13/12/2022 7,525, 485 0.17
20, 037, 960 0. 46
~R)L—

841,000  Banco de Credito del Peru usb 2.750% 09/01/2018 838, 897 0.02
18,340,000  Corp Lindley S.A. usb 6.750% 23/11/2021 20, 196, 925 0.47
4,505,000  Corp Lindley S.A. usb 4.625% 12/04/2023 4,505, 000 0.10
10, 811, 000 Corp. Financiera de Desarrollo S.A. usb 4.750% 08/02/2022 11,040, 734 0.26

36, 581, 556 0.85
ARXIS
16, 335, 216 Petroleos de Venezuela S.A. usb 9.000% 17/11/2021 7,759, 227 0.18
115,853,000  Petroleos de Venezuela S.A. usb 6.000% 15/11/2026 43,879, 324 1.01
51,638, 551 1.19
HEEE (BSEMM K FJL 295, 495, 342) 268, 667, 943 6.20
Ef&E—3. 14%
rTo0%
10, 241, 140 Mozambique EMATUM Finance 2020 BV USD 6.305% 11/09/2020 8,817,622 .20
55, 900, 000 United States Treasury Note/Bond usb 1.625% 30/11/2020 55, 827, 945 1.29
41, 300, 000 United States Treasury Note/Bond usb 2.000% 30/11/2022 41, 320, 980 0.95
12, 800, 000 United States Treasury Note/Bond usb 2.875% 15/08/2045 12, 464, 499 0.29
17, 600, 000 United States Treasury Note/Bond usb 3.000% 15/11/2045 17, 600, 352 0.41
127,213,716 2.94
EEE&E (BUBEM K FJL 136,984, 998) 136, 031, 398 3.14
AE—1.22%
JI) kYo
70, 000 Commonwealth of Puerto Rico “A” usb 5.500% 01/07/2026 45,238 0.00
80, 000 Commonwealth of Puerto Rico “A” usb 5.250% 01/07/2027 51,500 0.00
1,175, 000 Commonwealth of Puerto Rico “A” usb 5.750% 01/07/2028 760, 812 0.02

270, 000 Commonwealth of Puerto Rico “A” usb 5.125% 01/07/2031 171,113 0.00
3,890,000  Commonwealth of Puerto Rico “A” usD 5.500% 01/07/2032 2,484,731 0.06
5, 370, 000 Commonwealth of Puerto Rico “A” usD 5.375% 01/07/2033 3,412,635 0.08

60, 000 Commonwealth of Puerto Rico "A” usD 5.000% 01/07/2034 37, 650 0.00

140, 000 Commonwealth of Puerto Rico "A” usb 6.000% 01/07/2034 89, 950 0.00
18,845,000  Commonwealth of Puerto Rico “A” usb 8.000% 01/07/2035 13, 756, 850 0.32

870,000  Commonwealth of Puerto Rico “A” usb 5.250% 01/07/2037 554, 625 0.01
1,690,000  Commonwealth of Puerto Rico “A” usb 5.000% 01/07/2041 1,060, 475 0.02

145, 000 Commonwealth of Puerto Rico “B” usb 5.875% 01/07/2036 93, 344 0.00
2,130,000  Commonwealth of Puerto Rico “B” usb 5.750% 01/07/2038 1,363, 200 0.03

360,000  Commonwealth of Puerto Rico “C” usb 6.000% 01/07/2039 231, 300 0.01
1,820,000  Commonwealth of Puerto Rico “D” usD 5.750% 01/07/2041 1,164, 800 0.03

130, 000 Commonwealth of Puerto Rico “E” usb 5.625% 01/07/2032 83, 753 0.00
1,145,000 Puerto Rico Commonwealth Aqueduct & Sewer Authority “A”  USD 5.750% 01/07/2037 784, 325 0.02

625, 000 Puerto Rico Commonwealth Aqueduct & Sewer Authority “A”  USD 5.250% 01/07/2042 421,875 0.01
1, 830, 000 Puerto Rico Commonwealth Aqueduct & Sewer Authority “A”  USD 6.000% 01/07/2044 1,276, 425 0.03
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1, 375, 000 Puerto Rico Sales Tax Financing Corp. USD  0.000%/6.250% 01/08/2033 430, 361 0.01
285, 000 Puerto Rico Sales Tax Financing Corp. usb 0.000% 01/08/2035 31,974 0.00
3, 650, 000 Puerto Rico Sales Tax Financing Corp. “A” usb 5.500% 01/08/2028 1, 606, 000 0.04
4,825, 000 Puerto Rico Sales Tax Financing Corp. “A” USD  0.000%/6.750% 01/08,/2032 2,021,096 0.05
2,515,000 Puerto Rico Sales Tax Financing Corp. “A” UsD 5.500% 01/08/2037 1, 056, 300 0.02
3, 265, 000 Puerto Rico Sales Tax Financing Corp. “A” usb 5.375% 01/08/2039 1,363,137 0.03
19, 790, 000 Puerto Rico Sales Tax Financing Corp. “A” usD 5.500% 01/08/2042 8,311,800 0.19
1, 590, 000 Puerto Rico Sales Tax Financing Corp. “A” usb 5.250% 01/08/2043 659, 850 0.02
450, 000 Puerto Rico Sales Tax Financing Corp. “A” usD 6.125% 01/08/2029 201, 375 0.01
1,760, 000 Puerto Rico Sales Tax Financing Corp. “A” UsD 5.000% 01/08/2043 730, 400 0.02
425, 000 Puerto Rico Sales Tax Financing Corp. “B” usb 6.375% 01/08/2039 185, 938 0.00
250, 000 Puerto Rico Sales Tax Financing Corp. “B” usD 5.250% 01/08/2027 110, 000 0.00
4,930, 000 Puerto Rico Sales Tax Financing Corp. “B” usb 6.000% 01/08/2042 2,119,900 0.05
70, 000 Puerto Rico Sales Tax Financing Corp. “B” UsD 6.500% 01/08/2044 31,150 0.00
46, 703, 888 1.08
XE
760, 000 Puerto Rico Sales Tax Financing Corp. “C” usb 0.000% 01/08/2037 76, 266 0.00
620, 000 Puerto Rico Sales Tax Financing Corp. “C” usb 0.000% 01/08/2038 58, 336 0.00
735, 000 Puerto Rico Sales Tax Financing Corp. “C” usD 5.375% 01/08/2038 306, 862 0.01
470, 000 Puerto Rico Sales Tax Financing Corp. “C” usb 6.000% 01/08/2039 202, 100 0.00
13, 405, 000 Puerto Rico Sales Tax Financing Corp. “C” usD 5.250% 01/08/2041 5,563,075 0.13
6, 206, 639 0.14
AEESE (IREBEME K KL 75 515,890) 52,910, 527 1.22
ZOMOFRHHLHHETHE Sh TV EEHAMSEE (WGRM X KL 507,996, 230) 457, 609, 868 10. 56
T OHEEE A M
#HE—1.70%
T4 VHESE
56, 961, 000 Brazil Minas SPE via State of Minas Gerais usb 5.333% 15/02/2028 46, 850, 423 1.08
12,539, 789 EP PetroEcuador via Noble Sovereign Funding I Ltd. usD 5.957% 24/09/2019 10, 408, 025 0.24
57, 258, 448 1.32
F
2,513,000 Banco del Estado de Chile 144A usD 4.125% 07/10/2020 2,619,802 0.06
&
23,000, 000 China Unicom Hong Kong Ltd. CNH 4.000% 16/04/2017 3,543, 390 0.08
16, 350, 000 HSBC Bank USA NA BRL 6.000% 15/08/2040 10, 336, 514 0.24
HESH (IEBEME K KL 91,089, 374) 73, 758, 154 1.70
EfE—0.62%
aovE7?
1, 230, 000 Colombia Government International Bond usb 8.700% 15/02/2016 1,268,130 0.03
Fx=
225,900, 000 Dominican Republic International Bond DOP 15.000% 05/04/2019 5,667, 892 0.13
142,100, 000 Dominican Republic International Bond DOP 16.000% 10/07/2020 3,820,930 0.09
10, 400, 000 Dominican Republic International Bond DOP 10.375% 04/03/2022 229,157 0.01
33, 400, 000 Dominican Republic International Bond DOP 11.500% 10/05/2024 771,575 0.02
95, 900, 000 Dominican Republic International Bond DOP 18.500% 04/02/2028 3,061, 854 0.07
316, 800, 000 Dominican Republic International Bond DOP 11.375% 06/07/2029 7,180, 661 0.16
36, 300, 000 Dominican Republic International Bond 144A DOP 18.500% 04/02/2028 1,158, 971 0.02
3,633,000 Dominican Republic International Bond 144A usb 7.450% 30/04/2044 3,801,026 0.09
25, 692, 066 0.59
EEE&F (ERME K KL 26,931, 047) 26, 960, 196 0.62
ZOMEEEEMASFSH EUSEM K KL 118,020, 421) 100, 718, 350 2.32
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59, 038, 800 Rabobank Nederland USD Time Deposit UsD 0.080% 01/12/2015 59, 038, 800 1.3
EHTEELEH (SR K KJL 59,038, 800) 59, 038, 800 1.3
WIS — (5. 59%)

E/2

(3, 461, 250) Citibank NA Reverse Repo (0.250%) 16/12/2020 (3, 461, 250) (0. 08)
(2, 105, 000) Citibank NA Reverse Repo (0.250%) 15/03/2024 (2, 105, 000) (0. 05)
(15, 540, 000) Citibank NA Reverse Repo (0.250%) 16/09/2025 (15, 540, 000) (0. 36)
(4,452, 661) Credit Suisse Securities (Europe) Ltd. Reverse Repo (1.250%) 27/11/2015 (4,452, 661) 0.10)
(1,592, 010) Credit Suisse Securities (Europe) Ltd. Reverse Repo (0. 250%) 02/06/2017 (1,592, 010) (0. 04)
(1, 220, 898) Credit Suisse Securities (Europe) Ltd. Reverse Repo (1.250%) 01/09/2019 (1, 220, 898) (0.03)
(1,505, 592) Credit Suisse Securities (Europe) Ltd. Reverse Repo (1.000%) 01/09/2019 (1,505, 592) (0. 04)
(1,798, 580) Credit Suisse Securities (Europe) Ltd. Reverse Repo (0.450%) 05/11/2019 (1, 798, 580) 0.04)
(6,674, 386) Credit Suisse Securities (Europe) Ltd. Reverse Repo (1.000%) 01/09/2020 (6,674, 386) 0.15)
(6,567, 949) Credit Suisse Securities (Europe) Ltd. Reverse Repo (0.150%) 28/01/2021 (6,567, 949) (0.15)
(6, 378, 300) Credit Suisse Securities (Europe) Ltd. Reverse Repo (1.000%) 01/09/2021 (6, 378, 300) 0.15)
(4, 452, 799) Credit Suisse Securities (Europe) Ltd. Reverse Repo (1.250%) 01/09/2021 (4, 452, 799) (0. 10)
(22, 420) Credit Suisse Securities (Europe) Ltd. Reverse Repo (0.250%) 23/08/2022 (22, 420) (0.00)
(1,129, 401) Credit Suisse Securities (Europe) Ltd. Reverse Repo (1.000%) 01/09/2022 (1,129, 401) (0.03)
(6, 344, 730) Credit Suisse Securities (Europe) Ltd. Reverse Repo (1.000%) 01/09/2022 (6, 344, 730) (0.15)
(4, 452, 799) Credit Suisse Securities (Europe) Ltd. Reverse Repo (1.250%) 01/09/2022 (4, 452, 799) 0. 10)
(8, 632, 680) Credit Suisse Securities (Europe) Ltd. Reverse Repo (0.750%) 12/07/2023 (8, 632, 680) (0. 20)
(6, 303, 103) Credit Suisse Securities (Europe) Ltd. Reverse Repo (1.000%) 01/09/2023 (6, 303, 103) 0.15)
(1,129, 401) Credit Suisse Securities (Europe) Ltd. Reverse Repo (1.000%) 01/09/2023 (1,129, 401) (0.03)
(105, 218) Credit Suisse Securities (Europe) Ltd. Reverse Repo (1.000%) 01/09/2023 (105, 218) (0. 00)
(6,267, 519) Credit Suisse Securities (Europe) Ltd. Reverse Repo (1.000%) 01/09/2024 (6, 267,519) 0.14)
(7,968, 000) Credit Suisse Securities (Europe) Ltd. Reverse Repo (0. 250%) 15/01/2025 (7,968, 000) 0.18)
(4, 452, 799) Credit Suisse Securities (Europe) Ltd. Reverse Repo (0. 250%) 01/09/2025 (4,452, 799) 0.10)
(6, 227, 235) Credit Suisse Securities (Europe) Ltd. Reverse Repo (1.000%) 01/09/2025 (6, 227, 235) 0.14)
(105, 218) Credit Suisse Securities (Europe) Ltd. Reverse Repo (1.000%) 01/09/2026 (105, 218) (0. 00)
(6,197, 022) Credit Suisse Securities (Europe) Ltd. Reverse Repo (1.000%) 01/09/2026 (6,197, 022) 0.14)
(1,129, 401) Credit Suisse Securities (Europe) Ltd. Reverse Repo (1.000%) 01/09/2026 (1,129, 401) (0.03)
(6, 063, 390) Credit Suisse Securities (Europe) Ltd. Reverse Repo (1.000%) 01/09/2027 (6, 063, 390) 0.14)
(12, 430, 091) Credit Suisse Securities (Europe) Ltd. Reverse Repo (0.250%) 15/09/2027 (12, 430, 091) (0.29)
(40, 795, 385) Credit Suisse Securities (Europe) Ltd. Reverse Repo (0. 750%) 31/12/2033 (40, 795, 385) 0.94)
(3,563, 063) Credit Suisse Securities (Europe) Ltd. Reverse Repo (0.500%) 31/12/2038 (3,563, 063) (0. 08)
(938) Credit Suisse Securities (Europe) Ltd. Reverse Repo (1.250%) 31/05/2040 (938) (0. 00)

(6,071, 274) Credit Suisse Securities (Europe) Ltd. Reverse Repo (1.000%) 31/05/2040 (6,071, 274) 0.14)

(415, 920) Credit Suisse Securities (Europe) Ltd. Reverse Repo (0.500%) 16/09/2043 (415, 920) (0.01)

(16, 315, 200) Credit Suisse Securities (Europe) Ltd. Reverse Repo (0.150%) 24/07/2044 (16, 315, 200) (0. 38)
(5,064, 791) JP Morgan Securities Plc. Reverse Repo (1.000%) 22/05/2020 (5, 064, 791) 0.12)
(2,416, 845) JP Morgan Securities Plc. Reverse Repo (1.000%) 27/09/2023 (2,416, 845) (0. 06)

(14, 505, 000) JP Morgan Securities Plc. Reverse Repo (0.1509%) 14/04/2026 (14,505, 000) (0. 33)

(8, 750, 000) JP Morgan Securities Plc. Reverse Repo (0.150%) 21/10/2026 (8, 750, 000) (0.20)

(9, 600, 000) JP Morgan Securities Plc. Reverse Repo (0.500%) 24/07/2044 (9, 600, 000) (0.22)
(242, 208, 268) (5.59)

WHRERGIEE (BEEM K FL (242,208, 268) ) (242, 208, 268) (5. 59)
TIVNT 1« TG 25 <EHMEiZE (BRERM K FJL 4,464,188, 676) 4,246, 004, 357 98.00
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1,449 US Treasury Long Bond Futures 21/03/2016 =¥ 222,919, 594 173, 752 0.00
3,894  US Treasury Notes 10YR Futures 21/03/2016 BE 492, 591, 000 1,168,618 0.03
201 US Treasury Notes 2YR Futures 31/03/2016 =¥ 43,739, 484 3,458 0.00
2,653 US Treasury Notes 5YR Futures 31/03/2016 B 314,981,572 133, 348 0.00
1,074, 231, 650 1,479,176 0.03
SEYMEEIRER TR 1,479,176 0.03
e SARET s REBEX pmrasesw
KR
(1, 861) US Treasury Ultra Long Bond Futures 21/03/2016 SeiE (294, 212, 469) (504, 354) (0.01)
SYEEIRERIBL (504, 354) (0.01)
BEY 7 AREEFAAFHOEMENE— (0.01%)
e #ARET EEE AEBRES grrmama)
E%
(404) US Treasury Bond Ultra Long Futures 21/03/2016 SR (63, 869, 875) (74, 678) (0. 00)
(340) US Treasury Long Bond Futures 21/03/2016 7 (52, 306, 875) (87, 656) (0. 00)
(1,770) US Treasury Notes 10YR Futures 21/03/2016 SRR (223, 905, 000) (136, 019) (0.01)
(879) US Treasury Notes 2YR Futures 31/03/2016 5t (191, 278, 642) (7,735) (0. 00)
(805) US Treasury Notes 5YR Futures 31/03/2016 SRR (95, 574, 883) (51, 200) (0. 00)
(626, 935, 275) (357, 288) (0.01)
BEY S ABREERIMEFOEYRE I RERIER (357, 288) (0.01)
SNEBEFHEEI—0.17%
BK T (E) BE T (%) #HE AEEDE  mazasmn o)
usD 3,666,865 HKD 28,416, 000 07/12/2015 301 0.00
usb 7,402,000 RUB 469, 693, 170 07/12/2015 318,213 0.01
usD 14,732,000 RUB 955, 908, 655 09/12/2015 324,182 0.01
usD 7,389,986 IDR 100, 688, 563, 800 11/12/2015 125, 501 0.00
KRW 8,532,502, 693 USD 7,279, 609 14/12/2015 86, 626 0.00
MXN 467,004,535 USD 28,124,332 14/12/2015 50, 057 0.00
usD 7,469,108 IDR 103, 335, 114,714 14/12/2015 18, 021 0.00
usb 32,704,432 KRW 37,485,791, 158 14/12/2015 342, 398 0.01
CLP 15, 288,973,772 USD 21, 320, 560 16/12/2015 168, 354 0.00
EUR 38,743,000 PLN 164, 482, 800 16/12/2015 271,878 0.01
MXN 3,351,012,786 USD 199, 379, 386 16/12/2015 2,761,412 0.06
SGD 33,700,057 USD 23,524, 000 16/12/2015 342,200 0.01
TRY 264,948,595 USD 88,721, 044 16/12/2015 2,159, 650 0.05
usb 8,178,000 CLP 5,770,108, 117 16/12/2015 68,014 0.00
usD 124,604,310 EUR 110, 932, 722 16/12/2015 7,199, 680 0.17
usD 7,431,000 JPY 893, 458, 854 16/12/2015 169, 978 0.00
KRW 8,513,337,950 USD 7,295, 000 17/12/2015 53, 943 0.00
usD 7,295,000 IDR 100, 860, 670, 000 17/12/2015 26, 568 0.00
usD 51,383,000 ZAR 714, 209, 469 17/12/2015 1,886, 247 0.04
usb 10,316,567 IDR 142, 426, 917, 251 18/12/2015 54,693 0.00
usD 12,528,000 RUB 819,911,182 18/12/2015 204, 383 0.01
usD 15,174,307 TWD 491, 628, 972 18/12/2015 114,540 0.00
usb 354,961,071 EUR 325, 3217, 544 21/12/2015 10, 586, 096 0.25
RUB 717, 286,865 USD 10, 759, 572 22/12/2015 8,238 0.00
usD 6,271,256 IDR 87,196, 484,112 04/01/2016 9,390 0.00
usb 7,352,000 MYR 31, 256, 366 04/01/2016 1,020 0.00
usD 41,253,714  BRL 156, 259, 794 05/01/2016 1,151, 501 0.03



S EAE T HIERE

B A (B BE A () e REOE  parases o)
TWD 240, 351,584  USD 7,352,000 08/01/2016 8, 641 0.00
(IN)] 20,245,736  TWD 657, 2217, 724 08/01/2016 118, 482 0.00
(IN)] 7,325,651 IDR 101, 606, 782, 200 11/01/2016 42,191 0.00
(IN)] 28,601,593  KRW 32,448,792, 772 15/01/2016 617, 140 0.02
usb 12,873,720 TWD 419,297,074 29/01/2016 30, 119 0.00
usb 36, 349,458  BRL 139, 869, 080 02/02/2016 795, 549 0.02
usb 6,222,832 CZK 155, 321, 877 16/03/2016 109, 899 0.00
NESE TG RER AT 30, 225, 105 0.70
AR T (E) BK T (%) #E AEEES  mazasma o
BRL 286, 213,826  USD 75,523, 242 02/12/2015 (1, 366, 898) (0.03)
RUB 717,286,865 USD 11, 064, 000 02/12/2015 (229, 260) (0.01)
(IN)] 74,462,738 BRL 288, 081, 121 02/12/2015 (177, 412) (0.00)
(IN)] 10,823,704 RUB 717, 286, 865 02/12/2015 (11, 036) (0. 00)
CLP 4,254,498, 769 USD 6, 245, 594 03/12/2015 (258, 306) (0.01)
copP 23,795, 897,184 USD 8,130, 485 03/12/2015 (552, 403) (0.01)
KRW 8,495,677,120 USD 7,352,000 04/12/2015 (15, 953) (0.00)
(IN)] 20,634,441  KRW 24,045, 952, 354 04/12/2015 (129, 324) (0.00)
(IN)] 11,266,113  TWD 371, 894, 385 04/12/2015 (127, 212) (0.00)
CLP 9,609, 627,709  USD 13, 690, 981 07/12/2015 (172, 723) (0.00)
GOP 29,920, 601, 347  USD 10, 565, 600 07/12/2015 (1,038, 187) (0.02)
PHP 349, 323,470  USD 7,448,182 07/12/2015 (45, 245) (0.00)
RUB 484,339,859 USD 7,569, 348 07/12/2015 (264, 663) (0.01)
TWD 289,133,306 USD 8,938, 000 07/12/2015 (79, 904) (0.00)
(IN)] 25,894,707 TWD 845, 338, 268 07/12/2015 (3, 683) (0.00)
RUB 1,406, 545,964  USD 21,506, 599 09/12/2015 (306, 605) (0.01)
CoP 9,656, 004, 600 USD 3,273, 000 14/12/2015 (199, 241) (0.01)
TWD 478,398,579 USD 14,7417, 000 14/12/2015 (91, 476) (0. 00)
usb 61,124,875 MXN 1,032, 295, 221 14/12/2015 (1,153, 509) (0.03)
usb 18,326,141 TWD 600, 544, 512 14/12/2015 (71, 268) (0.00)
CNH 1,245,208,281 USD 193, 773,572 16/12/2015 (343, 564) (0.01)
EUR 19,929,000 HUF 6, 249,571,138 16/12/2015 (141, 111) (0.00)
EUR 33,493,000 USD 36, 620, 677 16/12/2015 (1,173, 667) (0.03)
HUF 4,082,194,350 EUR 13, 141, 000 16/12/2015 (38, 488) (0.00)
HUF 12,339, 315,638  USD 43,932, 483 16/12/2015 (2,009, 919) (0.05)
ILS 253,211,528 USD 65, 804, 074 16/12/2015 (398, 146) (0.01)
JPY 886, 462,174 USD 7, 345, 000 16/12/2015 (140, 839) (0.00)
PLN 338,073,417 ELR 19,422, 032 16/12/2015 (337, 339) (0.01)
PLN 52,234,783 USD 13, 835, 625 16/12/2015 (900, 553) (0.02)
(IN)] 151,414,064 CNH 977,792, 905 16/12/2015 (475, 779) (0.01)
usb 71,950,977 ILS 280, 492, 758 16/12/2015 (501, 842) (0.01)
usb 81,362,000 MXN 1,362, 654,914 16/12/2015 (836, 478) (0.02)
usb 67,280,315 SGD 95,272, 210 16/12/2015 (190, 997) (0.00)
usb 97,426,486  TRY 294, 070, 251 16/12/2015 (3, 443, 302) (0.08)
CoP 14,826, 681,794 USD 5,052,078 17/12/2015 (333, 050) (0.01)
usb 21,900, 844  KRW 25, 624, 209, 321 17/12/2015 (218, 665) (0.01)
ZAR 808, 006,097 USD 58, 925, 799 17/12/2015 (2,928, 672) (0.07)
RUB 1,874,005,134 USD 28,682, 283 18/12/2015 (515, 182) (0.01)
INR 486,519,175 USD 7,325,000 28/12/2015 (43,812) (0.00)
RUB 490, 492, 744 USD 7,389, 643 28/12/2015 (40, 055) (0. 00)
BRL 28,008,179  USD 7,352,000 05/01/2016 (164, 035) (0. 00)
CLP 7,593, 354,223 USD 10, 795, 982 13/01/2016 (153, 636) (0. 00)
RUB 1,795,733,723 USD 217,035, 481 14/01/2016 (265, 685) (0.01)
usb 22,101,020 KRW 25,678, 954, 590 14/01/2016 (45, 654) (0.00)
usb 12,351,579 MXN 206, 985, 291 21/01/2016 (105, 246) (0. 00)
usb 7,224,676 IDR 102, 048, 545, 000 22/01/2016 (69, 626) (0.00)
usb 18,486,421  KRW 21,689, 193, 631 22/01/2016 (214, 856) (0.01)



S EAE T HIERE

REBEX

A TR B & () e SORS BATAREA %
GoP 36, 782, 287,400  USD 12,013, 681 21/01/2016 (345, 741) (0.01)
RUB 1,368,902,010 USD 20, 411,571 21/01/2016 (77,111) (0. 00)
KRW 10,419, 719,062  USD 9,179, 560 29/01/2016 (197, 137) (0.01)
usb 83,624,797 MXN 1,393, 515, 254 25/02/2016 (63, 523) (0. 00)
usd 154,585, 264 CNH 1,017, 200, 080 01/09/2016 (82, 256) (0.00)

NESBFHIMEIRERIEL (23, 080, 274) (0.53)

R 5 ABAEREEONEABFHBRGI— (1. 60%)

BK T (E) BE T (%) e AEEOE  marasmn o)
usb 86,633  SGD 120, 000 07/12/2015 1,625 0.00
usd 22,542,648 EUR 21,022, 270 21/12/2015 289, 557 0.01
usb 434,456 CHF 437, 769 07/01/2016 8,013 0.00

~y VERONEAE PN AR 299,195 0.01
EE nR () EH T (30) A *ELES mazasme o)
SGD 3,979,409 USD 2,838,422 07/12/2015 (19, 388) (0. 00)
EUR 1,935, 869, 927  USD 2,116,182, 528 21/12/2015 (66, 970, 374) (1. 55)
CHF 74,421,209 USD 74,189,612 07/01/2016 (1,693, 817) (0.04)
GBP 113,235,546 USD 171, 437, 588 13/01/2016 (1, 056, 205) (0.02)

~y SERONEAE PR RETAE (69, 739, 784 (16D

27y TR — (0. 24%)

BLEEE oz 21y B mme  AERNE garasmso

ERRT VT

164,270,000 Fixed 12.000% Floating (BRL 1 month LIBOR) BRL  04/01/2016 448, 833 0.01
182,000,000 Floating (BRL 1 month BRCDI)  Fixed 15.515% BRL  02/01/2017 0 0.00
28,570,000 Floating (BRL 1 month BRCDI)  Fixed 15.575% BRL  02/01/2017 12,432 0.00
122,690,000 Floating (BRL 1 month BRCDI)  Fixed 15.575% BRL  02/01/2017 47, 821 0.00
9,340,000 Floating (BRL 1 month BRCDI)  Fixed 15.700% BRL  02/01/2017 6,879 0.00
9,520,000 Floating (BRL 1 month BRCDI)  Fixed 15.715% BRL  02/01/2017 7,368 0.00
9,710,000 Floating (BRL 1 month BRCDI)  Fixed 15.715% BRL  02/01/2017 7,516 0.00
114,810,000 Floating (BRL 1 month BRCDI)  Fixed 15.954% BRL  02/01/2017 155, 835 0.01
10,040,000 Floating (BRL 1 month BRCDI)  Fixed 16.490% BRL  02/01/2017 26, 693 0.00
21,580,000 Floating (BRL 1 month BRCDI)  Fixed 16.860% BRL  02/01/2017 76, 845 0.00
8,401, 240,000 Floating (KRW 3 month KSDA) Fixed 2.850% KRW  03/03/2017 103, 591 0.00
51,112,710,000 Floating (KRW 3 month KSDA) Fixed 2.8899% KRW  05/03/2017 655, 905 0.02
9,663,770,000 Floating (KRW 3 month KSDA) Fixed 2.875% KRW  07/03/2017 122, 808 0.00
17,623, 400,000 Floating (KRW 3 month KWCDC)  Fixed 2.245% KRW 13/10/2017 147,180 0.01
3,021,150,000 Floating (KRW 3 month KWCDC)  Fixed 2.250% KRW 13/10/2017 25,472 0.00
5,303,100,000 Floating (KRW 3 month KWCDC)  Fixed 2.240% KRW  14/10/2017 44,099 0.00
4,863,980,000 Floating (KRW 3 month KWCDC)  Fixed 2.245% KRW  14/10/2017 40, 837 0.00
4,863,990,000 Floating (KRW 3 month KWCDC)  Fixed 2.250% KRW  14/10/2017 41,228 0.00
10,643, 130,000 Floating (KRW 3 month KWCDC)  Fixed 2.168% KRW  28/10/2017 77,833 0.00
27,984,220,000 Floating (KRW 3 month KWCDC)  Fixed 2.173% KRW  28/10/2017 207, 169 0.01
13,208, 050,000 Floating (KRW 3 month LIBOR)  Fixed 2.175% KRW  29/10/2017 98, 236 0.00
15,191, 760,000 Floating (KRW 3 month LIBOR)  Fixed 2.060% KRW  04/11/2017 85,217 0.00
9,074,930,000 Floating (KRW 3 month LIBOR)  Fixed 2.075% KRW ~ 04/11/2017 53, 157 0.00
3,719,180,000 Floating (MXN 1 month TIIE) Fixed 3.890% MXN 11/11/2016 77,516 0.00
62,180,000 Floating (MXN 1 month TIIE) Fixed 6.930% MXN 03/03/2026 181, 801 0.01
32,870,000 Fixed 3.920% Floating (MYR 3 month KLIBOR) MYR 13/09/2018 31,785 0.00
47,530,000 Fixed 3.830% Floating (MYR 3 month LIBOR) MYR 17/09/2018 13,488 0.00
20,320,000 Fixed 3.785% Floating (MYR 3 month KLIBOR) MYR  24/09/2018 38, 026 0.00
26,830,000 Fixed 3.880% Floating (MYR 3 month KLIBOR) MYR  14/11/2018 36, 940 0.00
45,120,000 Fixed 3.915% Floating (MYR 3 month LIBOR) MYR  19/11/2018 52, 531 0.00



R TEH

JLEEE oz 21y A mme  AERNE garasmeo
EFRTy T
53,350,000 Fixed 3.934% Floating (MYR 3 month LIBOR) MYR 20/11/2018 56, 138 0.00
9,940,000 Fixed 3.960% Floating (MYR 3 month LIBOR) MYR 21/11/2018 8,724 0.00
29, 850,000 Fixed 3.972% Floating (MYR 3 month KLIBOR) MYR 11/12/2018 26, 441 0.00
38,520,000 Fixed 4.100% Floating (MYR 3 month KLIBOR) MYR 15/04/2019 13, 601 0.00
10,740,000 Fixed 4.490% Floating (MYR 3 month KLIBOR) MYR 14/08/2023 10, 982 0.00
17,550,000 Fixed 4.330% Floating (MYR 3 month KLIBOR) MYR 26/09/2023 64,919 0.00
25,000,000 Fixed 4.450% Floating (MYR 3 month KLIBOR) MYR 15/11/2023 48, 477 0.00
211,710,000 Fixed 0.642% Floating (USD 3 month LIBOR) UsD 16/11/2016 40, 725 0.00
£FR T v TREEFIH 3, 255, 048 0.07
JLIOY R TIAIE-RTvT
1,270,000 Floating (Russian Foreign Bond - Eurobond) Fixed 1.000% usD 20/12/2019 121,473 0.00
5,920, 000 Floating (Russian Foreign Bond - Eurobond) Fixed 1.000% usb 20/12/2019 487, 720 0.01
9, 460, 000 Floating (Russian Foreign Bond - Eurobond) Fixed 1.000% usb 20/03/2020 953, 029 0.02
14,030,000 Fixed 1.000% Floating (China Government International Bond) usb 20/06/2020 34, 440 0.00
14,030,000 Fixed 1.000% Floating (China Government International Bond) usb 20/06/2020 40, 396 0.00
10, 000, 000 Floating (Russian Foreign Bond - Eurcbond) Fixed 1.000% ush 20/06/2020 346, 707 0.01
18, 150, 000  Floating (Brazilian Goverment International Bond) Fixed 1.000% usD 20/12/2020 263, 697 0.01
10, 320, 000  Floating (Brazilian Goverment International Bond) Fixed 1.000% (IN)] 20/12/2020 203, 953 0.01
7,830,000 Floating (Chile Government International Bond) ~ Fixed 1.000% ush 20/12/2020 9,027 0.00
33,390, 000 Floating (Chile Government International Bond) ~ Fixed 1.000% ush 20/12/2020 59, 400 0.00
6, 230, 000 Floating (Chile Government International Bond) Fixed 1.000% USD 20/12/2020 16, 926 0.00
Ly k- TI4Ib - R0y TRERFH 2,536, 768 0. 06
27y TEHRERFF ST 5,791,816 0.13
RLENE oz 21y B mmn FERES marmema o
EFRTy T
28,010,000 Floating (BRL 1 month BZDIO) Fixed 11.230% BRL 04/01/2016 (132, 313) (0.00)
120, 440,000 Floating (BRL 1 month BZDIO) Fixed 11.650% BRL 04/01/2016 (423, 059) 0.01)
43,770,000 Floating (BRL 1 month BRCDI)  Fixed 15.225% BRL 02/01/2017 (35, 034) (0.00)
130, 300,000 Floating (BRL 1 month BRCDI)  Fixed 15.238% BRL 02/01/2017 (100, 550) (0.00)
182,000,000 Floating (BRL 1 month BRCDI)  Fixed 15.481% BRL 02/01/2017 (52,412) (0.00)
64,730,000 Floating (BRL 1 month BZDIO) Fixed 12.775% BRL 02/01/2017 (439, 785) 0.01)
18,280,000 Floating (BRL 1 month BRCDI) Fixed 13.731% BRL 02/01/2018 (153, 539) (0.00)
55,790,000 Floating (BRL 1 month BRCDI)  Fixed 13.910% BRL  02/01/2018 (424, 829) (0.01)
148,600,000 Floating (BRL 1 month BRCDI)  Fixed 13.962% BRL  02/01/2018 (1,097, 671) (0.03)
11,000,000 Fixed 10.730% Floating (BRL 1 month BZDIO) BRL  04/01/2021 (424, 601) (0.01)
84,770,000 Fixed 0.250% Floating (EUR 6 month EURIBOR) EUR 16/12/2017 (412, 856) 0.01)
74,580,000 Fixed 0.500% Floating (EUR 6 month EURIBOR) EUR 16/12/2020 (1,317, 042) (0.03)
43,550,000 Fixed 0.500% Floating (EUR 6 month EURIBOR) EUR 16/12/2022 (873, 621) 0.02)
32,910,000 Fixed 0.750% Floating (EUR 6 month EURIBOR) EUR 16/12/2025 (759, 180) 0.02)
16,470,000 Fixed 1.250% Floating (EUR 6 month EURIBOR) EUR 16/12/2035 (521, 456) 0.01)
11,471,770,000 Fixed 3.260% Floating (KRW 3 month KWCDGC) KRW 11/12/2022 (576, 442) 0.01)
14,994, 670,000 Fixed 3.290% Floating (KRW 3 month KSDA) KRW 12/12/2022 (771, 397) 0.02)
29,7717,790,000 Fixed 3.290% Floating (KRW 3 month KWCDC) KRW 12/12/2022 (1,532, 891) 0.04)
29, 777,790,000 Fixed 3.300% Floating (KRW 3 month KWCDC) KRW 13/12/2022 (1, 543, 943) 0.04)
2,706, 190,000 Fixed 3.485% Floating (KRW 3 month KSDA) KRW 16/08/2023 (260, 765) (0.01)
1,452, 850,000 Fixed 3.485% Floating (KRW 3 month KSDA) KRW 16/08/2023 (139, 995) (0. 00)
4,144,190,000 Floating (KRW 3 month KSDA) Fixed 3.445% KRW 15/01/2024 (404, 141) (0.01)
24,600, 000,000 Fixed 2.768% Floating (KRW 3 month LIBOR) KRW 11/11/2024 (576, 110) 0.01)
298,380,000 Fixed 5.190% Floating (MXN 1 month LIBOR) MXN 25/09/2018 (255, 154) 0.01)
MRy TRERBX (13, 228, 786) (0.31)
JLOYR-TIAIE-RTVT
9,360,000 Fixed 1.000% Floating (People’s Republic of China) usD 20/03/2019 (96, 677) (0.00)
3,450,000 Fixed 1.000% Floating (People’s Republic of China) usD 20/03/2019 (32, 608) (0.00)
1,090,000 Fixed 1.000% Floating (People’s Republic of China) usD 20/03/2019 (9, 955) (0. 00)
7,200,000 Fixed 1.000% Floating (People’s Republic of China) usD 20/03/2019 (78, 162) (0.00)



2Ty TR

FLENE = 21y B mma  FEFES grrasweo
SLOYy b FIFIb ATV T
9,820,000 Fixed 1.000% Floating (People’s Republic of China) usD 20/03/2019 (100, 441) 0.01)
6,550,000 Fixed 1.000% Floating (People’s Republic of China) usD 20/03/2019 (63,911) (0.00)
10,290,000 Fixed 1.000% Floating (People’s Republic of China) usD 20/03/2019 (99, 951) 0.01)
4,620,000 Fixed 1.000% Floating (People’s Republic of China) usD 20/03/2019 (42, 899) (0.00)
7,730,000 Fixed 1.000% Floating (People’s Republic of China) usD 20/03/2019 (64, 462) (0.00)
1,030,000 Fixed 1.000% Floating (People’s Republic of China) usD 20/03/2019 (8, 096) (0. 00)
1,240,000 Fixed 1.000% Floating (People’s Republic of China) USD  20/03/2019 (9, 358) (0.00)
4,100,000 Fixed 1.000% Floating (People’s Republic of China) USD  20/03/2019 (43, 884) (0.00)
2,030,000 Fixed 1.000% Floating (People’s Republic of China) UsD  20/03/2019 (21,728) (0.00)
6,100,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/03/2019 (40, 214) (0.00)
5,380,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/03/2019 (5, 643) (0.00)
6,970,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/06/2019 (48, 836) (0.00)
10,020,000 Fixed 1.000% Floating (People’s Republic of China) usD 20/06/2019 (64, 357) (0.00)
3,860,000 Fixed 1.000% Floating (People’s Republic of China) usD 20/06/2019 (25, 641) (0.00)
1,780,000 Fixed 1.000% Floating (People’s Republic of China) usD 20/06/2019 (11, 583) (0.00)
7,690,000 Fixed 1.000% Floating (People’s Republic of China) usD 20/06/2019 (49, 028) (0.00)
15,110,000 Fixed 1.000% Floating (People’s Republic of China) usD 20/06/2019 (93, 069) (0.00)
1,400,000 Fixed 1.000% Floating (People’s Republic of China) usD 20/06/2019 (8,623) (0. 00)
3,390,000 Fixed 1.000% Floating (People’s Republic of China) UsD  20/06/2019 (20, 305) (0.00)
9,480,000 Fixed 1.000% Floating (People’s Republic of China) UsD  20/06/2019 (59, 169) (0.00)
3,600,000 Fixed 1.000% Floating (People’s Republic of China) UsD  20/06/2019 (22,791) (0.00)
7,000,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/06/2019 (19, 570) (0.00)
20, 320,000 Fixed 1.000% Floating (People’s Republic of China) usD 20/06/2019 (221, 136) 0.01)
4,980,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/06/2019 (45, 779) (0.00)
5,800,000 Fixed 1.000% Floating (People’s Republic of China) usD 20/06/2019 (50, 812) (0.00)
9,100,000 Fixed 1.000% Floating (People’s Republic of China) usD 20/06/2019 (71, 144) (0.00)
11,850,000 Fixed 1.000% Floating (People’s Republic of China) usD 20/12/2019 (8, 445) (0.00)
25,000,000 Fixed 1.000% Floating (People’s Republic of China) usD 20/12/2019 (51, 385) (0.00)
10,000,000 Fixed 1.000% Floating (People’s Republic of China) usD 20/12/2019 (10, 862) (0.00)
28,520, 000 Floating (Colombia Governnent International Bond) Fixed 1.000% usD 20/12/2019 (46, 149) (0. 00)
10,000,000 Fixed 1.000% Floating (China Government International Bond) usb 20/09/2020 (106, 546) (0.01)
5,000,000 Fixed 1.000% Floating (China Government International Bond) usD 20/09/2020 (56, 608) (0. 00)
11,300,000 Fixed 1.000% Floating (China Government International Bond) usb 20/09/2020 (107, 673) (0.01)
10, 350,000 Fixed 1.000% Floating (China Government International Bond) usb 20/09/2020 (63, 758) (0.00)
9,600,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/09/2020 (76, 282) (0.00)
25,000, 000  Floating Brazilian Governnent International Bond) Fixed 1.000% ush 20/09/2020 (361, 616) (0.01)
7,150, 000  Floating Brazilian Govermnent International Bond) Fixed 1.000% ush 20/09/2020 (43, 980) (0. 00)
17,120,000 Fixed 1.000% Floating (People’s Republic of China) UsD 20/12/2020 (81, 309) (0. 00)
Ly b T4 - Ry TRERIEL (2,544, 445) (0. 06)
A7y TR KRERIBREE (15, 773, 231) 0.37)
BETEE (REEME K KL 4, 464,188, 676) 4,174,344, 718 96. 34
ZTOMEE - &F 157, 946, 196 3. 66
BEFEAR 4,332,290, 914 100. 00
RAAT I mAEAREE (%)
TUNT 1« TREIZBRBESH WBREME K F)L 4,464,188, 676) 4,246, 004, 357 98. 00
SEMEREIRER A 1,479,176 0.03
SEMEREIRERIBL (504, 354) (0.01)
BEY 7 AREERASOAMEEIRERIER (357, 288) (0.01)
SNEAS PRSI RERFIE 30, 225, 105 0.70
NEABSFHEEIRERIER (23, 080, 274) (0.53)
~v DEONEAES TSI RERFIE 299, 195 0.01
Ay DHIHONEAE FHEEIRERIER (69, 739, 784) (1.61)
Ry TREKREBR I 5,791,816 0.13
A7y TREKRERIBL (15,773, 231) (0.37)
ZTOMEE - &iF 157, 946, 196 3. 66
BEIXTEX 4,332,290, 914 100. 00
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A—XbU7
4,251 Austria Technologie & Systemtechnik AG (Electronics) 67,794 0.01
24,347 Wienerberger AG (Building Materials) 427, 240 0.06
495, 034 0.07
NLF—
7,924 Ageas (Insurance) 346,516 0.05
7,911 Fagron (Pharmaceuticals) 83, 636 0.01
10, 316 KBC Groep NV (Banks) 615, 581 0.10
1,045, 733 0.16
hr4
70, 300 Alimentation Couche-Tard, Inc. “B” (Retail) 3,213,955 0.49
13, 300 CCL Industries, Inc. “B” (Packaging & Containers) 2,215,052 0.34
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17, 800 Centerra Gold, Inc. (Mining) 97, 043 0.01
5, 800 CGI Group, Inc. “A” (Computers) 253,185 0.04
23,000 Colliers International Group, Inc. (Commercial Services) 1,044, 081 0.16
2,800 Keyera Corp. (Gas) 83,749 0.01
411, 600 Lake Shore Gold Corp. (Mining) 296, 727 0.05
19, 900 Parkland Fuel Corp. (0il & Gas) 346, 698 0.05
50, 600 Suncor Energy, Inc. (0il & Gas) 1,402,125 0.21
8,952, 615 1.36
FE
382, 000 FIH Mobile Ltd. (Telecommunications) 173, 458 0.03
FUoI—Y
2,683 Pandora A/S (Retail) 317,922 0.05
333 PER Aarsleff A/S “B” (Construction & Engineering) 115,972 0.02
63, 668 Vestas Wind Systems A/S (Energy—Alternate Sources) 4,152,535 0.63
4,586, 429 0.70
JrxO—#8
4,325 Bakkafrost P/F (Food, Beverages & Tobacco) 117,814 0.02
T4V F
34, 736 Neste OYJ (0il & Gas) 1,000, 806 0.15
TR
36,171 Airbus Group SE (Aerospace & Defence) 2,614, 546 0.40
4,157 Christian Dior SE (Apparel) 760, 420 0.1
18, 881 Coface S.A. (Insurance) 184, 675 0.03
906 Gecina S.A. (Real Estate Investment Trust) 109, 370 0.02
10, 658 IPSOS (Advertising) 222,934 0.03
418, 067 Natixis S.A. (Banks) 2,534,449 0.38
39, 408 Peugeot S.A. (Automobile Manufacturers) 703, 807 0.1
3,742 Publicis Groupe S.A. (Advertising) 236, 020 0.04
22,949 Safran S.A. (Aerospace & Defence) 1,693, 723 0.26
116, 088 SCOR SE (Insurance) 4,551,148 0.69
3,667 Societe BIC S.A. (Household Products/Wares) 603, 011 0.09
7,735 Societe Generale S.A. (Banks) 369, 090 0.06
31,499 Thales S.A. (Aerospace & Defence) 2,344,373 0.36
12,985 UBISOFT Entertainment (Software) 363, 424 0.05
13,103 Unibail-Rodamco SE (Real Estate Investment Trust) 3,364,197 0.51
20, 655, 187 3.14
KAy
13,728 ADVA Optical Networking SE (Telecommunications) 171, 086 0.03
920 Amadeus Fire AG (Commercial Services) 73,185 0.01
1,956 Continental AG (Auto Parts & Equipment) 472, 455 0.07
314, 306 Deutsche Lufthansa AG (Airlines) 4,502, 961 0.68
394, 808 Deutsche Telekom AG (Telecommunications) 7,278, 326 1.1
20, 691 Duerr AG (Machinery—Diversified) 1,787, 341 0.27
69, 646 Evonik Industries AG (Chemicals) 2,318,822 0.36
100, 159 Evotec AG (Commercial Services) 445, 346 0.07
78, 368 Fresenius SE & Co. KGaA (Healthcare Services) 5,751,575 0.87
42,364 Hannover Rueck SE (Insurance) 4,955, 259 0.75
19, 822 Hochtief AG (Construction & Engineering) 1,869, 287 0.28
2,263 MTU Aero Engines AG (Aerospace & Defence) 224, 642 0.04
30, 647 Muenchener Rueckversicherungs— Gesel Ischaft AG (Insurance) 6,174,165 0.94
39,718 Nordex SE (Energy—Alternate Sources) 1,333, 952 0.20
25,519 Osram Licht AG (Electrical Components & Equipment) 1,076, 998 0.16
36, 935 ProSiebenSat. 1 Media S.E. (Media) 1,938, 743 0.30
3,829 Rheinmetal | AG (Auto Parts & Equipment) 242,923 0.04
1,396 STRATEC Biomedical AG (Healthcare Products) 79,573 0.01
40, 756, 639 6.19
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70, 500 BOC Hong Kong Holdings Ltd. (Banks) 215,994 0.03
149, 500 CLP Holdings Ltd. (Electric) 1,249, 698 0.19
24,500 Yue Yuen Industrial Holdings Ltd. (Apparel) 88, 968 0.02
1, 554, 660 0.24
FTAILIUR
4,670 XL Group Plc. (Insurance) 178, 301 0.03
1397
140, 254 Saras SpA (0il & Gas) 280, 705 0.04
BAX
16, 800 Aeon Financial Service Co., Ltd. (Diversified Financial Services) 386, 476 0.06
9, 800 Amano Corp. (Miscellaneous Manufacturing) 133,073 0.02
774, 000 Asahi Glass Co., Ltd. (Building Materials) 4,545, 555 0.69
92,100 Asahi Group Holdings Ltd. (Food, Beverages & Tobacco) 2,883,728 0.44
33,000 Asahi Kasei Corp. (Chemicals) 225,416 0.03
29, 000 ASKA Pharmaceutical Co., Ltd. (Pharmaceuticals) 362, 500 0.05
70, 900 Astel las Pharma, Inc. (Pharmaceuticals) 996, 959 0.15
13, 200 Canon Electronics, Inc. (Home Furnishings) 229, 993 0.03
1,500 Central Japan Railway Co. (Transportation) 267, 501 0.04
33,700 Chubu Electric Power Co., Inc. (Electric) 464, 304 0.07
35,500 Dai-ichi Life Insurance Co., Ltd. (Insurance) 613, 360 0.09
37, 400 Daiwa House Industry Co., Ltd. (Home Builders) 1,040, 271 0.16
15, 700 EDION Corp. (Retail) 124,933 0.02
16, 700 Fuji Soft, Inc. (Software) 371, 849 0.06
516, 000 Fujitsu Ltd. (Computers) 2,601,765 0.39
26, 000 Fukuoka Financial Group, Inc. (Banks) 125, 908 0.02
18, 300 Hoya Corp. (Electronics) 740, 728 0.1
258, 300 Ibiden Co., Ltd. (Electronics) 4,043,795 0.61
26, 400 Idemitsu Kosan Co., Ltd. (0il & Gas) 436, 431 0.07
11, 200 lida Group Holdings Co., Ltd (Home Builders) 217, 495 0.03
43, 200 IT Holdings Corp. (Software) 1,045, 308 0.16
17,100 Jastec Co., Ltd. (Software) 148,418 0.02
1,153, 900 JX Holdings, Inc. (0il & Gas) 4,673, 445 0.71
41,500 Kansai Electric Power Co., Inc. (Electric) 464, 552 0.07
12,300 Keihanshin Building Co., Ltd. (Real Estate) 70, 539 0.01
76, 300 Kinden Corp. (Construction & Engineering) 1,036, 066 0.16
71, 400 Kirin Holdings Co., Ltd. (Food, Beverages & Tobacco) 1,002, 832 0.15
2,400  Kusuri No Aoki Co., Ltd. (Retail) 126, 931 0.02
16, 900 KYORIN Holdings, Inc. (Pharmaceuticals) 318, 589 0.05
17, 600 Matsumotokiyoshi Holdings Co., Ltd. (Retail) 902, 271 0.14
67, 800 Medipal Holdings Corp. (Pharmaceuticals) 1,186, 280 0.18
259, 800 Mitsubishi Tanabe Pharma Corp. (Pharmaceuticals) 4,533,013 0.69
4,800 Mochida Pharmaceutical Co., Ltd. (Pharmaceuticals) 299, 805 0.05
20, 900 MS&AD Insurance Group Holdings Inc. (Insurance) 588,618 0.09
31,800  Nexon Co., Ltd. (Software) 503, 775 0.08
863, 000 Nippon Electric Glass Co., Ltd. (Electronics) 4,781,222 0.73
10, 600 Nippon Signal Co., Ltd. (Electrical Components & Equipment) 118, 141 0.02
14,000 Nippon Synthetic Chemical Industry Co., Ltd. (Chemicals) 104,478 0.02
60, 400 Nippon Telegraph & Telephone Corp. (Telecommunications) 2,236,583 0.34
72,300 Nippon Television Holdings, Inc. (Media) 1, 330, 700 0.20
10, 000 NSD Co., Ltd. (Software) 144, 387 0.02
111, 300 NTT DOCOMO, Inc. (Telecommunications) 2,101,772 0.32
5,000 Ohsho Food Service Corp. (Retail) 169, 533 0.03
330, 400 ORIX Corp. (Diversified Financial Services) 4,761,158 0.72
26, 000 Riken Corp. (Auto Parts & Equipment) 95, 539 0.01
19, 800 Ryosan Co., Ltd. (Electronics) 521,982 0.08
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210, 400 Santen Pharmaceutical Co., Ltd. (Pharmaceuticals) 3,331,447 0.51
25,500 Sekisui Chemical Co., Ltd. (Home Builders) 303, 443 0.05
293, 300 Sekisui House Ltd. (Home Builders) 4,952,173 0.75
13,900 Shionogi & Co., Ltd. (Pharmaceuticals) 611, 789 0.09
78, 700 Sompo Japan Nipponkoa Holdings, Inc. (Insurance) 2,422,668 0.37
11,100 Space Co., Ltd. (Construction & Engineering) 126, 235 0.02
372, 300 Sumitomo Dainippon Pharma Co., Ltd. (Pharmaceuticals) 4,472,553 0.68
15,100 Sumitomo Mitsui Financial Group, Inc. (Banks) 575, 314 0.09
81,000 Teijin Ltd. (Chemicals) 287, 784 0.04
11, 000 Tokio Marine Holdings, Inc. (Insurance) 405, 094 0.06
488, 000 Toppan Printing Co., Ltd. (Commercial Services) 4,275,146 0.65
146, 900 Toyota Motor Corp. (Automobile Manufacturers) 9,124,053 1.39
8, 000 Wacom Co., Ltd. (Computers) 29, 267 0.00
32,900 West Japan Railway Co. (Transportation) 2,074,931 0. 31
7,100 Yorozu Corp. (Auto Parts & Equipment) 139, 777 0.02
87, 209, 651 13.24
54
56, 447 AerCap Holdings NV (Diversified Financial Services) 2,564, 952 0.39
37, 566 Boskalis Westminster (Construction & Engineering) 1,671,125 0.25
101, 787 Koninklijke Ahold NV (Food, Beverages & Tobacco) 2,213,474 0.34
11,924 Koninklijke Ten Cate NV (Miscel laneous Manufacturing) 309, 801 0.05
3,590 Konink!ijke Vopak NV (Pipelines) 155, 720 0.02
9,428 NN Group NV (Insurance) 321,922 0.05
18, 507 Randstad Holding NV (Commercial Services) 1,156, 938 0.18
2,735 Royal Dutch Shell Plc. “A” (0il & Gas) 68,170 0.01
1,325 Royal Dutch Shell Plc. “A” (traded in United Kingdom) (0il & Gas) 32,710 0.00
155, 398 Wolters Kluwer NV (Media) 5,367, 664 0.81
13, 862, 536 2.10
JILz—
5,194 Norwegian Air Shuttle ASA (Airlines) 174, 629 0.03
25, 396 Salmar ASA (Food, Beverages & Tobacco) 427, 069 0.06
318, 101 Statoil ASA (0il & Gas) 4,924, 300 0.75
5,525, 998 0.84
m7IUh
159, 969 Mondi Plc. (Forest Products & Paper) 3,717,975 0.56
ARAL Y
29, 231 Companhia de Distribucion Integral Logista Holdings S.A. (Transportation) 580, 091 0.09
143, 594 Gamesa Corp. Tecnologica S.A. (Electrical Components & Equipment) 2,512,954 0.38
3,093, 045 0.47
A I—F
65, 159 BillerudKorsnas AB (Forest Products & Paper) 1, 245, 486 0.19
32,421 Inwido AB (Building Materials) 397,776 0.06
34,335 Mycronic AB (Electronics) 269, 685 0.04
208, 468 Svenska Cellulosa AB SCA “B” (Cosmetics/Personal Care) 6,014,212 0.91
155, 760 Swedish Match AB (Food, Beverages & Tobacco) 5,374,114 0.82
183,575 TeliaSonera AB (Telecommunications) 901, 130 0.14
14, 202, 403 2.16
RA R
31,648 Actelion Ltd. (Pharmaceuticals) 4,448,792 0.68
54, 364 Adecco S.A. (Commercial Services) 3,723,163 0.57
81 Forbo Holding AG (Building Materials) 89,672 0.01
29, 203 Lonza Group AG (Chemicals) 4,619,298 0.70
10, 346 Roche Holding AG (Pharmaceuticals) 2,772,823 0.42
48, 366 Swiss Re AG (Insurance) 4,613,343 0.70
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16,518 Temenos Group AG (Software) 803, 444 0.12
5,457 Wolseley Plc. (Distribution/Wholesale) 316, 584 0.05
11,708 Zurich Insurance Group AG (Insurance) 3, 085, 459 0.47
24,472,578 3.72

KE
70, 275 Beazley Plc. (Insurance) 416, 370 0.06
16, 201 Berkeley Group Holdings Plc. (Home Builders) 783,079 0.12
181, 538 BP Plc. —ADR (0il & Gas) 6,281,215 0.95
81, 853 British American Tobacco Plc. (Food, Beverages & Tobacco) 4,765, 894 0.72
68, 835 Dialog Semiconductor Plc. (Semiconductors) 2,569, 221 0.39
226, 354 DS Smith Plc. (Forest Products & Paper) 1,414,033 0.22
24,244 Henderson Group Plc. (Diversified Financial Services) 112, 695 0.02
98,128 Imperial Tobacco Group Plc. (Food, Beverages & Tobacco) 5,299,913 0.81
497,675 International Consolidated Airlines Group S.A. (Airlines) 4,240,173 0.64
334,418 National Grid Plc. (Gas) 4,660, 475 0.7
36, 023 Pace Plc. (Home Furnishings) 216, 143 0.03
11, 845 Unilever Plc. (Cosmetics/Personal Care) 505, 310 0.08
17,322 Unilever Plc. —ADR (Cosmetics/Personal Care) 742, 248 0.1
26, 429 United Utilities Group Plc. (Water) 384, 508 0.06
32,391,271 4.92

*E
6,818 Acuity Brands, Inc. (Electrical Components & Equipment) 1,574,140 0.24
4,327 Affiliated Managers Group, Inc. (Diversified Financial Services) 766, 874 0.12
217,630 Alaska Air Group, Inc. (Airlines) 2,202,940 0.33
53,517 Allison Transmission Holdings, Inc. (Auto Parts & Equipment) 1, 496, 335 0.23
4,813 Alphabet, Inc. “A” (Internet) 3,671,597 0.56
5, 411 Alphabet, Inc. “C” (Internet) 4,018, 209 0.61
114, 544 Altria Group, Inc. (Food, Beverages & Tobacco) 6,597,734 1.00
7,689 Amazon. com, Inc. (Internet) 5,111, 647 0.78
9,032 Amer ican Express Co. (Diversified Financial Services) 647,053 0.10
48,314 American Tower Corp. (Real Estate Investment Trust) 4,801, 445 0.73
38, 846 Ameriprise Financial, Inc. (Diversified Financial Services) 4,387, 656 0.67
19, 844 Amer isourceBergen Corp. (Pharmaceuticals) 1,957, 412 0.30
41,199 Amgen, Inc. (Biotechnology) 6, 637, 159 1.01
44, 891 Apartment Investment & Management Co. “A” (Real Estate Investment Trust) 1,710, 796 0.26
131,979 Apple, Inc. (Computers) 15,613, 116 2.37
56, 040 Automatic Data Processing, Inc. (Software) 4,834,010 0.73
6,010 AutoZone, Inc. (Retail) 4,710, 458 0.72
10, 064 B/E Aerospace, Inc. (Aerospace & Defence) 465, 158 0.07
74, 399 Baker Hughes, Inc. (0il & Gas Services) 4,022, 754 0.61
386, 623 Bank of America Corp. (Banks) 6, 738, 839 1.02
10, 851 Bank of New York Mellon Corp. (Banks) 475, 708 0.07
6, 698 Biogen, Inc. (Biotechnology) 1,921,388 0.29
18, 487 Brocade Communications Systems, Inc. (Computers) 173, 501 0.03
12,024 Cadence Design Systems, Inc. (Computers) 268, 135 0.04
30, 425 Calpine Corp. (Electric) 449, 682 0.07
45, 456 Capital One Financial Corp. (Banks) 3, 568, 751 0.54
90, 051 Carnival Corp. (Leisure Time) 4,550, 277 0.69
5,148 Carnival Plc. —ADR (Leisure Time) 268, 571 0.04
52,229 CBL & Associates Properties, Inc. (Real Estate Investment Trust) 682, 633 0.10
125, 593 CBRE Group, Inc. “A” (Real Estate) 4,705,970 0.7
24,954 CenterPoint Energy, Inc. (Gas) 422,970 0.06
116, 079 CenturyLink, Inc. (Telecommunications) 3,126, 007 0.47
2,059 Church & Dwight Co., Inc. (Household Products/Wares) 176, 600 0.03
240, 279 Cisco Systems, Inc. (Telecommunications) 6, 547, 603 0.99
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46,610 Citigroup, Inc. (Banks) 2,521,135 0.38
7,596 Citrix Systems, Inc. (Software) 582, 385 0.09
114, 376 Comcast Corp. “A” (Media) 6, 960, 923 1.06
101, 750 ConAgra Foods, Inc. (Food, Beverages & Tobacco) 4,164, 628 0.63
12,879 CR Bard, Inc. (Healthcare Products) 2, 406, 055 0.37
69, 392 CVS Health Corp. (Retail) 6,529, 093 0.99
95, 422 Delta Air Lines, Inc. (Airlines) 4,433, 306 0.67
11, 467 DR Horton, Inc. (Home Builders) 370, 499 0.06
11,010 Dr Pepper Snapple Group, Inc. (Food, Beverages & Tobacco) 988, 148 0.15
20, 186 E*TRADE Financial Corp. (Diversified Financial Services) 614, 260 0.09
185, 294 eBay, Inc. (Internet) 5,482, 849 0.83
51,618 Eli Lilly & Co. (Pharmaceuticals) 4,234,741 0.64
16, 159 Empire State Realty Trust, Inc. “A” (Real Estate Investment Trust) 297, 164 0.05
4,037 Equity Commonwealth (Real Estate Investment Trust) 111, 502 0.02
26, 260 Equity Lifestyle Properties, Inc. (Real Estate Investment Trust) 1, 638, 099 0.25
1,104 Essex Property Trust, Inc. (Real Estate Investment Trust) 254,792 0.04
m Expedia, Inc. (Internet) 94,918 0.01
24,539 F5 Networks, Inc. (Internet) 2,527,517 0.38
34, 496 Facebook, Inc. “A” (Internet) 3, 595, 863 0.55
201,115 Flextronics International Ltd. (Electronics) 2,262,544 0.34
10, 327 Flowers Foods, Inc. (Food, Beverages & Tobacco) 242, 891 0.04
79, 880 General Mills, Inc. (Food, Beverages & Tobacco) 4,613, 869 0.70
2,102 Genuine Parts Co. (Distribution/Wholesale) 190, 504 0.03
6, 445 HD Supply Holdings, Inc. (Distribution/Wholesale) 203, 855 0.03
89, 212 Hewlett Packard Enterprise (Software & Services) 1,325, 690 0.20
87,165 Hol lyFrontier Corp. (0il & Gas) 4,190, 893 0. 64
88, 274 Hologic, Inc. (Healthcare Products) 3,561, 856 0.54
56, 472 Home Depot, Inc. (Retail) 7,560, 471 1.15
26, 605 Honeywel | International, Inc. (Electronics) 2,765, 590 0.42
14,618 Incyte Corp. (Biotechnology) 1,669, 960 0.25
8,315 Ingram Micro, Inc. “A” (Distribution/Wholesale) 257,183 0.04
3,799 International Business Machines Corp. (Computers) 529, 657 0.08
11,072 Interpublic Group of Cos, Inc. (Advertising) 254, 656 0.04
40, 861 Isis Pharmaceuticals, Inc. (Biotechnology) 2,494,155 0.38
2,088 JB Hunt Transport Services, Inc. (Transportation) 163, 365 0.02
80, 142 Johnson & Johnson (Pharmaceuticals) 8,113,576 1.23
16, 656 Johnson Controls, Inc. (Auto Parts & Equipment) 766, 176 0.12
112, 085 JPMorgan Chase & Co. (Banks) 7,473,828 1.14
73, 661 Juniper Networks, Inc. (Telecommunications) 2,219, 406 0.34
13, 931 KeyCorp. (Banks) 182, 635 0.03
107, 266 Kroger Co. (Food, Beverages & Tobacco) 4,039, 638 0.61
3,828 Lear Corp. (Auto Parts & Equipment) 481, 945 0.07
2,742 Leggett & Platt, Inc. (Home Furnishings) 127,777 0.02
47,709 Liberty Interactive Corp. “A” (Internet) 1,263, 334 0.19
85, 988 Lincoln National Corp. (Insurance) 4,728, 480 0.72
1,141 LinkedIn Corp. “A” (Internet) 277, 389 0.04
76,964  Lowe's Cos., Inc. (Retail) 5,895, 442 0.90
55,316 Lyondel IBasel | Industries NV “A” (Chemicals) 5, 300, 379 0.81
92, 596 Marathon Petroleum Corp. (0il & Gas) 5, 408, 532 0.82
28, 347 McKesson Corp. (Pharmaceuticals) 5,367,504 0.82
59,070 Merck & Co., Inc. (Pharmaceuticals) 3,131, 301 0.48
21, 891 Mohawk Industries, Inc. (Textiles) 4,175, 052 0.63
14,147 MSCI, Inc. (Software) 991, 988 0.15
21, 901 Nasdag, Inc. (Diversified Financial Services) 1,283,837 0.19
6,171 Netflix, Inc. (Internet) 761, 069 0.12
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227,268 NRG Energy, Inc. (Electric) 2,809,033 0.43
111, 259 Nucor Gorp. (Iron/Steel) 4,611,686 0.70
10, 963 0'Reilly Automotive, Inc. (Retail) 2,892, 807 0.44
57,070 PBF Energy, Inc. “A” (0il & Gas) 2,310, 764 0.35
71,963 PepsiCo, Inc. (Food, Beverages & Tobacco) 7,207,814 1.09
254,180 Pfizer, Inc. (Pharmaceuticals) 8,329,479 1.27
31,247 Phillips 66 (0il & Gas) 2,860, 038 0.43
17,071 Post Properties, Inc. (Real Estate Investment Trust) 1,006, 506 0.15
827 Priceline Group, Inc. (Internet) 1,032, 799 0.16
162,519 Rackspace Hosting, Inc. (Software) 4,651,294 0.7
43, 287 Reinsurance Group of America, Inc. (Insurance) 3,977,210 0.60
3, 281 Robert Half International, Inc. (Commercial Services) 167, 922 0.03
28, 829 SEI Investments Co. (Commercial Services) 1,568, 009 0.24
17,7117 Sherwin-Williams Co. (Chemicals) 4,891,132 0.74
156, 305 Steel Dynamics, Inc. (Iron/Steel) 2,718,144 0.41
109, 682 SunTrust Banks, Inc. (Banks) 4,762,392 0.72
17,742 SVB Financial Group (Banks) 2, 350, 460 0.36
13,217 Synovus Financial Corp. (Banks) 441,183 0.07
61,514 Talen Energy Corp. (Utilities—Electric) 479, 194 0.07
58, 066 Target Corp. (Retail) 4,209, 785 0.64
12, 658 Tesoro Corp. (0il & Gas) 1,457,822 0.22
94,571 Texas Instruments, Inc. (Semiconductors) 5, 496, 815 0.83
3,392 Time Warner Cable, Inc. (Media) 626, 740 0.10
44,705 Travelers Cos., Inc. (Insurance) 5,121, 852 0.78
3,414 Twitter, Inc. (Internet) 86, 716 0.01
66, 975 Union Pacific Corp. (Transportation) 5,622, 551 0.85
890 United Therapeutics Corp. (Biotechnology) 135, 841 0.02
76, 905 Valero Energy Corp. (0il & Gas) 5,526, 393 0.84
17, 207 Vantiv, Inc. “A” (Commercial Services) 906, 981 0.14
158, 787 Verizon Communications, Inc. (Telecommunications) 7,216, 869 1.10
1,731 Watsco, Inc. (Distribution/Wholesale) 220, 027 0.03
37,653 WestRock Co. (Packaging & Containers) 1,906, 371 0.29
11,278 Wor ld Fuel Services Corp. (Retail) 491, 608 0.07
19, 282 Xilinx, Inc. (Semiconductors) 958, 123 0.15
13, 205 Yahoo!, Inc. (Internet) 446, 461 0.07
56, 337 Zoetis, Inc. (Pharmaceuticals & Biotechnology) 2,630, 938 0.40
353,517,191 53. 69
LEMAEE (BUSEME K FJL 589, 683, 283) 617, 790, 035 93. 83
BEEFHE—2.83%
FTALSUR
18,611,967 Goldman Sachs US$ Liquid Reserves Fund (X Distribution Class) 18,611,967 2.83
BEEHESFSH BEEM K KL 18 611,967) 18, 611, 967 2.83
AR0OERBERIEIFAICEHEIN TV SEERFMISEST (BUSEM K KJL 608, 295, 250) 636, 402, 002 96. 66
T VINT 1« THREI 20 < FHfiZE (BRIl K KL 608, 295, 250) 636, 402, 002 96. 66
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3 E$1m§§ *%ﬁ*“ﬁ bL 2 $
e WA £ L) CGE KL BRETEREE (%)
hFF RN
9 S&P TSX 60 Index Futures 17/12/2015 BE 1,072, 045 6, 154 0.00
a—A
137 DJ Euro STOXX 50 Index Futures 18/12/2015 BE 5,114,388 85, 673 0.02
RV R
25 FTSE 100 Index Futures 18/12/2015 BE 2, 400, 069 9,639 0.00
EI%
105 E-Mini S&P 500 Index Futures 18/12/2015 BE 10, 918, 950 12,225 0.00
SEMEREIRERFIE 113, 691 0.02
Al RERIBE  nnss
i AR R GE R S RETERHE (%)
FHEFL
2 Hang Seng Index Futures 30/12/2015 B2 282, 686 (11, 482) (0.01)
BAH
17 TOPIX Index Futures 10/12/2015 B 2,186,577 (10, 520) (0. 00)
SYEEIREREX (22,002) (0.01)
B&EMEE (BREEME K FJL 608, 295, 250) 636, 493, 691 96. 67
ZTOMEE - BB 21,922,106 3.33
BEXTEXR 658, 415, 797 100. 00
BALH D g EAma o)
TUNT 1« THWEI£BREBEESE (BGRMA K <)L 608, 295, 250) 636, 402, 002 96. 66
SIS RERFILE 113, 691 0.02
SEMEREIRERBEX (22, 002) (0.01)
TOMEE - &8 21,922, 106 3.33
BETFEX 658, 415, 797 100. 00
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BEFRHMNEDERAMNR (20145128 1 BANH2015F11H30BFET) (B : K KIL)

#F
4 B R LT 462
& & FER RN 4,283,022
REEA 271,157
EREHRITHRM 241,697
BRFEHBE & U —E S 5 H 75, 044
& BB BB ATHD 97, 262
FRH 320,012
B A RN 22,698
B HREN 275, 140
R S 6, 553
4+ 1 450 6, 541
RIXERA 32,417
ENmIE A 33,516
HhRE A 7,025
B HR 4 28, 158
S AH 15,967
R 5 M 19, 839
Z Dt EA 65, 836
5,802, 346
AT RIS (1)
BRI 7 5 R 12000 B BN AT 136,205
BRAE 5, 938, 550
W {7 A fili 5 %5 B34
&m ERETH B GETES T R grsasEa()

AROLEBERIEIAIC EFSh T 2 BEMES M
#1f&—64.10%

F—R+SU7
1,150, 000 APT Pipelines Ltd. EUR 1.375% 22/03/2022 1,175, 234 0.13
4, 750, 000 APT Pipelines Ltd. EUR 2.000% 22/03/2027 4,643, 268 0.53
400, 000 Aurizon Network Pty Ltd. EUR 2.000% 18/09/2024 415, 394 0.05
50,000  Rio Tinto Finance USA Ltd. usb 9.000% 01/05/2019 60, 030 0.01
6,100,000  SGSP Australia Assets Pty Ltd. usb 3.300% 09/04/2023 5,843,123 0.67
1,150,000  Transurban Finance Co., Pty Ltd. EUR 2.000% 28/08/2025 1, 206, 508 0.14
13, 343, 557 1.53

NL¥—

3,600,000  KBC Bank NV usb 8.000% 25/01/2023 3,987, 000 0. 45
4,600,000  KBC Groep NV EUR 1.875% 11/03/2027 4,785, 202 0. 55
8,772,202 1.00
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50, 000 Weatherford International Ltd. usD 9.625% 01/03/2019 50, 938 0.01
150, 000 Weatherford International Ltd. usb 5.125% 15/09/2020 127, 650 0.01
178, 588 0.02
A3 UEE
460, 000 SMFG Preferred Capital GBP 2 Ltd. GBP 10.231% 29/07/2049 1,045,911 0.12
1,900, 000 Southern Water Services Finance Ltd. GBP 4.500% 31/03/2038 2,978,410 0.34
500, 000 Sun Hung Kai Properties Capital Market Ltd. usD 4.500% 14/02/2022 535, 327 0.06
1,150, 000 Yorkshire Power Finance Ltd. GBP 7.250% 04/08/2028 2,361,030 0.27
6,920, 678 0.79
F
220, 000 Empresa Nacional de Telecomunicaciones S.A. usb 4.875% 30/10/2024 217,525 0.02
3,094, 000 GNL Quintero S.A. usD 4.634% 31/07/2029 3,035, 988 0.35
3,253,513 0.37
TUI—Y
1, 150, 000 TDC A/S GBP 5.625% 23/02/2023 1,899, 034 0.22
800, 000 TDC A/S EUR 1.750% 27/02/2027 738,915 0.08
2,637,949 0.30
ISR
1,700, 000 BNP Paribas S.A. EUR 2.750% 27/01/2026 1, 806, 402 0.21
1,050, 000 BNP Paribas S.A. EUR 2.625% 14/10/2027 1,117, 457 0.13
1, 650, 000 Credit Agricole S.A. GBP 7.375% 18/12/2023 3,119,579 0.36
350, 000 Credit Agricole S.A. 144A usb 4.375% 17/03/2025 344, 696 0.04
1,100, 000 Electricite de France S.A. EUR 5.000% 22/01/2049 1,189, 435 0.13
300, 000 Electricite de France S.A. EUR 4.125% 29/01/2049 321,232 0.04
1, 350, 000 Electricite de France S.A. 144A usb 5.250% 29/01/2049 1,316, 318 0.15
200, 000 Engie S.A EUR 3.875% 02/06/2049 213, 643 0.02
700, 000 La Banque Postale S.A. EUR 2.750% 23/04/2026 762, 501 0.09
450, 000 Orange S.A. usb 5.375% 13/01/2042 492,972 0.05
2,166, 000 Orange S.A. usD 5.500% 06/02/2044 2,419,394 0.28
3, 550, 000 TOTAL S.A. EUR 2.625% 29/12/2049 3,476,072 0.40
4,100, 000 TOTAL S. A EUR 2.250% 29/12/2049 4,162,704 0.47
20, 742, 405 2.37
KAy
600,000  Allianz SE EUR 4.750% 31/12/2049 695, 699 0.08
850, 000 Bayer AG EUR 3.750% 01/07/2074 923, 398 0.10
2,450, 000 Bayer AG EUR 2.375% 02/04/2075 2,502,373 0.29
1, 400, 000 Merck KGaA EUR 2.625% 12/12/2074 1,481,560 0.17
600,000  Volkswagen Leasing GmbH EUR 3.250% 10/05/2018 664, 214 0.07
1,050, 000 Volkswagen Leasing GmbH EUR 2.125% 04/04/2022 1,123, 673 0.13
7,390,917 0.84
]
2,500,000  AIA Group Ltd. 144A usD 3.200% 11/03/2025 2,422, 895 0.28
TAILIUFR
3,000, 000 Bank of Ireland EUR 3.250% 15/01/2019 3,423, 331 0.39
900, 000 Bank of Ireland EUR 1.250% 09/04/2020 966, 971 0.11
1,500, 000 FCA Capital Ireland Plc. EUR 1.375% 17/04/2020 1,580, 792 0.18
4,953, 000 GE Capital International Funding Co. usD 2.342% 15/11/2020 4,940, 206 0.57
3,953, 000 GE Capital International Funding Co. usb 4.418% 15/11/2035 4,038, 903 0. 46
200, 000 Phosagro OAO via Phosagro Bond Funding Ltd. usb 4.204% 13/02/2018 200, 250 0.02
15, 150, 453 1.73
1597
2,300,000  Assicurazioni Generali SpA EUR 4.125% 04/05/2026 2,624,214 0.30
200, 000 Assicurazioni Generali SpA GBP 6.416% 29/12/2049 305, 107 0.03
1,500, 000 CDP Reti SpA EUR 1.875% 29/05/2022 1, 605, 469 0.18
3,150, 000 Enel SpA GBP 5.750% 22/06/2037 5,733,071 . 66
10, 267, 861 1.17
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6, 450, 000 Sumitomo Mitsui Financial Group, Inc. 144A UsD 4.436% 02/04/2024 6,615, 836 0.76
Tr—T—
800, 000 Heathrow Funding Ltd. GBP 6.000% 20/03/2020 1,361, 686 0.15
2,000, 000 Heathrow Funding Ltd. GBP 7.125% 14/02/2024 3,734,928 0.43
2, 850, 000 UBS Group Funding Jersey Ltd. EUR 1.750% 16/11/2022 3,043,214 0.35
8,139,828 0.93
Lot I
1,050, 000 Actavis Funding SCS usD 3.000% 12/03/2020 1,066, 324 0.12
600, 000 Actavis Funding SCS usD 3.450% 15/03/2022 608, 088 0.07
800, 000 Actavis Funding SCS usb 3.850% 15/06/2024 810, 475 0.09
2,700, 000 Actavis Funding SCS usb 3.800% 15/03/2025 2,726, 811 0.31
1,950, 000 Actavis Funding SCS usD 4.850% 15/06/2044 1,960, 606 0.23
350, 000 Actavis Funding SCS usD 4.750% 15/03/2045 349, 059 0.04
150, 000 ArcelorMittal usD 6.125% 01/06/2018 147, 000 0.02
7,668, 363 0.88
P =]
21, 740, 000 America Movil SAB de CV MXN 6.000% 09/06/2019 1,317,769 0.15
14, 290, 000 America Movil SAB de CV MXN 6.450% 05/12/2022 829, 122 0.10
320, 000 Grupo Televisa SAB usb 4.625% 30/01/2026 323,424 0.04
1, 330, 000 Grupo Televisa SAB usb 6.125% 31/01/2046 1, 349, 950 0.15
3, 820, 265 0.44
T4
7, 650, 000 ABN AMRO Bank NV usb 6.250% 13/09/2022 8,091, 787 0.92
850, 000 ABN AMRO Bank NV EUR 2.875% 30/06/2025 930, 363 0.1
1,500, 000 Allianz Finance II BV EUR 5.750% 08/07/2041 1,870, 596 0.21
3, 550, 000 Citycon Treasury BV EUR 2.500% 01/10/2024 3,749, 095 0.43
3, 750, 000 Cooperatieve Centrale Raiffeisen-Boerenleenbank BA EUR 1.375% 03/02/2027 3, 868, 329 0.44
1,150, 000 CRH Funding BV EUR 1.875% 09/01/2024 1,229, 557 0.14
750, 000 EDP Finance BV EUR 4.875% 14/09/2020 901, 691 0.10
2,050, 000 EDP Finance BV EUR 4.125% 20/01/2021 2,390, 059 0.27
700, 000 EDP Finance BV EUR 2.625% 18/01/2022 755, 125 0.09
2,700, 000 EDP Finance BV EUR 2.000% 22/04/2025 2,687,349 0.31
1, 899, 000 ING Bank NV EUR 6.125% 29/05/2023 2,251,499 0.26
6, 700, 000 ING Bank NV usb 4.125% 21/11/2023 6, 888, 806 0.79
250, 000 Lukoil International Finance BV usD 3.416% 24/04/2018 245,000 0.03
800, 000 LYB International Finance BV usD 5.250% 15/07/2043 802, 838 0.09
3, 400, 000 Nomura Europe Finance NV EUR 1.500% 12/05/2021 3,650, 699 0. 42
1, 800, 000 Shell International Finance BV usb 6.375% 15/12/2038 2,255, 062 0.26
150, 000 Volkswagen International Finance NV EUR 3.250% 21/01/2019 168, 224 0.02
42,736,079 4.89
RIL LA
2, 300, 000 Brisa Concessao Rodoviaria S.A. EUR 1.875% 30/04/2025 2,300, 185 0.26
ARSLAY
4,600, 000 Santander Issuances SAU usD 5.179% 19/11/2025 4,629, 159 0.53
500, 000 Telefonica Emisiones SAU GBP 5.597% 12/03/2020 835, 089 0.10
850, 000 Telefonica Emisiones SAU GBP 5.289% 09/12/2022 1,421, 607 0.16
6, 885, 855 0.79
AL R
1,199, 000 Credit Suisse AG usD 5.400% 14/01/2020 1,322,066 0.15
4,350, 000 Credit Suisse AG usb 3.000% 29/10/2021 4,359,518 0.50
1,519, 000 Credit Suisse AG GBP 6.750% 16/01/2023 2,477,138 0.28
3, 250, 000 UBS AG EUR 4.750% 12/02/2026 3,719,423 0.43
11,878, 145 1.36
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131, 325 Dolphin Energy Ltd. usb 5.888% 15/06/2019 139, 336 0.02
200, 000 Ruwais Power Co. PJSC 144A usD 6.000% 31/08/2036 219, 000 0.02
358, 336 0.04

ZE
2,750,000  Argiva Financing Plc. GBP 4.040% 30/06/2020 4,333, 363 0.50
650,000  Argiva Financing Plc. GBP 5.340% 30/06/2030 1,081, 640 0.12
600,000  Aviva Plc. GBP 6.125% 29/09/2049 942, 906 0.11
1,700, 000 Barclays Bank Plc. GBP 10.000% 21/05/2021 3, 324, 851 0.38
2,050, 000 Barclays Bank Plc. GBP 6.750% 16/01/2023 3,311,404 0.38
1, 150, 000 FCE Bank Plc. EUR 1.134% 10/02/2022 1,179, 499 0.13
2,400, 000 Hammerson Plc. EUR 2.000% 01/07/2022 2,628, 380 0.30
4,200, 000 HSBC Holdings Plc. EUR 3.375% 10/01/2024 4,691,199 0.54
2,150, 000 HSBC Holdings Plc. EUR 3.000% 30/06/2025 2,339,908 0.27
650, 000 HSBC Holdings Plc. usD 6.800% 01/06/2038 817, 358 0.09
1, 690, 000 LBG Capital No.1 Plc.-Series 36 EUR 7.625% 14/10/2020 2,092, 407 0.24
200, 000 LBG Capital No.2 Plc. EUR 6.385% 12/05/2020 235, 739 0.03
200, 000 LBG Capital No.2 Plc.-Series 12 EUR 8.875% 07/02/2020 254, 490 0.03
4,550, 000 Lloyds Bank Plc. usD 9.875% 16/12/2021 4,918, 641 0.56
1,050, 000 Lloyds Bank Plc. GBP 5.750% 09/07/2025 1,721,991 0.20
2,864, 000 Royal Bank of Scotland Plc. usb 9.500% 16/03/2022 3,128,920 0.36
550, 000 Royal Bank of Scotland Plc. EUR 10.500% 16/03/2022 650, 068 0.07
1, 250, 000 Standard Chartered Bank GBP 5.375% 29/06/2049 1, 868, 633 0.21
1, 850, 000 Standard Life Plc. GBP 6.546% 29/11/2049 3,008, 991 0.34
1,851,000  Vodafone Group Plc. usD 4.375% 16/03/2021 1,978,971 0.23
1,500, 000 Western Power Distribution Plc. GBP 3.625% 06/11/2023 2,218, 297 0.26
46, 787, 656 5.35

XE
1,700,000  AbbVie, Inc. usD 2.500% 14/05/2020 1,686, 789 0.19
850,000  AbbVie, Inc. usD 3.200% 06/11/2022 844, 537 0.10
1,650,000  AbbVie, Inc. usb 3.600% 14/05/2025 1, 635, 561 0.19
2,250,000  AbbVie, Inc. usb 4.700% 14/05/2045 2,203,920 0.25
950,000  ACE INA Holdings, Inc. usb 3.350% 03/05/2026 946, 796 0.1
350,000  ACE INA Holdings, Inc. usD 4.350% 03/11/2045 351, 686 0.04
2,300,000  Albemarle Corp. EUR 1.875% 08/12/2021 2,362,471 0.27
2,200, 000 American International Group, Inc. usb 4.875% 01/06/2022 2,403, 808 0.28
1, 650, 000 American International Group, Inc. GBP 5.000% 26/04/2023 2,814,485 0.32
2,350,000  American Tower Corp. usb 5.000% 15/02/2024 2,504, 752 0.29
2,450, 000 Amer i sourceBergen Corp. usb 3.250% 01/03/2025 2,373,785 0.27
2,850,000  Anadarko Petroleum Corp. usD 3.450% 15/07/2024 2,767,629 0.32
1,300,000  Anadarko Petroleum Corp. usb 4.500% 15/07/2044 1,164, 257 0.13
250, 000 Anheuser-Busch InBev Wor Idwide, usb 3.750% 15/07/2042 220, 319 0.03
1,050,000  Apache Corp. usD 3.250% 15/04/2022 1,035, 866 0.12
900,000  Apache Corp. usD 4.750% 15/04/2043 849, 736 0.10
1,600,000  Apache Corp. usD 4.250% 15/01/2044 1,438, 760 0.16
1,800,000  Archer-Daniels-Midland Co. usb 4.016% 16/04/2043 1,704, 386 0.20
1,750,000  AT&T, Inc. usb 2.450% 30/06/2020 1,732, 547 0.20
2,100,000  AT&T, Inc. usD 3.000% 30/06/2022 2,080, 239 0.24
3,400,000  AT&T, Inc. usD 3.400% 15/05/2025 3,297, 065 0.38
650,000  AT&T, Inc. GBP 4.875% 01/06/2044 1,033, 417 0.12
1,850,000  AT&T, Inc. usb 4.750% 15/05/2046 1,728, 960 0.20
1, 300, 000 Bank of America Corp. usb 5.625% 01/07/2020 1,461,989 0.17
4,700, 000 Bank of America Corp. EUR 1.375% 10/09/2021 5,075, 046 0.58
1, 250, 000 Bank of America Corp. GBP 6.125% 15/09/2021 2,220,372 0.25
425, 000 Bank of America Corp. usb 5.700% 24/01/2022 486, 862 0.06
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1,950, 000 Bank of America Corp. usD 4.125% 22/01/2024 2,036,672 0.23
6, 650, 000 Bank of America Corp. usD 3.875% 01/08/2025 6, 825, 733 0.78
10, 300, 000 Bank of America Corp.-Series L usb 2.650% 01/04/2019 10, 426, 371 1.19
510, 000 Berkshire Hathaway Energy Co. usb 6.125% 01/04/2036 604, 042 0.07
1, 800, 000 BMW US Capital LLC EUR 1.125% 18/09/2021 1,924, 211 0.22
200, 000 Brinker International, Inc. usb 2.600% 15/05/2018 199, 595 0.02
4,600, 000 Buckeye Partners LP usD 4.150% 01/07/2023 4,153, 860 0.48
2,050, 000 Bur l'ington Northern Santa Fe LLC usD 4.375% 01/09/2042 1,949, 981 0.22
100, 000 Capital One Financial Corp. usb 4.750% 15/07/2021 108, 843 0.01
1, 450, 000 Capital One Financial Corp. usD 4.200% 29/10/2025 1, 445, 504 0.17
3, 550, 000 Citigroup, Inc. usD 4.450% 29/09/2027 3,556,915 0.4
400, 000 Commonwealth Edison Co. usb 3.800% 01/10/2042 373,789 0.04
5, 400, 000 Compass Bank usD 2.750% 29/09/2019 5, 363, 145 0. 61
325, 000 Compass Bank usD 5.500% 01/04/2020 345, 846 0.04
1,500, 000 Compass Bank usb 3.875% 10/04/2025 1,409, 141 0.16
2,500, 000 CVS Health Corp. usD 2.800% 20/07/2020 2,537,883 0.29
1, 350, 000 CVS Health Corp. usD 3.500% 20/07/2022 1,385, 253 0.16
1,200, 000 CVS Health Corp. usb 3.875% 20/07/2025 1,230, 158 0.14
1,900, 000 CVS Health Corp. usD 5.750% 15/05/2041 2,167,592 0.25
700, 000 Danaher Corp. usD 3.350% 15/09/2025 712,784 0.08
500, 000 Devon Energy Corp. usb 4.000% 15/07/2021 505, 950 0.06
900, 000 Devon Energy Corp. usD 3.250% 15/05/2022 859, 432 0.10
1, 550, 000 Devon Energy Corp. usD 5.600% 15/07/2041 1,452,908 0.17
400, 000 Devon Energy Corp. usb 4.750% 15/05/2042 349, 402 0.04
1, 650, 000 DIRECTV Holdings LLC Via DIRECTV Financing Co., Inc. usb 6.000% 15/08/2040 1,729, 999 0.20
3,975, 000 Discover Bank usD 3.100% 04/06/2020 4,012,870 0.46
4,550, 000 Eastman Chemical Co. usb 3.800% 15/03/2025 4,503, 158 0. 52
6, 150, 000 Eaton Corp. usD 4.150% 02/11/2042 5,749, 063 0. 66
200, 000 Energy Transfer Partners LP usb 5.200% 01/02/2022 195, 328 0.02
1, 000, 000 Energy Transfer Partners LP usb 3.600% 01/02/2023 871, 491 0.10
950, 000 Enterprise Products Operating LLC usb 3.350% 15/03/2023 911, 232 0.10
7,100, 000 Enterprise Products Operating LLC usb 3.750% 15/02/2025 6, 726, 867 0.77
700, 000 Enterprise Products Operating LLC usb 4.850% 15/03/2044 617,922 0.07
900, 000 EPR Properties usD 7.750% 15/07/2020 1,053, 424 0.12
1, 400, 000 Exelon Corp. usb 3.950% 15/06/2025 1,420, 346 0.16
2, 850, 000 Fidelity National Information Services, Inc. usb 4.500% 15/10/2022 2,930, 464 0.34
1, 750, 000 Fidelity National Information Services, Inc. usD 5.000% 15/10/2025 1,812, 561 0.21
5, 650, 000 Ford Motor Credit Co., LLC usD 4.375% 06/08/2023 5,916,279 0.68
3,975, 000 Freeport-McMoRan, Inc. usb 2.375% 15/03/2018 3,420,209 0.39
1,200, 000 Freeport-McMoRan, Inc. usD 3.550% 01/03/2022 840, 000 0.10
450, 000 Freeport-McMoRan, Inc. usb 4.550% 14/11/2024 309, 938 0.04
616, 000 General Electric Capital Corp. usb 5.550% 04/05/2020 701,916 0.08
459, 000 General Electric Capital Corp. usD 4.625% 07/01/2021 508, 661 0.06
659, 000 General Electric Capital Corp. usb 4.650% 17/10/2021 734, 431 0.08
1,232,000 General Electric Capital Corp. usb 5.875% 14/01/2038 1,512,153 0.17
1,050, 000 General Electric Co. usD 4.125% 09/10/2042 1,023, 804 0.12
1,650, 000 Halliburton Co. usb 3.375% 15/11/2022 1,658, 861 0.19
150, 000 Hal l'iburton Co. usb 3.500% 01/08/2023 149,712 0.02
2,300, 000 Hal l'iburton Co. usD 3.800% 15/11/2025 2,313,876 0.26
5, 600, 000 HCP, Inc. usb 2.625% 01/02/2020 5,537, 890 0.63
7,182,000 HCP, Inc. uspb 5.375% 01/02/2021 7,872,937 0.90
2,100, 000 HCP, Inc. usD 4.250% 15/11/2023 2,122,214 0.24
1,800, 000 Hess Corp. usb 5.600% 15/02/2041 1,762,310 0.20
4,800, 000 JPMorgan Chase & Co. usb 4.250% 15/10/2020 5,134,195 0.59
2,550, 000 JPMorgan Chase & Co. usD 3.875% 01/02/2024 2,654,078 0.30
10, 550, 000 JPMorgan Chase & Co. usb 3.625% 13/05/2024 10, 787, 301 1.23
950, 000 JPMorgan Chase & Co. usb 3.900% 15/07/2025 985, 590 0.11
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850, 000 Kinder Morgan Energy Partners LP usb 6.500% 01/04/2020 901,178 0.10
6, 650, 000 Kinder Morgan Energy Partners LP usb 4.150% 01/02/2024 5,626, 312 0. 64
1, 700, 000 Laboratory Corp. of America Holdings usb 4.700% 01/02/2045 1,557, 844 0.18
1,150, 000 Macy’ s Retail Holdings, Inc. usD 4.300% 15/02/2043 932,517 0.1
2,200, 000 Mead Johnson Nutrition Co. usD 4.125% 15/11/2025 2,224,966 0.25
2,550, 000 Molson Coors Brewing Co. usb 5.000% 01/05/2042 2,487,976 0.28
850, 000 Mondelez International, Inc. EUR 2.375% 06/03/2035 806, 967 0.09
1,250, 000 Monsanto Co. usD 4.200% 15/07/2034 1,131,571 0.13
3,500, 000 Monsanto Co. usb 4.400% 15/07/2044 3,041,791 0.35
2, 800, 000 Morgan Stanley EUR 1.875% 30/03/2023 3,069, 658 0.35
10, 300, 000 Morgan Stanley usD 3.700% 23/10/2024 10, 459, 835 1.20
1, 650, 000 Morgan Stanley EUR 1.750% 30/01/2025 1,758, 876 0.20
3, 400, 000 Morgan Stanley usD 3.950% 23/04/2027 3,328,549 0.38
2,650, 000 Morgan Stanley-Series F usD 3.875% 29/04/2024 2,722,761 0.31
28,000 ONEOK Partners LP usb 6.850% 15/10/2037 24,998 0.00
2, 800, 000 Oracle Corp. usD 2.950% 15/05/2025 2,733,357 0.31
450, 000 Pfizer, Inc. usD 7.200% 15/03/2039 616, 461 0.07
50, 000 Philip Morris International, Inc. usb 4.375% 15/11/2041 49, 465 0.01
16, 000 Progress Energy, Inc. usb 7.750% 01,/03/2031 21,439 0.00
1,500, 000 Prologis LP EUR 3.000% 18/01/2022 1,704, 366 0.19
2, 800, 000 Prologis LP EUR 3.375% 20/02/2024 3,244,751 0.37
3,700, 000 Realty Income Corp. usD 3.250% 15/10/2022 3,601,776 0.41
1,100, 000 Realty Income Corp. usD 3.875% 15/07/2024 1,091,770 0.12
3, 400, 000 Regions Financial Corp. usb 2.000% 15/05/2018 3,388, 239 0.39
1, 300, 000 Reynolds American, Inc. usD 3.250% 12/06/2020 1,332, 605 0.15
900, 000 Reynolds American, Inc. usD 4.000% 12/06/2022 935, 052 0.11
6,100, 000 Reynolds American, Inc. usb 4.450% 12/06/2025 6,412,906 0.73
350, 000 Reynolds American, Inc. usD 5.700% 15/08/2035 385, 134 0.04
1,700, 000 Reynolds American, Inc. usD 5.850% 15/08/2045 1,904, 508 0.22
550, 000 Santander Holdings USA, Inc. usb 3.450% 27/08/2018 564, 451 0.06
2,650, 000 Senior Housing Properties Trust usb 3.250% 01/05/2019 2,650, 286 0.30
1, 700, 000 Spectra Energy Partners LP usb 2.950% 25/09/2018 1,702, 625 0.19
1, 700, 000 Spectra Energy Partners LP usb 5.950% 25/09/2043 1, 749, 904 0.20
2,400, 000 Sysco Corp. usD 3.750% 01/10/2025 2,440, 949 0.28
500, 000 Time Warner Cable, Inc. usD 5.000% 01/02/2020 532, 217 0.06
675, 000 Time Warner Cable, Inc. usb 4.000% 01/09/2021 693, 905 0.08
357, 000 Time Warner Cable, Inc. usD 7.300% 01/07/2038 386, 981 0.04
1,700, 000 Time Warner Cable, Inc. usD 5.875% 15/11/2040 1,634, 285 0.19
600, 000 Time Warner Cable, Inc. usb 5.5009% 01/09/2041 550, 532 0.06
4,750, 000 UnitedHealth Group, Inc. usD 2.875% 15/12/2021 4,818,110 0.55
750, 000 UnitedHealth Group, Inc. usb 4.625% 15/07/2035 791, 877 0.09
1, 400, 000 UnitedHealth Group, Inc. usb 4.750% 15/07/2045 1,475,313 0.17
5, 650, 000 Ventas Realty LP Via Ventas Capital Corp. usD 2.000% 15/02/2018 5, 648, 638 0.65
2,950, 000 Ventas Realty LP Via Ventas Capital Corp. usb 3.250% 15/08/2022 2,875, 353 0.33
4,750, 000 Vereit Operating Partnership LP usb 2.000% 06/02/2017 4,695, 099 0.54
2,450, 000 Verizon Communications, Inc. usD 4.500% 15/09/2020 2,658, 843 0.30
600, 000 Verizon Communications, Inc. UsD 5.150% 15/09/2023 670, 501 0.08
4,400, 000 Verizon Communications, Inc. usb 4.150% 15/03/2024 4,620, 704 0.53
8, 300, 000 Verizon Communications, Inc. usD 3.500% 01/11/2024 8,344,339 0.95
310, 000 Verizon Communications, Inc. usb 6.400% 15/09/2033 361, 436 0.04
392, 000 Verizon Communications, Inc. usb 6.550% 15/09/2043 470, 346 0.05
2,592, 000 Verizon Communications, Inc. UsD 4.862% 21/08/2046 2,520, 767 0.29
3,177,000 Verizon Communications, Inc. usb 4.522% 15/09/2048 2,888, 681 0.33
49,000 Verizon Communications, Inc. usb 4.672% 15/03/2055 43,527 0.01
3, 300, 000 Wal-Mart Stores, Inc. usD 5.000% 25/10/2040 3,647,153 0.42
3,000, 000 Wal-Mart Stores, Inc. usb 4.000% 11/04/2043 2,909,118 0.33
1, 750, 000 Walgreens Boots Alliance, Inc. EUR 2.125% 20/11/2026 1,766, 831 0.20
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3, 250, 000 Wells Fargo & Co. usD 3.300% 09/09/2024 3,245,544 0.37
2,150, 000 Wells Fargo & Co. usb 5.375% 02/11/2043 2,325,429 0.27
2,710, 000 Western Gas Partners LP usb 5.450% 01/04/2044 2,346, 494 0.27
4,300, 000 Williams Partners LP usD 3.900% 15/01/2025 3,527, 660 0.40
450, 000 WW Grainger, Inc. usD 4.600% 15/06/2045 469, 368 0.05
332, 357, 036 38.00
HESE (REEM K KL 578, 696, 206) 560, 628, 602 64.10
EfE—2. 84%
T332
1, 230, 000 Brazilian Government International Bond UsD 7.125% 20/01/2037 1,203, 862 0.14
FY
860, 000 Chile Government International Bond usb 3.625% 30/10/2042 761, 100 0.09
JAVET
430, 000 Colombia Government International Bond usb 4.000% 26/02/2024 421, 400 0.05
850, 000 Colombia Government International Bond UsD 6.125% 18/01/2041 868, 062 0.10
1,980, 000 Colombia Government International Bond usD 5.000% 15/06,/2045 1,749, 825 0.20
3,039, 287 0.35
AV RRYT
402, 000 Indonesia Government International Bond usD 5.875% 15/01/2024 436, 271 0.05
1,510, 000 Indonesia Government International Bond UsD 4.125% 15/01/2025 1,460,170 0.17
200, 000 Indonesia Government International Bond usb 5.250% 17/01/2042 185, 150 0.02
610, 000 Indonesia Government International Bond usb 6.750% 15/01/2044 668, 239 0.08
530, 000 Indonesia Government International Bond usD 5.125% 15/01/2045 486, 407 0.05
3, 236, 237 0.37
1597
2,534,412 Italy Buoni Poliennali Del Tesoro EUR 2.350% 15/09/2019 2,960, 634 0.34
30, 000 Italy Buoni Poliennali Del Tesoro EUR 5.5009% 01/11/2022 41, 353 0.00
3,001,987 0.34
EE
850, 000 Republic of Korea Bond usb 7.125% 16/04/2019 992, 422 0.11
Axia
6, 150, 300 Mexican Bonos-Series M MXN 7.750% 29/05/2031 412,438 0.05
4,400 Mexican Bonos-Series M MXN 7.750% 13/11/2042 295 0.00
5,212,000 Mexican Bonos-Series M 20 MXN 8.500% 31/05/2029 371, 638 0.04
1, 644, 700 Mexican Bonos-Series M 30 MXN 10.000% 20/11/2036 135, 311 0.02
1,929, 400 Mexican Bonos-Series M 30 MXN 8.500% 18/11/2038 139, 041 0.02
110, 000 Mexico Government International Bond usD 6.050% 11/01/2040 124,162 0.01
1,140, 000 Mexico Government International Bond usD 4.750% 08/03/2044 1,081,575 0.12
1,156, 000 Mexico Government International Bond usb 5.550% 21/01/2045 1,222,470 0.14
540, 000 Mexico Government International Bond usb 5.750% 12/10/2110 521,775 0. 06
4,008, 705 0. 46
~RI)L—
610, 000 Peruvian Government International Bond UsD 6.550% 14/03/2037 726, 663 0.08
m7IUh
29, 390, 000 South Africa Government Bond-Series 2023 ZAR 7.750% 28/02/2023 1,971, 883 0.22
ARAY
220, 246 Spain Government Inflation Linked Bond 144A EUR 0.550% 30/11/2019 241,234 0.03
4,723,033 United States Treasury Inflation Indexed Bonds usb 2.125% 15/02/2040 5, 675, 357 0. 65
EEE&F SR K KL 26,709, 804) 24, 858, 737 2.84
ARORBELWEII- LBEN T S HEEAMIERAH (WEEM % FL 605 406,010) 585, 487, 339 66.94
ZDORHH SIS THE Sh TV S FEEEAMIES
111E—18.88%
F—Rb+SUT
1,100, 000 Newcrest Finance Pty Ltd. 144A usD 4.450% 15/11/2021 1,024,198 0.12
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600, 000 Newcrest Finance Pty Ltd. 144A usD 4.200% 01/10/2022 537, 022 0.06
1, 561, 220 0.18
hr45
150, 000 Glencore Finance Canada Ltd. 144A usb 5.800% 15/11/2016 148, 158 0.02
1,500, 000 Glencore Finance Canada Ltd. 144A usD 4.950% 15/11/2021 1,261,557 0.14
300, 000 Glencore Finance Ltd. 144A usD 4.250% 25/10/2022 241, 845 0.03
1, 651, 560 0.19
JRAVET
300, 000 Transportadora de Gas Internacional S.A. ESP UsD 5.700% 20/03/2022 309, 000 0.03
ISR
2,450, 000 Pernod Ricard S.A. 144A IN)] 5.750% 07/04/2021 2,725,417 0.31
5, 300, 000 Pernod Ricard S.A. 144A usb 4.450% 15/01/2022 5,533, 449 0.63
4,550, 000 Pernod Ricard S.A. 144A usb 4.250% 15/07/2022 4,705,219 0.54
955, 000 Pernod Ricard S.A. 144A usD 5.500% 15/01/2042 981, 451 0.11
13, 945, 536 1.59
H—=2o—
9, 250, 000 Credit Suisse Group Funding Ltd. 144A usb 3.800% 15/09/2022 9, 328, 588 1.07
15907
9, 650, 000 Intesa Sanpaolo SpA usD 3.875% 16/01/2018 9,937,927 1.13
1,990, 000 Intesa Sanpaolo SpA usD 3.875% 15/01/2019 2,069, 256 0.24
2,150, 000 Intesa Sanpaolo SpA usb 5.250% 12/01/2024 2,334,610 0.27
14,341,793 1.64
1, 750, 000 Meiji Yasuda Life Insurance Co. 144A usD 5.200% 20/10/2045 1,783,017 0.20
Tr—T—
2,600, 000 UBS Group Funding Jersey Ltd. 144A usb 4.125% 24/09/2025 2,620,210 0.30
Axia
110, 000 Petroleos Mexicanos usD 8.000% 03/05/2019 125,125 0.01
570, 000 Trust F/1401 usD 5.250% 15/12/2024 587, 100 0.07
712,225 0.08
T4
2,000, 000 ING Bank NV 144A usb 5.800% 25/09/2023 2,192, 252 0.25
~N)L—
910, 000 Corp. Financiera de Desarrollo S.A. USD 4.750% 08/02/2022 929, 338 0.11
73 JEREEH
300, 000 Dolphin Energy Ltd. usb 5.500% 15/12/2021 334,530 0.04
162, 843 Dolphin Energy Ltd. 144A usD 5.888% 15/06/2019 173, 293 0.02
507, 823 0.06
®KE
1,200, 000 BAT International Finance Plc. 144A usb 3.500% 15/06/2022 1,227,710 0.14
5,200, 000 BAT International Finance Plc. 144A usb 3.950% 15/06/2025 5,427,354 0. 62
750, 000 Lloyds Banking Group Plc. 144A usD 5.300% 01/12/2045 762, 098 0.09
850, 000 PPL WEM Ltd. 144A usD 3.900% 01/05/2016 858, 522 0.10
5, 450, 000 PPL WEM Ltd. 144A usb 5.375% 01/05/2021 6,002,973 0.69
2,650, 000 Santander UK Group Holdings Plc. 144A usb 4.750% 15/09/2025 2,658,719 0.30
550, 000 Santander UK Group Holdings Plc. 144A usD 5.625% 15/09/2045 555, 660 0.06
1, 656, 000 Sky Plc. 144A usD 9.500% 15/11/2018 1,973, 407 0.23
19, 466, 503 2.23
KE
4,450, 000 21st Century Fox America, Inc. usb 4.750% 15/09/2044 4,427,728 0. 51
2, 350, 000 Amazon. com, Inc. usD 4.950% 05/12/2044 2,465,143 0.28
5,100, 000 Amer ican Express Co. IN)] 6.800% 01/09/2066 5,189, 250 0.59
6, 800, 000 Apple, Inc. usb 3.850% 04/05/2043 6,290, 544 0.72
550, 000 Automatic Data Processing, Inc. usb 3.375% 15/09/2025 563, 441 0.06
5, 850, 000 Blackstone Holdings Finance Co., LLC 144A usD 4.750% 15/02/2023 6,318,135 0.72
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2, 350, 000 Carlyle Holdings Finance LLC 144A usD 3.875% 01/02/2023 2,410,703 0.28
250, 000 CCO Safari II LLC 144A usb 3.579% 23/07/2020 251, 365 0.03
3, 550, 000 CCO Safari Il LLC 144A usb 4.908% 23/07/2025 3,596, 455 0.41
525, 000 Comcast Corp. usD 6.450% 15/03/2037 665, 426 0.08
1, 250, 000 EMD Finance LLC 144A IN)] 3.250% 19/03/2025 1,193, 930 0.14
3,075, 000 Forest Laboratories, Inc. 144A usb 4.375% 01/02/2019 3,246,616 0.37
3,950, 000 Forest Laboratories, Inc. 144A usb 5.000% 15/12/2021 4,334,781 0.50
2,450, 000 Gilead Sciences, Inc. usD 4.800% 01/04/2044 2,484,854 0.28
3,950, 000 Glencore Funding LLC 144A usD 4.125% 30/05/2023 3,065, 927 0.35
4,750, 000 Hewlett Packard Enterprise Co. 144A usb 4.400% 15/10/2022 4,791, 562 0.55
1, 300, 000 Intel Corp. usb 4.900% 29/07/2045 1,370, 760 0.16
1, 450, 000 Kraft Heinz Foods Co. 144A usD 2.800% 02/07/2020 1,453, 602 0.17
1,050, 000 Kraft Heinz Foods Co. 144A usD 3.500% 15/07/2022 1,069, 151 0.12
1, 150, 000 Kraft Heinz Foods Co. 144A usb 3.950% 15/07/2025 1,175,920 0.13
700, 000 Kraft Heinz Foods Co. 144A usb 5.000% 15/07/2035 724,112 0.08
600, 000 Kraft Heinz Foods Co. 144A usD 5.200% 15/07/2045 627, 385 0.07
3,000, 000 Marriott International, Inc. usD 2.875% 01/03/2021 2,997, 657 0.34
1, 400, 000 Microsoft Corp. usD 2.650% 03/11/2022 1,402, 205 0.16
1, 750, 000 Microsoft Corp. usb 3.125% 03/11/2025 1,761, 382 0.20
1, 400, 000 Microsoft Corp. usb 4.450% 03/11/2045 1,437,127 0.16
1,050, 000 NBCUniversal Media LLC usD 5.950% 01/04/2041 1,278, 339 0.15
2,000, 000 Penske Truck Leasing Co. LP Via PTL Finance Corp. 144A usb 3.375% 01/02/2022 1,956, 240 0.22
3, 550, 000 Penske Truck Leasing Co. Lp Via PTL Finance Corp. 144A usD 4.875% 11/07/2022 3, 740, 500 0.43
1,900, 000 Prudential Financial, Inc. usb 5.375% 15/05/2045 1,916, 625 0.22
1,700, 000 Reliance Standard Life Global Funding I1 144A usD 2.500% 24/04/2019 1,701,113 0.19
850, 000 Reliance Standard Life Global Funding I1 144A usD 2.500% 15/01/2020 842, 869 0.10
200, 000 SABMi | ler Holdings, Inc. 144A usb 4.950% 15/01/2042 205, 379 0.02
4,930, 000 Teachers Insurance & Annuity Association of America 144A USD 4.900% 15/09/2044 5, 066, 591 0.58
6, 250, 000 Walgreen Co. usD 3.100% 15/09/2022 6,076, 156 0.69
950, 000 Walgreens Boots Alliance, Inc. usb 2.700% 18/11/2019 952, 830 0.11
2,500, 000 Walgreens Boots Alliance, Inc. usb 3.800% 18/11/2024 2,465, 580 0.28
2,100, 000 WEA Finance LLC Via Westfield UK & Europe Finance Plc. 144A usD 2.700% 17/09/2019 2,091, 652 0.24
2,250, 000 WEA Finance LLC Via Westfield UK & Europe Finance Plc. 144A usD 3.750% 17/09/2024 2,247,482 0.26
95, 856, 817 10. 95
HESE (REBEM K KL 164,956, 136) 165, 205, 582 18. 88
Ef&—0.20%
XE
1,786, 105 United States Treasury Inflation Indexed Bonds (IN)) 0.375% 15/07/2025 1,748, 604 0.20
EEE&F (WREREME XK F)L 1,748, 496) 1, 748, 604 0.20
FEBAFHBE 72y b - /Ny IE—11.73%
TAIVEE
2,749, 631 Aberdeen Loan Funding Ltd. "A” 144A usD 0.979% 01/11/2018 2,727,616 0.31
4,950, 000 Acis CLO 2013-1 Ltd. “1A” 144A usD 0.000% 18/04/2024 4,813, 860 0.55
9, 809, 492 Acis CLO 2013-2 Ltd. “2A” 144A usb 0.000% 14/10/2022 9,642, 005 1.10
1,314, 565 Acis CLO 2013-2 Ltd. “2A” 144A usb 0.821% 14/10/2022 1,297, 489 0.15
61,342 ColumbusNova CLO Ltd. “1AA” 144A usD 0.575% 18/07/2018 61,165 0.01
1,374,973 Crown Point CLO Ltd. “1A” 144A usD 0.000% 21/11/2022 1,357, 322 0.16
782, 651 Goldentree Loan Opportunities V Ltd. “A” 144A usD 1.010% 18/10/2021 778, 401 0.09
375, 307 Golub Capital Management CLO Ltd. “A” 144A usb 0.569% 31/07/2021 371,828 0.04
685, 129 Hewett’ s Island CDO Ltd. “1RAA” 144A usD 0.714% 12/11/2019 678, 524 0.08
6, 500, 000 ICG US CLO Ltd. “1A” 144A usD 0.000% 20/04/2026 6,307,073 0.72
23,537 Jasper CLO Ltd. “A” 144A usb 0.599% 01/08/2017 23,515 0.00
648, 752 KKR Financial CLO Ltd. "A” 144A usb 0.712% 15/05/2021 643, 524 0.07
1,548,128 Ocean Trails CLO I "A1” usD 0.571% 12/10/2020 1,523, 885 0.17
3, 550, 000 OCP CLO Ltd. "2A" 144A usD 0.000% 22/11/2023 3,499, 040 0.40
3,100, 000 OFSI Fund V Ltd. “5A” 144A usD 1.615% 17/04/2025 3,018, 868 0.35
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6, 450, 000 OFSI Fund VI Ltd. "6A" 144A usb 0.000% 20/03/2025 6,223,573 0.71
3, 150, 000 OFSI Fund VII Ltd. “7A" 144A usb 0.000% 18/10/2026 3,070, 330 0.35
971, 377 Red River CLO Ltd. “1A” 144A usb 0.599% 27/07/2018 966, 015 0.11
7,900, 000 Regatta IV Funding Ltd. “1A” 144A usD 0.000% 25/07/2026 7,737,489 0.89
54, 741,522 6.26
EES)
4,039,694  Aire Valley Mortgages Plc. “1A” 144A usD 0.565% 20/09/2066 3,864, 537 0.44
3,412,448 Aire Valley Mortgages Plc. “2A1” 144A usD 0.585% 20/09/2066 3,266, 870 0.38
2,550, 632 EMF-UK Plc. “A1A” GBP 1.569% 13/03/2046 3,763,521 0.43
761,616 Eurosail PRIME-UK Plc. “A1” GBP 0.989% 13/09/2045 1,071,123 0.12
1,273, 245 Leek Finance Number Eighteen Plc. “A2B” usD 0.605% 21/09/2038 1,332, 206 0.15
263, 430 Leek Finance Number Eighteen Plc. “A2G” EUR 0.223% 21/09/2038 291, 052 0.03
256, 968 Leek Finance Number Seventeen Plc. “A2A” GBP 0.866% 21/12/2037 409, 764 0.05
571, 040 Leek Finance Number Seventeen Plc. “A2C” EUR 0.243% 21/12/2037 640, 362 0.07
14, 639, 441 1.67
KE
24, 832 Alternative Loan Trust “A2” usb 0.411% 25/10/2046 20, 874 0.00
503, 086 Banc of America Commercial Mortgage Trust “A1A” usb 5.774% 10/02/2051 527,143 0. 06
1,677,101 Bank of America Student Loan Trust “A” 144A usD 1.120% 25/02/2043 1,654, 856 0.19
3,011,008 GS Mortgage Securities Trust “A1A” usb 5.988% 10/08/2045 3,178,784 0.37
2,003, 961 JP Morgan Chase Commercial Mortgage Securities Trust “A1A” usD 5.811% 12/06/2043 2,027, 250 0.23
682, 596 JP Morgan Chase Commercial Mortgage Securities Trust “A1A” usb 5.883% 12/02/2049 716, 445 0.08
1,094, 375 Scholar Funding Trust “A” 144A 18] 1.073% 28/10/2041 1,062,616 0.12
3,602, 834 SLM Student Loan Trust “A3” usb 0.440% 25/01/2027 3,427,3M 0.39
3, 800, 000 SLM Student Loan Trust “A4” IR)] 0.380% 25/07/2022 3,581,183 0.41
1, 350, 000 SLM Student Loan Trust “A4” IX)] 1.970% 25/07/2022 1,357, 747 0.16
6, 100, 000 SLM Student Loan Trust “A4” usD 2.020% 25/07/2023 6, 129, 783 0.70
2,450, 000 SLM Student Loan Trust “A5” usb 0.410% 26/01/2026 2,335,676 0.27
3,924,392 SLM Student Loan Trust “A5A” 144A usb 0.447% 15/12/2032 3,589, 207 0.41
3,950, 000 SunTrust Student Loan Trust "A4” 144A IN)] 0.513% 28/10/2037 3,613,916 0.41
33,222, 851 3.80
EBAFHBET Y b - Ny U EEE (BRGEMM K FJ)L 103,810, 410) 102, 603, 814 11.73
#hA{E—0.37%
KE
65, 000 Bay Area Toll Authority usD 6.263% 01/04/2049 86, 778 0.01
300, 000 Los Angeles Unified School District usb 6.758% 01/07/2034 396, 303 0.05
80, 000 Metropolitan Transportation Authority usb 7.336% 15/11/2039 116, 387 0.01
550, 000 Metropolitan Transportation Authority usb 6.668% 15/11/2039 728, 326 0.08
250, 000 Regents of the University of California Medical Center Pooled Revenue  USD 6.583% 15/05/2049 324,270 0.04
875, 000 State of California usb 7.625% 01/03/2040 1,288,000 0.15
250, 000 State of Illinois usb 6.725% 01/04/2035 262, 735 0.03
3,202,799 0.37
AEEE (WEEME K KL 2 399, 959) 3,202, 799 0.37
ZOOREHAHE TR Sh TV A EENAMAH S WEER R KL 272, 915,001) 272,760, 799 31.18
Z OihEE A M
#1E—0.28%
T4
1,800, 000 RWE Finance BV EUR 3.000% 17/01/2024 2,026, 891 0.23
450, 000 Volkswagen International Finance NV EUR 57.150% 29/03/2049 447,513 0.05
2,474, 404 0.28
HESH (WEBEME K FIL 2 622 636) 2. 474, 404 0.28
ZTOMEEEFMIESES (BUSRERM K KL 2,622, 636) 2,474, 404 0.28
TNT 1 TERBI % Bk < SFHMZE (BRSRffi & KL 880, 943, 647) 860, 722, 542 98. 40

— 116 —



SFeELS|— (0. 00%)

AL

RERFIE

W HARA R £ KL CE EIL) RETEXLE (%)
a1—no
41 Euro BTP Italian Government Bond Futures 08/12/2015 = 6,270, 671 68, 450 0.01
@) German Federal Republic Bonds 10YR Futures 08/12/2015 o (1,172, 833) 2,740 0.00
73 German Federal Republic Bonds 2YR Futures 08/12/2015 BE 9,069, 016 31,278 0.01
14, 166, 854 102, 468 0.02
RV R
16 UK Long Gilt Bond Futures 29/03/2016 B2 2, 846, 029 13,148 0.00
12
205 US Treasury Notes 2YR Futures 31/03/2016 = 44,609, 922 6, 407 0.00
125 US Treasury Notes 5YR Futures 31/03/2016 =¥ 14, 840, 820 1,161 0.00
59, 450, 742 7,568 0.00
SIS | RERFILE 123,184 0.02
ik RERIE R
s SEARET B SonD BRXEAWAG)
=X b+SYTFIL
72 Australian Treasury Bonds 10YR Futures 15/12/2015 B2 6,442, 711 (56, 525) 0.01)
229 Australian Treasury Bonds 3YR Futures 15/12/2015 B2 18, 125, 361 (8, 656) (0. 00)
24,568, 072 (65, 181) (0.01)
KR
(40) US Treasury Bond Ultra Long Futures 21/03/2016 5EiE (6, 323, 750) (11, 313) (0. 00)
(146) US Treasury Long Bond Futures 21/03/2016 e (22, 461, 188) (37, 640) (0.01)
(399) US Treasury Notes 10YR Futures 21/03/2016 SEE (50, 473, 500) (29, 463) (0. 00)
(79, 258, 438) (78, 416) (0.01)
SEYEREIREREBX (143,597) (0. 02)
BEY T ABREFETAHOLMWERS|— (0.02%)
e SARET s REBEX gmrasssw
KR
(523) US Treasury Notes 10YR Futures 21/03/2016 SRR (66, 159, 500) (40, 191) (0. 00)
(389) US Treasury Notes 5YR Futures 31/03/2016 5t (46, 184, 633) (42, 367) (0.01)
(319) US Treasury Notes 2YR Futures 31/03/2016 o (69, 417, 391) (4, 985) (0. 00)
(140) US Treasury Long Bond Futures 21/03/2016 SoiE (21, 538, 125) (36, 093) (0. 00)
(181) US Treasury Bond Ultra Long Futures 21/03/2016 o (28, 614, 969) (51, 191) (0.01)
(231,915, 618) (174, 827) (0.02)
BEI IABREERASOEYEEIRERIELR (174, 827) (0.02)
SNEABE FHEE—0.54%
BK T (E) BE T (%) #HE AEEOE  marasmn o)
usb 2,206,702 ZAR 30, 090, 361 14/12/2015 120, 183 0.01
usD 137,932,395 EUR 126, 211,007 21/12/2015 4,331,926 0.50
usD 532,920 CAD 708, 000 07/01/2016 2,924 0.00
UsD 65,246,128 GBP 43,106, 870 13/01/2016 384, 797 0.04
SNEABFHIEIRERFE 4, 839, 830 0.55
BH A (B BE A (3) e *EPES mazasms o)
usD 3,226,137 MXN 53, 570, 000 14/12/2015 (5,742) (0. 00)
EUR 7,537,752 USD 8,029, 774 21/12/2015 (50, 698) (0.01)
NEABFHIEIREREX (56, 440) (0.01)
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BE TA(E) &EE TTA (58) HHR L0 BETEXREE (%)
uUsD 8,058,242 EUR 7,553, 249 21/12/2015 62, 761 0.01
~y DEHONESE TG RERFIE 62, 761 0.01
BE T (E) BE T (%) #HE AEEES  mmzasmn o
EUR 321,000, 824 USD 350,914, 517 21/12/2015 (11,119, 585) (1.27)
CHF 46,379,746 USD 46, 246, 095 07/01/2016 (1,066, 278) 0.12)
GBP 64,420,272 USD 97, 544, 856 13/01/2016 (614, 030) (0.07)
SEK 675,848 USD 71,987 15/01/2016 (173) (0.00)
Ay CEHMONEAE FHIGIRERIEX (12, 800, 066) (1.46)
Ry TEH—0.14%
JLEEE oz 21y A mme  AERNE garasmeo
SRRTYT
6,330,000 Floating (AUD 6 month BBSW)  Fixed 3.000% AUD  16/12/2025 1,820 0.00
10,910,000 Floating (CAD 3 month CDOR)  Fixed 2.000% CAD  16/12/2025 101,126 0.01
3,540,000 Floating (CHF 6 month LIBOR)  Fixed 0.050% CHF  16/12/2020 56, 663 0.01
12,050,000 Floating (EUR 6 month EURIBOR)  Fixed 0.250% EUR  16/12/2017 63, 462 0.01
13,890,000 Floating (EUR 6 month EURIBOR)  Fixed 0.250% EUR  16/12/2018 132,765 0.02
14,360,000 Floating (EUR 6 month EURIBOR)  Fixed 0.500% EUR  16/12/2020 136, 903 0.02
5,870,000 Floating (EUR 6 month EURIBOR) ~ Fixed 0.500% EUR  16/12/2022 93, 867 0.01
49,270,000 Floating (EUR 6 month EURIBOR)  Fixed 1.568% EUR  11/05/2025 484, 658 0.06
10,870,000 Floating (EUR 6 month EURIBOR)  Fixed 2.000% EUR  16/09/2025 171, 394 0.02
1,310,000 Floating (EUR 6 month EURIBOR) ~ Fixed 1.500% EUR  16/12/2025 32,296 0.00
21,640,000 Floating (EUR 6 month FURIBOR)  Fixed 0.750% EUR  16/12/2025 466, 886 0.05
870,000 Floating (EUR 6 month EURIBOR)  Fixed 1.000% EUR  16/12/2030 18, 605 0.00
18,860,000 Fixed 1.695% Floating (EUR 6 month EURIBOR) EUR  11/05/2035 46, 373 0. 01
890,000 Floating (EUR 6 month EURIBOR)  Fixed 1.250% EUR  16/12/2045 42,193 0.00
3,820,000 Floating (EUR 6 month EURIBOR)  Fixed 1.750% EUR  19/12/2045 873 0.00
3,810,000 Fixed 2.250% Floating (GBP 6 month LIBOR) GBP  16/12/2035 199, 717 0.02
774,260,000 Floating (JPY 6 month LIBOR)  Fixed 0.250% JPY  16/12/2020 19, 558 0.00
932,550,000 Floating (JPY 1 month LIBOR)  Fixed 0.500% JPY  16/12/2025 37,353 0.00
12,470,000 Fixed 1.500% Floating (USD 3 month LIBOR) UsD  16/12/2017 53,096 0.01
21,130,000 Floating (USD 3 month LIBOR)  Fixed 1.750% UsD  16/12/2018 32, 444 0.00
3,200,000 Floating (USD 3 month LIBOR)  Fixed 2.000% UsD  16/12/2020 8,977 0.00
62,500,000 Floating (USD 3 month LIBOR)  Fixed 2.923% USD  24/06/2021 828, 672 0.09
85,960,000 Floating (USD 3 month LIBOR)  Fixed 2.810% UsD  02/09/2022 408, 456 0.05
18,600,000 Floating (USD 3 month LIBOR)  Fixed 2.500% USD  16/12/2035 536, 814 0.06
EFRT v TRERFH 3,974,971 0.45
YLy b FTIFILE AT T
24,550,000 Floating (iTraxx Europe.24-V1 Index) Fixed 1.000% EUR 20/12/2020 4,855 0.00
4,300,000 Floating (CDX.NA.1G.16-V1 Index) Fixed 1.000% USD  20/06/2016 19, 447 0.01
2,300,000 Floating (CDX.NA.1G.16-V1 Index) Fixed 1.000% USD  20/06/2016 10, 432 0.00
94,050,000 Floating (CDX.NA. 1G.24-V1 Index) Fixed 1.000% USD  20/06/2020 96, 717 0.01
HLSY b - T4 - Ty TRERFIE 131, 451 0.02
A7y TEURERAEEE 4,106, 422 0.47
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DB EE

RERBL

QLENE  xH 21y A e SonD mATEATE %)
SHAT T
16,330,000 Floating (CAD 3 month CDOR) Fixed 0.750% CAD  16/12/2017 (15, 219) (0.00)
12,860,000 Floating (CAD 3 month GDOR) Fixed 1.250% CAD 16/12/2020 (23, 275) (0. 00)
6,810,000 Floating (EUR 6 month EURIBOR) Fixed 2.250% EUR 17/12/2035 (19, 502) (0. 00)
4,990,000 Fixed 0.845% Floating (GBP 3 month LIBOR) GBP  04/01/2018 (9, 397) (0.00)
7,230,000 Fixed 1.500% Floating (GBP 6 month LIBOR) GBP 16/12/2018 (78, 430) (0.01)
8,150,000 Fixed 2.750% Floating (GBP 6 month LIBOR) GBP 16/09/2025 (166, 986) (0.02)
540,000 Fixed 2.000% Floating (GBP 6 month LIBOR) GBP  16/12/2025 (18, 878) (0.00)
1,190,000 Fixed 2.500% Floating (GBP 6 month LIBOR) GBP 17/12/2035 (548) (0. 00)
3,075,000 Fixed 2.250% Floating (GBP 6 month LIBOR) GBP 16/12/2045 (166, 693) (0.02)
1,610,000 Fixed 2.500% Floating (GBP 6 month LIBOR) GBP  19/12/2045 (36, 414) (0.01)
1,048, 340,000 Fixed 1.000% Floating (JPY 6 month LIBOR) JPY 16/12/2025 (61, 288) (0.01)
32,490,000 Fixed 0.500% Floating (SEK 3 month STIBOR) SEK 16/12/2020 (23, 891) (0. 00)
51,260,000 Fixed 1.500% Floating (SEK 3 month STIBOR) SEK  16/12/2025 (30, 091) (0.00)
1,830,000 Fixed 3.000% Floating (USD 3 month LIBOR) usb 16/12/2025 (6,199) (0. 00)
46,905,000 Fixed 2.500% Floating (USD 3 month LIBOR) usb 16/12/2025 (925, 126) 0.11)
16,000,000 Fixed 3.218% Floating (USD 3 month LIBOR) Usb  24/06/2029 (809, 993) (0.09)
20,160,000 Fixed 3.005% Floating (USD 3 month LIBOR) usb  02/09/2030 (358, 300) (0.04)
490,000 Floating (USD 3 month LIBOR)  Fixed 2. 750% usb 19/12/2045 an (0.00)
2RRT Y TRERIBR (2, 750, 301) (0.31)
LIy b -TIFLE-RTyT
40,450,000 Floating (CDX.NA.IG.25-V1 Index) Fixed 1.000% USD  20/12/2020 (135,012 (0.02)
ILOy b - FTI4IE - ATy TRERIBE (135, 012) (0.02)
27y TARAESAR B (2, 885.313) (0.33)
BED 5 ABEEREEORT v TZH— 0. 17%)
BRESE oz 21y A mwe  AERNE sarasmeo
SHAT T
4,470,000 Fixed 1.250% Floating (CAD 3 month CDOR) CAD  16/12/2020 8, 269 0.00
ANy SEMOERR T v TRERFH 8, 269 0.00
~yTRMDAT y TR R 8,269 0.00

— 119 —



BHETE  xu 21y A wma AEEES garasma o)
SRRT YT
3,310,000 Fixed 2.000% Floating (CAD 3 month CDOR) CAD  16/12/2025 (22, 851) (0.00)
1,530,000 Fixed 0.050% Floating (CHF 6 month LIBOR) CHF 16/12/2020 (24, 499) (0.00)
11,570,000 Fixed 0.250% Floating (EUR 6 month EURIBOR) EUR 16/12/2017 (61, 116) (0.01)
11,460,000 Fixed 0.250% Floating (EUR 6 month EURIBOR) EUR  16/12/2018 (110, 280) (0.01)
14,540,000 Fixed 0.500% Floating (EUR 6 month EURIBOR) EUR 16/12/2020 (256, 768) (0.03)
13,370,000 Fixed 0.500% Floating (EUR 6 month EURIBOR) EUR 16/12/2022 (352, 145) (0.04)
9,530,000 Fixed 0.750% Floating (EUR 6 month EURIBOR) EUR  16/12/2025 (225, 526) (0.03)
790,000 Fixed 1.250% Floating (EUR 6 month EURIBOR) EUR 16/12/2035 (29, 336) (0.00)
1,620,000 Fixed 1.500% Floating (GBP 6 month LIBOR) GBP 16/12/2018 (18, 189) (0.00)
2,850,000 Fixed 1.750% Floating (GBP 6 month LIBOR) GBP  16/12/2020 (62, 063) (0.01)
1,600,000 Fixed 1.750% Floating (GBP 6 month LIBOR) GBP 16/12/2022 (43, 766) (0.01)
4,040,000 Fixed 2.000% Floating (GBP 6 month LIBOR) GBP 16/12/2025 (89, 618) (0.01)
2,230,000 Fixed 2.250% Floating (GBP 6 month LIBOR) GBP  16/12/2035 (119, 563) (0.01)
1,000,000 Fixed 2.250% Floating (GBP 6 month LIBOR) GBP 16/12/2045 (78, 183) (0.01)
314,040,000 Fixed 0.250% Floating (JPY 6 month LIBOR) JPY 16/12/2018 (2,080) (0.00)
388, 620,000 Fixed 0.250% Floating (JPY 6 month LIBOR) JPY  16/12/2020 (9, 942) (0.00)
~NyHHOEFIRT v TREREX (1, 505, 925) (0.17)
~YTEMORD y TRRRERBAET (1. 505.925) 0.17)
RETHEE (RIGEME K B 880, 943, 647) 852, 296, 840 97.44
ZOMEE - BfF 22,414, 285 2.56
RETEX 874,711,125 100. 00
A I T AAEIA (%)

SMERS I REERF &
SIS IREREB L

Ry TREKREBRH I
Ry TERMKRERIER

ZOMEE - A&

TUNT « THBIEBRCRERT ESRERIMAE K KL 880,943, 647) 860, 722, 542 98. 40
123,184 0.02

(143, 597) (0.02)

BEY I AREELAFOLEYEEIRERIBE (174, 827) (0.02)
NEBE TG RERAE 4,839, 830 0.55
NEHBBEFHEEIRERIEL (56, 440) (0.01)
~y CEMONE S THIIEIRERA&E 62, 761 0.01
~y UHHONEAE FHIGIREREBL (12, 800, 066) (1. 46)
4,106, 422 0.47

(2, 885, 313) (0.33)

A~y DEMOR T v TRERER R 8,269 0.00
ANy TEBORT Y TERHKRERIER (1, 505, 925) 0.17)
22,414, 285 2.56

874,711,125 100. 00

REFTER
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(d—)LEKTY - HyHsR-772X S. 1. C. A. V. —d—JLETY-HvysR-5O—N
WITHOALT4 IN—FrF—X 1TOF7FaLlL—>32 LTI IRADRKR

=)V Ry Yy I ATy X S, 1. C. A. V. —d—V KRy Py A Ta—N
W 2T AT 4 o N= =X (W7 v TN EE) IR FESRREEIE - iR —T 7 R FEe
FVEHRG « ZE~Y— 7 7 > RORREN G & T HNEEEETIEF T, YOAEKREELIEREORE
I, B 1R (BFEILAER) T, Lo T, RREEERR A CTATFEEZ22015F 11 30 HKf £ T
ORILE THERL EFET, B, IO ONEIL, YHEREELEEOETDI T AEEMEN
KTT,

BEFRHMNEDERAMNR (20145128 1 BANS2015F11H30BFET) (B : K KIL)

%
HEEREIFIE 1,085
RE RN 7,687, 451
REER 94,278
EREHRITHRM 204, 861
IRFEHE S & U — £ S 5 134, 954
ZHERFH AT 81, 165
FERB 283, 207
ESE R 9,219
B EREN 237,428
Hu i % 5,493
Fr & T RN 18, 343
RIZE A 21,290
FNRI# A 35,897
HiiRE A 3,730
B HR S SN 30, 224
SILRER A SREN 21,045
18R 4 16, 627
Z Ot EA 59, 894
8,958, 151
BRSO Y 5 2240 B B MR AR 547,712
BRAAH 9, 505, 863
BRE AT
#% $EARE I e o)

AROEMBERBEIFFICLE STV S EESEG M
TEMR —96. 8%

Fov—4
315, 045 Novo Nordisk A/S “B” (Pharmaceuticals) 17, 357, 051 2.05
TR
223, 595 Air Liquide S.A. (Chemicals) 21, 357, 284 3.23
264, 367 Safran S.A. (Aerospace & Defence) 19,522,163 2.31

46, 879, 447 5.54
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i

734 BEAE R R GERIL) RETEREAE (%)
KAy
142, 448 Bayer AG (Pharmaceuticals) 19,078, 987 2.25
296, 193 Beiersdorf AG (Cosmetics/Personal Care) 27, 647,530 3.27
46,726,517 5.52
BAR
566, 700 Hoya Corp. (Electronics) 22,995, 420 2.1
1, 073, 000 Kubota Corp. (Machinery—Diversified) 17,928, 735 2.12
1, 655, 000 Mitsubishi Estate Co., Ltd. (Real Estate) 32,745, 145 3.87
258, 100 Nidec Corp. (Electrical Components & Equipment) 19,976, 168 2.36
93, 645, 468 11.06
RAYI—TY
806, 885 Svenska Cellulosa AB SCA “B” (Cosmetics/Personal Care) 23, 399, 396 2.76
AR
209, 161 Novartis AG (Pharmaceuticals) 17,979, 456 2.13
76, 004 Syngenta AG (Chemicals) 28,023, 038 3.31
1,222,871 UBS Group AG (Banks) 23, 446, 626 2.77
623, 215 Wolseley Plc. (Distribution/Wholesale) 36, 180, 610 4.27
105, 629, 730 12.48
EE
885, 293 BG Group Plc. (0il & Gas) 13,777, 827 1.63
*E
816, 551 Abbott Laboratories (Pharmaceuticals) 36, 899, 940 4.36
103, 246 Affiliated Managers Group, Inc. (Diversified Financial Services) 18, 253, 893 2.16
29, 856 Alphabet, Inc. “A” (Internet) 23,039, 577 2.72
16,310 Alphabet, Inc. “C” (Internet) 12, 265, 120 1.45
349, 785 American Tower Corp. (Real Estate Investment Trust) 35,013, 478 4.14
43,769 Biogen, Inc. (Biotechnology) 12,721, 897 1.50
154, 634 Boeing Co. (Aerospace & Defence) 22,675, 530 2.68
199, 029 Celgene Corp. (Biotechnology) 22,143, 966 2.62
365, 701 Devon Energy Corp. (0il & Gas) 16, 547,970 1.95
1,186, 330 EMC Corp. (Computers) 30, 251, 415 3.57
100, 287 FedEx Corp. (Transportation) 16, 212, 396 1.91
792, 360 Gap, Inc. (Retail) 21,417, 491 2.53
131,592 Intercontinental Exchange, Inc. (Diversified Financial Services) 34,133, 649 4.03
179, 533 Intuit, Inc. (Software) 17, 850, 966 2.1
396, 669 Mylan NV (Pharmaceuticals) 20,412, 587 2. 41
95, 100 NIKE, Inc. “B” (Apparel) 12, 601, 701 1.49
455, 378 Northern Trust Corp. (Banks) 34,221, 657 4.04
297, 624 PVH Corp. (Retail) 217,381, 408 3.23
437, 629 QUALCOMM, Inc. (Semiconductors) 21,277,522 2.51
503, 401 Yum! Brands, Inc. (Retail) 36,677,797 4.33
471,999, 960 55.74
TEKXEE WBEIME K KL 797,622, 802) 819, 415, 396 96.78

— 122 —



HH SHIREH S parakng o)
ROAIRFEALS —3. 03%
FTALIUF
25,678,918 Goldman Sachs US$ Liquid Reserves Fund (X Distribution Class) 25,678,918 3.03
REEFMFEF MTBRM KL 25 678,918) 25,678,918 3.03
AROEMBEREEIFICEHESh TV SREMEMASSH EEEME K KL 823 301, 720) 845,004, 314 99. 81
HEHMERE (BGRME K FJL 823, 301, 720) 845,094, 314 99. 81
WEY 5 ARAREAE QNI AR TRMEI—0. 10%
R AR EE Tk (3) mme FERVE sarpmen
(IN)] 6, 269, 313 CHF 6,178, 000 03/12/2015 268, 434 0.03
usb 8,503, 365 EUR 7,715, 635 03/12/2015 340, 496 0.04
usb 4,721,995 GBP 3,052, 496 03/12/2015 129, 851 0.02
USD 8,631, 443 JPY 1,040, 425, 457 03/12/2015 179, 169 0.02
~y SENONE AR FHRIRRRFIE 917,950 011
A AR BE T () mma AERES warmmaon
EUR 900, 002 USDh 990, 356 03/12/2015 (38, 186) (0.01)
~y UBHONEAEFHRGIRRRAL (38, 186) ©.0n
REFMEEE (RESREME K KL 823 301, 720) 845,974,078 99. 91
ZTOMEE - BIE 745, 932 0.09
REITER 846, 720,010 100. 00
RAAT I A )
TYUNT 1 TEEIERRESF (BUGRM K )L 823,301, 720) 845,094, 314 99. 81
~y O EMONEAE THIGIRERM & 917, 950 0.11
~y SENONEABFHRIIRRRES (38, 186) 0.0
TOMEE - B 745, 932 0.09
BREXER 846, 720, 010 100. 00
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(d—)LEKTY - HyHsR-772X S. 1. C. A. V. —d—JLETY-HvysR-5O—N
W TA9DRAb A VAL -FR—bT7+VF (BEAYIHY) 1XO0 L7953 RDKR
T—=) Ry Yy AeT7 R S, 1. C. A. V. —d—=)LRk<wr PV TR« Ta—rL.
TAVIAN e AP L HR—= T VA (B~ THY) IR TNTEE) 1T, EeMKER
B« i~ —7 7 o N, SR FEEIE - BE~V—7 7 0 RRKERNR LT EREEFEAEAT
T, UHEBREEFEAEEOWREIL, F1E (BFEILHR) T, Lo T, KfEEEMFRTATF
AIHEZR20154E11 30 H RS F CTORMA ZHAER L EIFE 4, o, 2O ONEIL., YA EREE

REEDRTDY T A% EAENETT,

BEAMMEDERNR (2014F128 1 BN 5201511 H30B % T)

(Bifsf : —0A)

;i
SRS 2123
& & AR RN 1,577,023
REEA 186, 404
EREBKITHRM 123, 453
SRAHBE & U —E 5 5 4,642
£ B EREH AT 50, 041
FERE 184, 761
B RN 19, 887
BRI 145, 841
He i % 2R 3,070
i 13,820
RIRERA 15, 805
FN I A 19,141
R E A 4,170
PSR 28,593
TIMRER A SREN 14,520
195 2 45 14,049
Z Ot E A 73, 608
2,480, 951
SARRRINEEE (13, 716)
BRSO 5 21240 B B3 AR 27, 554
BRAAEH 2,494,789
BRH AT
o $EARE AR HE EEEAD STE yrssEa O
AEOEREARE - LB & T\ b REIA MILH
+H1E—23. 14%
T—R+SUT
250,000  APT Pipelines Ltd. EUR 1.375% 22/03/2022 241, 491 0.05
1,300,000  APT Pipelines Ltd. EUR 2.0009% 22/03/2027 1,201,181 0.26
148, 000 Rio Tinto Finance USA Ltd. usb 9.000% 01/05/2019 167, 955 0.04
800, 000 SGSP Australia Assets Pty Ltd. usb 3.300% 09/04/2023 724, 336 0.16
300,000  Transurban Finance Co., Pty Ltd. EUR 2.0009% 28/08/2025 297, 501 0.07
600,000  Westpac Banking Corp. usb 2.000% 14/08/2017 572, 615 0.13
3, 205, 079 0.71
NL¥F—
1,000, 000 KBC Bank NV usb 8.000% 25/01/2023 1,046, 836 0.23
TUR—Y
500, 000 TDC A/S EUR 1.750% 27/02/2027 436, 525 0.10
I3 VR
50, 000 BNP Paribas S.A. EUR 4.730% 29/04/2049 50, 376 0.01
1,000, 000 BPCE S. A. EUR 0.750% 22/01/2020 1,009, 505 0.22
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ST EE

FHmE SEARB T BE ME EERE£AA8 (1—p) BAZAAERM)
&
250X
250, 000 Credit Agricole S.A. 144A usb 4.375% 17/03/2025 232,725 0.05
1, 800, 000 Dexia Credit Local S.A. usb 1.500% 07/10/2017 1,703, 219 0.38
500, 000 Electricite de France S.A. EUR 5.000% 22/01/2049 511,038 0.1
400, 000 Electricite de France S.A. EUR 4.125% 29/01/2049 404, 848 0.09
200, 000 Gecina S.A. EUR 4.250% 03/02/2016 201,616 0.05
50, 000 Orange S.A. usD 5.375% 13/01/2042 51,774 0.01
800, 000 TOTAL S.A. EUR 2.625% 29/12/2049 740, 432 0.16
1,000, 000 TOTAL S.A. EUR 2.250% 29/12/2049 959, 680 0.21
5, 865, 213 1.29
FAY
300, 000 Bayer AG EUR 3.750% 01/07/2074 308, 053 0.07
750, 000 Bayer AG EUR 2.375% 02/04/2075 724,072 0.16
150, 000 Merck KGaA EUR 2.625% 12/12/2074 150, 044 0.03
1,182,169 0.26
700, 000 AIA Group Ltd. 144A usb 3.200% 11/03/2025 641, 250 0.14
FTAILTUR
450, 000 FCA Capital Ireland Plc. EUR 1.375% 17/04/2020 448, 261 0.10
300, 000 GE Capital European Funding EUR 2.625% 15/03/2023 336, 055 0.07
243, 000 GE Capital International Funding Co. usb 2.342% 15/11/2020 229, 096 0.05
1,013,412 0.22
157
500, 000 2i Rete Gas SpA EUR 1.125% 02/01/2020 504, 075 0.1
300, 000 Assicurazioni Generali SpA EUR 4.125% 04/05/2026 323,539 0.07
650, 000 Autostrade per |’ Italia SpA EUR 1.125% 04/11/2021 655, 902 0.15
1, 400, 000 Autostrade per |’ Italia SpA EUR 1.875% 04/11/2025 1,425,046 0.31
3, 300, 000 Banca Monte dei Paschi di Siena SpA EUR 3.500% 20/03/2017 3,434, 211 0.76
350, 000 CDP Reti SpA EUR 1.875% 29/05/2022 354,090 0.08
100, 000 Intesa Sanpaolo SpA EUR 4.125% 14/01/2016 100, 474 0.02
550, 000 Intesa Sanpaolo SpA EUR 4.000% 30/10/2023 650, 881 0.14
7,448,218 1.64
=P
650, 000 Bank of Tokyo-Mitsubishi UFJ Ltd. EUR 0.875% 11/03/2022 643, 162 0.14
1,000, 000 Bank of Tokyo-Mitsubishi UFJ Ltd. 144A usb 1.700% 05/03/2018 939, 251 0.21
1,582,413 0.35
Tr—T—
1,100, 000 Delphi Automotive Plc. EUR 1.500% 10/03/2025 1,034, 000 0.23
1, 450, 000 UBS Group Funding Jersey Ltd. EUR 1.750% 16/11/2022 1, 463, 492 0.32
2,497,492 0.55
Lot I NG
50, 000 Actavis Funding SCS usb 2.450% 15/06/2019 47,129 0.01
200, 000 Actavis Funding SCS usb 3.000% 12/03/2020 191, 984 0.04
150, 000 Actavis Funding SCS usb 3.450% 15/03/2022 143, 695 0.03
450, 000 Actavis Funding SCS usD 3.800% 15/03/2025 429,574 0.10
50, 000 Actavis Funding SCS usD 4.850% 15/06/2044 47,518 0.01
859, 900 0.19
A&
4,270, 000 America Movil SAB de CV MXN 6.000% 09/06/2019 244, 648 0.05
FPx
2,600, 000 ABN AMRO Bank NV EUR 2.875% 30/06/2025 2,689,934 0.59
1,000, 000 Cooperatieve Centrale Raiffeisen—Boerenleenbank BA EUR 3.875% 25/07/2023 1,125,610 0.25
350, 000 Cooperatieve Centrale Raiffeisen—Boerenleenbank BA EUR 1.375% 03/02/2027 341, 268 0.08
100, 000 EDP Finance BV EUR 4.875% 14/09/2020 113, 640 0.02
500, 000 EDP Finance BV EUR 4.125% 20/01/2021 551,010 0.12
200, 000 EDP Finance BV EUR 2.625% 18/01/2022 203, 932 0.04
700, 000 EDP Finance BV EUR 2.000% 22/04/2025 658, 556 0.15
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ST EE

FHmE SEARB T BE ME EERE£AA8 (1—p) BAZAAERM)
&
TS558
100, 000 Enel Finance International NV GBP 5.750% 14/09/2040 173, 306 0.04
300, 000 Gas Natural Fenosa Finance BV EUR 1.375% 21/01/2025 293, 009 0.06
50, 000 General i Finance BV GBP 6.214% 31/12/2049 72,818 0.02
300, 000 Iberdrola International BV EUR 1.125% 27/01/2023 298, 689 0.07
400, 000 ING Bank NV EUR 0.318% 20/11/2019 398, 336 0.09
250, 000 ING Bank NV EUR 6.125% 29/05/2023 280, 170 0.06
2,300, 000 ING Bank NV usD 4.125% 21/11/2023 2,235,279 0.49
250, 000 ING Bank NV EUR 3.625% 25/02/2026 269, 535 0.06
100, 000 LYB International Finance BV usD 5.250% 15/07/2043 94, 858 0.02
350, 000 Lyondel [Basel | Industries NV usb 5.000% 15/04/2019 355, 642 0.08
350, 000 Nomura Europe Finance NV EUR 1.500% 12/05/2021 355, 222 0.08
10, 510, 814 2.32
A I—F
1, 200, 000 Nordea Bank AB EUR 1.875% 10/11/2025 1,207,128 0.27
AR
1,200, 000 Credit Suisse AG EUR 0.412% 15/12/2017 1,201, 866 0.26
650, 000 Credit Suisse AG usb 6.5009% 08/08/2023 671,227 0.15
150, 000 Credit Suisse AG EUR 5.750% 18/09/2025 165, 729 0.04
150, 000 UBS AG EUR 4.750% 12/02/2026 162, 263 0.04
2,201, 085 0.49
73 JuaREER
320, 000 Ruwais Power Co. PJSC UsD 6.000% 31/08/2036 331, 206 0.07
EE
550, 000 BAT International Finance Plc. EUR 0.467% 06/03/2018 552, 068 0.12
1, 650, 000 BAT International Finance Plc. EUR 1.250% 13/03/2027 1,544, 557 0.34
50, 000 British Telecommunications Plc. GBP 6.625% 23/06/2017 76, 651 0.02
1, 550, 000 FCE Bank Plc. EUR 1.625% 09/09/2016 1,563, 392 0.35
750, 000 Hammerson Plc. EUR 2.000% 01/07/2022 716, 377 0.17
500, 000 HSBC Holdings Plc. EUR 3.000% 30/06/2025 514, 358 0.11
160, 000 HSBC Holdings Plc. IN)] 6.800% 01/06/2038 190, 175 0.04
50, 000 Imperial Tobacco Finance Plc. EUR 8.375% 17/02/2016 50, 861 0.01
450, 000 LBG Capital No.1 Plc.-Series 36 EUR 7.625% 14/10/2020 526, 631 0.12
100, 000 LBG Capital No.2 Plc. EUR 6.385% 12/05/2020 111,413 0.02
100, 000 LBG Capital No.2 Plc.-Series 12 EUR 8.875% 07/02/2020 120, 275 0.03
750, 000 Lloyds Bank Plc. EUR 11.875% 16/12/2021 835, 785 0.18
282, 000 Standard Life Plc. GBP 6.546% 29/11/2049 433, 544 0.10
7,296, 087 1. 61
KE
450, 000 AbbVie, Inc. IN)] 1.750% 06/11/2017 427,059 0.09
500, 000 AbbVie, Inc. usD 2.500% 14/05/2020 468, 939 0.10
200, 000 AbbVie, Inc. usb 3.200% 06/11/2022 187, 830 0.04
250, 000 AbbVie, Inc. usD 3.600% 14/05/2025 234,238 0.05
300, 000 ACE INA Holdings, Inc. usb 2.875% 03/11/2022 281, 829 0.06
450, 000 Albemar le Corp. EUR 1.875% 08/12/2021 436, 905 0.10
350, 000 Anadarko Petroleum Corp. usb 3.450% 15/07/2024 321, 267 0.07
350, 000 Anadarko Petroleum Corp. usb 4.500% 15/07/2044 296, 284 0.07
150, 000 Apache Corp. usD 3.250% 15/04/2022 139, 875 0.03
50, 000 Apache Corp. usD 4.750% 15/04/2043 44,622 0.01
400, 000 Apache Corp. usD 4.250% 15/01/2044 339, 988 0.08
50, 000 AT&T, Inc. usD 2.950% 15/05/2016 47,703 0.01
200, 000 AT&T, Inc. usD 2.450% 30/06/2020 187,159 0.04
150, 000 AT&T, Inc. IN)] 3.000% 30/06/2022 140, 449 0.03
1,500, 000 AT&T, Inc. usb 3.400% 15/05/2025 1,374,911 0.30
50, 000 AT&T, Inc. usD 4.750% 15/05/2046 44,169 0.01
300, 000 Bank of America Corp. EUR 4.625% 07/08/2017 322,280 0.07
500, 000 Bank of America Corp. usb 5.750% 01/12/2017 508, 723 0.1
1, 800, 000 Bank of America Corp. usb 5.650% 01/05/2018 1, 846, 398 0.41
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300, 000 Bank of America Corp. EUR 2.500% 27/07/2020 324, 041 0.07
200, 000 Bank of America Corp. usD 5.000% 13/05/2021 208, 312 0.05
70, 000 Bank of America Corp. usb 5.700% 24/01/2022 75,797 0.02
850, 000 Bank of America Corp. usD 4.125% 22/01/2024 839, 151 0.19
2,150, 000 Bank of America Corp. usD 3.875% 01/08/2025 2,085,935 0. 46
850, 000 Bank of America Corp.-Series L usb 2.600% 15/01/2019 814, 055 0.18
650, 000 Bank of America Corp.-Series L usD 2.650% 01/04/2019 621,934 0.14
200, 000 Berkshire Hathaway Energy Co. usb 5.950% 15/05/2037 219, 768 0.05
300, 000 BMW US Capital LLC EUR 1.125% 18/09/2021 303, 135 0.07
1,050, 000 Branch Banking & Trust Co. usD 3.625% 16/09/2025 1,003, 385 0.22
350, 000 Buckeye Partners LP usD 4.150% 01/07/2023 298, 742 0.07
1,050, 000 Capital One Financial Corp. usb 4.200% 29/10/2025 989, 408 0.22
500, 000 Caterpillar Financial Services Corp. usb 1.250% 06/11/2017 471,663 0.10
200, 000 Cellco Partnership Via Verizon Wireless Capital LLC EUR 8.750% 18/12/2015 200, 760 0.04
450, 000 CVS Health Corp. usb 2.800% 20/07/2020 431,796 0.10
250, 000 CVS Health Corp. usD 3.500% 20/07/2022 242, 477 0.05
300, 000 CVS Health Corp. usD 4.000% 05/12/2023 297, 499 0.07
50, 000 CVS Health Corp. usb 3.375% 12/08/2024 47,500 0.01
250, 000 CVS Health Corp. usD 3.875% 20/07/2025 242, 245 0.05
300, 000 Devon Energy Corp. usD 4.000% 15/07/2021 286, 942 0.06
450, 000 Devon Energy Corp. usb 3.250% 15/05/2022 406, 178 0.09
250, 000 Devon Energy Corp. usD 5.600% 15/07/2041 221,504 0.05
650, 000 Discover Bank usD 3.100% 04/06/2020 620, 249 0.14
650, 000 Eastman Chemical Co. usb 3.800% 15/03/2025 608, 070 0.13
50, 000 Energy Transfer Partners LP usb 5.200% 01/02/2022 46, 157 0.01
150, 000 Energy Transfer Partners LP usb 3.600% 01/02/2023 123, 563 0.03
100, 000 Enterprise Products Operating LLC usb 5.250% 31/01/2020 102, 088 0.02
400, 000 Enterprise Products Operating LLC usb 3.750% 15/02/2025 358, 219 0.08
400, 000 Exelon Corp. usD 3.950% 15/06/2025 383, 584 0.08
550, 000 Fidelity National Information Services, Inc. usb 4.500% 15/10/2022 534, 551 0.12
900, 000 Fidelity National Information Services, Inc. usb 5.000% 15/10/2025 881,113 0.19
350, 000 Ford Motor Credit Go., LLC usD 3.984% 15/06/2016 335, 696 0.07
200, 000 Ford Motor Credit Co., LLC usb 4.250% 03/02/2017 193, 943 0.04
950, 000 Freeport-McMoRan, Inc. usD 3.550% 01/03/2022 628,574 0.14
150, 000 Freeport-McMoRan, Inc. usb 4.550% 14/11/2024 97, 653 0.02
2,000, 000 General Electric Capital Corp. MXN 8.500% 06/04/2018 123, 261 0.03
86, 000 General Electric Capital Corp. usD 4.650% 17/10/2021 90, 594 0.02
450, 000 Hal l'iburton Co. usD 3.375% 15/11/2022 427, 635 0.09
50, 000 Hal l'iburton Co. usb 3.500% 01/08/2023 47,170 0.01
400, 000 Hal l'iburton Co. usD 3.800% 15/11/2025 380, 371 0.08
950, 000 HCP, Inc. usb 2.625% 01/02/2020 888, 003 0.20
1,215,000 HCP, Inc. usb 5.375% 01/02/2021 1,258, 932 0.28
150, 000 HCP, Inc. usD 4.250% 15/11/2023 143, 283 0.03
150, 000 Humana, Inc. usD 3.850% 01/10/2024 143,164 0.03
650, 000 JPMorgan Chase & Co. usb 3.875% 01/02/2024 639, 472 0.14
1, 550, 000 JPMorgan Chase & Co. usD 3.625% 13/05/2024 1,498, 052 0.33
2,200, 000 JPMorgan Chase & Co. usb 3.900% 15/07/2025 2,157,397 0.48
350, 000 Kinder Morgan, Inc. usb 3.050% 01/12/2019 303, 578 0.07
500, 000 Mead Johnson Nutrition Co. usD 4.125% 15/11/2025 477,975 0.11
200, 000 Medtronic, Inc. usb 2.500% 15/03/2020 191, 528 0.04
300, 000 Medtronic, Inc. usb 3.500% 15/03/2025 2817, 383 0.06
250, 000 Medtronic, Inc. usD 4.625% 15/03/2045 245, 366 0.05
400, 000 Molson Coors Brewing Co. usb 3.500% 01/05/2022 381,710 0.08
100, 000 Mondelez International, Inc. EUR 2.375% 06/03/2035 89,737 0.02
550, 000 Monsanto Co. usD 4.400% 15/07/2044 451, 813 0.10
250, 000 Morgan Stanley usb 5.950% 28/12/2017 256, 260 0.06
1, 350, 000 Morgan Stanley usb 5.625% 23/09/2019 1,421,812 0.31
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700, 000 Morgan Stanley EUR 2.375% 31/03/2021 750, 789 0.17
700, 000 Morgan Stanley usD 3.700% 23/10/2024 671,924 0.15
250, 000 Morgan Stanley EUR 1.750% 30/01/2025 251, 899 0.06
400, 000 Morgan Stanley usD 4.000% 23/07/2025 393, 261 0.09
450, 000 Morgan Stanley usb 3.950% 23/04/2027 416, 412 0.09
350, 000 Morgan Stanley usb 4.300% 27/01/2045 320, 375 0.07
100, 000 Morgan Stanley-Series F usD 3.875% 29/04/2024 97,118 0.02
950, 000 Oracle Corp. usD 2.950% 15/05/2025 876, 590 0.19
150, 000 Prologis LP EUR 3.000% 18/01/2022 161, 101 0.04
250, 000 Prologis LP EUR 3.375% 20/02/2024 2173, 841 0.06
450, 000 Regions Financial Corp. usb 2.000% 15/05/2018 423, 880 0.09
200, 000 Reynolds American, Inc. usb 3.250% 12/06/2020 193, 786 0.04
150, 000 Reynolds American, Inc. usD 4.000% 12/06/2022 147, 306 0.03
2,300, 000 Reynolds American, Inc. usD 4.450% 12/06/2025 2,285,533 0.50
200, 000 Reynolds American, Inc. usD 5.700% 15/08/2035 208, 022 0.05
950, 000 Reynolds American, Inc. usD 5.850% 15/08/2045 1,005, 987 0.22
250, 000 Roper Industries, Inc. usb 2.050% 01/10/2018 235,195 0.05
850, 000 SABMi | ler Holdings, Inc. EUR 1.875% 20/01/2020 890, 668 0.20
2,550, 000 Stryker Corp. usD 3.375% 01/11/2025 2,413,843 0.53
100, 000 Synchrony Financial usD 1.875% 15/08/2017 94, 359 0.02
300, 000 Synchrony Financial usD 3.000% 15/08/2019 285, 126 0.06
200, 000 Time Warner Cable, Inc. usD 6.750% 01/07/2018 208, 678 0.05
550, 000 Time Warner Cable, Inc. usb 5.000% 01/02/2020 553, 370 0.12
50, 000 Time Warner Cable, Inc. usb 4.125% 15/02/2021 48,952 0.01
100, 000 Time Warner Cable, Inc. usb 5.875% 15/11/2040 90, 869 0.02
650, 000 UnitedHealth Group, Inc. usD 2.875% 15/12/2021 623, 205 0.14
800, 000 US Bank NA usD 2.800% 27/01/2025 738, 375 0.16
1,500, 000 Ventas Realty LP usD 3.500% 01/02/2025 1,359, 888 0.30
1,419, 000 Verizon Communications, Inc. usb 2.625% 21/02/2020 1,354, 584 0.30
250, 000 Verizon Communications, Inc. usb 4.500% 15/09/2020 256, 449 0.06
2,900, 000 Verizon Communications, Inc. usb 3.500% 01/11/2024 2,755,793 0. 61
31,000 Verizon Communications, Inc. usD 6.400% 15/09/2033 34,164 0.01
86, 000 Verizon Communications, Inc. usD 6.550% 15/09/2043 97,536 0.02
341,000 Verizon Communications, Inc. usD 4.522% 15/09/2048 293,070 0.06
23,000 Verizon Communications, Inc. usb 4.672% 15/03/2055 19, 312 0.00
400, 000 Walgreens Boots Alliance, Inc. EUR 2.125% 20/11/2026 381, 726 0.08
750, 000 Wells Fargo & Co. usb 3.300% 09/09/2024 707, 946 0.16
500, 000 Williams Partners LP usD 3.900% 15/01/2025 387,724 0.09
57,409, 527 12. 65
#HESH (BEBERME 2—0 98, 306, 280) 104, 979, 002 23.14
Ef&—39.01%
F—Rb+SU7
2, 300, 000 Australia Government Bond-Series 133 AUD 5.500% 21/04/2023 1,868,120 0.41
F—X YT
640, 000 Austria Government Bond 144A EUR 4.350% 15/03/2019 737, 696 0.16
2, 880, 000 Austria Government Bond 144A EUR 3.400% 22/11/2022 3,511,584 0.78
4,249, 280 0.94
NLF¥F—
515, 000 Belgium Government Bond-Series 65 EUR 4.250% 28/09/2022 654,912 0.14
2,320, 000 Belgium Government Bond-Series 68 EUR 2.250% 22/06/2023 2,639,534 0.58
280, 000 Belgium Government Bond-Series 71 EUR 3.750% 22/06/2045 401, 898 0.09
3,696, 344 0.81
hr4s
5,000, 000 Canada Housing Trust No 1 144A CAD 2.350% 15/12/2018 3,677,125 0.81
2,171,000 Canadian Government Bond CAD 5.750% 01/06/2033 2,339, 431 0.52
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50, 000 Province of Quebec Canada usD 5.125% 14/11/2016 49,121
6, 065, 677
FY
4,720, 000 Chile Government International Bond usb 3.125% 27/03/2025 4,472,611 0.99
160, 000 Chile Government International Bond usb 3.625% 30/10/2042 133, 844 0.03
4, 606, 455 1.02
JRVET
1,113, 000 Colombia Government International Bond usb 4.000% 26/02/2024 1,030, 993 .23
1, 030, 000 Colombia Government International Bond usb 4.500% 28/01/2026 965, 622 0.21
1, 360, 000 Colombia Government International Bond usD 5.000% 15/06/2045 1,136, 065 0.25
3,132, 680 0.69
F o
7,990, 000 Czech Republic Government Bond-Series 6Y CZK 1.500% 29/10/2019 314, 657 0.07
TUI—Y
2,640, 000 Denmark Government Bond DKK 4.000% 15/11/2017 384,921 0.08
1, 600, 000 Denmark Government Bond DKK 4.500% 15/11/2039 351, 796 0.08
736, 117 0.16
PRGN
170, 000 Finland Government Bond 144A EUR 4.375% 04/07/2019 198, 155 0.04
PA S
5, 800, 000 France Government Bond OAT EUR 2.500% 25/10/2020 6,521, 230 1.44
1,770, 000 France Government Bond OAT EUR 4.500% 25/04/2041 2,781,378 0. 61
9,302, 608 05
RaAY
200, 000 KFW AUD 6.000% 20/08/2020 155, 080 0.03
1,000, 000 KFW SEK 5.000% 01/12/2020 132, 325 0.03
281, 405 0.06
AV RERST
200, 000 Indonesia Government International Bond usD 5.375% 17/10/2023 199, 297 0.04
558, 000 Indonesia Government International Bond UsD 5.875% 15/01/2024 572,399 0.13
1, 540, 000 Indonesia Government International Bond usD 4.125% 15/01/2025 1,407, 609 0.31
520, 000 Indonesia Government International Bond usb 6.750% 15/01/2044 538, 443 0.12
340, 000 Indonesia Government International Bond usb 5.125% 15/01/2045 294,943 0. 06
3,012, 691 0. 66
FTAILSUR
840, 000 Ireland Government Bond EUR 4.500% 18/04/2020 1,004, 640 .22
500, 000 Ireland Government Bond EUR 3.400% 18/03/2024 603, 675 0.13
1,608, 315 0.35
1597
4,240, 480 Italy Buoni Poliennali Del Tesoro EUR 2.150% 12/11/2017 4,417,353 0.98
1, 730, 000 Italy Buoni Poliennali Del Tesoro EUR 4.250% 01/09/2019 1,989, 438 0.44
3,054,575 Italy Buoni Poliennali Del Tesoro EUR 2.350% 15/09/2019 3,372,819 0.74
1, 630, 000 Italy Buoni Poliennali Del Tesoro EUR 0.650% 01/11/2020 1,643,710 0.36
870, 000 Italy Buoni Poliennali Del Tesoro EUR 3.750% 01/03/2021 1,013,271 0.22
2,970, 000 Italy Buoni Poliennali Del Tesoro EUR 5.000% 01/03/2022 3,727, 645 0.82
970, 000 Italy Buoni Poliennali Del Tesoro EUR 5.500% 01/11/2022 1,263, 839 0.28
1, 690, 000 Italy Buoni Poliennali Del Tesoro EUR 2.500% 01/12/2024 1, 860, 987 0.41
440, 000 Italy Buoni Poliennali Del Tesoro EUR 5.000% 01/08/2034 628, 621 0.14
2,140, 000 Italy Buoni Poliennali Del Tesoro 144A EUR 3.500% 01/03/2030 2,570,108 0.57
22,487, 791 4.96
=P
2, 334,900, 000 Japan Government Bond-Series 110 JPY 0.300% 20/03/2018 18, 058, 092 3.98
337, 900, 000 Japan Government Bond-Series 145 JPY 1.700% 20/06/2033 2,938,129 0.65
1,041, 700, 000 Japan Government Bond-Series 150 JPY 1.400% 20/09/2034 8,572, 754 1.89
254,300, 000 Japan Government Bond-Series 306 JPY 1.400% 20/03/2020 2,068, 100 0.45
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1, 150, 300, 000 Japan Government Bond-Series 310 JPY 1.000% 20/09/2020 9, 242, 969 2.04
1, 341, 600, 000 Japan Government Bond-Series 330 JPY 0.800% 20/09/2023 10, 827, 298 2.39
174, 000, 000 Japan Government Bond-Series 339 JPY 0.400% 20/06/2025 1,351,894 0.30
25,000, 000 Japan Government Bond-Series 34 JPY 2.200% 20/03/2041 230, 563 0.05
829, 800, 000 Japan Government Bond-Series 340 JPY 0.400% 20/09/2025 6, 433, 467 1.42
171, 250, 000 Japan Government Bond-Series 37 JPY 1.900% 20/09/2042 1,493, 370 0.33
267,100, 000 Japan Government Bond-Series 48 JPY 1.400% 20/09/2045 2,063,010 0.45
231, 400, 000 Japan Government Bond-Series 5 JPY 2.000% 20/03/2052 2,041,278 0.45
56, 500, 000 Japan Government Bond-Series 8 JPY 1.400% 20/03/2055 421,119 0.09
65, 742, 043 14. 49
h¥ 7R8>
450, 000 Kazakhstan Government International Bond USD 5.125% 21/07/2025 432, 369 0.10
&E
663, 000, 000 Korea Treasury Bond-Series 2006 KRW 5.000% 10/06/2020 624, 836 0.14
250, 000 Republic of Korea Bond usb 7.125% 16/04/2019 2175, 900 0.06
900, 736 0.20
Axio
2,097, 400 Mexican Bonos-Series M MXN 7.750% 29/05/2031 132,947 0.03
8,549, 200 Mexican Bonos-Series M MXN 7.750% 23/11/2034 541, 742 0.12
9, 420, 900 Mexican Bonos-Series M 30 MXN 10.000% 20/11/2036 732, 609 0.16
2,143, 600 Mexican Bonos-Series M 30 MXN 8.500% 18/11/2038 146, 015 0.03
440, 000 Mexico Government International Bond usb 3.600% 30/01/2025 410, 700 0.09
70, 000 Mexico Government International Bond usb 6.050% 11/01/2040 74, 684 0.02
110, 000 Mexico Government International Bond usb 4.750% 08/03/2044 98, 646 0.02
836, 000 Mexico Government International Bond usb 5.550% 21/01/2045 835, 644 0.19
400, 000 Mexico Government International Bond usb 4.600% 23/01/2046 351, 151 0.08
70, 000 Mexico Government International Bond usb 5.750% 12/10/2110 63,933 0.01
3,388, 071 0.75
TS558
2,900, 000 Nether lands Government Bond 144A EUR 2.000% 15/07/2024 3,279,175 0.72
~I)L—
570, 000 Peruvian Government International Bond usb 6.550% 14/03/2037 641, 819 0.14
R—FUF
280, 000 Poland Government Bond-Series 1023 PLN 4.000% 25/10/2023 12,214 0.02
940, 000 Poland Government Bond-Series 719 PLN 3.250% 25/07/2019 230, 734 0.05
1,170, 000 Poland Government Bond-Series 725 PLN 3.250% 25/07/2025 288, 751 0.06
591, 699 0.13
Mm7I7Uh
13, 210, 000 South Africa Government Bond-Series 2023 ZAR 7.750% 28/02/2023 837, 759 0.18
3,700, 000 South Africa Government Bond-Series R186 ZAR 10.500% 21/12/2026 275, 589 0.06
660, 000 South Africa Government Bond-Series R186 ZAR 10.500% 21/12/2026 49,159 0.01
200, 000 South Africa Government International Bond usb 5.875% 16/09/2025 204, 452 0.05
1,366, 959 0.30
ARy
6, 540, 000 Spain Government Bond EUR 4.500% 31/01/2018 7,171, 445 1.58
1,090, 000 Spain Government Bond EUR 1.150% 30/07/2020 1,122,550 0.25
1, 840, 000 Spain Government Bond 144A EUR 5.400% 31/01/2023 2,388, 356 0.53
220, 000 Spain Government Bond 144A EUR 4.800% 31/01/2024 279, 668 0.06
850, 000 Spain Government Bond 144A EUR 3.800% 30/04/2024 1,014, 497 0.23
580, 000 Spain Government Bond 144A EUR 2.750% 31/10/2024 643, 980 0.14
2,285,000 Spain Government Bond 144A EUR 5.900% 30/07/2026 3,234,474 0.7
230, 258 Spain Government Inflation Linked Bond 144A EUR 0.550% 30/11/2019 238, 385 0.05
16, 093, 355 3.55
AYI—Fv
11, 475, 000 Sweden Government Bond-Series 1058 SEK 2.500% 12/05/2025 1,444,612 0.32
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110, 000 Turkey Government International Bond usb 5.625% 30/03/2021 110, 941 0.03
370, 000 Turkey Government International Bond usb 5.750% 22/03/2024 372,815 0.08
310, 000 Turkey Government International Bond usb 4.250% 14/04/2026 278,076 0.06
761, 832 0.17
EE
5, 750, 000 United Kingdom Gilt GBP 2.000% 22/07/2020 8,467,960 1.87
1,050, 000 United Kingdom Gilt GBP 4.500% 07/09/2034 1,971,482 0.43
2,940, 000 United Kingdom Gilt GBP 3.250% 22/01/2044 4,796, 894 1.06
30, 000 United Kingdom Gilt GBP 3.500% 22/01/2045 51,239 0.01
680, 000 United Kingdom Gilt GBP 3.500% 22/07/2068 1,288, 904 0.28
16, 576, 479 3.65
KE
2,372,223 United States Treasury Inflation Indexed Bonds usb 0.375% 15/07/2023 2,213,830 0.49
2,021,620 United States Treasury Inflation Indexed Bonds usb 1.375% 15/02/2044 1,986, 262 0.44
4,200, 092 0.93
EfEEE @EEM 1—0 167,562, 619) 176, 986, 136 39.01
EFE&EEE 3. 74%
600, 000 European Investment Bank SEK 5.000% 01/12/2020 79, 431 0.02
3, 600, 000 European Stability Mechanism EUR 0.050% 17/12/2018 3,629,718 0.80
11, 500, 000 European Stability Mechanism EUR 0.100% 03/11/2020 11, 557, 500 2.55
1, 660, 000 European Stability Mechanism EUR 1.750% 20/10/2045 1,679, 455 0.37
16, 946, 104 3.74
EPFEEEEE (EREME 1—0 16, 841, 818) 16, 946, 104 3.74
AROLBERNEIFAICHESN TV AEEL MRS (ERME 1—n 282, 710,717) 298, 911, 242 65. 89
ZDORHH BB THE Sh TV S EEEAMIES
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250, 000 Newcrest Finance Pty Ltd. 144A usD 4.200% 01/10/2022 211, 502 0.05
200, 000 OBE Insurance Group Ltd. 144A usb 2.400% 01/05/2018 191, 501 0.04
403, 003 0.09
750, 000 Glencore Finance Ltd. 144A usD 4.250% 25/10/2022 571,494 0.13
DAY
750, 000 Pernod Ricard S.A. 144A usD 4.450% 15/01/2022 740, 144 0.16
350, 000 Pernod Ricard S.A. 144A usb 4.250% 15/07/2022 342,114 0.08
250, 000 Pernod Ricard S.A. 144A usb 5.500% 15/01/2042 242, 851 0.05
1,325,109 0.29
1597
900, 000 Intesa Sanpaolo SpA usD 2.375% 13/01/2017 854, 930 0.19
1,200, 000 Intesa Sanpaolo SpA usD 3.875% 16/01/2018 1,168, 112 0.26
2,023, 042 0.45
1, 000, 000 Meiji Yasuda Life Insurance Co. 144A usb 5.200% 20/10/2045 963, 058 0.21
Tr—T—
1, 450, 000 UBS Group Funding Jersey Ltd. 144A usD 4.125% 24/09/2025 1,381,228 0.30
AFxO
220, 000 Petroleos Mexicanos usb 8.000% 03/05/2019 236, 542 0.05
230, 000 Trust F/1401 usb 5.250% 15/12/2024 223,924 0.05
460, 466 0.10
T54%
750, 000 ING Bank NV 144A usD 5.800% 25/09/2023 771,063 0.17
73 JuaREER
63, 036 Dolphin Energy Ltd. 144A usb 5.888% 15/06/2019 63, 407 0.01
1, 700, 000 BAT International Finance Plc. 144A usb 3.950% 15/06/2025 1,677,137 0.37
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200, 000 HSBC Bank Plc. 144A usD 4.750% 19/01/2021 208, 785 0.05
750, 000 Santander UK Group Holdings Plc. 144A usb 4.750% 15/09/2025 711, 250 0.16
250, 000 Santander UK Group Holdings Plc. 144A usD 5.625% 15/09/2045 238, 738 0.05
200, 000 Standard Chartered Plc. 144A usb 3.200% 12/05/2016 190, 944 0.04
3,026, 854 0.67
XE
200, 000 21st Century Fox America, Inc. usb 4.000% 01/10/2023 196, 850 0.04
450, 000 21st Century Fox America, Inc. UusD 3.700% 15/09/2024 432,187 0.10
450, 000 21st Century Fox America, Inc. 144A usb 3.700% 15/10/2025 426, 263 0.09
350, 000 Apple, Inc. usD 3.850% 04/05/2043 306, 043 0.07
250, 000 CCO Safari Il LLC 144A usb 3.579% 23/07/2020 237,596 0.05
1,000, 000 CCO Safari II LLC 144A usD 4.908% 23/07/2025 957, 593 0.21
150, 000 Columbia Pipeline Group, Inc. 144A usb 2.450% 01/06/2018 141, 068 0.03
100, 000 Columbia Pipeline Group, Inc. 144A usD 3.300% 01/06/2020 93,530 0.02
60, 000 Comcast Corp. usb 6.400% 15/05/2038 7, 627 0.02
1, 650, 000 EMD Finance LLC 144A usD 3.250% 19/03/2025 1,489, 661 0.33
350, 000 Forest Laboratories, Inc. 144A usb 4.375% 01/02/2019 349, 292 0.08
3,750, 000 Forest Laboratories, Inc. 144A usD 5.000% 15/12/2021 3,889,879 0.86
50, 000 Glencore Funding LLC 144A usb 4.125% 30/05/2023 36, 683 0.01
1, 300, 000 Hewlett Packard Enterprise Co. 144A usD 4.400% 15/10/2022 1,239, 543 0.27
650, 000 Kraft Heinz Foods Co. 144A usb 2.800% 02/07/2020 615, 922 0.14
450, 000 Kraft Heinz Foods Co. 144A usb 3.500% 15/07/2022 433,109 0.10
500, 000 Kraft Heinz Foods Co. 144A usb 3.950% 15/07/2025 483, 264 0.1
200, 000 Kraft Heinz Foods Co. 144A usb 5.000% 15/07/2035 195, 557 0.04
150, 000 Kraft Heinz Foods Co. 144A usb 5.200% 15/07/2045 148, 255 0.03
100, 000 NBCUniversal Media LLC usb 5.950% 01/04/2041 115,078 0.03
2,200, 000 Penske Truck Leasing Co. LP Via PTL Finance Corp. 144A usb 3.375% 01/02/2022 2,033,993 0.45
300, 000 Penske Truck Leasing Co. LP Via PTL Finance Corp. 144A usD 4.250% 17/01/2023 288, 063 0.06
450, 000 Prudential Financial, Inc. usD 5.375% 15/05/2045 429, 073 0.10
200, 000 SABMiller Holdings, Inc. 144A usb 2.450% 15/01/2017 190, 932 0.04
350, 000 Staples, Inc. usD 2.750% 12/01/2018 333,519 0.07
700, 000 Teachers Insurance & Annuity Association of America 144A USD 4.900% 15/09/2044 679, 989 0.15
150, 000 Walgreens Boots Alliance, Inc. usb 2.700% 18/11/2019 142, 206 0.03
150, 000 Walgreens Boots Alliance, Inc. ush 3.300% 18/11/2021 141,414 0.03
250, 000 Walgreens Boots Alliance, Inc. usD 3.800% 18/11/2024 233, 052 0.05
300, 000 WEA Finance LLC Via Westfield UK & Europe Finance Plc. 144A usD 2.700% 17/09/2019 282, 440 0.06
350, 000 WEA Finance LLC Via Westfield UK & Europe Finance Plc. 144A usb 3.750% 17/09/2024 330, 458 0.07
16,944, 139 3.74
#HEA WEREM 1—0o 25,099, 429) 27,938, 863 6.16
EfE—4. 84%
KE
500, 000 Federal Farm Credit Banks Bonds usb 3.500% 20/12/2023 512, 666 0.1
600, 000 Federal Home Loan Banks usD 2.625% 12/09/2025 567, 209 0.12
5,333, 711 United States Treasury Inflation Indexed Bonds usb 0.625% 15/01/2024 5,040, 372 1.1
2,628,987 United States Treasury Inflation Indexed Bonds usb 0.375% 15/07/2025 2,432, 807 0.54
8,100, 000 United States Treasury Note/Bond ush 1.625% 30/11/2020 7,646, 445 1.69
6, 100, 000 United States Treasury Note/Bond usb 2.000% 30/11/2022 5,768, 795 1.27
21,968, 294 4.84
EfEEE EREEM 1—0 20,464, 572) 21,968, 294 4.84
BB 7y b - Ny o E—11.38%
XE
400, 000 Federal Home Loan Mortgage Gorp. (FHLMC) usb 1.883% 25/05/2019 379, 528 0.08
600, 000 Federal Home Loan Mortgage Corp. (FHLMC) ush 4.186% 25/08/2019 613, 887 0.14
600, 000 Federal Home Loan Mortgage Corp. (FHLMC) usb 4.317% 25/11/2019 618, 530 0.14
325, 000 Federal Home Loan Mortgage Corp. (FHLMC) UsD 4.186% 25/12/2020 337, 857 0.07
2, 600, 000 Federal Home Loan Mortgage Corp. (FHLMC) usb 3.111% 25/02/2023 2,558, 555 0. 56
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59,248 Federal Home Loan Mortgage Corp. (FHLMC) usb 5.000% 01/09/2023 61, 308 0.01
221,444 Federal Home Loan Mortgage Corp. (FHLMC) UsD 6.000% 01/08/2028 235,769 0.05
500, 000 Federal Home Loan Mortgage Corp. (FHLMC) usb 6.750% 15/03/2031 682, 237 0.15
4,759 Federal Home Loan Mortgage Corp. (FHLMC) UsD 6.000% 01/12/2036 5,089 0.00
474, 651 Federal Home Loan Mortgage Corp. (FHLMC) usb 5.000% 01/12/2038 495, 638 0.11
348, 605 Federal Home Loan Mortgage Corp. (FHLMC) UsD 6.000% 01/01/2039 371, 291 0.08
299, 070 Federal Home Loan Mortgage Corp. (FHLMC) usb 7.000% 01/02/2039 328,914 0.07
529, 859 Federal Home Loan Mortgage Corp. (FHLMC) UsD 5.903% 15/07/2039 81,736 0.02
75, 305 Federal National Mortgage Association (FNMA) usb 1.520% 25/12/2019 71,438 0.02
200, 000 Federal National Mortgage Association (FNMA) UsD 1.801% 25/12/2019 190, 175 0.04
551, 255 Federal National Mortgage Association (FNMA) usb 4.381% 01/06/2021 575, 264 0.13
392, 444 Federal National Mortgage Association (FNMA) UsD 3.830% 01/07/2021 400, 845 0.09
100, 000 Federal National Mortgage Association (FNMA) usb 2.349% 25/05/2022 94, 395 0.02
1,000, 000 Federal National Mortgage Association (FNMA) ush 2.377% 25/05/2022 945, 053 0.21
9,916 Federal National Mortgage Association (FNMA) usb 5.000% 01/05/2028 10, 330 0.00
600, 000 Federal National Mortgage Association (FNMA) ush 6.625% 15/11/2030 809, 603 0.18
448, 901 Federal National Mortgage Association (FNMA) usb 6.000% 01/10/2036 483, 882 0.11
648, 843 Federal National Mortgage Association (FNMA) usb 5.500% 01/08/2037 690, 050 0.15
25, 764 Federal National Mortgage Association (FNMA) UsD 6.000% 01/09/2037 27,536 0.01
271, 741 Federal National Mortgage Association (FNMA) usb 6.000% 01/11/2038 292, 242 0.06
198, 500 Federal National Mortgage Association (FNMA) UsD 7.0009% 01/03/2039 219, 357 0.05
487, 203 Federal National Mortgage Association (FNMA) usb 6.000% 01/06/2040 521, 387 0.12
34, 452 Federal National Mortgage Association (FNMA) UsD 5.000% 01/07/2040 36, 153 0.01
483, 515 Federal National Mortgage Association (FNMA) usD 6.000% 01/05/2041 525, 560 0.12
12, 864 Federal National Mortgage Association (FNMA) ush 5.000% 01/06/2041 13, 461 0.00
1,295, 301 Federal National Mortgage Association (FNMA) usD 5.000% 25/06/2041 , 344,425 0.30
28,588 Federal National Mortgage Association (FNMA) usD 4.500% 01/08/2041 29, 287 0.01
237,476 Federal National Mortgage Association (FNMA) usb 7.000% 25/07/2042 260, 772 0. 06
22,454 Federal National Mortgage Association (FNMA) usb 3.000% 01/08/2042 21,403 0.00
307, 343 Federal National Mortgage Association (FNMA) usb 3.000% 01/08/2042 292, 959 0. 06
29,509 Federal National Mortgage Association (FNMA) ush 3.000% 01/09/2042 28,128 0.01
95, 065 Federal National Mortgage Association (FNMA) UsD 7.000% 25/10/2042 102, 021 0.02
11,872 Federal National Mortgage Association (FNMA) usD 3.000% 01/11/2042 74,228 0.02
21,793 Federal National Mortgage Association (FNMA) UsD 3.000% 01/12/2042 20,773 0.00
23,056 Federal National Mortgage Association (FNMA) usb 3.000% 01/12/2042 22,018 0.01
98, 493 Federal National Mortgage Association (FNMA) UsD 3.000% 01/12/2042 93, 883 0.02
103, 000 Federal National Mortgage Association (FNMA) usb 3.000% 01/12/2042 98, 241 0.02
95, 580 Federal National Mortgage Association (FNMA) IN)) 3.000% 01/12/2042 91,107 0.02
94,148 Federal National Mortgage Association (FNMA) usb 3.000% 01/12/2042 89, 741 0.02
26, 541 Federal National Mortgage Association (FNMA) usb 3.000% 01/12/2042 25,314 0.01
156, 762 Federal National Mortgage Association (FNMA) usb 3.000% 01/12/2042 149, 518 0.03
21, 459 Federal National Mortgage Association (FNMA) UsD 3.000% 01/12/2042 20, 506 0.00
20, 257 Federal National Mortgage Association (FNMA) UsD 3.000% 01/12/2042 19, 309 0.00
40,113 Federal National Mortgage Association (FNMA) usb 3.000% 01/12/2042 38, 330 0.01
81,137 Federal National Mortgage Association (FNMA) UsD 3.000% 01/12/2042 77, 340 0.02
19, 457 Federal National Mortgage Association (FNMA) usb 3.000% 01/12/2042 18, 547 0.00
134,71 Federal National Mortgage Association (FNMA) usb 3.000% 01/12/2042 128, 464 0.03
273, 504 Federal National Mortgage Association (FNMA) ush 3.000% 01/12/2042 260, 703 0.06
75, 861 Federal National Mortgage Association (FNMA) UsD 3.000% 01/12/2042 72, 311 0.02
49, 765 Federal National Mortgage Association (FNMA) usb 3.000% 01/01/2043 47,554 0.01
38, 834 Federal National Mortgage Association (FNMA) UsD 3.000% 01/01/2043 37,109 0.01
107, 156 Federal National Mortgage Association (FNMA) UsD 3.000% 01/01/2043 102, 204 0.02
109, 240 Federal National Mortgage Association (FNMA) usb 3.000% 01/01/2043 104, 386 0.02
22,900 Federal National Mortgage Association (FNMA) UsD 3.000% 01/01/2043 21, 882 0.00
54,538 Federal National Mortgage Association (FNMA) usb 3.000% 01/04/2043 52,114 0.01
26,189 Federal National Mortgage Association (FNMA) UsD 3.000% 01/04/2043 25,025 0.01
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31,079 Federal National Mortgage Association (FNMA) usb 3.000% 01/04/2043 29,698 0.01
113, 431 Federal National Mortgage Association (FNMA) UsD 3.000% 01/04/2043 108, 390 0.02
94, 311 Federal National Mortgage Association (FNMA) usb 3.000% 01/04/2043 90,120 0.02
500, 712 Federal National Mortgage Association (FNMA) UsD 5.879% 25/09/2043 71,832 0.02
1, 379, 980 Federal National Mortgage Association (FNMA) usb 5.879% 25/12/2043 215,043 0.05
1,248,721 Federal National Mortgage Association (FNMA) usD 6.029% 25/01/2045 202, 205 0.04
1,051,003 Federal National Mortgage Association (FNMA) usb 5.479% 25/11/2045 149, 736 0.03
489, 953 Federal National Mortgage Association (FNMA) UsD 5.479% 25/11/2045 71, 495 0.02
3,797, 046 Federal National Mortgage Association (FNMA) usb 5.479% 25/11/2045 508, 300 0.1
974, 955 Federal National Mortgage Association (FNMA) UsD 6.029% 25/11/2045 147,079 0.03
5,000, 000 Federal National Mortgage Association (FNMA) TBA usD 3.000% 10/12/2045 4,740, 889 1.05
5,000, 000 Federal National Mortgage Association (FNMA) TBA usb 3.500% 10/12/2045 4,889, 688 1.08
181,014 Government National Mortgage Association (GNMA) usb 6.043% 20/02/2040 29,138 0.01
758, 738 Government National Mortgage Association (GNMA) usb 5.543% 20/03/2040 109, 392 0.02
280, 947 Government National Mortgage Association (GNMA) usb 5.893% 20/09/2043 43,767 0.01
592, 007 Government National Mortgage Association (GNMA) usb 5.893% 20/11/2043 90, 558 0.02
322,422 Government National Mortgage Association (GNMA) usb 5.893% 20/03/2044 51,077 0.01
725, 263 Government National Mortgage Association (GNMA) usb 5.393% 20/09/2044 100, 417 0.02
999, 900 Government National Mortgage Association (GNMA) UsD 4.000% 20/11/2044 1,003, 610 0.22
2,714,944 Government National Mortgage Association (GNMA) usb 5.503% 20/08/2045 413,174 0.09
611,072 Government National Mortgage Association (GNMA) UsD 5.993% 20/09/2045 106, 622 0.02
2,000, 000 Government National Mortgage Association (GNMA) TBA usD 3.500% 17/12/2045 1,970, 644 0.43
5,000, 000 Government National Mortgage Association (GNMA) TBA ush 4.000% 17/12/2045 5,013,749 1.1
15, 000, 000 Government National Mortgage Association (GNMA) TBA (IN)] 4.000% 21/01/2046 15,014,108 3. 31
51, 623, 403 11.38
BAE#E7 Y b - Ny IEEF (BGEM 1—0 47,387 432) 51, 623, 403 11.38
EBFFHBET £ b - /Ny P E—-15.57%
F—R+SUT
79,103 Reds EHP Trust "A” AUD 3.050% 18/03/2019 54,077 0.01
AR VEE
442, 248 Aberdeen Loan Funding Ltd. "A” 144A usD 0.979% 01/11/2018 414,677 0.09
1, 450, 000 B&M CLO Ltd. "A1” 144A usb 1.717% 16/04/2026 1,345, 581 0.30
250, 000 B&M CLO Ltd. "A2” 144A usD 2.267% 16/04/2026 228, 486 0.05
2,650, 000 Crown Point CLO Ltd. “3A"144A usD 1.857% 31/12/2027 2,448, 368 0.54
1,600, 000 Greywolf CLO V Ltd. "A1” 144A usb 1.920% 25/04/2027 1,499, 325 0.33
350, 000 Greywolf CLO V Ltd. "A2” 144A usD 2.720% 25/04/2027 327,524 0.07
1,900, 000 Halcyon Loan Advisors Funding Ltd. “A” 144A usD 1.737% 20/04/2027 1,762,227 0.39
1, 350, 000 Halcyon Loan Advisors Funding Ltd. “A1” 144A usb 1.845% 18/04/2026 1,257,321 0.28
2, 800, 000 Halcyon Loan Advisors Funding Ltd. “A1B” 144A usb 1.743% 28/04/2025 2,606, 430 0.58
700, 000 Halcyon Loan Advisors Funding Ltd. “A2” 144A usD 2.323% 28/04/2025 640, 750 0.14
2, 300, 000 Magnetite VIII Ltd. "A” 144A usb 1.801% 15/04/2026 2,166, 289 0.48
500, 000 Magnetite VIII Ltd. “B” 144A usD 2.321% 15/04/2026 467, 293 0.10
1,200, 000 OFSI Fund VII Ltd. “7A” 144A usD 0.000% 18/10/2026 1,105, 581 0.24
3,050, 000 Regatta Funding Ltd. “1A” 144A usb 0.000% 25/07/2026 2,823,628 0.62
3, 100, 000 Shackleton CLO Ltd. "A” 144A usD 1.844% 07/05/2026 2,899, 454 0.64
650, 000 Shackleton CLO Ltd. "B1” 144A usD 2.344% 07/05/2026 605, 921 0.13
1,150, 000 Trinitas CLO I Ltd. "A1” 144A usb 1.851% 15/04/2026 1,072,708 0.24
300, 000 Trinitas CLO I Ltd. "B1” 144A usD 2.221% 15/04/2026 271,076 0.06
650,000  WhiteHorse Ltd. "B” 144A usD 2.379% 01/05/2026 592, 802 0.13
2,200,000  WhiteHorse VIII Ltd. “A” 144A usb 1.829% 01/05/2026 2,047,157 0.45
26, 582, 598 5. 86
27
667, 383 Quadrivio Finance Srl “A1” EUR 0.447% 25/07/2060 664, 231 0.15
®E
1,330, 723 Aire Valley Mortgages Plc. “1A" 144A usD 0.565% 20/09/2066 1,203, 293 0.26
995, 297 Aire Valley Mortgages Plc. “2A1” 144A usb 0.585% 20/09/2066 900, 644 0.20
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1,066,390  Aire Valley Mortgages Plc. “2A2” EUR 0.223% 20/09/2066 1,029, 204 0.23
652,494  Celeste Mortgage Funding Plc. "A” GBP 1.438% 15/03/2045 913, 086 0.20
1,156, 330 Dukinfield Plc. "A” GBP 1.573% 15/08,/2045 1,615, 890 0.35
910, 940 EMF-UK Plc. “A1A” GBP 1.569% 13/03/2046 1,270, 491 0.28
485, 742 Eurohome UK Mortgages Plc. “A2” GBP 0.778% 15/09/2044 665, 404 0.15
609, 293 Eurosail PRIME-UK Plc. “A1” GBP 0.989% 13/09/2045 809, 961 0.18
900, 000 Granite Master Issuer Plc. “2B1” usD 0.437% 17/12/2054 850, 234 0.19
214,710 Granite Master Issuer Plc. “3A1” usD 0.377% 17/12/2054 202, 925 0.04
1,366, 717 Granite Master Issuer Plc. “6A1” GBP 0.696% 20/12/2054 1,942,784 0.43
526, 860 Leek Finance Number Eighteen Plc. “A2B” usb 0.605% 21/09/2038 521, 062 0.1
87,810 Leek Finance Number Eighteen Plc. “A2C” EUR 0.223% 21/09/2038 91, 703 0.02
57,104 Leek Finance Number Seventeen Plc. “A2A” GBP 0.866% 21/12/2037 86,071 0.02
114, 208 Leek Finance Number Seventeen Plc. “A2C” EUR 0.243% 21/12/2037 121,057 0.03
163, 525 Thrones Plc. “A” GBP 2.082% 20/07/2044 232, 667 0.05
12, 456, 476 2.74
XE
361, 079 Access Group, Inc. "A2” usb 0.470% 25/01/2016 338, 874 0.07
1,043, 567 Alternative Loan Trust “2A1” usb 0.411% 25/11/2046 800, 191 0.18
815, 549 Alternative Loan Trust “A1” usb 0.501% 25/02/2037 599, 050 0.13
1,553, 449 Amer ican Home Mortgage Assets Trust “1A1” usb 1.204% 25/09/2046 1,015,934 0.22
150, 000 Banc of America Commercial Mortgage Trust “AM” usb 5.797% 10/04/2049 148, 184 0.03
87,999 Banc of America Commercial Mortgage Trust “A4” usb 5.451% 15/01/2049 86, 050 0.02
942, 371 Bank of America Student Loan Trust “A” 144A usb 1.120% 25/02/2043 878, 937 0.19
811, 568 Bear Stearns Asset Backed Securities I Trust "A2” (IN)] 6.000% 25/03/2037 536, 227 0.12
2,318, 402 COMM Mortgage Trust “A1A” usb 5.989% 10/12/2049 2, 300, 875 0. 51
672,878 Credit Suisse Commercial Mortgage Trust “A1A” usD 5.361% 15/02/2040 656, 681 0.15
3,934,077 Credit Suisse Commercial Mortgage Trust “A1A” usD 5.526% 15/01/2049 3,850, 658 0.85
696, 358 Deutsche Alt-A Securities Mortgage Loan Trust “A1” usD 0.421% 25/02/2047 515,111 0. 11
967, 044 Deutsche Alt-A Securities Mortgage Loan Trust “A1” usD 0.361% 25/07/2047 743, 720 0.16
280, 000 Freddie Mac Structured Agency Credit Risk Debt Notes “M3” usb 3.497% 25/10/2027 254, 387 0. 06
190, 000 Invitation Homes Trust "D” 144A usb 2.497% 17/06/2032 173, 882 0.04
156, 210 KnowledgeWorks Foundation “A” usb 1.343% 25/02/2042 148, 663 0.03
2,123,490 LB Commercial Mortgage Trust "A1A” usb 6.052% 15/07/2044 2,117,711 0.47
743, 261 Lehman XS Trust “1A1” usb 0.5219% 25/11/2035 611,030 0.14
1,064, 328 Lehman XS Trust “1A1A” usb 0.4119% 25/09/2046 830, 080 0.18
300, 000 Morgan Stanley Bank of America Merrill Lynch Trust “A4”  USD 3.102% 15/05/2046 286, 138 0.06
50, 000 Morgan Stanley Capital I Trust “AM” usb 5.478% 12/02/2044 48,972 0.01
50,000  Morgan Stanley Capital I Trust “AM” usb 5.931% 15/12/2044 48, 260 0.01
1,037,335 RALI Trust “A3” usb 0.821% 25/06/2037 620, 555 0.14
1,100,000  RASC Trust "A4” usb 0.461% 25/09/2036 905, 399 0.20
610, 325 Scholar Funding Trust “A” 144A usb 1.073% 28/10/2041 560, 152 0.12
527,159 SLM Student Loan Trust “A3” usb 1.070% 25/04/2023 481, 717 0.1
1,100, 000 SLM Student Loan Trust “A4” usb 1.970% 25/07/2022 1,045, 713 0.23
2,150, 000 SLM Student Loan Trust “A4” usb 0.460% 25/10/2028 1,911, 368 0.42
1, 450, 000 SLM Student Loan Trust “A5” usb 0.410% 26/01/2026 1, 306, 620 0.29
2,100, 000 SLM Student Loan Trust “A5A” usb 0.420% 25/04/2027 1,928, 793 0.43
700, 000 Soundview Home Loan Trust 2007-NS1 “A3” usb 0.421% 25/01/2037 549, 896 0.12
4, 850, 000 SPS Servicer Advance Receivables Trust Advance Receivables Backed Notes “A” 1444 USD 2.530% 30/06,/2045 4,590, 067 1.01
30, 889, 895 6.81
EBAFHE 7Y b - Ny U EESH REBEME 1—0 61,509, 497) 10, 647, 271 15. 57
A& —0. 08%
XE
150,000  State of California usb 7.625% 01/03/2040 208, 706 0.05
150,000  State of Illinois usb 6.725% 01/04/2035 149, 006 0.03
357,712 0.08
AEE (BEEIE 1—0 226, 969) 357,712 0.08
ZOMORHHAHHE TR Sh TV A EEMEMISSH (WEHEM 1—0 154 687,899) 172, 535, 549 38.03
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641, 000 Brazil Minas SPE via State of Minas Gerais Usb 5.333% 15/02/2028 498, 343 0.1
XE
500, 000 Government National Mortgage usb 6.051% 01/11/2045 70, 597 0.01
530, 000 HSBC Bank USA NA BRL 6.000% 15/08/2040 316, 714 0.07
387, 311 0.08
#HEESE (WEBEME 1—0 1,055 180) 885, 654 0.19
EfE—1.09%
hrs
1, 400, 000 Canadian Government Bond CAD 2.750% 01/06/2022 1,085, 597 0.24
1,500, 000 Canadian Government Bond CAD 4.000% 01/06/2041 1,407, 455 0.31
200, 000 Province of British Columbia CAD 3.250% 18/12/2021 153, 602 0.03
200, 000 Province of Ontario Canada CAD 4.400% 02/06/2019 156, 614 0.03
2,000, 000 Province of Ontario Canada CAD 4.000% 02/06/2021 1,582, 681 0.35
200, 000 Province of Quebec Canada CAD 4.250% 01/12/2021 160, 667 0.04
500, 000 Province of Quebec Canada CAD 4.250% 01/12/2043 406, 397 0.09
4,953,013 1.09
EESE (BEEME 1—0o 4,837, 826) 4,953,013 1.09
ZToMEEEFMAES S (BEREM 1—0 5, 893, 006) 5, 838, 667 1.28
EEMTESEE0.73%
EE
3, 500, 000 Barclays Bank Plc. UsD 0.000% 13/04/2016 3,308, 284 0.73
EEMESMESH (MEBEME 1—0 3,299, 240) 3,308, 284 0.73
TINT 1 TER5I % B < 5FM%E (BSRffi 1 —0O 446, 590, 862) 480, 593, 742 105. 93
Se4ERE1—0. 05%
e AR B (oHn AERRAR parmms
a—A
33 Euro BTP Italian Government Bond Futures 08/12/2015 B2 4,653,330 181, 020 0.04
34 Euro OAT Futures 08/12/2015 B 5, 254, 700 50, 660 0.01
4 German Federal Republic Bonds 10YR Futures 08/12/2015 BE 633, 480 7,520 0.00
44 German Federal Republic Bonds 2YR Futures 08/12/2015 B2 4,913, 260 7,040 0.00
28 German Federal Republic Bonds 30YR Futures 08/12/2015 BE 4,378,080 21, 840 0.01
9) German Federal Republic Bonds 5YR Futures 08/12/2015 o (1,170, 540) 730 0.00
18, 662, 310 268, 810 0.06
KRR
27 UK Long Gilt Bond Futures 29/03/2016 B 4,527,019 20, 932 0.01
EN
60 US Treasury Notes 2YR Futures 31/03/2016 =¥ 12,341, 376 1,772 0.00
45 US Treasury Notes 5YR Futures 31/03/2016 = 5,050, 044 100 0.00
58 US Treasury Ultra Long Bond Futures 21/03/2016 =¥ 8,667,173 14,998 0.00
26, 058, 593 16, 870 0.00
SRS REBRFIEE 306, 612 0.07
o SRS T ST AEBES geraswaw
F—RXELSUTFTEIL
65 Australian Treasury Bonds 10YR Futures 15/12/2015 = 5,629,770 (48, 200) 0.01)
251 Australian Treasury Bonds 3YR Futures 15/12/2015 B 19,072, 613 (16, 155) (0. 00)
24,702, 383 (64, 355) (0.01)
* R
(29) US Treasury Long Bond Futures 21/03/2016 bk (4,217,087) (7,067) (0.00)
(228) US Treasury Notes 10YR Futures 21/03/2016 T (27, 262, 151) (16, 561) (0.01)
(31, 479, 238) (23, 628) (0.01)
SYEEIRERIEL (87, 983) (0.02)
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usb 30,319,648 EUR 28, 334, 634 21/12/2015 308, 022 0.07
EUR 24,914,594 GBP 17,510, 600 13/01/2016 44,117 0.01
EUR 354,757 CZK 9,579, 150 20/01/2016 33 0.00
EUR 665, 685 DKK 4,962, 278 20/01/2016 154 0.00
EUR 568,483 PLN 2,408, 656 20/01/2016 5,953 0.00
(IN)] 735,873 KRW 835, 289, 000 29/01/2016 14,911 0.00
usb 370,852 BRL 1,427,000 02/02/2016 1,657 0.00
SE AT TR R R 380, 847 0.08
AR TR BE 5k (59 #HE RERBS  garasas oo
BRL 1,427,000 USD 3717, 863 02/12/2015 (7, 690) (0.00)
(IN)] 358,381 BRL 1,427,000 02/12/2015 (10, 725) (0. 00)
EUR 2,140,571  AUD 3, 348, 000 07/12/2015 (144, 711) (0.03)
EUR 64,305,309 JPY 8, 555, 837, 320 10/12/2015 (1,390, 873) (0.31)
EUR 1,894,638 MXN 34, 958, 069 14/12/2015 (98, 279) (0.02)
EUR 1,162,139 ZAR 18, 046, 993 14/12/2015 (20, 380) (0.01)
EUR 243,321,077 USD 263, 699, 542 21/12/2015 (5, 793, 140) (1.28)
EUR 11,000, 838  CAD 15, 762, 000 07/01/2016 (138, 662) (0.03)
EUR 1,746,977 SEK 16, 214, 000 15/01/2016 (15, 064) (0.00)
NEAET ARGIRRRNE 7.610.524) (1.68)
BED 5> A BARCEBDN EAE FHME1—0.83%
A TA(H) BE Sk () #ME RERHE  garasas oo
usb 176,317,214 EWR 162, 278, 616 21/12/2015 4,286, 424 0.94
~Ny CEHMONESE TSI RRRFIGE 4,286, 424 0.94
i A (H) WE K (75) e REDRS  parasns o)
EUR 2,804,306 USD 3,026, 028 21/12/2015 (54, 351) (0.01)
CHF 7,211,099 EUR 6, 696, 780 07/01/2016 (64, 962) (0.01)
GBP 717,260, 660 EUR 109, 898, 602 13/01/2016 (164, 528) (0.04)
~v SERONEAE PHImE KT E (283, 841) (0.06)
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A7y TR~ (0.01%)

FLENS =z 3] @3 wme  FERE parmses o)
ZRRTY T
1,970,000 Floating (CHF 6 month LIBOR) Fixed 0.050% CHF 16/12/2020 31,625 0.01
1,250,000 Floating (CHF 6 month LIBOR) Fixed 0.500% CHF 16/12/2025 36, 366 0.01
26,300,000 Floating (EUR 6 month EURIBOR) Fixed 1.568% EUR 11/05/2025 251,720 0.06
11,770,000 Floating (EUR 6 month EURIBOR) Fixed 2.000% EUR 16,/09/2025 180, 159 0.04
24,570,000 Floating (EUR 6 month EURIBOR) Fixed 0.750% EUR 16/12/2025 431, 224 0.09
1,540,000 Floating (EUR 6 month EURIBOR) Fixed 1.500% EUR 16/12/2025 33,155 0.01
10,080,000 Fixed 1.695% Floating (EUR 6 month EURIBOR) EUR 11/05/2035 28,106 0.01
330,000 Floating (EUR 6 month EURIBOR) Fixed 1.250% EUR 16/12/2045 12,614 0.00
4,030,000 Floating (EUR 6 month EURIBOR) Fixed 1.750% EUR 19/12/2045 1,941 0.00
1,900,000 Floating (GBP 6 month LIBOR) Fixed 2.000% GBP 16/12/2025 38,077 0.01
1,185,380,000 Floating (JPY 1 month LIBOR) Fixed 0.500% JPY 16/12/2025 47,178 0.01
35,310,000 Floating (MXN 1 month TIIE) Fixed 3.911% MXN 07/11/2016 1,203 0.00
15,010,000 Floating (MXN 1 month TIIE) Fixed 3.920% MXN 08/11/2016 576 0.00
30,370,000 Floating (MXN 1 month TIIE) Fixed 3.900% MXN 09/11/2016 814 0.00
13,980,000 Fixed 1.500% Floating (USD 3 month LIBOR) usb 16/12/2017 45,052 0.01
5,260,000 Floating (USD 3 month LIBOR) Fixed 1.750% usD 16/12/2018 11,622 0.00
3,300,000 Floating (USD 3 month LIBOR) Fixed 2.000% (IN)] 16/12/2020 9,761 0.00
30, 800,000 Floating (USD 3 month LIBOR) Fixed 2.923% (IN)] 24/06/2021 382, 669 0.08
47,070,000 Floating (USD 3 month LIBOR) Fixed 2.810% (IN)] 02/09/2022 212, 352 0.05
1,980,000 Floating (USD 3 month LIBOR) Fixed 2.500% usb 16/12/2035 51,777 0.01
460,000 Floating (USD 3 month LIBOR) Fixed 2. 750% usb 16/12/2045 16, 399 0.00
2FIR T v TERERFIE 1,824, 390 0.40
HGLOY - TFTIANE-RTyT
27,300,000 Floating (iTraxx Europe.24-V1 Index) Fixed 1.000% EUR 20/12/2020 21,259 0.01
550,000 Floating (CDX.NA.IG. 16-V1 Index) Fixed 1.000% usb 20/06/2016 2,432 0.00
400,000 Floating (CDX.NA.IG. 16-V1 Index) Fixed 1.000% usb 20/06/2016 1,770 0.00
36,350,000 Floating (CDX.NA.IG.24-V1 Index) Fixed 1.000% UsD 20/06/2020 49, 560 0.01
SLYy - TI4IEb - R0y TRERFH 75, 021 0.02
Ay TERHXERAERE 1,899, 411 0.42
rid Sy mE wma RS garmsma o
FARTYT
6,190,000 Floating (AUD 6 month BBSW) Fixed 3.000% AUD 16/12/2025 (1,152) (0. 00)
18,320,000 Floating (CAD 3 month CDOR) Fixed 0.750% CAD 16/12/2017 (17, 464) (0. 00)
930,000 Fixed 2.000% Floating (CAD 3 month CDOR) CAD 16/12/2025 6,112) (0. 00)
2,770,000 Fixed 0.500% Floating (EUR 6 month EURIBOR) EUR 16/12/2020 (19, 145) (0. 00)
4,600,000 Fixed 0.500% Floating (EUR 6 month EURIBOR) EUR 16/12/2022 (109, 128) (0.02)
7,260,000 Floating (EUR 6 month EURIBOR) Fixed 2.250% EUR 17/12/2035 (16, 747) (0. 00)
5,290,000 Fixed 0.845% Floating (GBP 3 month LIBOR) GBP 04/01/2018 9,116) (0. 00)
1,970,000 Fixed 1.750% Floating (GBP 6 month LIBOR) GBP 16/12/2020 (40, 992) (0.01)
8,780,000 Fixed 2.750% Floating (GBP 6 month LIBOR) GBP 16/09/2025 (176, 069) (0. 04)
1,250,000 Fixed 2.500% Floating (GBP 6 month LIBOR) GBP 17/12/2035 (538) (0. 00)
4,005,000 Fixed 2.250% Floating (GBP 6 month LIBOR) GBP 16/12/2045 (208, 567) (0. 05)
1,700,000 Fixed 2.500% Floating (GBP 6 month LIBOR) GBP 19/12/2045 (37, 980) (0.01)
1,112,180,000 Fixed 1.000% Floating (JPY 6 month LIBOR) JPY 16/12/2025 (67, 583) 0.02)
168, 900, 000 Fixed 1.500% Floating (JPY 6 month LIBOR) JPY 16/12/2045 (41, 783) (0.01)
600, 000 Fixed 3.750% Floating (NZD 3 month NZDBB) NZD 16/12/2025 3, 752) (0. 00)
34,970,000 Fixed 0.500% Floating (SEK 3 month STIBOR) SEK 16/12/2020 (23, 694) (0.01)
56,540,000 Fixed 1.500% Floating (SEK 3 month STIBOR) SEK 16/12/2025 (34, 564) (0.01)
2,460,000 Fixed 3.000% Floating (USD 3 month LIBOR) usb 16/12/2025 (8, 895) (0. 00)
23,060,000 Fixed 2.500% Floating (USD 3 month LIBOR) usD 16/12/2025 (460, 690) 0.10)
7,900,000 Fixed 3.218% Floating (USD 3 month LIBOR) (IN)] 24/06/2029 (375, 179) (0.08)
11,030,000 Fixed 3.005% Floating (USD 3 month LIBOR) usD 02/09/2030 (186, 622) (0. 04)
2,350,000 Fixed 2.500% Floating (USD 3 month LIBOR) ush 16/12/2030 (66, 769) (0.02)
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SHRT T
520,000 Floating (USD 3 month LIBOR)  Fixed 2.750% usb 19/12/2045 (83) (0.00)
E£HRT v TRFRIBE (1,912, 624) (0.42)
GULOY bR TIHLE-RTyT
3,610,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/12/2020 (25, 460) (0. 00)
12,250,000 Floating (CDX.NA. IG. 25-V1 Index) Fixed 1.000% usb 20/12/2020 (27, 690) (0.01)
BLSy k- Fo4 k- A0y IRERRE (53, 150) (0.01)
2Ty TR R At (1,965, 774) (0.43)
REFMAEE (EERM 31— 446,590, 862) 471,509, 914 105. 25
ZTDMEE - BfF (23, 838, 7113) (5. 25)
BEFEX 453, 671, 201 100. 00
B A SR EAEIE (%)
TUNT 1 IR ERCRESET BUBRIE 1—0 446,590, 862) 480, 593, 742 105. 93
SEMER 5| REIRFI 306, 612 0.07
SN R T (87, 983) 0.0
NEAE TG RERFE 380, 847 0.08
AEAHET WMEIRETIAL (7, 619, 524) (1.68)
~y SEHHMONEAE TG IRERAE 4,286, 424 0.94
~y U BHONEAS FHIREIREREL (283, 841) (0.06)
A7y TRHKRRLF S 1,899, 411 0.42
27y TR RETRL (1,965, 774) (0.43)
ZDMEE - BfF (23, 838, 713) (5.25)
BETEXR 453, 671, 201 100. 00
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FTT, YHEBREEFEAEFEOREIL, 1R (BHFEILAR) T, Lo T, KRfEEERRERT
ATFA[HEZR20154E 11 H30 H R E TOMRIZE THER L P E 9, o, 2o ONEIL, YA EKE
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BEFEHRNEFDOERANR (2014F128 1 BN 02015F11A30BFET) (BAL: K KL)

%
MR IRIR 124
27y TRHIZDH B ZIFIR 55
RE RN 3,329, 285
REER 152, 768
ERBHRITHRM 133, 068
IRFEHBE & U —E & 5 83,120
£ HEREHRTHDN 67, 554
FERB 131,097
BB RN 13,677
B EREN 111, 860
Hu i % R 3,302
5256+ 45 9, 610
RIREA 10, 231
FN IR A 13, 690
HiRE A 1,662
BSR4 25, 181
SELCER N SRE 16, 004
RS RN 14,337
Z DOt E A 55, 855
4,172, 480
S AREHMERE (1, 924)
BRSO 5 X240 B BN ARERIHEH 108, 959
ERASE 4,219,515
W R A A
2 SEARET B o

NROEMBERIGIFAICLH S TV SREES IS
Ei@r=—95.13%

F—R YT
7,210 Austria Technologie & Systemtechnik AG (Electronics) 114,984 0.02
2,506 Porr AG (Construction & Engineering) 68,179 0.02
183, 163 0.04
NLEF—
103, 913 AGFA-Gevaert NV (Miscel laneous Manufacturing) 515,814 X
4,937 Compagnie d Entreprises CFE (Construction & Engineering) 578,778 0.12
10, 385 D" ieteren S.A. (Distribution/Wholesale) 356, 135 0.07
16, 535 Fagron (Pharmaceuticals) 174, 809 0.04
2,350 Gimv NV (Investment Companies) 108, 213 0.02
1,733, 749 0.35
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NZa—4
35, 000 Argo Group International Holdings Ltd. (Insurance) 2,223,550 0.45
18, 533 Aspen Insurance Holdings Ltd. (Insurance) 936, 287 0.19
110, 705 Assured Guaranty Ltd. (Insurance) 2,927,040 0.59
17, 867 DHT Holdings, Inc. (Transportation) 134, 003 0.03
6,775 Hiscox Ltd. (Insurance) 103, 922 0.02
6, 324, 802 1.28
hr4
18, 400 Algonquin Power & Utilities Corp. (Electric) 142, 872 0.03
114, 600 Bankers Petroleum Ltd. (0il & Gas) 135, 112 0.03
137,000 Bird Construction, Inc. (Construction & Engineering) 1,465,010 0.30
281,207 Canaccord Genuity Group, Inc. (Diversified Financial Services) 1,005,178 0.20
74, 600 Canam Group, Inc. (Iron/Steel) 783,730 0.16
32,500 Canfor Pulp Products, Inc. (Forest Products & Paper) 339, 241 0.07
29,700 Cascades, Inc. (Forest Products & Paper) 257, 602 0.05
32, 700 Celestica, Inc. (Electronics) 369, 813 0.07
258, 700 Centerra Gold, Inc. (Mining) 1,410, 402 0.29
21,100 Colliers International Group, Inc. (Commercial Services) 957, 831 0.19
11, 400 GMP Capital, Inc. (Diversified Financial Services) 35,014 0.01
36, 000 Granite Real Estate, Inc. (Real Estate Investment Trust) 1,099, 478 0.22
41,200 Intertape Polymer Group, Inc. (Packaging & Containers) 563, 091 0.1
71, 600 Just Energy Group, Inc. (Gas) 501, 654 0.10
340, 300 Lake Shore Gold Corp. (Mining) 245, 326 0.05
244, 600 Nevsun Resources Ltd. (Mining) 670, 439 0.14
84,900 North West Co., Inc. (Food, Beverages & Tobacco) 1,731,599 0.35
144, 800 Parkland Fuel Corp. (0il & Gas) 2,522,705 0.51
102, 600 Ritchie Bros Auctioneers, Inc. (Commercial Services) 2,754, 440 0.56
36, 500 RONA, Inc. (Retail) 365, 370 0.07
37,400 SEMAFO, Inc. (Mining) 88, 469 0.02
99, 500 Silver Standard Resources, Inc. (Mining) 524, 530 0.11
43, 800 Superior Plus Corp. (Retail) 340, 427 0.07
25,400  Transcontinental, Inc. “A” (Commercial Services) 412,572 0.08
74,900 Uni-Select, Inc. (Distribution/Wholesale) 3,499, 064 0.7
6, 200 Whistler Blackcomb Holdings, Inc. (Entertainment) 97,913 0.02
2,500 Winpak Ltd. (Packaging & Containers) 84,913 0.02
4,300 WSP Global, Inc. (Engineering & Machinery) 145, 470 0.03
22, 549, 265 4.57
FE
532, 000 Daphne International Holdings Ltd. (Retail) 98, 824 0.02
Fov—4
8, 461 Bavarian Nordic A/S (Biotechnology) 385, 103 0.08
2,960 NNIT A/S (Computers) 70, 400 0.01
1,422 PER Aarsleff A/S “B” (Construction & Engineering) 495, 232 0.10
20, 443 Spar Nord Bank A/S (Banks) 186, 672 0.04
1,137, 407 0.23
JrO0—#8
5, 581 Bakkafrost P/F (Food, Beverages & Tobacco) 152,028 0.03
TJ4UFVF
56, 693 Bittium 0YJ (Telecommunications) 420, 931 0.09
18, 022 Finnair 0YJ (Airlines) 84,701 0.02
11,783 Lassila & Tikanoja 0YJ (Environmental Control) 212, 803 0.04
10, 530 Tieto OYJ (Computers) 268, 467 0.05
986, 902 0.20
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T2 VR
48, 371 ABC Arbitrage (Diversified Financial Services) 257,990 0.05
9,435 Adocia (Biotechnology) 781, 239 0.16
82,837 Air France-KLM (Airlines) 552, 051 0.11
5,233 Altamir (Investment Companies) 58,916 0.01
1,031 Boiron S.A. (Pharmaceuticals) 84,770 0.02
8,476 Cegid Group S.A. (Software) 447, 596 0.09
2,988 Cie des Alpes (Entertainment) 54, 437 0.01
66, 983 Coface S.A. (Insurance) 655, 161 0.13
23, 649 Derichebourg S.A. (Environmental Control) 59, 495 0.01
6,311 Gecina S.A. (Real Estate Investment Trust) 761, 851 0.15
4,421 Guerbet (Healthcare Products) 284, 777 0.06
131, 397 Innate Pharma S.A. (Biotechnology) 1,924, 809 0.39
24,976 IPSOS (Advertising) 522, 424 0.11
6, 892 Saft Groupe S.A. (Electrical Components & Equipment) 210, 581 0.04
410 Sartorius Stedim Biotech (Healthcare Products) 147,834 0.03
94,008 SCOR SE (Insurance) 3,685,517 0.75
1,924 Trigano S.A. (Leisure Time) 111, 762 0.02
48,719 UBISOFT Entertainment (Software) 1, 365, 226 0.28
1,840 Valeo S.A. (Auto Parts & Equipment) 284,793 0.06
12, 251, 229 2.48
K1Y
104, 065 ADVA Optical Networking SE (Telecommunications) 1,296,918 0.26
16,171 Amadeus Fire AG (Commercial Services) 1,286, 391 0.26
8,995 AURELIUS SE & Co. KGaA (Investment Companies) 398, 101 0.08
5,236 CANCOM SE (Computers) 225,928 0.05
5,534 Deutsche Beteiligungs AG (Investment Companies) 171, 894 0.03
185, 952 Deutsche Lufthansa AG (Airlines) 2,664,075 0.54
16, 629 Elmos Semiconductor AG (Semiconductors) 255, 274 0.05
203, 008 Evotec AG (Commercial Services) 902, 653 0.18
42, 491 Gerresheimer AG (Packaging & Containers) 3, 316, 401 0.67
40, 610 Hochtief AG (Construction & Engineering) 3,829,671 0.78
14, 656 Osram Licht AG (Electrical Components & Equipment) 618, 538 0.13
10, 820 Rheinmetal | AG (Auto Parts & Equipment) 686, 453 0.14
4,533 Rhoen-Klinikum AG (Healthcare Services) 130, 987 0.03
24, 449 Software AG (Software) 653, 550 0.13
3,124 STRATEC Biomedical AG (Healthcare Products) 178, 069 0.04
2,619 zooplus AG (Internet) 387, 801 0.08
17,002, 704 3.45
&
9, 600 Dah Sing Financial Holdings Ltd. (Banks) 49, 784 0.01
280, 000 Emperor Entertainment Hotel Ltd. (Lodging) 52,735 0.01
368, 000 Emperor International Holdings Ltd. (Holding Companies—Diversified) 68, 834 0.01
7, 886, 000 Get Nice Holdings Ltd. (Diversified Financial Services) 366, 225 0.08
299, 000 Road King Infrastructure Ltd. (Real Estate) 258, 811 0.05
398, 000 Sun Hung Kai & Co., Ltd. (Diversified Financial Services) 267, 492 0.05
185, 000 TAI Cheung Holdings Ltd. (Real Estate) 148,917 0.03
1, 312, 000 TCC International Holdings Ltd. (Building Materials) 242,024 0.05
592, 000 Truly International Holdings (Electronics) 126, 771 0.03
197, 000 Varitronix International Ltd. (Electronics) 131,131 0.03
1,712,724 0.35
FALZUR
13, 666 Alkermes Plc. (Pharmaceuticals) 1,002, 538 0.20
107, 198 UDG Healthcare Plc. (Pharmaceuticals) 872, 986 0.18
1,875,524 0.38
A1AF T
128,030 Delek Automotive Systems Ltd. (Retail) 1,150, 824 0.23
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22,214 ACEA SpA (Electric) 329, 397 0.07
11,670 Banca IFIS SpA (Diversified Financial Services) 309, 364 0.06
56, 756 Biesse SpA (Machinery—Diversified) 898, 544 0.18
819 Engineering SpA (Internet) 50, 213 0.01
48,235 ERG SpA (0il & Gas) 602, 661 0.12
869, 963 Iren SpA (Electric) 1, 359, 841 0.28
11, 052 La Doria SpA (Food, Beverages & Tobacco) 155, 245 0.03
7,716 Reply SpA (Internet) 977,911 0.20
585, 538 Saras SpA (0il & Gas) 1,171,898 0.24
12, 267 SAVE SpA (Construction & Engineering) 180, 733 0.04
272, 481 Unipol Gruppo Finanziario SpA (Insurance) 1,357, 750 0.27
7,393, 557 1.50

BA

22, 800 Aderans Co., Ltd. (Cosmetics/Personal Care) 167, 375 0.03
367 AEON REIT Investment Corp. (Real Estate Investment Trust) 423, 324 0.09
64, 800 Alpine Electronics, Inc. (Home Furnishings) 908, 819 0.18
30, 800 Arcs Co., Ltd. (Food, Beverages & Tobacco) 651,077 0.13
4,300 Argo Graphics, Inc. (Software) 63, 447 0.01
4,200 Asatsu-DK, Inc. (Advertising) 101, 321 0.02
15, 100 Autobacs Seven Co., Ltd. (Retail) 273,142 0.06
532 BLife Investment Corp. (Real Estate Investment Trust) 1,084,023 0.22
2,900 Canon Electronics, Inc. (Home Furnishings) 50, 529 0.01
3,500 Chiyoda Integre Go., Ltd. (Electronics) 84, 604 0.02
274 DA Office Investment Corp. (Real Estate Investment Trust) 1,349,108 0.27
75, 800 DCM Holdings Co., Ltd. (Retail) 518, 942 0.11
30, 500 Digital Garage, Inc. (Internet) 491, 840 0.10
21, 200 DTS Corp. (Computers) 642, 933 0.13
20, 900 EDION Corp. (Retail) 166, 312 0.03
176, 800 Ferrotec Corp. (Computers) 1,693, 7112 0.34
58, 400 FIDEA Holdings Co., Ltd. (Banks) 134, 536 0.03
15, 200 Fuji 0il Co., Ltd. (0il & Gas) 45, 866 0.01
8, 400 Fuji Soft, Inc. (Software) 187,038 0.04
10, 700 Fujikura Kasei Co., Ltd. (Chemicals) 48, 865 0.01
641 Global One Real Estate Investment Corp. (Real Estate Investment Trust) 2,363,194 0.48
251, 200 Gree, Inc. (Software) 1,222,583 0.25
7,500 Happinet Corp. (Distribution/Wholesale) 71,446 0.02
17, 600 Heiwa Corp. (Entertainment) 329, 500 0.07
20, 500 Information Services International-Dentsu Ltd. (Computers) 357,519 0.07
40, 000 IT Holdings Corp. (Software) 967, 878 0.20
30, 900 Jafco Co., Ltd. (Investment Companies) 1,225,673 0.25
66 Japan Excellent, Inc. (Real Estate Investment Trust) 73,024 0.01
587 Japan Logistics Fund, Inc. (Real Estate Investment Trust) 1,123, 242 0.23
492 Japan Rental Housing Investments, Inc. (Real Estate Investment Trust) 346,012 0.07
16, 500 Japan Securities Finance Co., Ltd. (Diversified Financial Services) 86, 462 0.02
9,100 Kaga Electronics Co., Ltd. (Electronics) 136, 411 0.03
30, 600 Keihanshin Building Co., Ltd. (Real Estate) 175, 488 0.04
10, 600 Kissei Pharmaceutical Co., Ltd. (Pharmaceuticals) 266, 978 0.05
37,200 Kohnan Shoji Co., Ltd. (Retail) 533, 498 0.11
96, 900 Kokuyo Co., Ltd. (Household Products/Wares) 1,114,570 0.23
34,000 Kurabo Industries Ltd. (Textiles) 61,502 0.01
187, 000 Kureha Corp. (Miscellaneous Manufacturing) 734, 166 0.15
71,000 KYB Corp. (Auto Parts & Equipment) 223,459 0.05
133,100 Kyokuto Securities Co., Ltd. (Diversified Financial Services) 1,779,273 0.36
42,200 KYORIN Holdings, Inc. (Pharmaceuticals) 795, 529 0.16
45,000 Kyoritsu Printing Co., Ltd. (Commercial Services) 113, 522 0.02
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53,700 Kyowa Exeo Corp. (Construction & Engineering) 541,007 0.11
5, 400 Macnica Fuji Electronics Holdings, Inc. (Electronics) 72,055 0.01
10, 000 Maeda Road Construction Co., Ltd. (Construction & Engineering) 165, 964 0.03
117, 800 Marusan Securities Co., Ltd. (Diversified Financial Services) 1,180, 102 0.24
43, 800 Marvelous, Inc. (Software) 356, 355 0.07
4, 400 Matsuda Sangyo Co., Ltd. (Distribution/Wholesale) 52,859 0.01
20, 800 Matsumotokiyoshi Holdings Co., Ltd. (Retail) 1,066, 321 0.22
13,500 Meiko Network Japan Co., Ltd. (Commercial Services) 153, 200 0.03
5,300 Melco Holdings, Inc. (Computers) 92, 045 0.02
3,500 Message Co., Ltd. (Healthcare Services) 82, 305 0.02
217,000 Mie Bank Ltd. (Banks) 60, 229 0.01
76, 000 Mirait Holdings Corp. (Construction & Engineering) 615, 866 0.12
41, 800 Mito Securities Co., Ltd. (Diversified Financial Services) 143, 425 0.03
6,100 Mochida Pharmaceutical Co., Ltd. (Pharmaceuticals) 381,003 0.08
42, 400 NEC Networks & System Integration Corp. (Computers) 759, 059 0.15
147, 800 NET One Systems Co., Ltd. (Computers) 873, 996 0.18
5,200 Nichi-iko Pharmaceutical Co., Ltd. (Pharmaceuticals) 130, 970 0.03
51,000 Nichireki Co., Ltd. (Building Materials) 412, 451 0.08
24,000 Nippon Flour Mills Co., Ltd. (Food, Beverages & Tobacco) 163, 336 0.03
7,000 Nippon Synthetic Chemical Industry Co., Ltd. (Chemicals) 52,239 0.01
36, 000 Nippon Thompson Co., Ltd. (Machinery—Diversified) 163, 530 0.03
50, 000 Nisshin Qillio Group Ltd. (Food, Beverages & Tobacco) 193, 462 0.04
23,100 Nitto Kogyo Corp. (Electronics) 399, 865 0.08
3,200 Nitto Kohki Co., Ltd. (Machinery—Diversified) 70, 396 0.01
217, 600 North Pacific Bank Ltd. (Banks) 102, 537 0.02
25, 800 NSD Co., Ltd. (Software) 372,518 0.08
20, 000 Obayashi Road Corp. (Construction & Engineering) 139, 033 0.03
1,500 Ohsho Food Service Corp. (Retail) 50, 860 0.01
15, 900 Okamura Corp. (Office Furnishings) 156, 059 0.03
11,200 Okinawa Electric Power Co., Inc. (Electric) 259, 286 0.05
15, 000 OKUMA Corp. (Machinery—Diversified) 136, 153 0.03
34, 600 Paltac Corp. (Distribution/Wholesale) 684, 254 0.14
2,400 Paramount Bed Holdings Co., Ltd. (Healthcare Products) 79, 818 0.02
19, 800 Parco Co., Ltd. (Retail) 192, 411 0.04
16, 000 Ryobi Ltd. (Metal Fabricate/Hardware) 59,312 0.01
109, 700 SAMTY Co., Ltd. (Real Estate) 1,104, 297 0.22
58, 100 Sanshin Electronics Co., Ltd. (Electronics) 630, 579 0.13
2,400 Shimachu Co., Ltd. (Retail) 55,814 0.01
21,000 Shindengen Electric Manufacturing Co., Ltd. (Semiconductors) 85, 002 0.02
17,500 Shinko Electric Industries Co., Ltd. (Semiconductors) 120, 234 0.02
5,200 Shinko Shoji Co., Ltd. (Electronics) 53,611 0.01
197 SIA Reit, Inc. (Real Estate Investment Trust) 797, 396 0.16
10, 900 SKY Perfect JSAT Holdings, Inc. (Media) 55,084 0.01
53, 000 Studio Alice Co., Ltd. (Retail) 935, 067 0.19
7,200 Systena Corp. (Software) 71, 895 0.01
16, 000 Tayca Corp. (Chemicals) 78,910 0.02
44,100 Toho Holdings Co., Ltd. (Pharmaceuticals) 1,092, 841 0.22
18, 000 Tokyo Tekko Co., Ltd. (Iron/Steel) 83,809 0.02
29, 000 Tokyotokeiba Co., Ltd. (Entertainment) 67,278 0.01
517 Tokyu Real Estate Investment Trust, Inc. (Real Estate Investment Trust) 628, 217 0.13
34 Top REIT, Inc. (Real Estate Investment Trust) 124, 659 0.03
44,000 Toppan Forms Co., Ltd. (Commercial Services) 569, 273 0.12
5, 300 Torii Pharmaceutical Co., Ltd. (Pharmaceuticals) 118,614 0.02
4,700 Toyo Tanso Co., Ltd. (Miscellaneous Manufacturing) 68, 701 0.01
26, 000 Tsubakimoto Chain Co. (Machinery—Diversified) 202, 044 0.04
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104, 000 Uchida Yoko Co., Ltd. (0ffice/Business Equipment) 399, 870 0.08
231, 400 UNY Group Holdings Co., Ltd. (Retail) 1,442, 347 0.29
9, 300 Wacom Co., Ltd. (Computers) 34,023 0.01
8,200 Warabeya Nichiyo Co., Ltd. (Food, Beverages & Tobacco) 157, 841 0.03
4,100 Yorozu Corp. (Auto Parts & Equipment) 80,716 0.02
68, 200 Zuken, Inc. (Computers) 658, 323 0.13
43, 324, 468 8.78
BE
9,482 Able G&C Co., Ltd. (Cosmetics/Personal Care) 184, 637 0.04
15, 909 Boryung Medience Co., Ltd. (Distribution/Wholesale) 316, 655 0.06
7,611 Bukwang Pharmaceutical Co., Ltd. (Pharmaceuticals) 167, 593 0.03
648 Chongkundang Holdings Corp. (Pharmaceuticals) 53, 046 0.01
3,084 Crown Confectionery Co., Ltd. (Food, Beverages & Tobacco) 1,318,233 0.27
2,112 Dae Han Flour Mills Co., Ltd. (Food, Beverages & Tobacco) 345, 602 0.07
57,091 Daewon Pharmaceutical Co., Ltd. (Pharmaceuticals) 830, 692 0.17
7,976 Daou Data Corp. (Retail) 120, 875 0.03
15, 594 Daou Technology, Inc. (Internet) 309, 039 0.06
32,186 Dongwha Pharm Co., Ltd. (Pharmaceuticals) 215, 398 0.04
38, 246 Dongyang Mechatronics Corp. (Auto Parts & Equipment) 236, 137 0.05
16, 413 e-LITECOM Co., Ltd. (Electronics) 217, 555 0.04
103, 535 Easy Bio, Inc. (Agriculture) 585, 600 0.12
31,175 Hancom, Inc. (Software) 592, 246 0.12
238, 413 Hyundai Engineering Plastics Co., Ltd. (Miscellaneous Manufacturing) 2,046, 393 0.42
61,944 Il Dong Pharmaceutical Co., Ltd. (Pharmaceuticals) 1,337,248 0.27
6, 046 InBody Co., Ltd. (Healthcare Products) 274,094 0.06
54,195 Interpark Holdings Corp. (Internet) 528, 823 0.1
41,074 Kolon Corp. (Chemicals) 2,915, 490 0.59
133,180 Kwang Dong Pharmaceutical Co., Ltd. (Pharmaceuticals) 1,230, 539 0.25
106, 618 Kyobo Securities Co., Ltd. (Diversified Financial Services) 899, 493 0.18
7, 361 Muhak Co., Ltd. (Food, Beverages & Tobacco) 2179, 363 0.06
20,119 Nice Information & Telecommunication, Inc. (Diversified Financial Services) 640, 201 0.13
6, 234 Pulmuone Co., Ltd. (Food, Beverages & Tobacco) 936, 675 0.19
3,544 S&T Motiv Co., Ltd. (Auto Parts & Equipment) 240, 847 0.05
12,495 Sajo Industries Co., Ltd. (Food, Beverages & Tobacco) 685, 145 0.14
88, 942 Samjin Pharmaceutical Co., Ltd. (Pharmaceuticals) 1,743,434 0.35
1,634, 687 Seohee Construction Co., Ltd. (Construction & Engineering) 1,468, 049 0.30
32,950 SEOWONINTECH Co., Ltd. (Electronics) 352, 817 0.07
6,139 Shinsegae Information & Communication Co., Ltd. (Computers) 561, 922 0.11
7,743 SK Petrochemical Ind Co., Ltd. (Chemicals) 1,150, 033 0.23
14, 453 Songwon Industrial Co., Ltd. (Chemicals) 151, 638 0.03
30, 296 Wins Co., Ltd. (Telecommunications) 285, 157 0.06
23, 220, 669 4.7
Lo ITNY
272,709 Regus Plc. (Real Estate) 1,427,751 0.29
TS5 4
48,148 Corbion NV (Food, Beverages & Tobacco) 1,147,973 0.23
40, 026 SNS REAAL NV (Banks) 0 0.00
1,147,973 0.23
JILyz—
33,349 Atea ASA (Internet) 299, 611 0.06
28, 298 Austevol| Seafood ASA (Food, Beverages & Tobacco) 175,192 0.04
29, 648 Borregaard ASA (Chemicals) 162, 548 0.03
2,187,904 Kongsberg Automotive ASA (Auto Parts & Equipment) 1,471,707 0.30
207, 463 Sparebank 1 Nord Norge (Banks) 860, 247 0.18
11, 309 SpareBank 1 SMN (Banks) 67,083 0.01
3,036, 388 0. 62
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56, 197 CTT-Correios de Portugal S.A. (Commercial Services) 519, 809 0.1
JI)bkUa
161, 511 OFG Bancorp (Banks) 1, 350, 232 0.27
SUAR—I
324, 700 Chip Eng Seng Corp., Ltd. (Real Estate) 154, 405 0.03
140, 000 GL, Ltd. (Lodging) 83,963 0.02
1, 155, 000 UMS Holdings Ltd. (Semiconductors) 418,078 0.08
656, 446 0.13
m72UA
13,115 Net 1 UEPS Technologies, Inc. (Commercial Services) 198, 430 0.04
ARA Y
87,653 Almirall S.A. (Pharmaceuticals) 1,608, 949 0.33
1,177 Baron de Ley (Food, Beverages & Tobacco) 128, 287 0.03
87,314 Companhia de Distribucion Integral Logista Holdings S.A. (Transportation) 1,732,752 0.35
36, 562 Ebro Foods S.A. (Food, Beverages & Tobacco) 700, 089 0.14
14, 506 Ence Energia y Celulosa S.A. (Energy—Alternate Sources) 56,916 0.01
202, 677 Gamesa Corp. Tecnologica S.A. (Electrical Components & Equipment) 3, 546, 930 0.72
26, 220 Melia Hotels International S.A. (Lodging) 333, 415 0.07
11,574 Papeles y Cartones de Europa S.A. (Forest Products & Paper) 61,730 0.01
8, 169, 068 1. 66
AYI—F
45, 882 Betsson AB (Entertainment) 776, 529 0.16
4,440 Bilia AB “A” (Retail) 96, 476 0.02
27,489 BillerudKorsnas AB (Forest Products & Paper) 525, 440 0.1
11,870 Bure Equity AB (Investment Companies) 85, 067 0.02
9,110 Byggmax Group AB (Retail) 86,179 0.02
19, 552 Castellum AB (Real Estate) 275,083 0.05
7,573 Hemfosa Fastigheter AB (Real Estate) 80, 540 0.02
9, 454 HIQ International AB (Computers) 52, 251 0.01
72, 205 Mycronic AB (Electronics) 567,135 0.1
16,517 NetEnt AB (Software) 982, 941 0.20
5,018 Nobia AB (Home Furnishings) 61,624 0.01
33, 893 Victoria Park AB “B” (Real Estate) 61,792 0.01
3,651, 057 0.74
AL R
35,590 Adecco S.A. (Commercial Services) 2,431,410 0.49
17,874 Allied World Assurance Co. Holdings AG (Insurance) 649, 184 0.13
26, 326 Ascom Holding AG (Telecommunications) 521,168 0.1
1,798 Flughafen Zuerich AG (Construction & Engineering) 1,289, 096 0.26
993 Forbo Holding AG (Building Materials) 1,099, 308 0.22
25,116 Kardex AG (Machinery—Diversified) 1,948, 539 0.39
28,616 Lonza Group AG (Chemicals) 4,526, 447 0.92
182 Metall Zug AG “B” (Holding Companies—Diversified) 449, 711 0.09
1,353 Orior AG (Food, Beverages & Tobacco) 71,327 0.02
2,933 Tecan Group AG (Healthcare Products) 434, 265 0.09
9,176 Temenos Group AG (Software) 446, 325 0.09
13, 878, 780 2.81
ZE
10, 053 Big Yellow Group Plc. (Real Estate Investment Trust) 120, 608 0.
205, 583 Booker Group Plc. (Food, Beverages & Tobacco) 558, 274 0.11
5,976 British Polythene Industries Plc. (Packaging & Containers) 63, 330 0.01
9,120 CLS Holdings Plc. (Real Estate) 253,974 0.05
154, 588 DS Smith Plc. (Forest Products & Paper) 965, 711 0.20
21,718 e2v Technologies Plc. (Semiconductors) 76, 745 0.02

— 146 —



FE

B HARE T G BRTEANA M)

KE
23,21 Galliford Try Plc. (Home Builders) 512,137 0.10
4,563 Go-Ahead Group Plc. (Transportation) 180, 509 0.04
56, 086 Great Portland Estates Plc. (Real Estate Investment Trust) 739, 997 0.15
5,374 Greggs Plc. (Food, Beverages & Tobacco) 100, 552 0.02
122, 857 Halfords Group Plc. (Retail) 689, 444 0.14
10, 317 Hilton Food Group Plc. (Food, Beverages & Tobacco) 80, 602 0.02
45, 760 HomeServe Plc. (Commercial Services) 291,167 0.06
103, 415 1G Group Holdings Plc. (Diversified Financial Services) 1,204, 891 0.24
262, 262 Inchcape Plc. (Distribution/Wholesale) 3,104,970 0.63
26, 330 Intermediate Capital Group Plc. (Diversified Financial Services) 242,960 0.05
50,171 John Wood Group Plc. (0il & Gas Services) 421,793 0.08
37,027 Keller Group Plc. (Construction & Engineering) 462, 337 0.09
119, 752 Lancashire Holdings Ltd. (Insurance) 1,223,984 0.25
119, 565 Lookers Plc. (Retail) 311,548 0.06
627, 480 Man Group Plc. (Diversified Financial Services) 1, 541, 499 0.31
24,768 Novae Group Plc. (Insurance) 327, 161 0.07
49, 308 OneSavings Bank Plc. (Banks) 285, 537 0.06
170, 123 Pace Plc. (Home Furnishings) 1,020, 760 0.21
66, 212 Paragon Group of Cos Plc. (Diversified Financial Services) 381,932 0.08
2,700 Rank Group Plc. (Entertainment) 11, 242 0.00
154, 606 Safestore Holdings Plc. (Storage/Warehousing) 838, 986 0.17
69, 124 Segro Plc. (Real Estate Investment Trust) 459, 079 0.09
253,016 SVG Capital Plc. (Investment Companies) 1, 857, 861 0.38
39, 934 Synthomer Plc. (Chemicals) 193, 322 0.04
34,320 WH Smith Plc. (Retail) 896, 334 0.18
55, 252 WS Atkins Plc. (Commercial Services) 1,314,100 0.27
20, 733, 346 4.20

KE
112, 266 ABM Industries, Inc. (Commercial Services) 3,330,932 0.67
5,220 Acuity Brands, Inc. (Electrical Components & Equipment) 1,205, 194 0.24
6, 750 Aegion Corp. (Construction & Engineering) 148, 770 0.03
76, 607 AG Mortgage Investment Trust, Inc. (Real Estate Investment Trust) 1,132, 251 0.23
11,371 Air Transport Services Group, Inc. (Transportation) 108, 138 0.02
17,554 Alaska Air Group, Inc. (Airlines) 1, 399, 580 0.28
9,770 Alexander & Baldwin, Inc. (Real Estate) 370, 381 0.08
59,538 Allscripts Healthcare Solutions, Inc. (Software) 906, 764 0.18
177,987 Alon USA Energy, Inc. (0il & Gas) 3,130, 791 0.63
6,427 AMAG Pharmaceuticals, Inc. (Biotechnology) 171,087 0.03
143, 870 American Equity Investment Life Holding Co. (Insurance) 3,857,155 0.78
7,164 Anacor Pharmaceuticals, Inc. (Pharmaceuticals) 836, 254 0.17
108, 988 Anworth Mortgage Asset Corp. (Real Estate Investment Trust) 524,232 0.11
35, 769 Apartment Investment & Management Co. “A” (Real Estate Investment Trust) 1,363, 157 0.28
8, 681 Ares Commercial Real Estate Corp. (Real Estate Investment Trust) 111,724 0.02
12,492 Asbury Automotive Group, Inc. (Retail) 938, 149 0.19
49, 747 Atlas Air Worldwide Holdings, Inc. (Transportation) 2,055, 546 0.42
14,475 Avis Budget Group, Inc. (Commercial Services) 541, 220 0.1
47,160 Babcock & Wilcox Enterprises, Inc. (Machinery—GConstruction & Mining) 903,114 0.18
28,325 Barnes Group, Inc. (Miscellaneous Manufacturing) 1,091,079 0.22
16, 250 Benchmark Electronics, Inc. (Electronics) 348, 725 0.07
28,443 Berry Plastics Group, Inc. (Packaging & Containers) 1,034,187 0.21
33,872 BioSpecifics Technologies Corp. (Pharmaceuticals) 1, 641,098 0.33
62,230 BJ's Restaurants, Inc. (Retail) 2,850, 134 0.58
115, 986 Blucora, Inc. (Internet) 1,232,931 0.25
197, 520 Brookline Bancorp, Inc. (Diversified Financial Services) 2,318, 885 0.47
63, 734 Bui Id-A-Bear Workshop, Inc. (Retail) 819, 619 0.17
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40, 950 Cablevision Systems Corp. “A” (Media) 1,248,975 0.25
37,160 Cabot Microelectronics Corp. (Semiconductors) 1,559, 234 0.32
273,107 Calix, Inc. (Telecommunications) 2,163,007 0.44
65, 123 Carpenter Technology Corp. (Iron/Steel) 2, 340, 521 0.47
4,185 Carter’s, Inc. (Apparel) 360, 873 0.07
77,653 Cash America International, Inc. (Retail) 2,620, 789 0.53
76, 235 Cato Corp. “A” (Retail) 2,994, 511 0.61
6,189 Cavco Industries, Inc. (Home Builders) 573, 720 0.12
13, 371 CBL & Associates Properties, Inc. (Real Estate Investment Trust) 174, 759 0.04
16, 484 Central Garden and Pet Co. “A” (Household Products/Wares) 260, 282 0.05
12, 695 Central Pacific Financial Corp. (Banks) 295, 032 0.06
4,638 Charter Financial Corp. (Diversified Financial Services) 61,871 0.01
41,493 Cohu, Inc. (Semiconductors) 543, 973 0.11
10, 149 Comfort Systems USA, Inc. (Construction & Engineering) 322,129 0.07
107, 619 Constant Contact, Inc. (Software) 3,367,399 0.68
63, 896 Cooper Tire & Rubber Co. (Auto Parts & Equipment) 2,682,993 0.54
40, 402 Coresite Realty Corp. (Real Estate Investment Trust) 2,366, 345 0.48
67,623 Cousins Properties, Inc. (Real Estate Investment Trust) 664, 734 0.13
47, 664 CRA International, Inc. (Commercial Services) 1,087,692 0.22
85,912 CubeSmart (Real Estate Investment Trust) 2,501,757 0.51
42, 201 CVB Financial Corp. (Banks) 780, 719 0.16
20, 315 CVR Energy, Inc. (0il & Gas) 970, 041 0.20
54, 260 CyrusOne, Inc. (Real Estate Investment Trust) 1,962, 042 0.40
45,598 DCT Industrial Trust, Inc. (Real Estate Investment Trust) 1,740, 476 0.35
106, 051 Delek US Holdings, Inc. (0il & Gas) 2,936, 552 0.59
196, 234 Denny’s Corp. (Retail) 1,891, 696 0.38
320, 271 DHI Group, Inc. (Internet) 2,984,926 0.60
78, 490 DigitalGlobe, Inc. (Telecommunications) 1, 326, 481 0.27
30, 542 Dime Community Bancshares, Inc. (Diversified Financial Services) 565, 332 0.11
113,033 DR Horton, Inc. (Home Builders) 3,652, 096 0.74
103, 720 DuPont Fabros Technology, Inc. (Real Estate Investment Trust) 3,426,909 0.69
309, 238 Dynex Capital, Inc. (Real Estate Investment Trust) 2,124, 465 0.43
76, 340 E*TRADE Financial Corp. (Diversified Financial Services) 2,323,026 0.47
221, 868 EarthLink Holdings Corp. (Telecommunications) 2,038,967 0.41
76, 808 EMCOR Group, Inc. (Construction & Engineering) 3,871,123 0.78
84,507 Emergent BioSolutions, Inc. (Biotechnology) 3,188, 379 0.64
53,375 Empire State Realty Trust, Inc. “A” (Real Estate Investment Trust) 981, 566 0.20
34, 357 Ennis, Inc. (Commercial Services) 686, 796 0.14
52,790 Equity Commonwealth (Real Estate Investment Trust) 1, 458, 060 0.30
58,193 Equity Lifestyle Properties, Inc. (Real Estate Investment Trust) 3,630,079 0.74
73, 304 Ethan Allen Interiors, Inc. (Home Furnishings) 2,078,901 0.42
45,777 Federal Signal Corp. (Miscellaneous Manufacturing) 771, 800 0.16
11,746 First Financial Northwest, Inc. (Diversified Financial Services) 159, 041 0.03
25,416 First Industrial Realty Trust, Inc. (Real Estate Investment Trust) 580, 756 0.12
9, 456 Formfactor, Inc. (Semiconductors) 82,362 0.02
11,418 G&K Services, Inc. "A” (Textiles) 761, 238 0.15
62,010 Gaming and Leisure Properties, Inc. (Entertainment) 1, 686, 052 0.34
34,108 General Cable Corp. (Electrical Components & Equipment) 519, 806 0.11
86, 325 Global Brass & Copper Holdings, Inc. (Metal Fabricate/Hardware) 2,007,920 0.41
97,594 Groupon, Inc. (Internet) 282,047 0.06
22,087 Halozyme Therapeutics, Inc. (Biotechnology) 393, 149 0.08
10,118 Hanmi Financial Corp. (Banks) 264, 080 0.05
57,146 Headwaters, Inc. (Building Materials) 1,095, 489 0.22
92,273 Heidrick & Struggles International, Inc. (Commercial Services) 2,662,999 0.54
89, 599 Hologic, Inc. (Healthcare Products) 3,615,320 0.73
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12,986 Hooker Furniture Corp. (Home Furnishings) 355, 816 0.07
78, 598 Houston Wire & Cable Co. (Distribution/Wholesale) 488, 830 0.10
25,283 Huntington Ingalls Industries, Inc. (Shipbuilding) 3,310, 050 0.67
2,224 Hyster-Yale Materials (Distribution/Wholesale) 128, 614 0.03
39,71 Infinity Pharmaceuticals, Inc. (Biotechnology) 350, 780 0.07
119, 750 Ingram Micro, Inc. “A” (Distribution/Wholesale) 3,703, 867 0.75
34,000 Innophos Holdings, Inc. (Chemicals) 1,010, 480 0.20
12,124 Insight Enterprises, Inc. (Computers) 324, 681 0.07
73,911 Insperity, Inc. (Commercial Services) 3,189, 999 0.65
47,990 Investment Technology Group, Inc. (Diversified Financial Services) 963, 159 0.20
68, 038 Isis Pharmaceuticals, Inc. (Biotechnology) 4,158, 040 0.84
8,238 IXYS Corp. (Semiconductors) 104, 870 0.02
13,878 J&J Snack Foods Corp. (Food, Beverages & Tobacco) 1,619, 285 0.33
34,718 Jack in the Box, Inc. (Retail) 2,573,993 0.52
9, 403 John Bean Technologies Corp. (Miscel laneous Manufacturing) 459, 807 0.09
2,874 Jones Lang LaSalle, Inc. (Real Estate) 471, 429 0.10
79,125 K12, Inc. (Commercial Services) 802, 328 0.16
57, 492 Kite Realty Group Trust (Real Estate Investment Trust) 1,547,110 0.31
44,316 Korn/Ferry International (Commercial Services) 1, 630, 829 0.33
8, 498 Lamar Advertising Co. “A” (Real Estate Investment Trust) 496, 368 0.10
35, 263 Lear Corp. (Auto Parts & Equipment) 4,439, 612 0.90
13, 387 Liquidity Services, Inc. (Internet) 91,299 0.02
66, 256 Mack-Cali Realty Corp. (Real Estate Investment Trust) 1,557,016 0.32
1,198 Masonite International Corp. (Building Materials) 79, 020 0.02
68, 545 Medifast, Inc. (Commercial Services) 2,078,284 0.42
64, 886 Medivation, Inc. (Pharmaceuticals) 2,743, 380 0.56
38, 081 Methode Electronics, Inc. (Electronics) 1,373, 962 0.28
107, 931 MSG Networks, Inc. “A” (Media) 2,134,875 0.43
9,106 Mueller Industries, Inc. (Metal Fabricate/Hardware) 286, 748 0.06
35,963 Nasdag, Inc. (Diversified Financial Services) 2,108, 151 0.43
8,588 National Presto Industries, Inc. (Aerospace & Defence) 746, 641 0.15
16, 463 Natus Medical, Inc. (Healthcare Products) 803, 065 0.16
31,599 NETGEAR, Inc. (Telecommunications) 1,393,832 0.28
8,675 New Jersey Resources Corp. (Gas) 260, 684 0.05
66, 114 Nuance Communications, Inc. (Software) 1,383, 766 0.28
38, 955 Nutrisystem, Inc. (Commercial Services) 893, 628 0.18
78, 462 0il States International, Inc. (0il & Gas Services) 2,488,815 0.50
39, 931 0SI Systems, Inc. (Electronics) 3,738,740 0.76
21, 230 Owens Corning (Building Materials) 994, 413 0.20
2,419 PAM Transportation Services, Inc. (Transportation) 74,723 0.02
38, 151 Papa John's International, Inc. (Retail) 2,192,919 0.44
89, 055 PBF Energy, Inc. “A” (0il & Gas) 3, 605, 837 0.73
79, 948 Perry Ellis International, Inc. (Apparel) 1,658,122 0.34
151,017 PetMed Express, Inc. (Retail) 2,537,086 0.51
1,936 Post Properties, Inc. (Real Estate Investment Trust) 114,147 0.02
9,479 Prestige Brands Holdings, Inc. (Pharmaceuticals) 482, 386 0.10
28,814 Progress Software Corp. (Software) 691, 248 0.14
21,049 PS Business Parks, Inc. “A” (Real Estate Investment Trust) 1,861, 153 0.38
205, 575 QLogic Corp. (Semiconductors) 2,651,917 0.54
17,398 Quad/Graphics, Inc. (Commercial Services) 179, 547 0.04
89, 511 Quality Systems, Inc. (Software) 1,454, 554 0.29
92,536 QuinStreet, Inc. (Internet) 452, 501 0.09
2,275 Quintiles Transnational Holdings, Inc. (Pharmaceuticals) 154,677 0.03
151, 581 Rackspace Hosting, Inc. (Software) 4,338,248 0.88
8,284 Rayonier Advanced Materials (Building Materials) 92, 864 0.02
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12, 889 RE/MAX Holdings, Inc. “A” (Real Estate) 483, 466 0.10
29, 403 Regional Management Corp. (Diversified Financial Services) 461, 627 0.09
204, 089 Regis Corp. (Retail) 3,400, 123 0.69
39, 059 Reinsurance Group of America, Inc. (Insurance) 3,588, 141 0.73
28, 436 Reliance Steel & Aluminum Co. (Iron/Steel) 1,672,321 0.34
16,578 Rent-A-Center, Inc. (Commercial Services) 284, 478 0.06
12, 650 Repligen Corp. (Biotechnology) 359, 640 0.07
30, 797 REX American Resources Corp. (Energy—Alternate Sources) 1,935, 591 0.39
10, 907 RPX Corp. (Commercial Services) 151, 280 0.03
129, 276 Schnitzer Steel Industries, Inc. “A” (Iron/Steel) 2,134, 347 0.43
116, 165 SciClone Pharmaceuticals, Inc. (Pharmaceuticals) 1,065, 233 0.22
22,834 SEI Investments Co. (Commercial Services) 1,241,941 0.25
3,211 Sirona Dental Systems, Inc. (Healthcare Products) 348, 329 0.07
12,770 Snap-on, Inc. (Hand/Machine Tools) 2,198, 483 0.45
69, 459 Sonic Corp. (Retail) 2,018, 479 0.41
95,914 Spectrum Pharmaceuticals, Inc. (Biotechnology) 575, 484 0.12
4,834 Spok Holdings, Inc. (Telecommunications Services) 89, 284 0.02
66, 642 SPX Corp. (Miscellaneous Manufacturing) 735,728 0.15
48, 021 Stage Stores, Inc. (Retail) 371, 683 0.08
223, 436 Steel Dynamics, Inc. (Iron/Steel) 3, 885, 552 0.79
7,901 SVB Financial Group (Banks) 1,046, 724 0.21
32,450 SYNNEX Corp. (Software) 3,059, 061 0.62
282,936 Talen Energy Corp. (Utilities—Electric) 2,204,071 0.45
11, 900 Tech Data Corp. (Electronics) 805, 035 0.16
38, 453 Titan Machinery, Inc. (Retail) 483, 354 0.10
4,926 TopBuild Corp. (Construction & Engineering) 150, 046 0.03
22,200 Torchmark Corp. (Insurance) 1,345, 764 0.27
1,664 Toro Co. (Agricultural Equipment) 128, 244 0.03
90, 139 Tower International, Inc. (Auto Parts & Equipment) 2,763, 662 0.56
54,191 Trinity Industries, Inc. (Miscellaneous Manufacturing) 1,471, 286 0.30
61, 255 Umpqua Holdings Corp. (Banks) 1,097, 690 0.22
27, 649 United Therapeutics Corp. (Biotechnology) 4,220,067 0.86
11,814 Univar, Inc. (Chemicals) 223, 757 0.05
1,133 Universal Forest Products, Inc. (Building Materials) 87,536 0.02
15, 327 USANA Health Sciences, Inc. (Pharmaceuticals) 2,052, 898 0.42
56, 137 Vantiv, Inc. “A” (Commercial Services) 2,958, 981 0.60
8,467 VCA, Inc. (Pharmaceuticals) 465, 939 0.09
53, 066 Vectrus, Inc. (Software & Services) 1,282,075 0.26
218, 888 Wabash National Corp. (Automobile Manufacturers) 2,838,977 0.58
14,513 Watsco, Inc. (Distribution/Wholesale) 1,844,747 0.37
113, 854 Web. com Group, Inc. (Internet) 2,756, 405 0.56
28,013 Western Asset Mortgage Capital Corp. (Real Estate Investment Trust) 329,713 0.07
86, 046 Western Refining, Inc. (0il & Gas) 3,894, 442 0.79
63, 658 Wor |d Fuel Services Corp. (Retail) 2,774, 852 0.56
73,730 WR Berkley Corp. (Insurance) 4,103, 812 0.83
23,675 ZAGG, Inc. (Electronics) 244, 326 0.05
273,521,903 55.43
LEKXEE (EEME K FJL 456, 603, 756) 469, 389, 022 95.13
BEEEISE—1.65%
FALIUKR
8,136,429 Goldman Sachs US$ Liquid Reserves Fund (X Distribution Glass) 8, 136, 429 1.65
BEERESFSH (BEEM K KL 8 136,429) 8,169, 429 1.65
AR0OERBERIGIFAICEHEIN TV EERFMIS S (BUSEIM K FJL 464, 740, 185) 477,525, 451 96.78
TVNT « TG 25 < FHfiZE (BUERMM K KL 464, 740, 185) 477,525, 451 96. 78
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hFrEEL
4 S&P TSX 60 Index Futures 17/12/2015 B 477,972 3,234 0.00
a1—n
52 DJ Euro STOXX 50 Index Futures 18/12/2015 BE 1,958, 158 42,911 0.01
HERVF
9 FTSE 100 Index Futures 18/12/2015 BE 868, 348 10, 493 0.00
BAH
1 TOPIX Index Futures 10/12/2015 BE 903, 294 9,258 0.00
1P
34  Mini-Russell 2000 Index Futures 18/12/2015 BE 4,066, 060 31,992 0.01
SEYEGIRERFIE 97, 888 02
% HRET o RERES gmrmsaem)
FHEFL
1 Hang Seng Index Futures 30/12/2015 B2 141, 348 (5, 289) (0. 00)
SEYEEIREREBX (5, 289) (0. 00)
Ry TEH—0.06%
pusne HARET mme FREREES parpmaon
IOAT4 - NATY ATy T 31/05/2016
9, 540 Amalgamated Holdings Ltd. 9,271 0.00
98, 893 Austral Ltd. 14,029 0.00
436, 502 Australian Pharmaceutical Industries Ltd. 34,715 0.01
13, 300 Blackmores Ltd. 186, 449 0.04
21,586 Domino’ s Pizza Enterprises Ltd. 60, 042 0.01
363, 892 Downer EDI Ltd. 34,616 0.01
19,292 JB Hi-Fi Ltd. 98, 285 0.02
51, 265 NIB Holdings Ltd. 10,494 0.00
107, 985 Northern Star Resources Ltd. (21, 485) (0.01)
39, 667 Premier Investments Ltd. 13, 362 0.00
200, 409 RCR Tomlinson Ltd. 6,678 0.00
1, 940, 800 Saracen Mineral Holdings Ltd. (110, 189) (0.02)
281, 636 Sigma Pharmaceuticals Ltd. 9,768 0.00
131, 346 Star Entertainment Group Ltd. (17, 835) (0.00)
89, 867 Treasury Wine Estates Ltd. 41,165 0.01
&5t 369, 365 0.07
Z DMt (42, 765) (0.01)
IVAT4 - NRTy k- ATy TEE (GHEEE Kk FJL 8,420,029 326, 600 0.06
REIEEE (BSRIE Sk FJL 464, 740, 185) 477,944, 650 96. 86
ZTOMEE - 8B 15, 495, 648 3.14
BEFEXR 493, 440, 298 100. 00
BAAT D e o)
TUNT 1« TEHEIZBRBESH MEBEME K FJL 464,740, 185) 477,525, 451 96. 78
SEMERE I RERFIEE 97, 888 0.02
SIS IRERE X (5, 289) (0. 00)
Ry TEREGRERA 326, 600 0.06
ZTOMEE - &iF 15, 495, 648 3.14
BEFEXR 493, 440, 298 100. 00
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d—)ILKkTY HyHR-TJ72X S, 1. C. A. V. —d—JILKkTY-HyHR-45aO—N
WRSTOYY - -RUR-FR—=+bTFrUxt 107Fa2LL—232 275 RDIK
>

d—)V Ry oYy IR Ty X S, 1. C. A. V. —d— )L KRk=wr PR Ta—N
e ARNTT VT =/ A RUR e R—= 7304 7T NI 1T, FEAEEHEI -
i~ —7 7 K, ELTIREENK « ZE~Y—7 7 RREREXNRETHNEREELIEFETT, 4
SEFREEFGEFORE X, 11 (BFEILAR) T, Lano T, AMEEEMRRE S TAFREZ
20154F11 A0 H IR R E COMRMZE THMER L EFET, . IO DORARIL, YHEBREEFEGERD
BTDOI T AEEMNENETT,

BEFEHRNEFDOERANR (2014F128 1 BN 02015F11A30BFET) (BAL: K KL)

#H
HEEBSILFR 709
Ry FEREITH M BHILFER 221,090
% & BRI EREN 1,378, 166
FCThEREM 885, 931
REER 413, 606
BEEEHAITIREN 99, 870
BRSEEREM & & U —E > > T HREN 1,137
EEBREHRITERE 48,613
FERFR 37,732
EEEHREN 19, 388
BEE RN 30, 231
ER 15 EREM 1, 551
i T REN 37,223
FRIZ A 5,704
HihRE A 3,927
SRR 31,317
X EE A EREN 14,709
1R SR 5 R 20, 793
ZDithE R 65, 750
3,317,447
BB REMHREN 25 (264, 116)
BEERAMD Y 5 R IZhh 5 1558 RERRENER 48 (12, 575)
EREH 3,040, 756
BRE B2
#m AR T B FE @E£AR I gassEa ()
AROEFMARMEIFTIZ EIHEIh TS EESFMEIS
Ef&—63.91%
T332
8,271,000 Brazil Notas do Tesouro Nacional-Series B BRL 6.000% 15/08/2050 5,182,811 1.16
1597
1,616,138 Italy Buoni Poliennali Del Tesoro EUR 2.100% 15/09/2016 1,745, 699 .39
6,275, 159 Italy Buoni Poliennali Del Tesoro EUR 2.350% 15/09/2019 7,330,478 1.64
4,090, 000 Italy Buoni Poliennali Del Tesoro EUR 0.650% 01/11/2020 4,363,410 0.98
2,410, 000 Italy Buoni Poliennali Del Tesoro EUR 3.750% 01/03/2021 2,969, 538 0.66
3,080, 000 Italy Buoni Poliennali Del Tesoro EUR 3.750% 01/05/2021 3,803, 872 0.85
300, 000 Italy Buoni Poliennali Del Tesoro EUR 4.750% 01/09/2021 389, 836 0.09
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ST %

FEmE AR TR BE FE EEFAA GERIL) BETERAA (%)
EfE
1597
4,620, 000 Italy Buoni Poliennali Del Tesoro EUR 2.500% 01/12/2024 5, 382, 250 1.20
2,820, 000 Italy Buoni Poliennali Del Tesoro EUR 2.000% 01/12/2025 3, 145, 046 .70
29,130, 129 6.51
=P
2,189, 900, 000 Japan Government Bond-Series 104 JPY 0.200% 20/03/2017 17,841,116 3.98
3, 500, 000, 000 Japan Government Bond-Series 346 JPY 0.100% 15/11/2016 28, 466, 591 6. 36
2,449, 800, 000 Japan Government Bond-Series 349 JPY 0.100% 15/02/2017 19, 930, 858 4. 45
2, 790, 000, 000 Japan Government Bond-Series 350 JPY 0.100% 15/03/2017 22,700, 439 5.07
5,020, 000, 000 Japan Treasury Discount Bill-Series 566 JPY (0.038%) 01/02/2016 40, 784, 467 9.1
129, 723, 471 28.97
Axia
28, 188, 800 Mexican Bonos-Series M MXN 8.000% 07/12/2023 1,917,738 0.43
n 7y
544, 270, 000 Russian Federal Bond - OFZ Bonds-Series 6207 RUB 8.150% 03/02/2027 7,526,592 1.68
364, 860, 000 Russian Federal Bond - OFZ Bonds-Series 6212 RUB 7.050% 19/01/2028 4,601,912 1.03
36, 330, 000 Russian Federal Bond - OFZ Bonds-Series 6215 RUB 7.000% 16/08/2023 471,943 0.10
12, 600, 447 2.81
ARLY
2,930, 000 Spain Government Bond 144A EUR 5.500% 30/04/2021 3,899, 315 0.87
740, 829 Spain Government Inflation Linked Bond 144A EUR 0.550% 30/11/2019 811,425 0.18
4,710, 740 1.05
EE
40, 380, 000 United Kingdom Gilt GBP 4.750% 07/12/2030 80, 861, 206 18. 06
KE
3,995,130 United States Treasury Inflation Indexed Bonds usb 0.125% 15/01/2022 3,907,972 0.87
9, 828, 000 United States Treasury Note/Bond usb 0.375% 31/05/2016 9, 826, 850 2.20
8, 300, 000 United States Treasury Note/Bond ush 3.000% 15/11/2044 8,281,192 1.85
22,016,014 4.92
EEE&E (BEBEME K KL 289,702, 010) 286, 142, 556 63. 91
EFEiEME —1. 59%
250, 000 European Investment Bank GBP 5.625% 07/06/2032 531, 431 0.12
460, 000 European Investment Bank GBP 3.875% 08/06/2037 817,571 0.18
2,780, 000 European Investment Bank GBP 5.000% 15/04/2039 5,782,812 1.29
7,131,814 1.59
ESHEESH (REBEME K FL 7 374, 769) 7,131,814 1.59
BEEFEISHF—1.20%
FTALITUK
5, 370, 929 Goldman Sachs US$ Liquid Reserves Fund (X Distribution Class) 5,370, 929 1.20
BEREHIESFS (BEEM K KL 5, 370,929) 5,370, 929 1.20
AROSBARNEFHICLEEh TV SRERAMIFSH WBRME K Py 302 447,708) 298, 645, 299 66.70
ZDMORH H S HIZETRE SN TS EEEFMIES
Ef&—21.06%
33,839, 741 United States Treasury Inflation Indexed Bonds usb 0.125% 15/04/2017 33, 820, 791 7.55
4,220, 540 United States Treasury Inflation Indexed Bonds usb 0.125% 15/04/2018 4,224,608 0.94
4,242,516 United States Treasury Inflation Indexed Bonds usb 0.125% 15/07/2022 4,152, 944 0.93
23, 800, 000 United States Treasury Note/Bond usD 1.625% 30/11/2020 23,769, 322 5.31
17, 600, 000 United States Treasury Note/Bond usD 2.000% 30/11/2022 17, 608, 941 3.93
3,200, 000 United States Treasury Note/Bond Uush 2.875% 15/08/2045 3,116,125 0.70
7, 600, 000 United States Treasury Note/Bond usb 3.000% 15/11/2045 7,600, 152 1.70
94, 292, 883 21.06
EfEEE (BGREM K FJL 94,199, 276) 94, 292, 883 21.06
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ST %

8@ BEAF R R BE ME {EERFERH GERIL) BETERAA (%)
BAFRET Y b - Ny U {E—4.88%
XKE
3,615,509 Federal Home Loan Mortgage Corp. (FHLMC) usb 5.903% 15/07/2039 590, 050 0.13
2, 846, 255 Federal Home Loan Mortgage Corp. (FHLMC) ush 5.903% 15/01/2045 642, 463 0.14
951,818 Federal Home Loan Mortgage Corp. (FHLMC) usb 5.903% 15/05/2045 211,693 0.05
2,577,920 Federal National Mortgage Association (FNMA) ush 6.379% 25/11/2039 413, 571 0.09
3, 249, 066 Federal National Mortgage Association (FNMA) usb 5.879% 25/09/2043 534, 314 0.12
7,351,970 Federal National Mortgage Association (FNMA) usb 5.879% 25/12/2043 1,212,053 0.27
9,814,164 Federal National Mortgage Association (FNMA) usb 6.029% 25/01/2045 1, 681, 302 0.38
3,784,523 Federal National Mortgage Association (FNMA) usb 5.929% 25/04/2045 879, 464 0.20
955,916 Federal National Mortgage Association (FNMA) usb 5.979% 25/04/2045 214,832 0.05
2,851,670 Federal National Mortgage Association (FNMA) usb 5.879% 25/06/2045 611,135 0.14
6, 965, 949 Federal National Mortgage Association (FNMA) usb 5.479% 25/11/2045 1,049, 949 0.23
1,886,318 Federal National Mortgage Association (FNMA) usb 5.479% 25/11/2045 291, 207 0. 06
3,046, 735 Federal National Mortgage Association (FNMA) usb 6.029% 25/11/2045 486, 257 0.1
999, 818 Federal National Mortgage Association (FNMA) usD 6.029% 25/11/2045 159, 550 0.04
1,631, 205 Government National Mortgage Association (GNMA) usD 6.043% 20/02/2040 2717, 794 0.06
5,256,413 Government National Mortgage Association (GNMA) UsD 5.543% 20/03/2040 801, 768 0.18
1,288, 497 Government National Mortgage Association (GNMA) UsD 5.943% 20/07/2043 211,476 0.05
2,300, 317 Government National Mortgage Association (GNMA) UsD 6.493% 20/08/2043 429, 297 0.10
1,951, 839 Government National Mortgage Association (GNMA) UsD 5.893% 20/09/2043 321,686 0.07
9,945,722 Government National Mortgage Association (GNMA) UsD 5.893% 20/11/2043 1,609, 534 0.36
2,176, 350 Government National Mortgage Association (GNMA) UsD 5.893% 20/03/2044 364,748 0.08
1,020, 827 Government National Mortgage Association (GNMA) usb 4.000% 20/08/2044 170, 000 0.04
1,504, 921 Government National Mortgage Association (GNMA) usb 5.393% 20/09/2044 220, 440 0.05
1, 588, 707 Government National Mortgage Association (GNMA) usb 4.000% 20/06/2045 242,184 0.05
2,277, 661 Government National Mortgage Association (GNMA) usb 4.500% 16/07/2045 509, 086 0.11
14, 694, 038 Government National Mortgage Association (GNMA) usb 5.503% 20/08/2045 2, 365, 800 0.53
3,810, 448 Government National Mortgage Association (GNMA) usb 5.533% 20/08/2045 627, 346 0.14
1,976, 547 Government National Mortgage Association (GNMA) usb 5.9939% 20/08/2045 364, 102 0.08
963, 278 Government National Mortgage Association (GNMA) usb 5.493% 20/09/2045 154, 581 0.03
1,392, 555 Government National Mortgage Association (GNMA) usb 5.493% 20/09/2045 219, 227 0.05
1,757,982 Government National Mortgage Association (GNMA) usb 5.513% 20/09/2045 279, 662 0. 06
4, 473, 045 Government National Mortgage Association (GNMA) usb 5.993% 20/09/2045 825, 702 0.18
1,650,518 Government National Mortgage Association (GNMA) usb 5.993% 20/09/2045 308, 054 0.07
2,121,193 Government National Mortgage Association (GNMA) usb 5.493% 20/10/2045 262, 886 0.06
7,110, 748 Government National Mortgage Association (GNMA) usb 5.513% 20/10/2045 1,135,512 0.25
2,642, 459 Government National Mortgage Association (GNMA) usb 5.993% 20/10/2045 472,499 0.11
2,025, 000 Government National Mortgage Association (GNMA) usb 6.051% 01/11/2045 309, 764 0.07
2,650, 000 Government National Mortgage Association (GNMA) usb 6.051% 01/11/2045 395, 846 0.09
21, 856, 834 4.88
BAgE7 Y k- Ny EEF (BUSEM K KL 21,957, 270) 21, 856, 834 4.88
ZOMORHHAHE TR Sh TV AEEEEMASRSH (EGHEME K KL 116, 156, 546) 116,149, 717 25.94
Z OihEE A MRS
Ef&—0.78%
Fs=
11, 000, 000 Dominican Republic International Bond DOP 15.000% 05/04/2019 275,993 0.06
200, 000 Dominican Republic International Bond DOP 16.000% 10/07/2020 5,378 0.00
79, 300, 000 Dominican Republic International Bond DOP 11.500% 10/05/2024 1,831,914 0.41
61, 400, 000 Dominican Republic International Bond DOP 11.375% 06/07/2029 1, 391, 706 0.31
3,504, 991 0.78
EEE&F (EERME K KL 3,620, 438) 3,504, 991 0.78
TOMEEEFMIES S (BUSREM K KL 3,620, 438) 3,504, 991 0.78
TUNT 1« JIGI1 £ <M (USRI K KL 422,224, 692) 418, 300, 007 93. 42
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SeELS|— (0. 38%)

G SEARET s REBEE gmrasms
E%
68 US Treasury Notes 10YR Futures 21/03/2016 B 8, 602, 000 32,406 0.01
184 US Treasury Ultra Long Bond Futures 21/03/2016 =¥ 29, 089, 250 40, 850 0. 01
37,691, 250 73, 256 0.02
SEMERGIRER AR 73, 256 0.02
e ARET EE AEBRES grrmama
F—RELSUTFTEL
109 Australian Treasury Bonds 10YR Futures 15/12/2015 B2 9,987,782 (69, 432) 0.01)
678 Australian Treasury Bonds 3YR Futures 15/12/2015 BE 54,504, 382 (24, 851) (0.01)
64,492,164 (94, 283) (0.02)
a—no
) German Federal Republic Bonds 10YR Futures 08/12/2015 Er¥ed (502, 643) (15, 605) (0. 00)
(49) German Federal Republic Bonds 5YR Futures 08/12/2015 o (6,742, 254) (77, 484) (0.02)
(7, 244, 897) (93, 089) (0.02)
HRUR
(446) UK Long Gilt Bond Futures 29/03/2016 e (79, 113, 156) (313, 622) (0.07)
E%
(162) E-Mini S&P 500 Index Futures 18/12/2015 e (16, 896, 600) (1,045, 815) 0.23)
(435) US Treasury Long Bond Futures 21/03/2016 TR (66, 922, 031) (118, 123) (0.03)
(20) US Treasury Notes 2YR Futures 31/03/2016 5eiE (4,352, 188) (1,953) (0. 00)
(579) US Treasury Notes 5YR Futures 31/03/2016 bt (68, 742, 680) (109, 504) (0. 03)
(156, 913, 499) (1, 275, 395) (0. 29)
SMEEIREREBX (1,776, 389) (0. 40)
J v TYNS TIEHLERSI— (0.08%)
e #ARET EEE AEBRES grrmama)
JRVETRY
0 BFS Finance COP Bond Forward 10/12/2015 =g (128, 283) (128, 283) (0. 03)
0  BFS Finance COP Bond Forward 10/12/2015 BE (87, 589) (87, 589) (0.02)
0  BFS Finance COP Bond Forward 10/12/2015 BE (41, 684) (41, 684) (0.01)
0  BFS Finance COP Bond Forward 15/12/2015 BE (1,036) (1,036) (0.00)
0  BFS Finance COP Bond Forward 15/12/2015 BiE (52, 880) (52, 880) (0.01)
0  BFS Finance COP Bond Forward 15/12/2015 BiE (41, 654) (41, 654) (0.01)
0  BFS Finance COP Bond Forward 17/12/2015 BiE (11, 041) (11, 041) (0. 00)
(364, 167) (364, 167) (0. 08)
J - TUNSINESEBERSIRERER (364, 167) (0.08)
NEASFHEE—1.54%
AR TR (E) BK Tk (%) #HE AEEOE garasns o
usb 14,673,917 BRL 56, 429, 207 02/12/2015 53, 436 0.01
usD 3,287,354 CNH 20, 820, 457 03/12/2015 47,792 0.01
usD 390,247 COP 1,108, 576, 001 07/12/2015 317, 251 0.01
usD 1,055,000 RUB 66, 944, 920 07/12/2015 45, 286 0.01
usD 2,092,000 RUB 135, 742, 663 09/12/2015 45, 842 0.01
usD 41,597,352 JPY 5,020, 010, 040 10/12/2015 811, 876 0.18
usD 956, 690 IDR 13,034, 907, 600 11/12/2015 16, 205 0.00
KRW 1,260, 762,376  USD 1,075, 635 14/12/2015 12,654 0.00
usD 717,910 HUF 198, 799, 337 14/12/2015 42, 498 0.01
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S EBE T HIERE

BH A (H) BE A (3) A E RETOE  paraswe o)
(IN)] 1,067,598 IDR 14,7170, 212, 796 14/12/2015 2,631 0.00
usb 3,921,892  KRW 4,498, 267, 533 14/12/2015 38,991 0.01
AUD 54,257,282 USD 38, 313, 546 16/12/2015 851, 883 0.19
CAD 15,238,963 EUR 10, 393, 298 16/12/2015 408, 013 0.09
CLP 2,657,552, 720 USD 3,705,972 16/12/2015 29, 264 0.01
EUR 4,798,000 PLN 20, 371, 303 16/12/2015 33, 306 0.01
GBP 6,314,155 EUR 8, 549, 000 16/12/2015 451, 392 0.10
MXN 444,267,049 USD 26, 458, 127 16/12/2015 341, 083 0.08
NOK 14,555,216 EUR 1,533, 953 16/12/2015 53, 202 0.01
NZD 40,149,821 USD 25,637, 732 16/12/2015 726, 889 0.16
SEK 120,706, 414  EUR 12,907, 360 16/12/2015 219, 887 0.05
SGD 4,099,082 USD 2,861,000 16/12/2015 41,948 0.01
TRY 33,039,021 USD 11,120, 453 16/12/2015 212, 346 0.05
usb 19,133,609 CAD 25,157, 736 16/12/2015 300, 895 0.07
usb 776,000 CLP 547,518, 207 16/12/2015 6, 454 0.00
usb 21,511,768  CNH 176, 882, 520 16/12/2015 34,929 0.01
usb 118,005, 439  EUR 106, 811, 539 16/12/2015 4,962, 425 1.1
usb 12,991,754  GBP 8,415,299 16/12/2015 331, 601 0.07
usb 45, 660, 485 JPY 5,516, 828, 281 16/12/2015 825, 951 0.18
(IN)] 14,805,261 NOK 121,997,909 16/12/2015 752, 059 0.17
(IN)] 27,178,249 NZD 41,069, 768 16/12/2015 209, 539 0.05
(IN)] 16,828,943  SEK 139, 802, 226 16/12/2015 752, 805 0.17
KRW 1,254,535, 750 USD 1,075, 000 17/12/2015 7,818 0.00
usb 1,075,000 IDR 14, 862, 950, 000 17/12/2015 4,073 0.00
usb 7,008,000 ZAR 97,410, 798 17/12/2015 257,154 0.06
usb 1,480,720 IDR 20, 444, 140, 903 18/12/2015 7,981 0.00
usb 2,150,000 RUB 140, 749, 804 18/12/2015 34,303 0.01
usb 1,828,092 TWD 59, 223, 997 18/12/2015 13, 658 0.00
(IN)] 48,218,090 EUR 44,189, 904 21/12/2015 1,440,934 0.32
MXN 207, 440,350  USD 12, 391, 500 22/12/2015 116, 982 0.03
RUB 128,559,278 USD 1,928, 437 22/12/2015 1,615 0.00
(IN)] 969,008 IDR 13,473, 232, 583 04/01/2016 2,145 0.00
(IN)] 1,136,000 MYR 4,829, 602 04/01/2016 5,885 0.00
(IN)] 9,570,174 BRL 36, 253, 153 05/01/2016 266, 234 0.06
usb 1,287,422 CAD 1,710,379 07/01/2016 7,063 0.00
TWD 37,138,112 USD 1,136, 000 08/01/2016 1,925 0.00
usb 2,802,321 TWD 90, 972, 369 08/01/2016 14, 895 0.00
usb 1,009, 251  IDR 13,998, 310, 200 11/01/2016 6, 531 0.00
usb 89,733,753 GBP 59, 343, 240 13/01/2016 442, 151 0.10
HUF 3,310, 685,696 EUR 10, 584, 372 14/01/2016 35, 205 0.01
(IN)] 3,792,290 KRW 4,302, 391, 282 15/01/2016 81,926 0.02
(IN)] 563,972 SEK 4,888, 000 15/01/2016 1,194 0.00
(IN)] 15,052,810 RUB 977, 666, 119 22/01/2016 509, 152 0.11
(IN)] 2,953,976 TWD 96, 211, 000 29/01/2016 5,415 0.00
(IN)] 4,745,446 BRL 18, 260, 000 02/02/2016 103, 859 0.02
(IN)] 89,624,428 JPY 10, 949, 186, 009 16/02/2016 486, 738 0.11
CNH 114,817,340 USD 17, 362, 368 26/05/2016 205,512 0.05
CNH 234,100,480 USD 35, 414, 000 13/06/2016 360, 624 0.08
usb 15,820,485 CNH 103, 315, 675 14/06/2016 33, 046 0.01
HUF 1,108,977,280 EUR 3,533, 080 08/07/2016 3,835 0.00
usb 13,884,299 AED 51,088, 509 11/08/2016 6, 653 0.00
usb 2,953,989 AED 10, 874, 141 15/08/2016 50 0.00
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S EBETFHIERE

BK T (E) BE T (%) #HE AEEOE  marasmn o)
CNH 57,688,638 USD 8,768, 603 26/08/2016 6,371 0.00
usb 16,497,273  CNH 108, 208, 526 01/09/2016 43,927 0.01
CNH 68,526,984 USD 10, 367, 168 09/09/2016 417,662 0.01
usb 37,349, 355  CNH 244, 979, 840 14/09/2016 127,670 0.03
NESBETFHEEIRERFIGE 17,390, 525 3.88
BH Tk (H) BE ST (35) e LS mazasms o)
BRL 56,296,518 USD 14,822, 156 02/12/2015 (236, 054) (0. 05)
RUB 128,569,278 USD 1,983,000 02/12/2015 (41, 090) (0.01)
usb 1,939,932 RUB 128, 559, 278 02/12/2015 (1,978) (0. 00)
CLP 480, 154,625 USD 704, 866 03/12/2015 (29,152) (0.01)
CoP 2,720,997,952 USD 929, 699 03/12/2015 (63, 166) (0.02)
usb 2,291,794 KRW 2,663, 661, 946 04/12/2015 (8, 185) (0. 00)
usb 1,292,443 TWD 42,663, 553 04/12/2015 (14,573) (0. 00)
CLP 1,117,166, 468  USD 1,597, 276 07/12/2015 (25, 712) (0.01)
Gop 4,259,092, 304 USD 1,503, 974 07/12/2015 (147, 780) (0.03)
PHP 49,691,862 USD 1,059, 517 07/12/2015 (5,757) (0. 00)
RUB 63,044,218 USD 985, 266 07/12/2015 (34, 386) (0.01)
TWD 41,115,287 USD 1,271,000 07/12/2015 (11,412) (0. 00)
usb 3,774,559 TWD 123, 265, 649 07/12/2015 (1,748) (0. 00)
RUB 258,992,002 USD 3,948, 902 09/12/2015 (44, 907) (0.01)
cop 1,424, 946,600 USD 483, 000 14/12/2015 (29, 402) (0.01)
MXN 11,085,049 USD 669, 454 14/12/2015 (693) (0. 00)
TRY 53,112,000 USD 18, 282, 581 14/12/2015 (54, 142) (0.01)
TWD 73,769,470 USD 2,274,000 14/12/2015 (13, 980) (0. 00)
usb 2,507,377  MXN 41,635, 000 14/12/2015 (4, 463) (0. 00)
usb 3,299,438 TWD 108, 137, 553 14/12/2015 (13, 492) (0. 00)
CAD 21,654,943 USD 16, 477, 491 16/12/2015 (266, 917) (0. 06)
CNH 138, 583,257  USD 21, 560, 371 16/12/2015 (32,920) (0.01)
EUR 4,859,634 CAD 7,111, 691 16/12/2015 (180, 558) (0.04)
EUR 10,584,000 GBP 1,746, 760 16/12/2015 (452, 910) (0.10)
EUR 1,825,000 HUF 573, 785, 033 16/12/2015 (17,951) (0.01)
EUR 3,986,439 SEK 36, 961, 535 16/12/2015 (31, 270) (0.01)
EUR 88,886,822 USD 97, 262, 007 16/12/2015 (3,189, 454) 0.71)
GBP 8,912,326 USD 13, 604, 279 16/12/2015 (196, 411) (0.04)
HUF 552,596,364 EUR 1,779, 000 16/12/2015 (5, 354) (0. 00)
HUF 1,383, 446,422  USD 4,925,576 16/12/2015 (225, 346) (0. 05)
ILS 34,723,115 USD 9,025, 075 16/12/2015 (65, 904) (0.01)
JPY 4,803,498, 640 USD 39, 782, 900 16/12/2015 (745, 502) 0.17)
NOK 121, 489,201  USD 14, 608, 020 16/12/2015 (613, 417) (0.14)
PLN 46,889,013 EUR 11,013, 007 16/12/2015 (44, 233) (0.01)
PLN 7,409,512 USD 1,971,783 16/12/2015 (136, 942) (0.03)
SEK 130, 854,178  USD 15, 753, 525 16/12/2015 (706, 341) (0.16)
usb 38,268, 868  AUD 53, 403, 722 16/12/2015 (280, 421) (0. 06)
usb 9,474,852 ILS 36,923, 759 16/12/2015 (62, 758) (0.02)
usb 8,995,000 MXN 150, 078, 229 16/12/2015 (58, 064) (0.01)
usb 8,826,508 SGD 12,502, 833 16/12/2015 (27,931) (0.01)
usb 12,310,393 TRY 37,050, 539 16/12/2015 (398, 407) (0.09)
Gop 2,045,096,200 USD 696, 851 17/12/2015 (45, 939) (0.01)
usb 2,925,299 KRW 3,421,715, 486 17/12/2015 (28, 062) (0.01)
ZAR 108, 382,536  USD 7,906, 270 17/12/2015 (395, 051) (0.09)
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RUB 324,880,438 USD 4,976, 421 18/12/2015 (92, 949) (0.02)
EUR 11,975,751 USD 13,106, 393 21/12/2015 (429, 481) (0.10)
(IN)] 12,391,500 MXN 205, 696, 112 22/12/2015 (11, 806) (0. 00)
INR 71,599,682  USD 1,078,000 28/12/2015 (8, 559) (0. 00)
RUB 75,417,249 USD 1,136, 218 28/12/2015 (6, 089) (0. 00)
BRL 4,327,706  USD 1,136,000 05/01/2016 (25, 346) (0.01)
CAD 1,668,000 USD 1,255,523 07/01/2016 (6, 888) (0. 00)
CLP 844,787,376  USD 1,201,091 13/01/2016 (17, 093) (0. 00)
GBP 1,393,000 USD 2,108, 431 13/01/2016 (13,928) (0. 00)
EUR 10,600, 300  HUF 3,310, 685, 696 14/01/2016 (18, 331) (0.01)
RUB 258,657,102 USD 3,891,571 14/01/2016 (35, 478) (0.01)
usd 4,634,221 KRW 5, 384, 455, 000 14/01/2016 (9, 442) (0. 00)
(IN)] 1,020,781 IDR 14,418, 535, 000 22/01/2016 (9, 101) (0. 00)
usd 2,983,700 KRW 3,500, 626, 483 22/01/2016 (34, 628) (0.01)
copP 6,203, 130,200 USD 2,026, 041 21/01/2016 (58, 307) (0.01)
RUB 193,612,984 USD 2,886, 945 21/01/2016 (10, 666) (0. 00)
BRL 1,892,000 USD 491, 697 02/02/2016 (10, 761) (0. 00)
EUR 1,845,649 GBP 1,304, 154 16/03/2016 (3, 496) (0. 00)
(IN)] 8,820,893 CNH 57, 688, 638 26/05/2016 (5, 884) (0. 00)
usb 10,367,168  CNH 68, 138, 215 13/06/2016 (45, 536) (0.01)
CNH 244,413,245 USD 37,438, 485 14/06/2016 (90, 240) (0.02)
EUR 3,532,112 HUF 1,108, 977, 280 08/07/2016 (4, 866) (0. 00)
(IN)] 17,362,368 CNH 115, 377, 276 26/08/2016 (187, 592) (0.04)
usd 35,414,000 CNH 235, 183, 657 09/09/2016 (329, 555) (0.07)
CNH 103, 315,675 USD 15, 731, 355 14/09/2016 (33, 804) (0.01)
NEAETHRGIFRTAL (10,479, 961) 239
HED 5 ARABREEONEABTFHNGI— (1. 41%)
EE nR(H) B K (39) #me AEFES  parakms %
EUR 189, 800,200  USD 207,061, 711 21/12/2015 (6, 149, 000) (1.37)
GBP 9,932,371 USD 15,037, 201 13/01/2016 (92, 325) (0.02)
SEK 510,182,244 USD 58, 829, 909 15/01/2016 (90, 279) (0.02)
~y VBRONEAE PRI RRTAL (6,331, 604) (14D
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_ AER S
BERXTK FA e Pl 48K GE R L) BRETEREE (%)
K RIL)
BEA I ay
XFL
7,000,000 Call 3 month LIBOR Swaption Expires 22/01/2016 Strike 3.21 (167, 805) 21,195 0.01
5,900,000 Call 3 month LIBOR Swaption Expires 18/02/2016 Strike 2.94 (66, 200) 84,824 0.02
69, 600,000 Call 3 month LIBOR Swaption Expires 26/10/2016  Strike 1.69 (26, 720) 439, 600 0.10
69, 600,000 Call 3 month LIBOR Swaption Expires 26/10/2016 Strike 1.69 18,423 345, 543 0.08
28,900,000 Call 3 month LIBOR Swaption Expires 27/10/2016 Strike 1.66 13, 057 148, 887 0.03
28,900,000 Call 3 month LIBOR Swaption Expires 27/10/2016  Strike 1.66 (5,014) 188, 616 0.04
8,261,000 Call USD / Put MXN Expires 18/12/2015  Strike 16.62 (99, 487) 75, 935 0.02
67,800,000 Put 3 month LIBOR Swaption Expires 25/01/2016 Strike 1.20 60, 816 233, 706 0.05
68,500,000 Put 3 month LIBOR Swaption Expires 25/02/2016  Strike 1.25 (130, 986) 177, 264 0.04
7,700,000 Put 3 month LIBOR Swaption Expires 03/10/2016 Strike 1.50 (24, 847) 52,923 0.01
7,700,000 Put 3 month LIBOR Swaption Expires 03/10/2016 Strike 1.50 (31,7717 52,923 0.01
69, 600,000 Put 3 month LIBOR Swaption Expires 26/10/2016  Strike 1.69 (31, 251) 100, 990 0.02
69, 600,000 Put 3 month LIBOR Swaption Expires 26/10/2016 Strike 1.69 (62, 271) 143, 049 0.03
28,900,000 Put 3 month LIBOR Swaption Expires 27/10/2016  Strike 1.66 (15, 051) 39, 859 0.01
28,900,000 Put 3 month LIBOR Swaption Expires 27/10/2016  Strike 1.66 (28, 758) 56, 497 0.01
8,261,000 Put USD / Call MXN Expires 18/12/2015  Strike 16.62 (74, 547) 91, 581 0.02
(672, 418) 2,253, 392 0.50
BAH
3,996, 000,000 Put 6-month LIBOR Swaption Expires 03/04/2017 Strike 0.27 51,789 129, 818 0.03
hFrFEL
27,100,000 Put 3 month CDOR Swaption Expires 24/05/2016 Strike 1.25 49,129 150, 677 0.03
27,100,000 Put 3 month CDOR Swaption Expires 24/05/2016 Strike 0.75 18, 608 36, 269 0.01
67,737 186, 946 0.04
a1—nA
13,500,000 Put 3 month LIBOR Swaption Expires 02/09/2016  Strike 0.55 128,192 213, 797 0.05
BRA T a At (BEEM K F)L 3 208, 653) 2,183,953 0.62
TREA T Iy
hFrFEL
(54, 200,000) Put 3 month GCDOR Swaption Expires 24/05/2016 Strike 1.00 (63, 763) (163, 103) (0.03)
a1—nO
(6,920,000) Put 3 month LIBOR Swaption Expires 02/09/2016 Strike 0.93 (45, 812) (131, 379) (0.03)
XFL
(18,100,000) Call 3 month LIBOR Swaption Expires 22/01/2016 Strike 3.17 180, 215 (7, 747) (0. 00)
(15, 600, 000) Call 3 month LIBOR Swaption Expires 18/02/2016 Strike 2.91 106, 910 (44, 906) (0.01)
(69, 600, 000) Call 3 month LIBOR Swaption Expires 26/10/2016  Strike 1.69 2,422 (7717, 098) 0.18)
(28,900,000) Call 3 month LIBOR Swaption Expires 27/10/2016 Strike 1.66 (10, 569) (334, 249) (0.08)
(8, 440,000) Call USD / Put CNH Expires 01/12/2015 Strike 6.34 (65, 613) (120, 895) 0.03)
(67, 800,000) Put 3 month LIBOR Swaption Expires 25/01/2016 Strike 0.95 8,970 (58, 830) (0.01)
(67,800,000) Put 3 month LIBOR Swaption Expires 25/01/2016 Strike 0.70 15,133 (5, 207) (0. 00)
(68,500, 000) Put 3 month LIBOR Swaption Expires 25/02/2016 Strike 1.00 98, 291 (45, 559) (0.01)
(68,500,000) Put 3 month LIBOR Swaption Expires 25/02/2016  Strike 0.75 46, 107 (6, 980) (0. 00)
(7,700,000) Put 3 month LIBOR Swaption Expires 03/10/2016 Strike 1.00 12,426 (15, 679) (0. 00)
(7,700,000) Put 3 month LIBOR Swaption Expires 03/10/2016 Strike 1.25 17,877 (29, 863) (0.01)
(7,700,000) Put 3 month LIBOR Swaption Expires 03/10/2016  Strike 1.25 22,497 (29, 863) (0.01)
(69, 600, 000) Put 3 month LIBOR Swaption Expires 26/10/2016 Strike 1.69 71, 207 (235, 993) (0. 05)
(28,900,000) Put 3 month LIBOR Swaption Expires 27/10/2016 Strike 1.66 36, 952 (93, 098) (0.02)
(7,700,000) Put 3 month LIIBOR Swaption Expires 03/10/2016  Strike 1.00 14,735 (15, 680) (0. 00)
563, 560 (1,821, 647) (0. 41)
FEA T avEH BERME KK (2,570,114) (2,116, 129) (0. 47)
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SLRNE oz 21y A mme  FERNE garasmso
SRR T 5T
19,930,000 Floating (AUD 6 month BBSW) Fixed 3.000% AUD  16/12/2025 29,210 0.01
7,210,000 Floating (BRL 1 month BRCDI)  Fixed 15.575% BRL  02/01/2017 3,137 0.00
2,360,000 Floating (BRL 1 month BRCDI)  Fixed 15.700% BRL  02/01/2017 1,738 0.00
24,480,000 Floating (BRL 1 month BRCDI)  Fixed 15.955% BRL  02/01/2017 33,228 0.01
3,410,000 Floating (BRL 1 month BRCDI)  Fixed 16.490% BRL  02/01/2017 9,066 0.00
29,010,000 Floating (BRL 1 month BRCDI)  Fixed 16.860% BRL  02/01/2017 103, 302 0.02
26,160,000 Floating (BRL 1 month BRCDI)  Fixed 15.575% BRL  02/01/2017 10,196 0.00
74,160,000 Floating (BRL 1 month BRCDI)  Fixed 15.515% BRL  02/01/2017 0 0.00
18,780,000 Fixed 13.720% Floating (BRL 1 month BRCDI) BRL ~ 04/01/2021 238,738 0.05
3,700,000 Floating (BRL 1 month BRCDI)  Fixed 15.677% BRL  04/01/2021 1,911 0.00
2,170,000 Fixed 12.340% Floating (BRL 12 month LIBOR) BRL  02/01/2025 60, 429 0.01
39,970,000 Floating (CAD 3 month CDOR) Fixed 1.250% CAD 16/12/2020 6,813 0.00
38,640,000 Floating (CAD 3 month CDOR) Fixed 2.241% CAD  29/09/2022 80, 347 0.02
15,001, 950,000 Fixed 4.310% Floating (COP 3 month LIBOR) COP  26/02/2016 16,677 0.00
27,905, 440,000 Fixed 6.060% Floating (COP 12 month LIBOR) COP  24/11/2016 16,189 0.00
1,060,310,000 Fixed 4.340% Floating (COP 1 month LIBOR) CopP 11/12/2016 6,092 0.00
1,048,300,000 Fixed 4.330% Floating (COP 1 month LIBOR) COP  11/12/2016 6,057 0.00
5,000, 000,000 Fixed 4.665% Floating (COP 3 month GOOV) COP  07/04/2017 31,736 0.01
6,000, 000,000 Fixed 5.150% Floating (COP 3 month LIBOR) COP  15/04/2020 109, 052 0.03
1,850,000,000 Fixed 6.120% Floating (COP 3 month LIBOR) Cop 15/01/2025 47,87 0.01
8,950,000 Floating (EUR 6 month EURIBOR) Fixed 0.500% EUR  16/12/2020 112,372 0.03
345,585,000 Floating (EUR 6 month EURIBOR) Fixed 1.568% EUR 11/05/2025 3, 266, 732 0.73
1,450,000 Floating (EUR 6 month EURIBOR) Fixed 1.226% EUR  16/06/2025 64,165 0.02
33,350,000 Floating (EUR 6 month EURIBOR) Fixed 2.000% EUR 16/09/2025 472, 684 0.1
1,210,000 Floating (EUR 6 month EURIBOR) Fixed 0.989% EUR  09/10/2025 20, 672 0.01
2,690,000 Floating (EUR 6 month EURIBOR) Fixed 0.894% EUR  02/11/2025 17,849 0.00
1,630,000 Floating (EUR 6 month EURIBOR) Fixed 0.8919% EUR  20/11/2025 9,442 0.00
87,865,000 Floating (EUR 6 month EURIBOR) Fixed 0.750% EUR 16/12/2025 1,847,755 0.41
21,070,000 Floating (EUR 6 month EURIBOR) Fixed 2.250% EUR  17/12/2035 42,857 0.01
11,950,000 Floating (EUR 6 month EURIBOR) Fixed 1.750% EUR 19/12/2045 60, 598 0.01
290,000 Fixed 1.844% Floating (GBP 6 month LIBOR) GBP  07/06/2032 13,010 0.00
490,000 Fixed 2.100% Floating (GBP 6 month LIBOR) GBP  08/06/2037 18, 642 0.01
2,338,900,000 Floating (JPY 6 month LIBOR)  Fixed 0.500% JPY  16/12/2025 56, 301 0.01
2,731,840,000 Floating (KRW 3 month KWCDGC)  Fixed 2.173% KRW  28/10/2017 20, 224 0.01
1,246,520,000 Floating (KRW 3 month KWCDC)  Fixed 2.168% KRW  28/10/2017 9,116 0.00
267,090,000 Floating (KRW 3 month LIBOR) Fixed 2.175% KRW  29/10/2017 1,987 0.00
579,510,000 Floating (KRW 3 month LIBOR) Fixed 2.034% KRW  07/11/2017 3,008 0.00
3,839, 420,000 Floating (KRW 1 month LIBOR)  Fixed 1.763% KRW 10/07/2018 138 0.00
2,554,790,000 Fixed 2.095% Floating (KRW 3 month KSDA) KRW  30/10/2025 14,623 0.00
3,096,510,000 Floating (KRW 3 month KSDA) Fixed 2.330% KRW 10/11/2025 10, 892 0.00
970,770,000 Floating (KRW 3 month KSDA) Fixed 2.298% KRW  11/11/2025 2,155 0.00
298,290,000 Floating (MXN 1 month TIIE) Fixed 3.959% NMXN 15/09/2016 26, 227 0.01
90,570,000 Floating (MXN 1 month TIIE) Fixed 3.975% MXN  16/09/2016 8,538 0.00
90,840,000 Floating (MXN 1 month TIIE) Fixed 3.980% NMXN 19/09/2016 8,766 0.00
96,260,000 Floating (MXN 1 month TIIE) Fixed 3.850% MXN  22/09/2016 2,949 0.00
142,640,000 Floating (MXN 1 month TIIE) Fixed 3.895% NMXN 28/09/2016 7,145 0.00
6,070,000 Fixed 4.620% Floating (MXN 1 month LIBOR) MXN  22/11/2018 1,176 0.00
80,270,000 Floating (MXN 1 month TIIE) Fixed 4.750% MXN 12/12/2018 43,921 0.01
2,060,000 Floating (MXN 1 month LIBOR) Fixed 7.380% MXN  04/11/2021 173 0.00
9,770,000 Floating (MXN 1 month LIBOR) Fixed 7.260% MXN  07/12/2021 2,126 0.00
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101,210,000 Floating (MXN 1 month TIIE) Fixed 7.500% MXN 15/09/2022 17,009 0.00
213,230,000 Floating (MXN 1 month TIIE) Fixed 5.250% MXN  07/12/2022 101,513 0.02
34,210,000 Fixed 7.240% Floating (MXN 1 month LIBOR) MXN 29/11/2023 7,152 0.00
85,200,000 Fixed 7.370% Floating (MXN 1 month TIIE) MXN 24/07/2024 8,545 0.00
1,620,000 Fixed 5.955% Floating (MXN 1 month LIBOR) MXN 20/11/2024 1,694 0.00
5,460,000 Fixed 6.470% Floating (MXN 1 month LIBOR) MXN 13/01/2025 10, 311 0.00
5,310,000 Fixed 6.315% Floating (MXN 1 month LIBOR) MXN 17/01/2025 11, 864 0.00
5,390,000 Fixed 6.405% Floating (MXN 1 month LIBOR) MXN 22/01/2025 10, 999 0.00
13,790,000 Fixed 6.730% Floating (MXN 1 month TIIE) MXN 12/02/2025 18,570 0.01
8,720,000 Fixed 7.065% Floating (MXN 1 month LIBOR) MXN 28/02/2025 5,502 0.00
130, 000,000 Fixed 6.880% Floating (MXN 1 month TIIE) MXN 24/03/2025 137, 946 0.03
11,090,000 Fixed 6.920% Floating (MXN 1 month TIIE) MXN  01/04/2025 10, 895 0.00
44,230,000 Floating (MXN 1 month TIIE) Fixed 6.309% MXN 25/04/2025 14,215 0.00
50,950,000 Floating (MXN 1 month LIBOR) Fixed 6.590% MXN 26/05/2025 81,171 0.02
19,390,000 Floating (MXN 1 month TIIE) Fixed 6.450% MXN  03/06/2025 17,985 0.01
14,710,000 Floating (MXN 1 month TIIE) Fixed 7.707% MXN 25/11/2026 1,680 0.00
23,860,000 Fixed 6.890% Floating (MXN 1 month TIIE) MXN 13/04/2035 6,963 0.00
6,000,000 Fixed 3.945% Floating (MYR 3 month LIBOR) MYR  28/10/2019 13,524 0.00
3,460,000 Fixed 3.915% Floating (MYR 1 month LIBOR) MYR  01/12/2019 9,226 0.00
4,680,000 Fixed 4.180% Floating (MYR 1 month LIBOR) MYR 12/12/2019 2,025 0.00
11,360,000 Fixed 3.955% Floating (MYR 3 month LIBOR) MYR 12/01/2020 28,734 0.01
5,090,000 Fixed 3.815% Floating (MYR 3 month KLIBOR) MYR  04/03/2020 20, 392 0.01
3,760,000 Fixed 3.875% Floating (MYR 3 month KLIBOR) MYR 10/03/2020 13,166 0.00
28,720,000 Fixed 3.775% Floating (MYR 3 month KLIBOR) MYR 13/04/2020 132, 482 0.03
10,490,000 Fixed 3.760% Floating (MYR 3 month LIBOR) MYR  27/04/2020 50, 331 0.01
6,350,000 Fixed 3.960% Floating (MYR 3 month LIBOR) MYR 19/05/2020 19,120 0.01
7,950,000 Fixed 3.945% Floating (MYR 3 month KLIBOR) MYR  19/06/2020 26,610 0.01
11,200,000 Fixed 4.025% Floating (MYR 3 month KLIBOR) MYR  21/07/2020 29, 988 0.01
25,580,000 Fixed 4.235% Floating (MYR 3 month MKLIBOT) MYR  02/11/2020 23, 880 0.01
3,120,000 Floating (MYR 3 month KLIBOR) Fixed 5.270% MYR  07/10/2025 3,452 0.00
218,290,000 Floating (PLN 6 month WIBOR) Fixed 1.680% PLN 23/10/2017 40, 160 0.01
248,430,000 Floating (PLN 6 month WIBOR) Fixed 1.475% PLN 16/03/2018 14, 555 0.00
22,240,000 Floating (SEK 3 month STIBOR) Fixed 1.500% SEK 16/12/2025 35, 144 0.01
25,490,000 Fixed 0.592% Floating (USD 3 month LIBOR) Usb  21/09/2016 1,124 0.00
31,150,000 Fixed 0.556% Floating (USD 3 month LIBOR) Usb  03/11/2016 21,417 0.01
7,100,000 Fixed 1.075% Floating (USD 12 month LIBOR) (IN)] 17/08/2017 5,398 0.00
14,200,000 Fixed 1.065% Floating (USD 12 month LIBOR) usb 17/08/2017 13,628 0.00
33,600,000 Fixed 1.034% Floating (USD 12 month LIBOR) (IN)] 19/08/2017 49, 355 0.01
55,920,000 Fixed 1.500% Floating (USD 3 month LIBOR) usb 16/12/2017 136, 390 0.03
6,400,000 Fixed 1.750% Floating (USD 3 month LIBOR) Usb 16/12/2018 37,700 0.01
620,000 Floating (USD 3 month LIBOR)  Fixed 2.000% usb 16/12/2020 2,87 0.00
403, 600,000 Floating (USD 3 month LIBOR) Fixed 2.923% usb 24/06/2021 4,361, 231 0.98
537,380,000 Floating (USD 3 month LIBOR) Fixed 2.810% Usb  02/09/2022 2,470, 761 0.55
5,700,000 Fixed 2.250% Floating (USD 3 month LIBOR) (IN)] 16/12/2022 22,664 0.01
2,900,000 Floating (USD 3 month LIBOR)  Fixed 2.500% usb 16/12/2025 1,446 0.00
6,400,000 Floating (USD 3 month LIBOR) Fixed 2.500% usb 16/12/2035 100, 971 0.02
1,600,000 Floating (USD 3 month LIBOR)  Fixed 2.750% usb 16/12/2045 53,994 0.01
76,500,000 Fixed 6.765% Floating (ZAR 3 month JIBAR) IR 27/02/2045 65, 736 0.02
32,430,000 Fixed 6.770% Floating (ZAR 3 month JIBAR) ZAR 13/04/2045 26, 882 0.01
ERR Ty TRERFE 15, 295, 009 3.42

— 161 —



R TEH

BRESE  xn 21y A mme  AERNE garasmso
k=5 - )8—2- 2997
3,482,151 Floating (I0S.FN30.400.13 Index) Fixed 4.000% USD  12/01/2044 87,984 0.02
=% - UE—Y - X7y TREFFIHE 87,984 0.02
BERTvT
1,680,000 Fixed 8.585% Floating (USD 3 month LIBOR) TRY  27/10/2019 209, 042 0.05
4,750,000 Fixed 9.000% Floating (USD 3 month LIBOR) TRY 15/04/2020 249, 436 0.05
19,778,000 Fixed 10.420% Floating (TRY 3 month LIBOR) TRY 20/11/2020 122, 065 0.03
BERT v TRERAE 580, 543 0.13
Ry TRMAERF B G 15, 963, 536 3.57
RHENE  xu 21y EH wma FEEES garaima o
EMRTv S
1,820,000 Floating (BRL 1 month LIBOR) Fixed 12.985% BRL  04/01/2016 (1,273) (0.00)
1,110,000 Floating (BRL 1 month BZDIO) Fixed 12.570% BRL 02/01/2017 (8, 480) (0.00)
41,710,000 Floating (BRL 1 month BRCDI)  Fixed 15.238% BRL 02/01/2017 (32,187) (0.01)
14,010,000 Floating (BRL 1 month BRCDI)  Fixed 15.225% BRL  02/01/2017 (11,214 (0.00)
58,510,000 Floating (BRL 1 month BRCDI)  Fixed 15.481% BRL 02/01/2017 (16, 850) (0.00)
66,680,000 Floating (BRL 1 month BRCDI)  Fixed 15.350% BRL 02/01/2017 (27, 324) (0.01)
4,910,000 Floating (BRL 1 month LIBOR)  Fixed 11.830% BRL  02/01/2018 (38, 775) (0.01)
3,300,000 Floating (BRL 1 month LIBOR)  Fixed 11.945% BRL 02/01/2018 (57, 753) (0.01)
2,550,000 Floating (BRL 1 month LIBOR)  Fixed 11.960% BRL  02/01/2018 (44, 408) (0.01)
8,900,000 Floating (BRL 1 month BRCDI)  Fixed 13.910% BRL  02/01/2018 (67,772) (0.02)
26,420,000 Floating (BRL 1 month BRCDI)  Fixed 13.962% BRL 02/01/2018 (195, 158) (0.04)
7,940,000 Floating (BRL 1 month BRCDI)  Fixed 14.830% BRL  02/01/2018 (29, 707) (0.01)
19,750,000 Floating (BRL 1 month BRCDI)  Fixed 15.670% BRL  02/01/2018 (12,477 (0. 00)
12,170,000 Floating (BRL 1 month BRCDI)  Fixed 13.935% BRL 02/01/2019 (121, 946) (0.03)
1,510,000 Floating (BRL 1 month BZDIO) Fixed 12.180% BRL  04/01/2021 (37, 681) (0.01)
2,560,000 Floating (BRL 1 month BZDI0) Fixed 12.185% BRL  04/01/2021 (63,778) (0.01)
3,070,000 Floating (BRL 1 month BZDIO) Fixed 12.225% BRL 04/01/2021 (75, 392) (0.02)
7,540,000 Floating (BRL 1 month BRCDI)  Fixed 13.432% BRL  04/01/2021 a1, 721) (0.03)
18,130,000 Floating (BRL 1 month BRCDI)  Fixed 13.632% BRL  04/01/2021 (242,091) (0.05)
4,610,000 Floating (BRL 1 month BRCDI)  Fixed 13.917% BRL 04/01/2021 (52, 093) (0.01)
17,700,000 Floating (BRL 1 month BRCDI)  Fixed 14.040% BRL  04/01/2021 (184, 591) (0.04)
20,250,000 Floating (BRL 1 month BRCDI)  Fixed 14.396% BRL  04/01/2021 (160, 867) (0.04)
6,570,000 Floating (BRL 1 month BRCDI) Fixed 14.403% BRL 04/01/2021 (51, 875) (0.01)
2,060,000 Floating (BRL 1 month BRCDI)  Fixed 15.590% BRL  04/01/2021 (78) (0. 00)
8,240,000 Floating (BRL 1 month BRCDI)  Fixed 15.540% BRL  04/01/2021 (4, 438) (0. 00)
7,670,000 Floating (BRL 1 month LIBOR) Fixed 12.855% BRL 04/01/2021 (148, 711) (0.03)
2,870,000 Floating (BRL 1 month LIBOR)  Fixed 11.420% BRL  02/01/2023 (103, 862) (0.02)
20,000,000 Floating (BRL 1 month BRCDI)  Fixed 12.160% BRL  02/01/2023 (566, 631) 0.13)
8,350,000 Floating (BRL 1 month BRCDI)  Fixed 13.760% BRL 02/01/2023 (115, 469) (0.03)
45,860,000 Floating (CAD 3 month GDOR) Fixed 0.750% CAD  16/12/2017 (42, 871) (0.01)
3,740,000 Fixed 2.500% Floating (CAD 3 month CDOR) CAD 16/12/2025 (55, 196) (0.01)
5,400,000 Fixed 2.835% Floating (CAD 3 month CDOR) CAD 29/09/2040 (50, 380) (0.01)
3,160,000 Fixed 1.000% Floating (CHF 6 month LIBOR) CHF  15/12/2026 (19, 355) (0. 00)
39,400,000 Fixed 1.365% Floating (CZK 6 month PTIBOR) CZK 16/06/2025 (104, 641) (0.02)
42,040,000 Fixed 1.295% Floating (CZK 6 month PTIBOR) CZK 15/07/2025 (99, 554) (0.02)
35,030,000 Fixed 0.930% Floating (CZK 6 month PTIBOR) CZK  09/10/2025 (30, 378) (0.01)
72,900,000 Fixed 0.835% Floating (CZK 6 month PTIBOR) CZK 02/11/2025 (33,874) (0.01)
42,890,000 Fixed 0.850% Floating (CZK 6 month PTIBOR) CZK 20/11/2025 (21,991) (0.01)
20,020,000 Fixed 0.500% Floating (EUR 6 month EURIBOR) EUR 16/12/2020 (316, 524) 0.07)
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130,710,000 Fixed 1.695% Floating (EUR 6 month EURIBOR) EUR  11/05/2035 (397, 338) (0.09)
13,920,000 Fixed 0.845% Floating (GBP 3 month LIBOR) GBP  04/01/2018 (27, 054) (0.01)
25,060,000 Fixed 2.750% Floating (GBP 6 month LIBOR) GBP  16/09/2025 (474, 557) 0.11)
2,530,000 Fixed 2.000% Floating (GBP 6 month LIBOR) GBP 16/12/2025 (2,887) (0. 00)
46,870,000 Fixed 2.500% Floating (GBP 6 month LIBOR) GBP  08/09/2030 (167, 986) (0.04)
3,720,000 Fixed 2.500% Floating (GBP 6 month LIBOR) GBP 17/12/2035 (943) (0. 00)
3,310,000 Fixed 2.060% Floating (GBP 6 month LIBOR) GBP 15/04/2039 (267, 180) (0. 06)
12,110,000 Fixed 2.250% Floating (GBP 6 month LIBOR) GBP 16/12/2045 (676, 904) (0.15)
4,870,000 Fixed 2.500% Floating (GBP 6 month LIBOR) GBP 19/12/2045 (126, 510) (0.03)
594,670,000 Fixed 1.860% Floating (HUF 6 month BUBOR) HUF  09/06/2018 (20, 218) (0. 00)
4,353,830,000 Fixed 2.415% Floating (HUF 6 month BUBOR) HUF 16/12/2020 (341,218) (0.08)
392,520,000 Fixed 2.985% Floating (HUF 6 month BUBOR) HUF  02/06/2025 (38, 660) (0.01)
263, 300,000 Fixed 3.580% Floating (HUF 6 month BUBOR) HUF  19/06/2025 (71, 056) (0.02)
483,770,000 Fixed 3.380% Floating (HUF 6 month BUBOR) HUF  25/06/2025 (102, 237) (0.02)
453,910,000 Fixed 3.280% Floating (HUF 6 month BUBOR) HUF  09/07/2025 (82,538) (0.02)
2,985,020,000 Fixed 1.000% Floating (JPY 6 month LIBOR) JPY 16/12/2025 (156, 329) (0.04)
61, 744,050,000 Floating (KRW 3 month LIBOR)  Fixed 1.630% KRW  31/07/2017 (74, 223) (0.02)
1,550,000,000 Fixed 2.120% Floating (KRW 1 month LIBOR) KRW  02/12/2019 (15, 384) (0. 00)
1,923,040,000 Fixed 2.480% Floating (KRW 1 month LIBOR) KRW 15/12/2024 (65, 168) (0.02)
3,121,500,000 Fixed 2.427% Floating (KRW 3 month KSDA) KRW  03/06/2025 (26, 158) (0.01)
527,425,000 Fixed 2.645% Floating (KRW 3 month KSDA) KRW  09/06/2025 (8,978) (0. 00)
894,110,000 Fixed 2.562% Floating (KRW 3 month KSDA) KRW  24/06/2025 (12,181) (0.00)
843,675,000 Fixed 2.615% Floating (KRW 1 month LIBOR) KRW  15/07/2025 (13, 160) (0.00)
12,913,975,000 Fixed 2.180% Floating (KRW 3 month LIBOR) KRW  31/07/2025 (142, 740) (0.03)
1,422,720,000 Fixed 2.260% Floating (KRW 3 month KSDA) KRW  23/09/2025 (1, 481) (0. 00)
1,422,720,000 Fixed 2.265% Floating (KRW 3 month KSDA) KRW  23/09/2025 (1,764) (0. 00)
3,643, 650,000 Floating (KRW 3 month KSDA) Fixed 2.236% KRW  09/11/2025 (638) (0. 00)
122,860,000 Floating (MXN 1 month TIIE) Fixed 3.715% MXN 13/10/2016 (6, 482) (0. 00)
122,860,000 Floating (MXN 1 month TIIE) Fixed 3.690% MXN 24/10/2016 9,517) (0. 00)
512,300,000 Floating (MXN 1 month TIIE) Fixed 3.800% MXN  01/11/2016 (11,527) (0. 00)
104,890,000 Fixed 4.500% Floating (MXN 1 month TIIE) MXN 13/12/2017 (38, 604) (0.01)
12,700,000 Floating (MXN 1 month LIBOR) Fixed 6.470% MXN 17/01/2022 (7,513) (0. 00)
12,610,000 Floating (MXN 1 month LIBOR) Fixed 6.295% MXN 21/01/2022 (9, 636) (0. 00)
12,570,000 Floating (MXN 1 month LIBOR) Fixed 6.380% MXN  26/01/2022 (8, 638) (0.00)
32,070,000 Floating (MXN 1 month TIIE) Fixed 6.710% MXN  16/02/2022 (12,574) (0.00)
20,210,000 Floating (MXN 1 month LIBOR)  Fixed 7.040% MXN  04/03/2022 (1,871) (0.00)
300, 000,000 Floating (MXN 1 month TIIE) Fixed 6.870% MXN  28/03/2022 (83, 775) (0.02)
25,720,000 Floating (MXN 1 month TIIE) Fixed 6.900% MXN  05/04/2022 (6, 647) (0.00)
900,000 Fixed 7.460% Floating (MXN 1 month LIBOR) MXN  31/10/2024 (361) (0. 00)
4,210,000 Fixed 7.360% Floating (MXN 1 month LIBOR) MXN 03/12/2024 (553) (0. 00)
44,790,000 Fixed 7.600% Floating (MXN 1 month TIIE) MXN 11/09/2025 (13, 352) (0.00)
37,630,000 Floating (MXN 1 month TIIE) Fixed 7.660% MXN 21/07/2027 (4,879) (0.00)
27,940,000 Fixed 7.200% Floating (MXN 1 month LIBOR) MXN 14/05/2035 (55, 091) (0.01)
10,690,000 Fixed 7.055% Floating (MXN 1 month TIIE) MXN 22/05/2035 (9, 627) (0.00)
12,390,000 Fixed 4.350% Floating (MYR 3 month KLIBOR) MYR 12/10/2020 (3, 467) (0.00)
2,000,000 Fixed 3.750% Floating (NZD 3 month NZDBB) NZD 16/12/2025 (12, 760) (0.00)
47,130,000 Fixed 2.457% Floating (PLN 6 month MWIBORT) PLN  23/10/2025 (85, 282) (0.02)
222,485,000 Fixed 0.500% Floating (SEK 3 month STIBOR) SEK 16/12/2020 (166, 470) (0.04)
159,900,000 Fixed 1.500% Floating (SEK 3 month STIBOR) SEK  16/12/2025 (132,071) (0.03)
16,800,000 Floating (USD 1 month LIBOR) Fixed 0.560% Usb  19/08/2016 (31,797 (0.01)
16,900,000 Fixed 2.000% Floating (USD 3 month LIBOR) Usb  16/12/2020 (53, 604) (0.01)
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46,055,000 Fixed 2.500% Floating (USD 3 month LIBOR) usb 16/12/2025 (842, 302) (0.19)
17,600,000 Fixed 3.000% Floating (USD 3 month LIBOR) usD 16/12/2025 (122, 986) (0.03)
102,000,000 Fixed 3.218% Floating (USD 3 month LIBOR) USD  24/06/2029 (4, 386, 247) (0.98)
126, 330,000 Fixed 3.005% Floating (USD 3 month LIBOR) usD 02/09/2030 (2,203, 232) (0. 49)
1,500,000 Floating (USD 3 month LIBOR) Fixed 2.750% usb 19/12/2045 (205) (0. 00)
22,150,000 Floating (ZAR 3 month JIBAR) Fixed 9.145% ZAR 24/08/2025 (4,910) (0. 00)
15,920,000 Floating (ZAR 3 month JIBAR)  Fixed 9.200% ZAR  27/10/2025 (2, 636) (0. 00)
24,710,000 Floating (ZAR 3 month JIBAR) Fixed 9.040% ZAR 27/02/2035 (24, 892) (0.01)
10,430,000 Floating (ZAR 3 month JIBAR) Fixed 9.120% ZAR 14/04/2035 (8, 509) (0. 00)
MRy TRERBX (15, 036, 873) (3.36)
LY b -FIHILE RIS
270,000 Floating (Colombia Government Fixed 1.000% usD 20/12/2019 (4,704) (0. 00)
International Bond)
270,000 Floating (Colombia Government Fixed 1.000% usD 20/12/2019 (4,704) (0. 00)
International Bond)
Ly b TI4IIb - Ry TRERBX (9, 408) (0. 00)
BERDY S
360,000 Floating (TRY 3 month LIBOR) Fixed 8.930% UsD  03/03/2020 (26, 065) (0.01)
10,000,000 Fixed 10.480% Floating (TRY 1 month LIBOR) TRY 13/11/2020 (1,243) (0. 00)
3,610,000 Fixed 10.695% Floating (USD 3 month LIBOR) TRY  01/09/2020 (6,957) (0. 00)
12,830,000 Fixed 11.040% Floating (USD 3 month LIBOR) TRY 17/09/2020 (252, 940) (0. 06)
BERTy TRERBX (287, 205) (0.07)
A7y TEHURRRIBREE (15, 333, 486) (3.43)
BETEEE (BREBEME K KL 422,863, 231) 418,109, 541 93. 38
ZTOMEE - A8 29, 625, 308 6. 62
BREFEAR 447,734, 849 100. 00
BASH I mAEAREE (%)
TUNT 1« TREIEBR<FESE WEBREMA KR 422,224, 692) 418, 300, 007 93.42
SEMERE I REERFILE 73, 256 0.02
SEMERSIRERIB K (1,776, 389) (0. 40)
7V TYNRS T ILESEERGIREREL (364,167) (0.08)
SNEAEFHIRGIRERAE 17, 390, 525 3.88
NEASFHEEIRERIER (10, 479, 961) (2.34)
~Ny VHHMONEAZEFTHERGIRERIER (6, 331, 604) (1.41)
BEA T a UiFEsE (BERMAE K FL 3,208, 653) 2,783,953 0. 62
FEA T a VEHELSE (BBRME KR (2,570,114)) (2,116, 129) (0.47)
2Ty TREKREEFE 15, 963, 536 3.57
Ry TRMFREREB K (15, 333, 486) (3.43)
TOMEE - 88 29, 625, 308 6. 62
BEXER 447,734, 849 100. 00
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HB—TX -7V X PHxaLl—3> - Sx795RA0OKD

=V Ry Yy IT ATy R e BP—x)ly——d—=)L kv P 7 2AUSSUFEy K-V
YT X e Ty R (TANT 2 REE) 1L, FEBIBERIE - i~ —7 7 > N, FETIBEE R -
BESYT—7 7 FREENR LT HEREREFGESRTY, YHEREFEEFOREIX, F 11
(BFEI12HEK) TT, LN -o T, ARG EERFES CATAIRE/R20154E12 31 HEE A E TORIE =
WERLETFET, ok, INOLONER, YHAEBREEGERFOETD I T AEELVTERNRTT,

BEFRHMEDERAMNR (2015F 1 A1 BANS20155F12A31BFT) (B : K FL)

ZA
% & FEREREN 53, 143, 623
BEE RN 3,035,574
BEEEHRITIREN 1,148, 008
REEHR 1,928, 901
BRSTEREN 6,399, 161
AEEMEHRITHREN 368, 958
BB 13, 100
HRH R SR 10, 933
FETHREN 50, 734
RIRERA 236, 037
FNRIZE A 43, 669
ZDithER 398, 101
ERSEH 66, 776, 799
BERBEIRTHEMES L UEERORES (10, 831, 760)
EREREG 55, 945, 039
BREHMEEZFEAH
&\ & MlE  EFAR R amEnEGe
NEOLRBERIMEIFIC LGS L CERMHAHHT]EI Sh TV AR A WIS
I—Yzri—1&
250, 000, 000 Federal Home Loan Banks 0.400% 03/02/2016 249, 908, 333 0.71
900, 000, 000 Federal Home Loan Banks 0.336% 05/02/2016 899, 662, 917 2.55
197, 000, 000 Federal Home Loan Banks 0. 300% 10/02/2016 196, 992, 681 0.56
100, 000, 000 Federal Home Loan Banks 0.423% 07/03/2016 99,997, 670 0.29
96, 000, 000 Federal Home Loan Banks 0.486% 08/03/2016 95,997, 652 0.27
194, 000, 000 Federal Home Loan Banks 0.478% 09/03/2016 193, 991, 598 0.55
116, 000, 000 Federal Home Loan Banks 0. 485% 09/03/2016 115,997,128 0.33
I—Y Ui —R&EE 1,852, 547,979 5.26
&
75, 000, 000 Australia and New Zealand Banking Group Ltd 0.611% 01/03/2016 75,329,912 0.21
118, 438, 000 GE Capital International Funding 0.599% 15/04/2016 118, 550, 592 0.34
#HEAE 193, 880, 504 0.55
EfE
425, 000, 000 Dexia Credit Local 0.423% 02/05/2016 425, 000, 000 1.21
100, 000, 000 Dexia Credit Local 0.473% 10/05/2016 100, 000, 000 0.28
100, 000, 000 Dexia Credit Local 0.672% 19/05/2016 99,992, 147 0.28
2175, 000, 000 United States Treasury Bill 0.130% 14/01/2016 274,971,101 0.78
1, 148, 000, 000 United States Treasury Floating Rate Note 0.271% 30/04/2016 1,148, 221,676 3.26
243, 000, 000 United States Treasury Floating Rate Note 0.450% 30/06/2016 244, 254,967 0.69
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305, 000, 000 United States Treasury Note 0.257% 31/01/2016 305, 012, 253 0.87
274, 500, 000 United States Treasury Note 0.610% 30/06/2016 2178, 076, 256 0.79
EfEE&E 2,875, 528, 400 8.16
EHFHE
75, 000, 000 Australia and New Zealand Banking Group Ltd 0.582% 26/02/2016 75, 000, 000 0.21
335, 000, 000 Australia and New Zealand Banking Group Ltd 0.485% 16/05/2016 335, 000, 000 0.95
75, 000, 000 Banco Del Estado De Chile 0.614% 29/01/2016 75, 000, 000 0.21
70, 000, 000 Banco Del Estado De Chile 0.763% 15/06/2016 70, 000, 000 0.20
500, 000, 000 Bank of Montreal 0.530% 17/05/2016 500, 000, 000 1.42
245, 000, 000 Bank of Nova Scotia (The) 0.548% 23/05/2016 245, 000, 000 0.70
350, 000, 000 Bank of Nova Scotia (The) 0.479% 06/06/2016 350, 000, 000 0.99
110, 000, 000 Commonwealth Bank of Australia 0.573% 22/02/2016 109, 999, 895 0.31
150, 000, 000 Commonwealth Bank of Australia 0.463% 10/03/2016 150, 000, 000 0.43
100, 000, 000 Commonwealth Bank of Australia 0.532% 24/03/2016 99, 998, 939 0.28
100, 000, 000 Commonwealth Bank of Australia 0.473% 10/06/2016 100, 000, 000 0.28
75, 000, 000 Commonwealth Bank of Australia 0.497% 14/06/2016 75, 000, 000 0.21
500, 000, 000 Cooperatieve Centrale Raiffeisen-Boerenleenbank BA 0.560% 18/04/2016 500, 000, 000 1.42
500, 000, 000 Cooperatieve Centrale Raiffeisen-Boerenleenbank BA 0.681% 17/06/2016 500, 000, 000 1.42
200, 000, 000 Credit Suisse AG 0. 454% 01/02/2016 200, 000, 000 0.57
450, 000, 000 DNB Bank ASA 0.491% 15/04/2016 450, 000, 000 1.28
100, 000, 000 Erste Abwicklungsanstalt 0.417% 04/03/2016 99, 998, 962 0.28
250, 000, 000 HSBC Bank Plc 0.591% 17/06/2016 250, 000, 000 0.7
500, 000, 000 JPMorgan Chase Bank NA 0.612% 07/04/2016 500, 000, 000 1.42
400, 000, 000 National Australia Bank Ltd 0.592% 26/02/2016 400, 000, 000 1.14
125, 000, 000 NV Bank Neder lands 0.393% 10/02/2016 125, 000, 000 0.35
200, 000, 000 NV Bank Neder lands 0.449% 09/05/2016 200, 000, 000 0.57
250, 000, 000 NV Bank Neder lands 0.511% 16/05/2016 250, 000, 000 0.71
200, 000, 000 Oversea—-Chinese Banking Corporation 0.652% 27/05/2016 200, 000, 000 0.57
42,812,000 Royal Bank of Canada 0.581% 08/03/2016 42,831, 963 0.12
300, 000, 000 Royal Bank of Canada 0.445% 31/03/2016 300, 000, 000 0.85
500, 000, 000 Royal Bank of Canada 0.431% 06/06/2016 500, 000, 000 1.42
350, 000, 000 State Street Bank 0.517% 14/03/2016 350, 000, 000 0.99
100, 000, 000 Sumitomo Mitsui Banking Corporation 0. 360% 04/01/2016 100, 000, 507 0.29
300, 000, 000 Sumitomo Mitsui Banking Corporation 0.413% 02/03/2016 300, 000, 000 0.85
100, 000, 000 Sumitomo Mitsui Trust Bank 0. 400% 05/01/2016 100, 000, 965 0.29
500, 000, 000 Svenska Handelsbanken AB 0.572% 21/01/2016 500, 000, 000 1.42
300, 000, 000 Svenska Handelsbanken AB 0.584% 04/05/2016 300, 000, 000 0.85
350, 000, 000 Wells Fargo Bank NA 0.551% 17/05/2016 350, 000, 000 0.99
170, 000, 000 Wells Fargo Bank NA 0.740% 19/05/2016 170, 000, 000 0.48
200, 000, 000 Wells Fargo Bank NA 0.647% 10/06/2016 200, 000, 000 0.57
350, 000, 000 Westpac Banking Corp 0.674% 31/05/2016 350, 000, 000 0.99
EHFHESEH 9,422, 831, 231 26. 74
AROESHMBERIEIFIS LIS L ERHHHTIHT]E Sh T2 REN A MAES S5 14,344,788, 114 40. 71
NEOLBBERNEIFIC LSS L CERMHATE TR Sh TV AN OREEAmETH
aAv—I )l s R—/8—
62, 694, 000 Albion Capital 0.450% 14/01/2016 62, 683, 812 0.18
50, 000, 000 Albion Capital 0.370% 20/01/2016 49, 990, 236 0.14
96, 424, 000 Albion Capital 0.390% 21/01/2016 96, 403, 108 0.27
75, 000, 000 Bedford Row Funding Corp 0.510% 05/02/2016 74,962, 813 0.21
22,500, 000 Chariot Funding LLC 0.500% 09/02/2016 22,487, 813 0.07
100, 000, 000 Chariot Funding LLC 0.500% 22/02/2016 99,927,778 0.28
50, 000, 000 Chariot Funding LLC 0.500% 23/02/2016 49,963, 194 0.14
85, 000, 000 Chariot Funding LLC 0.500% 25/02/2016 84,935, 069 0.24
717, 000, 000 Charta LLC 0.480% 02/02/2016 76, 967, 147 0.22
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200, 000, 000 Charta LLC 0. 460% 29/03/2016 199, 775, 111 0.57
75, 000, 000 Ciesco LLC 0.510% 01/03/2016 74,936, 250 0.21
100, 000, 000 Electricité de France 0. 750% 15/01/2016 99, 970, 833 0.28
100, 000, 000 Erste Abwicklungsanstalt 0.320% 13/01/2016 99, 989, 333 0.28
100, 000, 000 Erste Abwicklungsanstalt 0.370% 08/03/2016 99,931, 139 0.28
100, 000, 000 Gotham Funding Corporation 0. 300% 06/01/2016 99, 995, 833 0.29
49,962, 000 Gotham Funding Corporation 0.460% 20/01/2016 49,949, 870 0.14
28,270, 000 Gotham Funding Corporation 0.390% 22/01/2016 28, 263, 569 0.08
250, 000, 000 JPMorgan Chase Bank NA 0.419% 04/01/2016 250, 000, 237 0.71
25, 000, 000 Jupiter Securitization Company LLC 0.500% 10/02/2016 24,986, 111 0.07
100, 000, 000 Jupiter Securitization Company LLC 0.500% 22/02/2016 99,927,778 0.28
50, 000, 000 Jupiter Securitization Company LLC 0.500% 23/02/2016 49,963, 194 0.14
100, 000, 000 Jupiter Securitization Company LLC 0. 5009 25/02/2016 99,923, 611 0.28
100, 000, 000 Kells Funding LLC 0.341% 13/01/2016 100, 000, 000 0.28
240, 000, 000 Kells Funding LLC 0.577% 25/02/2016 239, 996, 352 0.68
125, 000, 000 Kells Funding LLC 0.320% 07/03/2016 124, 926, 667 0.36
40, 000, 000 Landesbank Hessen 0.410% 08/01/2016 39,996, 811 0.1
45,000, 000 Liberty Street 0.650% 16/03/2016 44,939, 063 0.13
150, 000, 000 Liberty Street 0.460% 25/04/2016 149,779, 583 0.43
70, 000, 000 Lma-Americas LLC 0. 400% 11/01/2016 69,992, 222 0.20
32,800, 000 Matchpoint Finance Plc 0.500% 11/02/2016 32,781,322 0.09
60, 000, 000 Matchpoint Finance Plc 0.500% 02/03/2016 59, 949, 167 0.17
300, 000, 000 National Australia Bank Ltd 0.650% 21/03/2016 299, 566, 667 0.85
100, 000, 000 Nieuw Amsterdam 0.400% 04/01/2016 99, 996, 667 0.29
50, 000, 000 Nieuw Amsterdam 0.400% 14/01/2016 49,992, 778 0.14
100, 000, 000 Nieuw Amsterdam 0. 300% 22/01/2016 99, 982, 500 0.28
80, 000, 000 Nieuw Amsterdam 0.450% 05/02/2016 79, 965, 000 0.23
38,000, 000 0ld Line Funding Corp 0.510% 16/02/2016 37,975, 237 0.11
50, 000, 000 0ld Line Funding Corp 0.750% 11/04/2016 49,894,792 0.14
25,000, 000 0ld Line Funding Corp 0.750% 18/04/2016 24,943, 750 0.07
90, 000, 000 Regency Assets Ltd 0. 400% 04/01/2016 89, 997, 000 0.26
65, 278, 000 Regency Assets Ltd 0.450% 07/01/2016 65, 273, 104 0.19
200, 000, 000 Regency Assets Ltd 0.420% 15/01/2016 199, 967, 333 0.57
250, 000, 000 Standard Chartered Bank 0.510% 16/02/2016 249, 837, 083 0.7
50, 000, 000 Thunder Bay Funding Corp 0.750% 18/04/2016 49, 887, 500 0.14
35, 000, 000 Victory Receivable Corp 0.390% 05/01/2016 34,998, 483 0.10
75, 000, 000 Victory Receivable Corp 0.300% 11/01/2016 74,993, 750 0.21
60, 000, 000 Victory Receivable Corp 0.300% 13/01/2016 59, 994, 000 0.17
55, 000, 000 Victory Receivable Corp 0.370% 14/01/2016 54,992, 651 0.16
40, 000, 000 Victory Receivable Corp 0. 400% 19/01/2016 39,992, 000 0.11
AT —S vl - R—A—&5F 4,420, 545, 321 12.54
B Es|
160, 000, 000 BNP Paribas Repo 0.290% 04/01/2016 160, 000, 000 0.45
400, 000, 000 Credit Suisse Securities (Europe) Ltd Repo 0.773% 04/04/2016 400, 000, 000 1.13
1, 300, 000, 000 ING Bank NV Repo 0.650% 04/01/2016 1, 300, 000, 000 3.69
1,200, 000, 000 Societe Generale Repo 0.550% 04/01/2016 1,200, 000, 000 3.4
450, 000, 000 Wells Fargo Bank NA Repo 0. 330% 04/01/2016 450, 000, 000 1.28
50, 000, 000 Wells Fargo Securities LLC Repo 0. 300% 04/01/2016 50, 000, 000 0.14
150, 000, 000 Wells Fargo Securities LLC Repo 0.500% 07/01/2016 150, 000, 000 0.43
BEREI&5 3,710, 000, 000 10.53
VU —REMTESIE
350, 000, 000 Bank of Nova Scotia (The) 0.480% 06/04/2016 350, 000, 000 0.99
140, 000, 000 CitiBank NA 0. 380% 05/01/2016 140, 000, 000 0.40
700, 000, 000 CitiBank NA 0. 380% 08/01/2016 700, 000, 000 1.99
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i

#E 30 ME  EFAR i
o F BRI
300,000,000  Credit Industriel 0.395% 04/01/2016 300, 000, 375 0.85
200,000,000  Credit Industriel 0.650% 16/03/2016 200, 000, 000 0.57
150,000,000  DZ Bank AG 0.350%  07/03/2016 150, 000, 000 0.43
100,000,000  Mitsubishi UFJ Trust and Bank Group 0. 400% 18/02/2016 100, 000, 000 0.28
300,000,000  Mitsubishi UFJ Trust and Bank Group 0.400% 22/02/2016 300, 000, 000 0.85
300,000,000  Mitsubishi UFJ Trust and Bank Group 0. 400% 03/03/2016 300, 000, 000 0.85
125,000,000  Mizuho Bank Ltd 0.370% 14/01/2016 125, 000, 000 0.35
250,000,000  Mizuho Bank Ltd 0.360%  25/01/2016 249, 940, 056 0.71
250,000,000  Mizuho Bank Ltd 0. 300% 29/01/2016 250, 000, 000 0.7
200, 000,000  Mizuho Bank Ltd 0.350%  16/02/2016 200, 000, 000 0.57
200,000,000  National Bank of Kuwait 0.420% 19/01/2016 200, 000, 000 0.57
50,000,000  National Bank of Kuwait 0.420% 25/01/2016 50, 000, 000 0.14
150,000,000  National Bank of Kuwait 0.430% 01/02/2016 150, 000, 000 0.43
100,000,000  National Bank of Kuwait 0.420% 16/02/2016 100, 000, 000 0.28
87,500,000  National Bank of Kuwait 0.800%  13/04/2016 87,500, 000 0.25
195,000,000  Standard Chartered Bank 0. 650% 23/03/2016 195, 000, 000 0.55
70,000,000  Sumitomo Mitsui Trust Bank 0. 360% 04/01/2016 69, 999, 998 0.19
200,000,000  Sumitomo Mitsui Trust Bank 0. 380% 29/01/2016 200, 000, 000 0.57
350,000,000  Sumitomo Mitsui Trust Bank 0.380%  11/02/2016 350, 000, 000 0.99
400,000,000  Sumitomo Mitsui Trust Bank 0.390%  22/02/2016 400, 000, 000 1.14
400, 000,000  Sumitomo Mitsui Trust Bank 0.500% 18/03/2016 400, 000, 000 1.14
200, 000,000  Sumitomo Mitsui Trust Bank 0.500%  21/03/2016 200, 000, 000 0.57
900, 000, 000 The Norinchukin Bank 0.380% 29/01/2016 900, 000, 000 2.55
200, 000,000  The Norinchukin Bank 0.350%  16/02/2016 200, 000, 000 0.57
250, 000, 000 Toronto-Dominion Bank/The 0.550% 15/04/2016 250, 000, 000 0.7
YR —REMESIEESH 7,117, 440, 429 20. 20
SROSHBRINGIFI= LB L ERA5 508 TG0 T B LU OREE A WIS A 15,247,085, 750 43.27
@m £ kS e i
E
EMHES
400, 000, 000 BNY Mel lon 0.150% 04/01/2016 400, 000, 000 1.13
500, 000, 000 DBS Bank Ltd 0.320% 06/01/2016 500, 000, 000 1.42
370, 000, 000 HSBC Bank Plc 0. 300% 04/01/2016 370, 000, 000 1.05
1,000, 000,000  Nordea Bank 0.150% 04/01/2016 1,000, 000, 000 2.84
175,000,000  Royal Bank of Canada 0.120%  04/01/2016 175, 000, 000 0.50
700, 000, 000 United Overseas Bank Ltd 0. 350% 05/01/2016 700, 000, 000 1.99
EHEEEE 3, 145, 000, 000 8.93
BEAEH 3, 145, 000, 000 8.93
REZESH 32,731,713, 864 92.91
B A W cianis
I—JzUi—1EAR 1,852, 547,979 5.26
HEAFH 193, 880, 504 0.55
EfE & 2,875, 528, 400 8.16
EHF(HEEF 9,422,831, 231 26.74
Tv—w L - RSB E 4,420,545, 321 12. 54
WEEEIAE 3, 710, 000, 000 10.53
Yo —REMESITEST 7,117, 440, 429 20.20
EYEEaE 3, 145, 000, 000 8.93
ZoEE - BiE 2,497, 215, 799 7.09
HEE 35, 234, 989, 663 100. 00
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<iShares Global Infrastructure ETF®IKi%>

iShares Global Infrastructure ETFIX, HE&MPIEHNE - i~V —7 7 > R, FE&TBEE I -
BESNY—7 7 v RPEERIRE T2 B REEEIER T,

ARG EVERRE T AT ATREZR20164F 3 H31 H R E TOMRBE ZHER L EFE T,

WA A £ 47844 BEANR 01653 A31BICET L) 6 % FL)
fEELLE
ki (%)
Transurban Group 5.08 & RN 5, 250, 582
Atlantia SpA 4.1 EHRAAE 5, 250, 582
Enbridge Inc. 73

3
Aena SA 3
Kinder Morgan Inc./DE 3
National Grid PLC 3.
Duke Energy Corp. 3.23
NextEra Energy Inc. 3
TransCanada Corp. 2
Abertis Infraestructuras SA 2
At 35.

<iShares Core MSCI Emerging Markets IMI UCITS ETFDIX:%>

iShares Core MSCI Emerging Markets IMI UCITS ETFIL, #F&TIEEHNE - fifi~ W —7 7 » K, 4
GRIPEERRM - RE~TF—7 7 v FRRENR LT 2 EGREEEER T,

AR VBRI AT AT ATAEZR20164F 2 H 29 HRENE TOMRB A ZHER L £,

WiEA EG8aHR MERMNER o162 BRI T L8R B4 % KL
. WEELE

(%)
Taiwan Semiconductor Manufacturing Co Ltd Com TWD 10.00
Samsung Electronics Co Ltd Com KRW 5000. 00
Tencent Holdings Ltd Com HKD 0.00002
China Mobile Ltd Com NPV
China Construction Bank Corp Com CNY 1.00
Naspers Ltd Com ZAR 0.02
Industrial & Commercial Bank of China Ltd Com CNY 1.00
Alibaba Group Holding Ltd ADR NPV
Hon Hai Precision Industry Co Ltd Com TWD 10.00 0.89
Bank of China Ltd Com CNY 1.00 0.80
a3t 16.09

BE A 3,182
HHFIE 5
BAGH 3,187

ot
O W N W] U1 o ©
—_ 01T O W= =N
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<iShares Currency Hedged MSCI EUROZONE ETF@ k%>
iShares Currency Hedged MSCI EUROZONE ETFi., &GRS - M~V —7 7 o K, F£468E
GRS « BE~Y—7 7 v RExG L 95 G REEREGER T,
A EVERR I AL C AT R REZ220164F 2 H29 H FE A E CTOMRIMZ ZTHER L EF £,

WA A £ A 844R BEFARAR Qo652 5298 IT&T L8 (8 X FL)
fEELLE
ki (%)

iShares MSCI Eurozone ETF 99. 52 & RN 6,464,024
BlackRock Cash Funds: Institutional, SL Agency Shares 0.50% 0.20 A RE M HRAN R AR (6, 167, 530)
BlackRock Cash Funds: Treasury, SL Agency Shares 0.27% 0.08 ERSE 296, 494
BlackRock Cash Funds: Prime, SL Agency Shares 0.49% 0.01

&t 99. 81

<SPDR Dow Jones International Real Estate ETFODIK;%>
SPDR Dow Jones International Real Estate ETFI, HF&RIREHNS - B~ —7 7 o RN EE X

LT LR IE AR T

ARG ENERRI AT AT ATREZR20164F 3 31 AREAE TOWRIMAE ZHEHR L LiIFE T,

WA A 61 844R

MEELR

B (%)

BERAMRNIR 01653 A31RIZHT LS (8 R 1L)

Brookfield Asset Management, Inc. Class A
Unibai [-Rodamco SE

Mitsui Fudosan Co., Ltd.

Scentre Group REIT

Westfield Corp.

Link REIT

Land Securities Group PLC REIT

British Land Co. PLC REIT

Klepierre REIT

Nippon Building Fund, Inc.

aft

=D wWwsooe
N[O = SO = BN DW=
NS wiRoh D0 o

w

RE RN 13,545,917
ZREOHMRVER 43, 621
HE 10, 726
ERA 13, 600, 264
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<SPDR Dow Jones REIT ETFMIk;7>

SPDR Dow Jones REIT ETFiX, F&MEEHNE « fEli~ ' — 7 7 o N ESIUEEIE - 28~ —
77 FRERERNRET L EEREEFEES T,
ARG EVERRE L C AT ATREZR20164F 12 H 31 H R £ TOMRBLE ZHAEHR L EF £,

WA A L4844 BMERWER 5512831 8ITET LG (8- K KL)
fEELLE
ki (%)

Simon Property Group, Inc. 9.96 B RER REN 3,773, 956
Public Storage 6.04 S2REOCHMEUVER 22,769
Equity Residential 4.92 EHR&E 3,796,725
AvalonBay Communities, Inc. 4.17

Welltower, Inc. 3.99

Prologis, Inc. 3.73

Boston Properties, Inc. 3.24

Ventas, Inc. 3N

HCP, Inc. 2.94

Vornado Realty Trust 2.93

&t 45.03

<iShares MSCI India ETFDiK%>

iShares MSCI India ETFIE, ARG - i~ —7 7 K, FESBEEERIE - ZE~ P —
77 v RREENG LT 5 EGREERGER T,
ARG NI AT AT ATREZR20164F 2 129 ARE A E TORIMAE ZHSEHR L LIFE T,

WA A L4844 BMERWNER 062 5298106 T LA (84 - 3K KL)
fEELLE
ki (%)
Infosys Ltd. 11.14 1% & AR EREN 11, 050, 203
Housing Development Finance Corp. Ltd. 8.89 E— v AFBH 1,525, 064
Reliance Industries Ltd. 7.00 EHRAE 12,575, 267
Tata Consultancy Services Ltd. 5.76
Sun Pharmaceuticals Industries Ltd. 4.60
ITC Ltd. 3.72
Hindustan Unilever Ltd. 3.52
HCL Technologies Ltd. 2.56
Mahindra & Mahindra Ltd. 2.56
Lupin Ltd. 2.16
At 51.89
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