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20134F9 H 1A 72 5201448 H 31 H £ T 1272 A [#], R ORI HITRE LR mRIL KR 2 w2 < bk
FUE Lz, KREOBRGRH R FRIE A2 52 17 T20134F 12 A 1 KB R e fis ) EEFRF 2 (FRB) NEEEWANT
07T LAOBRERIIRHE N AR L E L2, BREFRILZ OBEREE RN R N— AT Thbhd &)
Ave—VEHALE Lz, 201452 AD L, FRBOEMFEFME/NSHTELE )L OB &K E5 &3 &
DIFEXME T R 7 D@mEV 22T TR TZ T4 VTN EFL, VEA—VBREBAINELE, F
7o, PEREFEONN—RT T4 v rea—mBickids7T 7L« URAZ 28I T 2B abmEY £ L,
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BLTCWEZEND, EFEHGORTT 0 VT 4 JHEEDLENZEIXICE EF 0 £ Lz, KEEOF|R
DIT2013FFRE TIE LA L TWE L72D, £ ORITKEORFEME 2 KD REPUESCRMN DT 7 LIRS, H
BiL[E OFRIFA VIR U o T- R E IS e E BB & 72 VIR T L& Lz, 5A X104 R EEF]E 0 23
NI ASYOEAREEZ ST E L, THICE, PN Y 27 O@EE D 25 RICESRTHIET RV IAEN
F L7z, 8HICTAD ERRM A RERTT (ECB) MEFEBEWANT 07 T MMIFEFTDHEDRITNIENY . K3
LELE,

FTZARMET A%LT 7 FOEMTT# 2T L TS FIFETT,

A RDT7 72 RIZEE L TN T BRI = LET,

kT A OB
TIAT VANV ABAL L s LTV TNNT « TR e Af « T—)L e+ )L



2. 7272 FOERKR

(1) E&ERN
(20144F12 4 K H HI(E)
, \ [E & & =
g o o O T RO
T AV A RE 5,812, 700, 550 78. 08
A A% 201, 993, 560 2.71
Nt fE LY RETT 94, 715, 130 1.27
~JL— 90, 601, 849 1.22
= 87, 751, 356 1.18
AF o 81, 528, 914 1.10
2 A A 73, 770, 560 0.99
K =h4FE 70, 514, 856 0.95
A4 XY R 68, 692, 188 0.92
HF A 67, 588, 165 0.91
KA 62, 180, 379 0. 84
NH Y — 56, 935, 680 0.76
apLeT 41, 175, 331 0.55
7R 40, 835, 323 0.55
NI a—FEE 37, 877,977 0.51
e TN 36, 900, 843 0. 50
*FT K 32, 965, 265 0.44
AL F— 28, 000, 000 0.38
I TTA 26, 945, 380 0.36
TN KL 19, 976, 535 0.27
PN 18, 632, 983 0.25
20 F 0 17, 876, 743 0.24
A VB 17,274, 228 0.23
Ne—L— 16, 608, 705 0.22
B7r7Uh 15, 524, 040 0.21
BT AR 15, 474, 885 0.21
V= 15, 370, 760 0.21
UHR—IL 14, 834, 820 0.20
~hF 14, 625, 061 0.20
sayFy 14, 289, 900 0.19
HH 12, 683, 420 0.17
TANT R 11, 290, 320 0.15
SJLN R A 9,111, 155 0.12
FU 8,601, 766 0.12
7T 7 EREHA 7,596, 056 0.10
I o — 7,119,210 0.10
HFrer 7,053, 088 0.09
H—F 6, 643, 852 0.09
F =2 ~Z U7 5, 988, 800 0.08
HR 5,403, 775 0.07
T 5, 389, 388 0.07
HZ—)L 4, 809, 802 0.06




% % o M s (@g Rﬁ) st i %%ft *
oy 4,573, 800 0.06
T =7 3, 952, 800 0. 05
AZVT 1, 330, 273 0.02
/I 7,295, 709, 469 98. 00
7 AV A RE 44, 222, 868 0. 59
L7 = NI 2 —HhE 37, 877, 977 0.51
/I it 82, 100, 845 1.10
B - 1A - TOMEE (ARERE) 66, 495, 157 0. 89
& B (R 7, 444, 305, 471 100. 00

(#1897, 411 E M)

() REHFRLIE, 77 FOMEERBICET 2 YEEPEDRHEDIL R Z VS, LLTFRE LT,




(2) #HaakE
O FEAHMIESFO T EEE
730851
(i) &k (20144712 A K H BI(E)
Eita
fE% A FZ Flingeoe | NGRS il =R
NI Fdiv] [E 4 | H/B/F) (%) Ck F) CKk Fv) CKk k) (%)
1 |U.S. Treasury Bonds TAUBERE] Fk 11/15/2021 8.00| 671,516,000 1,016,768,956| 934,246,635 12.55
2 |U.S. Treasury Bonds TAUHEHRE] ik 11/15/2024 7.50] 322, 500, 000 461, 994, 779|476, 594, 370| 6. 40
g [Federal National Mortgage -y smm | s | 11/15/2030 6.63| 197,336,000] 291,387,874 293,015,149 3.94
Association
4 |U.S. Treasury Bonds TAUBERE] % | 08/15/2020 8.75| 194, 000, 000 272,781, 172| 266, 643, 882|  3.58
5 ggﬁzral flome Loan Morteage| .y o s | fi% | 07/15/2032 6.25| 160, 000, 000 239,981, 245| 233,861, 440| 3. 14
6 |U.S. Treasury Bonds TAUHERE] % | 05/15/2030 6.25| 154, 442, 000 217, 174, 455|230, 745, 923| 3. 10
7 |U.S. Treasury Bonds T AU ERE| Ek 11/15/2027 6. 13| 141, 254,000 197,311, 312| 200,933,815 2.70
8 |U.S. Treasury Bonds TAUHERE] % | 08/15/2019 8.13] 138, 000, 000 183, 455, 822| 178, 451, 250| 2. 40
g [|Federal National Morteagel -y ommy| s | 01/15/2030 7.13| 115,000,000] 172,944,185 175,276,790 2.35
Association
10 [U.S. Treasury Bonds TAUBERE] % | 02/15/2027 6.63] 110,000, 000 164,703, 516] 160, 428, 180| 2. 16
11 |Federal Home Loan Banks | 7 A U W &% | &% | 07/15/2036 5.50] 114, 915, 000 160, 540, 971 157, 597, 419 2. 12
12 [U.S. Treasury Bonds TAUBERE] Bk 11/15/2022 7.63| 105, 000, 000 163,071, 393] 148,238,685 1.99
13 ggﬁzral fome Loan Morteage| — v 5 s | f5% | 03/15/2031 6.75| 75,000, 000 115,232, 410| 112,757,100| 1.51
14 |U.S. Treasury Bonds TAUHERE] % | 02/15/2023 7.13] 78,000, 000 111, 123, 604] 107, 816, 748| 1. 45
Bear Stearns Commercial
15 |Mortgage Securities Trust| 7 A U W&RE| 1E% 09/11/2042 5.71| 57,654,675 67, 476, 239 62,750,023 0.84
Series 2007-T28, Class AlA
Citigroup Commercial
16 |Mortgage Trust Series TAUBERE ]| 5 | 03/15/2049 5.77| 55,969, 392 62,495,510| 58,497,585 0.79
2006-C4, Class AlA
Federal National Mortgage N e
17 - T AU BERE| Ek 05/15/2030 7.25| 31,000, 000 49, 674,679| 48,249, 144| 0.65
Association
18 gz;%zyglde Capital TLL -} oy e | % | 06/15/2027 8.05| 34,006, 000 42,923,848 43,039,762 0.58
LB-UBS Commercial
19 |Mortgage Trust Series TAUBERE| HE | 02/15/2041 5.28] 39,400, 243 38,477,543| 39, 820,407| 0.53
2006-C1, Class AJ
9o |Mungary Government TAUBERE| HE | 03/29/2021 6.38] 34,600, 000 33,497,408| 39,552,160 0. 53
International Bond
gy |Turkey Government NUHY— | fEF | 03/17/2036 6.88| 31,385,000 30,988, 472 38,799,706 0.52
International Bond
22 EzaSkem America Finance TSN % | 07/22/2041 7.13| 38,722,000 39,953,490  38,334,780| 0.51
GS Mortgage Securities
23 |Trust Series 2006-GG6, T AU BERE| Ek 04/10/2038 5.52| 34,970, 203 34, 065,480| 35,939,927 0.48
Class AJ
24 |Consorcio Transmantaro SA A L— ik | 05/07/2023 4.38] 35,911,000 35,611,883 35,282,558 0.47
Unitymedia Hessen GmbH & NN -
25 | co. KG/Uni tymedia NRY Gubi kg % | 01/15/2023 5.50| 31,578, 000 31,654,003| 32,999,010 0.44
og |Turkey Government = % 02/05/2025 7.38| 24,742, 000 25,401,300| 30,788, 450| 0.41
International Bond
27 if;rusahaa“ ListrikNegara| o pxo > | g 10/24/2042 5.25| 33,029,000 33,301,868 30,097,676 0.40
gg |Indonesia Government S RxLT | #% | 01/17/2038 7.75| 22,281,000 24,092,720 29, 160,259| 0.39
International Bond
Aquarius & Investments PLC
29 |for Swiss Reinsurance Co. , AA R Wk | 09/01/2024 6.38] 27,739,000 27,691,035 28,952,351 0.39
Ltd.
(i) #kk (2014412 H K H BILE)
%7
mAHEE Ck 1) B CK FL) ff_
NN Kz2ii) [E4 e Bak HAff o | ==K i} x| (%)
| M Logan Re, Ltd o prape &l 35,000 | 1,000.00 | 35,000,000 | 1,082.23 | 37,877,977 | 0.51
(Preference Shares)
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FEMEIEZ L (2014412 H R H BAE)

@ ZFOMBEEEEDOFELR LD
FEMHEIEZY L (2014412 H R H EBAE)

(3) EHFEE
O MEEOHER
20134 9 H v H2014412H £ TOH A KB LTRSS EROME FERER DN 7 7 ARk
D1 0 HEEMSOHERIZ, LTOEEBY THD,

#ioB® OE KR M 1 1 0 WG A%
(7 7 v F&K) (7 T A JilE)
T Xk K ER R * F o M
BISDFHEER
4,666, 110 562, 500 8.88 1,070
(200548 HKH)
BIASFHEER
5,139, 935 619, 619 8.71 1, 050
(200648 HKH)
BISDFHEER
5,115, 793 616, 709 8. 64 1,042
(200748 HKH)
BI6DFHEER
4,333, 549 522, 409 8. 35 1,007
(200848 HKH)
BITSFHEER
3, 715, 965 447, 960 8.26 996
(200948 HKH)
BISEFHEER
5, 093, 555 614, 028 9.07 1,093
(201048 HKH)
BIODFHEER
4,585, 218 552, 748 9. 04 1, 090
(201148 HKH)
F20RFHEER
12, 810, 871 1, 544, 350 9.32 1,124
(201248 HKH)
T2 RFHEER
12, 297, 166 1,482, 423 8.79 1, 060
(201348 HKH)
FO2RFHEER
7,905, 451 953, 002 9.16 1,104
(201458 HKH)
20134£ 9 K H 11, 706, 637 1,411, 235 8. 85 1,067
10A&KA 11,188,817 1,348, 812 8. 99 1,084
11ARH 10, 389, 907 1, 252, 503 8.91 1,074
12AFKA 9,746, 210 1,174, 906 8.84 1, 066
20144 1 AR H 9, 020, 248 1, 087, 391 8. 90 1,073
2 AKH 8, 7717, 629 1,058, 143 9. 00 1,085
3 HKH 8, 493, 237 1, 023, 860 8.99 1,084
4 AKA 8,313, 273 1,002, 165 9.05 1,091
5 HA&RH 8, 258, 524 995, 565 9.16 1,104
6 ARKH 8,104,412 976, 987 9.15 1,103
7 AKH 7,906, 680 953, 150 9.08 1,095
8 ARKH 7,905, 451 953, 002 9.16 1,104
9 HKH 7,573, 344 912, 967 8.99 1,084
10A&A 7,625, 734 919, 282 9.03 1, 089
11ARH 7,573, 515 912, 987 9. 02 1, 087
12AFKA 7, 444, 305 897, 411 8.94 1,078

7 T ATV 7 | IOV FEEERBIFNC ST b, RIEGIFT CORBIEFE T2,




@ HBELOHER

7 T A JRES:
il A L2l H 1A% OoEL4A
13 AR 0. 45962k /L 55. 401
AR FHEEE 0. 4452k KL 53. 67
bR FHE 0. 4380k KL 52. 80
16 FHE 0. 4380k KL 52. 80
1T RFHEE 0. 4380k KL 52. 80
18R FHE 0. 4380k KL 52. 80
19 FHE 0. 40523k KL 48. 851
20 FHE 0. 3888k KL 46. 87H
MR 0. 36542k F/L 44. 05
22N FHE 0. 3576k KL 43. 11

20134E 9 A DB 20144E12A S TOEHKRD 7 T RATFEEO BB OHERIZ, LTDO LBV TH D,

E e H 1 0% 9 D4yl

20134E 9 HKH 0. 0298k L 3.59M
10H K H 0. 02982k KL 3.59H
11AKHA 0. 0298k K1 3. 59
12HKH 0. 02982k KL 3.59H

20144E 1 HKH 0. 0298k KL 3.59M
2 HRH 0. 0298k KL 3.59H
3 AXKH 0. 0298k KL 3. 59
4 AR H 0. 0298k KL 3.59H
5 AKH 0. 0298k K1 3. 59
6 HARKH 0. 0298 KL 3.59H
7AKH 0. 0298k K1 3. 59
8 HAKH 0. 0298k KL 3.59H
9 AKH 0. 0298k K1 3. 59
10H K H 0. 02982k KL 3.59H
11AKHA 0. 0298k K1 3. 59
12HKH 0. 02982k KL 3.59H
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() HAICBI DIRESIIC 7 7 AJHEDREEFLEL TS BADBREENEET 52 7 ATHRICE LTI, 22T

WH TEEH] Lk, BACBIARESHEERT S,

2720 DEOFER., NI A NOMBENLV I BTN TEFORIKERSE TH L8455 FE D Z
LI BEAIT. DEIMTONRWEERNH D,

FHAHIH DD 5AELINICE SR S WA AIC W TIEF O MEMEITIEIE L. N T 2 MIRBT 5,
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@ WEEFEOHR
7 7 A JRES

e
FHISEFHEE 6.66%
FURFHEE 3.22%
FISEFHAEE 4.26%
FL6RFHEE 1. 68%
FITEHEE 4.85%
FI8RFHFE 15. 46%
FIOSFHAEE 4.22%
F20RFHEE 7.60%
AN S -1.89%
F22RFHEE 8. 28%

(7)) 7 7 AT FIX, DlE DX RFHEERIC
W35 (%) = 100 X (a — b) /b

a = Kqu*FVEEODI F 2 1) HlU 8 PE A A (éux.ﬁrﬂ: DEEEDE
L BREEOR AT
qu*rF-EZEE@ 1 1Y) fE pEA (SrBLTE ORR)

(FAEHFEE L TONEROFHEIC
b = YUSFHFEEOHEFIOS

(4) WM OERE L D IR
TRASFHEEIZRT 27 7 AJREFE Otk L O
UToLpsyTho,

N =1
/

B HREEHE AT, LT oFRER

ckvEEh,

FHEEE N A7)
B2 0REOHKEEE ST, )

R L DSR2 b ONI A AR EERIUE O RAT 3 AU

kR 72 10 % H R 0O % AT H 0K
L 31, 403, 642 24, 686, 077 299, 366, 555
FIBDFHEE
(31, 403, 642) (24, 686, 077) (299, 366, 555)
L 8,911, 254 83, 843, 701 224, 434, 108
FUSEHEE
(8,911, 254) (83, 843, 701) (224, 434, 108)
L 3,121, 166 80, 124, 983 147, 430, 291
HEISREHEE
(3,121, 166) (80, 124, 983) (147, 430, 291)
L 3, 567, 576 42, 146, 904 108, 850, 963
LoD FHEE
(3, 567, 576) (42, 146, 904) (108, 850, 963)
L 4, 366, 983 31, 175, 479 82, 042, 467
EITREFHEE
(4, 366, 983) (31, 175, 479) (82, 042, 467)
L 6, 552, 519 20, 094, 793 68, 500, 193
FISZEHEE
(6, 552, 519) (20, 094, 793) (68, 500, 193)
L 11, 495, 961 15, 331, 634 64, 664, 520
FEIODFHEE
(11, 495, 961) (15, 331, 634) (64, 664, 520)
L 10, 408, 326 14, 423, 539 60, 649, 307
H20ZFHEE
(10, 408, 326) (14, 423, 539) (60, 649, 307)
L 5,832, 717 15, 124, 866 51, 357, 158
H2NZEHEE
(5,832, 717) (15, 124, 866) (51, 357, 158)
L 2,653, 314 9, 604, 030 44, 406, 442
H22ZEHEE
(2, 653, 314) (9, 604, 030) (44, 406, 442)
(G2 ) NOETFIE HAREN DG, BRBLORITHEO O ERT,




(5)

77 FOIP

MEEREEE
(20144F 8 A K H BIfE)
PS [N + !
(VB IOV EERL) (IVEB LV ZERL)

I g E ¥ M 8,017, 499, 221 966, 509, 531
n A & #® # 112, 047, 737 13,507, 355
m M & E ¥ % (I1—-1) 7,905, 451, 484 953, 002, 176

75 A A 78,337,571 1

75 A A2 34, 474, 3971

25 Z A2 CHF H 843, 888

7 5 % A2 DUR PH 9,833

75 % A2 EUR H 2,933,4710

25 Z A2 SGD H 89, 1421

75 A AA 781, 8480

25 Z AA AUD H 539,369

25 Z AA CAD H 7,299

%~ 5 Z AA DUR PH 4,665,925

Z 5 Z AA EUR H 4,926

25 Z AA GBP H 8,053

25 Z A NZD H 7,801 M

25 Z AA RMB H 6,3210

25 Z AA SGD H 8,185

25 Z AA ZAR H 835, 283

75 % AK 8150

2~ 5 % AK EUR H 5190

75 A AT 244, 265, 1431

25 Z AT AUD H 57,597, 586 [

75 Z AT CAD H 10, 522, 1451

%~ 5 % AT DUR PH 6, 6001

%~ 5 Z AT EUR H 3, 255, 368
vV ¥ 17 ¥ 10 7 % AT GBP H 3,823,126

25 Z AT NZD H 1,401, 3950

Z 5 Z AT RMB H 2,879, 005

75 Z AT SGD H 14, 902, 9381

75 % B 13,629, 2911

75 A B2 1,213,4020

75 % B2 SGD H 10,1011

7 5 Z BA 269, 240 M

Z 5 Z BA AUD H 156, 6171

25 Z BA ZAR H 585, 5481

7 5 A BT 49,118, 1421

Z 5 Z BT AUD H 17,172,0790

%~ 5 Z BT CAD H 427,3170

%~ 5 % BT EUR H 164, 766 M

%~ 5 Z BT GBP H 245, 2551

%~ 5 Z BT NZD H 163, 6151

Z 5 Z BT SGD H 6,353

75 C 25, 545, 728

VA ) 5,364, 1731

%~ 5 % €2 DUR PH 6,667

75 % €2 EUR H 21, 2641

75 % CK 68410

Z 5 % CK EUR H 518

75 % CT 70, 594 1

%~ 5 % CT DUR PH 6,7710




75 A1 4,173,942

75 12 4,166, 7391

75 A 12 CHF H 6, 88411

7 5 A 12 DUR PH 6,667

75 A 12 ER H 287, 152 H

7 5 A 1A DUR PH 6,813

75 2 IT 9, 485, 3551

75 2 1T AUD H 33, 116 1

7 5 A 1T DUR PH 6, 78411

75 2 IT JPY 358, 2670

752 1T JPY H 235, 751 H

75 2 1T RMB H 6,236

75 A 1T SGD H 8, 7701

7SR ] 44, 406, 4421

75 A N2 736,1900

7 5 A NT 869, 160 M

75 A S 6,213,915

75 Z Sl 8,326, 9091

75 Z S1D 15,101, 34211

75 A SA 333,7290

VA 9.00 % KL 1,085/

75 A A2 25.68 K KL 3, 0961

75 Z A2 CHF H 15.72 AL A « 75 1,915

7 5 A A2 DUR PH 15. 58 ¥ KL 1, 8781

7 5 A A2 ELR H 18.13 = —n 2, 657

75 A A2 SGD H 17.81 S HAR—L - K 1, 6231

75 A A 15.33 ¥ KL 1, 8481

75 Z AA AUD H 15.27 2 N1 1, 4989

75 A AA CAD H 15.01 #F+4% -« Fv 1, 555H

7 5 A AA DUR PH 15. 08 ¥ KL 1, 8181

7 5 A AA ELR H 15.01 =—n 2, 200

75 Z AA GBP H 15.02 AZ—V 7 « R R 2, 8091

75 Z AA NZD H 15.04 =2 —Y—F K+« R 1,412

75 A AA RMB H 100. 15 AEIT 1,938/

75 A AA SGD H 15.20 > HAR—1L - K 1, 385/

75 A AA ZAR H 101.50 f§ 77U H - TR 1, 0549

75 A MK 15. 02 3% KL 1,811

7 5 A AK EUR H 15.06 =.— 1 2,207
Vo100 S pEATRS 77 A AT 8.99 %k Kv 1, 0841

75 Z AT AUD H 15. 46 2 L 1,516/

75 % AT CAD H 15.22 4% - Fv 1,577H

7 5 2 AT DUR PH 15. 24 ¥ KL 1,837

7 5 2 AT ELR H 15.21 =—n 2, 229

75 Z AT GBP H 16.22 AZ =V 7 « R K 2, 847

75 Z AT NZD H 14.60 =2 —Y—F K« R 1,371H

75 2 AT RMB H 100. 71 AT 1,949/

75 A AT SGD H 15.18 S HAR—1L « K 1, 3841

7S5 A B 9.00 % F/v 1,085

75 A B2 21.42 Kk KL 2, 5821

7 5 A B2 SGD H 17.41 S HR—L - K 1,587

7 5 A BA 15. 26 ¥ KL 1, 840/

7 5 Z BA AUD H 15.20 2 RL 1,491

7 5 A BA ZAR H 101.17Tf§7 7V H - TR 1, 050/

25 A BT 9.04 % F/v 1, 090/

Z 5 Z BT AUD H 15.49 2 N1 1,519

75 % BT CAD H 15.07 h+ 4% - Fv 1,562H

7 5 2 BT ELR H 15.22 —n 2, 2301




22 A BT GBP H 15.28 A& —U 7 « KR 2, 858H]
272 A BT NZD H 14.64 =2 —Y—F R« Kb 1,375H
77 A BT SGD H 15.20 > HAHR— « Kb 1, 385
77 A C 9.00 %K Nv 1, 085
7 7 A C2 32.22 K Kv 3, 884H
7 7 A C2 DUR PH 15.49 % Fv 1,867H
7 7 A C2 EUR H 17.84 = —nz 2,614H
7 7 A CK 14.99 % Fv 1, 807
77 A CK EUR H 15.03 =—nz 2,202H
7 7 A CT 15. 03 2k Fv 1,812
77 A CT DUR PH 15.20 2k Fv 1,832M
77 A1 9.00 %K Kv 1, 085
7 7 A 12 14.75 K Fv 1, 778
7 Z A 12 CHF H 15.90 AAf A « 7T 1,937H
7 7 A 12 DUR PH 15.51 Kk Fv 1,870
77 A 12 EUR H 18.91 = —nz 2,771H
77 A 1A DUR PH 15.09 % Fv 1,819M
7 7 A 1T 14. 69 % Fv 1, 771H
27 Z A 1T AUD H 14.50 5 F/b 1,422
27 A 1T DUR PH 15. 17 k v 1, 829
7 7 A IT JPY 10, 163 M -
77 A IT JPY H 9,673 1 -
277 A IT RMB H 102.57 AT 1,985M
77 A 1T SGD H 15.35 > HAR— « Kb 1, 3991
7 7R ] 9.16 %K Nv 1, 10414
7 7 A N2 15.74 Kk Fv 1,897
7 7 A NT 14.59 % Fv 1, 759
77 A S 16. 18 2k K1 1, 9504
7 7 A Sl 18.73 k Fv 2,258
7 7 A S1D 16. 46 K KL 1,984 M
7 7 A SA 102. 16 2K Kb 12, 315

KB, AL R TTy a—na, VUHFR—N e KL A=A RTYT - KL ([ZERL) WS, ) | BFHF - B, R
A=Y« KRR, =a—V—=F0F Kb, ARTEBEOCET 7Y S - 72 NOME®REE., #E L, St =200
UFJERAT D F-Rk264F 12 H 30 A BUIEIC 1T 2 )i F BRI EARSG OME (1K Fv=120.550, 1A A - 77 =121.801], 1=
— 1 =146. 54, 13 HR—/ - FA=91. 15[, 15 F/A=98.07M, 1HF ¥ - F/A=103.63[M, 12AZ—I 7 + R k=
187.03[, 1=a—Y—F v K+ FA=93. 91/, IART=19.35BLNIET 7Y H - 72 K=10.38[) 2k 5,
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3. J7UFOBEBKR (FAVAY - A VAL - R— T+ )FOHEHRE)

20144FE8 A 31 Hi& T 4R

& pE

PG A MRS — A

E TS

HRUNFR Y A8 KL OHRIFE
7 7 v REEFREAIRIN 4
2T FTEEIOHHLAT L I T A
e 2 TR B A A%
BE A MR e AR A
ATy FAREBFEAM LS
B4

AT PR D RIF]E
BRI AR FE B AN 4
EPATRESRUN AR D AU 4

T DOMDORI4:

A fE

BREZ AT~ O RLAE
BEA Mg ARLS
7 7 v RREERERALE
KA B4

e 2 TR B
W LR DO RIL S
ATy T ORIZT LI T A
SRS SRR A E BT
ATy FAREBFENE
AT TR D HRAFIE
FATH 7 a o —Ff
RILEHZ OMAES

&R

WHEFICTT A TR EEZRBOZ L,

T IAT VAR e I)N—=U A A
EE - BEHEE
201448 A 31 H BifE

TAVhY - AVHL -

RK—+tI4+U%

CkFL) (FH)
7,728,153, 529 931, 628, 908
91, 782, 439 11, 064, 373
103, 683, 121 12, 499, 000
42,631, 153 5,139, 185
22, 330, 943 2,691, 995
3,549,471 427, 889
285,715 34, 443
5,814, 590 700, 949
15, 941, 642 1,921, 765
3,326,618 401, 024
0 0
0 0
0 0
8,017, 499, 221 966, 509, 531
18, 342, 895 2,211, 236
8, 630, 335 1, 040, 387
36, 625, 296 4,415, 179
26, 622, 687 3, 209, 365
3,072, 457 370, 385
0 0
0 0
7,136, 292 860, 280
0 0
39, 130 4,717
0 0
11, 578, 645 1, 395, 806
112, 047, 737 13, 507, 355
7,905, 451, 484 953, 002, 176
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BEIAE
HLE
Bl 4, HlAH
ATy TYAE
BATREZRIN AR FAH

% H

BRI

B B R AN

R 52 A
FEHRATHREN

Bidx

B S

AT SR B E A

PR AN

2B X OV PRE S TR
FI il 2

RIZERE

DA

B R F T2 IR
i

B (1) 2%

FEH (B) &
BEAMEES., EMAERTH, AT v,
LGB, AT a B L UWE
TR BL
FREB () ROELH)
Bt R i
/PR e

AT 7

SR
RBITA T a v

T SRR

7 7 v RREZES
W8 A

Syl

MEERE

o
T 15 R

x

&

MHEERIOS T 2ELEZROZ &,

T IAT VAR e IN—=U A A
EBRAPLUMEELHHES
20144E8 31 KR T LI 4R

TFrAVAY - AVHL -

RK—+tT+U%

Ck V) (FM)
535, 262, 920 64, 525, 945
3, 952, 558 476, 481
14, 181, 432 1,709, 572
0 0
553, 396, 910 66, 711, 998
99, 623, 573 12, 009, 622
8, 893, 892 1,072, 159
10, 368, 365 1, 249, 906
7, 266, 768 876, 009
4,190, 199 505, 128
1,411, 100 170, 108
589, 440 71, 057
461, 498 55, 634
217, 308 26, 196
288, 886 34, 825
0 0
894, 738 107, 861
134, 205, 767 16, 178, 505
0 0
134, 205, 767 16, 178, 505
419, 191, 143 50, 533, 492
112, 633, 653 13, 577, 987
0 0
421, 501, 871 50, 812, 051
13, 295, 356 1,602, 755
(7, 254, 629) (874, 546)
(7,136, 292) (860, 280)
0 0
952, 231, 102 114, 791, 459

(4, 956, 776, 592)
(387, 168, 930)

12, 297, 165, 904
0

(597, 539, 418)
(46, 673, 215)

1,482, 423, 350
0

7,905, 451, 484

953, 002, 176




TIAT VAR e N—VAF A

RITEIHH
20144 8 A 31 H BifE
FAVAY - AVhL - R— b T+ UF
7 T AR (A) 77 AZIKHE% (m)
A 78,337,571 CK 684
A2 34, 474, 397 CK EUR H 518
A2 CHF H 843, 888 CT 70, 594
A2 DUR PH 9, 833 CT DUR PH 6,771
A2 EUR H 2,933,471 I 4,173,942
A2 SGD H 89, 142 12 4,166, 739
AA 781, 848 12 CHF H 6, 884
AA AUD H 539, 369 12 DUR PH 6, 667
AA CAD H 7,299 12 EUR H 287,152
AA DUR PH 4, 665, 925 IA DUR PH 6,813
AA EUR H 4,926 IT 9, 485, 355
AA GBP H 8, 053 IT AUD H 33,116
AA NZD H 7,801 IT DUR PH 6, 784
AA RMB H 6, 321 IT JPY 358, 267
AA SGD H 8, 185 IT JPY H 235, 751
AA ZAR H 835, 283 IT RMB H 6, 236
AK 815 IT SGD H 8,770
AK EUR H 519 J 44, 406, 442
AT 244, 265, 143 N2 736, 190
AT AUD H 57,597, 586 NT 869, 160
AT CAD H 10, 522, 145 S 6,213,915
AT DUR PH 6, 600 S1 8, 326, 909
AT EUR H 3, 255, 368 S1D 15, 101, 342
AT GBP H 3, 823, 126 SA 333,729
AT NZD H 1, 401, 395
AT RMB H 2,879, 005
AT SGD H 14, 902, 938
B 13, 629, 291
B2 1,213, 402
B2 SGD H 10, 101
BA 269, 240
BA AUD H 156, 617
BA ZAR H 585, 548
BT 49, 118, 142
BT AUD H 17,172,079
BT CAD H 427,317
BT EUR H 164, 766
BT GBP H 245, 255
BT NZD H 163, 615
BT SGD H 6, 353
C 25, 545, 728
C2 5, 364, 173
C2 DUR PH 6, 667
C2 EUR H 21, 264

,13,



TITAT VAR e N—=VAZ A

HETER
($:KKL/€ :2—ua AUD: ZERACAD : B FZ KA CHF : AL A - T52 )/

CNH: HFEX£: TR/ ¥ : BAH NIDD: =a—V—F K+ v/

SGD: U HAR—= s KASR T 7 V0« T RTHERR)

FAVAY A VAL-R— T4 YF

20144F-8

HA31H

20134F8 H31H

20124F8 H31H

$ 7,905, 451, 484

$ 12,297, 165, 904

$ 12,810, 870, 643

L FERH

7 T A ISR O Y 0 HE PE S

A $
A2 $
A2 CHF H CHF
A2 DUR PH (25) $
A2 EUR H €
A2 SGD H SGD
AA (2) $
AA AUD H (17) AUD
AA CAD H (19) CAD
AA DUR PH (26) $
AA EUR H (19) €
AA GBP H (19) £
AA NZD H (19) NZD
AA RMB H (19) CNH
AA SGD H (13) SGD
AA ZAR H (13) R
AK $
AK EUR H €
AT $
AT AUD H AUD
AT CAD H CAD
AT DUR PH (25) $
AT EUR H €
AT GBP H £
AT NZD H NZD
AT RMB H CNH
AT SGD H SGD
AT ZAR H (20)

B $
B2 $
B2 SGD H SGD
BA (2) $
BA AUD H (17) AUD
BA ZAR H (13) R
BT $
BT AUD H AUD
BT CAD H CAD
BT EUR H €
BT GBP H £
BT NZD H NZD
BT SGD H SGD
C $
c2 $
€2 DUR PH (27) $
C2 EUR H €
CK $
CK EUR H €

25.
15.
15.
18.
17.
15.
15.
15.
15.
15.
15.
15.
100.
15.
101.
15.
15.

15.
15.
15.
15.
15.
14.
100.
15.

21.
17.
15.
15.
101.

15.
15.
15.
15.
14.
15.

32.
15.
17.
14.
15.

,14,

.00
68
72
58
13
81
33
27
01
08
01
02
04
15
20
50
02
06
.99
46
22
24
21
22
60
71
18
N/A
.00
42
41
26
20
17
.04
49
07
22
28
64
20
.00
22
49
84
99
03

CHF

SGD

. M

AUD
CAD

NZD
CNH
SGD

=<l

SGD

AUD

CAD

NZD
SGD

8
23
14

16
16

14
14

8
14
14

14

14.
14.
97.
14.
100.

19.

14.
14.
14.
14.
14.
14.

29.

16
14
14

. 64
.51
.45
N/A
.61
.34
N/A
N/A
N/A
N/A
N/A
N/A
N/A
N/A
N/A
N/A
.27
.29
.62
.87
.61
N/A
.58
62
00
24
59
11
.64
75
.08
N/A
N/A
N/A
.67
88
46
59
65
04
60
. 64
63
N/A
.40
. 26
. 28

$
$

€
SGD

$
AUD
CAD

;™

CNH
SGD

SGD

9.16
23.80
N/A
N/A
16. 85
16. 56
N/A
N/A
N/A
N/A
N/A
N/A
N/A
N/A
N/A
N/A
N/A
N/A
9.15
15.78
15.53
N/A
15. 45
15. 47
N/A
102. 54
15. 48
N/A
9.16
20. 13
16. 42
N/A
N/A
N/A
9. 20
15.79
15.35
15. 46
15. 49
N/A
15. 49
9.16
30. 13
N/A
16.72
N/A
N/A



CT
CT DUR PH (27)
I

12

I2 AUD H (21)
12 CHF H

12 DUR PH (26)
12 EUR H

IA DUR PH (26)
T

IT AUD H

IT DUR PH (26)

IT JPY

IT JPY H

IT RMB H (12)

IT SGD H

J

N2

NT

S (28)

S1

S1D

SA (23)

A - —m ¥R

A2 — — o HARKE*
AK-  =— R
AT — =— o HaE%E*
B - o—w A
B2 — o— m HAEKE*
BT — —— Al
C— =—nm HalAE
C2 — =— A
I — o— o B AR
12 — = — o A«
S1 — — B EE*

SID - —n#AE%

St Hvﬁ\*

1>

A R A

CHF

an <~

=l

AUD

o

CNH
SGD

DDA DDHDHDHDHDDDMDMD MDA A R A A A A

15.

15.

9.

14.

N/A

15.

15.

18.

15.

14.

14.

15.

10, 163.
9,673.

102.

15.

. 16
15.

14.

16.

18.

16.

102.
.85
.55
.43
.84
.85
.30
. 88
.85
.52
.85
.23
.26
.53

03
20
00
75

90
51
91
09
69
50
17
00
00
57
35

74
59
18
73
46
16

AUD
CHF

AUD

o

SGD

a

O ONONONONONORONORO!

14. 42
N/A
8. 64
13.43
19.00
14.53
N/A
17.22
N/A
14. 10
13.95
N/A
9, 192. 00
9, 297. 00
N/A
14.75
8.79
14. 50
13.99
N/A
17.01
15. 80
N/A
6. 54
17.79
N/A
6. 52
6. 54
14. 94
6. 56
6. 54
22.42
6. 54
10. 16
12. 87
11.95

a

O ONONONONONORONORO!

15.30
N/A
9.16
13.53
18. 64
N/A
N/A
17.37
N/A
N/A
N/A
N/A
N/A
N/A
N/A
N/A
9.32
N/A
N/A
N/A
17.08
16. 75
N/A
7.28
18.92
N/A

13.31

*

(2) B A

fE#o BRI TO R,

(12) EHBRLG A

(13) EHBLE A
(17) EMABAE A
(19) EHBLE A
(20)
(21)
(23) EMABALEH
(25) EHBALE A
(26) EMHBALEH
@7 EAREH
(28) EHBALE A

: 20144E1H 10H

20144F1H17H

: 20144E3H 14 A
: 20144E1H 150
: 20144E5H 20 H
TEELH : 20144E5 H 22 H
WEEH ;- 20144E6H17H

: 20144E3 H 24 F
: 20144E3H 12H
D 20144F4H 2 A
: 20144E3H 194
1 20134E12A 30 H
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TIALT VAR e RV AL
BB EHICKT HiER
20144E8 31 HITHE | L2 4R

TEA - — AT

TIAT VA NR=URAZALy (LR T772 R 20, ) 1E, V7Y TV T RAEOERIZES
XBESNT-IHEESBIEE(EZE (fonds commun de placement) T&H V) . HE(EFEICEIT 520104124
17TH¥E (BIERE)  (BAF 12010475 209, ) O—= R TIZKSERESA WS, 772 RiE, V7
YU TN RAEOERICESERILENL B o TN IR LOEEFTE2ATIHIENTH D T T4
TUVARAN=V AR s TV TNT c R e g« T—)Lx)b (LIF S LW, ) I
LoTxoEEH (LIF I1Z28F] Lo, ) OFROZOICEHERA I TS, 77 Rk, 774
TR e N—=U RS A (BLAFR - AllianceBernstein) OAFT, A—A MU T, FAVEBINRAA
APSMZIBWTHEEEER 21T > T D, 77 & NiX, 200947 H 13 H ATECiH#£2009/65 (SIEW) D 1 5%
(2) DEFROHPANTFEMEMO & Hilk 2 GRS LT 2 EEFE ( TUCITS) ) & L CHEsEL2 AT 5,

2013MF 11 A8 HIC, HHESMHOBMR S, 2014F1H BRI A EL D2 b0 LT, ZJr— L
IAT 4TV R R=b 7+ VA (2—n)  Fuo—Ub =X by FR=hr7x V4 (2
—n) B a— e N a— - R—= 175 V4 (2—n) 2FERERTLEE2RELE,

20144F1H9HIC, 77 v FOEHSHOIRIKSIE, LT E2RE LT,

—2014F1ABLBWEHI N EZA LD DL LT, Jb—F— - FxAF - A= 73 VFTOEEHHNB IO
FtEBEEL, b N4 ET v AT « ARFa=T 41— K= b7+ VAHEET D,

—20144F2H20HZE N EA LD LDE LT, va—h vF2VT 44— HXTF7— - R—bsT7+ 4D
EHNBLOFEEEEL, ROWNAMEE—F—V A VB LR 7+ VFIELT 5,

=204 1IHBIRICN I ZAE LD DE LT, TAV I A AL - R—= T+ IV FBLRT r—rL -

A s A=V R R —=F 73 VFOEEHHB IO E2ELT 5,

—20144F2H20HICI B LD D ELT, va—h - ~F2lT7 44— XF7— - F—Fs7x VA4 (F
== e B LR — T 4 U A OBIED S T AN, A2, AT, B, B2, BT, C, €2, I, 12, Sl
ZIRAFSE A F N ENAX, A2X, ATX, BX, B2X, BTX, CX, C2X, IX, I2X, SIXZISiFZic., HiEETH -
LERART D, INDH T T AZRAIRIL, 20D T T AZKAEEDOBRFT 5% 8H T X > TORBEANR
MRERTRE T D L RFE S LD,
77y FEBE, EHTOURMEAOR— 74 VA (Fxk, fxic, ER@HLT, [F—F7x

F1EWS, ) MHRAMNLOEETHER SN TND, K7 7 ADZIRIERIT, FHR— N7+ VA OEKE

AMRESZ OMOME BT DR ERET DH, 7 7 AORZEAHFIE, HEB L OEELIZBE L TH

FEOWREET D,

UTFORIZ, 58— b7+ U AOERABLEEBIO20148 A 31 HHAERTZ SN TV D 7 T A SRR
D—ERTH D,

TIAT VAR e N—=V RH A —  TEHARGHA WRIE T T A58 RES:

Ta—sNJL e AP NRTF 4T 20044E11H2H A, A2, B, B2, C, C2, 1

S el N U

FAFIvy «FT4N—2 774 20044E11H2H A, AEURH, AX, B, BEURH, BX, C, C EUR H, CX, I,
FeR—r7xVA I EUR H, IX, S1 EUR H, S1 GBP H

Ta—N)L e I AT ¢ - T LY 20034E9H 1H A, AEUIRH, B, C, I, S, SI, SIA GB, SA GB
ReR—=hr7xVF

Jua—N\)L e Za—A .« hLU R 19914E10H25H A, AX, B, BX, ¢, I, S, S1, SD

s R—hT7F VA

=L NY o— 200646 A 1 H A, A SGD H, AD, AD AUD H, AD CAD H, AD EUR H, AD GBP H,
s AR—+T7HVF AD SGD H, AD ZAR H, B, BD, BD AUD H, BD EUR H, BD GBP H,

BD ZAR H, C, I, S, S1, SI1A GB, SA GB, SD

,16,



TIAT VAR IN— UV RAE AV —

HEBRALG A

WRTE T T ASZARFESR

T=VU T =y TR
=R R—=h7F VA
TAVAY - T r—2R

S el N U
USt~7 4 v7 « VHh—F
S el N U

-y =2 ANTTI VT .
N a— e R—=h 75U A%
I—a b7y e N o2—
SNl N U

TIOT c 2 J A=y ey
AT 4+ KR—=b 75 VA

TIOT « XU T4y sy A=
VxR eI AT 4 s R— T
+ VA

VXN e ARG TV N
a— < R—Fr7F+ VA

FxX AT AR TF2=T 14—
cAR—brT7 VA

Ja—sb - Ry R
CR—= T H VA

7Ta—N)b e g o f—)L R
Sl N

TAV Y o AT L
cAR— T+ VA

TR ET S A TN
S el N

1992410 H 30H
199741 H2H

20064F6 H 1 H

199942 H 26 H
200646 H 1 H

2009411 H30H

20104F9 A 16 H

2005412 H 15 H

20074F2H 1A

199649 H 16 H

19974F9 H 22 H

19934ETH1H

19994F:2 H 26 H

A, A AUD H, ASGD H, B, BAUDH, C, C AUD H, I,
S, Sl

A, A EUR H, AD AUD H, AD ZAR H, AX, B, B EUR H, BD,

BD AUD H, BD ZAR H, BX, C, C EUR H, I, I EUR H, S1, SD, SK
A, A AUD H, A CAD H, AEURH, AGBPH ASGDH AN, B,

B AUD H, BCAD H, BEURH, BGBPH C, CEURH I,

I EUR H, IN, S, S1, S1 JPY H

A, A AUD H, A SGD H, A USD H, AX, B, BX, C, CX, I, IX,

S1, S1 USD H

A, A AUD H, A SGD H, A USD H, AD, AD AUD H, AD SGD H,

AD USD H, B, BD, BD AUD H, BD USD H, C, I, S, S1, SD

A, A AUD H, A SGD H, AD, AD AUD H, AD CAD H, AD EUR H,

AD GBP H, AD NZD H, AD RMB H, AD ZAR H, AY, B, BD,

BD AUD H, BD CAD H, BD EUR H, BD GBP H, BD NZD H,

BD ZAR H, BY, C, C AUD H, I, I AUD H, ID, ID AUD H, S,

S1, SD

S

I AUD H,

2, A, A AUD H, A EURH, ANZD H, AUSDH, AD, AD AUD H,
AD NZD H, AD USD H, AD ZAR H, B, B AUD H, B NZD H, BD,
BD AUD H, BD USD H, BD ZAR H, C, C EUR H, I, I EUR H,

I USD H, S, S EUR H, S1, S1 USD H, SD

A, AD, AD AUD H, AD CAD H, AD EUR H, AD GBP H, AD NZD H,
AD RMB H, AD SGD H, AD ZAR H, B, BD, BD AUD H, BD CAD H,
BD EUR H, BD GBP H, BD NZD H, BD RMB H, BD ZAR H, C, I,
S, S1

A, A2, A2 EUR H, A2 SGD H, AA, AA AUD H, AA CAD H,

AA GBP H, AA NZD H, AA SGD H, AJ, AT, AT AUD H, AT CAD H,
AT EUR H, AT GBP H, AT NZD H, AT SGD H, AX, B, BZ,

B2 EUR H, BA, BA AUD H, BT, BT AUD H, BT CAD H, BT EUR H,
BT GBP H, BT NZD H, BX, C, C2, C2 EUR H, CT, I, 12,

I2 AUD H, IZ EUR H, IT, IT AUD H, N2, NT, S, S EUR H,

S SGD H, S1 2, S1 EUR H, SA

A, A2, A2 EUR H, A2 SGD H, AA, AA AUD H, AA CAD H,

AA EUR H, AA GBP H, AA NZD H, AA RMB H, AA SGD H,

AA ZAR H, AK, AK EUR H, AT, AT AUD H, AT CAD H, AT EUR H,
AT GBP H, AT NZD H, AT RMB H, AT SGD H, B, B2, B2 EUR H,
BA, BA AUD H, BA ZAR H, BT, BT AUD H, BT CAD H, BT EUR H,
BT GBP H, BT NZD H, BT SGD H, C, C2, C2 EUR H, CK,

CK EUR H, CT, CT EUR H, I, I2, I2 AUD H, I2 EUR H, IQD,

IT, IT AUD H, IT RMB H, J, N2, NT, S, SI1, S1D, SA, SK,
SM AUD H
A, A2, A2 CHF H, A2 DUR PH, A2 EUR H, A2 SGD H, AA,

AA AUD H, AA CAD H, AA DUR PH, AA EUR H, AA GBP H,

AA NZD H, AA RMB H, AA SGD H, AA ZAR H, AK, AK EUR H,
AT, AT AUD H, AT CAD H, AT DUR PH, AT EUR H, AT GBP H,
AT NZD H, AT RMB H, AT SGD H, B, B2, B2 SGD H, BA,

BA AUD H, BA ZAR H, BT, BT AUD H, BT CAD H, BT EUR H,

BT GBP H, BT NZD H, BT SGD H, C, C2, C2 DUR PH, C2 EUR H,
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776
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WS U7l EiD,
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RCOBEET L FEBLORNEEET S,
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PR Z ESRPEMICERET 22N TE, TNICEVER LIS 2550, RIEOHEE G XL
7B FEDRE LI AGEEZET 5,

A= 74 VAL, BIRME, BTRRDIZHE, 72 DONCE Y, FIE E 7230 B OZEHED X o i A MeE 4T
T2 72 DICEM SR E IR S OL4 E EOFTEHEEZ I KIWEMRIH L, R— 71V A41F, =
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Z DFEFOMRMEMZITH 7202, R— b7+ U HTRZ B2 ZE T 528, £ 0 9 H20% 3
AERE AR 2 BAERR BN b b,

201448 3L HIZH T LIRS, A— b7+ VAT, LUFO XL 9 ICZBERBEE 2 515 LT,

TIAT VA IR—=VRAZ A —

Ja—sN) e AP RTF 4T R =T U A $

Ta—NL e AT T L R e R—= 75U F $

Ta—N) e 2T 4« TR R— 73 A (2—nm) * €

sua—s )L Fa—RA - LR R—F 74U F $

Jua—s)L e Za—A« hLY R R—=b 73 VA (22—n) * €

Ja—N) e N a2—« R—+ 74 VA $ 61, 496

Jra—srgb e XY a— - R—=F 74V F (—n) * € 128

T—U T =Y s Ju—RA R —F 73U A $ 24,012
$
$
€
€
$
b4
$

3,290
111, 576
543
194, 244
435

TAUHY » Fua—R - R—F7HUF 5, 324
St~74v27 - U —F - R—br7+ V% 257
a—aY =2 ANTFTTVYT N a— e R—+T7F VA 37, 964
=t Ty Ny a— I R—sT7x VA 43, 050
TOT s T J A=V x R e AT 4« R—b 73U F 59, 624
VxRN ARNT TV T e N a—c R— T U A 3,210, 605
FxXAF AR TFa=T 44— K=+ 7+ VA 27, 251
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20144E8 ASIHICH T LEEEEIC, (BMFEAREAL LT 770y - 77— - NU~id, &
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201448 H 31 H BITE O BEAFRESF L OB T 2 RILFHAOFH0EIL, LTo &Y THDH, HLERIL,
A= b7+ VAPRE T DHAEFFRICEE L TV 5,
20148 31 HEIE, BNPARYUNR -7 —E MLy PREBLTCEIENTZEMEFOHEEE LT, 77
> RiE3, 596, 490K RV RA LT\, BlAITHARME i, SERICHHRE ShZew,
TIAT VAR e N— AR A — FEAMAE LR DR
ga—N)p e arYRTF 4T AR — T F A
ST AT N—T e Ta—N e w—hryY I Ty R $ 43, 462 62, 963
TJVUVF 4 AR ETX2 T 4 —X $ 100, 255 105, 296
KA Fxz e R o T $ 1,085 1, 656
$
$

JPEAS Y + X2 VT 4 —X 20, 222 21,234
AV e YoF e frH—Fat 5, 326 8,421
Ja—rp e 24T 4« TR K= T3 VA

T4 TN—T T a—N) e —HyY s JIFTy R $ 1, 406, 286 2,037, 264

JVUVF 4 AR TX2 T 4 —X $ 3, 242,728 3,405, 771

RAFx « N T o« T—HF— $ 35,110 53,579

JPEALHY c X2 T 4 —X $ 654, 090 686, 794

AU e JoF o X—F g $ 172, 276 272, 381
Jua—nN) s Fa—A« N R R =75 U4

T4 TN—T T a—N)L e w—HyY e JIFTy R $ 766, 850 1,110, 923

TJLVF 4 AR X2 T 4 —X $ 13,722,917 14, 412, 898

JPEALHY c X2 T 4 —X $ 2, 768, 046 2, 906, 448

AU JoF A2 —FaF $ 652, 402 1, 031, 496
Ja—N) e N a— K= "7 x5 U A

T4 ITN—T e T a—N)L e —HyY e JIFTy R $ 1, 755, 493 2,543, 153

FAFxz e RXT « T—FH— $ 50, 311 76, 776

AU Y oF e F—Fat i $ 25, 955 41, 037
Tw—U T =Y e Ju—R I R— L7 x VA

T4 TN—T e T a—N) e —HryY e Y IFTy R $ 597, 975 866, 276

TJLVF 4 AR X2 T 4 —X $ 5,817, 720 6, 110, 233
2—aY = ARNTTVv T R a— R = T VA

TJLVF 4 AR X2 T 4 —X $ 11,732 12, 322
TIOT c Ty P AT XN AT 4+ KR— b7+ A

T4 TN—T e T a—N) e —HyY e JIFTy R $ 309, 133 447, 837

JPEALHY c X2 T 4 —X $ 1, 405, 152 1,475, 410

AU e JYoF o f o F—F T a) $ 1, 264, 637 1, 999, 484
XN ANTTV T N a— K= T3 VA

BNPASUAN«7—E R4 $ 12,232,663 12, 844, 297
FxXAFT  ARFa=T 44—+ R— 7+ U

ST YT =T TR ey s YTy R $ 627, 635 909, 244

RAF e Ryl o Tl $ 845, 801 1,290, 729

JPEAKY +EF 2T 4—R $ 1,260,296 1,323,311
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=1

wE— R
E IR RN EES T EREN Hw 5 R M HWERLLE

FIATUVAR IN—VREAAL U —

FTAVAY - AVAL - R—brT+UF

7 T AT
A 1. 10% 0. 10% N/A 1. 36%
A2 1. 10% 0. 10% N/A 1. 36%
A2 CHF H 1. 10% 0. 10% N/A 1.37%
A2 DUR PH 1. 10% 0. 10% N/A 1. 40%
A2 EUR H 1. 10% 0. 10% N/A 1. 36%
A2 SGD H 1. 10% 0. 10% N/A 1. 35%
AA 1. 10% 0. 10% N/A 1. 41%
AA AUD H 1. 10% 0. 10% N/A 1.41%
AA CAD H 1. 10% 0. 10% N/A 1. 39%
AA DUR PH 1. 10% 0. 10% N/A 1. 47%
AA EUR H 1. 10% 0. 10% N/A 1. 39%
AA GBP H 1. 10% 0. 10% N/A 1. 41%
AA NZD H 1. 10% 0. 10% N/A 1. 39%
AA RMB H 1. 10% 0. 10% N/A 1. 39%
AA SGD H 1. 10% 0. 10% N/A 1. 39%
AA ZAR H 1. 10% 0. 10% N/A 1. 43%
AK 1. 10% 0. 10% N/A 1. 34%
AK EUR H 1. 10% 0. 10% N/A 1. 34%
AT 1. 10% 0. 10% N/A 1. 36%
AT AUD H 1. 10% 0. 10% N/A 1. 36%
AT CAD H 1. 10% 0. 10% N/A 1. 36%
AT DUR PH 1. 10% 0. 10% N/A 1.39%
AT EUR H 1. 10% 0. 10% N/A 1. 36%
AT GBP H 1. 10% 0. 10% N/A 1. 36%
AT NZD H 1. 10% 0. 10% N/A 1.37%
AT RMB H 1. 10% 0. 10% N/A 1. 36%
AT SGD H 1. 10% 0. 10% N/A 1. 36%
AT ZAR H (d) 1. 10% 0. 10% N/A 1.37%
B 1. 10% 0. 10% 0. 70% 2. 06%
B2 1. 10% 0. 10% 0. 70% 2. 06%
B2 SGD H 1. 10% 0. 10% 0. 70% 2. 06%
BA 1. 10% 0. 10% 0. 70% 2. 11%
BA AUD H 1. 10% 0. 10% 0. 70% 2.11%
BA ZAR H 1. 10% 0. 10% 0. 70% 2.13%
BT 1. 10% 0. 10% 0. 70% 2. 06%
BT AUD H 1. 10% 0. 10% 0. 70% 2. 06%
BT CAD H 1. 10% 0. 10% 0. 70% 2. 06%
BT EUR H 1. 10% 0. 10% 0. 70% 2. 06%
BT GBP H 1. 10% 0. 10% 0. 70% 2. 06%
BT NZD H 1. 10% 0. 10% 0. 70% 2.07%
BT SGD H 1. 10% 0. 10% 0. 70% 2. 06%
C 1. 55% 0. 10% N/A 1. 81%
C2 1. 55% 0. 10% N/A 1. 81%
C2 DUR PH 1. 55% 0. 10% N/A 1. 84%
C2 EUR H 1. 55% 0. 10% N/A 1. 80%
CK 1. 55% 0. 10% N/A 1. 79%
CK EUR H 1. 55% 0. 10% N/A 1. 79%
CT 1. 55% 0. 10% N/A 1. 81%
CT DUR PH 1. 55% 0. 10% N/A 1. 84%
I 0. 55% 0. 10% N/A 0. 81%
12 0. 55% 0. 10% N/A 0. 82%
12 AUD H (e) 0. 55% 0. 10% N/A 0. 82%
12 CHF H 0. 55% 0. 10% N/A 0. 78%
12 DUR PH 0. 55% 0. 10% N/A 0. 82%
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I2 EUR H 0. 55% 0. 10% N/A 0. 82%
IA DUR PH 0. 55% 0. 10% N/A 0. 82%
T 0. 55% 0. 10% N/A 0. 82%
IT AUD H 0. 55% 0. 10% N/A 0. 83%
IT DUR PH 0. 55% 0. 10% N/A 0. 82%
IT JPY 0. 55% 0. 10% N/A 0. 81%
IT JPY H 0. 55% 0. 10% N/A 0.81%
IT RMB H 0. 55% 0. 10% N/A 0. 82%
IT SGD H 0. 55% 0. 10% N/A 0. 82%
J 1.10% 0. 10% 0. 70% 2.07%
N2 1. 65% 0. 10% N/A 1. 92%
NT 1. 65% 0. 10% N/A 1.91%
S N/A 0.01%(15) N/A 0. 04%
S1 0. 50% 0.01%(15) N/A 0. 54%
S1D 0. 50% 0.01%(15) N/A 0. 54%
SA N/A 0.01%(15) N/A 0. 04%
* MR

(d) 201445 A22H TIHERE SNT=T T ARG
(e) 2014456 H17TH CIEE SN2 7 T AZA8FES

BB
(15) 50, 000k R/VE 72X H 2 OFERFEE EEERD0. 01%D VT AMENNTT OFEIZHFH 2 5 2 - H A,

x®2
R— kT4 1) A [EERER
B
FSATUR - IN—URBAL Y —
FTAYAY A VAL - R—+rTAYT 36. 53%

R CKENGREFIEWE T A KT A - CRHE SN2, Y OAF MRS O FYRHMliX, A RKFHEHICESWTE
Banr,
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B A RE SR AT

TIAT VAR NR—VRFAfV—

20144F-8 A 31 H HlfE TAVH Y c fVHDL - R—bT7F VA
F FET T4 e e
Fils (1/B/4) (A7 T) Gk FA) HesE ()

FEFBBIFNC b8, 3T OMORME D 5 HH T STV HREMO D HFEHR
BR—hrox ) —
T AY B ERIE

U.S. Treasury Bonds 3.13% 2/15/43  USD 37,
U.S. Treasury Bonds 6. 25% 5/15/30 296,
U.S. Treasury Bonds 6. 63% 2/15/27 110,
U.S. Treasury Bonds 6. 88% 8/15/25 70,
U. S. Treasury Bonds 7.13% 2/15/23 33,
U.S. Treasury Bonds 7.50% 11/15/24 322,
U.S. Treasury Bonds (a) 7.63% 11/15/22 105,
U.S. Treasury Bonds 8. 00% 11/15/21 569,
U.S. Treasury Bonds 8. 13% 8/15/19 138,
U.S. Treasury Bonds 8. 75% 8/15/20 169,
13— BeHSRYRR AT
e
SRR PESE

AK Steel Corp. 8. 75% 12/01/18 10,
Aleris International, Inc. 7.63% 2/15/18 6,
Aleris International, Inc. 7.88% 11/01/20 1,
ArcelorMittal 7. 25% 3/01/41
ArcelorMittal 7.50% 10/15/39 11,
Commercial Metals Co. 6. 50% 7/15/17 11,
CONSOL Energy, Inc. 8. 25% 4/01/20 2,
Emeco Pty Ltd. 9. 88% 3/15/19 7,
Tneos Finance PLC 7.50% 5/01/20

Ineos Finance PLC 8. 38% 2/15/19 13,
NOVA Chemicals Corp. 8. 63% 11/01/19 4,
Peabody Energy Corp. 6. 00% 11/15/18 2,
PH Glatfelter Co. 5. 38% 10/15/20 5,
Rain CIT Carbon LLC/CIT Carbon Corp. 8. 00% 12/01/18 3,
Steel Dynamics, Inc. 6. 13% 8/15/19 6,
Thompson Creek Metals Co., Inc. 9. 75% 12/01/17 9,

AR

Bombardier, Inc. 4. 75% 4/15/19 5,
Bombardier, Inc. 5. 75% 3/15/22 12,
Bombardier, Inc. 7.45% 5/01/34 1,
Bombardier, Inc. 7.75% 3/15/20 4,
Building Materials Corp.of America 6. 88% 8/15/18

Case New Holland, Inc. 7.88% 12/01/17 1,
Huntington Ingalls Industries, Inc. 7.13% 3/15/21 2,
Manitowoc Co., Inc. (The) 8. 50% 11/01/20 8,
Masco Corp. 7.13% 3/15/20

Rexel SA 6. 13% 12/15/19 4,
Reynolds Group Issuer, Inc./Reynolds Group Issuer LLC/

Reynolds Group Issuer Lu 5. 75% 10/15/20 19,
RSI Home Products, Inc. 6. 88% 3/01/18 16,
Sealed Air Corp. 6. 88% 7/15/33 11,
Sealed Air Corp. 8. 38% 9/15/21 2,
SPX Corp. 6. 88% 9/01/17 6,
Terex Corp. 6. 00% 5/15/21 10,

WE—RAT 47T
CCO Holdings LLC/CCO Holdings Capital Corp. 5.25% 9/30/22 12,
CCO Holdings LLC/CCO Holdings Capital Corp. 7.25% 10/30/17 4,
CCO Holdings LLC/CCO Holdings Capital Corp. 7.38% 6/01/20 3,
Cequel Communications Holdings I LLC/Cequel Capital Corp. 5.13% 12/15/21 6,
Cequel Communications Holdings I LLC/Cequel Capital Corp. 6. 38% 9/15/20 25,
Clear Channel Worldwide Holdings, Inc. 6. 50% 11/15/22 9,
Clear Channel Worldwide Holdings, Inc., Series A 7.63% 3/15/20 1,
Clear Channel Worldwide Holdings, Inc., Series B 6.50% 11/15/22 10,
Clear Channel Worldwide Holdings, Inc., Series B 7.63% 3/15/20 2,
CSC Holdings LLC 6. 75% 11/15/21 18,
CSC Holdings LLC 7.63% 7/15/18 8,
DISH DBS Corp. 5.00% 3/15/23 12,
Hughes Satellite Systems Corp. 7.63% 6/15/21 9,
Intelsat Jackson Holdings SA 5. 50% 8/01/23 6,
Intelsat Jackson Holdings SA 7.50% 4/01/21 11,
Liberty Interactive LLC 8. 25% 2/01/30 2,
LIN Television Corp. 6. 38% 1/15/21 8,
McClatchy Co. (The) 9. 00% 12/15/22 13,
Mediacom Broadband LLC/Mediacom Broadband Corp. 6. 38% 4/01/23 8,
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189
239
000
500
000
500
000
256
000
000

313
783
652
819
476
479
400
880
838
500
200
103
554
548
865
994

100
500
295
000
370
853
626
643
250
439

895
575
531
312
000
472

274
190
240
000
673
055
752
445
388
000
190
863
829
000
875
000
152
531
545

$

37,537, 647
431, 027, 745
158, 468, 750
101, 079, 375

45, 653, 454
474, 780, 630
148, 558, 620
797, 847, 578
180, 995, 556
235, 187, 329

_
WO oHNMOO

4%

2,611,136, 684

olow— 0o o wo

11, 421, 647
7,037, 363
1, 718, 080

867, 116

12, 480, 150

12,512, 110
2, 556, 000
7,919, 400

905, 040

14, 647, 500
4,425,750
2, 166, 090
5,720, 620
3,689, 920
7, 345, 550

11, 230, 758

106, 643, 094

HIfLLLLeLeLLeLeLeLLeLeeee
N e = T SR =T = I RN RS

5, 163, 750
12, 718, 750
1, 314, 425
4, 440, 000
383, 875
2,117,053
2,855,775
9, 464, 085
287, 500
4,627, 657

20, 790, 275
17, 403, 750
11,992, 240
2,601, 000
6,615, 000
11, 100, 320

SR

—_ o = O O O = O

113, 875, 455

Hleeeee e
== o = o w

12, 458, 110
4, 378, 550
3,499, 200
5,947, 500

26, 956, 650
9, 643, 575
1, 870, 260

11, 176, 150
2, 555, 160

19, 800, 000
9, 357,075

12, 798, 685

11, 106, 770
5,977, 500

12, 854, 688
2, 220, 000
8,437, 320

15, 222, 375
8, 854, 756

COLLLLLLLLLLLLLeLLe
N O N = — NN O O =W O = N



AfS A A A L PE

Rl (H/H/4F) Az - ) CKk Fv) e (%)
Mediacom LLC/Mediacom Capital Corp. 7. 25% 2/15/22  USD 11,496 § 12,386, 940 0.1%
National CineMedia LLC 6. 00% 4/15/22 14, 832 15, 425, 280 0.2
Nielsen Co.Luxembourg SARL (The) 5. 50% 10/01/21 5,789 5,991,615 0.1
RR Donnelley & Sons Co. 7.63% 6/15/20 4,289 4, 889, 460 0.1
Sinclair Television Group, Inc. 6. 13% 10/01/22 21, 367 22,435, 350 0.3
Sirius XM Radio, Inc. 5. 88% 10/01/20 5, 289 5,533,616 0.1
Sirius XM Radio, Inc. 6. 00% 7/15/24 7,715 8, 023, 600 0.1
Townsquare Radio LLC/Townsquare Radio, Inc. 9. 00% 4/01/19 24,521 26, 666, 587 0.3
Unitymedia Hessen GmbH & Co.KG/Unitymedia NRW GmbH 5. 50% 1/15/23 31,578 32, 288, 505 0.4
Unitymedia Hessen GmbH & Co.KG/Unitymedia NRW GmbH 7.50% 3/15/19 5,661 5, 986, 508 0.1
Univision Communications, Inc. 6. 75% 9/15/22 6, 601 7,244, 598 0.1
UPCB Finance IIT Ltd. 6. 63% 7/01/20 20, 180 21, 340, 350 0.3
Virgin Media Finance PLC 5. 25% 2/15/22 12,916 12, 463, 940 0.2
365, 790, 673 4.6
H{E —ERWE
Altice SA 7.75% 5/15/22 5,516 5, 860, 750 0.1
CenturyLink, Inc., Series U 7.65% 3/15/42 1, 690 1, 706, 900 0.0
Cincinnati Bell, Inc. 8. 38% 10/15/20 8, 859 9,612,015 0.1
Columbus International, Inc. 7.38% 3/30/21 8, 698 9, 393, 840 0.1
Frontier Communications Corp. 8. 75% 4/15/22 4, 466 5,202, 890 0.1
Frontier Communications Corp. 9. 00% 8/15/31 5, 000 5, 400, 000 0.1
MetroPCS Wireless, Inc. 6. 63% 11/15/20 8, 007 8, 407, 350 0.1
SBA Communications Corp. 5.63% 10/01/19 5, 386 5,641, 835 0.1
SBA Telecommunications, Inc. 5. 75% 7/15/20 4,298 4,534, 390 0.1
Sprint Capital Corp. 6. 88% 11/15/28 12, 185 11, 880, 375 0.1
Sprint Communications, Inc. 9. 00% 11/15/18 2,925 3,477,094 0.0
Sprint Corp. 7.88% 9/15/23 11, 125 11, 931, 562 0.2
T-Mobile USA, Inc. 6. 63% 4/01/23 12, 635 13, 298, 337 0.2
tw telecom holdings, Inc. 5. 38% 10/01/22 6, 381 6, 939, 338 0.1
Wind Acquisition Finance SA 6. 50% 4/30/20 1, 301 1, 392, 070 0.0
Windstream Corp. 6. 38% 8/01/23 10, 662 10, 688, 655 0.1
Windstream Corp. 7. 50% 6/01/22 6, 550 7,123,125 0.1
Windstream Corp. 7. 50% 4/01/23 7, 500 7,987, 500 0.1
Windstream Corp. 7.75% 10/01/21 1, 500 1, 635, 000 0.0
132, 113, 026 1.7
HEM CGRRUE) —BEhE
Banque PSA Finance SA 4. 38% 4/04/16 6, 281 6, 438, 025 0.1
General Motors Co. 6. 25% 10/02/43 8, 200 9, 614, 500 0.1
LKQ Corp. 4. 75% 5/15/23 12,174 11, 900, 085 0.2
Tenneco, Inc. 6. 88% 12/15/20 8, 025 8,677,031 0.1
36, 629, 641 0.5
M G — s
Live Nation Entertainment, Inc. 7. 00% 9/01/20 7,207 7,765, 543 0.1
Regal Entertainment Group 5. 75% 6/15/23 14, 281 14, 459, 512 0.2
Regal Entertainment Group 5. 75% 2/01/25 4,000 4,010, 000 0.1
Vail Resorts, Inc. 6. 50% 5/01/19 1,191 1,247,573 0.0
27,482, 628 0.4
HEM GRRBUER) —Zofh
Isle of Capri Casinos, Inc. 7.75% 3/15/19 10, 000 10, 575, 000 0.1
KB Home 8. 00% 3/15/20 18, 768 21, 207, 840 0.3
Lennar Corp. 4. 75% 11/15/22 5, 500 5,417, 500 0.1
Lennar Corp., Series B 6. 50% 4/15/16 2,500 2,687, 500 0.0
MCE Finance Ltd. 5. 00% 2/15/21 13,493 13, 425, 535 0.2
Meritage Homes Corp. 7. 00% 4/01/22 5, 500 6, 008, 750 0.1
MGM Resorts International 7.75% 3/15/22 7,908 9, 252, 360 0.1
MGM Resorts International 8. 63% 2/01/19 7,142 8, 409, 705 0.1
PulteGroup, Inc. 7. 88% 6/15/32 2,000 2, 255,000 0.0
Royal Caribbean Cruises Ltd. 7.50% 10/15/27 6, 000 6,915, 000 0.1
Shea Homes LP/Shea Homes Funding Corp. 8. 63% 5/15/19 14, 054 15, 178, 320 0.2
Studio City Finance Ltd. 8. 50% 12/01/20 13,922 15, 387, 290 0.2
Taylor Morrison Communities, Inc./Monarch Communities, Inc. 7.75% 4/15/20 9,001 9, 743, 583 0.1
Wynn Las Vegas LLC/Wynn Las Vegas Capital Corp. 7.75% 8/15/20 13, 650 14, 742, 000 0.2
141, 205, 383 1.8
HEM GRRmug) —/hag
L Brands, Inc. 6. 95% 3/01/33 3,635 3, 807, 663 0.1
L Brands, Inc. 7.60% 7/15/37 2,750 3, 045, 625 0.0
Murphy 0il USA, Inc. 6. 00% 8/15/23 7, 265 7,700, 900 0.1
Toys R Us — Delaware, Inc. 7.38% 9/01/16 6, 520 6,210, 300 0.1
20, 764, 488 0.3
HEM (T4 7=rv7)
Air Medical Group Holdings, Inc. 9. 25% 11/01/18 15, 294 16, 096, 935 0.2
CHS/Community Health Systems, Inc. 6. 88% 2/01/22 12, 354 13, 126, 125 0.
Endo Finance LLC & Endo Finco, Inc. 7.00% 12/15/20 6, 260 6, 698, 200 0.1
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HCA Holdings, Inc. 7.75% 5/15/21 USsh 350 $ 381, 500 0.0 %
HJ Heinz Finance Co. 7.13% 8/01/39 8, 000 8, 800, 000 0.1
Jaguar Holding Co.I1/Jaguar Merger Sub, Inc. 9. 50% 12/01/19 18, 023 19, 600, 012 0.2
Kinetic Concepts, Inc./KCI USA, Inc. 10. 50% 11/01/18 21,987 24,542,989 0.3
LifePoint Hospitals, Inc. 6. 63% 10/01/20 2,000 2, 135, 000 0.0
Post Holdings, Inc. 7.38% 2/15/22 11, 958 12, 555, 900 0.2
Rivers Pittsburgh Borrower LP/Rivers Pittsburgh Finance Corp. 9. 50% 6/15/19 3,524 3, 788, 300 0.0
Smithfield Foods, Inc. 6. 63% 8/15/22 8, 788 9, 666, 800 0.1
Spectrum Brands, Inc. 6. 63% 11/15/22 4,307 4,662, 328 0.1
Tenet Healthcare Corp. 6. 00% 10/01/20 5, 000 5, 425, 000 0.1
Valeant Pharmaceuticals International 6. 88% 12/01/18 5, 850 6,091, 312 0.1
133, 570, 401 1.7
TR —
Berry Petroleum Co. LLC 6. 38% 9/15/22 11,478 11, 965, 815 0.2
Bill Barrett Corp. 7.00% 10/15/22 7,500 7,725,000 0.1
Bill Barrett Corp. 7.63% 10/01/19 2, 666 2,812,630 0.0
Bonanza Creek Energy, Inc. 6. 75% 4/15/21 1,422 1, 493, 100 0.0
Chaparral Energy, Inc. 7.63% 11/15/22 10, 928 11, 733, 940 0.2
Chaparral Energy, Inc. 8. 25% 9/01/21 2,000 2,157,500 0.0
CHC Helicopter SA 9. 25% 10/15/20 11, 007 12, 025, 147 0.2
Chesapeake Energy Corp. 2. 50% 5/15/37 6, 225 6, 446, 766 0.1
Chesapeake Energy Corp. 6. 13% 2/15/21 96 108, 720 0.0
Chesapeake Energy Corp. 6. 63% 8/15/20 4, 147 4,779, 417 0.1
Cie Generale de Geophysique — Veritas 7.75% 5/15/17 1,311 1, 327, 388 0.0
El Paso LLC, Series G 7.75% 1/15/32 2,535 3,175,088 0.0
El Paso LLC, Series G 7.80% 8/01/31 7, 150 8, 866, 000 0.1
EP Energy LLC/Everest Acquisition Finance Inc. 9. 38% 5/01/20 8, 000 9, 020, 000 0.1
Hiland Partners LP/Hiland Partners Finance Corp. 5. 50% 5/15/22 4,040 4, 080, 400 0.1
Hiland Partners LP/Hiland Partners Finance Corp. 7.25% 10/01/20 6, 259 6,744, 072 0.1
Holly Energy Partners LP/Holly Energy Finance Corp. 6. 50% 3/01/20 11, 337 12, 045, 562 0.2
Jones Energy Holdings LLC/Jones Energy Finance Corp. 6. 75% 4/01/22 3,985 4,204, 175 0.1
Key Energy Services, Inc. 6. 75% 3/01/21 20, 170 20, 472, 550 0.3
Laredo Petroleum, Inc. 7.38% 5/01/22 7, 860 8, 606, 700 0.1
Linn Energy LCC/Linn Energy Finance Corp. 6. 25% 11/01/19 16, 840 17, 387, 300 0.2
Northern Blizzard Resources, Inc. 7.25% 2/01/22 9, 250 9, 758, 750 0.1
Offshore Group Investment Ltd. 7.50% 11/01/19 7, 896 8, 073, 660 0.1
Pacific Drilling SA 5. 38% 6/01/20 10, 381 10, 121, 475 0.1
Paragon Offshore PLC 6. 75% 7/15/22 3,328 3, 028, 480 0.0
Paragon Offshore PLC 7.25% 8/15/24 12, 668 11, 591, 220 0.1
PDC Energy, Inc. 7.75% 10/15/22 9,981 10, 929, 195 0.1
Petroleum Geo—Services ASA 7.38% 12/15/18 8, 526 8,994, 930 0.1
Precision Drilling Corp. 6. 50% 12/15/21 2,550 2,709, 375 0.0
QEP Resources, Inc. 5. 38% 10/01/22 20, 000 20, 475, 000 0.3
Regency Energy Partners LP/Regency Energy Finance Corp. 4. 50% 11/01/23 7,688 7,745, 660 0.1
Regency Energy Partners LP/Regency Energy Finance Corp. 5. 00% 10/01/22 3, 385 3,499, 244 0.0
Rosetta Resources, Inc. 5. 88% 6/01/24 11, 480 11, 680, 900 0.1
Sabine Pass Liquefaction LLC 5. 75% 5/15/24 9,417 9, 793, 680 0.1
Sabine Pass LNG LP 6. 50% 11/01/20 8, 080 8, 574,900 0.1
SandRidge Energy, Inc. 8. 13% 10/15/22 4,485 4,765, 313 0.1
SEST LLC 7.13% 12/15/21 3,400 3, 833, 500 0.1
SM Energy Co. 5. 00% 1/15/24 11, 225 11, 337, 250 0.1
SM Energy Co. 6. 50% 1/01/23 1, 152 1, 249, 920 0.0
Southern Star Central Corp. 5.13% 7/15/22 8, 000 8, 100, 000 0.1
Targa Resources Partners LP/Targa Resources Partners
Finance Corp. 5. 25% 5/01/23 12,947 13, 626, 717 0.2
Tesoro Logistics LP/Tesoro Logistics Finance Corp. 5. 88% 10/01/20 7,000 7,332,500 0.1
334, 398, 939 4.2
Z O DFE¥
Algeco Scotsman Global Finance PLC 8. 50% 10/15/18 8,315 8, 647, 600 0.1
Briggs & Stratton Corp. 6. 88% 12/15/20 1, 558 1, 733, 275 0.0
General Cable Corp. 5. 75% 10/01/22 13, 812 13, 742, 940 0.2
24,123, 815 0.3
H—E 2
ADT Corp. (The) 6. 25% 10/15/21 8, 748 9,251,010 0.1
Carlson Wagonlit BV 6. 88% 6/15/19 6, 953 7,431,019 0.1
Mobile Mini, Inc. 7.88% 12/01/20 3, 766 4, 067, 280 0.1
Sabre GLBL, Inc. 8. 50% 5/15/19 18, 709 20, 462, 968 0.2
Service Corp. International/US (b) 6. 75% 4/01/16 4, 465 4, 755, 225 0.1
Service Corp. International/US 7. 50% 4/01/27 2,400 2,646, 000 0.0
48, 613, 502 0.6
T ImY—
Avaya, Inc. 7.00% 4/01/19 19, 725 19, 626, 375 0.2
Brightstar Corp. 9. 50% 12/01/16 19, 315 20, 512, 530 0.2

_39_



A+ A AR A L PE
kS (H/R/4%) Az - ) Ck ) e (%)
Ceridian LLC 8. 88% 7/15/19 Ush 18, 723 $ 20,969, 760 0.3%
CommScope, Inc. 5. 50% 6/15/24 4,031 4,101, 542 0.1
First Data Corp. 7.38% 6/15/19 18,973 20, 263, 677 0.2
First Data Corp. 8. 88% 8/15/20 4,000 4, 360, 000 0.1
MMT International Ltd. 8. 00% 3/01/17 14, 872 15, 318, 160 0.2
Numericable Group SA 6. 00% 5/15/22 12, 600 12,978, 000 0.2
Numericable Group SA 6. 25% 5/15/24 2,982 3,075, 188 0.0
Viasystems, Inc. 7. 88% 5/01/19 694 720, 025 0.0
121, 915, 257 1.5
ik — 2
Air Canada 6. 75% 10/01/19 11, 500 12, 391, 250 0.1
UAL Pass-Through Trust, Series 2007-1, Class A 6. 64% 7/02/22 5, 346 5, 850, 896 0.1
18, 242, 146 0.2
1, 625, 368, 448 20. 6
SRS
RITE
Ally Financial, Inc. 8. 00% 11/01/31 13,016 16, 797, 199 0.2
AmSouth Bancorp. 6. 75% 11/01/25 8,124 9, 491, 407 0.1
Barclays Bank PLC 7.63% 11/21/22 9, 690 10, 883, 081 0.1
Barclays Bank PLC 7. 75% 4/10/23 5, 866 6, 525, 925 0.1
Barclays PLC 8. 25% 12/15/18 3, 247 3, 449, 938 0.1
Commerzbank AG 8. 13% 9/19/23 20, 209 24, 353, 866 0.3
Countrywide Capital III, Series B 8. 05% 6/15/27 34, 006 42,441, 970 0.5
LBG Capital No.1 PLC 8. 00% 6/15/20 3, 600 3,938, 400 0.1
Lloyds Banking Group PLC 7.50% 6/27/24 8, 955 9, 391, 556 0.1
Zions Bancorporation 5. 80% 6/15/23 4,650 4,460, 745 0.1
131, 734, 087 1.7
Tu—n—¥
GFI Group, Inc. 10. 38% 7/19/18 4, 600 5,629, 250 0.1
ARl
Milestone Aviation Group Ltd. (The) 8. 63% 12/15/17 10, 454 11, 316, 455 0.1
Navient LLC 7.25% 1/25/22 27,891 31, 133, 329 0.4
Navient LLC 8. 00% 3/25/20 12, 209 14, 101, 395 0.2
56, 551, 179 0.7
PRBR
CNO Financial Group, Inc. 6. 38% 10/01/20 3,990 4, 269, 300 0.1
Liberty Mutual Group, Inc. 7.80% 3/15/37 3,428 4, 045, 040 0.0
8, 314, 340 0.1
Z DDA
FTT Consulting, Inc. 6. 00% 11/15/22 9, 000 9, 303, 750 0.1
U—5
Felcor Lodging LP 5. 63% 3/01/23 21,317 21, 583, 463 0.3
233, 116, 069 3.0
AIEHE
ER
AES Corp. /VA 7.38% 7/01/21 9, 068 10, 382, 860 0.1
DPL, Inc. 7.25% 10/15/21 1, 254 1, 329, 240 0.0
EDP Finance BV 6. 00% 2/02/18 8, 000 8, 688, 240 0.1
NRG Energy, Inc. 6. 63% 3/15/23 13, 000 13, 780, 000 0.2
NRG Energy, Inc. 7.88% 5/15/21 7,191 7,892,122 0.1
PPL Capital Funding, Inc., Series A 6. 70% 3/30/67 8, 300 8, 465, 087 0.1
50, 537, 549 0.6
1, 909, 022, 066 24.2
=V —
R SR b B s
Federal Home Loan Banks 5. 50% 7/15/36 178,915 237,103, 168 3.0
Federal Home Loan Mortgage Corp. 6. 25% 7/15/32 160, 000 227, 494, 560 2.9
Federal Home Loan Mortgage Corp. 6. 75% 3/15/31 75, 000 109, 608, 750 1.4
Federal National Mortgage Association 6. 63% 11/15/30 197, 336 284, 800, 840 3.6
Federal National Mortgage Association 7.13% 1/15/30 115, 000 171, 081, 245 2.2
Federal National Mortgage Association 7.25% 5/15/30 31, 000 46, 825, 500 0.6
Tennessee Valley Authority 7.13% 5/01/30 19, 383 28, 018, 689 0.3
1, 104, 932, 752 14.0
Te—IVv S ey h=N—F e H L —
B
LR PESE
Braskem America Finance Co. 7.13% 7/22/41 38, 722 39, 883, 660 0.5
Gold Fields Orogen Holding BVI Ltd. 4. 88% 10/07/20 18, 481 16, 817, 710 0.2
Minsur SA 6. 25% 2/07/24 3,945 4,357,702 0.1
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Rearden G Holdings EINS GmbH 7.88% 3/30/20 Ush 8, 000 $ 8, 448, 000 0.1%
Samarco Mineracao SA 5. 75% 10/24/23 6, 520 6,911, 200 0.1
Southern Copper Corp. 6. 75% 4/16/40 10, 000 11, 575, 000 0.1
Southern Copper Corp. 7.50% 7/27/35 7,500 9, 168, 600 0.1
Vale SA 5. 63% 9/11/42 30, 000 31, 025, 100 0.4
128, 186, 972 1.6
A
CEMEX Espana SA/Luxembourg (b) 9. 88% 4/30/19 7,776 8, 825, 760 0.1
Cemex Finance LLC 9. 38% 10/12/22 20, 198 23, 752, 848 0.3
Ferreycorp SAA 4. 88% 4/26/20 15, 150 15, 156, 840 0.2
Grupo Cementos de Chihuahua SAB de CV 8. 13% 2/08/20 2,596 2, 855, 600 0.0
Odebrecht Finance Ltd. 4. 38% 4/25/25 23, 463 22, 844, 095 0.3
Odebrecht Finance Ltd. 5. 25% 6/27/29 7, 166 7,264, 533 0.1
Odebrecht Finance Ltd. 7.13% 6/26/42 6, 000 6, 581, 175 0.1
Servicios Corporativos Javer SAPI de CV 9. 88% 4/06/21 19, 903 22,042,573 0.3
109, 323, 424 1.4
BE—ERWE
Comcel Trust 6. 88% 2/06/24 5, 145 5, 659, 500 0.1
HEM (T17=0v7)
Arcelik AS 5. 00% 4/03/23 18, 920 18, 059, 140 0.2
CFR International SpA 5. 13% 12/06/22 7,064 7,634, 328 0.1
Marfrig Holding Europe BV 8. 38% 5/09/18 25, 009 26, 572, 062 0.3
Marfrig Overseas Ltd. 9. 50% 5/04/20 12, 000 12, 870, 000 0.2
Minerva Luxembourg SA 7. 75% 1/31/23 25, 697 27, 255, 778 0.4
Tonon Bioenergia SA 9. 25% 1/24/20 12,226 10, 942, 270 0.1
USJ Acucar e Alcool SA 9. 88% 11/09/19 7, 085 7,191, 275 0.1
Virgolino de Oliveira Finance SA 10. 50% 1/28/18 3, 700 2,719, 500 0.0
Virgolino de Oliveira Finance SA 11. 75% 2/09/22 31, 238 22,647, 550 0.3
135, 891, 903 1.7
TR —
Pacific Rubiales Energy Corp. 5. 13% 3/28/23 9,178 9, 269, 780 0.1
Pacific Rubiales Energy Corp. 7. 25% 12/12/21 22,870 25, 385, 700 0.3
Reliance Holding USA, Inc. 5. 40% 2/14/22 9,114 10, 001, 121 0.2
44, 656, 601 0.6
ik — A2
Guanay Finance Ltd. 6. 00% 12/15/20 8, 261 8, 839, 270 0.1
TAM Capital 2, Inc. 9. 50% 1/29/20 2,509 2,697, 175 0.0
TAM Capital 3, Inc. 8. 38% 6/03/21 15, 848 17, 266, 872 0.2
28, 803, 317 0.3
452,521, 717 5.7
V7Y NE
Toa7
Republic of Angola Via Northern Lights IIT BV 7. 00% 8/16/19 15, 448 16, 928, 804 0.2
TV
Brazilian Government International Bond 8. 25% 1/20/34 15, 326 22,031, 125 0.3
==V ayd
Colombia Government International Bond 7.38% 9/18/37 5, 000 6, 952, 500 0.1
K =7 FnE
Citigroup, Inc. 6. 50% 1/03/19 15, 143 15, 142, 856 0.2
Dominican Republic International Bond 7. 45% 4/30/44 7,278 8, 005, 800 0.1
Dominican Republic International Bond 7.50% 5/06/21 7, 166 8, 258, 815 0.1
Dominican Republic International Bond 8. 63% 4/20/27 3, 100 3,913, 750 0.0
35, 321, 221 0.4
LY LR KL
El Salvador Government International Bond 7.65% 6/15/35 11, 313 12, 387, 735 0.1
Gabonese Republic 6. 38% 12/12/24 5,718 6, 275,812 0.1
H—F
Republic of Ghana 7. 88% 8/07/23 7,183 6, 958, 089 0.1
S RFLT
Indonesia Government International Bond 7. 75% 1/17/38 22,281 29, 438, 771 0.4
Indonesia Government International Bond 8. 50% 10/12/35 16, 900 23, 681, 125 0.3
53, 119, 896 0.7
=7
Kenya Government International Bond 5. 88% 6/24/19 3,904 4, 056, 256 0.1
AV T
Sri Lanka Government International Bond 5. 88% 7/25/22 10,918 11, 436, 605 0.1
Sri Lanka Government International Bond 6. 00% 1/14/19 6,415 6, 783, 863 0.1
18, 220, 468 0.2
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rL =z
Turkey Government International Bond 6. 88% 3/17/36  USD 31, 385 38, 220, 653 0.5%
Turkey Government International Bond 7.38% 2/05/25 24,742 30, 779, 048 0.4
68,999, 701 0.9
777 REE
Emirate of Dubai Government International Bonds 5. 25% 1/30/43 15, 310 14, 731, 522 0.2
INTT A
Uruguay Government International Bond 7.63% 3/21/36 7,989 11, 044, 951 0.1
Uruguay Government International Bond (c) 7.88% 1/15/33 11, 680 16, 235, 413 0.2
27, 280, 364 0.3
FoeT
Zambia Government International Bond 8. 50% 4/14/24 6, 440 7,470, 400 0.1
300, 733, 893 3.8
NI
R
AES El1 Salvador Trust IT 6. 75% 3/28/23 8,361 8,332, 740 0.1
Consorcio Transmantaro SA 4. 38% 5/07/23 35,911 35,192, 780 0.5
43, 525, 520 0.6
RERH A
Transportadora de Gas del Internacional SA ESP 5. 70% 3/20/22 6,929 7,415, 657 0.1
50,941, 177 0.7
SRS
AT
Banco de Credito del Peru/Panama 6. 13% 4/24/27 17, 000 18, 116, 324 0.3
BBVA Bancomer SA/Texas 6. 75% 9/30/22 13, 500 15, 336, 000 0.2
Halyk Savings Bank of Kazakhstan JSC 7. 25% 1/28/21 1,643 1,758,010 0.0
35, 210, 334 0.5
FhErrF—
ABS (7w b« Ny ZiER) —ZDfh
Rio 0il Finance Trust, Series 2014-1 6. 25% 7/06/24 16, 563 17,515, 372 0.2
TV x v v— — B IR
Banco de Reservas de la Republica Dominicana 7.00% 2/01/23 11,271 11, 580, 953 0.1
OCP SA 5.63% 4/25/24 4, 356 4,606, 470 0.1
16, 187, 423 0.2
33, 702, 795 0.4
BR—YT7YV Yy =TV r—
apEer
Ecopetrol SA 5. 88% 5/28/45 8, 288 8,894, 313 0.1
882, 004, 229 11.2
CMBS (FIEMTREEEE—/ — JREH)
FEBURF 5 B B ffe 721+ CMBS
Banc of America Commercial Mortgage Trust
Series 2007-3, Class AJ 5. 76% 6/10/49 6, 483 6,697, 671 0.1
Series 2007-4, Class AlA 5. 77% 2/10/51 14, 466 15,991, 485 0.2
Bear Stearns Commercial Mortgage Securities Trust,
Series 2007-T28, Class AlA 5. 71% 9/11/42 57, 786 63, 866, 368 0.8
Citigroup Commercial Mortgage Trust
Series 2014-GC21, Class D 5. 00% 5/10/47 24,824 23, 284, 478 0.3
Series 2006-C4, Class AlA 5.97% 3/15/49 56, 292 59, 790, 527 0.7
Commercial Mortgage Trust, Series 2012-CR3, Class XA 2. 34% 10/15/45 68, 412 8,061,171 0.1
DBUBS Mortgage Trust
Series 2011-LC2A, Class D 5. 62% 7/10/44 13,371 14, 267, 628 0.2
Series 2011-LC2A, Class E 5.62% 7/10/44 9, 558 9, 041, 352 0.1
GS Mortgage Securities Trust
Series 2013-GC13, Class D 4.21% 7/10/46 10, 000 9, 164, 170 0.1
Series 2011-GCh, Class C 5.47% 8/10/44 11, 998 13, 191, 887 0.2
JP Morgan Chase Commercial Mortgage Securities Corp.,
Series 2012-C6, Class D 5.37% 5/15/45 12,105 13, 156, 162 0.2
JP Morgan Chase Commercial Mortgage Securities Trust
Series 2012-CBX, Class E 5. 42% 6/15/45 19, 445 20, 009, 946 0.2
Series 2008-C2, Class AlA 6. 00% 2/12/51 4,188 4, 638, 565 0.1
LB-UBS Commercial Mortgage Trust
Series 2008-Cl, Class AJ 6. 32% 4/15/41 8,000 7,220, 584 0.1
Series 2007-C7, Class AJ 6. 46% 9/15/45 11, 228 11, 827, 036 0.1
Merrill Lynch/Countrywide Commercial Mortgage Trust
Series 2006-4, Class AlA 5.17% 12/12/49 49, 779 53,273, 336 0.7
Series 2006-4, Class AJ 5. 24% 12/12/49 22,027 22,095,015 0.3
Morgan Stanley Bank of America Merrill Lynch Trust,
Series 2012-C6, Class XA 2. 30% 11/15/45 62, 642 6, 347, 855 0.1
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UBS-Barclays Commercial Mortgage Trust
Series 2012-C4, Class XA 2.01% 12/10/45  USD 4,238 $ 452, 789 0.0 %
Series 2012-C2, Class D 4. 89% 5/10/63 7,022 6, 899, 122 0.1
WF-RBS Commercial Mortgage Trust
Series 2012-C7, Class XA 1. 73% 6/15/45 9,703 887,929 0.0
Series 2012-C7, Class C 5. 00% 6/15/2045 8, 000 8, 528, 696 0.1

378,693, 772 4.8

¥ —BREERE
SIS
RT3
Compass Bank 5. 90% 4/01/26 7, 500 7,193, 347 0.1
Credit Agricole SA (d) 8. 38% 10/13/19 5, 000 5, 806, 250 0.1
Credit Suisse AG 6. 50% 8/08/23 18, 481 20, 461, 618 0.2
KBC Bank NV 8. 00% 1/25/23 27,000 30, 476, 250 0.4
UBS AG 5. 13% 5/15/24 2,742 2,735, 145 0.0
UBS AG/Stamford CT 7.63% 8/17/22 18, 649 22,123,421 0.3
Zions Bancorporation 5. 65% 11/15/23 4,311 4,607,015 0.1
93, 403, 046 1.2
e
General Electric Capital Corp., Series A 7.13% 6/15/22 22, 000 25, 932, 500 0.3
PRBR
AIG Life Holdings Inc. 8. 13% 3/15/46 354 503, 068 0.0
Aquarius & Investments PLC for Swiss Reinsurance Co., Ltd. 6. 38% 9/01/24 27,739 29, 459, 520 0.4
Assured Guaranty Municipal Holdings, Inc. 6. 40% 12/15/66 4,016 3,635, 283 0.0
MetLife Capital Trust IV 7.88% 12/15/37 433 553, 158 0.0
MetLife, Inc. 10. 75% 8/01/39 8, 590 13, 915, 800 0.2
48, 066, 829 0.6
J—"5
EPR Properties 5. 75% 8/15/22 9, 595 10, 574, 841 0.1
EPR Properties 7.75% 7/15/20 4,570 5,557,979 0.1
16, 132, 820 0.2
183, 535, 195 2.3
B
AR
Owens Corning (b) 7.00% 12/01/36 2,500 3,078,172 0.0
WE—AT 4T
Sirius XM Radio, Inc. 5. 25% 8/15/22 3,625 3, 860, 625 0.1
WE—ERWE
AT&T, Inc. 6. 50% 9/01/37 9, 850 12,516, 316 0.1
Embarq Corp. 8. 00% 6/01/36 5,437 6, 116, 027 0.1
18,632, 343 0.2
HEM CGrRfug) —AaBE
Ford Motor Co. 6. 63% 10/01/28 10, 000 12, 429, 960 0.2
HEM CGRREE) —/hE
AutoNation, Inc. 6. 75% 4/15/18 1, 082 1, 240,919 0.0
TR —
Enterprise Products Operating LLC, Series A 8. 38% 8/01/66 8, 300 9, 270, 062 0.1
Transocean, Inc. 6. 80% 3/15/38 3,909 4,249, 368 0.1
Transocean, Inc. 7.50% 4/15/31 1, 500 1, 785, 899 0.0
15, 305, 329 0.2
T DD PEE
URS Corp. 5. 00% 4/01/22 8, 000 8, 240, 000 0.1
TR Y—
Motorola Solutions, Inc. 7.50% 5/15/25 5,725 7, 365, 024 0.1
% — iz
Delta Air Lines Pass—-Through Trust, Series 2007-1A 6. 82% 8/10/22 2,953 3, 465, 902 0.0
e
BNSF Funding Trust I 6.61% 12/15/55 5,597 6, 276, 577 0.1
79, 894, 851 1.0
AIEHE
ER
RWE AG 7. 00% 10/12/72 9,948 10, 871, 871 0.1
Southern California Edison Co., Series E 6. 25% 2/01/22 6, 000 6, 525, 000 0.1
17, 396, 871 0.2
FhErs¥—
T—Tx v — — BUFIERGE
Ras Laffan Liquefied Natural Gas Co., Ltd.TIT 5. 84% 9/30/27 4, 306 4,898, 075 0.1

285, 724, 992 3.6
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= A+ . IRFAlG Al pE
BE - yame  (EEEEL e (0
CMO (B—%'— VHREH)
FEBUR R B B A BRI
Fannie Mae Connecticut Avenue Securities,
Series 2013-C01, Class M2 (b) 5. 41% 10/25/23  USD 10, 670 12, 298, 082 0.2 %
Federal Home Loan Mortgage Corp., Structured Agency Credit
Risk Debt Notes
Series 2014-DN1, Class M2 (b) 2. 36% 2/25/24 8, 950 9, 086, 096 0.1
Series 2013-DN2, Class M2 (b) 4. 41% 11/25/23 23,135 24,704, 941 0.3
Series 2014-DN1, Class M3 (b) 4. 66% 2/25/24 20, 760 22, 649, 004 0.3
Federal National Mortgage Association Connecticut Avenue
Securities, Series 2014-C01, Class M2 (b) 4. 56% 1/25/24 870 949, 176 0.0
Structured Agency Credit Risk Debt Notes,
Series 2013-DN1, Class M2 (b) 7.31% 7/25/23 13, 046 16, 712, 521 0.2
86, 399, 820 1.1
BR—Y7Y &
N—L—
Bahrain Government International Bond 6. 13% 8/01/23 15,116 17,137,765 0.2
Va=Vavave
Croatia Government International Bond 6. 38% 3/24/21 13, 080 14, 388, 000 0.
NI —
Hungary Government International Bond 5. 38% 2/21/23 8, 248 8, 887, 220 0.1
Hungary Government International Bond 6. 38% 3/29/21 34, 600 39, 444, 000 0.5
48, 331, 220 0.6
79, 856, 985 1.0
wy7y v
®Y 7Y MK
INCH Y —
Magyar Export—Import Bank ZRT 5. 50% 2/12/18 7,948 8, 524, 230 0.1
AV RRVT
Majapahit Holding BV 7.88% 6/29/37 7,741 9, 395, 639 0.1
Pertamina Persero PT 6. 00% 5/03/42 2,980 2,994, 900 0.0
Perusahaan Listrik Negara PT 5. 25% 10/24/42 33,029 30, 097, 676 0.4
42,488, 215 0.5
A
Intergas Finance BV 6. 38% 5/14/17 3,400 3, 625, 250 0.1
KazMunayGas National Co.JSC 9. 13% 7/02/18 9, 500 11, 435, 625 0.1
15, 060, 875 0.2
AF¥Ta
Petroleos Mexicanos 5. 50% 6/27/44 8, 000 8,678, 000 0.1
74,751, 320 0.9
BR—YT7YV Yy =TV r—
T7TURA
Electricite de France 5. 25% 12/31/49 19,179 19, 754, 370 0.2
T
Abn Amro Bank NV 7. 75% 5/15/23 7,651 9, 410, 730 0.1
VT =—
Eksportfinans ASA 2. 00% 9/15/15 824 824, 000 0.0
Eksportfinans ASA 2. 38% 5/25/16 12, 836 12,851, 403 0.2
13, 675, 403 0.2
42, 840, 503 0.5
-3 3
Allstate Corp. (The) 5. 10% 290, 750 7,443, 200 0.1
CoBank ACB, Series F 6. 25% 96, 691 10, 016, 588 0.1
Goldman Sachs Group, Inc. (The), Series J 5. 50% 171, 450 4,197, 096 0.1
Hartford Financial Services Group, Inc. (The) 7.88% 342, 000 10, 314, 720 0.1
31,971, 604 0.4
ABS (7Y b Ny ZFEH)
7Ly b — R —[EEEH]
Capital One Multi-Asset Execution Trust,
Series 2007-A7, Class A7 5. 75% 7/15/20  USD 13, 150 14, 826, 796 0.2
7,502,161, 523 94. 9
Z DMOBENED 5 HIESHF
CMBS (BiEFARBhEEE —5 — Vi)
FEBURT R % BE e 72 F1 £ CMBS
Banc of America Re-REMIC Trust,
Series 2009-UB1, Class A4B 5.67% 6/24/50 11, 000 11, 203, 390 0.1

_44_



B (1) %

AfF IRFfll M PE
Filsk L /AR i IR
(H/B /%) AL T Ck Fv) FeR (%)
Citigroup Commercial Mortgage Trust,
Series 2013-GC11, Class XA 2. 05% 4/10/46  USD 14,267 $ 1, 327, 288 0.0 %
Commercial Mortgage Trust
Series 2014-CR15, Class XA 1.51% 2/10/47 15,921 1, 183, 504 0.0
Series 2012-CR5, Class XA 2. 05% 12/10/45 5,980 601, 398 0.0
Series 2012-CR1, Class XA 2.31% 5/15/45 30, 455 3, 376, 929 0.0
Series 2012-LC4, Class XA 2. 65% 12/10/44 43, 962 5, 484, 081 0.1
Grantor Trust Comm 2014-UBS2 -1 (e) 5. 02% 3/10/47 60 3,661, 273 0.1
Grantor Trust Comm 2014-UBS2 -3 (e) 5. 02% 3/10/47 83 6, 445, 608 0.1
GS Mortgage Securities Corp.II, Series 2012-GCJ9, Class XA 2.53% 11/10/45 11, 484 1, 438, 086 0.0
GS Mortgage Securities GT-El (e) 3. 49% 7/10/49 50 2, 635, 567 0.0
GS Mortgage Securities GT -E2 (e) 3. 49% 7/10/49 119 4, 850, 345 0.1
GS Mortgage Securities GT-F3 (e) 3. 49% 7/10/49 112 7,891, 624 0.1
GS Mortgage Securities GT-F4 (e) 3. 49% 7/10/49 30 1, 708, 088 0.0
GS Mortgage Securities Trust
Series 2012-GCJ7, Class XA 2. 76% 5/10/45 43, 159 5,192, 255 0.1
Series 2006-GG6, Class AJ 5. 76% 4/10/38 34,970 36, 193, 391 0.5
LB-UBS Commercial Mortgage Trust,
Series 2006-Cl, Class AJ 5. 28% 2/15/41 39, 400 40, 314, 053 0.5
Merrill Lynch/Countrywide Commercial Mortgage Trust,
Series 2006-4, Class AJFX 5. 15% 12/12/49 6, 990 7,100,917 0.1
Wachovia Bank Commercial Mortgage Trust,
Series 2005-C22, Class AJ 5. 54% 12/15/44 6, 150 6,277,019 0.1
Wells Fargo Commercial Mortgage Trust,
Series 2010-Cl, Class XA 1. 60% 11/15/43 9,777 625, 542 0.0
WF-RBS Commercial Mortgage Trust,
Series 2011-C3, Class D 5. 72% 3/15/44 7,490 8, 029, 195 0.1
155, 539, 553 2.0
e — BT
PEX
HEM CGRREE) —/hE
Men’ s Wearhouse, Inc. (The) 7.00% 7/01/22 5,029 5,267, 878 0.1
H5 B IR A — HUG 8
T AU A ERIE
California GO, Series 2010 7.60% 11/01/40 1, 600 2, 455, 344 0.0
California GO, Series 2010 7.95% 3/01/36 8, 620 10, 626, 909 0.2
T1linois GO 7. 35% 7/01/35 7,675 8,978, 445 0.1
22,060, 698 0.3
Bk
Mt. Logan Re Ltd., (Preference Shares) (e) 0. 00% 35, 000 36, 657, 450 0.4
Sovereign Real Estate Investment Trust (e) 12. 00% 4, 850 6, 466, 427 0.1
43,123, 877 0.5
225,992, 006 2.9
BEAMRES SR $ 7,728,153,529  97.8%
(BU& At $7, 628, 798, 496)
EHRE
BBH, Grand Cayman (f) 0.01 % - 4 0.0
BBH, Grand Cayman (f) 0.22 % - 7,551 0.0
BNP Paribas, Paris (f) 1.63 % - 156, 960 0.0
Deutsche Bank, Grand Cayman (f) 0.09 % - 36, 951 0.0
Societe Generale, Paris (f) (0. 06)% - 125, 438 0.0
Societe Generale, Paris (f) 0.03 % - 91, 008, 724 1.2
Wells Fargo, Grand Cayman (f) 2.35 % - 446, 811 0.0
EHREEH 91, 782, 439 1.2
AfERERE T OMmEE 85,515,516 1.0
IR AR $ 7,905, 451,484 100. 0%
LRSI
it A RIEHL
247 (H/B/%) 2K A Pl () 4%
Ya—F
U.S. Long Bond (CBT) Futures 12/19/14 4,723 § 661, 662, 781 $ (5, 165, 781)
U.S.T-Note 5 Yr Futures (CBT) 12/31/14 5, 605 666, 075, 432 (1,970,511)
$ (7,136, 292)
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F BT

5K ~ L AT HiEH FRIBL
B FHF ST (HLAL : T) (AL - T) (H/H/4E) FHE (BR)
Brown Brothers Harriman & Co.+ USD 545, 361 AUD 585, 878 9/08/14 $ 1, 629, 934
Brown Brothers Harriman & Co. + USh 73,489 EUR 55, 037 9/08/14 (1, 169, 981)
Brown Brothers Harriman & Co. + USh 91, 693 SGD 114, 594 9/08/14 51, 349
Brown Brothers Harriman & Co.+ USD 23,675 CNH 146, 278 9/10/14 108, 956
Brown Brothers Harriman & Co. + USD 541, 923 AUD 582, 371 9/22/14 1, 266, 187
Brown Brothers Harriman & Co.+ USD 152, 218 CAD 166, 115 9/22/14 493, 045
Brown Brothers Harriman & Co. + USD 14, 479 CHF 13, 161 9/22/14 (140, 957)
Brown Brothers Harriman & Co. + [IN)] 23,678 CNH 145, 637 9/22/14 (20, 691)
Brown Brothers Harriman & Co. + [IN)] 72, 795 EUR 54, 657 9/22/14 (971, 191)
Brown Brothers Harriman & Co. + USD 101, 894 GBP 61, 320 9/22/14 (107,918)
Brown Brothers Harriman & Co. + usb 21, 860 JpPY 2, 246, 052 9/22/14 (270, 027)
Brown Brothers Harriman & Co. + USD 19, 356 NZD 23,017 9/22/14 (139, 022)
Brown Brothers Harriman & Co.+ usb 90, 793 SGD 113, 144 9/22/14 (210, 556)
Brown Brothers Harriman & Co. + USD 13, 604 ZAR 145, 098 9/22/14 (42, 114)
$ 477,014
FEAM 2 § 3,549,471
FEATE $ (3,072,457)
+ U T RGO~y Y BT,
PREEESETHEESNE I LYy b - FIAAL - AT v TR
#%TH E=P%N ARFEH
WER 7 e —H—/ (B3I SHREE (H/B/4) (BN 2 T) IREAIG Pl (BE) %%

IRFEFHY

Morgan Stanley & Co. LLC/ (INTRCONX) CDX-NAHY Series 21, 5 Year Index 12/20/18 $§ 85,990 § 7,421,094 $ 2,529,281
Citigroup Global Markets Inc./(INTRCONX) CDX-NAHY Series 22, 5 Year Index 6/20/19 214, 394 17, 281, 200 3,091,013
Citigroup Global Markets Inc./(INTRCONX) CDX-NAHY Series 22, 5 Year Index 6/20/19 27,720 2,234, 363 36, 093
$ 26,936, 657 $ 5,656,387
JVPy R FTTFNVE « RV v THEH
T A 4 H A GIEZNNGIE3) HRIZHL

5 5 SR (H/H/4E) (AL - ) TG ARYES PG () A%
SR
Bank of America, NA Russian Federation 3/20/19 $ 11,232 § 703, 638 $ 611, 554 $ 92, 084
Bank of America, NA Russian Federation 3/20/19 8, 065 505, 238 439, 119 66, 119

$ 1,208,876 $ 1,050,673 $ 158, 203
2T v T AR $ 5,814,590

(@) ATPvary (FBFZ0I>BLO—MKRTYar) F fRTIAT 4 TICHBES LT 5D,
b)  EBFIMIESR, FoR SNIFIERIT, 2014487 31 H BUE CHEIE S iz,

o B (PIK)

e) T RAAPF—ICLo TAEICIHM ST,
£)  FHAWHEE,

(
(
(d)  Z@HEF| 7 —AR> | 2014428 H31 A BUE TR Sz @R,
(
(

TEMEFR -

AUD 2w

CAD HFH - R

CHF AR T T

CNH PESE (A7 a7)

EUR a—n

GBP ARV K

JPY H A

NZD S 2 N V%

SGD AR RV

UsD K Ry

ZAR M77UH TR

FHREFLH -

CBT - T EERERG T

CDX-NAHY — North American High Yield Credit Default Swap Index
CMBS - PAEMAAREEE—S — ViR
GO - IR (BREE) fE
INTRCONX — Inter—Continental Exchange
JSC - Joint Stock Company

REIT - U= (FEERERETD

MBERICHT HELRESZROZ L,

_46_



MIBEANDHREE

TITAT VA« IN—=V AL A (BELA4FR : ACMBernstein) DA EH KL
(A=A PV T, FAYBLIORAA ALATIL” AllianceBernstein” & L TCEBKEZIT- TN 5, )

Berxlx, T9A4AT VA NRNR=0 2ZAZAVBLOER— 73204 (77 K] ) O201448H 31 HBIED
B - AR EERB L OBEAMIAEAEAME. FRICKR T LEEEOERR L OMEELEHEEE, 25
(B ESEICH T D5 F OMOFRBATERN SR I D, IMTOMBEEICOWTEEEIT- 72,

MEERICET 3 TR OBRIR S DEE

EHSORRIR T, MBEROERBS X OFERICEAT LIV BTV T OWES EOBRITHER L T
WMBEFHOERL LR ERFRICEAL T, 26 CICHE S L <I3EEOmMMIInnb 63, ERRERRT
WAL WFEEFHOEMB LORREAREL T DICHETH D & BSOS 2N RE T 5 NHETHTE
HCE L CHREEZA D,

INBAZEEER A (” réviseur d° entreprises agrée” ) DOEAE

Fx OEMIT, Fx OBERICESHTYMBEERICH L TEREERAT LI THD, Fxidk, vy
TNT DOEMEREEZEES (" Commission de Surveillance du Secteur Financier” ) 7234 H U 7- ERREE A A
YEIZHERL L CEEREZ R L7, 2o 0REMET, Fx BPEd Lo BHEICEVDD, MBEEHEICEKREGL
RN L ORI RMELHFEOND X I ICTFHRA NERLFE LEMTHZ L E2ERL TS,

A, MEBEZHETYOSKEL LU R FEIZOWTEEILAE ATT 57200 2L+ 52 &0
GEND, BRENEFREEE T, BED LBk omMMIrrb s, MEEHOBERREBRLREO ) A
7 WA e, ARAEEREEANOHEIEKIM L T\, 20U A 7RI 21T 2 BRIZ, ARBAEEREE NIL,
RPUCARIE LWEE TRt X 2R ET 2 - O FEEROM B EF ORI L ORIERF RIS 2 N 2
REtd 228, ZHUFFEERONEFH O MEICET 2BEAORAZ BN E T 50 TiEAy, BEEIZITE
7o, RN MEEROR RO & FRIC, A SNESHFHOZYMES LOE SO RFEIRSIC &
ST FOREY O ZFHNT5 2 L bEEN5,

Fexld, Fax BAF UICERGTLA TR~ OEE DT RICET 2 2RIt 51200 20@E Th 5 & iElE
T 5,

BER

Fex OER T, YHBEEEHIZ., MEEHOERB LOERICET IV o 7T O%ES EoBEf U
WLT, TIAT VAR NR=VRIA LV BLIOER— b7 3 U A D20144E8 A 31 B EUEDOMBEIREE, 72 HTNT
B AWK T LEEEOEREERB L OMBEOLEEII DWW TEENOANERMELZ 52 TVWE LD LR D,

Z D DER

R ETCEHE TN HMEHERIL, A Ik T 2 REICBEE L TRET SN TV DA, Eil o FEHE 2 HERL
LTEMINIFEDEEFMEZRIN TR, Eo T, HAIIDPLDIHERIIHLTEREENT L
DOTIER, L LEkx X, MEEREOBETRERE LTRSS, 20D EHRICE L TRICE RiZ e,

T—VAKN TR T e IvxT -7 )=
NBOEREN (Cabinet de révision agréeé)

SV T r—HI
VTR TN, 20148:12H9H
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INDEPENDENT AUDITOR’S KEPORT

To the Shareholders of ACMBernstein (conducting business
as AllianceBernstein outside of Austria, Germany and
Switzerland)

We have audited the accompanying financial statements of
ACMBernstein and of each of its Portfolios (the “Fund”),
which comprise the statement of assets and liabilities and the
portfolio of investments as of August 31, 2014 and the state-
ment of operations and changes in net assets for the year then
ended and other explanatory information to the financial state-
ments.

Responsibility of the Board of Managers of the Management
Company for the financial statements

The Board of Managers of the Management Company is re-
sponsible for the preparation and fair presentation of these fi-
nancial statements in accordance with Luxembourg legal and
regulatory requirements relating to the preparation and presen-
tation of the financial statements and for such internal control
as the Board of Managers of the Management Company deter-
mines is necessary to enable the preparation and presentation of
financial statements that are free from material misstatement,
whether due to fraud or error.

Responsibility of the “réviseur d’entreprises agréé”

Our responsibility is to express an opinion on these financial
statements based on our audit. We conducted our audit in ac-
cordance with International Standards on Auditing as adopted
for Luxembourg by the “Commission de Surveillance du Sec-
teur Financier”. Those standards require that we comply with
ethical requirements and plan and perform the audit to obtain
reasonable assurance about whether the financial statements are
free from material misstatement.

An audit involves performing procedures to obtain audit evi-
dence about the amounts and disclosures in the financial state-
ments. The procedures selected depend on the judgement of
the “réviseur d’entreprises agréé”, including the assessment of
the risks of material misstatement of the financial statements,

whether due to fraud or error.

In making those risk assessments, the “réviseur d’entreprises
agréé” considers internal control relevant to the entity’s prepa-
ration and fair presentation of the financial statements in order
to design audit procedures that are appropriate in the circum-
stances, but not for the purpose of expressing an opinion on
the effectiveness of the entity’s internal control. An audit also
includes evaluating the appropriateness of accounting policies
used and the reasonableness of accounting estimates made by
the Board of Managers of the Management Company, as well as

evaluating the overall presentation of the financial statements.

We believe that the audit evidence we have obtained is suffi-
cient and appropriate to provide a basis for our audit opinion.

Opinion

In our opinion, the financial statements give a true and fair view
of the financial position of ACMBernstein and of each of its
Portfolios as of August 31, 2014, and of the results of their op-
erations and changes in their net assets for the year then ended
in accordance with Luxembourg legal and regulatory require-
ments relating to the preparation and presentation of the finan-
cial statements.

Other matter

Supplementary information included in the annual report has
been reviewed in the context of our mandate but has not been
subject to specific audit procedures carried out in accordance
with the standards described above. Consequently, we express
no opinion on such information. However, we have no observa-
tion to make concerning such information in the context of the
financial statements taken as a whole.

ERNST & YOUNG
Société Anonyme
Cabinet de révision agréé

e ———————
Michael Ferguson /4 Z
Luxembourg, December 9, 2014
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