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26 7 31
)
149,547,445,517 99.72
— 422,012,650 0.28
149,969,458,167 100.00
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(/7 7)1¢C)H
10,614.00| 76,066,588,795 —
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— 9,390,203.8753 7,752.00] 72,792,860,441 — 48.54
26 7 31
Q)
99.72
99.72
26 7
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12 105,525,023,134 9,762
16 8 16 105,038,584 ,606 9,717
13 116,893,559, 608 9,712
16 9 15 116,376,017,114 9,669
14 123,321,051,656 9,793
16 10 15 122,779,576,629 9,750
15 129,361,124,356 9,623
16 11 15 128,783,106,972 9,580
16 144,950,575,504 9,751
16 12 15 144,311,366,649 9,708
17 147,468,594 ,241 9,398
17 1 17 146,793,889,541 9,355
18 167,310,072,031 9,651
17 2 15 166,564,608 ,084 9,608
19 181,930,731,956 9,634
17 3 15 181,118,705,318 9,591
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20 198,359,148,527 9,706
17 4 15 197,480, 359,326 9,663
21 206,027,947,172 9,510
17 5 16 205,096,372,538 9,467
22 220,771,217,178 9,717
17 6 15 219,794,288,336 9,674
23 234,623,530,030 10,028
17 7 15 233,617,508, 860 9,985
24 235,400,587, 750 9,842
17 8 15 234,372,081,695 9,799
25 253,196, 269,542 9,896
17 9 15 252,096,100,581 9,853
26 272,809,493,799 9,991
17 10 17 271,635,361,638 9,948
27 290,382,503,997 10,250
17 11 15 289,079,264,243 10,204
28 300, 954,929,063 10,250
17 12 15 299,604, 289,506 10,204
29 309,713,894,815 10,096
18 1 16 308,302,795,471 10,050
30 329,325,691,179 10,246
18 2 15 327,847,236,497 10,200
31 347,917,621,016 10,261
18 3 15 346,357,926, 650 10,215
32 367,790,647,618 10,280
18 4 17 366,144,921, 166 10,234
33 361,665,427,225 9,767
18 5 15 359,962, 165,313 9,721
34 383,362, 205,729 10,016
18 6 15 381,525,039,904 9,968
35 399,154,653,508 10,145
18 7 18 397,266,103,573 10,097
36 413,045,693,135 10,183
18 8 15 411,098,742,517 10,135
37 436,196,619,889 10,376
18 9 15 434,178,837,723 10,328
38 451,584,041, 254 10,526
18 10 16 449,524,831,515 10,478
39 461,733,316,569 10,534
18 11 15 459,629, 356,466 10,486
40 476,191,850,187 10,617
18 12 15 473,814,760, 950 10,564
41 490,808,190, 280 10,737
19 1 15 488,385,560,071 10,684
42 497,646,007, 208 10,854
19 2 15 495,216,007,916 10,801
43 486,517,729,381 10,496
19 3 15 484,061,004,823 10,443
44 506,134,512, 360 10,759
19 4 16 503,641,216, 260 10,706
45 516,316,060, 644 10,895
19 5 15 513,804,400,849 10,842
46 518,180,619,874 10,841
19 6 15 515,647,361,262 10,788
47 517,715,902,223 10,802
19 7 17 515,175,616,738 10,749
48 495,530,480,923 10,304
19 8 15 492,981,533, 251 10,251
49 492,953,187,086 10,176
19 9 18 490,385, 683,282 10,123

21/98



EDINETOOOO
DO0O0O0Do00OooOd(ELs1s)
ooooodooodooorooodd

50 511,804,948,193 10,524
19 10 15 509,227,387,341 10,471
51 490,982,374, 161 10,088
19 11 15 488,402,816,027 10,035
52 492,913,750,087 10,106
19 12 17 490,328,792,159 10,053
53 480,404,264 ,957 9,840
20 1 15 477,816,669, 422 9,787
54 471,380,977,059 9,671
20 2 15 468,797,740,502 9,618
55 440,999,018,674 9,027
20 3 17 438,409,709,844 8,974
56 449,583 ,446,929 9,184
20 4 15 446,988,962 ,053 9,131
57 466,559,787,943 9,517
20 5 15 463,961,389,790 9,464
58 466,432,541,061 9,460
20 6 16 463,819,387,517 9,407
59 461,189,830,178 9,318
20 7 15 458,566 ,701,664 9,265
60 462,627,633,683 9,349
20 8 15 460,005,085,507 9,296
61 434,805,130,634 8,797
20 9 16 432,185,478,353 8,744
62 355,509, 114,858 7,326
20 10 15 352,937,328,020 7,273
63 321,158,635,917 6,668
20 11 17 318,605,761,115 6,615
64 285,792,137,906 5,957
20 12 15 283,249,514,306 5,904
65 297,791,748,923 6,236
21 1 15 295,260,993,895 6,183
66 304,522,415,081 6,404
21 2 16 302,002,101,410 6,351
67 303,302,630,172 6,400
21 3 16 300,791,016,232 6,347
68 322,908,568,376 6,813
21 4 15 320,396,706,108 6,760
69 328,901,236,853 6,934
21 5 15 326,387,231,966 6,881
70 351,548,247,615 7,403
21 6 15 349,031,274,446 7,350
71 332,491,842,609 7,001
21 7 15 329,974,807,540 6,948
72 356,927,648,878 7,519
21 8 17 353,604,766,570 7,449
73 354,638,627,554 7,379
21 9 15 351,274,193,960 7,309
74 361,644,730,383 7,411
21 10 15 358,228,942,115 7,341
75 368,258,294, 181 7,465
21 11 16 364,805,095, 457 7,395
76 365, 165,463,773 7,324
21 12 15 361,675,427,159 7,254
77 384,227,726,511 7,636
2 1 15 380,705,661,232 7,566
78 369, 754,251,740 7,275
2 2 15 366,196,397,094 7,205
79 380,976,765,796 7,429
22 3 15 377,386,901,546 7,359
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80 398,802,859,404 7,671
22 4 15 395,163,479,838 7,601
81 385,025,141,240 7,320
2 5 17 381,343,048, 960 7,250
82 377,913,770,123 7,135
22 6 15 374,206,295 ,246 7,065
83 375,545,003,940 7,033
2 7 15 371,806,974,886 6,963
84 372,022,832,125 6,936
22 8 16 368,268,068,975 6,866
85 361,948,423,275 6,717
2 9 15 358,176,721,477 6,647
86 366,881,260, 606 6,793
22 10 15 363,100,397,326 6,723
87 364,813,471,087 6,749
22 11 15 361,029,736,519 6,679
88 356,625,329,211 6,599
22 12 15 352,842,293,832 6,529
89 355,141,432,011 6,581
23 1 17 351,363,917, 180 6,511
90 354,091,494,434 6,603
23 2 15 350,337,717,076 6,533
91 345,040,396, 160 6,490
23 3 15 341,318,782,146 6,420
92 350, 758,656,369 6,632
23 4 15 347,056,695, 055 6,562
93 339,244,450, 956 6,415
23 5 16 335,542,601,728 6,345
94 332,847,819,931 6,339
23 6 15 329,959,908,560 6,284
95 311,678,400,956 6,197
23 7 15 308,912,043, 362 6,142
96 286,390,763,644 5,860
23 8 15 283,702,599, 752 5,805
97 274,299,243,564 5,753
23 9 15 271,677,074,997 5,698
98 264,708,842,989 5,711
23 10 17 262,159,705,692 5,656
99 259,023,265,044 5,756
23 11 15 256,548,247,883 5,701
100 249,842 444,650 5,709
23 12 15 247,435,363,218 5,654
101 242,140,396,403 5,676
24 1 16 239,793,959, 984 5,621
102 243,182,754,846 5,899
24 2 15 240,915,291, 966 5,844
103 251,007 ,451,406 6,265
24 3 15 248,803,836,408 6,210
104 238,064,744,763 6,045
24 4 16 235,898,856,319 5,990
105 232,111,658,257 5,943
24 5 15 229,963,542,623 5,888
106 221,926,805,810 5,770
24 6 15 219,811,230,290 5,715
107 219,942,408,419 5,784
24 7 17 217,851,106,106 5,729
108 217,904,096,759 5,821
24 8 15 215,845,291,551 5,766
109 220,353,773,972 5,984
24 9 18 218,328,575,707 5,929
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110 214,612,938,584 5,913
24 10 15 212,616,733,515 5,858
111 211,716,893, 750 5,991
24 11 15 209,773,250,335 5,936
112 216,506,931,989 6,308
24 12 17 214,619,094,481 6,253
113 228,435,123,169 6,767
25 1 15 226,578,553,535 6,712
114 229,166,923,599 6,950
25 2 15 228,012,816, 180 6,915
115 220,566,808,438 7,126
25 3 15 219,483,498,234 7,091
116 220,553,078,910 7,423
25 4 15 219,513,092,915 7,388
117 219,777,593,920 7,642
25 5 15 218,770,994,913 7,607
118 194,336,572,870 6,976
25 6 17 193,361,603,598 6,941
119 196,726,261,594 7,210
25 7 16 195,771,287,378 7,175
120 189,416,525, 281 7,087
25 8 15 188,481,069,381 7,052
121 185,712,601,543 7,114
25 9 17 184,798,890, 250 7,079
122 183,038,808,301 7,137
25 10 15 182,141,234,200 7,102
123 181,600,169,039 7,282
25 11 15 180,727,360,221 7,247
124 178,330,778,938 7,552
25 12 16 177,504,319,198 7,517
125 168,854,487 ,286 7,606
26 1 15 168,077,461,853 7,571
126 163,748,110,206 7,491
26 2 17 162,983,079,089 7,456
127 160,936,594,670 7,506
26 3 17 160,186,148,566 7,471
128 159,400,527 ,505 7,546
26 4 15 158,661,150, 758 7,511
129 157,419,381,794 7,553
26 5 15 156,689,865,919 7,518
130 155,020,931,314 7,567
26 6 16 154,303,909, 654 7,532
131 151,169,946,311 7,513
26 7 15 150,465,715,196 7,478

25 7 191,426,873,171 7,099

8 186,363,096,442 7,044

9 184,258,464,033 7,124

10 182,258,410,007 7,212

11 182,018,835,936 7,454

12 170,727,436,011 7,662

26 1 164,656,439,706 7,491

2 163,278,721,721 7,518

3 161,011,271,310 7,576

4 159,010,466,586 7,577

5 154,994,658, 237 7,495

6 152,423,436,318 7,509

7 149,969,458, 167 7,521
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22 43
23 43
24 43
25 43
26 43
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32 46
33 46
34 48
35 48
36 48
37 48
38 48
39 48
40 53
41 53
42 53
43 53
44 53
45 53
46 53
47 53
48 53
49 53
50 53
51 53
52 53
53 53
54 53
55 53
56 53
57 53
58 53
59 53
60 53
61 53
62 53
63 53
64 53
65 53
66 53
67 53
68 53
69 53
70 53
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71 53
72 70
73 70
74 70
75 70
76 70
77 70
78 70
79 70
80 70
81 70
82 70
83 70
84 70
85 70
86 70
87 70
88 70
89 70
90 70
91 70
92 70
93 70
94 55
95 55
96 55
97 55
98 55
99 55
100 55
101 55
102 55
103 55
104 55
105 55
106 55
107 55
108 55
109 55
110 55
111 55
112 55
113 55
114 35
115 35
116 35
117 35
118 35
119 35
120 35
121 35
122 35
123 35
124 35
125 35
126 35
127 35
128 35
129 35
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130 35

131 35

12 2.49
13 0.05
14 1.28
15 1.30
16 1.78
17 3.19
18 3.16
19 0.27
20 1.19
21 1.58
22 2.64
23 3.65
24 1.43
25 0.98
26 1.40
27 3.03
28 0.45
29 1.05
30 1.95
31 0.59
32 0.63
33 4.56
34 3.03
35 1.77
36 0.85
37 2.37
38 1.91
39 0.53
40 1.24
41 1.63
42 1.59
43 2.82
44 3.02
45 1.76
46 0.00
47 0.12
48 4.13
49 0.73
50 3.96
51 3.65
52 0.70
53 2.11
54 1.18
55 6.14
56 2.34
57 4.22
58 0.04
59 0.94
60 0.90
61 5.36
62 16.21
63 8.31
64 9.94
65 5.62
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66 3.57
67 0.77
68 7.34
69 2.57
70 7.58
71 4.74
72 8.21
73 0.93
74 1.39
75 1.68
76 0.96
77 5.26
78 3.84
79 3.10
80 4.23
81 3.69
82 1.58
83 0.45
84 0.38
85 2.17
86 2.19
87 0.38
88 1.19
89 0.79
90 1.41
91 0.65
92 3.30
93 2.24
94 0.09
95 1.38
96 4.59
97 0.89
98 0.22
99 1.76
100 0.14
101 0.38
102 4.94
103 7.20
104 2.65
105 0.78
106 2.00
107 1.20
108 1.60
109 3.78
110 0.26
111 2.27
112 6.26
113 8.22
114 3.54
115 3.05
116 4.68
117 3.43
118 8.29
119 3.87
120 1.22
121 0.87
122 0.81
123 2.53
4

124

.20
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125 1.18
126 1.05
127 0.67
128 1.00
129 0.55
130 0.65
131 0.25
100

12 8,825,422,773 1,149,517,350 108,097,450,855
13 12,713,808,024 452,539,251 120,358,719,628
14 7,261,372,268 1,695,666,889 125,924,425,007
15 9,205,762,563 707,540,089 134,422,647,481
16 14,987,001,525 756,426,885 148,653,222,121
17 9,457,960,551 1,203,112,892 156,908,069, 780
18 16,948,102,716 492,463,774 173,363,708,722
19 16,346,331, 205 866,635,524 188,843,404,403
20 17,146,727,309 1,620,550,067 204,369,581,645
21 13,157,324,868 881,642,668 216,645,263,845
22 11,492,031,298 944,541,109 227,192,754,034
23 10,599,593,065 3,833,935, 337 233,958,411,762
24 9,617,229,773 4,388,186,800 239,187,454,735
25 18,408,033,844 1,742,241,766 255,853,246,813
26 19,629,697,014 2,428,952,824 273,053,991,003
27 13,370,803,381 3,111,804,262 283,312,990,122
28 15,471,627,719 5,167,322,816 293,617,295,025
29 16,274,977,463 3,131,545,353 306,760,727,135
30 18,894,063,395 4,251,598,776 321,403,191,754
31 20,149,037,890 2,488,237,020 339,063,992,624
32 21,580,654,334 2,878,026,848 357,766,620,110
33 15,909,636,712 3,401,927,971 370,274,328,851
34 16,125,397,586 3,656,846,098 382,742,880,339
35 13,925,280,138 3,220,257,324 393,447,903,153
36 15,201,378,169 3,034,569,112 405,614,712,210
37 19,492,319,949 4,735,747,562 420,371,284,597
38 14,425,550,878 5,794,806,454 429,002,029,021
39 13,921,168,671 4,598,176,190 438,325,021,502
40 14,710,139,537 4,527,757,684 448,507,403, 355
41 12,586,442,982 3,993,806, 791 457,100,039, 546
42 11,146,669,275 9,756,276,339 458,490,432,482
43 11,275,701,022 6,233,197,975 463,532,935,529
44 12,038,495,181 5,138,204,118 470,433,226,592
45 7,059,841,667 3,594,993,724 473,898,074,535
46 8,465,085, 746 4,389,837,107 477,973,323,174
47 4,965,582,433 3,639,757,428 479,299,148,179
48 4,631,001,798 2,996,626, 786 480,933,523,191
49 6,956,627,149 3,455,470,226 484,434,680,114
50 4,351,917,446 2,454,361,324 486,332,236,236
51 3,610,155,045 3,233,309,312 486,709,081,969
52 4,382,816,722 3,363,987,675 487,727,911,016
53 2,883,920,468 2,386,258,664 488,225,572,820
54 4,170,553,605 4,993,002,453 487,403,123,972
55 4,547,532,383 3,401,820, 350 488,548,836,005
56 4,393,677,718 3,417,065, 351 489,525,448,372
57 4,361,504,180 3,623,149,917 490,263,802,635
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58 5,091,049,321 2,307,013,312 493,047,838,644
59 4,132,585,605 2,250,515,834 494,929,908,415
60 2,914,315,017 3,023,812,724 494,820,410,708
61 2,644,333,573 3,190,728,840 494,274,015,441
62 1,309,946,941 10,341,162,707 485,242,799,675
63 1,829,474,795 5,397,783,501 481,674,490,969
64 1,342,733,391 3,276,922,408 479,740,301,952
65 1,222,566,774 3,461,919,869 477,500,948,857
66 1,156,659,121 3,126,726,489 475,530,881,489
67 1,045,266,258 2,686,725,059 473,889,422,688
68 1,646,260,534 1,599,406,210 473,936,277,012
69 1,958,759,003 1,554,491,126 474,340,544,889
70 2,496,058, 747 1,936,005,590 474,900,598,046
71 2,301,421,929 2,289,742,653 474,912,277,322
72 1,777,362,212 1,992,166,902 474,697,472,632
73 7,627,271,915 1,691,373,867 480,633,370,680
74 8,769,890, 266 1,433,508,282 487,969,752,664
75 6,894,092,958 1,549,742,157 493,314,103,465
76 7,886,932,133 2,624,376,423 498,576,659,175
77 6,480,296,734 1,904,773,140 503,152,182,769
78 7,251,979,030 2,139,212,293 508,264,949,506
79 6,755,315,728 2,182,515,118 512,837,750,116
80 9,821,869,921 2,748,253,390 519,911,366,647
81 8,381,193,070 2,279,376,844 526,013,182,873
82 6,583,139,668 2,957,054,314 529,639,268,227
83 6,583,711,172 2,218,828,767 534,004,150,632
84 5,134,427,120 2,743,841,921 536,394,735,831
85 5,828,232,445 3,408,425, 688 538,814,542,588
86 5,083,359,837 3,774,576,704 540,123,325,721
87 4,429,951,010 4,019,766,878 540,533,509,853
88 4,353,257,551 4,453,141,764 540,433,625,640
89 3,149,359,773 3,938,009,416 539,644,975,997
90 2,963,905,316 6,354,972,911 536,253,908,402
91 3,285,166,595 7,879,930,123 531,659,144,874
92 3,860,632,043 6,668,160,526 528,851,616,391
93 4,250,154,149 4,266,166,404 528,835,604,136
94 3,332,310,651 7,093,119,892 525,074,794,895
95 1,352,890,391 23,453,577,275 502,974,108,011
96 1,008,041,063 15,225,077,670 488,757,071,404
97 927,855,084 12,927,005,063 476,757,921,425
98 729,604,340 14,008,017,094 463,479,508,671
99 633,196,651 14,109,585, 026 450,003,120,296
100 599,215,482 12,951,166,239 437,651,169,539
101 639,254,711 11,665,620,688 426,624,803,562
102 618,155,987 14,976,981,197 412,265,978,352
103 685,908,388 12,294,614,284 400,657,272,456
104 701,632,230 7,561,005, 768 393,797,898,918
105 783,412,805 4,014,832,635 390,566,479,088
106 599,785,353 6,516,169,872 384,650,094 ,569
107 546,801,426 4,960,111,754 380,236,784,241
108 601,412,968 6,509,977,555 374,328,219,654
109 620,646,382 6,730,999,567 368,217,866,469
110 517,868,307 5,789,358,491 362,946,376,285
111 689,551,378 10,246,215,759 353,389,711,904
112 704,713,163 10,851,241,733 343,243,183,334
113 823,706,831 6,508,774,860 337,558,115,305
114 1,044,537,349 8,857,675,514 329,744,977,140
115 460,843,144 20,688,619,093 309,517,201,191
116 448,715,070 12,827,060,277 297,138,855,984
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117 431,103,204 9,970,242,901 287,599,716,287
118 1,158,591,776 10,195,658,690 278,562,649,373
119 639,302,616 6,352,175,736 272,849,776,253
120 416,261,109 5,992,923,064 267,273,114,298
121 314,547,147 6,527,291,764 261,060,369,681
122 284,867,587 4,895,493,901 256,449,743,367
123 238,030,709 7,313,825,870 249,373,948,206
124 242,147,825 13,484,741,506 236,131,354,525
125 208,354,555 14,332,442,408 222,007,266,672
126 260,938,860 3,687,886,184 218,580,319,348
127 173,440,964 4,340,587,614 214,413,172,698
128 394,920,344 3,557,593,618 211,250,499,424
129 268,577,852 3,085,970,047 208,433,107,229
130 218,110,119 3,787,885,773 204,863,331,575
131 173,367,800 3,827,809,196 201,208,890,179
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0120-151034
9:00 17:00

http://www.am.mufg. jp/
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26 1 15 26 7 15
426,483,241 446,293,184
167,768,278,414 150,027,181,572
1,030,000,000 1,130,000,000
682 652
169,224,762,337 151,603,475,408
169,224,762,337 151,603,475,408
777,025,433 704,231,115
176,910,651 262,452,899
7,413,142 6,558,666
185,328,563 163,966,613
622,695 550,919
1,147,300,484 1,137,760,212
1,147,300,484 1,137,760,212
222,007,266,672 201,208,890,179
, 53,929,804,819 , 50,743,174,983
12,000,282 12,138,326
168,077,461,853 150,465,715,196
168,077,461,853 150,465,715,196
169,224,762,337 151,603,475,408
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25 7 17 26 1 16
2% 1 15 26 7 15
5,072,744,300 4,075,110,477
236,687 157,650
10,880,286,164 546,207,319
15,953,267, 151 3,529,060,808
48,177,485 42,202,788
, 1,204,437,040 , 1,055,069,609
4,002,420 3,544,969
1,256,616,945 1,100,817,366
14,696,650,206 2,428,243,442
14,696,650, 206 2,428,243,442
14,696,650,206 2,428,243,442
302,429,880 30,640,322
77,078,488,875 53,929,804,819
14,455,504,159 5,563,117,067
14,455,504,159 5,563,117,067
478,005,144 368,467,733
478,005,144 368,467,733

, 5,223,035,285

, 4,405,622,618

53,929,804,819

50,743,174,983
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26 1 15 26 7 15
272,849,776,253 222,007,266,672
1,704,208,932 1,489, 355,939
52,546,718,513 22,287,732,432
53,929,804,819 50,743,174,983
222,007, 266,672 201,208,890, 179
0.7571 0.7478
7,571 7,478
2% 7 17 26 1 15
25 7 17 25 10 15
600 10,000 50
600 900 10,000 45
900 10,000 40
25 10 16 26 1 15
10,000 50
25 7 17 25 8 15
A 672,023,591
B N
C 12,413,030, 610
D 4,851,889
E=A+B+C+D 13,089, 906,090
F 267,273,114,298
G=E/F*10,000 489
H 35
1=F*H/10,000 935,455,900
25 8 16 25 9 17
A 798,989,401
B _
C 11,863,453,353
D 12,864,838
E=A+B+C+D 12,675,307,592
F 261,060, 369, 681
G=E/F*10,000 485
H 35
1=F*H/10,000 913,711,293
25 9 18 25 10 15
A 767,005, 204
B J—
C 11,551, 349,856
D 3,542,232
E=A+B+C+D 12,321,897,292
F 256,449,743, 367
G=E/F*10, 000 480
H 35
1=F*H/10,000 897,574,101
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25 10 16 25 11 15
A 799,788,410
B —
C 11,107,976,646
D 1,656,586
E=A+B+C+D 11,909,421,642
F 249,373,948,206
G=E/F*10,000 477
H 35
1=F*H/10,000 872,808,818
25 11 16 25 12 16
A 767,462,350
B _
C 10,447,300,868
D 4,069,793
E=A+B+C+D 11,218,833,011
F 236,131,354,525
G=E/F*10,000 475
H 35
1=F*H/10,000 826,459,740
25 12 17 26 1 15
A 698,940,043
B —
C 9,755,818,661
D 23,483,492
E=A+B+C+D 10,478,242,196
F 222,007,266,672
G=E/F*10,000 471
H 35
1=F*H/10,000 777,025,433
26 1 16 26 7 15
10,000 50
26 1 16 26 2 17
A 514,287,174
B _
C 9,539,717,396
D 14,640,851
E=A+B+C+D 10,068,645,421
F 218,580,319,348
G=E/F*10,000 460
H 35
1=F*H/10,000 765,031,117
26 2 18 26 3 17
A 606,137,540
B —
C 9,122,021,778
D 4,658,630
E=A+B+C+D 9,732,817,948
F 214,413,172,698
G=E/F*10,000 453
H 35
1=F*H/10,000 750,446,104
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26 3 18 26 4 15
A 629,513,880
B —
C 8,839,613,711
D 11,422,349
E=A+B+C+D 9,480,549,940
F 211,250,499,424
G=E/F*10,000 448
H 35
1=F*H/10,000 739,376,747
26 4 16 26 5 15
A 555,760,786
B _
C 8,617,519,720
D 7,820,588
E=A+B+C+D 9,181,101,094
F 208,433,107,229
G=E/F*10,000 440
H 35
1=F*H/10,000 729,515,875
26 5 16 26 6 16
A 541,381,929
B —
C 8,306,071,980
D 3,011,300
E=A+B+C+D 8,850,465,209
F 204,863,331,575
G=E/F*10,000 432
H 35
1=F*H/10,000 717,021,660
26 6 17 26 7 15
A 460,545,545
B —
C 7,976,840,714
D 14,373,228
E=A+B+C+D 8,451,759,487
F 201,208,890,179
G=E/F*10,000 420
H 35
1=F*H/10,000 704,231,115
25 7 17 26 1 16
26 1 15 26 7 15
26 198
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26 1 15 26 7 15
26 1 15 26 7 15
(@) (@)
1,356,060,720 843,212,025
1,356,060,720 843,212,025
7,233,412.0117 76,775,435,092
9,482,426.7289 73,251,746,480
16,715,838.7406 150,027,181,572
16,715,838.7406 150,027,181,572
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2013 2014 28
. ELD 4T
ELa 747w F 00—
el =R AV PR FaNEA -
A bl TFoF TOR S
fhl FFruk
A, F KL T FL
SmAL (FEREERE + 132, 406 31,253
1N 1 15
= 132, 407 31,268
BA -
FLABR 3 £
HER 1 1
W EaE 4 182
PR A 132, 403 31,086
ERMHE (%)
RS 12207 (44)
HEmS. PRENEMRESS 3, 600 (5. 668)
B MR EES 2 495 27.794
AN 2,435 1.337
EHRRHE AL 80, 737 23. 414
EERETIE (H%) OFIEE:
EER@ILSE (fEREEERE (28, 536) (4. 282
ABWI. PREAEMRREEES 427 (2. 155)
B AR (3, 007 o120
NARRFLEIUANOCERTICELAR 65 (2. 091)
FEMIFEE (FHER ORI (31, 051) (15, 48]
HEGE (Ax) 49, 536 1.776
EAICELEREOHRE (B) B 182, 084 38,862
=5 BRI 236 0

(] F—9BER : ELDsAL)IFYE
(] WS TAFELHEMEDRNIEG SEELTIVET,
(] SMEZLIFHFLBREZOEEALLTHYET,
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the Schedule of Investments

2014 28
L] L1 HilidE  %E
: (WA F) (R (WE MM E)
INVESTMENTS IN SECLIRITIES 53 E IRELAND 1.0
C CMA CEM S.A. c y
L B 500% cu D41 152017 5280 2K U il
FORPOMATE BONDE & WOTES 49% Ardagh Packaging Finance PLS
Credit Agricole 5.4, i ol
FMG Resnurcss Augus 2005 Pry Lid, e . o 7 AT e NS0T HE O OLEN 5 230
£ 00 duve (MA12017 s om0 % 105k s 0.175% e V120 §  1m 23
BVSH due ANN/022 50 3w Crowm Emropesn Holdings Mara Cable Funding Lid.
T000% due 110112015 515 54 R IE'E-‘if fnim'!ﬂll IR 2000 2034 i aR S 0%
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1 BHA% dua DTEE k) L] H
Bear Sipams Adjustable Rate Marigage Trast

3 E% dua 0(7ERTE ] H
10T dua DETSITAT k) 13 M6
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HETE il

Bear Stearns Allersative-A Trost

2ABS% due AR5 id) 5 L s 475
2 4% due 1 IR203E 3358 364
Carrington Mortgage Loan Trost

0306% due D203 100 B2
Citigreap Marigage Loan Trest, b

2 54E% due [RIZ60048 i) L] "
2 5% e 12757035 id 248 173
2 s due D1TR2034 n 0
C ywide Home Loan Morigage Pass-Through Trest
2 GEP% due DITRMT i) ] B3
CSAR Mertgage-Backed Trest

.70 due DSER2008 a57 il
G5E Morgage Loan Trust

2601% due MIZE20G5 n n
2 AT due DR o 136 126
Harbarview Marigage Loas Trest

0. 45% due DEIEVROGS 34 B3
09738% due 0211072036 T8 Bl
2573% due 03110703 id) 1.7 ]
A 30E% due DR1TATNEE i 3 a1
HomeBlano Mortgage Trusd iz

2.448% due AIFR2007 BAE =
SA7E% e MITR20G7 ik 13
H51 Assed Seouritication Cerporation Trest

0 206% due 10052035 56 .
ladyMac INDY Marigage Lean Trust

0. 366% due 1167048 i) B in
03E6% due DSR2 £ n
0 456% due DIIRGT i) 28 128
JPMorgan Morigage Trest

B D0 dus: DAFR0GT i) 17 168
Luminant Martgage Trust

0236% due T2EEANE 57 41
MASTH Adpestable Rate Morgages Trest

(L6 fue (MU0 130 ]
Ml Lynch Momgage-Backed Secaritias Trust

L% e M7 o) 130 110
Maigan Stanliy Maetiage Loss Trist

5 N0 duo 1262047 a2 £
.75 e | 5000 i * 0
Residemial Accredit Loans, Inc. Trestic

0 356% due 120362048 Bl 1
3 606% due (EER2000 a6 m
Besidemtial Asset Securitization Trust

B 000 due DSZR0GT id) b il
Sequaia Martgage Trust

2 A07% due 0T i) L] &1
Simciured Adjustable Rate Merigage Loas Tresi

6 AP, g (FLCTEEHG i) 3 fil

Stnichurid Asai Secuine Corgaration Mongage Loan
Trust

01 A56% du DRITE035 L5 3,8m

‘Walle Morigage Pass-Threugh Cedilicates Trast

2077 due 1205703 o 68 (i

Z111% due RG] i ] B

ZAET duw MLFSNGT i T4 i

AT du DSIE50ET IEB 14
L.
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HEEE  BE B
(M- F R ) Wi F
Total brvastments m Securiios 38 3% 5 LAY
us 1 Motes o
iy
0 360% dee DEC014 % MXMHED & MEMW Hml'l‘r 56
11 250% dee: 10VALGN14 H0 54 (Cast ar Pramiums, net SO
11 760% dee 1 172007014 E400 507
11 250% dee DA1SE015 40 4205 Other Acsets amd Linbiltios, nat 1% IR0
01:250% dee DAL 2,300 .13 Mot Assets 100.0% _5 lam.sn
11:250% dee (015 S E0 5, HE
0.376% dee 1 17162014 T400 145
1 500% des 115014 14476 14,517
-
Tatal United States 1,194,736
st §1,089.456)

SHORT-TERM INSTRUMENTS 7 5%

Federal Home Leam Bank

[0 0E3% dee OSTIZ014 5,200 |0

01D % e 0773014 [ 1 1] 190

Fradidse Maz:

01 B00% dee D714 1,900 1,900

[810% dee 0717014 IBRI0 166
A

Bank of Nova Scolia

[1020% dee D3TETY ElR " 18

Bank ol Tokys-Mitsubishi UFJ Ld.

00530% dee D314 § 197 197

Brown Bmthers Hasriman & Co.

000G dee D5EAITY ¥ 1 ]

(L030% dee DH03G014 L] 1 1

(1078 % dee D3TEA014 GEF 1 ?

0262% dee D304 cal 1 1

Citilsaik NA,

1030% dee 03T & A5 il

DES Bank Led.

0031% dee D3TERIA THE TaR

Daurac:he Bank AG

1070% dee DI04 EUR El 5

[1:262% dwe D004 CAD i1 5

DnB NORBank ASA

030% dee DHTEG014 $ | ml

0078% dee D3TIA14 GEF ma 1)

HSHE Bank

N1078% dee DETAA14 el | s

Mardea Bank A

0006 dee 03T ¥ ik o

000% dee DH03Z014 EUR il §l

0030% dee DET3G014 $ B Bl

Sumitomo Mitsui Banking Caep,

(006N dee DTG4 ¥ ES 1

01070% des DETEFI14 EUR kL] 5
1

(0T dee DEAATN14 EIE ] 1,50

Tatal Shon-Term Instrumants BEN

[Cost §04,665]
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SEDULE OF INVESTMENTS (AMOUNTS IN T

= A pare balance may reflect actual amounts rownding ta less than ane thoasand
{a) Perpetssl maturity, date shown represents pext contractual call date.

ibl  Payment in-kind bormd security.

el Security is in defsult.

idl  Principal amaint of secusity is adjusted far iflation.

BORROWINGS AND OTHER FINANCING TRANSACTIONS

The weregs amiun ol Bomoemngs vwihek oatmieadng durng the penod ended Febmaary 23, J004 v 61,875 013 weghled sverage e me al 2014%1

|e) AINAMCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED

[0 b
Ereegs Ao MERE" i EXAA As
CIX HF-18 ndes T T TR T ERRRT § D
11X HE-15 e SR T2 10,0080 1065 i § I
LIIX HF-1) e S0% OGN 0008 it 50 00 i
LK HF-21 s SO00I% 120N 0001 1,806 1 0 (1]
Tatsl Swep Agresments [ B E1 & Ws 5 (oe)

e Fund i o of poncrnan wnd B coch v oo, o e uncker the: e of il Rmcela swap aqesnsn, ha Fand sl aier § py 10 the b ol pUEECTE o e gl 10 the nononsl amee of the swep oné
take deiwery 1l the releresced obligation or esderhyng seounites ompreng the refesenced mde: o il pey 2 et sefdernen amoes] i the foen o @sh o seosvies el 1o the nebesal amount of e swap less the reosery ke of e
mefesosd sbigmion o uedyeg seouies compe g the releenoed mde

2 oo s e pormial snound e Furd el b renured 10 iy o0 & Sl of crail (IOVRCY O s i 6 By of el eoreeion @ el Vet ecows: o Gl ander The e of il paricalEn wWEp eqRRTen

= T s ] resalting vl o cmlt el S et an Sl i S i on ideste of T g ol e oot T ek il repscent e Mo of an pectid kb | prelin]
Ko T TR et e bl T notional anesn 1 (he S eqisensnt b died'mid i of e pariod e Ineng ma e s, @ abaokite WITE: whin om0 (e bl B of e S, EpieE § e esnnon i
o wefesenced eity's e soundness aad @ greaier Beitood o ek of defaell or piher et e scouTing a defned nder etz af e speEnent

The lodlowang = & summary ol e madoe i and eaierion rapn of Eschange-Treda] ar Contrally Desiial Francial Derreatae |rainameats a5 ol Febinery 26, 7114

il Cash of §2,332 have besn pledged as collsteral for sschange-traded and by o | finamcisl derivative instr = a= of Februsry 28, 2014, See
Mets 7, Principsl Risha, in the Notes to Financial Statemanta for more inflermatian regarding master netting arrangemants,
bt LY b E BTN R
Lok [ 1] EEERTRE RS EREN:ANE
Wik Fieaz ] APwd #i By Fiea &ifm A F j-¥ 14
Totsd Exchasge-Toaded o Comrally Gloared 5 [ s s 2] 503 1 e & LI

igh FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER

ORWARD FOREGN CURRENEY CONTRACTS.

*ERNE N &
Lokl R *EA ZRLAR ERAN HE AR
ED¢ 0z CAD 130 & %5 £ o & 1]
B 03014 EUR 7,3 0,780 o 341
Bl 03 GEP a6 il o 141
Bl 0314 £ 23 EUR 17a B 1]
B 0314 16,490 Gae 11,162 198 1]
Bl 4014 AT 4R EUR 3,540 e 1]
BRE a4 Call I § [ o 1]
BRE nxana EUR L] 160 il i
BPS IEE L] P ] a ] 1]
23 EFIIE] & 1,307 A 1261 13 0
ERL zana Chl L] § L] o 1]
EHL 0zans EUR 2 Hn o 12
ERC 034 GEP Lkl 218 o 2001
ERC 034 ¥ T4 CHF 13,122 15 ]
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ORWARD FOREIGN CURRENCY CONTRACTS (Coat.|;

FRME W =

RIEFE A EELAN EFaR HiE AR

BAL e 4452 ElR e # m L] 1
BALC g CHF 13,688 E 14,440 1 &t
BAL; s i Rt 8P LLRES m il
CHE s &0 ] # L 1 il
CHE s (HF 13120 14 i1 1 1374|
ChE g [ZL] 1548 2106 1 [E]]
CHE s i1 pure 418 1 L]
CHE [ERNE] ] 1138 EUR [LER] 1 il
CHE g [ZL] 123 # 113 1 1
FBF g R 12,50 11,116 1 1]
FBF s [IL] LEN A416 1 1%
FBF ana ] &), EUR 0,508 Ea il
FaF I E] 11,108 (W] 12,380 Il il
LM L] [ZL] w # 4l 1 L]
HE g ] B4 EUR ] m il
JW g LI [y am L] il
WET ana &0 kil # m 1 il
WST g [ZL] Gtk W 1 #l
WET g ligp M 134 1 i
WST e B bl P 276,000 fi il
Tatel Fararerd Foceign Cursency Costracts: [l 147 [] i1

SWAP AGREEMENTS:

MSEABENAD —

f3350F biat FLITL

hiiay #mEs EESmER EMBE  RTLyF BETHT <. .U FRMREL BE RE
CHE ARAMARE Cing LI0% 0T 0% 8 a5m ¥ [T I T 0
CHE Comimaniy Hesith Sysians, nd LI0% AT 026% LUl | bl 15 1
Tatsl Swap Agraamieits L] e s 1o § 61 % []

= e Fumid b lor of parcenon wnd B ci wenl oo, 8 Sofned unded the e of el ol e agreeTent, e Fund will eithe [ e o e byer of EOmon an amount epel o tha sonal smo| of the seop and
‘abe clelwvery ol the releveaced obigpine or waderhymg secamies coayweg the rebesced ndes o ) pay 3 rel sett el smant w e o of crsh o sotes equel i e notoral ameet ol the svap e the moovery sl o e

| b o ey i camprang he iekaenced nkn
P gle] oo g, opression m abeokune vrme, wtikovad et rvng the e b vl of credl debih swag e o6 Comrels ciues, 15 Voncpal e o sivarean s i o parioad e ser ik et of the
cunant une of e eyt per sTTance ek aed repsont i dohoed o ash of dofadh forthe credn dereve. The mipk credd siced of o pamcelsi relaeso eniny rofiects the pe of Byngeing EoECon and mes nohe
upfioai papmens reguaed to be mede b enies N the ageeTes | Wider ot spresds repesont  deierionzie of the refesroed eviy's oodi seendnes sed @ goaier oehood o sk of default o sther credi event soounng @
defmed under ihe tee ol the sgreemant
 Thwa s (ot il aarwusnd ot Fusd ok Do roguand (8 (e 6 8 ol o ek pOVIChn o roine i D of ool [ronection il & cRil et oo e deliad v i 1 ol Thal parcals sl grenen
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HiE&s 2‘
(i F CHE )

ISSUES 02%
Rapublic of Garmasy Inlation-Linked Bond
(U100 dus IS0 fal R 138 8 1
Totnl Geamany 2456
| Cioust 527,226

\GSET-BACKED SECURITIE:
Mercator CLO 1| PLE

(52 7% due [21B2024 L 151
Clessmree PLE for Zurich Insuramses Co. Lid.

12 D00 cua 071 53014 (ki 1,1 1,560
Depln ACS Bank

375% doe DUTR20NS 5,/ a,1M
German Postal Pensions Securitisation 2 PLC

£.375% dow DUTR20E tm L]
German Postal Pensions Securitisation PLE

BTSN due DUIRT1 15M .16

— il

IMORTGAGE-BACKED SECURITIES 0% |

Fasinet Securities 9 Lid.

1.841% dum 1102061 14W 4560

Riwoli Pan Eurape PLE

(47 E% due DRGNS e L2

Talizman-7 Fimanca Lid,

DL837% due [IZ2007 i} I
5767

Total Ireland M0

| Cost 522,198

LUNEMEDURG 1.4%

ECAR
L85 due 1 1B 4.1 588

Ausiralia & Now Fealand Banking Groep Lid.
1.0000P% e 062015 OE0 8 1R QNE Finance Lid,
Gondman Funding Py Lid. 207 o (A0 ] 5.;'['] L 5&
BT due | L2200 53m 6061 Total Cayman lskands 5656
ING Bsnds Bustralia Lid |Cost 55,660}
2 BMEM due [UOA2015 AU 80 8,060 —
L .4%
MTARE.BACKED BE0 R Y- TS - RPORATE BONDS & NOTES 8.4%
; Banca Santandar Chils
Crusade Global Trust
2 B5% dur 0318/208) &7 5E :::I:::w:u.m s A5E
150
Puma Finance Pty Lid. —
0 374% dus 0712008 P T m {Eart FLA00}
J I due DANGT AUD 1058 ]
OVEREIGN ISSUES 2 9% = T
— Realkredil Banmark
m:‘ m“ - - 1.330% due uml.'mu“ DE 1482 b |
' ]
Total Deamark T
P Sauth Wales Treasury Corp. | East £248) —
2750 due 1 UCNES ) 140 3im
GNP s (200017000 4 4.0 4,74
0% due 15012023 450 4514 CECURITIE
Treazury Corparation of Victoria Cars Alliance futs Lsans France F
BL00( due 101712022 L Lol 1370 due (B0 HR 3 5
— B by GMKED Sakes Financa
Tutal Awstralia 34 1 B26% due 100162087 513 k]
[ ot $43,081) TN
AUSTRIA 0L8% ——d L ar
SOVEREIGN ISSUES 4% Credit Mutusl Arkea Home Laans SFH
\ == 7 600 due DRGNS 1500 271
3 G50RY due ML R 2 340 m?'*llml? - .
(L] w
T::Ithm — 3 e DL 47m 571
| Coest 2,001 0,085
BT e
CORPORATE BONDS & NOTES 1.3% FCC Prowdmed Preparties
Rayal Bank of Cansds D57 due (AR T 18 3472
AT70% dus (U020 a0 103 1011 OVEREIGN I55UES
France Gavernment Bond
100 v DECR0TE 1gl 5.1 [Fiii]
mm“mu”:mm-“ 0 ok 1.000% due 152018 jg) 4,/m 12,065
2 A00% due 1215702 140 337 fﬁjm ﬁg‘&“; gg :’;‘;
[t b i
Frovimes ol British Columbia & 0 o AN 53m by
2 700 due: |201B2022 im 17 — =
Provmce of Datana
2 450% dun DRVIEAHEE 5L 173 T:z""' —L
7 A5 due (GRG0 LD A g (CentsaeEn
2 50% due [IO52015 5 26m 7564
AD00% due 17035013 HIR 13,7m 20,18
Provimee of Beehec
Em:: :%::ﬁ L ﬂm ﬂﬁ; B 600 due D720 AUD 4800 153
T = i 000 due DA/0/2000 106000 10476
5000 dus 12001,2041 2000 BN R e e
B0 i 108002009 100 18 Landwirtschatliche Remenbank
7 1964 dus TTFR0N 5 0 1,1 250 dus DUZ40ET SEHN0 41
=51 I
Total Canada L

54/98

Prologis International Funding Il 5.4

A 75 due (2162000 i Eim 5374
Total Luxemisarg 11,26
| Cast S10ETTY

MNETHERLAMDS 1.3%

Harhourmastes CLO 3 BY

(LG E% due 10071200 EUR L] 1™

O RPORATE B 5 B ITES

Bank Nederlandse Gemeemen

2250 due DATA0NG 13m 4,78

Dewticha Asningian Famanca BV

32008 duw 1000272017 530 5441
10200

Tatal Nethrlasds 1035

| Cost 5101845

MNEW ZEALAND 8.2%

CORPORATE BONDS & NOTES B

ENZ Imematienal Fusding Lad.

125% due 10072017 IR 43W i)
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&
METE it i -l S
SOVEREIGH ISSUES 7.8 SUPRANATIONAL L1 e
Mave Zuslund Bovarnmant Bond S OVERE] B 250 due OSADBEN 6 s oa0m & 3448
PO e MO0 WD 20 3 6] Eseopess lwestment Bank
5 D0iR% due (CT5AN1 40500 WER .1Z9% due D/ZIENT D AT 46 Mﬁfmﬁm E""'UT 100 pam
B 500 due (IS0 4200 YA 660 e G1SEIG 1700 7,168 —L
i .76 chas BTN 0,800 1, B3 — ]
R i [ ' QN 07 TGAGE BACKED SECURITIES e |
Total Nav Zealaad M LTI e AU BE A700 40 ?;m‘zm o .
| Coert 359,50 00 \imesr-Amsrican Davelopman Bank
.0000% ds DRI Al 400 A ‘MI oo “Tm . -
OVEREIEN ISSUES 0L6% mmm - w: Holmes Master Issuer BLE
Hommenalbanken &% | 6B due 101157205 LI .14
PTG T M0 630 any] Dol Massand Mertgages
o B M i naur:: 1 mm“ (TEE 15217
Total Noreay 491 Tetal & :
[Cast $5.004) b — B e Fanding
1 5354 due 13560 24m 348
POLAMD 1.7% 2AE
ECWENSIGN EERUER |2 l ;
Paland Gevemment Inematseaal Bond
Enzrga Finance AR United Kingdom Gile
Lo tafe ekl Lt A6 e aesylaTmn 0 DR 120 V5 3350 DO i 250 apz
5750 due (MAI30E R R & 701 um DBTZIICHE g am 1375
| Caest $13,0983 : & 26 dum THIR0A0 |l 130 247
Stadehypotek KB & 500 dun TRFHEM jgi 140 275
SLOVENIA 0.5% F000% choa D210 16 mo 1.6 A5 dun 1HITIME gl 4m e
ONEREIG: Sveriges Sakerstallda Obligationer AR & 7P un VATA20CH Iy 1,000 28
Elennin Eovernment Band A.000% ihas 321016 20,00 139 A 7E0% fue |1T00E am 143
700 due 11012018 fIR 5000 198 Swdbask Hypoteh AR __ team
Total Slovesis 1362 1750 dua 1017 8,100 15618 Tatal United Kingdom fLELE]
|Gt 36,113 9,524 [Caest 578,3300

(SOVEREDGN I55UES 0.4%

SOUTH KOREA 0.2% Swadan Eovernment Bond
CORPORATE BONDS & NOTES 0.2% A F0% dua 01203018 1, 100 .M . Con.
Export-Impor Bask af Kares Aviation Capital Group
100 due DL P 1000 :E::';;: BT e e DTN P 4m 357
Total Kores e T 136% due 1071200 JAm 33z
| Baest 31,7751 Bank of America Cong.
| EE TL081% e NS0T R 11.3m 15417
SPAIN 10.3% Candinal Health, Inc,
Credit Suisse AG
IVEREIGN ISSUES 10.3% 5 THI% tua DB/ 3036 TR T ] 4,06 BB dus DRS00 L] 24K
Autoivesioiis Comimeaty ol Gatalunia  EO0% dua DRTACTL § 1400 i Citigrsup, Inc.
3075 dus NN EIR 1.0 2406 96X due DEZ12007 R 1,7m RN
& 050Ry due 271,200 40 577 1 158% due D7IZR01E H am a1
Inssitutn de Condita Dicial liris 2Lz s = L
5 0% due (RI55005 HOE 19000 14 CHA Financial Corp.
Junta de Castilha y Lov 5 AE0% e 1371672014 1,000 1,041
B B0E% due 030012019 EUR 4800 74m E-CARAT Camijiiilar Setimeas Coip,
Spain Goverament Bsad 13000 dus D40 [EE R 2411 G 500% due 3N1572012 6,100 tALH
3 7508 due 1051172008 13,300 A CORPORATE BOMDS & MOTES 1% | Con-way, Inc.
4 200 due 105317200 16400 ThIME B Energy Capital PLE 725[F due DINIG201E 1,50 1,768
A500% due L3103 12900 19817 8. 500% o 1172067077 1,100 705 Diow Chemical Co.
b 250% due AOG2009 GRF 1600 215 Lid, GO due [FIRAE 54 BET)
Hunta de Dalicia B125% s DBV IS016 § G000 5519 B 5B due DENGT2012 215m 3367
5T due (HAON7 R 90 138 HERE M Faal Matar Cradia Co. LLC
Tatal Spain 3480 §.150% dus 052101018 ki 1] HE 1 0005 e NEDAT0TE 43m 436
|Cost 577,518 LBG Captal Noi PLE A084% due DRNRNNE 13m0 1362
.500% dhee 121TI2021 (b 10,300 10,887 Healih Cars FEM, lnc.
Hank PLE HAT5% dus DENST0NE 14m 1AES
1,107% dua DB/IGI7014 R 1500 07 Hospitality Trust
B 700% fue D11152012 4000 4512
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Inmrnsions] Leass Fsance Corp.

B 7500 due: (001016 P4 & aml

JPWomgan Chase & Co.

A 050M due MR 430 6381

JP#omgan Chase Bank HLA.

B 376% due DACTRANG GBP 20 1436

Kiftray Reslty LP .

500 due 1 K015 y o AW 596

Lehman Brother Haldings. Inc. (cl

2851% due 12030016 a./m L]

B ET6% due DNED024 10,500 2548

THIE% due DS0BD013 GEP 4,00 1B16

Masco Comp.

B 176% due 1003708 § o anm 1.M5

Mid-America Apartments LP

A 200 due 100502 Pl L

FPG Industries. lnc.

B GS0R due 2152013 5000 5380

Specira Energy Capital LLC

B 200% due 04116013 6,500 6282

Springleat Finance Corp.

B S0P o 12152017 1500 25

UST LLE

5 P50R us (L1013 250 PEE
1nzag

Adjustable Rabe Merigage Trust

2707 % due (EENGS it} 26

Altarnstive Laan Triiel

01 356% due (23572056 3l M

0356% due DER0GT L] 2

147 (% due | 2505 5 m

2015% due | LIS035 15 )

B O00P% e 1075520532 | 1

B 250%% due DAZ52097 k) 4 a5

American Hame Mortgage | Trust

Z177% due 107572034 mn 213

Amertiziny Residentinl Collatera| Trust

0 736% due 073600 i 7

Aasil-Backed Funding Cortilicates Tria

[ESER due (RS0 118 L

Aszel-Backed Secarities Corparation Hame Equity Laan

Trusi

0 Z36% due DSCR0G7 LT ki i}

Bine ol Amsrica Finding Trist

2 3% due [RE005E 1) 2]

TR0 due UMY EE mn

Bear Stzarns Adjustable Rate Marigage Trust

2 250P% e 037R7035 141 1389

251T% due 1075033 167 1]

2EIFN due [AGEDGE 627 k]

2560P% due 5035 pleini] 2278

2 T20% due DSR034 1] (1]

2747% due FHMG4 4] 15

2 795% due DRT57034 L] L Fx|

Bear Stearns Altersative-A Trest

273 due DATRGS B i)

2 BB due 1 LG0T i B 4

26T due (AR5 218 1.9E0

ZB31% due DAGE05E i ] i

EEEE N HiE
(M 0 (R F)
Baar Steams Strectarad Praducts, Inc, Trust

1500 % due D12ECN36 £ 156 & 1188
Camington Morigage Lo Trast

0L476% due 10257016 it 4
Citigroup Morgage Lean Trust, Inc.

0LF16% dua BT2EGIHA 1K) m
1.540% dua DO2EATI6E L] 4
3.390% dua DAZECTIIE 1,047 1,043
1 E10% dua 102516 afi a5
Consaen Finance Seceritization Comp

00 des 030173 106 g
BB due 12010 15 E
Countrywide Assat-Bached Carilicates

0.336% due 0B257116 106 11
(UEFEN due 122570031 i IE
Countrywide Home Loan Morgage Pass-Through Trest
0.306% dua DRPEGNIIG 1,31 1,168
0L46% due DATECNIE 123 0z
0.478% dua IGPECTIE 36 TE
0.406% dua D325 138 118
0.516% due IA2E0T14 108 105
JA03% dua 1172500034 7] L
3 BT dua DGR (e [T 418
JETS% due 111130033 ] L]
LEI% due DAZECTIIY 128 17
Credit Suisse First Boston Marigage Secarities Corp.

L312% doa D253 41 11
1 4% dog DEVSATID E |
& E00% dua DATECTII (] (]
DBUES Morigage Trust [d}

(1:256% dua 11/1GAHE 1,400 147
1.280% dus 11I0GTHE 16,6 Bn
FHLMIC Structured Pass-Through Secmities

0.436% due 0B257031 o Qe
1.334% due 102ECTHS B4 BBE
1.3 % due IRZ5FHE (il B3E
First Horizon Mortgage Pass-Throogh Trest

1E17% due IR2EGTIE 20 6
First MLC Trast

(2% dua DEREIT 137 !
GMIACM Morgage Loan Trust

LEGI% dua DGRED3A 50 k]
GreenPoint Mertgage Funding Trust

0.336% due D125F03T7 Tz 547
0.425% due 11257145 7 60
Girnpnpeini Mongage Pass-Theough Cenificates

3 TH% dua I0ZEGNIA 47 LE]
G Morigsge Sacuriling Cosporation Il

LM% dus 11/00IME ) B B4
GER Martgage Loss Trust

1B % due 03250133 I 152
LEGN % due IBZEAI5 BH m
Harbor¥iew Morgage Loan Trust

0.395% due 03130036 [ -]
0B % dua 051501114 il E
LEI due 061501113 3 BE
2.TH% due 0771271016 107 102
Hihon USA Trest

L EGT % s 11050 1,100 1,315
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Hame Equity Assm Tris

0.756% e 11775000E H I % I

IndyMac INDX Marigage Loan Trust

2500% e 1IROIGH 168 168

JPMuorgan Maerigage Trust

1 9505 i 1 1FR0E Ha 4

Losy Baack Mortgage Loan Truss

716% dun IS 4 i

Mellon Residential Fusdimg Corporatien Merigage Pass-
Thratgh Truss

11 8% dum LFARCO0 16 15

Merrill Lynch CFC Commersial Mergage Trust

0% fun (80202048 5,300 5471

Wemill Lynch Floating Trust

[ GBS e OTTEZIZ1 1m0 03

Merill Lynch Morgage Invesiors Trust

0.236% due D2GR20GT ] 16

0 276% e (3FRIAT 16 T

NA16% due DECHDE n il
1 1B e INERRAE 488 46
| 556% e IGRIGE 1,10 136

2 105% dum FFROE 1™ 1m

Morgan Stanley ABS Capital |, Ine. Trest

[1950% dun O7ES21ET 1.7M 1.5

Mormgan Stanley IXIS Real Estate Capitsl Trust

0 206% fuer 117572008 Fii I7

Momura Assel Accey Comaration Ale iver Loam
Trast

24005 am INGSRIEGS 151 L]

Pogular ABS Mortgage Pass-Through Trust

0 246% dues DEFEIMT ke 15 o

Fenaissance Home Equity Loan Trust

0 G66% due 1EEE0GE ] g

Beperiorming Loan REMIC Trusi

11456% e DETRAIE it 18

Realdantial Aceradit Leans, Ine, Trusy

(L3355 due DECSINE 75 m

(135S e (MFRME 1,16 144

Fesidential Asset M q= Products Trust

0.716% cue DEGRT0ET 13 12

5005 e 10ER2G1 ELi] |

Besidential Fanding Marigage Securities | Trust

G e NSEHZ06 k) £} m

Securitized Asset-Backed Recarables LLE Trest

[1260% e OSEE2T k1 1 i

Sequnia Merigage Trust

01854% am IINA2I26 m G

Spandview Home Loan Trust

0 216% e 117362008 il il

i d Adjustable Rate Morgage Loan Truss

AR dun D264 ] a

2B e (MFR2004 Lo L]

7 6ETS fup (SR04 1,06 1,06
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ML F) (MR F)
S

SHEEE S
(M F) (R )

Staiictiirad Aot Maitgaga lirmasssaits B Triist ... U5, Tramsiiry Bonds (g)
M dee DGDSA03G § m o W [Fannie Mae B e DANGAM 5 kA0 & 3%
(U376 e [BSTA3G 440 1350 0:218% due D7R20G7 L] £ 16 750 s 152 2500 1,574
(U376 des (L ST4T m m 0:270% due 03762064 il 100 5 2505 dum (NGNS W 400 LAIE]
(13063 dus (B EAME k7] 1M 0-266% due 03762008 ) il 5 500% dus DRNBNGS W TLED LI i
11 &% o (7SS AR 450 1. 356% due 1DNZT2007 13,200 13170
0TI due 7113 5 1 1 S06% e DTSN - U5, Traasury Notas [ghi)
1 375% dus DB 0,40 aan
DA% dee VIS5 i a N3TRI0H 138 138 1 750% e 021000 LA 141
[ ESA% o [/H134 n T i) $5i% dua D500 M 40 ' '
2000% fue 1130 7000 e
Stuctured Asses Morgage Imestments Trust 0 gt don 127502040 4510 A6 o spo s DANGRET] 2000 T
A% des (R/EEER 1 10 :::T‘ﬁmlm : . . .78
Souctured Asses Secarities Corporation Mastgage Losn 1 853 e TS0 P i Tatal United States 355
IR . g L0 e 201204 1% iy [CostEIstse)
2 362% duo |HT1E5 P 1
| G50 dee IAZL35 Hn Am 2 16% duo DEIRDES 1 134 SHORT-TERM INSTRUMENTS 5.3%
Swictired Asoel Secarilive Corporalien Merigage Pass- 2 466% o 111012064 o W
Centificates 2 500% dse 12012043 AT 4545
0 7168 des 012515 4 [ 1000% doe OSSO Jel 7000 B 812 u' 'hm'llm1mr'" 280 20
Thomburg Merigage Secarities Trust AP de | 3012020 2,461 2606 06D due EO2A01 2 'm]
208 des 1NTE4D 1 n 500% o M Jel 1000 1004 —
M Pass-Thisugh Cerii Trust A 0005 i 0101 -
1184 due: 125G L i .Iqwl 120 Eﬁ ? .
01 596% dee 01 ZEF4G i 1) w5 4910% xulml.@[ﬁi " po ___18im
E45% dee 12/2574E 4,1 138 §300% e 11108 " 0
1 31% dee 1125304 m & g = 2 ANZ National Bank
: S:::* g:gg ?:g :rg B 201% da 011012008 173 187 1 HED% dun D201 ] g
B . . £ J08% e 012005 118 7 Bank of Takyo-Mitsubishi UFJ Lo,
2117% dee (2505 i T e pamiote o D0 e 10 - =
AN doe A5 ] b T T Brews Bratbars Harrimas & Co,
2413 dee 2503 33 &% prietep L8 g (DI00% deO0FFN (K 4 1
28508 dus (6250033 m L iS00 e OBESO0M b B (0.0 fuxe D0G/2014 SEE 1 [
Washington Mutual Marigage Lean Tras! Freddie M 01:2E2% dus (0004 CAD T !
1.330% due (5251 7 7 S 351% s (SIS % % 1 6% dun DI04 W@ 1
Wells Fargn Marigspe-Esched Securities Trust 2 360% e D1012054 bE I Cilihank BA.
ZEI5M doe DRZEATES 117 1,761 2 4060% oo DBV 2IE 5 51 D03 dw D3RS & A ®
2P doe DRSS 1 127 2416% dh 08012005 18} W pas pask L
0% e 2503 i ST 241 e 0BD12085 i B s fen mtvanls .
T emm A000% de 0901209
1212041 i @i Douichs Bask A
o . i A 5001% d 12152000 15 0 O2EP% fus DUIE0N A &6 I
hﬂ_n;:-lu-nn-hnmlnhhpu- Bands, £ 000% chm 0515F34 DnB ASA
T 050 dag (G116 ) 10 DEr 1R 4,166 10148 1030 de (G201 ) 0 il
lawes, Tobacon Setilsnwent Muthority Ravenus Geads, T - . Moriea Bank AB
Saries 2005 f [10857% e TT/2014 ¥ oo 1
B E0IP% due (BAT1/202 1,72 17|  [BI%ds (NRNIE i B g g ut04 T 15
‘Small Business Admisistration [0 AD% fue DUTAI0NA WD 2 0
MH'Ws .M;‘-M"'M""" A 730% dim 1SI02019 476 1,058 : Wik Barbiog Corp:
7 146% dee [0 17243 1,19 1412 87558% dom D1 2014 W T Do du DD Y% 0
—Gw M dmI8UIES 718 8 ——
A31% de 0102015 240 3001 —
. 000% due 1ND1/2025 kL 316
5§ SHI% dus 05012022 ® 07 [ e D77 ) P 00
— B 60 g SR04 W0 e
__ 13m
Traasury Inllatsen Frolecied Secaritios (a)
10.175% s OTVISITE () 21 21
10.175% chua 11 ST Igh 12116 1,058
1.750% o H15AE 112 1,24
2 B00% e 011528 g 78 mz
1 ET5% de 04/15028 e au
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L]
Lty

Tatal Shert-Term Instuments 5 431%
[Cost 542,156|
Tatal Investmants in Secerities 117.0% § 957,539
Cost $541,306)
Finaneial Darivative

Instruments (i 10.5%) [4290)
|Gost or Pramiims, nel 519561}
Mthar fzsats sed Linhilities, et [16.5%] (13,384 )
et Azsets 100.0% §  Fdms

MOTES TO SEHEDULE OF INVES TMENTS (AMOUNTS IN THOUSARDS®, EXCEFT NUBMEBER OF LONTRAL

L 'F al ¥ i adj
b} Perpatual maturity, date sloawn rag AaKl | call data,
(e Seourity is in defeult.
idl  Imterest only security,
(@l When-lssued sacurity.

BORROWINGS AND OTHER FINANCING TRANSACTIONS

= i, zaro balance may reflact sctual amoants rounding to bess than one thousand.
ful-mir § . 1 Bor irlati

, L-.-hi! o
CHLES RisgH ___ R#E EME__ BmEH SR EESTEE L L
18 D050 UErER0M mane 5 1810 U3, Treszeary Monee: | 200% doa TG 12018 L a4 3% im s 19,100
Tatel Feperchase Agremests L] 1194771 % oo 8 18,100
* Inches aroyued rveves
pEEEES Afé are -1 1E] N o Uai—3 Ll
ans 1.100%1 oA pandmIy % 128,588 ¥ (28,589
DEL 0.110%1 el il k] o1 [ b]
AR 1,100 %1 LI INE] SEIRIIE] LI EaT] L]l
Tatel Feverse Repurchase hgremasts ] |37, 143}

———

L o i AE Eua [N WEmE -

[T} 0 Mm% [ 5 [T $ 1,018
ALY o0Ti% 12014 1B.947) 13,561
[} O0E% 0132014 Lirid
P 047 RS20 GEF 110,488
BAL 1A% MrGarnS 4004 EuR 118214
BAC 0454% [IF T (L] (51572014 P [iLx1] 2737
BAL (EH ) [Epe LR TR BRI 4 4751 L1
FIB oD% ikt L] 122014 ] B JE03
fB 0% ik Thai | 0102014 G| [l
1% 0EI% ; GG E| 1531 1,634
[ LM% 0122014 el 1,782
Tow 0% T4 14.706] 4, 08
Thiid 1% E LT 15, i 126,145
ToM 01 THIAT0I4 125781 {25
TOM 0101% 1 o130 14131 B 413
Totel Seba-Surybeck Tranmcion: § 183,730

% The average amwount of barowe s whis suistandng durng tee peasd peded febreary 28, 20014 was 8 901415 01 o wesghied avecage wierest oo of D230
* Pasyali o mleburybach. rreschor incides: 51600 ol dekved [vios érag on sale buylon veacine:
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LR it} el AWB___ EmEm 6o XY

Hia Faning Was A4.00% 4UNEHE % 1,0 LI I N1 {1,051
WL Fiebe M 400 131504 B0 15,2161 .21
Tatal Short Soles i [ F ]

BORROWINGS AND DTHER FAINANCING TRANSACTIDNS SUMMARY

The Ielowing & & sursnsy by conteparty of The markel b ol Bonewings and Dt brenan [angscnions ad cobatenl emedipledid 45 of Febiery 26 2014

fgl  Securities with an aggregets market value of §126,25F have bean pledged s collaters] undar the terms of the following mester agresmsnts as of

Fabruary 222014,
LA EEHEA EROELR IR

EIEE OBl Uil WEG PHY  FORSEEI (AL Az W

GlabalMasier Repurdias: Apsermen

111k # [ [ L [ | [ ¥ ] § B9 m

BFS 1] 1] 00,4360 1] 110,484 10435 L]

BAL: L] 1 ] 1 122,741 ey i3 1

el L] [ERIL] | 0 [k 1118 L]

MEL 19,100 1 ] I 19,10 134 1310

ROR L] 16,25 ] 0 328 387 )

Mt 5 Forwaard Ti Ay

BCY 1] 1] 11,833 1] [N K} 11,E81 i

e L] 1 ] [RCH 11,045 ! 11,145

Fog 1] 1] 11,251 1] 1,4 1.3 3

[0 L] 0 [ER A I e i 1

ML L] a o 15,228 15,229 1 15,225

M ' 0 Gl 0 124, 9081 154 1133

Tatel Bosvewiogs and Ocher FromcrgTremsectere & 19000 4 B3 ¢ meRn 4 M

* Kt e et e et ensvebied payable] rhan wokd be i froads the cese sy @ the e ol drkalr Eapasa I g el e firanaing iy B T GRS WRISSETINE O undan he

e e ageeren with e e kgl evity. 5o M T, Proopal ks, o the: Riotes: 10 Fanoal & r TRaTing rewer

1] L L A ek Fa@ig R A

“Hloreh Eurbor Ineenan Fena Decamber Funines Lang T4 I E LI n s i
Hlorch Euribor Inteant Fona Seqriamber Funers: Lang a4 o i 0 L1l
-Day Eumadoller Dexcembar Funnss Lang 120014 1 EL 0 I
- Doy Eurodoller Juse Funpes Larg (204 £ “ 1] 1]
0-Day Eumaioller Sepromiver Funies Larg [LItITE fall 158 1 1
0-Day Sarhieg Decembar Fanre: Lang 1204 n n 1 I
0 [lay Eraibag Saprembar Fonses Larg 204 13l 135 1 ]
Austrde Giseoamen 10-Vesr Bond Mech Funres b (o4 L] 154 6h 1 1
Ausreds Giveranent 3-Year Hosd Maith Fanwas hin (2o Lo} L1} 1 [l
Caraaks Girsonuen! 10-Yesn Bond e fulue: T 2014 12 1306} 1] 1871
Eur-Bobd 5 Yaar Hona Merch Funares Lang ez 9 ] 1 [l
Eure-HTF &-Year Hote Beoch Fulares Lang mznH v 260 i ]
Eure-Bored 1 0Ffeer Bond March Fulmes Short m20H4 k] 1741) 16 1]
5. Tressury 10-Yaar King Jure Futares Shon 204 Rl 116D 1 ]
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. EmMEms

L1 | 1] Mengy FMWIMONG  wE 0 WiR

Uraiadl Kardars Treesury 10-Yaer Gii Jurs Funares Shait &4 1] § [ T T (<]
(bl Oprvores Stwke @ EUR 59 500 on J-Wond Eeriber Inerest Rate Dezsmbar

Funpas Shant 13na ni (il ] Lzl

Call Dyrtiore: Stk @ FUR 124 000 an Fura-Bund 10-Year Bond Al Futures. Shart 03 ] it ] L]

Lol Opriores vk @ FUR 184 50 an Eues-Hund 10-Yeow Bond Apnl Fetras Shart nmis 7 ? 0 1

Call Dytios Strke @ EUR 184,500 en Eupa-Bune 110-Yeow Bond Mery Futares Shait M ki ] ] L]
Put Dptians Strike [ EUR B9 50 an 3 Manth Eusbee imeest Faie December

Futupes Bhan k)] ng il 0 1105

Tortal Fumres Commacts [] [ ] [EH

SWAF AGREEMENTS:

B 1
Eﬁgﬂ EREHA TR HEEH AME WEFEE MEER R ) S nE na
Necene FMarth Carcakan Benk il 150% GRS T Y TR T L
Py Month LSI-UBOR A000% R0 & anm0 01,541 454 [ 116
Recene Hianth LED-LEDA EL L MR G500 nari (1373 E] o
Pay HManth 150-UB0R A50% B 2200 a 9 0 0
Recane fi-Marth EUFSROR 1000% T EUR 0 i i [ ]
Racsie fi-Maxth GEPLIROR 150% T4 AP £, 200 3671 il16) 0 m
Total Sueap Agresmarts Vomam 8 I T T 1

FINANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED SUMMARY

Thea dabowaine] i3 o surmmeery ol Thie resrkin velue gid venenian menge of Exchengs-Tredad ar Camiely Ceaied Fnascd Darveim imamaas a3 of Febisery 28, 1014

[l Securities with sn sggregate market velue of 56,108 snd cash of $367 have bean m.-mmmmﬂ-ﬂmmam
darlvative instrsmdnts & of Fabruary 28, 2004, See Nots 7, Principal Risks, in the Motes to Finenclal Stetemat: ragardling mastar
nedfing arrangements.

SMRE SMEEBIAN
nE

ik 1] AE il

L ]
#Tra Rt ATwd £t 1-:#:'.»5:,- wm A §-1 1
Tatal Exchange-Traded or Contradly Dhoarsfl 5 13 m 5 "5 m_ 505 5 m_s [

(il INANCIAL DERIVATIVE INSTREUMENTS: OVER THE COUNTER

FORWARD FOREIGN CURREMCY COMTRALCTS:

— EERHENE
BIEF UL SELAR kL0 RE nE
[1T] [T CAD [} ' k] 4 ] & 1]
1] 0314 Fu i nan ] 13
[HIE] =E] e 13 n o 11
[iLIL] 052014 JE LEMEI 16,308 n nnz |
1] 014 ! [:ARE] Al EINE ] 111
[HIE] 3 1445 [ A5 160 o
[iLIL] 472014 Al Bl a2 H Ll [i5H] o
fin& 24014 ! il EUR 1500 130 ]
[ L] CAD nm 3 E] ] 1311
i1 032014 EUR 156 214 o 12}
BP3 L= ] 213 A 48 ] ]
fiFs 03014 dF o LNAHE 585 ] 11251
B 032014 NK 11,985 1.902 n L
[ 0314 ! EEL] [k nam 45 ]
L] 4014 256 L] 615 46 ]
HHC s e R ] Al LKD) H Bk o 11,463)
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FORWARD FOREIGN CURRENCY CONTRACTS |ConLl

— FEAREGNE
diliha HHF EELEW i L if. | aE
[T [EETH LAD ] E FEE s 0
Rt [ERT £hF ran B3 ] |
B A1 Eu 1 an 0 il
b [IER I E] lie 290 51,432 ] 14531
Bi: [ERT] 5 B4 EUH i I ]
s [IER I E] LR GEP s 10E [
B W B350 EHF 1,43 15 ]
BRC IR E] 1681 FiIR 1232 193 o
e M .7 2P ez &1 ]
(8K [IERIE] aun 5 4 it ] 17
[BK mnia [ap B L] 1 L)
(8K [LER I E] FuR (i) LMB ] @l
(B [LERIE] GRP 2am 4 M1 ] ol
IR [PaTH 3 a88 Al 408 2 [
[BK i [ EUR Mo I ]
(B [LERIE] 15 JF 3,500 o L]
LK i FUR 5l § i o il
1] nuinid 143 136 ] 121
g LR L E] K g 56555 0 1101y
T s [ ] EEF B &7 166 ]
T M PN Rl 3 3131 o 4|
1] TR E] L] 1&IT Alin 1,3 ] 17
il (T 10gl EUR 78 : ]
T (Tt 1873 6l %51k i ]
FRE LRI E] SEE (] 4 1,067 ] ]
i [ERTH s omm Al 30,853 72 ]
i D51 0,146 EUR 20,616 3l ]
FiE s 47575 B A 1 ]
i (Mt LD 8 5 i ] (HT!
i (T I 43a00 42581 ] 3|
LM 0314 FUR 260 EE 0 Ml
Hus 0@ e 3572 B Bik 0 i1
LS a1 St BAH 1,356 ] |
LS D5 4 EB& EIR 4158 7 ]
Pu DA A0 B ] 531 0 ]
IPM a1 £ a0 4113 0 2|
1M a1 JF 1 EERE0 15, 143 ] 4|
Pu nxa 5 B247 HF T8 193 ]
P [EETH 17 VB B 0 ]
IPM D AN 3T E 1,110 0 f28E |
P el S 4,150 ] [
NSE (T WOE 1188 1.BE ] il
e [ERTH LAD 8l 28 0 [
;. (ERT] s WP 1.3 i ]
i [EEIT ] HZD 70,816 i ]
i e WD 5 56,5 ] 41|
1146 [ERTT St BAM 1,356 0 a0l
i M N FF KAW 14,157,080 ] 11581
L) [LER I E] A B 4 L 0 o
Wil [IERIIE] L] EEL] 0 ] (M
W1 [LER L] GiRP B 136 0 121
WA A ] 1300 I 35,0 3 ]
Tutal Forwiend Fartign Cusrency Castrts § 3w 8 En3l

PURCHASED DPTIONS:

EndEfmn
WABE B vFyo3 b az
BO& Put - OTC 30-Voar interest Raie Swap TMonth USD-LIBOR Aecent: J460%  DRIT120E I 11171 1 mE 5 1116
[BK Pui - OTE 30 Yaar Inieresi Raie Swap T Wonik USDLIBOA Recans: A4E0% DTG 630 8 Rl
Tonal Purchasad Dptions 3 1 ¥ 1,16
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— ElEHD B _ FLEITL
EIHEF 5 EMERA T2 R = L & R
[10) Pt - T, 5-Yesat imanesn g Sawvep Hibareh LSD-LIER Py FE TN T TR 11,165}
[ Pt - ITE: &-Yesar lesesn e S Hiloreh LSD-LIEDR Py 1500%  (EANG oA EH] 15601
1] Call - (T 1-Year latersst Rate Swap Harih FURBIR Recans: 0400%  VEEANA  EUR 12,30 (ke ey
[T Pt - 0T 1Yo Irnanent P Sawvep Hulpreh EURBOR Py 0400 [BHAN4 12,50 151 0
fivL Call - (TC 1-Yeai Interezit Rata Seaap Hreh EURBOR Recans 0400% (AN 15,800 130 (1]
131 Pt - [T 1Yo iviavesi Rvia Swop Hlerch FlIRBDA Pay n4ms  [axAa 15, B0 (Eal] ]
fivl, Call - (T 10)-Yiaw Imaren Fenia S Hbareh LISD-LIEDR Recans: 15N ORI 5 140m 1511 [
§ 13T § |1, 56D
FLITL
BIEE ks =L WERLE B GiiE i
BOA Put < OTC LS. dallar verars dopanese pn ¥ i e 1] D 1E018 5 E1o0 5 |38 5 | 336}
AOA Pt - OTC LS. dallar varnrs dapaness pan 0 (03 DREm18 1,00 1871 (11
] Pt - OTC S challar e dpanesa yan 41 ma DVIB1R 1.0 |135j 1136}
T L [HIE|
FLIATL
B3 HT i TS TH MR BETE o A TRERS
JP Call - Faanes Mag® " & 1EE LT § 30m s I % anl
JPW Pul - Ferwme Risa™" L Rere UL IR 5,0 1351 1M
5 [ 4
= yian m Whes-tmued oy
4 =% il . T ATL
AwFuda EEi H
[EK Pioce - OTC CPURKEH Index 217 66 Mepamem of [1 - (el Indes!invtial Indeal, 0] MIAME 5 480 T T [
nug Fioe - OTC CPURKGA Indan 206.001 Wevamum of [|Fral index/iniial Indes 1), 0 10132020 L] 14| 16|
§ gl 1 (L]
Tonal Wriman (gtiass 1odaal oA
. . a-n -
s EBRar A AT T
Balence e 2772002 [ § BTN AUl [ B0 GEP ] & [EET]
faley ] nimz 26 16,46 4,7 [RI]
[earg Birs LN (1360045 LR L] 1 LIt ]
Expuianines 2331 (730,481 117067 LY ami 1.1m
Exerced 1] ] 1 ] [ 1]
Hakence o 0372014 [ } 113100 KD 1__ER [T [ [ R

mEIRE  pHES

[{IC] (8 Fnancsl Lo
B Conwary, Inc

BRL Compaler Saeeces Cop
BRC FHanzan Lid

BRC Haalth Care AEIT, s
(BK Masco Com

oug Cartdiral Haalkth, Inc

LTl
|1 %)
DB
1'1.000%I
RO
11.000%|
1D.Ta0%|

ke T
i T
EAR0NE
00
GG
VHAIZ0NE
00T

148 2 AFARED
TR ALEa b
I

0.13% 5 1000
1378% 1,600
065% 1,400
0301% 5,000
01:3% 1,400
05I% 3000
0.1E% 200
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FiF FPG ndusives, i (0530 [Leted [ F ] N3 1 4 [Liz]] I} ryy]
5T LETLLE 07A%  oanea 010d% 25 1] |6 | 1] Ll
Y| PP Indusoes, Inc. (DEN%  mianaa D306 4000 1] 1671 1] |n
N Compraler Siaences Cop LU0 L ] DEIES 400 u nmi 1] 10e
WYL Hicspurs, e rnnams DRI NaW% 20 1 L]l o L1
WG FHosprebty Pasperses Tnse (2580%  mon2a 1.160% 4000 1 L] o 244
WYL Sperti Enargy Capial LLC (1160 A0 D 5E% 1,500 1] 13| 1] (i)

F] 78 3 Aml % 0 3 s

Ml 2 RHA|
f:::"f‘i-_jr-' 9_;5-?1- w  FLaFL A7 Tl

WIEF  SHES WFERMEHN_ RWE ATuak MFEE Wi RN ERWBEE [T ni
[ 115, Tiessury Moes 0250% 120 [N EUR 2000 § [T n & 1] ¥ ]
[EK LS. Treedury Nates 0240% 12900 D3N -1} il ! n o
GET Corkidwany Boevaeriz: AS Iom%  EENAe DTS 1,500 13 5 m ]
HUE Iy Gawermaien! imenestons Iom% [N 1.%1% & LIN 151 12 1] HE

] 721 & L] ] i) ] HE
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H e Furd e b o periectoon and a ored evenst oo, o debeed wader e v of el perioubar ey agreemen©, the Fand sl e ] moeyve from Lhe iy of peoiesion an svous| el (o the notorsl amaunt of e sep
o) iy Pa | whingmain ¢ by yre) [ | i o ol v o el ) ) el o he N ol csh o oo e 10 the ol smiund a1 ey s T vy vl il 1
TEieTEaced DhigE1EN Of Uty SO g the e e

H e Furd i 3 sl o pooreon and & oo evew penurs, 28 debaesd undey the e of thel perioukr sy agreersen, the Fand wall ehes [ pew o the Buyer of proiscios an anaunt sguel 10 te nesenl anoei of e saep el
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