EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

2018 12 18
24 ( 2018 3 16 2018 9 18 )

03-6447-6147

1/173



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

B RIIAIT - x MET S
wmsgns | OISR | e ee)
#oo®

5 A
B8 RIS & o=
w5 o FEEDE
& R # i
5 ( )
aEEa

2/173



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

EEREE |REYEE | E 5 hE e B AR B o D

= F1@ |FA -l
- 8= 0 = b
TR F£ 20
o[ Bk B

&F 4@

15 # e FrIU=272F (&Y
- # £ 50 [ )
i A 4R D
&

T ithiE F1z@ |FUT
-1t -EE (B A

Y 1 FEFITF
B*
TEERE o i # FEFUEFI AL
T M ith i
T M [ 1 |77 UAh
[ 1
g E B
EEES (HE)
(EMithis i (3=
15ahaE# CHEe. I7=—3m4
EEID )
% &AL EEE
EEALSETER

http://www_toushin.or.jp/

3/173



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

@ HROAESHE SUCHRICIBL FBIRTETEL.
RFDFREFBT HELEHIC.

SKEDS N LEERLET,

@ HERDEA=——XICEDETIB/IRNVEETDED.
RAMRNEERERRNECAELELE.

-~

HEA PRI FREISNRERAELTHRETEVET .
SRR SRR . FHA (R 158) [CREZE{TEV. RENEHEE
TS EEDELET
SHENREER. F1Q(RAUSAH50) RRETEVET

SRASERERERERR. TP/ FEOAA(vF I DERETT
#ERBHICESTIR —BO 77V FOFORBLIEBBBEPRAvF VI RITEAL
LEENBDET . HULIB RS CBMLEDEL R,
OLEEEMINGE S ESHICESVWTERESHIRELETH . EEEHO
HEICKD AR EEE TSRS P ARETEDEVESEEHET .

L% 7

@ ERENERAICOVTR. E9FICBLT
HREENTR—Jr—ERELELE,

AN SIUREMEELCED, DI ITERNMTEAEVBENBDOET.

4/173



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

i FOBEBEICHRICELES BB ETEL.
REOBFEREAMTIELSIC. BKEDA D LEERLET .

CERORSFPRISETERENTESERERAFILE/ SV ALMEIBSOESIEICELD, T—ryFIIREL(C
EGENW FEUVCEEDRBEOE LI T,

CBERIO—) NSy JOREICE . i R ElsRELET.
O ER R~ OERICH TR FRlELTREvIERELER A,

HO7 /FOEER—R I Ud [c8%) EHEOWNY
OF £ 101t _ ‘ BREASBRTIHECENT.
: REGNTH—T AN
‘/ BHTRET,
(@) st ERAEETIREEHT.
i L B s | REBSTA-TIRH
| ZHE e M TEET.
25%
b ﬁﬂ‘!ﬁm 4 I £ T,
=y B R !!Htﬂ'?sr-t-f?-ﬁ
‘@j BHTEET,
# HIR3BER—h DU (201 BEOHE
g DHBEDIRCIRED ppx—smTEn. SEDTBBOE
 BERODER_——XICEDhETIBIRVEEITSES.
BATRNEAERREECHABELELE,
Skt
MR SRR ESCLEDILET. F18. AWEGBLEY.

O vhLIEE (RABSPEARZONTESSRE) OB40A ) 5E(REOSA R ER%E) CANETS
Eﬁil{tbt.ﬂﬁﬂ H,aﬁ.aﬁi?ﬁﬁﬁ. 11 A0S VET,
ISHRRBOBSERERB)ORARCIELL  ompmlic. SRS, SR ESERAR. HiR
N ETIED CEEDELET B CENEL TRELEY.

OBIC, BE ) BELUTHORREICIE. EREH K
BEENEL, FRERESRENAICNAT, @ 00
RN SR TEREDBET,

ARDA A=

ARDr A=1

I8 2n 37 4 SA eA 7R EA BA 108 118 12A IR BA 3@ 4/ SR 6A 7R &8 BA 10M 118 12A

L L - v " v Y
@ 00 0 0 O e
#HPRWIVEHNETHB OV T FERHIRELE T ERSHONICEDHESHEEE T B8 PHREFEOEL)

WEHHROFT.
% FREAA—-ITHED. SROFESOTILLSIUTORM COVT T, #E T S0 TRB0FTEA.

5/173



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

EWREOERICOVTIE.

EABICBLVTHREROVR—r—ERBIELELE.

SREADRBWERICOVTR.
BRI7O-/IIWSvTHASHOMEELEL.
BR7ZEYPYRIA/MIBEEERADMERAETEVET.

nikko = BRI0-IUL3yT
MAOIRRERH IO T 2 N7/ )
iy ) [ Yy h 31998 €2 BB, | ETRERLLH AT
B = ARESENTS ﬁaéﬁgmjﬁgfﬁﬂ ::rr:i“%ofg;riﬂrﬁ
—F -
Enﬁ m; s g0 105 Janat) curnﬂ.fﬂ%ﬂ voRR
ARAER FFADHERE, PG COMBETD T
| | | | 1
1 Jo-1y
TH—7UF
Pt L) HEn=s
'-ls'-- HENEEIORTE
1 WLEV.
CAPITAL JPMo
PIMCO GROUP" Asset Hnniﬂ%
PIMCOUSY T a9 A R ARRT | | S4EON-UN—F- Pk JBENI P
FRUAS A = TNINT—) | | T2T kit TRVATMUKIUEF oK
PIMCO¥RIZZaL=FMIiCER | | BmmmsTeRTz2 o LER | | SmRsusn) 86xm(201 856
EWe K146AM(201866AFR | | CESSBIUNBRARDBRSY, ARG EURSEORT. MELY
TE WD R ot TR FrEP - Z—T0O—ATT L TEARTLARRRAZIL-JP.E
EEESEHTY. W AN oD PP OO—Fio L SMEL RS s Pk T2 LA N0 AT
BRCEL WM ERS. AN AR T ER ORI, T . B2, | a0EL Hiohrd

ATEHREAROREENTLE

(201 BEFaAENE)

EHICER T o vlad LEPRL.

(201 BEs AFRE)

EeERs ALEAYEFRINE

V.ETROERENEETL. (108 SO WU —F RN ERUCRE <OEEIAFZTV—SERMIER
e | | O T | | TS vom seas
LitEE T P C E il g
UF =PI NN C =B AONS
s A (201 BEEHERE LU -TLIET, e o
PMCOZ—7) ORAARSERE | | [+rE20-20—7 OERREOMR MLPENIPlob-TRIAL)
) R *&q CEFRNROMR
| a| (+201 BREGER] 47 =2
Tl (23.7%) 2H8AM
14+ 116.55)
| 2=
i
I 1
o8} “_V-tﬁ o ——
pal 20.12/ 45 05T
Eg# 1l (10.0%) (P4 2%
LA L Ao, B BB SRBERE (77— AR,
AIEEL. TR NG EAHET,

(201 B ER=NE)

6/173




EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

77RO &
Lo7RIR. BRERESCRRT o 7 /AT 7 VATT,

mﬁf’m:ﬂmnmlum
FrESI-L—T00— J[lL—-._p'f-r.J Tl
'.'. \.]J{]‘l."'_}'.{.. o

Bt L2

B
(B )

TERE sna *m: T

HAE

h

-% Mo R T N TR R L,
UL kel S~ T90- I W T4 T PP UK

(L Hl}'.“-"{{“:»

SEARHICE TR, —BOI77/FOFORBVEEIBE LA vy F I/ EAEABVESIBOET . L2 B
Eadf e RT o eledd iara AN

HEEHRESOREEREICOLTE. BEMYO0—/ULSy THUsR BB FTELEY.,

(+ AR REROEREENRICBLELTE. ELOIv/ CUSTVRICEBRLET.

(+2)5H @0 ) OB EEDNER CELELTE. $vE9 b+ 29 —F 2at LR SHHCSIELEY.

(EZRRBIR)
CHR R REEL 3%, MRS, OV =2 pll-A—) (—SiNEEEHRRRLAO S @ S~ ORERRIZITEVE A
ONNBRRE~ORREANGCE FRZRUTEA.

(57E758)

L e v

OHZABIC. fEERE, StSHIRET 500, RELT. RELCIEERENICT RO C RS LET . L.

‘mmmu HERESREAMMOED. EREHFRETISMEMILTHERTEIEEBOET.

ORAREC. SiERRE, SRSt BEERKE, TR SEMBUTRELVET. L. SRRV RO 8BS
CEHEETEDELCLBEBDTET .

HRFOHESOFLNSIVEORRCOVTEETSILOTIZBDEE A

7/173



EDINETOOOO
O00OO00000000000000(E12430)
Oooooooooooobooooooad

N P EcEIC T HEEEIR

OHEER. AFEONSLRED. ERERONAELSTILONETOT, SEEDTILONDE.
TOSWMBHST  EREBETHDEY.

HARRTIHE&LSEHLONS AT

) ©

EAERORAR

SRR, EWBMRICRELNE (EREFREOESS RO LUFERESCRERLGD ) BHA T
ZHONSBELBDET . TORS HEANBOREFERRINBRANBEESTTETSILIC
EOFEYFE DESOKEE. 2 FLLHIEMICEI 277 /FONRFERT O TEHOHFE A.

HEEERCREL RS EEI TILONSES

(BSEHRREIT. DERSEREDE lﬂﬁﬂ&LWﬂﬁm BSUICOSERRRISSLU
OURNSETY . HiERid. ﬂéﬁ:!ﬂ\! B SILONET,
# IR A A=V THD. HREOAEEOFIL SLAFERLSUICEMEEC DU TRR,. @ TH5e0TREB0ER .

8/173



EDINETOOOO
00000000000 DO00OmD((EL2430)
Oooooooooooooooooad

SIREO T 7 AORAGRICS O TR, SicE0O—SF 3280\, REMICITTAO—BILRUEY 78S
bhiasbET . TP/ SOERYERIC KD, SicEiLDENMBIROM_ Hhhv GEhori8SEEETY.

SEEO-BITED-BLRLCESTINS — IRSOSEIRIO-HLRLCENTIES

SRS
BRSO
e
- oes Roam s
(4300 T ) ENEn (AR ) ERER
@R L S

#LAhEE (N oES) EREANCTED—BILRELE VSN, TORMIEITERTE R LET.
&, oEL RS (95 S B E MBS EDET.

- HESEE @RTFRRAE077/FORAGER) ZLE B SOSEETY.

- nALRE  @TEETELESYSOSKERETY . iR RN OEN T,
(HRiicE) wHLER(BASES)OBLCTRILETY.

2006 10 31

9/173



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

;[ IrrF

BE2)— |7 (RASHED

| Fetat Gl | b o

SIsinE _ ‘

HEFE o b 7294 S i | FHISSHRTHSSH
- 5Bt EHERIEE > . {S5EEY B TR - (3R
- BimBaEE LhERESBOESE AL - Bt EMETE A FK

s VETRTEY ,

w4 ERCASEICEETE 1

FEFR O EET300 BEEom s
BRI A T

HES5O— 102« 2aiedd - FHEORELE LS
 EEEOEYESEEEIC oL T D E RS | B, IREEsicsd LoHE S5 Rkl
R E o - HisB&E LhEAESHOITT A E

EEEs T ) F OIEREENER OEEER T

FERN- A 22 F 2 aFARET
LHET 7 FERER (BE-E) T l

JPEIHD - Plra b - 7FVALF (UK) .
ES1 4 [ HEFE Gni ]
-2 o F OGEREEERR MESE TR 5
FrAFEER (EE— T
1
2
3
4
/(FimcoTa—slLEs |\
AFSFU-FrUF
Cd Py
3 B A % PIMcOoTO-sllad | || 3E ) HEEE
- _ : 1-WFRE359-77 | [T V| "
= g UEJ CJPY)
BT — ko FIMCOIT—30dE
= gl —tad EALSFU-TrLF
= (fm A=alEh N ]
. _ v
ﬁ . . : =
% _ _ vl F -7 a0 |
B i & | | HFREE
B E 2 o0 - LB Lt D
. Bl
CHhEE: B SR H R |

10/173



EDINETOO OO
0000000000000000(E12430)
0000000000000000000
2018 9

17,363

1959
1999

179,869,100 91.29

6 Shenton Way, #46-00, DBS Building

DBS Bank Ltd. Tower One, Singapore 068809

14,283,400 7.24

66 117
118 120

14

14

11/173



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

90

ICE BofA

50

50

ICE BofA

50

50

12/173



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooodoooddoonooodd

15

I+

10

10

15

13/173



EDINETOOOO
O00OO00000000000000(E12430)
Ooodooodooodonooonono

2006 10 31

14/173



EDINETOOOO
O00OO00000000000000(E12430)
Ooodooodooodonooonono

12

100

10

100

20

15/173



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooodoooddoodnoodd

2006 10 31
15

SEH=HIC BT HERGHIILTOREY T3 .

F—F AR A 48— (CID)

—-I F—F FAL—TF 1 F 749 — (CGOO1) |
|
uahr.-u — ﬁmm :mrsa:r;a ﬁ wisF || shpE a'~—|~7:rU=r A i
ﬂF‘] 1H [ PY MY | | E S EE’E}H 2309

[ b LT 250 ]
$EFSHOERFHICETZAREERE L UE R TEEESd 3B Sl ToRAY =4,

_.[ mait.:f ].

i s=mrsom: !
| BRIas ERAOSSFREL. TREEL | N
! | ( EmArsome ) BEURERADEFAEREL ! R EES R 3
| 7. : (SEEBE)
| L ! EREECHARBICEIAN
| EEEEm PESRSORECESE @M | EEE RO LN ORI EE
| . EEEHDEE EEELURERARKIED EERRORHEE~OHEE
: BapesERAMsERELES. | ISR EREONE Sk
"":_'___'_'_'___'___'___'_' B e e o e L e e
m EAORT (IAIER 2ZTFA
£ RHrD BUFTEDAAFSA B E&T 4 FAFEESER
T EFTiE—y— EhEhOERAHITR-T. (55 REE)
( H—rT+ytome-gg | T HILUTERE RELEY. ERTACEETIERURY,
ERUASOEES LTSS

EEEE D REHTATELT EAERDEE -G

i RABEERS | VT

BE-HBELARIEIRE R l\:&#&ﬂmiﬂr:ﬂtéﬁffy
FL—T 1 >0 8m RAWRHESRSOERETOLE.
[ EmE#F 0 BEHTOIORAZAYEES
\IL HMITLET. _;u)
- v
ERUY A= JRIEEEZoE
-ERARRICDWCERATr—7 || -ERVRYIIETIREE RS
SADFE-THELSDES UE=SU-TFRE
L e

L5

Faledi— kS 77 FOBRELN, BEradt i) —wHd o5REa

TERsHIHLTE, S DHEERS, FEOREREER LT TRFET . s B LRSS AFEDF
EECEREFRI - OLTEERTEOCEY. AESMEH TN ERL IV EENESHSREEERI IS REoTEYET.

MEEEReH s T, BPEENeH O R BERE LV AT RER OEo s TR R o R BRI ST
'ﬂg#’ ; ;E;:f}&ftﬁﬁng:ﬁil‘“.ﬁiiﬁﬁﬁE?T?Fmﬁﬁifﬂiiﬁ?‘gb, BiEAse iz BT R TSN ETE
AL E TR TLET .

2018 9

16/173



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

66
117 118 120

10

17/173



EDINETOO OO
0000000000000000(E12430)
0000000000000000000
100 10 100 20

18/173



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

19/173



BB = BENS 4
A PEE AT AR

il i
nE

w

| EmURZRE

Ti—F) fu
ek T

=T
RENWSGE

2018 9

20/173

EDINETOOOO
O00OO00000000000000(E12430)
Oooooooooooobooooooad



EDINETOOOO

O00OO00000000000000(E12430)
Oooooooooooobooooooad

:?}; (20134 104--207 8F0M)
@ TEN
;) B PGPSR PR e & T
om Bos
BOpF=-=- e ]
40 f==== - S ——————
Eﬂ —
o
_m e SRS

=0
4LO7UE HES HIDa TREG SrRE RS FRDR

(MTr/FEMDRENEHES S ADFEOREE.
F£EAREES S UERER (%))

g7 Bxr (a6 ] = L L]

e 7% 157 163%| 105 21% 59% 27w
| sae edow 57w avewl oow| eew| 20ew

—

M| 18 19 -22.00 - 1 75%] -27 4% -4A0%| -12.39% - 17 4%

8 HERRZr/FANBNgRESSAEERNICENT2S
FIICIERLEBOTY.

S TOEES AN TrAADERESLZRDF A,

# Higi3201 38 10AS201 BE9ADEFEMOE BxICH
FHIME ] FMONER0ORC BT, LT RaL0
DR RE S A DV TERRLEEOTY. 277 2F
DEERD. SES (RSN ERRALISOELTHRUE
B LOE0THD, EMOBPEMICE L VTHRLICEM
BERLGRESBSDBEOET.

<ERMEISADEN>

B - B HEREN (TOPIX, B2h)

SEERE -~ MSCIHKOKUSAIA /7o A BESA, FN—2)

HM"“MSCIE?—HJH‘?—”?'FFW' T A (B,
s

B3N --NOMURA-BPIEN

SRR - FTSEH RN >/ T2 A (R<BE. A~—2)

FRER - JPEILA/GBI-EMIO=)UL-T1IT=2T74F
(A i, AN —2)

#g;%@m;, REATHUCLSRAENELT. RELT

(o]
TOPIX
MSCI1-KOKUSAI
MSCI Inc.
MSCI
MSCI Inc.

NOMURA-BPI

F {201 3% 108~2018508) (W)
25000 100
— N ERE ARSI R
20000 H e FroATEEREE (M) |- eee 80
|5 D0 e mm mm e e e e (]
LT ] e T -1

20

20135108 20148108 20155108 20185108 20175108

#ENERIEEERRE (RN 2ERE0 1 BFOSED0
Ty,

#HESMERABNERZ. 201 3 0ORFOBERMERNEES
ELTRBELTLET.

BSTry REDAESHEAERMERSSUTNRER(EAF
CHITEHET ] EMOEES) ., oS (85 0 EMEaLT
HOLLTHELUCER FHOEOTHD. E#ROESESRS L
g!mﬁ!;ﬁl!i!:ﬂﬂfﬁﬁbtﬂfﬂ!*tlilﬂﬂ

MSCI Inc.

MSCI Inc.

21/173



FTSE

LLC

JP

FTSE Fixed Income LLC

GBI-EM

J.P. Morgan Securities LLC

3.24

FTSE Fixed Income LLC

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

FTSE Fixed Income

J.P. Morgan Securities LLC

1.43964 1.333

1.333

0.793

0.510

0.030

22/173



0.1

23/173

0.1

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad



NISA

20

80

15.315

24/173

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

20.315 15.315
20.315 15.315
20.315 15.315
120
NISA 20



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

( )
( )
( )
( )
( )
<HEEICMT B4 A —VE>
1) OIS e
A } r& EE-'%J(:E?R}
1
= E == Ee- - T
Al AL
2 2 || gk
{635 Z || &2 BEIED
g o || 4E BasE OERFTA TR
e " 7
i &
0y . ono DS
pES| - reEsEeiaE
S 2T ML S (RIS IR
] P
- o 5
25
i : £z || smeo
T fi i 2aEDERTA
S 7
ey
A
2018 12 18
2018 9 28

18,325,715,301 67.45

2,743,814,700 10.10]

5,679,967,977 20.90

— 421,833,534 1.55

25/173



EDINETOOOO
00000000000 DO00OmD((EL2430)
ooooodooodooodnoodd

27,171,331,512 100.00
)
1,589,069 4,293  6,821,873,217 4,352 6,915,628,288/25.45
1,523,148 3,740|  5,696,573,520 3,779  5,755,976,292/21.18
3,127,391,244) 1.7677|  5,528,289,502 1.8162]  5,679,967,97720.90)
2,076,427 2,639  5,479,690,853 2,723 5,654,110,721/20.81
630,762 4,213  2,657,400,306 4,350|  2,743,814,700/10.10
)

67.45

10.10

20.90

98.45

()

(2009 3 16 ) 200,154 202,789 0.5316 0.5386
(2009 9 15 ) 169,790 171,643 0.6415 0.6485
(2010 3 15 ) 133,471 135,498 0.6586 0.6686
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8 (2010 9 15 ) 99,950 101,640 0.5913 0.6013
9 (2011 3 15 ) 82,524 83,492 0.5965 0.6035
10 (2011 9 15 ) 61,557 62,405 0.5080 0.5150
11 (2012 3 15 ) 61,472 62,233 0.5651] 0.5721
12 (2012 9 18 ) 53,355 54,047, 0.5398 0.5468
13 (2013 3 15 ) 60,206 60,843 0.6613 0.6683
14 (2013 9 17 ) 54,674 55,251 0.6624 0.6694
15 (2014 3 17 ) 51,312 51,835 0.6860 0.6930
16 (2014 9 16 ) 49,689 50,175 0.7162 0.7232
17 (2015 3 16 ) 46,787 47,234 0.7330 0.7400
18 (2015 9 15 ) 40,950 41,365 0.6899 0.6969
19 (2016 3 15 ) 35,555 35,949 0.6315 0.6385
20 (2016 9 15 ) 31,061 31,438 0.5768 0.5838
21 (2017 3 15 ) 32,078 32,432 0.6338 0.6408
22 (2017 9 15 ) 30,740 31,074 0.6458 0.6528
23 (2018 3 15 ) 28,2006 28,522 0.6253 0.6323
24 (2018 9 18 ) 26,554 26,859 0.6099 0.6169
2017 9 31,201 — 0.6560 —
10 30,885 — 0.6616 —
11 30,381 — 0.6552 —
12 30,521 — 0.6682 —
2018 1 29,942 — 0.6585 —
2 28,873 — 0.6389 —
3 28,145 — 0.6221] —
4 28,519 — 0.6339 —
5 27,281 — 0.6091] —
6 27,007 — 0.6099 —
7 27,449 — 0.6207 —
8 26,848 — 0.6134 —
9 27,171 — 0.6226 —

)
5 2008 9 17 2009 3 16 0.0210
6 2009 3 17 2009 9 15 0.0210
7 2009 9 16 2010 3 15 0.0270
8 2010 3 16 2010 9 15 0.0300
9 2010 9 16 2011 3 15 0.0240
10 2011 3 16 2011 9 15 0.0210
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11 2011 9 16 2012 3 15 0.0210;
12 2012 3 16 2012 9 18 0.0210;
13 2012 9 19 2013 3 15 0.0210;
14 2013 3 16 2013 9 17 0.0210
15 2013 9 18 2014 3 17 0.0210
16 2014 3 18 2014 9 16 0.0210
17 2014 9 17 2015 3 16 0.0210
18 2015 3 17 2015 9 15 0.0210
19 2015 9 16 2016 3 15 0.0210
20 2016 3 16 2016 9 15 0.0210
21 2016 9 16 2017 3 15 0.0210
22 2017 3 16 2017 9 15 0.0210
23 2017 9 16 2018 3 15 0.0210
24 2018 3 16 2018 9 18 0.0210
5 2008 9 17 2009 3 16 28.61
6 2009 3 17 2009 9 15 24.62
7 2009 9 16 2010 3 15 6.87
8 2010 3 16 2010 9 15 5.66
9 2010 9 16 2011 3 15 4.94
10 2011 3 16 2011 9 15 11.32
11 2011 9 16 2012 3 15 15.37
12 2012 3 16 2012 9 18 0.76
13 2012 9 19 2013 3 15 26.40;
14 2013 3 16 2013 9 17 3.34
15 2013 9 18 2014 3 17 6.73
16 2014 3 18 2014 9 16 7.46
17 2014 9 17 2015 3 16 5.28
18 2015 3 17 2015 9 15 3.02
19 2015 9 16 2016 3 15 5.42
20 2016 3 16 2016 9 15 5.34
21 2016 9 16 2017 3 15 13.52
22 2017 3 16 2017 9 15 5.21
23 2017 9 16 2018 3 15 0.08
24 2018 3 16 2018 9 18 0.90;
)
100
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5 2008 9 17 2009 3 16 5,294,185,078 81,424,829,924
6 2009 3 17 2009 9 15 4,514,801,873 116,328,141,007
7 2009 9 16 2010 3 15 3,053,623,151 65,085,342,031
8 2010 3 16 2010 9 15 3,433,288,669 37,049,986,073
9 2010 9 16 2011 3 15 2,594,966,291 33,278,728,277
10 2011 3 16 2011 9 15 1,773,930,246 18,946,335,992
11 2011 9 16 2012 3 15 1,823,868,307 14,232,430,343
12 2012 3 16 2012 9 18 1,582,037,857 11,516,851,642
13 2012 9 19 2013 3 15 1,445,432,064 9,234,623,651
14 2013 3 16 2013 9 17 1,044,388,129 9,548,565,166
15 2013 9 18 2014 3 17 983,405,984 8,724,087,870]
16 2014 3 18 2014 9 16 700,006,550 6,126,877,740]
17 2014 9 17 2015 3 16 631,215,783 6,176,937,090]
18 2015 3 17 2015 9 15 572,580,620 5,047,402,074
19 2015 9 16 2016 3 15 697,582,559 3,750,226,166
20 2016 3 16 2016 9 15 766,674,152 3,219,187,762
21 2016 9 16 2017 3 15 717,886,483 3,954,039,839
22 2017 3 16 2017 9 15 555,513,912 3,565,621,923
23 2017 9 16 2018 3 15 517,129,806 3,015,426,652
24 2018 3 16 2018 9 18 589,815,284 2,154,764,472
2018 9 28

173,367,429 3.05

2,568,685,168 45.12

99,156,874 1.74

210,257,298 3.69

52,138,689 0.92

708,272,563 12.44

245,286,992 4.31

145,823,125 2.56
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14,973,933 0.26

17,509,327 0.31

31,929,034 0.56

66,569,119 1.17

410,691,800 7.21

488,520,799 8.58

29,777,025 0.52

92,623,511 1.63

26,563,399 0.47

30,237,511 0.53

77,948,714 1.37

89,175,704 1.57

5,579,508,014 98.01

54,306,053 0.95

— 58,940,115 1.04

5,692,754,182 100.00]

— 5,875,273 0.10

_ 5,854,751 0.10

()

PFIZER INC 53,897, 4,884.64] 263,267,750 4,985.72 268,715,513( 4.72
COCA-COLA CO/THE 40,803 5,259.7]] 214,612,086 5,225.35 213,210,189 3.75)
VERIZON COMMUNICATIONS INC 32,509 6,212.27] 201,954,978 6,086.21f 197,856,806| 3.48|
NOVARTIS AG-REG 19,606 9,511.44] 186,481, 386 9,806.64 192,269,054 3.38
MERCK & CO. INC. 22,227 7,997 .59 177,762,642 8,031.67 178,519,938 3.14
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ROCHE HOLDING AG- 5,989 27,549.95 164,996,657 27,642.92 165,553,490( 2.91]
GENUSSCHEIN
UNILEVER NV-CVA 24,631 6,367.89 156,847,666 6,347.34 156,341,451 2.75
INEXTERA ENERGY INC 8,257 19,745.28 163,036,779 18,806.05) 155,281,607 2.73
PEPSICO INC 12,307 13,091.65] 161,118,955 12,611.94 155,215,250] 2.73
INTL BUSINESS MACHINES 8,368 16,801.54 140,595, 336} 17,205. 85 143,978,595 2.53]
CORP
TOTAL SA 19,066 7,097.23 135,315, 966 7,402.48 141,135,737| 2.48
PHILIP MORRIS 13,775 9,126.63] 125,719,351 9,257.09 127,516,424 2.24
INTERNATIONAL
IBERDROLA SA 139,465 835.914 116,581,254 848.33} 118,313,571 2.08|
RIO TINTO PLC 19,337 5,354.50] 103,540,092 5,759.25 111,366,631 1.96
SCHNEIDER ELECTRIC SE 11,861 9,133.5]] 108,332,643 9,270.94 109,962,648] 1.93
ALLIANZ SE-REG 4,143 24,617.68 101,991,057 26,097.65) 108,122,564( 1.90|
VINCI SA 9,902 10,647.84 105,434,924 10,888.33 107,816,303( 1.89
[TRANSCANADA CORP 21,643 4,815.03] 104,211,856 4,581.47| 99,156,874 1.74
SANOFI 9,364 9,923.714 92,925,658 10,162.88 95,165,278 1.67
LVMH MOET HENNESSY LOUIS 2,288 38,076.14 87,118,211 40,652.87] 93,013,769 1.63
VUITTON SE
ROYAL DUTCH SHELL PLC-A 22,787 3,675.47| 83,753,028 3,899.45 88,856,799 1.56
SHS
ALTRIA GROUP INC 12,186 7,091.31 86,414,713 6,901.64 84,103,493 1.48
DEUTSCHE TELEKOM AG-REG 43,590 1,818.90 79,286,160 1,859.87 81,071,755 1.42]
DBS GROUP HOLDINGS LTD 36,200] 2,057.81 74,493,008 2,153.27 77,948,714] 1.37
[TEXAS INSTRUMENTS INC 6,167 11,777.20] 72,630,048 12,184.92 75,144,434] 1.32
MICHELIN (CGDE)-B 5,447 13,729.34 74,783,747 13,623.63 74,207,934 1.30|
UNION PACIFIC CORP 3,829 17,797.55 68,146,837 18,602. 76| 71,229,991 1.25
MORGAN STANLEY 13,107 5,415.01] 70,974,635 5,425.23 71,108,606| 1.25
CVS HEALTH CORP 7,569 8,869.81 67,135,645 8,944.77| 67,702,988 1.19
ZURICH INSURANCE GROUP AG 1,862 34,773.02 64,747,371 36,272.26 67,538,952 1.19

0.89

0.55

0.64

0.96

8.07
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51,746.29 5,876,906 5,875,273 0.10;

44,310.54 5,876,906 5,854,751 0.10;
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30 3 15 30 9 18
836,051,064 769,687,196
20,570,796,039 17,998,137,590
2,471,363,836 2,657,400,306
4,726,002,224 5,528,289,502
28,604,213,163 26,953,514,594

28,604,213,163

26,953,514,594

315,746,208 304,791,564
12,105,825 24,356,504
1,535,342 1,510,544
66,685,948 65,608,809
1,402 1,160
1,379,224 2,465,299
397,453,949 398,733,880
397,453,949 398,733,880
45,106,601,205 43,541,652,017
16,899,841,991 16,986,871,303
7,029,710,443 7,846,500,667
28,206,759,214 26,554,780,714
28,206,759,214 26,554,780,714
28,604,213,163 26,953,514,594
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29 9 16 30 3 16

30 3 15 30 9 18
2,059,378,650 2,216,034,240
36 180
1,767,694,224 1,770,954,431
291,684,462 445,079,989
118,592 133,260
4,868,691 4,579,698
211,466,137 198,914,136
1,923,635 1,873,896
218,377,055 205,500,990
73,307,407 239,578,999
73,307,407 239,578,999
73,307,407 239,578,999
19,181,997 13,134,303
16,863,957,345 16,899,841,991
1,047,631,268 809,876,479
1,047,631,268 809,876,479
178,313,870 221,734,100
178,313,870 221,734,100
959,327,454 927,884,993
16,899,841,991 16,986,871,303
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1 16 3 15 3 16 5
15 5 16 7 7 16 15 9 16 11
15 11 16 1 15
30
16 30 9 18
30 3 15 30 9 18
47,604,898,051 45,106,601,205
517,129,806 589,815,284
3,015,426,652 2,154,764,472
45,106,601,205 43,541,652,017
16,899,841,991 16,986,871,303
29 9 16 30 3 16
30 3 15 30 9 18
79,626,501 74,770,647
29 9 16 30 3 16
29 11 15 30 5 15
614,598,047 A 738,965,707
0 B 0
1,099,830,698 C 1,147,434,206
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D 6,288,408,132 | D 6,955,767,708
E + 8,002,836,877 | E + 8,842,167,621
F a 1,724 | F a 1,970
G 324,874,554 | G 314,034,182
H a 70 | H a 70

29 11 16 30 5 16

30 1 15 30 7 17
A 628,959,923 | A 684,371,499
B 0| B 0
c 1,103,487,618 | C 1,158,292,696
D 6,428,787,238 | D 7,234,774,783
E + 8,161,234,779 | E + 9,077,438,978
F a 1,792 | F a 2,055
G 318,706,692 | G 309,059,247
H a 70 | H ¢! 70

30 1 16 30 7 18

30 3 15 30 9 18
A 693,367,706 | A 676,450,981
B 0| B 0
c 1,117,626,547 | C 1,172,487,673
D 6,652,088,945 | D 7,474,841,250
E + 8,463,083,198 | E + 9,323,779,904
F a 1,876 | F a 2,141
G 315,746,208 | G 304,791,564
H a 70 | H a 70

29 9 16 30 3 16
30 3 15 30 9 18
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1,564,247,473

93,049,991

398,489,211

2,055,786,675

30 9 18

986,797,520

32,168,862

83,501,346

935,465,036

30 3 15 30 9 18

0.6253 [1 0.6099
) (6,253 )H|(1 ) (6,099 )

€Y)

@
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1,523,148 5,696,573,520]
1,589,069 6,821,873,217
2,076,427 5,479,690,853
5,188,644 17,998,137,590
630,762 2,657,400,306
630,762 2,657,400, 306

3,127,391,244

5,528,289,502

3,127,391,244

5,528,289,502

3,133,210,650

26,183,827,398

(

)
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28 7 1 29 6 30
29 6 30
2017 6 30
PIMCO
PIMCO PIMCO
63,293 69,916 71,251
228 85 7
6,753 976 497
0 0 6
4,125 808 653
1,847 0 6
3,162 830 1,418
TBA 1,132 17,476 0
811 349 798
81,351 90,440 74,636
0 0 164
1,124 0 0
123 165 0
6,674 784 91
5,299 863 3,820
TBA 0 27,072 0
2 0 0
2,978 560 300
186 163 197
0 21 0
235 0 0
16,621 29,628 4,572
64,730 60,812 70,064
63,404 69,921 69,232
1,834 0 6
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1,132 0 0
(44) (25)
* : 0 0 12,700
J 64,730 55,998 70,064
J N/A 4,814 N/A
J 1,930 1,331 1,545
J N/A 62 N/A
1
J
33.54 42.06 45.35
3,768 4,726 5,096
J
N/A 77.10 N/A
N/A 8,664 N/A
2017 6 30 1
PINCO
PIMCO PIMCO

* 2,864 1,301 4,324
* 0 6 0
3 1 2
2,867 1,308 4,326

12 3
2 1 1

14 4
2,853 1,304 4,323
* (4,045) (253) 2,983
79 928 333
1,804 (1,125) (1,013)
(429) 249 36
(2,591) (201) 2,339
* 5,710 (135) 1,347

400 (393) (25)
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(575) 707 1,246
16 (55) (10)
5,551 124 2,558
2,960 an 4,897
5,813 1,227 9,220
* 181 2 5
2017 6 30 1
PINCO
PINCO PIMCO
2,853 1,304 4,323
(2,591) (201) 2,339
5,551 124 2,558
5,813 1,227 9,220
J (14,719) (9,979) (12,547)
J N/A (397) N/A
(14,719) (10,376) (12,547)
* 4,316 1,401 (4,357)
(4,590) (7,748) (7,684)
69,320 68,560 77,748
64,730 60,812 70,064
*
PIMCO
2017 6 30

97.8%
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3.5%
3.5%
Argentina Bonos del Tesoro
16.000% due 10/17/2023 ARS 909 61
18.200% due 10/03/2021 5,400 361
Argentina POM Politica Monetaria
26.250% due 06/21/2020 17,400 1,090
Provincia de Buenos Aires
5.750% due 06/15/2019 700 1724
2,236
( 2,290)
2.5%
2.5%
Banco BTG Pactual S.A.
7.000% due 09/27/2017 CoP 2,118,000 694
Caixa Economica Federal
2.375% due 11/06/2017 500 501
Petrobras Global Finance BV
8.375% due 05/23/2021 400 449
1,644
( 1,601)
0.8%
0.8%
Rosneft Finance S.A.
7.875% due 03/13/2018 500 519
519
( 508)
0.6%
0.6%
Anstock Il Ltd.
2.125% due 07/24/2017 400 400
400
( 400)
0.8%
0.8%
Bonos de la Tesoreria de la Republica
4.500% due 10/15/2023 (a) CLP 39,999 73
Bonos de la Tesoreria de la Republica en pesos
4.500% due 03/01/2026 260,000 409
482
( 473)
2.6%
2.6%
Amber Circle Funding Ltd.
2.000% due 12/04/2017 300 300

CSCEC Finance Cayman 1 Ltd.
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2.950% due 11/19/2020 700 705
Industrial Commercial Bank of China Ltd.
2.351% due 11/13/2017 300 301
2.481% due 02/12/2018 200 201
Sinopec Capital 2013 Ltd.
1.875% due 04/24/2018 200 200
1,707
( 1,708)
0.8%
0.5%
Empresas Publicas de Medellin ESP
7.625% due 09/10/2024 COP 961,000 319
0.3%
Financiera de Desarrollo Territorial S.A.
Findeter
7.875% due 08/12/2024 487,000 164
483
( 751)
9.8%
9.8%
Czech Republic Government Bond
0.950% due 05/15/2030 CZK 17,600 745
1.000% due 06/26/2026 2,300 102
1.200% due 07/23/2017 125,000 5,474
6,321
( 5,726)
0.5%
0.5%
Nykredit Realkredit A/S
2.000% due 07/01/2017 DKK 2,200 338
338
( 335)
0.7%
0.7%
Deutsche Bank AG
4.250% due 10/14/2021 400 420
420
( 400)
1.9%
1.9%
CNPC General Capital Ltd.
2.750% due 05/14/2019 200 201
Eastern Creation 11 Investment Holdings Ltd.
2.625% due 11/20/2017 400 401

Huaneng Hong Kong Capital Ltd.
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3.375% due 06/11/2018 600 604
1,206
( 1,203)
4.4%
4.4%
Hungary Government Bond
3.000% due 06/26/2024 HUF 11,400 44
3.000% due 10/27/2027 259,100 959
7.000% due 06/24/2022 400,000 1,858
2,861
( 2,574)
0.9%
0.9%
State Bank of India
4.125% due 08/01/2017 600 601
601
( 601)
2.0%
2.0%
AK Transneft 0JSC Via TransCapital Invest Ltd.
8.700% due 08/07/2018 1,200 1,278
1,278
( 1,271)
2.4%
2.4%
Israel Government Bond-Fixed
5.500% due 01/31/2022 ILS 4,400 1,550
1,550
( 1,523)
0.3%
0.3%
SoftBank Group Corp.
4.500% due 04/15/2020 200 208
208
( 201)
1.4%
1.4%
Gazprom OAO Via Gaz Capital S.A.
8.146% due 04/11/2018 200 209
Russian Agricultural Bank 0JSC Via RSHB Capital
S.A.
5.298% due 12/27/2017 300 304
7.750% due 05/29/2018 100 105

Severstal OAO Via Steel Capital S.A.
6.700% due 10/25/2017 300 304
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922
( 921)
5.6%
5.6%
Malaysia Government International Bond
3.314% due 10/31/2017 MYR 5,600 1,305
3.795% due 09/30/2022 1,900 442
3.990% due 10/15/2025 390 90
4.012% due 09/15/2017 1,400 327
4.070% due 09/30/2026 200 46
4.181% due 07/15/2024 100 24
4.232% due 06/30/2031 800 182
4.254% due 05/31/2035 350 79
4.444% due 05/22/2024 2,900 692
4.498% due 04/15/2030 410 96
4.935% due 09/30/2043 1,520 365
3,648
( 3,847)
6.4%
1.1%
America Movil SAB de C.V.
8.460% due 12/18/2036 MXN 1,000 51
Petroleos Mexicanos
5.750% due 03/01/2018 188 193
7.190% due 09/12/2024 MXN 9,600 484
728
5.3%
Mexico Government International Bond
6.500% due 06/09/2022 MXN 2,800 154
7.500% due 06/03/2027 700 41
8.000% due 06/11/2020 55,200 3,166
10.000% due 11/20/2036 700 50
3,411
4,139
( 4,016)
5.0%
5.0%
Fondo MIVIVIENDA S.A.
7.000% due 02/14/2024 PEN 1,000 320
Peru Government International Bond
5.700% due 08/12/2024 7,200 2,310
6.350% due 08/12/2028 500 164
6.900% due 08/12/2037 1,310 443
3,237
( 3,312)

8.2%
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8.2%
Poland Government International Bond
1.500% due 04/25/2020 PLN 100 26
1.750% due 07/25/2021 1,700 447
2.000% due 04/25/2021 300 80
2.250% due 04/25/2022 1,300 345
2.500% due 07/25/2027 500 125
4.000% due 10/25/2023 1,400 402
5.250% due 10/25/2020 3,610 1,068
5.750% due 10/25/2021 1,000 306
5.750% due 09/23/2022 8,200 2,537
5,336
( 5,215)
7.1%
7.1%
Romania Government International Bond
3.500% due 12/19/2022 RON 12,800 3,302
5.750% due 04/29/2020 600 167
5.850% due 04/26/2023 600 173
5.950% due 06/11/2021 3,300 935
4,577
( 4,526)
4.0%
0.2%
VimpelCom Holdings BV
9.000% due 02/13/2018 RUB 9,000 152
3.8%
Russia Government International Bond
7.050% due 01/19/2028 5,800 93
7.750% due 09/16/2026 5,600 95
7.850% due 03/10/2018 10,000 169
8.150% due 02/03/2027 27,900 491
8.500% due 09/17/2031 87,500 1,569
2,417
2,569
( 2,680)
1.1%
1.1%
Serbia International Bond
5.250% due 11/21/2017 700 709
709
( 708)
5.3%
0.2%
Eskom Holdings SOC Ltd.
0.000% due 08/18/2027 ZAR 2,800 63
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0.000% due 12/31/2032 5,800 72
135
5.1%
South Africa Government International Bond
6.250% due 03/31/2036 700 38
6.750% due 03/31/2021 100 7
7.250% due 01/15/2020 800 60
8.000% due 12/21/2018 800 61
8.000% due 01/31/2030 5,100 353
8.250% due 09/15/2017 8,200 626
8.250% due 03/31/2032 8,100 559
8.500% due 01/31/2037 8,200 557
8.750% due 01/31/2044 100 7
8.875% due 02/28/2035 4,700 334
9.000% due 01/31/2040 800 56
10.500% due 12/21/2026 7,400 627
3,285
3,420
( 3,416)
4.3%
4.3%
Turkey Government International Bond
7.100% due 03/08/2023 TRY 2,000 490
9.400% due 07/08/2020 3,200 886
9.500% due 01/12/2022 300 82
10.400% due 03/20/2024 1,400 401
10.600% due 02/11/2026 1,100 319
10.700% due 02/17/2021 2,000 572
11.000% due 02/24/2027 200 59
2,809
( 3,271)
0.4%
0.4%
Barclays PLC
7.875% due 09/15/2022 (b) GBP 200 281
281
( 312)
4.5%
0.3%
Petrobras Netherlands BV
3.257% due 06/14/2019 200 196
1.1%
Ally Financial, Inc.
3.250% due 02/13/2018 100 101
3.600% due 05/21/2018 100 101
4.750% due 09/10/2018 100 103
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0.000% due 10/21/2025 MXN 1,000 67

Charter Communications Operating LLC

4.908% due 07/23/2025 200 216

DISH DBS Corp.

4.250% due 04/01/2018 100 102
690

3.0%

Asset-Backed Securities Corporation Home Equity

Loan Trust

1.296% due 05/25/2037 6 4

Banc of America Mortgage Trust

3.713% due 07/25/2034 33 33

Bear Stearns Alternative-A Trust

1.376% due 02/25/2034 54 51

Chase Mortgage Finance Trust

3.328% due 03/25/2037 (c) 48 47

Citigroup Mortgage Loan Trust

1.276% due 07/25/2045 47 35

1.286% due 01/25/2037 18 14

3.111% due 07/25/2046 (c) 28 24

3.176% due 08/25/2035 (c) 64 47

Citigroup Mortgage Loan Trust, Inc.

3.573% due 03/25/2034 7 7

Countrywide Home Loan Mortgage Pass-Through Trust

3.174% due 09/25/2047 (c) 22 21

Credit-Based Asset Servicing Securitization

LLC

1.336% due 07/25/2037 228 150

Credit-Based Asset Servicing Securitization

Trust

1.276% due 11/25/2036 8 5

GSAMP Trust

1.286% due 12/25/2036 23 13

HarborView Mortgage Loan Trust

3.732% due 08/19/2036 (c) 11 10

HSI Asset Loan Obligation Trust

1.276% due 12/25/2036 9 4

Luminent Mortgage Trust

1.204% due 12/25/2036 (c) 35 32

MASTR Alternative Loan Trust

1.616% due 03/25/2036 (c) 49 11

MASTR Asset-Backed Securities Trust

1.266% due 01/25/2037 27 11

Merrill Lynch Mortgage Investors Trust

1.466% due 11/25/2035 139 131

Merrill Lynch Mortgage-Backed Securities Trust

3.519% due 04/25/2037 (c) 38 33

Morgan Stanley Asset-Backed Securities Capital I,
Inc. Trust
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1.276% due 05/25/2037 31 18
Morgan Stanley Mortgage Loan Trust
3.110% due 06/25/2036 11 11
New Century Home Equity Loan Trust
1.396% due 05/25/2036 87 75
Residential Asset Securitization Trust
1.616% due 01/25/2046 (c) 82 39
Securitized Asset-Backed Receivables LLC Trust
©
1.276% due 12/25/2036 67 23
1.296% due 11/25/2036 47 17
Sequoia Mortgage Trust
3.093% due 01/20/2047 (c) 22 18
Structured Adjustable Rate Mortgage Loan Trust
3.143% due 01/25/2035 120 118
3.342% due 07/25/2034 350 350
Structured Asset Mortgage Investments Il Trust
1.459% due 07/19/2035 147 145
1.869% due 10/19/2034 298 288
WaMu Mortgage Pass-Through Certificates Trust (c)
2.567% due 01/25/2037 45 41
2.763% due 04/25/2037 30 27
2.953% due 12/25/2036 104 99
1,952
0.1%
Fannie Mae
1.120% due 12/25/2036 15 15
1.892% due 06/01/2043 33 33
1.892% due 07/01/2044 7 7
55
2,893
( 3,146)
0.3%
0.3%
Uruguay Government International Bond
9.875% due 06/20/2022 UYu 5,600 203
203
( 198)
9.7%
2.2%
Federal Home Loan Bank
0.991% due 07/28/2017 600 599
1.027% due 08/28/2017 800 799
1,398
1.0%

ANZ National Bank
0.668% due 07/03/2017 AUD 11 9

57/173



EDINETOOOO
0000000000000000(E12430)
0000000000000000000
Bank of Tokyo-Mitsubishi UFJ Ltd.

(0.260%) due 07/03/2017 478 4
Brown Brothers Harriman Co.
(0.260%) due 07/03/2017 1 0
Citibank N.A.
0.050% due 07/03/2017 GBP 1 2
0.660% due 07/03/2017 34 34
DBS Bank Ltd.
0.660% due 07/03/2017 109 109
Deutsche Bank AG
0.050% due 07/04/2017 CAD 1 1
0.660% due 07/03/2017 23 23
DnB NORBank ASA
0.660% due 07/03/2017 155 155
HSBC Bank
(0.260%) due 07/03/2017
0.050% due 07/03/2017 GBP 2 3
JPMorgan Chase  Co.
0.660% due 07/03/2017 111 111
National Australia Bank Ltd.
0.660% due 07/03/2017 51 51
0.668% due 07/03/2017 AUD 3 2
Sumitomo Mitsui Banking Corp.
(0.260%) due 07/03/2017 794 6
0.050% due 07/03/2017 GBP 1 2
0.660% due 07/03/2017 100 100
Wells Fargo Bank
0.660% due 07/03/2017 57 57
6.000% due 07/03/2017 ZAR 13 1
670
1.6%
2.850% due 01/26/2018 800 786
3.351% due 09/15/2017 300 298
1,084
1.2%
(0.360)% due 10/31/2017 EUR 672 768
2.6%
3.019% due 08/30/2017 MYR 7,224 1,676
1.1%
0.710% due 07/13/2017 700 700
6,296
( 6,271)
97.8% 63,293

( 63,404)
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(@) 0.3% 184
( 0)
1.9% 1,253
100.0% 64,730
*
*
@
®
©
2017 6 30 121 0.737%
FOB Freddie Mac 6.000% 07/01/2047 1,000 1,132) (1,124)
(1,132) (1,124)
2017 6 30
o
FOB 0 0 0 (1,124) (1,124) 0 (1,124)
0 0 0 (1.124)
€y
@
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@
2017 6
30
@ ®
Airbus
Group
Finance BV 1.000% 12/20/2017 0.078% EUR 200 0 0 0
@
)
(i)
@
€))
3-Month  USD-
LIBOR 1.750% 12/16/2018 700 @ 13 0 0
3-Month  USD-
LIBOR 1.250% 12/21/2018 2,800 11 26 1 0
3-Month  USD-
LIBOR 1.250% 12/21/2019 2,200 23 27 1 0
3-Month  USD-
LIBOR 2.000% 12/16/2020 1,200 (©) 14 1 0
3-Month  USD-
LIBOR 1.250% 06/21/2022 2,000 67 aan 3 0
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3-Month  USD-

LIBOR 1.750% 12/21/2026 200 9 0 1 0
3-Month  USD-

LIBOR 1.500% 06/21/2027 100 7 (@) 0 0
3-Month  USD-

LIBOR 1.500% 06/21/2027 300 1) 7 0 (€M)
3-Month  USD-

LIBOR 2.500% 12/20/2027 1,900 (23) 16 6 0
3-Month  USD-

LIBOR 2.500% 06/15/2046 100 2 6 1 0
3-Month  USD-

LIBOR 2.250% 12/21/2046 300 21 45 1 0
3-Month  ZAR-

SAJIBOR 7.500% 03/15/2019  ZAR 9,700 ®) ) 1 0
3-Month  ZAR-

SAJIBOR 7.350% 04/19/2019 12,900 3 3 0 @
3-Month  ZAR-

SAJIBOR 8.000% 03/15/2022 11,200 20) (12) 4 0
3-Month  ZAR-

SAJIBOR 8.250% 03/15/2024 1,400 (©) @ 1 0
3-Month  ZAR-

SAJIBOR 9.500% 09/16/2026 1,700 (13) (€Y) 1 0
3-Month  ZAR-

SAJIBOR 8.300% 03/15/2027 700 1 1 0 @
3-Month  ZAR-

SAJIBOR 8.500% 03/15/2027 11,300 29 30 0 @)
3-Month  ZAR-

SAJIBOR 8.000% 09/20/2027 200 0 0 0 0
6-Month  CZK-

PRIBOR 1.089% 0370272027  CZK 113,400 67 67 45 0
6-Month  CzK-

PRIBOR 1.500% 09/20/2027 107,500 84 57 0 44)
6-Month

EURIBOR 1.000% 09/20/2027  EUR 1,200 ®) 5 5 0
6-Month  JPY-

LIBOR 0.300% 09/20/2027 140,000 (©) 5 2 0
6-Month  PLN-

WIBOR 2.500% 03/16/2026  PLN 600 3 3 1 0
BRL-CDI-

Compounded 11.610% 01/02/2018  BRL 4,400 (32) 17 0 [€H)
BRL-CDI-

Compounded 10.100% 01/02/2019 35,400 (114) (116) 0 ®)
BRL-CDI-

Compounded 12.150% 01/02/2019 16,000 161 74 0 0
BRL-CDI-

Compounded 14.460% 01/02/2019 1,800 41 20 1 0
BRL-CDI-

Compounded 15.960% 01/02/2019 900 29 10 96 0
BRL-CDI-

Compounded 9.640% 01/02/2020 5,200 ®3) () 0 (1)
BRL-CDI-

Compounded 11.380% 01/02/2020 12,400 108 97 7 0
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BRL-CDI-
Compounded 12.055%  01/04/2021 4,600 (45) 32) 0 ®)
BRL-CDI-
Compounded 12.230%  01/04/2021 300 4 3 0 0
BRL-CDI-
Compounded 12.850%  01/04/2021 800 17 8 1 0
BRL-CDI -
Compounded 9.760%  01/02/2025 600 (6) ) 1 0
BRL-CDI -
Compounded 10.130%  01/02/2025 4,500 (20) (20) 6 0
BRL-CDI-
Compounded 10.300%  01/02/2025 2,900 ©) 15) 4 0
BRL-CDI-
Compounded 10.850%  01/02/2025 3,400 12 12 4 0
BRL-CDI -
Compounded 11.750%  01/02/2025 9,800 (138) (138) 0 12)
BRL-CDI -
Compounded 12.030%  01/02/2025 5,900 74 105 7 0
BRL-CDI -
Compounded 12.285%  01/02/2025 5,100 82 (26) 11 0
BRL-CDI-
Compounded 13.520%  01/02/2025 2,200 68 24 3 0
IBMEXID 7.150%  12/21/2018  MXN 31,000 4 4 0 @
IBMEXID 5.630%  10/11/2021 1,500 ®) o) 0 0
IBMEXID 7.790%  01/19/2022 19,300 44) an 2 0
IBMEXID 7.530%  02/01/2022 23,400 (40) (29) 3 0
IBMEXID 7.470%  02/17/2022 18,000 28 28 0 @
IBMEXID 5.575%  03/16/2022 7,100 19 ©) 1 0
IBMEXID 5.908%  12/28/2022 1,100 ®) ®) 0 0
IBMEXID 5.935%  08/04/2023 7,700 21 (10) 2 0
IBMEXID 5.665%  01/23/2025 6,700 31 31 2 0
IBMEXID 7.380%  11/04/2026 2,800 2 5 0 @
IBMEXID 7.368%  05/06/2027 16,600 13 24 0 (6)
IBMEXID 7.380%  02/09/2029 8,900 3 (43) 0 )
IBMEXID 6.710%  09/20/2029 4,700 14 ©) 2 0
IBMEXID 8.320%  01/07/2032 7,600 35 35 0 )
IBMEXID 7.755%  02/02/2034 5,900 7 (50) 0 ®)
IBMEXID 8.280%  11/28/2036 3,500 15 15 0 @
IBMEXID 8.310%  11/28/2036 1,400 6 6 0 @
560 249 228 (123)
561 249 228 (123)
2017 6 30
(e) 2017 6 30 745
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0 0 228 228 0 0 (123) (123)
®

AZD 07/2017 1,632 AUD 2,151 18 0
AZD 08/2017 AUD 2,151 1,631 0 @18)
BOA 07/2017 2,151 1,602 0 48)
BOA 07/2017 BRL 961 290 0 0
BOA 07/2017 CNH 21,741 3,185 0 1)
BOA 07/2017 GBP 212 272 0 ®)
BOA 07/2017 ILS 436 123 0 Q)
BOA 07/2017 JPY 34,900 314 3 0
BOA 07/2017 RON 4,474 1,083 0 @D
BOA 07/2017 292 BRL 961 0 Q)
BOA 07/2017 50  CZK 1,161 0 0
BOA 07/2017 1,333 EWR 1,173 5 0
BOA 07/2017 574 IS 2,081 22 0
BOA 07/2017 1,814  RON 7,348 26 0
BOA 08/2017 CNY 13,477 1,895 0 (88)
BOA 08/2017 TRY 1,706 444 0 34
BOA 08/2017 2,294 CNY 16,333 109 0
BOA 08/2017 44 HUF 12,197 1 0
BOA 08/2017 9,681  INR 628,200 0 ®)
BOA 08/2017 1,221 TRY 4,536 52 @
BOA 08/2017 281 ZAR 3,726 2 0
BOA 09/2017 CoP 2,240,138 729 4 0
BOA 10/2017 ILS 3,684 1,058 0 ©)
BOA 10/2017 7,030  PEN 23,343 74 0
BOA 03/2018 INR 642,915 9,681 11 0
BOA 08/2018 BRL 54,544 15,687 346 0
BPS 07/2017 3,375 1,020 2 0
BPS 07/2017 JPY 36,100 323 1 0
BPS 07/2017 313 ARS 5,185 0 ®)
BPS 07/2017 1,021 BRL 3,375 0 ®)
BPS 07/2017 3,174  CNY 22,023 74 0
BPS 07/2017 1,430  EWR 1,257 4 0
BPS 08/2017 BRL 3,375 1,015 3 0
BPS 08/2017 CNH 80,540 11,825 0 1)
BPS 08/2017 CoP 73,971 25 1 0
BPS 08/2017 EUR 1,257 1,432 0 )
BPS 08/2017 PEN 3,426 1,041 0 ©)
BPS 08/2017 PLN 216 56 0 ©)
BPS 08/2017 666  COP 1,947,373 0 32)
BPS 08/2017 261 HUF 74,111 13 0
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BPS 08/2017 309 JPY 34,600 0 @
BPS 08/2017 87 MXN 1,590 0 0
BPS 08/2017 61 ZAR 835 2 0
BPS 09/2017 ARS 10,394 619 13 0
BPS 09/2017 197 ARS 3,390 0 0
BPS 09/2017 43 KRW 48,617 0 0
BPS 09/2017 28 TWD 849 0 0
BPS 10/2017 CLP 793,478 1,178 0 (12)
BPS 1172017 268 ARS 4,524 0 (13)
BPS 03/2018 11,825 CNH 81,723 17 0
BRC 07/2017 CzK 374 15 0 @
BRC 07/2017 DKK 2,244 342 0 2)
BRC 08/2017 CNY 16,992 2,426 0 (74)
BRC 08/2017 TRY 1,772 467 0 (30)
BRC 08/2017 190 PEN 628 3 0
BRC 08/2017 471 TRY 1,770 25 0
BRC 10/2017 330 IDR 4,484,700 3 0
BRC 12/2017 BRL 46,539 13,588 0 (24)
BRC 12/2017 13,602 BRL 46,254 0 (73)
CBK 07/2017 BRL 14,052 4,248 6 0
CBK 07/2017 CNH 160 23 0 0
CBK 07/2017 CzK 125,000 5,033 0 (434)
CBK 07/2017 EUR 504 567 0 ®)
CBK 07/2017 4,274 BRL 14,052 0 (33)
CBK 07/2017 119 CzK 2,965 11 0
CBK 08/2017 CNY 16,322 2,294 0 (107)
CBK 08/2017 4,677 CNY 33,262 216 0
CBK 08/2017 438 TRY 1,598 10 0
CBK 08/2017 40 ZAR 530 0 0
CBK 08/2017 ZAR 8,599 639 0 (14)
CBK 09/2017 95 MYR 408 0 0
CBK 09/2017 734 RUB 42,544 0 (28)
CBK 09/2017 79 TWD 2,402 0 0
CBK 10/2017 IDR 529,425 39 0 0
DUB 07/2017 BRL 354 107 0 0
DuB 07/2017 CNH 3,792 558 0 (¢))
DuB 07/2017 106 BRL 354 1 0
DuB 08/2017 CNY 87,312 12,316 0 (528)
DUB 08/2017 14,280 2,011 0 (88)
DuB 08/2017 2,294 CNY 16,339 110 0
DuB 09/2017 3,303 HKD 25,711 0 3)
DUB 10/2017 BRL 44,960 13,284 1 0
DuB 12/2017 13,602 BRL 46,274 0 (67)
FBF 07/2017 BRL 575 173 0 @
FBF 07/2017 CNH 142,629 20,181 0 (854)
FBF 07/2017 INR 191,013 2,956 7 0
FBF 07/2017 174 BRL 575 0 0
FBF 07/2017 2,973 INR 195,103 40 0
FBF 09/2017 MYR 7,871 1,822 0 2)
FBF 09/2017 PHP 61,034 1,215 14 0
FBF 09/2017 2,923 KRW 3,286,104 0 (49)
FBF 10/2017 1,099 IDR 14,771,445 0 O)
FBF 12/2017 2,914 INR 191,013 0 (©)
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FBF 01/2018 HKD 25,944 3,348 10 0
FBF 01/2018 22,068 HKD 170,839 0 (90)
FBF 06/2018 RUB 199,824 3,200 39 0
GLM 07/2017 BRL 18,337 5,507 0 @7
GLM 07/2017 CNY 21,478 3,146 0 (22)
GLM 07/2017 INR 108,407 1,680 4 0
GLM 07/2017 RON 6,299 1,519 0 (59)
GLM 07/2017 95 ARS 1,536 0 A3)
GLM 07/2017 5,541 BRL 18,337 2 ®)
GLM 07/2017 974 CNH 6,732 19 0
GLM 07/2017 643 JPY 71,000 0 (11)
GLM 08/2017 MXN 6,925 362 0 (18)
GLM 08/2017 PEN 3,298 1,008 0 A3)
GLM 08/2017 PLN 1,265 332 0 (©)
GLM 08/2017 1,644 AUD 2,141 0 3)
GLM 08/2017 6,358 BRL 21,272 23 A3)
GLM 08/2017 104 HUF 28,302 1 0
GLM 08/2017 438 MXN 8,054 4 0
GLM 08/2017 464 PEN 1,583 21 0
GLM 08/2017 297 ZAR 4,004 7 0
GLM 09/2017 ARS 10,394 620 14 0
GLM 09/2017 MYR 7,224 1,694 20 0
GLM 09/2017 376 87 0 0
GLM 09/2017 123 RUB 7,499 2 0
GLM 10/2017 EUR 672 738 0 (33)
GLM 10/2017 PEN 23,343 7,031 0 (73)
GLM 10/2017 974 IDR 13,110,195 1 3)
GLM 10/2017 2,558 RUB 149,911 0 (83)
GLM 1172017 CoP 33,787,200 11,494 631 0
GLM 12/2017 3,109 CNY 21,478 26 0
GLM 12/2017 1,654 INR 108,407 0 (6)
GLM 02/2018 6,885 PEN 22,986 46 0
GLM 08/2018 15,687 BRL 54,606 0 (329)
HUS 07/2017 BRL 1,333 403 1 0
HUS 07/2017 CNY 858 125 0 2)
HUS 07/2017 CzK 2,592 109 0 %)
HUS 07/2017 ILS 40 11 0 0
HUS 07/2017 RON 585 142 0 O)
HUS 07/2017 400 BRL 1,333 2 0
HUS 07/2017 18 CNH 125 0 0
HUS 07/2017 195 CzK 4,534 3 0
HUS 07/2017 9 ILS 32 0 0
HUS 07/2017 480 INR 31,193 2 0
HUS 07/2017 185 JPY 20,769 0 0
HUS 07/2017 53 RON 218 2 0
HUS 08/2017 HUF 41,457 149 0 O)
HUS 08/2017 MXN 5,097 273 0 ©)
HUS 08/2017 PLN 754 198 0 %)
HUS 08/2017 TRY 1,145 309 0 (12)
HUS 08/2017 56 HUF 15,444 1 0
HUS 08/2017 9,681 INR 628,200 0 A3)
HUS 08/2017 102 MXN 1,864 0 0
HUS 08/2017 74 PLN 281 2 0
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HUS 08/2017 820 TRY 3,124 56 0
HUS 08/2017 121 ZAR 1,595 1 (€D)
HUS 08/2017 ZAR 1,982 150 2 )
HUS 09/2017 ARS 1,265 76 3 0
HUS 09/2017 RUB 23,781 395 0 0
HUS 09/2017 618 ARS 10,394 0 (12)
HUS 09/2017 79 PHP 4,013 0 0
HUS 09/2017 37 SGD 51 0 0
HUS 09/2017 24 THB 816 0 0
HUS 10/2017 CLP 6,011 9 0 0
HUS 10/2017 IDR 605,340 45 0 0
HUS 10/2017 14 CLP 9,313 0 0
HUS 03/2018 INR 643,060 9,681 9 0
IND 08/2017 4,176 CNY 29,591 177 0
IND 12/2017 BRL 46,328 13,602 51 0
JPM 07/2017 3,375 1,018 0 @
JPM 07/2017 CzK 4,473 189 0 (6)
JPM 07/2017 EUR 753 840 0 (19)
JPM 07/2017 INR 4,090 63 0 0
JPM 07/2017 1,021 BRL 3,375 0 A3)
JPM 07/2017 46 CNY 313 0 0
JPM 07/2017 1,460 CzK 35,772 103 0
JPM 08/2017 CNY 9,887 1,391 0 (63)
JPM 08/2017 MXN 8,869 472 1 (16)
JPM 08/2017 4,176 CNY 29,595 178 0
JPM 08/2017 17 cop 50,524 0 (€D)
JPM 08/2017 5,705 KRW 6,495,713 0 (28)
JPM 08/2017 73 TRY 261 0 0
JPM 08/2017 182 ZAR 2,512 9 0
JPM 09/2017 PHP 902 18 0 0
JPM 09/2017 618 ARS 10,394 0 (12)
JPM 10/2017 31 IDR 417,601 0 0
JPM 10/2017 84 RUB 4,976 0 2)
JPM 1172017 MYR 5,628 1,318 15 0
JPM 1172017 11,429 cop 33,787,200 0 (566)
JPM 12/2017 49 INR 3,222 0 0
MSB 07/2017 BRL 314 95 0 0
MSB 07/2017 96 BRL 314 0 @
MSB 07/2017 162 CzK 4,056 16 0
MSB 08/2017 CNY 29,587 4,176 0 (176)
MSB 08/2017 KRW 6,493,716 5,705 30 0
MSB 08/2017 2,011 CNY 14,298 91 0
MSB 08/2017 749 HUF 213,148 39 0
MSB 09/2017 MYR 1,412 324 0 A3)
MSB 09/2017 4,340 MYR 18,609 0 (28)
MSB 09/2017 1,615 THB 54,870 0 0
MSB 10/2017 114 IDR 1,541,280 0 0
NGF 07/2017 CNY 201,019 29,579 0 (71)
NGF 08/2017 29,579 4,176 0 (175)
NGF 08/2017 INR 630,427 9,681 0 (32)
NGF 08/2017 9,606 CNY 68,096 411 0
NGF 10/2017 13,284 BRL 45,042 23 0
NGF 12/2017 BRL 46,186 13,602 93 0
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NGF 12/2017 13,588 BRL 46,576 35 0
NGF 12/2017 29,579 CNY 203,089 50 0
NGF 03/2018 9,681 INR 645,432 27 0
RYL 07/2017 1,196 INR 77,214 0 2)
RYL 08/2017 CoP 869,184 288 5 0
RYL 08/2017 15,327 CLP 10,161,801 0 (54)
RYL 02/2018 PEN 22,968 6,885 0 (41)
RYL 03/2018 CLP 10,237,670 15,327 55 0
SCX 07/2017 20,386 CNH 143,961 846 0
SCX 07/2017 29,579 CNY 201,108 84 0
SCX 08/2017 CNY 16,322 2,294 0 (107)
SCX 08/2017 CoP 932,253 309 6 0
SCX 08/2017 HUF 15,116 53 0 A3)
SCX 08/2017 PLN 659 171 0 ©)
SCX 08/2017 2,426 CNY 16,994 74 0
SCX 08/2017 11,735 MXN 235,089 1,134 0
SCX 08/2017 ZAR 1,366 101 0 3)
SCX 09/2017 2,494 SGD 3,442 8 0
SCX 10/2017 RUB 11,751 201 7 0
SCX 1172017 CNH 22,609 3,298 5 (©)
SCX 1172017 8,263 1,201 0 (6)
SCX 1172017 4,604 CNH 30,964 0 (81)
SCX 12/2017 BRL 46,294 13,602 61 0
SCX 12/2017 CNY 203,160 29,579 0 (61)
SCX 12/2017 13,602 BRL 46,349 0 (45)
SCX 01/2018 HKD 170,817 22,068 93 0
SOG 07/2017 ARS 2,602 156 0 0
SOG 07/2017 ILS 5,321 1,505 0 (19)
SOG 08/2017 CNY 9,886 1,391 0 (63)
SOG 08/2017 INR 628,394 9,681 0 0
SOG 08/2017 2,710 CNY 19,259 123 0
SOG 08/2017 3,267 MXN 63,156 202 0
SOG 08/2017 1,136 TRY 4,339 81 0
SOG 09/2017 63 ARS 1,059 0 (€D)
SOG 09/2017 1,921 TWD 57,986 0 (15)
SOG 10/2017 3,124 RUB 187,936 0 (21)
SOG 02/2018 PEN 22,975 6,885 0 (43)
SOG 03/2018 9,681 INR 643,448 0 A3)
SSB 08/2017 CLP 10,160,268 15,327 57 0
SSB 09/2017 MYR 1,327 307 0 0
SSB 03/2018 15,327 CLP 10,239,969 0 (51)
TOR 07/2017 EUR 1,173 1,341 3 0
TOR 08/2017 BRL 575 173 1 0
TOR 08/2017 1,343 EUR 1,173 0 A3)
UAG 07/2017 CNH 10,871 1,593 0 (10)
UAG 07/2017 4,115 CNH 28,375 70 0
UAG 07/2017 272 GBP 212 4 0
UAG 08/2017 GBP 212 272 0 O)
UAG 08/2017 MXN 235,089 11,743 0 (1,127)
UAG 08/2017 11,825 CNH 80,540 21 0
UAG 10/2017 25 IDR 338,079 0 0
UAG 1172017 556 8,239,811 52 0
UAG 12/2017 INR 4,722 72 0 0
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UAG 02/2018 6,885 PEN 23,048 65 0
UAG 0372018 CNH 81,705 11,825 0 (15)
6,610 (6,629)
Put - OTC U.S. dollar versus
FBF Brazilian real BRL 3.130  08/10/2017 300 1 0
Put - OTC U.S. dollar versus
GLM Brazilian real 3.000 08/10/2017 800 3 0
Put - OTC U.S. dollar versus
GLM Brazilian real 3.130  08/10/2017 100 0 0
4 0

Call - OTC U.S. dollar versus Turkish

BPS lira TRY 3.800  08/10/2017 1,500 (22) @
Call - 0TC U.S. dollar versus

FBF Brazilian real BRL 3.450 08/10/2017 400 (O) (©)
Call - 0TC U.S. dollar versus

FBF Brazilian real 4.000 12/11/2017 400 (16) @
Call - OTC U.S. dollar versus

JPM Brazilian real 4.000 12/11/2017 200 ®) (€))
Call - OTC U.S. dollar versus Turkish

JPM lira TRY 5.000 05/10/2019 400 (18) (14)

(68) %)

2017 6 30

2016 6 30 29,714 EUR 0 (370)

37,920 1,100 (283)

(26,622) 0 281

(38,112) (1,100) 304

0 0 0

2017 6 30 2,900 EUR 0 (68)

o
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2017
6 30
(] @)

Brazil Government

BPS  International Bond 1.000% 12/20/2018  0.862% 1,300 (€)) 5 4 0
Brazil Government

BRC International Bond 1.000% 12/20/2017 0.48% 5,200 15 0 15 0
Saudi Government

BRC  International Bond 1.000% 06/20/2022  1.168% 2,700 (14) @ 0 (21)
South Africa
Government

BRC  International Bond 1.000% 12/20/2017 0.285% 100 ) 2 0 0
Colombia
Government

FBF  International Bond 1.000% 12/20/2017 0.266% 1,200 6 (@) 4 0
Argentina
Government

GST  International Bond 5.000% 12/20/2020  2.407% 600 31 21 52 0
Brazil Government

GST  International Bond 1.000% 09/20/2017 0.432% 250 (©)) 9 0 0
Brazil Government

GST International Bond 1.000% 12/20/2018 0.862% 2,200 0 5 5 0
Indonesia
Government

GST International Bond 1.000% 06/20/2019 0.457% 700 8 0 8 0
Russia Government

GST  International Bond 1.000% 12/20/2017  0.363% 200 (€D) 2 1 0
China  Government

HUS  International Bond 1.000% 09/20/2020  0.432% 900 0 16 16 0
Mexico Government

HUS  International Bond 1.000% 06/20/2019  0.425% 700 9 @ 8 0
Peru Government

HUS  International Bond 1.000% 12/20/2018 0.225% 2,100 23 1 24 0
Petroleos

JPM Mexicanos 1.000% 12/20/2017 0.427% 700 @) 4 2 0
South Africa
Government

MYC  International Bond 1.000% 12/20/2017 0.285% 100 1 0 1 0

64 55 140 (1)
@
Q)
i)
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@
©)
6-Month
Thailand
SCX Fixing Rate 2.565% 01/25/2027 THB 4,700 0 3 3 0
64 58 143 (1)
2017 6 30
(@ 2017 6 30
3,380
(C)]
AZD 18 0 0 18 (18 0 0 (18) 0 0 0
BOA 655 0 0 655 (241) 0 0 (241) 414 (370) 44
BPS 130 0 4 134 (100) @ 0 (104) 30 0 30
BRC 31 0 15 46 (204) 0 (@A) (225) (179 0 179
CBK 243 0 0 243 (624) 0 0 (624) (381) 260 (121)
DUB 112 0 0 112 (687) 0 0 (687) (575) 540 @35
FBF 110 0 4 114 (1,009) (©) 0 (1,014) (900) 650 (250)
GLM 821 0 0 821 (693) 0 0 (693) 128 0 128
GST 0 0 66 66 0 0 0 0 66 0 66
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HUS 84 0 48 132 (56) 0 0 (56) 76 0 76
IND 228 0 0 228 0 0 0 0 228 (290) (62)
JPM 306 0 2 308 717) (15) 0 (732) (424) 670 246
MSB 176 0 0 176 (208) 0 0 (208) (32) 50 18
MYC 0 0 1 1 0 0 0 0 1 0 1
NGF 639 0 0 639 278) 0 0 (278) 361 (258) 103
RYL 60 0 0 60 7) 0 0 97) @3N (10) “n
SCX 2,318 0 3 2,321 (322) 0 0 (322) 1,999 (1,790) 209
S0G 406 0 0 406 (165) 0 0 (165) 241 (260) (19)
SSB 57 0 0 57 (51) 0 0 (51) 6 0 6
TOR 4 0 0 4 ®) 0 0 ®) 1 0 1
UAG 212 0 0 212 (1,156) 0 0 (1,156) (944) 1,210 266
6,610 (] 143 6,753 (6,629) (24) @D (6,674)
)
2017 6 30

0 0 0 0 228 228

0 0 0 6,610 0 6,610

0 0 0 0 0 0

0 140 0 0 3 143

0 140 0 6,610 3 6,753

0 140 0 6,610 231 6,981

0 0 0 0 (123) (123)

0 0 0 (6,629) 0 (6,629)

0 0 0 (e2)) 0 24

0 1) 0 0 0 1)

0 1) 0 (6,653) 0 (6,674)
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1) 0 (6,653) (123) (6,797)
2017 6 30
0 0 0 0 ) )
0 1 0 0 85 86
0 1 0 0 78 79
0 0 0 1,106 0 1,106
0 0 0 (148) o) (151)
0 0 0 505 12 517
0 295 0 53 (16) 332
0 295 0 1,516 ) 1,804
0 296 0 1,516 71 1,883
0 0 0 0 46) (46)
0 0 0 0 446 446
0 0 0 0 400 400
0 0 0 (613) 0 (613)
0 0 0 34 0 34
0 0 0 179 0 179
0 (125) 0 74) 24 (175)
0 (125) 0 “74) 24 (575)
0 (125) 0 “74) 424 (175)
2017 6 30

2017 6 30

1 2 3
0 2,236 0 2,236
0 1,644 0 1,644
0 519 0 519
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0 400 0 400
0 482 0 482
0 1,707 0 1,707
0 319 0 319
0 164 0 164
0 6,321 0 6,321
0 338 0 338
0 420 0 420
0 1,206 0 1,206
0 2,861 0 2,861
0 601 0 601
0 1,278 0 1,278
0 1,550 0 1,550
0 208 0 208
0 922 0 922
0 3,648 0 3,648
0 728 0 728
0 3,411 0 3,411
0 3,237 0 3,237
0 5,336 0 5,336
0 4,577 0 4,577
0 152 0 152
0 2,417 0 2,417
0 709 0 709
0 135 0 135
0 3,285 0 3,285
0 2,809 0 2,809
0 281 0 281
0 0 196 196
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0 690 0 690
0 1,952 0 1,952
0 55 0 55
0 203 0 203
0 6,296 0 6,296
0 63,097 196 63,293
0 (1,124) 0 (1,124)
0 228 0 228
0 6,753 0 6,753
0 6,981 0 6,981
0 (123) 0 (123)
0 (6,674) 0 (6,674)
0 (6,797) 0 (6,797)
0 62,157 196 62,353
2017 6 30 1 2 3
PIMCO
2017 6 30
115.0%
1.4%
1.2%
Westpac Bankiing Corp.
1.892% due 05/13/2019 300 302
2.250% due 11/09/2020 400 401
703
0.2%
Securitised Australian Mortgage Trust
2.395% due 02/20/2046 AUD 190 145
848
( 864)
2.4%
1.4%
Bank of Nova Scotia
1.875% due 04/26/2021 600 594
Toronto-Dominion Bank
2.250% due 03/15/2021 300 300
894

1.0%

Province of Ontario
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2.600% due 06/02/2025 CAD 300 236
3.450% due 06/02/2045 300 253
7.500% due 02/07/2024 100 102
591
1,485
( 1,501)
1.2%
0.5%
COA Summit CLO Ltd.
2.506% due 04/20/2023 42 41
Voya CLO Ltd.
2.478% due 10/15/2022 250 250
291
0.7%
Alibaba Group Holding Ltd.
3.600% due 11/28/2024 200 206
SMFG Preferred Capital USD 3 Ltd.
9.500% due 07/25/2018 (a) 200 216
422
713
( 704)
0.8%
0.8%
CNPC General Capital Ltd.
2.084% due 11/25/2017 500 501
501
( 500)
9.1%
9.1%
BRFkredit A/S
2.000% due 10/01/2047 DKK 1,187 179
2.500% due 10/01/2047 1,393 218
Nordea Kredit Realkreditaktieselskab
1.000% due 04/01/2018 3,600 558
2.000% due 10/01/2047 2,400 363
2.500% due 10/01/2047 1,554 243
3.000% due 10/01/2047 14 2
Nykredit Realkredit A/S
1.000% due 07/01/2017 200 31
1.000% due 10/01/2017 9,400 1,449
1.000% due 04/01/2018 5,100 792
2.000% due 07/01/2017 300 46
2.000% due 10/01/2017 100 15
2.000% due 10/01/2047 2,485 373
2.500% due 10/01/2047 1,277 199
3.000% due 10/01/2047 39 7

Realkredit Danmark A/S
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1.000% due 04/01/2018 3,300 513
2.000% due 10/01/2047 1,200 180
2.500% due 10/01/2037 283 45
2.500% due 10/01/2047 2,047 319
3.000% due 10/01/2047 19 3
5,535
( 5,313)
1.7%
1.0%
BPCE S.A.
4.625% due 07/11/2024 200 208
Credit Agricole S.A.
4.375% due 03/17/2025 200 208
8.125% due 09/19/2033 200 213
629
0.7%
France Government Bond
2.000% due 05/25/2048 EUR 100 118
3.250% due 05/25/2045 200 303
421
1,050
( 1,033)
0.7%
0.7%
Deutsche Bank AG
4.250% due 10/14/2021 200 210
Deutsche Pfandbriefbank AG
2.250% due 05/04/2020 200 200
410
( 401)
0.3%
0.3%
CNOOC Nexen Finance 2014 ULC
4.250% due 04/30/2024 200 211
211
( 211)
0.2%
0.-2%
Italy Buoni Poliennali del Tesoro
3.450% due 03/01/2048 EUR 100 116
116
( 112)
4.9%
2.5%

Central Nippon Expressway Co. Ltd.
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2.362% due 05/28/2021 200 198
Mitsubishi UFJ Financial Group, Inc.
2.190% due 09/13/2021 200 197
2.950% due 03/01/2021 200 203
Nippon Life Insurance Co.
5.000% due 10/18/2042 400 428
ORIX Corp.
2.950% due 07/23/2020 200 203
Sumitomo Mitsui Financial Group, Inc.
4.436% due 04/02/2024 300 319
1,548
2.4%
Japan Finance Organization for Municipalities
2.625% due 04/20/2022 300 301
Japan Government International Bond
0.200% due 06/20/2036 20,000 167
0.600% due 12/20/2036 80,000 716
0.700% due 03/20/2037 30,000 273
1,457
3,005
( 2,979)
0.3%
0.3%
Mexico Government International Bond
6.500% due 06/09/2022 MXN 3,000 165
165
( 147)
1.1%
0.5%
BNPP IP Euro CLO BV
0.780% due 04/15/2028 EUR 300 344
0.6%
Cooperatieve Rabobank UA
6.875% due 03/19/2020 100 134
ING Bank NV
5.800% due 09/25/2023 200 226
360
704
( 659)
1.4%
1.3%
DNB Boligkreditt A/S
2.500% due 03/28/2022 400 404
SR-Boligkreditt A/S
2.500% due 04/12/2022 350 350
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0.1%
Norway Government Bond
1.750% due 03/13/2025 NOK 600 73
827
( 827)
0.2%
0.-2%
Romania Government International Bond
3.875% due 10/29/2035 EUR 100 120
120
( 111)
0.5%
0.5%
Saudi Government International Bond
2.375% due 10/26/2021 300 296
296
( 297)
2.4%
2.4%
Slovenia Government International Bond
1.250% due 03/22/2027 EUR 100 115
4.125% due 02/18/2019 500 518
5.250% due 02/18/2024 300 344
5.500% due 10/26/2022 400 458
1,435
( 1,378)
2.5%
2.5%
Autonomous Community of Catalonia
4.950% due 02/11/2020 EUR 600 734
Autonomous Community of Madrid
4.688% due 03/12/2020 200 257
Spain Government Bond
1.500% due 04/30/2027 100 114
2.900% due 10/31/2046 100 116
3.450% due 07/30/2066 100 121
5.150% due 10/31/2044 100 166
1,508
( 1,557)
2.1%
2.1%
Asian Development Bank
4.625% due 03/06/2019 NZD 600 455
EUROFIMA
4.000% due 01/29/2019 AUD 600 472
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0.500% due 07/21/2023 300 197
0.500% due 08/10/2023 200 128
1,252
( 1,393)
3.7%
3.7%
Landshypotek Bank AB
0.700% due 05/09/2022 SEK 4,000 473
Lansforsakringar Hypotek AB
1.250% due 09/20/2023 2,700 323
2.250% due 09/21/2022 400 51
Nordea Hypotek AB
1.000% due 04/08/2022 800 96
Stadshypotek AB
2.500% due 04/05/2022 250 251
4.500% due 09/21/2022 SEK 1,000 141
Sveriges Sakerstallda Obligationer AB
1.250% due 06/15/2022 1,000 122
Swedbank Hypotek AB
1.000% due 09/15/2021 1,900 230
1.000% due 06/15/2022 4,600 553
2,240
( 2,163)
1.6%
1.6%
Credit Suisse AG
6.500% due 08/08/2023 600 676
UBS AG
7.625% due 08/17/2022 250 294
970
( 939)
6.1%
2.8%
Barclays Bank PLC
7.625% due 11/21/2022 200 229
Barclays PLC
3.650% due 03/16/2025 400 399
BG Energy Capital PLC
6.500% due 11/30/2072 GBP 200 266
HSBC Holdings PLC
3.400% due 03/08/2021 200 206
6.000% due 09/29/2023 (a) EUR 200 256
SSE PLC
5.625% due 10/01/2017 (a) 300 347
1,703

0.6%
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Eurosail PLC

0.000% due 12/15/2044 300 319

Juno Eclipse Ltd.

0.000% due 11/20/2022 66 75

394
2.7%

United Kingdom Gilt

3.500% due 01/22/2045 GBP 450 785

4.250% due 12/07/2040 440 829
1,614
3,711

( 3,862)

45.1%
7.4%

AbbVie, Inc.

4.700% due 05/14/2045 300 320

AT T, Inc.

2.023% due 07/15/2021 200 202

4.750% due 05/15/2046 100 98

Aviation Capital Group Corp.

4.625% due 01/31/2018 500 508

Bank of America Corp.

3.875% due 08/01/2025 300 311

4.000% due 04/01/2024 300 315

Citigroup, Inc.

3.400% due 05/01/2026 300 297

Comcast Corp.

4.650% due 07/15/2042 100 110

Goldman Sachs Group, Inc.

3.435% due 08/08/2018 AUD 200 155

3.500% due 01/23/2025 400 405

3.685% due 11/29/2017 AUD 300 231

3.850% due 07/08/2024 200 208

JPMorgan Chase  Co.

3.200% due 01/25/2023 200 204

3.900% due 07/15/2025 100 104

Kinder Morgan, Inc.

5.625% due 11/15/2023 200 222

Mid-America Apartments LP

3.600% due 06/01/2027 100 100

Teva Pharmaceutical Finance IV LLC

2.250% due 03/18/2020 100 100

Verizon Communications, Inc.

4.522% due 09/15/2048 270 256

4.812% due 03/15/2039 43 44

5.150% due 09/15/2023 100 111

Wells Fargo Co.

3.000% due 02/19/2025 100 99

3.550% due 09/29/2025 100 102
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4,502
7.5%

Adjustable Rate Mortgage Trust
3.598% due 09/25/2035 (b) 47 44
Alternative Loan Trust
6.000% due 04/25/2037 (b) 179 125
Banc of America Funding Trust
3.559% due 01/20/2047 (b) 56 53
Bear Stearns Adjustable Rate Mortgage Trust
2.820% due 08/25/2035 52 52
3.190% due 05/25/2033 84 85
3.237% due 07/25/2033 54 53
3.274% due 10/25/2033 39 39
3.283% due 05/25/2034 36 34
3.623% due 11/25/2034 25 25
3.636% due 03/25/2035 111 112
3.667% due 05/25/2034 77 75
3.680% due 02/25/2034 7 7
Bear Stearns Alternative-A Trust (b)
3.200% due 01/25/2036 418 400
3.310% due 02/25/2036 64 55
Bear Stearns Structured Products, Inc. Trust
3.063% due 12/26/2046 (b) 34 30
Citigroup Mortgage Loan Trust, Inc.
2.690% due 09/25/2035 131 136
3.180% due 09/25/2035 135 140
Countrywide Home Loan Mortgage Pass-Through Trust
1.796% due 04/25/2035 16 15
1.856% due 03/25/2035 129 111
3.074% due 04/20/2035 20 19
3.123% due 11/25/2034 87 86
3.306% due 02/20/2036 (b) 68 61
3.309% due 02/20/2036 (b) 65 59
3.399% due 08/25/2034 (b) 18 17
Credit-Based Asset Servicing  Securitization LLC
1.336% due 07/25/2037 357 235
CS First Boston Mortgage Securities Corp.
2.989% due 07/25/2033 4 5
3.257% due 08/25/2033 28 28
Downey Savings Loan Association Mortgage Loan
Trust
1.469% due 08/19/2045 13 12
First Horizon Mortgage Pass-Through Trust
3.142% due 08/25/2035 31 27
GMACM Mortgage Loan Trust
3.573% due 11/19/2035 (b) 37 36
3.957% due 06/25/2034 7 7
Greenpoint Mortgage Pass-Through Certificates
3.718% due 10/25/2033 6 6

GSR Mortgage Loan Trust
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2.560% due 03/25/2033

HarborView Mortgage Loan Trust

3.202% due 05/19/2033

3.575% due 07/19/2035 (b)

IndyMac INDX Mortgage Loan Trust

3.079% due 12/25/2034

JPMorgan Mortgage Trust

2.980% due 11/25/2033

3.505% due 02/25/2035

3.576% due 07/25/2035

Lehman ABS Mortgage Loan Trust

1.306% due 06/25/2037

Long Beach Mortgage Loan Trust

1.776% due 10/25/2034

Mellon Residential Funding Corporation Mortgage
Pass-Through Trust

1.599% due 12/15/2030

Merrill Lynch Mortgage Investors Trust

3.083% due 02/25/2033

Nomura Asset Acceptance Corporation Alternative
Loan Trust

3.121% due 10/25/2035

Residential Asset Mortgage Products Trust
1.776% due 06/25/2032

Residential Asset Securitization Trust

5.500% due 06/25/2033

Securitized Asset-Backed Receivables LLC Trust
1.346% due 05/25/2037 (b)

Sequoia Mortgage Trust

3.075% due 04/20/2035

Structured Adjustable Rate Mortgage Loan Trust
1.436% due 05/25/2037

3.350% due 09/25/2034

3.396% due 02/25/2034

3.449% due 04/25/2034

Structured Asset Mortgage Investments Il Trust
1.426% due 05/25/2036

1.909% due 03/19/2034

Structured Asset Securities Corporation Mortgage
Loan Trust

2.551% due 04/25/2035

WaMu Mortgage Pass-Through Certificates Trust
1.526% due 01/25/2045

2.733% due 03/25/2033

3.064% due 06/25/2033

3.137% due 03/25/2034

Wells Fargo Mortgage-Backed Securities Trust
2.999% due 12/25/2033

3.583% due 12/25/2034

32

55
18

31

33

36

108

42

39

179

62

56

130

582

53

82

90

58

100

140

27

23

32

231

32
164

144

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

32

55
16

30

32

35

109

26

36

174

60

52

131

458

55

72

91

58

100

110

26

22

31

231

32
167

150

4,588
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1.2%

Illinois, Electric Agency Revenue Bonds, Series

2009

6.832% due 02/01/2035 200 252
Kanawha, West Virginia, Tobacco Settlement Finance

Authority Revenue Bonds, Series 2007

7.467% due 06/01/2047 283 277
North Carolina, Turnpike Authority Revenue Bonds,
Series 2009
6.700% due 01/01/2039 200 214
743
19.3%
Fannie Mae
2.741% due 09/01/2037 451 478
3.537% due 02/01/2036 82 87
4.000% due 05/01/2025 69 73
4.000% due 12/01/2025 76 79
4.000% due 02/01/2026 134 141
4.500% due 12/01/2020 130 133
4.500% due 06/01/2038 153 165
6.000% due 10/01/2036 48 54
6.000% due 12/01/2037 17 19
Fannie Mae, TBA (¢)
3.000% due 09/01/2047 3,800 3,783
3.500% due 09/01/2047 3,500 3,584
4.000% due 09/01/2047 500 524
Freddie Mac
6.000% due 12/01/2033 229 252
6.000% due 04/15/2036 274 312
Ginnie Mae
5.000% due 02/15/2039 263 289
Ginnie Mae, TBA (¢)
3.000% due 07/01/2047 700 707
3.500% due 08/01/2047 1,000 1,034
11,714
9.7%
Treasury Inflation Protected Securities
0.750% due 02/15/2045 (d) 623 585
U.S. Treasury Bonds
2.750% due 11/15/2042 650 642
2.875% due 05/15/2043 100 101
3.125% due 02/15/2042 100 106
4.375% due 11/15/2039 200 255
4.375% due 05/15/2040 550 702
6.125% due 11/15/2027 100 135

U.S. Treasury Notes

1.500% due 01/31/2022 2,100 2,069
1.750% due 03/31/2022 300 298
2.000% due 02/15/2025 600 592
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2.125% due 09/30/2021 400 406
5,891
27,438
( 27,750)
25.3%
1.0%
Sumitomo Mitsui Trust Bank Ltd.
1.997% due 09/18/2017 600 601
0.2%
Federal Home Loan Bank
1.026% due 08/07/2017 100 100
0.6%
ANZ National Bank
0.668% due 07/03/2017 AUD 7 5
Bank of Tokyo-Mitsubishi UFJ Ltd.
(0.260%) due 07/03/2017 2,998 27
Brown Brothers Harriman Co.
(1.032%) due 07/03/2017 SEK 34 4
(0.700%) due 07/03/2017 DKK 1 0
(0.260%) due 07/03/2017 9 0
0.073% due 07/03/2017 NOK 6 1
Citibank N.A.
0.050% due 07/03/2017 GBP 4 6
0.660% due 07/03/2017 14 14
Credit Suisse AG
(1.450%) due 07/03/2017 CHF 1 1
DBS Bank Ltd.
0.660% due 07/03/2017 43 43
Deutsche Bank AG
0.050% due 07/04/2017 CAD 10 8
0.660% due 07/03/2017 9
DnB NORBank ASA
0.073% due 07/03/2017 NOK 7 1
0.660% due 07/03/2017 61 61
HSBC Bank
(0.260%) due 07/03/2017 8 0
0.005% due 07/03/2017 HKD 140 18
0.010% due 07/03/2017 SGD 1 1
0.050% due 07/03/2017 GBP 10 14
JPMorgan Chase  Co.
0.660% due 07/03/2017 44 44
National Australia Bank Ltd.
0.660% due 07/03/2017 20 20
0.668% due 07/03/2017 AUD 2 1
Sumitomo Mitsui Banking Corp.
(0.260%) due 07/03/2017 4,973 44
0.050% due 07/03/2017 GBP 7 9

0.660% due 07/03/2017

39 39



EDINETO OO
OOooOooooooooooonon(e1243o)
Ooooooooooooooooogno
Wells Fargo Bank

0.660% due 07/03/2017 22 22
6.000% due 07/03/2017 ZAR 1 0
392
3.2%
(0.768%) due 07/19/2017 EUR 1,700 1,939
14.8%
(0.140%) due 08/07/2017 210,000 1,869
(0.133%) due 08/14/2017 160,000 1,424
(0.125%) due 08/28/2017 640,000 5,697
8,990
1.4%
6.660% due 08/17/2017 MXN 156,000 854
4.1%
(0.466%) due 07/14/2017 EUR 490 559
(0.384%) due 10/13/2017 1,700 1,941
2,500
15,376
( 15,220)
115.0% 69,916
( 69,921)
)@ 0-2% 112
( @“9)
(15.2%) (9,216)
100.0% 60,812
*
*
@
()
©
@
2017 6 30 439 0.005%

O)
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90-Day Eurodollar December Futures 12/2017 13 1 0 0
90-Day Eurodollar December Futures 12/2018 12 3 1 0
90-Day Eurodollar September Futures 09/2018 24 12) 2 0
90-Day Sterling December Futures 12/2017 26 @) 0 0
90-Day Sterling June Futures 06/2018 26 3) 0 (@)
90-Day Sterling March Futures 03/2018 26 (@) 0 (€))
Australia Government 10-Year Bond
September Futures 09/2017 5 7 6 0
Canada  Government  10-Year  Bond
September Futures 09/2017 8 (20) 0 (12)
Euro-Bobl  5-Year Note September
Futures 09/2017 4 (6) 0 ()
Euro-BTP  10-Year Note September
Futures 09/2017 14 26 0 (29)
Euro-OAT  10-Year Bond  September
Futures 09/2017 9 @an 0 (13)
Euro-Schatz 2-Year Note September
Futures 09/2017 19 6 1 0
Japan Government 10-Year Bond
September Futures 09/2017 1 0 0 0
U.S. Treasury 2-Year Note September
Futures 09/2017 41 11 4 0
U.S. Treasury 5-Year Note September
Futures 09/2017 81 (22) 0 (14)
U.S. Treasury 10-Year Note September
Futures 09/2017 69 (26) 0 (20)
U.S. Treasury 20-Year Bond September
Futures 09/2017 5 (€)) 3 0
U.S. Treasury 30-Year Bond September
Futures 09/2017 2 5 0 (€))
United Kingdom Treasury 10-Year Gilt
September Futures 09/2017 8 21 11 0
(€D)) 28 (96)
€))
@ ®
iTraxx Europe Senior
Financials Series 25
Index (1.000%)  06/20/2021  EUR 1,300 (35) (20) 0 0
iTraxx Europe Series
27 Index (1.000%)  06/20/2022 600 (15) 5) 1 0
(50) (25) 1 0
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@
® @
CDX.1G-26 Index 1.000% 06/20/2021 1,600 35 2 1 0
CDX. 1G-27 Index 1.000% 12/20/2021 2,500 52 5 1 0
CDX.1G-28 Index 1.000% 06/20/2022 3,100 58 4 2 0
CDX.1G-28 Index 1.000% 06/20/2027 400 @) 1 0 0
143 12 4 0
€H)
)
(i)
@
Q)
(i)
€))
C))
/
3-Month SEK-
STIBOR 1.080% 01/26/2025  SEK 4,000 9 (D) 0 (@)
3-Month SEK-
STIBOR 1.085% 01/26/2025 4,800 11 (€)) 0 %)
3-Month USD-LIBOR 1.250% 06/21/2022 4,000 134 (18) 7 0
3-Month USD-LIBOR 1.750% 12/21/2023 3,900 75 (18) 9 0
3-Month USD-LIBOR 1.500% 06/21/2024 1,500 (60) 13 0 ()]
3-Month USD-LIBOR 2.350% 10/02/2025 500 @ (O)) 1 0
3-Month USD-LIBOR 2.250% 06/15/2026 400 (€) @) 1 0
3-Month USD-LIBOR 1.750% 06/21/2047 800 143 (15) 3 0
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Australian  Bank

Bill 3.500%  06/17/2025  AUD 1,000 43 0 0 @)
6-Month EURIBOR 0.250%  09/20/2022  EUR 3,300 (15) (13) 0 (14)
6-Month EURIBOR 1.000%  09/20/2027 1,700 9 (20) 0 (19)
6-Month EURIBOR 1.500%  03/21/2048 200 5 10 5 0
6-Month GBP-LIBOR  0.750%  09/20/2019  GBP 3,400 w 7 4 0
6-Month GBP-LIBOR  1.500%  09/20/2027 600 (10) 1 8 0
6-Month JPY-LIBOR ~ 0.300%  09/20/2022 340,000 28 (H) 0 &)
6-Month JPY-LIBOR ~ 0.000%  09/20/2026 170,000 35 0 3 0
6-Month JPY-LIBOR  0.300%  09/20/2027 170,000 14) ©) 0 ®)
6-Month JPY-LIBOR  1.500%  12/21/2045 130,000 (214) “ 11 0
6-Month JPY-LIBOR ~ 0.500%  09/20/2046 40,000 31 @) 0 (6
6-Month PLN-WIBOR ~ 2.000%  09/16/2025  PLN 400 () 1 0 @
IBMEXID 5.575%  03/16/2022 MXN 23,400 (64) 24 0 ®
IBMEXID 5.500%  09/02/2022 500 ) 1 0 0
IBMEXID 6.000%  09/02/2022 4,100 ©) 4 0 [6))
IBMEXID 5.910%  11/25/2022 5,400 (13) 6 0 [6H)
110 31) 52 (69)
203 44 57 (69)
2017 6 30
() 2017 6 30 808
0 28 57 85 (96) (69) (165)
@
AZD 07/2017 297 AUD 391 3 0
AZD 08/2017 AUD 391 297 0 ®)
BOA 07/2017 DKK 7,686 1,127 0 (52)
BOA 07/2017 119 ILS 432 5 0
BOA 08/2017 EUR 308 339 0 (13)
BOA 08/2017 JPY 10,000 9 1 0
BOA 04/2018 DKK 5,151 757 0 (46)
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BPS 07/2017 EUR 1,700 1,858 0 (83)
BPS 07/2017 1,054 CAD 1,419 38 0
BPS 07/2017 1,207 JPY 135,100 0 O)
BPS 08/2017 JPY 135,100 1,208 4 0
BPS 04/2018 DKK 3,636 542 0 (25)
BRC 07/2017 508 77 0 0
BRC 08/2017 395 EUR 350 5 0
CBK 07/2017 EUR 490 525 0 (34)
CBK 08/2017 110 126 0 0
CBK 08/2017 JPY 640,000 5,787 77 0
CBK 08/2017 130,000 1,171 12 0
CBK 08/2017 MXN 2,523 133 0 (6)
CBK 08/2017 82 EUR 73 1 0
FBF 08/2017 MXN 15,600 781 0 (75)
FBF 08/2017 287 GBP 226 7 0
FBF 08/2017 308 TRY 1,100 1 0
FBF 0972017 936 KRW 1,052,229 0 (16)
FBF 10/2017 305 IDR 4,108,350 0 0
GLM 07/2017 CNH 4,355 640 0 2)
GLM 07/2017 JPY 135,000 1,219 18 0
GLM 08/2017 EUR 370 417 0 (6)
GLM 08/2017 GBP 31 40 0 (¢))
GLM 08/2017 MXN 529 28 0 @
GLM 08/2017 SEK 13,160 1,488 0 (76)
GLM 08/2017 342 CAD 454 8 0
GLM 08/2017 534 CHF 535 26 0
GLM 08/2017 414 EUR 369 8 0
GLM 08/2017 184 ZAR 2,487 4 0
GLM 10/2017 EUR 1,703 1,920 0 (33)
GLM 10/2017 225 RUB 13,204 0 ©)
GLM 12/2017 633 CNH 4,355 2 0
GLM 04/2018 DKK 3,333 488 0 (1)
HUS 07/2017 163 JPY 18,344 0 0
HUS 08/2017 CAD 32 23 0 (€D)
HUS 08/2017 SEK 855 99 0 3)
HUS 08/2017 31 EUR 27 0 0
HUS 08/2017 76 MXN 1,372 0 @
HUS 0972017 156 RUB 8,998 0 (6)
HUS 10/2017 DKK 12,636 1,937 0 (11)
JPM 07/2017 AUD 391 289 0 (11)
JPM 07/2017 CAD 1,419 1,083 0 (10)
JPM 07/2017 NzZD 400 283 0 (10)
JPM 07/2017 104 CZK 2,600 9 0
JPM 07/2017 724 JPY 80,500 0 ©)
JPM 08/2017 CAD 42 31 0 2)
JPM 08/2017 1,083 CAD 1,419 10 0
JPM 0972017 SGD 1,165 843 0 %)
JPM 10/2017 DKK 395 61 0 0
JPM 12/2017 CNH 4,784 664 0 (34)
MSB 07/2017 329 CNH 2,272 6 0
MSB 08/2017 EUR 246 277 0 %)
MSB 08/2017 GBP 23 30 0 0
MSB 0972017 260 MYR 1,113 0 2)

89/173



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

MSB 09/2017 268 THB 9,122 0 0
RBC 07/2017  JPY 80,600 725 8 0
Scx 08/2017 EUR 247 277 0 )
Scx 08/2017 231 GBP 181 5 0
SCx 08/2017 196 PLN 756 8 0
Scx 1272017 52 CNH 366 2 0
S06 08/2017 1,415  GBP 1,088 0 0
S06 08/2017 474 MXN 9,164 29 0
S06 09/2017  TWD 10,099 333 1 0
TOR 1072017 DKK 8,262 1,275 1 0
UAG 07/2017 300  CNH 2,083 7 0
UAG 07/2017 162 INR 10,661 2 0
UAG 08/2017  JPY 70,000 630 7 0
UAG 08/2017 160,000 1,406 0 (20)
UAG 08/2017 14,034 EUR 12,832 635 0

950 (647)
AZD 07/2017 89 AW 117 1 0
AZD 08/2017  AUD 117 89 0 @
BOA 07/2017 117 87 0 ®)
BOA 07/2017 DKK 137 20 0 @
BOA 07/2017 EUR 1,269 1,427 0 @1
BOA 07/2017 21 DKK 137 0 0
BOA 10/2017 DKK 137 21 0 0
BPS 07/2017 CAD 212 158 0 (6)
BPS 07/2017 JPY 181,287 1,619 6 0
BPS 07/2017 1,444 EUR 1,269 4 0
BPS 08/2017 EUR 1,269 1,446 0 )
BPS 08/2017 1,621  JPY 181,287 0 (6)
BRC 07/2017 1,598 176,960 0 23)
CBK 07/2017 GBP 246 317 0 ®)
CBK 07/2017 JPY 181,162 1,611 0 @
CBK 07/2017 NOK 64 8 0 0
CBK 08/2017 1,613 JPY 181,162 2 0
CBK 09/2017 KRW 87,919 78 1 0
GLM 07/2017 SEK 211 24 0 @
GLM 07/2017 1,629  JPY 180,316 0 %)
GLM 08/2017 ZAR 136 10 0 0
JPM 07/2017 162 CAD 212 2 0
JPM 08/2017 CAD 212 162 0 @
JPM 08/2017 MXN 393 20 0 @
MSB 07/2017 1,628  JPY 180,481 0 22)
SCX 07/2017 CHF 1 43 0 0
SCX 07/2017 31 JpY 3,487 0 0
SCX 08/2017 PLN 52 14 0 @
UAG 07/2017 JPY 178,795 1,597 6 0
UAG 07/2017 315 GBP 246 4 0
UAG 08/2017 GBP 246 316 0 )
UAG 08/2017 1,599  JPY 178,795 0 (6)
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UAG 09/2017 MYR 50 12 0 0
26 (130)
976 (up)
Maximum of [1 - (lIndex
Floor - OTC CPURNSA Final/Index Initial) or
CBK Index 215.949 0] 03/12/2020 1,400 (12) 0
Maximum of [1 - (Index
Floor - OTC CPURNSA Final/Index Initial) or
CBK Index 216.687 0] 04/07/2020 1,700 (15) 0
@n 0
2017 6 30
2016 6 30
5,000 AUD 1,000 EUR 3,400 0 (52)
2,056 0 1,774 80,000 (30)
0 0 (1,700) 0 4
(3,956) (1,000) (3.474) (80,000) 51
0 0 0 0 0
2017 6 30
3,100 AUD 0 EUR 0 0 @7
€))
2017
6 30
@ (©)]
Russia Government
International
CBK Bond 1.000% 12/20/2021 1.529% 300 () 3 0 (6)
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International
FBF Bond 1.000% 12/20/2021 1.000% 300 (6) 5 0 (D)
Mexico Government
International
HUS Bond 1.000% 12/20/2021 1.000% 100 (@) 2 0 0
@n 10 0 (©)
@
(i)
@
€))
2017 6 30
()
AZD 4 0 0 4 (O)) 0 0 (©)) 0 0 0
BOA 6 0 0 6 (136) 0 0 (136) (130) 0 (130)
BPS 52 0 0 52 (128) 0 0 (128) (76) 0 (76)
BRC 5 0 0 5 (23) 0 0 (23) (18) 0 (18)
CBK 93 0 0 93 (¢S 0 (6) (50) 43 0 43
FBF 8 0 0 8 (91) 0 (€)) (92) 84 0 (84)
GLM 66 0 0 66 (182) 0 0 (182) (116) 0 (116)
HUS 0 0 0 0 (22) 0 0 (22) (22) 0 (22)
JPM 21 0 0 21 (82) 0 0 (82) (61) 0 (61)
MSB 6 0 0 6 (29) 0 0 (29) (23) 0 (23)
RBC 8 0 0 8 0 0 0 0 8 0 8
SCX 15 0 0 15 (6) 0 0 (6) 9 0 9
S0G 30 0 0 30 0 0 0 0 30 0 30
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TOR 1 1 0 0 0 0 1 0 1
UAG 661 661 (30) 0 0 (30) 631 (560) 71
976 976 am 0 @) (784)
)
2017 6 30

0 0 0 0 28 28

0 5 0 0 52 57

0 5 0 0 80 85

0 0 0 976 0 976

0 0 0 0 0 0

0 0 0 976 0 976

0 5 0 976 80 1,061

0 0 0 0 (96) (96)

0 0 0 0 (69) (69

0 0 0 0 (165) (165)

0 0 0 a7 0 T

0 0 0 0 0 0

0 ) 0 0 0 )

0 ) 0 a7 0 (784)

0 ) 0 () (165) (949)

2017 6 30
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0 0 0 0 274) (274)
0 99 0 0 1,103 1,202
0 99 0 0 829 928
0 0 0 (1,433) 0 (1,433)
0 0 0 ®) 0 6)
0 7 0 17 31 55
0 173 0 86 0 259
0 180 0 (1,336) 31 (1,125)
0 279 0 (1,336) 860 197
0 0 0 0 (514) (514)
0 (28) 0 0 149 121
0 (28) 0 0 (365) (393)
0 0 0 806 0 806
0 0 0 @ 0 @
0 ) 0 ) (10) (16)
0 (41) 0 1) 0 (82)
0 (42) 0 759 (10) 707
0 (70) 0 759 (375) 314
2017 6 30
2017 6
1 2 3
0 703 0 703
0 145 0 145
0 894 0 894
0 591 0 591
0 201 0 291
0 422 0 422
0 501 0 501
0 5,535 0 5,535
0 629 0 629
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0 421 0 421
0 410 0 410

0 211 0 211

0 116 0 116

0 1,548 0 1,548

0 1,457 0 1,457

0 165 0 165

0 344 0 344

0 360 0 360

0 754 0 754

0 73 0 73

0 120 0 120

0 296 0 296

0 1,435 0 1,435

0 1,508 0 1,508

0 1,252 0 1,252

0 2,240 0 2,240

0 970 0 970

0 1,703 0 1,703

0 394 0 394

0 1,614 0 1,614

0 4,502 0 4,502

0 4,558 30 4,588

0 743 0 743

0 11,714 0 11,714

0 5,891 0 5,891

0 15,376 0 15,376

0 69,886 30 69,916

28 57 0 85

0 976 0 976

28 1,033 0 1,061
(96) (69) 0 (165)
0 (784) 0 (784)
(96) (853) 0 (949)
(68) 70,066 30 70,028
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2017 6 30 2 3
PIMCO
2017 6 30
101.7%
0.4%
0.4%
Argentina Government International Bond
5.625% due 01/26/2022 300 308
308
( 307)
0.6%
0.6%
IHS Markit Ltd.
5.000% due 11/01/2022 150 163
Weatherford International Ltd.
7.750% due 06/15/2021 250 252
415
( 418)
2.2%
2.2%
Braskem America Finance Co.
7.125% due 07/22/2041 250 267
Compania Brasilleira de Aluminio
4.750% due 06/17/2024 150 146
Petrobras Global Finance BV
5.375% due 01/27/2021 650 663
6.125% due 01/17/2022 300 310
6.250% due 12/14/2026 GBP 100 132
1,518
( 1,411)
0.8%
0.8%
GTL Trade Finance, Inc.
5.893% due 04/29/2024 150 152
Studio City Co. Ltd.
5.875% due 11/30/2019 200 211
7.250% due 11/30/2021 200 218
581

( 550)

1.6%

96/173



EDINETOOOO
00000000000 DO00OmD((EL2430)
Oooooddoodooonnoodd

1.6%
Bombardier, Inc.
7.750% due 03/15/2020 200 216
Lions Gate Entertainment Corp.
5.875% due 11/01/2024 100 106
New Red Finance, Inc.
4.250% due 05/15/2024 200 199
NOVA Chemicals Corp.
4.875% due 06/01/2024 12 12
Precision Drilling Corp.
6.625% due 11/15/2020 60 59
Teck Resources Ltd.
4.500% due 01/15/2021 100 105
Valeant Pharmaceuticals International, Inc.
5.375% due 03/15/2020 150 145
6.750% due 08/15/2018 44 44
7.000% due 03/15/2024 100 105
7.500% due 07/15/2021 150 146
1,137
( 1,064)
2.0%
2.0%
Melco Resorts Finance Ltd.
4.875% due 06/06/2025 450 451
Noble Holding International Ltd.
4.625% due 03/01/2021 59 49
Park Aerospace Holdings Ltd.
5.250% due 08/15/2022 150 157
Transocean, Inc.
6.800% due 03/15/2038 200 147
7.500% due 04/15/2031 200 161
UPCB Finance 1V Ltd.
5.375% due 01/15/2025 200 210
UPCB Finance VII Ltd.
3.625% due 06/15/2029 EUR 200 226
1,401
( 1,422)
0.3%
0.3%
Nokia 0YJ
3.375% due 06/12/2022 200 202
202
( 199)
0.8%
0.8%
Burger King France SAS
5.250% due 05/01/2023 EUR 100 119
6.000% due 05/01/2024 100 122
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4.000% due 05/15/2024 100 118
Rexel S.A.
2.625% due 06/15/2024 100 116
SPCM S.A.
4.875% due 09/15/2025 100 102
577
( 527)
1.6%
1.6%
IHO Verwaltungs GmbH (@)
4.125% due 09/15/2021 200 204
4.750% due 09/15/2026 250 254
Senvion Holding GmbH
3.875% due 10/25/2022 EUR 100 116
Unitymedia Hessen GmbH  Co. KG
5.500% due 01/15/2023 225 234
Wittur International Holding GmbH
8.500% due 02/15/2023 EUR 250 298
1,106
( 1,059)
0.4%
0.4%
Delhi International Airport Ltd.
6.125% due 02/03/2022 300 322
322
( 323)
3.3%
3.3%
Intesa Sanpaolo SpA
5.017% due 06/26/2024 1,000 1,016
Leonardo SpA
1.500% due 06/07/2024 EUR 300 338
N W Global Vending SpA
7.000% due 10/15/2023 200 242
UniCredit SpA
6.950% due 10/31/2022 500 689
2,285
( 2,123)
0.3%
0.3%
SoftBank Group Corp.
4.500% due 04/15/2020 200 209
209

( 204)
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1.3%

Adient Global Holdings Ltd.

4.875% due 08/15/2026 400 403

Lincoln Finance Ltd.

6.875% due 04/15/2021 EUR 250 306

Mercury Bondco PLC

8.250% due 05/30/2021 (a) 150 180
889

( 852)

8.4%
0.6%

Altice Financing S.A.

3.908% due 07/15/2025 200 200

Klockner Pentaplast of America, Inc.

5.250% due 06/13/2024 100 99

LSF10 XL Bidco S.C.A.

4.250% due 02/02/2024 EUR 100 115
414

7.8%

Altice Luxembourg S.A.

7.250% due 05/15/2022 700 848

ArcelorMittal

6.750% due 02/25/2022 100 113

7.250% due 03/01/2041 200 221

7.500% due 10/15/2039 250 282

ARD Finance S.A.

7.125% due 09/15/2023 (a) 250 267

Capsugel S.A.

7.000% due 05/15/2019 (a) 156 156

Codere Finance 2 Luxembourg S.A.

7.625% due 11/01/2021 200 200

INEOS Group Holdings S.A.

5.375% due 08/01/2024 EUR 100 121

Intelsat Jackson Holdings S.A.

7.250% due 04/01/2019 275 275

7.250% due 10/15/2020 300 285

8.000% due 02/15/2024 50 54

9.750% due 07/15/2025 (b) 150 150

Mallinckrodt International Finance S.A.

5.750% due 08/01/2022 150 142

Monitchem HoldCo 2 S.A.

6.875% due 06/15/2022 EUR 100 114

Sberbank of Russia Via SB Capital S.A.

5.500% due 02/26/2024 400 408

Telecom Italia Capital S.A.

6.000% due 09/30/2034 1,000 1,062

Wind Acquisition Finance S.A.

4.750% due 07/15/2020 500 507

7.375% due 04/23/2021 250 260
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5,465
5,879
( 5,625)
0.7%
0.7%
Banco Mercantil del Norte S.A.
6.875% due 07/06/2022 (b)(c) 200 207
Grupo Cementos de Chihuahua SAB de C.V.
5.250% due 06/23/2024 250 255
462
( 450)
2.6%
2.6%
Constellium NV
4.625% due 05/15/2021 EUR 100 114
8.000% due 01/15/2023 50 52
Fiat Chrysler Automobiles NV
4.500% due 04/15/2020 750 771
Ol European Group BV
3.125% due 11/15/2024 EUR 100 116
Sensata Technollogies BV
5.000% due 10/01/2025 200 210
VTR Finance BV
6.875% due 01/15/2024 125 133
Ziggo Bond Finance BV
5.875% due 01/15/2025 250 258
Ziggo Secured Finance BV
5.500% due 01/15/2027 200 205
1,859
( 1,797)
0.0%
0.0%
Banco Popular Espanol S.A.
8.250% due 04/10/2020 (c) EUR 200 6
6
( 180)
1.1%
1.1%
Credit Suisse AG
6.500% due 08/08/2023 400 451
UBS AG
7.625% due 08/17/2022 250 294
745
( 715)
5.4%

0.2%
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Misys Ltd.
8.459% due 06/13/2025 100 102
5.2%
Anglo American Capital PLC
4.875% due 05/14/2025 200 209
Barclays Bank PLC
7.625% due 11/21/2022 500 573
Barclays PLC
5.200% due 05/12/2026 200 211
Ensco PLC
4.700% due 03/15/2021 100 98
HSBC Holdings PLC
4.750% due 07/04/2029 (b)(c) EUR 200 229
Nomad Foods Bondco PLC
3.250% due 05/15/2024 100 116
Royal Bank of Scotland Group PLC
5.125% due 05/28/2024 150 158
6.125% due 12/15/2022 500 548
Santander UK Group Holdings PLC
6.750% due 06/24/2024 (c) GBP 50 68
Tesco Property Finance 3 PLC
5.744% due 04/13/2040 98 141
Tesco Property Finance 4 PLC
5.801% due 10/13/2040 393 568
Virgin Media Finance PLC
5.750% due 01/15/2025 250 260
6.000% due 10/15/2024 450 478
3,657
3,759
( 3,553)
48.9%
3.4%
Ascend Learning LLC
6.000% due 05/19/2018 350 350
CD R Plumb Buyer LLC
1.296% due 06/25/2018 300 299
Energy Future Intermediate Holding Co. LLC
4.219% due 06/23/2018 200 201
Kinetic Concepts, Inc.
4.546% due 02/02/2024 100 99
PetSmart, Inc.
4.220% due 03/11/2022 399 371
Reynolds Group Holdings, Inc.
4.226% due 02/05/2023 199 200
Sprint Communications, Inc.
3.750% due 02/02/2024 150 150
Uniivar USA, Inc.
3.976% due 07/01/2022 398 399

Vistra Operations Co. LLC
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3.795% due 08/04/2023 56 55

3.976% due 08/04/2023 243 241
2,365

45.2%

24 Hour Fitness Worldwide, Inc.

8.000% due 06/01/2022 100 93

ADT Corp.

3.500% due 07/15/2022 300 292

AECOM

5.125% due 03/15/2027 300 302

Aleris International, Inc.

7.875% due 11/01/2020 100 95

9.500% due 04/01/2021 250 258

Ally Financial, Inc.

4.250% due 04/15/2021 100 104

5.125% due 09/30/2024 300 317

8.000% due 11/01/2031 68 83

Alpine Finance Merger Sub LLC

6.875% due 08/01/2025 (b) 150 153

AMC Networks, Inc.

5.000% due 04/01/2024 100 103

Antero Resources Corp.

5.125% due 12/01/2022 100 101

Associated Materials LLC

9.000% due 01/01/2024 70 75

Avon International Operations, Inc.

7.875% due 08/15/2022 100 104

BCD Acquisition, Inc.

9.625% due 09/15/2023 100 108

Blackstone CQP Holdco LP

6.500% due 03/20/2021 300 302

Blue Racer Midstream LLC

6.125% due 11/15/2022 150 152

BMC East LLC

5.500% due 10/01/2024 100 105

Brand Energy Infrastructure Services, Inc.

8.500% due 07/15/2025 250 259

CalAtlantic Group, Inc.

5.000% due 06/15/2027 100 100

5.875% due 11/15/2024 150 163

Callon Petroleum Co.

6.125% due 10/01/2024 200 204

Calpine Corp.

5.375% due 01/15/2023 200 196

Carrizo 0il Gas, Inc.

8.250% due 07/15/2025 (b) 75 77

CCO Holdings LLC

5.125% due 05/01/2027 400 410

CDK Global, Inc.

4.875% due 06/01/2027 150 155



CF Industries, Inc.

7.125% due 05/01/2020

Charter Communications Operating LLC
6.384% due 10/23/2035

Cheniere Corpus Christi Holdings LLC
7.000% due 06/30/2024

Chesapeake Energy Corp.

8.000% due 12/15/2022

CIT Group, Inc.

5.000% due 08/15/2022

Clear Channel Worldwide Holdings, Inc.

7.625% due 03/15/2020
Clearwater Paper Corp.
5.375% due 02/01/2025

CNH Industrial Capital LLC
4.375% due 11/06/2020
4.375% due 04/05/2022
Community Health Systems, Inc.
5.125% due 08/01/2021
6.250% due 03/31/2023
Conduent Finance, Inc.
10.500% due 12/15/2024
Continental Resources, Inc.
4.500% due 04/15/2023
4.900% due 06/01/2044

CPG Merger Sub LLC

8.000% due 10/01/2021

CSC Holdings LLC

5.500% due 04/15/2027
7.625% due 07/15/2018
7.875% due 02/15/2018

DCP Midstream Operating LP
4.750% due 09/30/2021
5.350% due 03/15/2020

Dell International LLC
6.020% due 06/15/2026

Dell, Inc.

5.400% due 09/10/2040
Diamond Offshore Drilling, Inc.
4.875% due 11/01/2043
5.700% due 10/15/2039
Diamond Resorts International, Inc.
7.750% due 09/01/2023
Diamondback Energy, Inc.
4.750% due 11/01/2024

DISH DBS Corp.

5.875% due 07/15/2022

DJO Finco, Inc.

8.125% due 06/15/2021

Dynegy, Inc.
6.750% due 11/01/2019
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7.375% due 11/01/2022
Eagle Holding Co. Il LLC
7.625% due 05/15/2022 (a)
Edgewell Personal Care Co.
4.700% due 05/24/2022
Eldorado Resorts, Inc.
6.000% due 04/01/2025

EMC Corp.

2.650% due 06/01/2020

Endo Finance LLC

5.750% due 01/15/2022
Energy Transfer Equity LP
7.500% due 10/15/2020
EnPro Industries, Inc.
5.875% due 09/15/2022

FBM Finance, Inc.

8.250% due 08/15/2021
First Data Corp.

7.000% due 12/01/2023
First Quality Finance Co., Inc.
5.000% due 07/01/2025

Flex Acquisition Co., Inc.
6.875% due 01/15/2025
Freeport-McMoRan, Inc.
5.400% due 11/14/2034
Fresenius Medical Care U.S. Finance Il, Inc.
4.750% due 10/15/2024
Frontier Communications Corp.
8.500% due 04/15/2020
Gates Global LLC

5.750% due 07/15/2022 EUR
6.000% due 07/15/2022
Genesis Energy LP

6.750% due 08/01/2022
Genworth Holdings, Inc.
6.515% due 05/22/2018

GLP Capital LP

5.375% due 04/15/2026
Goodyear Tire Rubber Co.
4.875% due 03/15/2027
Greatbatch Ltd.

9.125% due 11/01/2023
Greystar Real Estate Partners LLC
8.250% due 12/01/2022
Gulfport Energy Corp.
6.625% due 05/01/2023
Hanesbrands, Inc.

4.625% due 05/15/2024

HCA, Inc.

5.500% due 06/15/2047
5.875% due 03/15/2022
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Hearthside Group Holdings LLC

6.500% due 05/01/2022 250 250
Hertz Corp.

5.875% due 10/15/2020 100 97
Hexion, Inc.

10.375% due 02/01/2022 150 149
High Ridge Brands Co.

8.875% due 03/15/2025 150 150
Hill-Rom Holdings, Inc.

5.750% due 09/01/2023 100 106
Hilton Worldwide Finance LLC

4.625% due 04/01/2025 125 129
Howard Hughes Corp.

5.375% due 03/15/2025 100 102
iHeartCommunications, Inc.

9.000% due 12/15/2019 200 158
Informatica LLC

7.125% due 07/15/2023 100 102
KFC Holding Co.

4.750% due 06/01/2027 200 205
Kinetic Concepts, Inc.

12.500% due 11/01/2021 250 283
KLX, Inc.

5.875% due 12/01/2022 100 105
Kronos Acquisition Holdings, Inc.

9.000% due 08/15/2023 175 175
L Brands, Inc.

5.625% due 02/15/2022 100 108
6.875% due 11/01/2035 100 97
Ladder Capital Finance Holdings LLLP

5.250% due 03/15/2022 250 258
Lamb Weston Holdings, Inc.

4.875% due 11/01/2026 125 130
Laredo Petroleum, Inc.

5.625% due 01/15/2022 100 98
Lennar Corp.

4.125% due 01/15/2022 200 208
MGM Growth Properties Operating Partnership LP

5.625% due 05/01/2024 100 110
MGM Resorts International

7.750% due 03/15/2022 100 118
MSCI, Inc.

4.750% due 08/01/2026 50 52
Murphy Oil Corp.

4.000% due 06/01/2022 250 241
Navient Corp.

4.875% due 06/17/2019 200 209
5.500% due 01/15/2019 250 261
6.500% due 06/15/2022 200 212

Netflix, Inc.
3.625% due 05/15/2027 EUR 150 174
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Newfield Exploration Co.
5.375% due 01/01/2026

5.750% due 01/30/2022

NRG Energy, Inc.

7.875% due 05/15/2021
Ortho-Clinical Diagnostics, Inc.
6.625% due 05/15/2022

Pactiv LLC

8.375% due 04/15/2027
Park-Ohio Industries, Inc.
6.625% due 04/15/2027

Parsley Energy LLC

6.250% due 06/01/2024

Party City Holdings, Inc.
6.125% due 08/15/2023

PDC Energy, Inc.

6.125% due 09/15/2024
PetSmart, Inc.

5.875% due 06/01/2025

PHH Corp.

6.375% due 08/15/2021

7.375% due 09/01/2019
Platform Specialty Products Corp.
10.375% due 05/01/2021

PRA Holdings, Inc.

9.500% due 10/01/2023

Pride International LLC
6.875% due 08/15/2020

Prime Security Services Borrower LLC
9.250% due 05/15/2023

QEP Resources, Inc.

6.875% due 03/01/2021

Qorvo, Inc.

7.000% due 12/01/2025
Quintiles IMS, Inc.

3.250% due 03/15/2025 EUR
Quorum Health Corp.

11.625% due 04/15/2023

Range Resources Corp.

5.000% due 08/15/2022

5.000% due 03/15/2023

RHP Hotel Properties LP
5.000% due 04/15/2023

Rice Energy, Inc.

7.250% due 05/01/2023

Rio Oil Finance Trust Series 2014-1
9.250% due 07/06/2024

Rite Aid Corp.

6.125% due 04/01/2023

Rivers Pittsburgh Borrower LP
6.125% due 08/15/2021
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Rockies Express Pipeline LLC
6.000% due 01/15/2019

Rowan Cos., Inc.

4.875% due 06/01/2022

RP Crown Parent LLC

7.375% due 10/15/2024

SBA Communications Corp.
4.875% due 09/01/2024
Scientific Games International, Inc.
7.000% due 01/01/2022

Sealed Air Corp.

5.250% due 04/01/2023

Select Medical Corp.

6.375% due 06/01/2021

Silgan Holdings, Inc.

3.250% due 03/15/2025 EUR
Simmons Foods, Inc.

7.875% due 10/01/2021

Sirius XM Radio, Inc. (b)
3.875% due 08/01/2022

5.000% due 08/01/2027

Solera LLC

10.500% due 03/01/2024
Sophia LP

9.000% due 09/30/2023
Springleaf Finance Corp.
6.125% due 05/15/2022

Sprint Communications, Inc.
7.000% due 03/01/2020

Sprint Corp.

7.875% due 09/15/2023
Sterigenics-Nordion Holdings LLC
6.500% due 05/15/2023
Suburban Propane Partners LP
5.875% due 03/01/2027
Surgery Center Holdings, Inc.
6.750% due 07/01/2025
Symantec Corp.

3.950% due 06/15/2022
Tallgrass Energy Partners LP
5.500% due 09/15/2024

Targa Resources Partners LP
4.125% due 11/15/2019

Tempo Acquisition LLC

6.750% due 06/01/2025

Tempur Sealy International, Inc.
5.625% due 10/15/2023

Tenet Healthcare Corp.
6.875% due 11/15/2031
Tennant Co.

5.625% due 05/01/2025
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THC Escrow Corp. 111
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7.000% due 08/01/2025 500 499
Univision Communications, Inc.
5.125% due 02/15/2025 150 149
USG Corp.
4.875% due 06/01/2027 100 103
Valeant Pharmaceuticals International
6.375% due 10/15/2020 200 195
Venator Finance S.a r.lI.
5.750% due 07/15/2025 (b) 100 101
VeriSign, Inc.
4.750% due 07/15/2027 (b) 200 203
Whiting Petroleum Corp.
5.750% due 03/15/2021 (f) 200 189
Williams Cos., Inc.
8.750% due 03/15/2032 275 354
WMG Acquisition Corp.
5.000% due 08/01/2023 100 103
Wolverine World Wide, Inc.
5.000% due 09/01/2026 150 148
WPX Energy, Inc.
8.250% due 08/01/2023 150 164
WR Grace Co.-Conn
5.125% due 10/01/2021 100 107
Zayo Group LLC
5.750% due 01/15/2027 100 105
ZF North America Capital, Inc.
4.500% due 04/29/2022 150 158
4.750% due 04/29/2025 200 212
31,670
0.3%
Alternative Loan Trust
6.250% due 11/25/2036 (d) 132 118
Residential Accredit Loans, Inc. Trust
1.496% due 12/25/2045 162 128
246
34,281
( 33,134)
19.0%
(e) 18.1%
12,700
0.9%
Bank of Tokyo-Mitsubishi UFJ Ltd.
(0.260%) due 07/03/2017 77 1
Brown Brothers Harriman Co.
(1.450%) due 07/03/2017 CHF 1 1
Citibank N.A.
(0.567%) due 07/03/2017 EUR 9 10

108/173



0.050% due 07/03/2017
0.660% due 07/03/2017
Credit Suisse AG
(1.450%) due 07/03/2017
DBS Bank Ltd.

0.660% due 07/03/2017
Deutsche Bank AG
(0.567%) due 07/03/2017
0.660% due 07/03/2017
DnB NORBank ASA

0.660% due 07/03/2017
HSBC Bank

(0.567%) due 07/03/2017
0.050% due 07/03/2017
JPMorgan Chase  Co.
0.660% due 07/03/2017
National Australia Bank Ltd.
0.660% due 07/03/2017
Sumitomo Mitsui Banking Corp.
(0.567%) due 07/03/2017
(0.260%) due 07/03/2017
0.050% due 07/03/2017
0.660% due 07/03/2017
Wells Fargo Bank
0.660% due 07/03/2017

( 13,310)

101.7%
( 69,232)

(@) (@) 0.6%
( 25))

2.3%)
100.0%

@

©
@

©)
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()

C ) C )
Ginnie Mae
3.000% due
JPS 1.410% 06/30/2017 07/03/2017 12,700 08/20/2046 (13,089) 12,700 12,701
(13,089) 12,700 12,701
@
@ (©)
BCY (1.250%) 06/26/2017 N/A (164) (164)
(164)
@
(3) 2017 6 30 274 0.815%
30 31 90 90
U.S. Corporate Debt 0 0 0 (164) (164)
(] (] 0 (164) (164)
2017 6 30
() 2017 6 30 189
(O]
BCY 0 (164) 0 0 (164) 189 25
JPS 12,701 0 0 0 12,701 (13,089) (388)
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12,701 (164) 0 0
®
@
90-Day Eurodollar
December Futures 12/2018 27 (28) 2 0
(28) 2 0
@
2017
6 30
@ (©)]

Anadarko
Petroleum
Corp. 1.000% 06/20/2022 1.525% 100 (@) 2 0 0
Anheuser-
Busch  InBev
S.A. 1.000% 12/20/2017 0.123%  EUR 200 1 0 0 0
Fiat
Chrysler
Automobiles
NV 5.000% 06/20/2022 2.877% 300 34 3 0 0
Navient
Corp. 5.000% 12/20/2021 2.594% 250 25 17 0 0
Telecom
Italia SpA 1.000% 06/20/2024 1.984%  EUR 500 (36) 5 1 0

22 27 1 0

(€))
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® (O]
CDX.HY-28
Index 5.000% 06/20/2022 1,000 71 (6) 2 0
@
Q)
(i)
@
©)
@)
/
3-Month
USD-LIBOR 1.500% 06/21/2027 800 57 (5) 2 0
150 16 5 0
2017 6 30
(h) 2017 6 30 653
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0 0
O)
BOA 07/2017 EUR 74 84 0 0
BOA 07/2017 23,476 EUR 20,886 346 0
BPS 07/2017 EUR 20,621 23,457 0 (63)
BPS 08/2017 23,491 EUR 20,621 66 0
CBK 07/2017 EUR 76 85 0 @
CBK 07/2017 432 EUR 386 8 0
CBK 08/2017 79 GBP 62 1 0
GLM 07/2017 EUR 887 997 0 14
GLM 08/2017 GBP 236 303 0 ®)
HUS 07/2017 EUR 113 127 0 @
HUS 07/2017 197 JPY 22,160 0 0
HUS 08/2017 EUR 80 91 0 0
HUS 08/2017 GBP 87 113 0 @
JPM 07/2017 EUR 84 94 0 @
JPM 07/2017 379 EUR 338 7 0
JPM 08/2017 EUR 200 228 0 0
RBC 08/2017 1,698  GBP 1,304 0 @
S06 08/2017 3,249 2,498 1 0
TOR 07/2017 EUR 934 1,067 2 0
TOR 08/2017 1,069 EUR 934 0 @
UAG 07/2017 1,326 1,179 19 0
450 1)
(€Y
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2017
6 30
@ @)
Springleaf
Finance
BRC Corp. 5.000% 12/20/2021  2.696% 500 (16) 63 47 0
Deutsche
CBK Bank AG 1.000%  12/20/2017  0.488% EUR 100 (©)) 9 0 0
(25) 72 47 0
@
Q)
(i)
@
€))
2017 6 30
@
BOA 346 0 0 346 0 0 0 0 346 (300) 46
BPS 66 0 0 66 (63) 0 0 (63) 3 0 3
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BRC 0 0 47 47 0 0 0 0 47 0 47
CBK 9 0 0 9 ) 0 0 @ 7 0 7
GLM 0 0 0 0 an 0 0 n n 0 n
HUS 0 0 0 0 3) 0 0 ®3) @) 0 ®3)
JPM 7 0 0 7 ) 0 0 @ 5 0 5
RBC 0 0 0 0 ) 0 0 @ @ 0 @
S0G 1 0 0 1 0 0 0 0 1 0 1
TOR 2 0 0 2 ) 0 0 @ 0 0 0
UAG 19 0 0 19 0 0 0 0 19 0 19

450 0 a7 497 D 0 (] D
“)
2017 6 30
0 0 0 0 2 2
0 3 0 0 2 5
0 3 0 0 4 7
0 0 0 450 0 450
0 47 0 0 0 47
0 47 0 450 0 497
0 50 0 450 4 504
0 0 0 0 0 0
0 0 0 (91) 0 (91)
0 0 0 (91) 0 D
2017 6 30
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0 0 0 0 ) )
0 360 0 0 @1 339
0 360 0 0 @n 333
0 0 0 1,129) 0 (1,129)
0 116 0 0 0 116
0 116 0 (1,129) 0 (1,013)
0 476 0 1,129) @n (680)
0 0 0 0 (28) 28)
0 8 0 0 ®) 3
0 8 0 0 (33) 25)
0 0 0 1,198 0 1,198
0 48 0 0 0 48
0 48 0 1,198 0 1,246
0 56 0 1,198 (33) 1,221
2017 6 30
2017 6
1 2 3 30
0 308 0 308
0 415 0 415
0 1,518 0 1,518
0 581 0 581
0 1,137 0 1,137
0 1,401 0 1,401
0 202 0 202
0 577 0 577
0 1,106 0 1,106
0 322 0 322
0 2,285 0 2,285
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0 209 0 209
0 889 0 889
0 315 99 414
0 5,465 0 5,465
0 462 0 462
0 1,859 0 1,859
0 6 0 6
0 745 0 745
0 102 0 102
0 3,657 0 3,657
0 2,365 0 2,365
0 31,670 0 31,670
0 246 0 246
0 13,310 0 13,310
0 71,152 99 71,251
2 5 0 7
0 497 0 497
2 502 0 504
0 0 0 0
0 (91) 0 1)
0 (91) 0 1)
2 71,563 99 71,664

2017 6 30 1 2 3

2017 6 30

v
GAAP
GAAP
GAAP
@
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PIMCO

PIMCO

PIMCO

@

©

PIMCO

PIMCO

PIMCO

®

2014 8 FASB

ASU ASU 2014-15 ASU
2016 12 15
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ASU

2015 5 FASB 1

ASU 1

2016 12 15

ASU

2016 3 FASB
ASC 815

2016-05 ASU 2017 12 15

2016 8 FASB

2018 12 15

2016 11 FASB

ASU 2018 12 15

2017 3 FASB

ASU 2017-08
2020 12 15
ASU
12
2017 12 31

ASU 2016-15
2019 12 15

ASU 2019 12 15
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ASU 2015-07

ASU

ASU
2018 12 15

ASU

ASU 2016-18

2019 12 15
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Newcrest Mining Ltd. AUD 115,061 1,707,460 0.29
SEEK Ltd. AUD 186,300 2,303,042 0.40
4,010,502 0.69
KBC Group NV EUR 31,751 2,257,814 0.39
2,257,814 0.39
Vale SA, ADR usD 390,962 3,985,052 0.69
Vale SA BRL 445,400 4,505,453 0.78
8,490,505 1.47
Barrick Gold Corp. usD 144,200 1,739,029 0.30
Canadian Natural Resources Ltd. CAD 28,800 857,768 0.15
Enbridge, Inc. CAD 177,900 5,798,633 1.00
Fairfax Financial Holdings Ltd. CAD 7,800 3,461,618 0.60
Potash Corp. of Saskatchewan, Inc. CAD 136,700 2,336,626 0.41
14,193,674 2.46
Bank of China Ltd. * H’ HKD 2,521,000 1,032,684 0.18
Ctrip.com International Ltd., ADR usb 55,000 2,021,503 0.35
Huaneng Power International, Inc. ‘' H HKD 2,050,000 1,071,553 0.19
NetEase, Inc., ADR usD 11,700 3,364,853 0.58
Ping An Insurance Group Co. of China Ltd. * H
' HKD 385,500 3,345,380 0.58
10,835,973 1.88
Carlsberg A/S * B’ DKK 49,976 5,001,152 0.87
DSV A/S DKK 40,063 2,629,355 0.45
Novo Nordisk A/S * B DKK 146,498 6,582,336 1.14
14,212,843 2.46
Sampo 0YJ * A’ EUR 33,682 1,542,636 0.27
1,542,636 0.27
Airbus SE EUR 115,415 9,579,445 1.66
BNP Paribas SA EUR 42,027 2,616,181 0.45
Danone SA EUR 42,401 2,965,950 0.51
Essilor International Cie Generale d Optique
SA EUR 15,820 1,818,509 0.32
Euronext NV EUR 16,436 851,549 0.15
Hermes International EUR 4,386 1,957,252 0.34
Kering EUR 3,698 1,453,314 0.25
L' Oreal SA EUR 5,414 1,001,319 0.17
LVMH Moet Hennessy Louis Vuitton SE EUR 25,534 6,266,044 1.09
Pernod Ricard SA EUR 76,544 10,099,981 1.75
Safran SA EUR 63,159 5,425,990 0.94
SES SA, FDR EUR 183,159 2,382,898 0.41
46,418,432 8.04

adidas AG EUR 10,617 1,774,631 0.31
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Bayerische Motoren Werke AG EUR 38,800 3,369,004 0.58
Daimler AG EUR 57,700 4,085,160 0.71
OSRAM Licht AG EUR 35,200 2,637,536 0.46
Rheinmetall AG EUR 29,063 3,076,319 0.53
SAP SE EUR 22,405 2,093,747 0.36
17,036,397 2.95

AIA Group Ltd. HKD 1,147,916 8,161,572 1.41
Jardine Matheson Holdings Ltd. usb 24,141 1,222,291 0.21
Wynn Macau Ltd. HKD 581,800 1,536,075 0.27
10,919,938 1.89

ICICI Bank Ltd., ADR usD 245,740 1,992,791 0.35
1,992,791 0.35

Bank of Ireland Group plc EUR 326,900 2,319,356 0.40
Ryanair Holdings plc, ADR usb 24,100 2,092,744 0.36
4,412,100 0.76

Enel SpA EUR 1,783,891 9,151,361 1.59
Intesa Sanpaolo SpA EUR 589,419 1,632,690 0.28
PRADA SpA HKD 362,300 1,093,751 0.19
11,877,802 2.06

Asahi Group Holdings Ltd. JPY 119,500 4,941,117 0.85
Asahi Kasei Corp. JPY 273,000 2,935,102 0.51
Denso Corp. JPY 15,700 785,388 0.13
Hoshizaki Corp. JPY 30,300 2,238,997 0.39
Japan Tobacco, Inc. JPY 146,000 3,921,250 0.68
JGC Corp. JPY 118,100 1,903,499 0.33
MEIJI Holdings Co. Ltd. JPY 32,500 2,305,406 0.40
Mitsubishi UFJ Financial Group, Inc. JPY 203,200 1,242,108 0.21
Murata Manufacturing Co. Ltd. JPY 62,000 6,934,081 1.20
NGK Insulators Ltd. JPY 72,800 1,145,905 0.20
Nidec Corp. JPY 20,900 2,444,126 0.42
Nintendo Co. Ltd. JPY 6,700 2,041,325 0.35
Renesas Electronics Corp. JPY 98,800 959,549 0.17
Rinnai Corp. JPY 15,500 1,169,438 0.20
Shimano, Inc. JPY 20,300 2,379,966 0.41
Shin-Etsu Chemical Co. Ltd. JPY 31,800 2,693,259 0.47
SMC Corp. JPY 8,200 2,813,132 0.49
Sony Financial Holdings, Inc. JPY 121,900 1,799,740 0.31
Suzuki Motor Corp. JPY 34,200 1,652,916 0.29
Tokio Marine Holdings, Inc. JPY 48,100 1,829,103 0.32
48,135,407 8.33

America Movil SAB de CV, ADR ‘ L’ usD 384,200 5,491,545 0.95
5,491,545 0.95

Altice NV * A’ EUR 142,504 1,246,340 0.21

ASML Holding NV EUR 53,526 7,769,299 1.34
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ASML Holding NV, NYRS usD 14,230 2,061,473 0.36
Koninklijke KPN NV EUR 1,046,148 3,042,199 0.53
Unilever NV, CVA EUR 29,549 1,387,473 0.24
15,506,784 2.68

Borr Drilling Ltd. NOK 860,388 3,021,820 0.52
DNB ASA NOK 162,597 2,510,383 0.44
Golar LNG Ltd. usD 33,400 829,815 0.14
6,362,018 1.10

Universal Robina Corp. PHP 195,000 491,598 0.09
491,598 0.09

Orange Polska SA PLN 851,100 1,179,871 0.20
1,179,871 0.20

Oversea-Chinese Banking Corp. Ltd. SGD 88,000 679,437 0.12
679,437 0.12

AngloGold Ashanti Ltd. ZAR 203,150 1,760,115 0.31
Naspers Ltd. * N’ ZAR 33,809 7,859,463 1.36
Shoprite Holdings Ltd. ZAR 121,260 1,806,752 0.31
11,426,330 1.98

Hyundai Motor Co. KRW 29,637 3,599,355 0.62
KT Corp., ADR usD 89,300 1,161,790 0.20
Samsung Electronics Co. Ltd. Preference KRW 108 175,726 0.03
Samsung Electronics Co. Ltd. KRW 467 926,365 0.16
5,863,236 1.01

Banco Bilbao Vizcaya Argentaria SA EUR 468,980 3,335,386 0.58
Gas Natural SDG SA EUR 120,900 2,327,325 0.40
Grifols SA Preference ‘' B’ EUR 39,466 750,446 0.13
Iberdrola SA EUR 940,268 6,074,131 1.05
12,487,288 2.16

Assa Abloy AB * B’ SEK 142,379 2,464,964 0.43
Modern Times Group MTG AB ‘ B’ SEK 68,507 2,399,923 0.41
Telefonaktiebolaget LM Ericsson * B’ SEK 410,649 2,246,733 0.39
Telia Co. AB SEK 686,178 2,548,116 0.44
9,659,736 1.67

Adecco Group AG CHF 51,507 3,284,183 0.57
Credit Suisse Group AG CHF 125,823 1,872,504 0.32
Julius Baer Group Ltd. CHF 55,800 2,844,422 0.49
LafargeHolcim Ltd. CHF 80,982 3,806,008 0.66
Nestle SA CHF 112,192 8,041,173 1.39
Partners Group Holding AG CHF 4,755 2,716,692 0.47
Roche Holding AG CHF 9,614 2,024,444 0.35
Roche Holding AG, Genusschein CHF 20,733 4,371,118 0.76
28,960,544 5.01
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Taiwan Semiconductor Manufacturing Co. Ltd.,

ADR usD 110,800 3,661,474 0.63
Taiwan Semiconductor Manufacturing Co. Ltd. TWD 403,000 2,590,298 0.45
6,251,772 1.08

DP World Ltd. usD 29,466 613,952 0.11
613,952 0.11

Aggreko plc GBP 139,841 1,257,293 0.22
Associated British Foods plc GBP 63,956 2,029,483 0.35
AstraZeneca plc GBP 29,500 1,699,933 0.29
British American Tobacco plc GBP 109,600 6,188,655 1.07
Informa plc GBP 108,400 880,687 0.15
Inmarsat plc GBP 99,335 548,608 0.10
Lloyds Banking Group plc GBP 2,260,500 1,731,217 0.30
Micro Focus International plc GBP 54,559 1,548,955 0.27
National Grid plc GBP 217,800 2,144,720 0.37
Ocado Group plc GBP 830,200 3,709,690 0.64
Pagegroup plc GBP 293,829 1,545,722 0.27
Prudential plc GBP 182,900 3,921,730 0.68
Reckitt Benckiser Group plc GBP 6,900 537,214 0.09
RELX plc GBP 80,000 1,565,469 0.27
Royal Dutch Shell plc * A GBP 1,932 53,915 0.01
Royal Dutch Shell plc * B GBP 110,800 3,127,584 0.54
Vodafone Group plc GBP 1,634,600 4,322,494 0.75
36,813,369 6.37

AbbVie, Inc. usD 22,400 1,805,479 0.31
Accenture plc * A usb 8,963 1,143,598 0.20
AES Corp. usD 389,500 3,515,677 0.61
Agios Pharmaceuticals, Inc. usb 23,300 1,110,190 0.19
Alphabet, Inc. * A’ usD 2,274 1,996,443 0.35
Alphabet, Inc. * C usD 9,613 8,383,584 1.45
Amazon.com, Inc. usb 3,650 3,557,583 0.62
American Tower Corp., REIT usb 15,450 1,837,106 0.32
Anadarko Petroleum Corp. usb 35,000 1,564,696 0.27
Aon plc usb 20,200 2,255,949 0.39
Apple, Inc. usb 32,570 4,593,759 0.79
Avon Products, Inc. usb 565,500 1,013,314 0.18
Bank of New York Mellon Corp. (The) usb 24,671 1,107,455 0.19
Broadcom Ltd. usD 4,274 915,107 0.16
Carnival Corp. usD 48,800 2,699,384 0.47
CBS Corp. (Non-Voting) ‘ B’ usD 13,500 663,833 0.11
Cerner Corp. usb 31,200 1,752,359 0.30
CH Robinson Worldwide, Inc. usb 17,200 1,277,116 0.22
Chevron Corp. usb 9,401 980,882 0.17
Chubb Ltd. usD 10,400 1,266,618 0.22
CME Group, Inc. usb 55,776 6,789,253 1.18
Coca-Cola Co. (The) usD 123,200 4,710,936 0.82
Comcast Corp. ‘' A usD 100,000 3,337,917 0.58
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ConocoPhillips

Danaher Corp.

Deere Co.

Eaton Corp. plc

Edison International

Eli Lilly Co.

EOG Resources, Inc.

Equifax, Inc.

Global Payments, Inc.

GoDaddy, Inc. * A

Hexcel Corp.

Hilton Worldwide Holdings, Inc.
HP, Inc.

IDEX Corp.

Incyte Corp.

Intel Corp.

Intercontinental Exchange, Inc.
J.P. Morgan Chase Co.

Juno Therapeutics, Inc.

Marsh McLennan Cos., Inc.
Medtronic plc

MercadoLibre, Inc.

Merck Co., Inc.

Microsoft Corp.

Mondelez International, Inc. * A
Monsanto Co.

Moody’ s Corp.

NetApp, Inc.

Newell Brands, Inc.

Nielsen Holdings plc

NIKE, Inc. * B

Norwegian Cruise Line Holdings Ltd.
Occidental Petroleum Corp.

ON Semiconductor Corp.

PepsiCo, Inc.

Philip Morris International, Inc.
Praxair, Inc.

Priceline Group, Inc. (The)
QUALCOMM, Inc.

Royal Caribbean Cruises Ltd.
Samsonite International SA
Schlumberger Ltd.

Seattle Genetics, Inc.

Sempra Energy

Starbucks Corp.

State Street Corp.

Tableau Software, Inc. * A’
Texas Instruments, Inc.
TransDigm Group, Inc.

Trimble, Inc.

Ultragenyx Pharmaceutical, Inc.
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40,200
50,290
60,600
47,533
42,700
16,800
13,900
19,600
57,100
136,100
11,600
35,596
60,600
5,471
94,816
67,000
72,100
9,900
110,500
38,300
23,700
3,200
37,300
112,160
60,400
24,700
19,200
45,700
47,315
62,300
95,500
99,000
25,850
326,400
8,800
10,210
9,200
1,835
38,100
56,200
850,800
101,650
97,770
27,600
93,100
19,890
34,000
21,600
17,590
62,800
67,900
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1,839,045 0.32
3,890,418 0.67
7,904,743 1.37
3,130,043 0.54
2,250,571 0.39
1,182,588 0.20
1,250,114 0.22
1,926,267 0.33
4,770,350 0.83
5,703,303 0.99

597,958 0.10
2,369,210 0.41
1,061,138 0.18

601,748 0.10
7,484,288 1.30
2,577,589 0.45
4,240,010 0.73

882,365 0.15
4,209,655 0.73
2,598,022 0.45
1,595,012 0.28

839,198 0.15
1,749,278 0.30
7,996,138 1.38
2,154,536 0.37
2,404,022 0.42
2,362,055 0.41
2,107,033 0.36
1,218,514 0.21
1,890,003 0.33
4,978,560 0.86
4,393,674 0.76
1,586,958 0.27
5,696,392 0.99

879,523 0.15

899,018 0.16
1,186,028 0.21
2,657,626 0.46
2,032,889 0.35
5,586,978 0.97
3,258,258 0.56
5,709,208 0.99
4,359,457 0.75
2,459,467 0.43
4,456,168 0.77
1,618,088 0.28
1,960,912 0.34
1,880,155 0.33
4,025,975 0.70
2,127,093 0.37
2,624,663 0.45
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VeriSign, Inc. usb 5,600 534,120 0.09
Viacom, Inc. * B’ usD 75,400 1,936,137 0.33
Visa, Inc. * A’ usD 70,500 6,699,513 1.16
Walt Disney Co. (The) usb 17,500 1,568,050 0.27
Whirlpool Corp. usb 5,000 702,755 0.12
Wynn Resorts Ltd. usb 30,500 4,285,532 0.74
Yum Brands, Inc. uUsD 13,700 931,831 0.16

224,098,480 38.79

562,222,774 97.32

562,222,774 97.32

Weatherford International Ltd. 5.875%
01/07/2021 usb 718,000 650,021 0.11
650,021 0.11
650,021 0.11
650,021 0.11
562,872,795 97.43
14,197,427 2.46
621,881 0.11
577,692,103 100.00

2017 12 31

LUX

EUR 562,872,795
14,197,427

852,090

2,513

478,382

578,403,207

437,211
144,848
129,045
711,104

EUR 577,692,103
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EUR 461,268,455

JP

2017 12 31

LUX

EUR 9,531,324
37,315

1,000

9,569,639

1,635,861
438,159
400,330
109,625
105,314

97,085
49,862
2,836,236

354,240

(@) 7,087,643

64,958,817
(93,077)

) 64,865,740

(11,486,457)
(9,730)

© (11,496,187)

(a+b+c) 60,457,196
(132,949)

(44,217,492)
561,585,348
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EUR

577,692,103

ii.UCI

iv.

(M

2016 12 31

2017 12 31

LUX 1

(D

@ (v

2017 12 31

2017 12 31

135.193097618
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EIR

FIFO
f. - TBA

TBA

TBA
Securities Industry and Financial Markets Association 1

TBA
TBA

TBA
TBA

TBA

2%

thecapitalgroup.com/ international
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2017 12 31
30 15 30 18
75,295,316 63,236,951
9,999,861 9,999,690
4,570,100,452 5,447,081,385
63,137,246 55,100,258
= 27,572
- 18,256,511
15,702,368 10,690,274
4,734,235,243 5,604,392,641
4,734,235,243 5,604,392,641
- 33,356
= 63,637,900
175,288 -
16 15
175,304 63,671,271
175,304 63,671,271
2,855,223,858 3,134,354,338
1,878,836,081 2,406,367,032
4,734,059,939 5,540,721,370
4,734,059,939 5,540,721,370
4,734,235,243 5,604,392,641
1.
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12 133 60
61

30 3 15 30 9 18
29 9 16 30 3 16
3,985,335,676 2,855,223,858
42,074,064 591,034,435
1,172,185,882 311,903,955
2,850,423,537 3,127,391,244
4,800,321 6,963,094
2,855,223,858 3,134,354,338
2,855,223,858 3,134,354,338

29
30

9 16
3 15

30
30

3 16
9 18
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30

15

30

18

@

@

®

@

@

®

30 3 15
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234,216,130
1,049,788
235,265,918
30 18
218,182,194
12,778,353
230,960,547
)
( )
30 15
30 18
10,659,166 10,625,810 33,356
1,319,062 1,313,472 5,590
9,340,104 9,312,338 27,766
10,659,166 10,631,594 27,572
10,659,166 10,631,594 27,572
21,318,332 21,257,404 5,784
1.
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@

@

2.

3.

30 3 15 30 9 18
1 1.6580 |1 1.7677
a ) (16,580 )|(1 (17,677 )
(€H)

CHEVRON CORP 2,966 117.51 348,534.66
MARATHON PETROLEUM CORP 5,033 83.82 421,866.06
OCCIDENTAL PETROLEUM CORP 4,508 77.60 349,820.80
DOWDUPONT INC 3,775 68.82 259,795.50)
EATON CORP PLC 6,756 87.13 588,650.29
JAPAN AIRLINES CO-UNP ADR 24,400 17.83 435,174.00
UNION PACIFIC CORP 3,829 156.71] 600,042.59
BRIDGESTONE CORP-UNSPONS ADR 14,538 18.56 269,897.97,
COMCAST CORP-CLASS A 13,292 36.96 491,272.32
HOME DEPOT INC 1,796 208.40) 374,286.40)
ALTRIA GROUP INC 12,186, 62.44 760,893.84
COCA-COLA CO/THE 39,724 46.32 1,840,015.68
MONDELEZ INTERNATIONAL INC 10,564 43.71 461,752.44
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PEPSICO INC 11,863 115.40) 1,368,990.20)
PHILIP MORRIS INTERNATIONAL 13,160 80.30 1,056,748.00)
CVS HEALTH CORP 7,569 78.10 591,138.90
UNITEDHEALTH GROUP INC 1,764 263.87 465,466 .68
BRISTOL-MYERS SQUIBB CO 4,675 61.30 286,577.50
MERCK & CO. INC. 23,631 70.42) 1,664,095.02
PFIZER INC 53,897, 43.01] 2,318,109.97
CITIGROUP INC 6,937 70.88 491,694.56)
SUMITOMO MITSUI-SPONS-ADR 39,523 7.91] 312,626.93
MORGAN STANLEY 13,107, 47.68 624,941.76
PRINCIPAL FINANCIAL GROUP 8,247 56.95 469,666 .65
TOKIO MARINE HOLDINGS-ADR 9,548 46.90 447,801.20)
AUTOMATIC DATA PROCESSING 2,630 147.04 386,715.20
INTL BUSINESS MACHINES CORP 8,368 147.94 1,237,961.92
MICROSOFT CORP 2,474 112.14 277,434.36
CISCO SYSTEMS INC 8,565 47.11 403,497.15
ERIZON COMMUNICATIONS INC 32,509 54.70 1,778,242.30)
NEXTERA ENERGY INC 8,257 173.86 1,435,562.02
XCEL ENERGY INC 12,420 48.39 601,003.80)
ANALOG DEVICES INC 5,273 91.31 481,477.63
TEXAS INSTRUMENTS INC 6,167 103.70 639,517.90
423,951 24,541,272.19

(2,744,450,469)

TRANSCANADA CORP 21,643 55.25 1,195,775.75
21,643 1,195,775.75

(102,418,192)

ROYAL DUTCH SHELL PLC-A SHS 22,787 27.81] 633,820.40
TOTAL SA 19,066 53.71] 1,024,034.86
AKZO NOBEL 2,614 80.64 210,792.96
AIRBUS GROUP SE 2,259 106.30 240,131.70
KONECRANES 0YJ 7,289 32.28 235,288.92
SCHNEIDER ELECTRIC SE 11,861 69.12) 819,832.32
INCI SA 9,902 80.58 797,903.16
MICHELIN (CGDE)-B 5,447 103.90 565,943.30)
OLKSWAGEN AG-PFD 1,036 144.48 149,681.28
LVMH MOET HENNESSY LOUIS VUITTON SE 2,288 288.15 659,287.20
KONINKLIJKE AHOLD DELHAIZE N 23,962 19.76 473,584.96)
ANHEUSER-BUSCH INBEV SA/NV 2,636 76.66 202,075.76
UNILEVER NV-CVA 23,748 48.19 1,144,534.86
SANOFI 9,364 75.10 703,236.40
ERSTE GROUP BANK AG 2,198 37.00 81,326.00
ING GROEP NV-CVA 18,591 11.0§ 205,728.00)
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IALLIANZ SE-REG 4,143 186.30 771,840.90]
CAP GEMINI SA 1,894 107.50 203,605.00]
DEUTSCHE TELEKOM AG-REG 43,590 13.76 600,016. 35
ORANGE S.A. 32,434 13.57 440,129.38,
ENEL SPA 86,151 4.55 392,762.40
IBERDROLA SA 139,465 6.32 882,255.59

472,725 11,437,811.70

(1,492,748,804)

GLENCORE PLC 82,039 3.00 246,404 .13
R10 TINTO PLC 19,337 36.05 697,098.85)
FERGUSON PLC 5,021 63.70 319,837.70]
PERSIMMON PLC 3,911 23.83 93,199.13
TAYLOR WIMPEY PLC 93,553 1.70 159,414.31]
BRITISH AMERICAN TOBACCO PLC 9,700 36.69 355,893.00
IASTRAZENECA PLC 5,621 56.22, 316,012.62
AVIVA PLC 39,950 4.78 190,961.00
PRUDENTIAL PLC 14,873 16.81 250,015.13

274,005 2,628,835.87

(386,438,872)

NOVARTIS AG-REG 19,606 81.84 1,604,555.04
ROCHE HOLDING AG-GENUSSCHEIN 5,989 237.05 1,419,692.45
SWISS RE AG 5,968 87.90, 524,587.20
ZURICH INSURANCE GROUP AG 1,862 299.20 557,110.40

33,425 4,105,945.09

(476,700,224)

SVENSKA HANDELSBANKEN-A SHS 20,683 107.20 2,217,217.60

20,683 2,217,217.60
(27,781,736)

NORSK HYDRO A S 58,733 45.27] 2,658,842.91
TELENOR ASA 23,385 164.00 3,835,140.00]
82,118 6,493,982.91

(88,772,746)

NOVO NORDISK A/S-B 4,936 303.20, 1,496,595. 20,

4,936 1,496,595.20)
(26,175,450)

HONG KONG EXCHANGES & CLEAR 9,200 217 .80, 2,003,760.00]

9,200 2,003,760.00]
(28,573,617)

DBS GROUP HOLDINGS LTD 36,200 24.79 897,398.00]

36,200 897,398.00]
(73,021,275)
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1,378,886 5,447,081,385
(5,447,081,385)

D Q)
2 Q)
@)
GOODMAN GROUP 63,812 687,893.36
63,812 687,893.36
(55,100, 258)
55,100,258
(55,100, 258)
D )
2 Q)
¢ 3

34 100. 0% — 49.9%
1 100. 0% — 1.9%
22 100. 0% — 27.1%
9 100. 0% — 7.0%
4 100.0% — 8.7%
1 100. 0% — 0.5%
2 100. 0% — 1.6%
1 100. 0% — 0.5%
1 — 100. 0% 1.0%
1 100. 0% — 0.5%
1 100. 0% — 1.3%
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2018 9 28

27,214,851,431

43,519,919

27,171,331,512

43,643,860,230

0.6226

5,722,983,596

30,229,414

5,692,754,182

3,134,354,338

1.8162
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10

2018 9

2018 9

2018 9
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17,363,045,900
230,000,000
197,012,500

31

815

185,474
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773 158,319

240 8,707

533 149,611

42 27,154

28 453

14 26,701

38 59
19 52
193 59 29
30 31
( )
58 59
( 29 31 ) ( 30 31 )
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