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FE10581 B CARKAITL2,016,343,495[ . 55105~ 110 -FBINFR & JEAKAIX53,534,508, 55105~ 1108 -p—E i f e ANKHI X 297,149,428 1

1 H0¥%7= 0 WA PERRIL, H510580.5634F, #5106110.5836 1, #E51074#10.5815M, #5108110.594117, #5109#10.60267, %5110470.5980F]

<7,
()

10 —

BBEEFEM EOEM ORI LR D D RO UL~ &2 EFCT 2 HICET 28 M, 3Hh£%02,650,82111,




BRI/ A=K RUF -7 K BEMEEI—X)

OEHEDIK;
#1054 1061 H107H 1084 1094 1104

H H 20174E 5 H16 F ~ [20174E 6 A 14 F ~ [20174£ 7 A 14 F ~ [20174£ 8 A 15 ~ [20174£ 9 A 14 ~ [20174E10 14 A ~
2017456 A13H  [20174: 7 A13H  [20174:8 A14H  [20174:9 A13H  [20174:10 4130  [20174E11 A 13H

A A A A A A
(A) ERHZEIE 9,644,121 9,349,907 8,832,020 8,698, 326 8,573,804 8,526,934
= i 4 4 9,646, 015 9,351, 891 8, 833, 962 8,700, 360 8, 575, 480 8, 528, 360
SRR A 1,894 A 1,984 A 1,942 A 2,034 A 1,676 A 1,426
(B) FiEFEHTEELE A 23,965, 466 37,256, 182 A 5,602,324 21,068, 966 13, 481,908 A 9,789,307
TEE A 48, 482 37, 840, 376 293, 061 21, 174, 105 13,847, 045 80, 764
FEEH A 24,013,948 A 584,194 A 5,895,385 A 105,139 A 365,137 A 9,870,071
C) {ETHME A 1,592,161 A 1,615,598 A 1,720,039 A 1,518,470 A 1,543,312 A 1,583,273
(D) HHEHEE(A+B+C) A 15,913,506 44,990, 491 1,509, 657 28,248,822 20,512, 400 A 2,845,646
(E) RIfRHERE A214,266,979 A221,700, 707 A175, 351,037 A1T7,786, 582 A151, 809, 942 A135,522,922
(F) EBmEEEEES A641,966, 671 A623, 357,930 Ab584,9717,085 Ab580,913, 753 Ab72,594, 154 A568, 941,131
(Ficd 24 S 4H 24 %8) (248,042,696) | ( 241,264,153) | ( 227,001,288) | ( 225,520,041) | ( 222,763,049) | ( 221,488,776)
5 RIS FR 2 AH) (A890,009,367) | (A864,622,083) | (ASI1,978,373) | (A806,433,794) | (A795,357,203) | (AT790, 429, 907)
@) §F(D+E+F) A872, 141,156 A806, 068, 146 A58, 818, 465 AT30, 451,513 AT703, 891, 696 AT07,309, 699
H I#EEHEE A 6,034,717 A 5,849,320 A 5,478,469 A 5,438,370 A 5,354,221 A 5,318,185
RERHERE (G+H) A878,181, 873 A811,917, 466 AT64,296, 934 AT735, 889, 883 AT709, 245, 923 AT12,627, 884
ENNEFEAHEIE A A\641, 966, 671 623, 357, 930 A\584, 9717, 085 A\580,913, 753 AB5T72,594, 154 A568, 941, 131
(Ficd 24 S 40 24 %8) (248,042,697) | ( 241,264,159) | ( 227,001,289) | ( 225,520,044) | ( 222,763,050) | ( 221,488,776)
5E RIS FR 2 A5) (A890,009,368) | (A864,622,089) | (ASI1,978,374) | (A806,433,797) | (A795,357,204) | (AT790, 429, 907)
Sy Fl (i R N 4 157, 846, 566 155, 333, 998 146, 086, 940 147, 654, 532 147, 257, 995 147, 667, 360
MRS 4 A394, 061, 768 343,893,534 A325, 406, 789 A302, 630, 712 283,909, 764 A291, 354,113

R AL ORBLOF T (B) BMF ST ERRIIEHROFMBZIIC LD bDEEHET,
*AHARORPLO T C (C) EFTIHRENE 1 1L FEHIN 3 T A T BB S A L 81E B CTER L TWET,

FAEEORIO P T (F) BMERZBRE & H2 0, [EFEOBMN

St

X E D

(15) HEeAOFFEE (201745 A 16 H ~20174E11 A 13H) 1ZLATF D@ Y T,

B, SBIRREZ LIl DA Z 22 LS| W =y 2V E T,

10541 %1064 1074 10841 10941 #1104
TH A 2017465 H16 F ~ [20174E 6 A 14 F ~ [201745 7 A 14 F ~ [20174£ 8 A 15 ~ [20174£ 9 A 14 F ~ [20174£10 14 A ~
20174E6 A13F  |20174E 7 A13F  [20174E8 H14F  [20174E9 H13H  [20174E10 130 |20174E11 131

a. Bl Y SRIE (REPER) 8, 052, 5831 9, 026, 40711 7,112, 4791 8, 255, 12411 7,974, 248 6,944, 0111
b. AETRRSAE ARG - RRRBRER) 04 04 04 04 04 0F
c. [EFERIRKICEY DI 4 | 248,042, 69TH | 241, 264, 1599 | 227,001, 289F3 | 225,520, 04413 | 222, 763, 050F3 | 221, 488, 77614
d. FEARICED D HRERELE | 155,828, T00H | 152,156, 911F9 | 144, 452, 9309 | 144, 837, 828F3 | 144, 637, 9743 | 146, 041, 534
e. HEXIRINGE (a+b+e+d) | 411,923,980 | 402,447, 477 | 378,566, 698F] | 378,612, 996 | 375,375, 272 | 374, 474, 3211
£ FR B (1 N %7=0) 2,0471 2,064 2,0731 2,088 2, 1031 2, 1121
g N4 6,034, 717M 5, 849, 3204 5, 478, 469 5,438, 37014 5, 354, 22711 5,318, 1851
h. AHd4(1 5 0%7-0) 30119 30119 30119 30119 3011 3011

11 —




BRI/ A=K RUF -7 K BEMEEI—X)
OnBEEnsMot

51054 1064 FH107H 10811 510941 1104

170 138720 55fid . (BliAA) 30H 30H 30H 30H 30H 30H

KOTBLH B 1% OIEEMMARDMER oA & R E 7213 LNl 2 548, eI @Entiide L2 £,

KOYECHT O FEEMAAEBTA Z Lm Y | SRR O EEMEDEBCAZ TR 256, fial3 @Bl oAz ka2 o2 d@skide, Th
DI TEAIAR S (FERRLE) L7eh £,

KO BLHT O EHEMBEMERCA & M E I TREIZGE ., SRS RECALRE Filaide) &2vET,

O&sHbt
BRUFBHEEFIISVFEEA,

O (5&1EHh) HREETOHAEEDEM (2017411 B 13E H7E)

<Bftwr— vHF—T7 K>
TR, Bi~x— V=77 F2K (17, 648, 868T- 1) DA T,
. E A

(A) [EN GREERL) tfit FREERIB R

H110815K

X 5y A . v | DBBBEUT BRI bR
om e B M %:EnéﬂALt#%E]\ttgg SELE | 260 E | 2R
TFH TFH % % % % %
e 3, 030, 000 3,034, 939 16.8 — — — 16.8
T IRALS (3,030,000)| ( 3,034,939) (16.8) (=) (=) (=) (16.8)
R 1, 795, 000 1,797, 654 10.0 — — — 10.0
(B < i) (1,795,000)| ( 1,797,654) (10.0) (—) (=) (=) (10.0)
) 2, 650, 000 2,651, 520 14.7 — — — 14.7

P , 650, , 651,

SR ( 2,650,000)| ( 2,651,520) (14.7) (=) (=) (=) (14.7)
WS A S 2,860, 000 2,865, 724 15.9 — — — 15.9
(Fie B B&IENES) ( 2,860,000)| ( 2,865,724) (15.9) (—) (—) (—) (15.9)
N N 10, 335, 000 10, 349, 839 57.4 — — — 57.4
H 8 (10, 335, 000)| (10, 349, 839) (57. 4) (—) (—) (=) (57. 4)

* () WIZFEEBfIcHEETT,

MAAALLRIL, 207 7 2 FRMAAN TS vV —7 7 > FOME EREIK 2 B I 5,
* AR BALARN IYI Y $#5C,

FFHIIC OV TII BB R G, MRER S 7T =2 2 AFLTOVET,

*FRAFWIR A 1N O AHATTRRI & U CEHIFMEIC L Fl L T ET,




BRI/ A=K RUF -7 K BEMEEI—X)

(B) EWN Ghgad) AfHE  #minIBErs
4 Wi ESIEES
F A w4 B O M| EETHA
A &S % TH TH
PRI ZAZEH152(0] 1.53 110, 000 110,572 | 2018/3/20
M ANFE (54F) 56| 0.29 900, 000 900,908 | 2018/ 3 /20
KB A% (54) 589[E] 0.2 190, 000 190,049 | 2017/12/27
TAEBF  ASERVRK2AMEEEE 9 [A] 0. 14 30, 000 30,016 | 2018/3/22
KRBTGS HAE AT 1.65 900, 000 901,741 | 2017/12/25
HFEZFATHSG G AZEEE8[E] 1.59 100, 000 100,314 | 2018/1 /25
KB AT PRI 10[E] 1.74 800, 000 801,336 | 2017/12/19
/N #t 3, 030, 000 3, 034, 939
HkES Br< SR
NERFEESR  BUFRIESS85E] 1.7 33, 000 33,287 | 2018/5/22
B HOF AL RS RERSE S (645) 3 0.4 20, 000 20,016 | 2018/1/30
AAREHERRA - EEREERES  BUFREER4TR 1.5 4, 000 4,007 | 2017/12/27
AAREHERRA - EEREERES  BUFREEF9R 1.5 42, 000 42,133 2018/1/31
AAREHERRA - GRS BUFREE 5200 1.6 44, 000 44,202 | 2018/2/28
AAREHERRA - GRS BUFMREEF56/0 1.4 25, 000 25,149 2018/4 /20
WA AREHERES  BURFRIES10[E] 1.5 77, 000 77,117 | 2017/12/21
AARBUREE S THAE BRI 5551 ] 0. 101 600, 000 600,233 | 2018/ 3/20
AARBORE G ST MR B F46m] 1.69 200, 000 201,134 | 2018/3/20
W AR GRIEREE S (24F) 553 0.03 100, 000 100,013 | 2018/ 2/28
HH EHER 11 0.279 500, 000 500,172 | 2017/12/20
RAAEEER 19 0.33 50, 000 50,017 | 2017/12/20
A AR EEE A 5549 0. 501 100, 000 100, 168 | 2018/ 3 /20
/)N B 1, 795, 000 1,797, 654
SRES
FTAESR FIET51EN S 0.25 120, 000 120,040 | 2017/12/27
EAMES FIfHEET52E 5 0.3 200, 000 200,117| 2018/1/26
Bk RIS T3E R 0.25 50, 000 50,034 | 2018/ 2 /27
EMRES FITEETE5EI S 0.3 580, 000 580,759 | 2018/4 /27
LA & AhefEss FIfE52781H 0.3 500, 000 500,289 | 2018/1 /26
PSR (349 ZH178[E] 0.15 100, 000 100,004 | 2017/11/27
PSR (34F) ZB179[H 0.14 600, 000 600, 132 | 2017/12/27
LA RIS (34F) Z5180[H] 0.13 500, 000 500, 142 | 2018/1 /26
/)N B 2, 650, 000 2,651, 520
TEES (EOREEZANES
WEET 279 0.579 100, 000 100, 156 | 2018/2/23
eEE7ES)  F3220 0.3 350, 000 350,121 | 2017/12/25
HPNFa—RL— MYT  FE320ERE A R FIEA R fT 0.27 300, 000 300,153 | 2018/1 /24
SHERT 7 AT A& ) — A & T RMERIRE RIBA R 0. 442 300, 000 300,950 | 2018/8/6
ERAREE  F84[RFEE R E RINEALHHIAT 0. 388 100, 000 100,110 | 2018/2/28
WA ARRRESE  H589a I+ 1E MW PR & RNEAREFO 0. 229 100, 000 100, 027 | 2017/12/27
WHARRRESGE  FE97IEIH1E [ IR E RUEAL RO 0.208 100, 000 100, 044 | 2018/1 /30
AABREER ZH63ME 1.54 100, 000 100, 146 |  2017/12/20
AAEFE o4l 1.82 600, 000 603,654 | 2018/3/20
NTT K=t  FH19EHAEFRERNEARFIFT 0.21 810, 000 810,359 | 2018/1 /24
/N #t 2, 860, 000 2, 865, 724
& it 10, 335, 000 10, 349, 839

kAR - FPAERO BALANZE 0 £ C,
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PIMCO% A< 3—AET Y INAA—)LE- TPk —
J(EUR) ./ J(JPY, Hedged) ./ J(AUD, Hedged)

20174-2 A 28 H 4L
(GGHE IR 20164E3 H 1 H ~20174E2 H 28 H)

Q@ 77 U RO AT R D@D T,

iz e | r A~ b BRI UMNERERER

& KB TDONA A — /LR R R BLOZOYRAERG & (37 2=
PG 7] CIN e CIE )

e
sy
X

BRI IBEECONA A — VR R R BIOFOIRAERE LA SR

o BERIGEL, b=V — D KAt EBERRLET,

3
W E
D IR

it | AT N AT TR ——F p—UIF R
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PINCOr 4 < >-3—RAEFV-Nf - A—ILK-T7UFR

Ny =AY
AR E
20174F-2 A 28 BIZH& T L= i1
(Hifir: T)
I3
ZHRLEO E B RE) EUR 39,520
B D ORL Y 4 31
HEA 1
A 39,552
E-3:R
SRR 175
esvr kit 22
e 3
AR 200
MR EHEE 39,352
YHIEBRLE:
BT MRS 4,924
B 36
LG ERT T 47 R 1,421
JESEA R T VST 4 7 B 97,364
DA =CliiN 494
A E B 104,239
YYREHTMEL
BEA RS 51,279
B (135)
EGART VT 4T FE b 2,672
JESHAERE T VT 47 B (1,017)
SMEEE EB L OVAT 73
Y W FE B A 4 52,772
A B B L OR E B AR LS 157,011
B O R L ARG EO BB EUR 196,363
S EDRR IR B EUR 399
HARAME FERREE (BN :F)
J (AUD, Hedged) EUR 611,517
J (EUR) 9,219
] (JPY, Hedged) 26,657
HIRBERITEZ RIS (BN :F)
J (AUD, Hedged) 17,449
J (EUR) 246
J (JPY, Hedged) 417
HiK1 D Y7 iliE ik
J (AUD, Hedged) 35.05
J (EUR) 37.51
J (JPY, Hedged) 63.88

MPIMCO A~ +I—RE T oA oA —)LR 77 U ROWIRAME PEEIF647,393 T 2—n,



FHLA K PE 0D B

REFMIES 105.4%

N\>9a—20.0%

EB Holdings, Inc.
0.110% due 03/31/2017
n"oon—y &t

(ER43[E{fi EUR 49)

L& - #IRFH 97.3%
$R17- &Rk 15.3%

Banca Popolare di Milano Scarl
6.000% due 11/05/2020
Banco Bilbao Vizcaya
Argentaria S.A.

7.000% due 02/19/2019 (a)
Banco Popular Espanol S.A. (a)
8.250% due 04/10/2020
11.500% due 10/10/2018
Banco Santander S.A.
6.250% due 03/12/2019 (a)
Bank of Ireland

10.000% due 12/19/2022
Barclays PLC (a)

7.875% due 09/15/2022
8.000% due 12/15/2020
BPE Financiaciones S.A.
6.873% due 10/22/2020
Cabot Financial Luxembourg
S.A.

6.500% due 04/01/2021
7.500% due 10/01/2023
Co-operative Group Holdings
2011 Ltd.

6.875% due 07/08/2020
7.500% due 07/08/2026
Credit Agricole S.A.
6.500% due 06/23/2021 (a)
Credit Suisse Group AG
6.250% due 12/18/2024 (a)
Danske Bank A/S

5.750% due 04/06/2020 (a)
Deutsche Bank AG
4.250% due 10/14/2021
Garfunkelux Holdco 3 S.A.
7.500% due 08/01/2022
8.500% due 11/01/2022
Groupama S.A.

6.375% due 05/28/2024 (a)
Intesa Sanpaolo SpA (a)
7.000% due 01/19/2021
8.375% due 10/14/2019
Jerrold Finco PLC

6.125% due 01/15/2024
KBC Group NV

5.625% due 03/19/2019 (a)
Lincoln Finance Ltd.
6.875% due 04/15/2021
Lloyds Banking Group PLC (a)
6.375% due 06/27/2020
7.000% due 06/27/2019
7.625% due 06/27/2023

Re i A
(HAL: T)

EUR

GBP
EUR

GBP

EUR

EUR

EUR
GBP

EUR

GBP

EUR

GBP

168 EUR

2,400

4,000

2,400
500

2,000
750

1,800
5,000

2,000

2,150
950

100
1,750
500
1,000
2,500
2,000

900
2,250

2,700

1,250
1,900

900
6,600
3,000
4,532

1,188
3,260

A
(i )

41
41

2,522

3,932

2,095
508

1,978
1,040

2,214
5,475

2,119

2,606
1,147

132
2,449
521
956
2,655
1,905

954
2,766

2,680

1,256
2,154

1,046
6,736
3,253
4,823

1,451
4,170

PINCOr 4 < >-3—RAEFV-Nf - A—ILK-T7UFR

20174E2 H 28 H BifE
Ll I A
(HLAL: T) (H7: T)
Lock A/S
7.000% due 08/15/2021 EUR 2,000 2,128
Lock Lower Holding A/S
9.500% due 08/15/2022 3,000 3,466
Mercury Bondco PLC (b)
7.125% due 05/30/2021 1,650 1,638
8.250% due 05/30/2021 (g) 2,400 2,460
Mizzen Bondco Ltd.
7.000% due 05/01/2021 GBP 1,421 1,757
Novo Banco S.A.
5.000% due 04/04/2019 EUR 200 180
5.000% due 04/23/2019 400 360
5.000% due 05/14/2019 200 180
5.000% due 05/21/2019 900 810
Nykredit Realkredit A/S
6.250% due 10/26/2020 (a) 2,000 2,143
Old Mutual PLC
8.000% due 06/03/2021 GBP 2,150 2,949
Phones4u Finance PLC
9.500% due 04/01/2018 (c) 1,250 978
Royal Bank of Scotland Group
PLC
7.092% due 09/29/2017 (a) EUR 500 475
Royal Bank of Scotland PLC
5.625% due 09/16/2026 (a) GBP 2,400 2,937
Societe Generale S.A.(a)
6.750% due 04/07/2021 EUR 3,000 3,113
9.375% due 09/04/2019 2,050 2,438
Tesco Property Finance 3 PLC
5.744% due 04/13/2040 GBP 98 119
Tesco Property Finance 4 PLC
5.801% due 10/13/2040 98 118
Tesco Property Finance 5 PLC
5.661% due 10/13/2041 99 117
TIG FINCO PLC
8.500% due 03/02/2020 110 133
8.750% due 04/02/2020 565 632
UniCredit SpA
6.950% due 10/31/2022 EUR 150 175
8.000% due 06/03/2024 (a) $ 1,100 987
9.250% due 06/03/2022 (a) EUR 700 755
Veneto Banca SpA
9.500% due 12/01/2025 350 89
Worldpay Finance PLC
3.750% due 11/15/2022 2,150 2,324
99,004

I%751%

3AB Optique Developpement
SAS

5.625% due 04/15/2019
Adient Global Holdings Ltd.
3.500% due 08/15/2024
Afren PLC (c)

6.625% due 12/09/2020
15.000% due 04/25/2017
Agrokor dd

9.125% due 02/01/2020
ALBA Group PLC & Co. KG
8.000% due 05/15/2018
Albea Beauty Holdings S.A.

650 660

6,500 6,675

$ 484 2
263 43

EUR 1,400 990
3,250 3,271



PINCOr 4 < >-3—RAEFV-Nf - A—ILK-T7UFR

g PR HHIE FAAE
(HLAL:T) (B2 T) (HAL:TF) (B T)
8.750% due 11/01/2019 750 790 7.000% due 02/01/2020 2,850 2,925
Aldesa Financial Services S.A. Cerberus Nightingale 1 s.a.r.l
7.250% due 04/01/2021 3,400 2,336 8.250% due 02/01/2020 1,900 1,950
Algeco Scotsman Global Chemours Co.
Finance PLC 6.125% due 05/15/2023 1,750 1,892
9.000% due 10/15/2018 1,480 1,443 Cirsa Funding Luxembourg S.A.
Almirall S.A. 5.750% due 05/15/2021 3,000 3,176
4.625% due 04/01/2021 3,250 3,341 5.875% due 05/15/2023 1,400 1,458
Altice Financing S.A. CMA CGM S.A.
5.250% due 02/15/2023 4,100 4,397 7.750% due 01/15/2021 1,000 982
6.500% due 01/15/2022 4,100 4,326 8.750% due 12/15/2018 4,000 4,117
Altice Finco S.A. Codere Finance 2 Luxembourg
9.000% due 06/15/2023 2,000 2,290 S.A.
Altice Luxembourg S.A. 6.750% due 11/01/2021 750 738
6.250% due 02/15/2025 3,700 3,941 Constellium NV
7.250% due 05/15/2022 8,800 9,356 4.625% due 05/15/2021 1,550 1,558
Anglo American Capital PLC 5.750% due 05/15/2024 $ 1,000 896
1.500% due 04/01/2020 3,900 3,995 7.000% due 01/15/2023 EUR 750 793
2.500% due 04/29/2021 1,650 1,755 Cooperativa Muratori &
2.750% due 06/07/2019 1,500 1,583 Cementisti-CMC di Ravenna SC
2.875% due 11/20/2020 1,650 1,772 7.500% due 08/01/2021 3,750 3,613
3.250% due 04/03/2023 1,800 1,968 Crown European Holdings S.A.
3.500% due 03/28/2022 2,750 3,045 2.625% due 09/30/2024 1,000 1,001
ArcelorMittal Darling Global Finance BV
2.875% due 07/06/2020 2,650 2,837 4.750% due 05/30/2022 1,900 2,023
ARD Finance S.A. DEA Finance S.A.
6.625% due 09/15/2023 (b) 1,000 1,038 7.500% due 10/15/2022 1,800 1,971
Ardagh Packaging Finance PLC Douglas GmbH
4.125% due 05/15/2023 300 320 6.250% due 07/15/2022 1,900 2,088
4.250% due 01/15/2022 3,650 3,773 Dufry Finance S.C.A.
6.750% due 05/15/2024 4,150 4,608 4.500% due 07/15/2022 1,000 1,048
Argiva Broadcast Finance PLC 4.500% due 08/01/2023 500 538
9.500% due 03/31/2020 GBP 400 497 EC Finance PLC
Auris Luxembourg Il S.A. 5.125% due 07/15/2021 750 780
8.000% due 01/15/2023 EUR 1,500 1,637 Edcon Ltd.
Avis Budget Finance PLC 9.500% due 03/01/2018 (c) 1,000 75
4.125% due 11/15/2024 1,350 1,348 eDreams ODIGEO S.A.
6.000% due 03/01/2021 603 624 8.500% due 08/01/2021 700 753
Axalta Coating Systems Dutch Entertainment One Ltd.
Holding B BV 6.875% due 12/15/2022 GBP 1,000 1,289
3.750% due 01/15/2025 1,000 1,047 Europcar Groupe S.A.
Axalta Coating Systems LLC 5.750% due 06/15/2022 EUR 1,500 1,589
4.250% due 08/15/2024 2,400 2,583 Faurecia
Bakkavor Finance 2 PLC 3.625% due 06/15/2023 1,500 1,574
8.750% due 06/15/2020 GBP 100 125 Fiat Chrysler Finance Europe
Ball Corp. 4.750% due 03/22/2021 1,000 1,107
4.375% due 12/15/2023 EUR 1,200 1,355 Financiere Quick SAS
Bibby Offshore Services PLC 4.423% due 04/15/2019 1,636 1,602
7.500% due 06/15/2021 GBP 1,700 1,209 7.173% due 10/15/2019 1,871 1,712
Bilbao Luxembourg S.A. Galapagos Holding S.A.
10.500% due 12/01/2018 (b) EUR 1,128 1,173 7.000% due 06/15/2022 4,250 3,770
BiSoho SAS Galapagos S.A.
5.875% due 05/01/2023 1,350 1,446 5.375% due 06/15/2021 1,772 1,782
BMBG Bond Finance S.C.A. Gamenet Group SpA
3.000% due 06/15/2021 750 783 6.000% due 08/15/2021 1,500 1,563
Capsugel S.A. Gategroup Finance Luxembourg
7.000% due 05/15/2019 (b) $ 908 859 S.A.
Carlson Travel, Inc. 3.000% due 02/28/2022 CHF 600 569
4.750% due 06/15/2023 EUR 1,000 1,021 Gates Global LLC
Catalent Pharma Solutions, Inc. 5.750% due 07/15/2022 EUR 4,000 4,001
4.750% due 12/15/2024 1,950 2,063 Greif Nevada Holdings, Inc. SCS
Cemex SAB de CV 7.375% due 07/15/2021 2,730 3,356
4.750% due 01/11/2022 1,000 1,048 Hanesbrands Finance
CeramTec Group GmbH Luxembourg S.C.A.
8.250% due 08/15/2021 6,900 7,381 3.500% due 06/15/2024 1,750 1,823

Cerba HealthCare SAS
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6.750% due 02/01/2022 2,600 2,740 Matterhorn Telecom Holding
Heidelberger Druckmaschinen S.A.
AG 4.875% due 05/01/2023 EUR 1,850 1,920
8.000% due 05/15/2022 1,750 1,898 Matterhorn Telecom S.A.
Hema Bondco | BV 3.625% due 05/01/2022 CHF 1,000 962
6.250% due 06/15/2019 1,100 1,077 3.875% due 05/01/2022 EUR 2,400 2,497
Horizon Holdings | SAS Monitchem HoldCo 2 S.A.
7.250% due 08/01/2023 1,100 1,175 6.875% due 06/15/2022 5,900 5,885
Huntsman International LLC Monitchem HoldCo 3 S.A.
4.250% due 04/01/2025 1,500 1,570 5.250% due 06/15/2021 2,300 2,396
5.125% due 04/15/2021 800 896 Moy Park Bondco PLC
Iceland Bondco PLC 6.250% due 05/29/2021 GBP 2,400 2,928
6.750% due 07/15/2024 GBP 1,000 1,259 N&W Global Vending SpA
IHO Verwaltungs GmbH 7.000% due 10/15/2023 EUR 3,050 3,256
3.750% due 09/15/2026 (b) EUR 5,750 5,876 NEW Areva Holding S.A.
Ineos Finance PLC 3.125% due 03/20/2023 1,500 1,416
4.000% due 05/01/2023 4,850 5,059 4.875% due 09/23/2024 2,000 2,029
INEOS Group Holdings S.A. New Look Secured Issuer PLC
5.375% due 08/01/2024 4,600 4,855 6.500% due 07/01/2022 GBP 2,900 2,993
5.750% due 02/15/2019 2,600 2,640 Novafives SAS
Infor US, Inc. 4.500% due 06/30/2021 EUR 1,000 990
5.750% due 05/15/2022 900 925 Novasep Holding SAS
Inovyn Finance PLC 8.000% due 05/31/2019 (b) 4,444 4,372
6.250% due 05/15/2021 1,000 1,066 Obrascon Huarte Lain S.A.
International Game Technology 4.750% due 03/15/2022 850 642
PLC Ol European Group BV
4.125% due 02/15/2020 900 967 6.750% due 09/15/2020 360 435
4.750% due 02/15/2023 2,100 2,296 Paroc Group Oy
Intralot Capital Luxembourg 6.250% due 05/15/2020 2,750 2,838
S.A. PCF GmbH
6.000% due 05/15/2021 1,000 995 7.875% due 08/01/2019 5,250 5,486
Jaguar Land Rover Automotive Phoenix PIB Dutch Finance BV
PLC 3.125% due 05/27/2020 500 540
2.200% due 01/15/2024 500 501 Phosphorus Holdco PLC
Kerneos Corporate SAS 10.000% due 04/01/2019 (c) GBP 1,500 44
5.750% due 03/01/2021 1,500 1,553 Pizzaexpress Financing 1 PLC
Keystone Financing PLC 8.625% due 08/01/2022 2,000 2,303
9.500% due 10/15/2019 GBP 1,400 1,723 Pizzaexpress Financing 2 PLC
Kirk Beauty One GmbH 6.625% due 08/01/2021 1,900 2,300
8.750% due 07/15/2023 EUR 1,500 1,671 Play Finance 1 S.A.
Kloeckner Pentaplast of 6.500% due 08/01/2019 EUR 3,250 3,366
America, Inc. PortAventura Entertainment
7.125% due 11/01/2020 3,800 3,978 Barcelona BV
Labeyrie Fine Foods SAS 7.250% due 12/01/2020 4,250 4,425
5.625% due 03/15/2021 2,750 2,826 Premier Foods Finance PLC
Lecta S.A. 6.500% due 03/15/2021 GBP 2,300 2,698
6.500% due 08/01/2023 1,400 1,466 PrestigeBidCo GmbH
Levi Strauss & Co. 6.250% due 12/15/2023 EUR 1,500 1,592
3.375% due 03/15/2027 200 204 ProGroup AG
LGE HoldCo VI BV 5.125% due 05/01/2022 1,150 1,228
7.125% due 05/15/2024 7,150 8,187 PSPC Escrow Corp.
Lion 6.000% due 02/01/2023 4,250 4,474
7.875% due 04/15/2019 2,000 1,981 Quintiles IMS, Inc.
LKQ Italia Bondco SpA 3.250% due 03/15/2025 800 803
3.875% due 04/01/2024 3,000 3,215 3.500% due 10/15/2024 700 723
Loxam SAS 4.125% due 04/01/2023 3,500 3,661
3.500% due 05/03/2023 500 496 Repsol International Finance BV
4.875% due 07/23/2021 500 519 4.500% due 03/25/2075 1,900 1,930
7.000% due 07/23/2022 3,000 3,159 Rexel S.A.
LSF9 Balta Issuer S.A. 2.625% due 06/15/2024 (d) 100 101
7.750% due 09/15/2022 3,700 4,107 Safari Holding Verwaltungs
Manutencoop Facility GmbH
Management SpA 8.250% due 02/15/2021 1,984 2,078
8.500% due 08/01/2020 1,000 1,044 Sappi Papier Holding GmbH
Matalan Finance PLC 3.375% due 04/01/2022 1,500 1,556
6.875% due 06/01/2019 GBP 1,000 971 4.000% due 04/01/2023 2,000 2,128

19



PINCOr 4 < >-3—RAEFV-Nf - A—ILK-T7UFR

g PR HHIR AR A 4E
(HLAL:T) (B2 T) (HA7: T) (AL T)
Schaeffler Finance BV 6.750% due 03/15/2023 CHF 950 972
3.250% due 05/15/2025 3,800 4,120 6.750% due 03/15/2023 EUR 3,550 3,867
Schoeller Allibert Group BV UPCB Finance IV Ltd.
8.000% due 10/01/2021 1,750 1,893 4.000% due 01/15/2027 3,400 3,515
Schumann SpA Vale S.A.
7.000% due 07/31/2023 4,250 4,300 3.750% due 01/10/2023 1,900 2,075
SFR Group S.A. Valeant Pharmaceuticals
5.375% due 05/15/2022 5,700 5,958 International, Inc.
5.625% due 05/15/2024 6,500 6,920 4.500% due 05/15/2023 9,150 7,198
SIG Combibloc Holdings S.C.A. Verallia Packaging SASU
7.750% due 02/15/2023 7,500 8,109 5.125% due 08/01/2022 2,500 2,664
Silgan Holdings, Inc. Verisure Holding AB
3.250% due 03/15/2025 1,700 1,728 6.000% due 11/01/2022 3,350 3,661
Smurfit Kappa Acquisitions Virgin Media Finance PLC
Unitd Co. 4.500% due 01/15/2025 2,900 3,064
2.375% due 02/01/2024 600 615 6.375% due 10/15/2024 GBP 4,900 6,180
3.250% due 06/01/2021 300 325 7.000% due 04/15/2023 500 635
SoftBank Group Corp. Virgin Media Receivables
4.000% due 07/30/2022 450 500 Financing Notes | DAC
4.750% due 07/30/2025 3,000 3,379 5.500% due 09/15/2024 1,150 1,394
5.250% due 07/30/2027 1,000 1,143 Virgin Media Secured Finance
Solvay Finance S.A. PLC
5.869% due 06/03/2024 (a) 2,400 2,724 5.125% due 01/15/2025 700 872
Spectrum Brands, Inc. 5.500% due 01/15/2025 2,610 3,248
4.000% due 10/01/2026 2,400 2,489 6.250% due 03/28/2029 5,250 6,707
Swissport Investments S.A. Volkswagen International
6.750% due 12/15/2021 2,500 2,752 Finance NV
9.750% due 12/15/2022 1,750 1,941 3.500% due 03/20/2030 (a) EUR 2,000 1,863
Synlab Bondco PLC Votorantim Cimentos S.A.
3.500% due 07/01/2022 1,150 1,182 3.250% due 04/25/2021 750 769
6.250% due 07/01/2022 1,900 2,066 3.500% due 07/13/2022 650 653
Synlab Unsecured Bondco PLC Vue International Bidco PLC
8.250% due 07/01/2023 1,000 1,108 7.875% due 07/15/2020 GBP 1,800 2,199
TalkTalk Telecom Group PLC VWR Funding, Inc.
5.375% due 01/15/2022 GBP 1,250 1,514 4.625% due 04/15/2022 EUR 4,150 4,348
Techem Energy Metering WEPA Hygieneprodukte GmbH
Service GmbH & Co. KG 3.750% due 05/15/2024 1,950 2,055
7.875% due 10/01/2020 EUR 250 261 WFS Global Holding SAS
Telenet Finance VI Luxembourg 9.500% due 07/15/2022 900 949
S.C.A. Wind Acquisition Finance S.A.
4.875% due 07/15/2027 1,500 1,631 3.673% due 07/15/2020 1,000 1,008
TES Finance PLC 4.000% due 07/15/2020 4,250 4,335
6.750% due 07/15/2020 GBP 1,500 1,549 7.000% due 04/23/2021 5,450 5,685
THOM Europe SAS Wittur International Holding
7.375% due 07/15/2019 EUR 1,150 1,207 GmbH
Thomas Cook Finance PLC 8.500% due 02/15/2023 5,000 5,014
6.750% due 06/15/2021 1,000 1,072 ZF North America Capital, Inc.
Trinseo Materials Operating 2.250% due 04/26/2019 300 312
S.C.A. 2.750% due 04/27/2023 4,100 4,361
6.375% due 05/01/2022 4,000 4,315 Ziggo Bond Finance BV
Trionista Holdco GmbH 4.625% due 01/15/2025 6,500 6,919
5.000% due 04/30/2020 1,000 1,025 Ziggo Secured Finance BV
Trionista TopCo GmbH 3.750% due 01/15/2025 3,900 4,080
6.875% due 04/30/2021 2,000 2,099 486,271
Unitymedia GmbH
3.750% due 01/16/2027 6.700 6.704
Unitymedia Hessen GmbH & Co. Enel SpA
KG 5.000% due 01/15/2075 1,500 1,605
4.000% due 01/15/2025 2,500 2,645 Gazprom OAO Via Gaz Capital
4.625% due 02/15/2026 1,900 2,068 S.A.
5.125% due 01/21/2023 810 858 3.389% due 03/20/2020 3,900 4,135
5.500% due 09/15/2022 243 256 3.600% due 02/26/2021 2,000 2,143
5.750% due 01/15/2023 162 173 4.364% due 03/21/2025 1,000 1,104
6.250% due 01/15/2029 2,000 2,294 5338% due 09/25/2020 GBP 2,000 2,547
UPC Holding BV Petrobras Global Finance BV
6.375% due 09/15/2022 5,650 5,990
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3.750% due 01/14/2021 EUR 5,150 5,387 (0.578%) due 03/01/2017 1 1
4.250% due 10/02/2023 1,000 1,025 0.050% due 03/01/2017 GBP 0 1
4.750% due 01/14/2025 1,000 1,017 Sumitomo Mitsui Banking Corp.
5.375% due 10/01/2029 GBP 1,400 1,475 (0.578%) due 03/01/2017 EUR 95 95
5.875% due 03/07/2022 EUR 1,100 1,230 (0.200%) due 03/01/2017 ¥ 293 3
6.250% due 12/14/2026 GBP 2,100 2,491 304
6.625% due 01/16/2034 750 845
Portugal Telecom International FS5 AL % 0.3%
Finance BV Dutch Treasury Certificate
4.625% due 05/08/2020 (c) EUR 2,500 847 (0.853%) due 06/30/2017(e) EUR 1,560 1,564
Telecom lItalia Finance S.A.
Hso% d:Je |01/324/A2033 1,750 2,296 A1) P EA IS4 S AREE 2 0.1%
elecom lItalia Sp : Fpr
2.500% due 07/19/2023 900 906 :Bagg;";ghgg‘g;;?zg:;“s°r° 730 730
3.250% due 01/16/2023 1,150 1,218 : _
3.625% due 01/19/2024 150 160 _ <
5.250% due 03/17/2055 1,800 1791 ERERERE 2,598
5.875% due 05/19/2023 GBP 400 528 (B8R {f EUR 2,599)
6.375% due 06/24/2019 1,250 1,603
Telefonica Europe BV (a) BREBMESHF AR 97.7% EUR 632,924
4.200% due 12/04/2019 EUR 3,000 3,152 (ER42/E{li EUR 613,406) -
5.000% due 03/31/2020 1,000 1,065
5.875% due 03/31/2024 5,800 6,371 ST
44,941 s ({7 )
FTye——y
HE-HREBAE 630216 ARk

(Ev#2 i EUR 610,695)
EIMEENEESS 0.0%

Novasep Holding SAS
0.000% due 05/31/2019
o Sridel s oy 69
(B3R 1 EUR 63)

EHERE R 0.4%
EHEE 0.0%

ANZ National Bank

EUR 1,412 69

0.742% due 03/01/2017 AUD 1 0
Bank of Tokyo-Mitsubishi UFJ

Ltd.

(0.200%) due 03/01/2017 ¥ 1 0
Citibank N.A.

(0.578%) due 03/01/2017 EUR 6 6
Credit Suisse AG

(1.450%) due 03/01/2017 CHF 1 1
Deutsche Bank AG

(0.578%) due 03/01/2017 EUR 185 185
DnB NORBank ASA

(0.578%) due 03/01/2017 EUR 12 12

HSBC Bank

(a) KAE:RHED B (BZLTS5R) TRENERZBTHS,
(b) BMILLGES

(c) HAEMES . BEBEFETREHD,

(d) $1TBATESIFES

(e) V—RUIEMEFHENTHS,

LIZIRIET.7%
PIMCO Euro Short Maturity
Source UCITS ETF

477,190 48,545
PIMCO Sterling Short Maturity
Source UCITS ETF

10,000 1,192
LiERER 49,737
(BB E{f EUR 49,824)
B ERESH 49,737
(B8R {fi EUR 49,824)
BEA ML A 105.4% EUR 682,661
(B8 {fi EUR 663,230)
LETVNT4TER 3.3% 21,119
(REREFEIETLI7 L EUR
1,861)
TOMDEESLUER(B.7%) (56,387)
i’ E 100.0% EUR 647,393
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Afren PLC 15.000% 04/25/2017  04/30/2015  EUR 226 EUR 43 0.01%
O ABLOZEDOMD L@ ELS|
20174E2 A 28 H BILE
@V R —R-LRHLA|
AT
5 [+ F (=Pl fEAH T B ([EPN UN—R L AREB N ARD AL
BRC (2.250%) 02/10/2017 N/A EUR (2,472) EUR (2,469)
BRC (1.500%) 12/15/2016 N/A (1,110) (1,106)
BRC (1.500%) 01/26/2017 N/A GBP (2,337) (2,733)
CFR (2.500%) 05/09/2016 N/A EUR (1,469) (1,439)
CFR (2.250%) 02/09/2017 N/A (1,233) (1,231)
CFR (2.150%) 01/09/2017 N/A (3,840) (3,828)
CFR (2.000%) 07/12/2016 N/A (1,080) (1,094)
CFR (1.900%) 06/07/2016 N/A (316) (312)
CFR (1.750%) 01/18/2017 N/A (1,610) (1,607)
CFR (1.500%) 10/17/2016 N/A (1,822) (1,811)
CFR (1.500%) 01/24/2017 N/A (741) (740)
CFR (1.500%) 02/02/2017 N/A GBP (1,063) (1,243)
CFR (1.500%) 02/08/2017 N/A EUR (1,429) (1,428)
CFR (1.350%) 06/09/2016 N/A (634) (628)
CFR (1.350%) 02/08/2017 N/A (485) (485)
CFR (1.350%) 02/21/2017 N/A (979) (979)
CFR (1.350%) 02/23/2017 N/A (595) (595)
CFR (1.250%) 07/07/2016 N/A (1,035) (1,026)
CFR (1.250%) 07/26/2016 N/A (1,183) (1,174)
CFR (1.250%) 01/25/2017 N/A (1,409) (1,408)
CFR (1.250%) 02/13/2017 N/A (4,249) (4,247)
CFR (1.250%) 02/16/2017 N/A (985) (985)
CFR (1.250%) 02/20/2017 N/A (4,041) (4,039)
CFR (1.250%) 02/21/2017 N/A (3,057) (3,056)
CFR (1.150%) 01/26/2017 N/A (2,398) (2,395)
CFR (1.000%) 09/16/2016 N/A (906) (902)
MBC (1.500%) 08/03/2016 N/A (963) (955)
RCE (3.000%) 01/10/2017 N/A GBP (871) (1,016)
YR—R-LAREEI &5 EUR (44,931)
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1)/A—R-LRERE]
Non - U.S. Corporate Debt EUR 0 EUR 0 EUR 0 EUR (44,931) EUR (44,931)
1)/3—RLAREE| &5 EUR 0 EUR 0 EUR 0 EUR (44,931) EUR (44,931)
O FG&@T VT 47 fEbh
20174E2 H 28 H BifE
@ S
AL T A E RS
FFEH EENGEHL S
b2kl TEEH R H BRI ERIEiSEN HRE g
Euro-Bobl 5-Year Note March Futures Long 03/2017 338 EUR 801 EUR 0 EUR 37)
Euro-Bund 10-Year Bond June Futures Long 06/2017 37 82 0 (5)
Euro-Schatz 2-Year Note March Futures Short 03/2017 958 (10) 0 (1)
SEMRHE EUR 873 EUR 0 EUR (53)
@ 177K
IV T T NIRRT T (AR - T VAR - 5 f8) — 58
BT
. ZH N 2017/2/28 B> ARGE s ARIEB ARG
S Eed O ook ek T g T e Ak
Leonardo SpA 5.000% 09/20/2020 EUR 1.145% 4,000 EUR 587 EUR 73 EUR 3 EUR 0
Norske Skogindustrier ASA 5.000% 12/20/2018 0.000% 866 (407) (397) 0 (5)
Telecom ltalia SpA 1.000%  12/20/2021 2210% 4,200 (224) 54 0 )
Tesco PLC 1.000%  12/20/2020 1.296% 2,000 (19) 34 1 0
Tui AG 5.000% 09/20/2018 0.561% 750 61 (1) 0 0
Virgin Media Finance PLC 5.000%  12/20/2020 1.882% 4,000 504 93 17 0
Ay TEMER EUR 502 EUR (144) EUR 21 EUR (7)
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AZD 03/2017 EUR 1,248 GBP 1,063 EUR 0 EUR 3)
BOA 03/2017 GBP 1,241 EUR 1,445 0 (8)
BOA 03/2017 $ 890 838 0 0
BOA 03/2017 701 JPY 78,522 1 0
BPS 03/2017 EUR 748 $ 790 0 (5)
BPS 03/2017 GBP 20,099 EUR 23,607 70 0
BPS 04/2017 EUR 20,791 GBP 17,715 0 (60)
CBK 03/2017 24,172 20,725 98 0
FBF 03/2017 1,363 JPY 161,900 0 )
FBF 03/2017 JPY 161,900 EUR 1,316 0 (45)
FBF 04/2017 161,900 1,363 1 0
HUS 03/2017 EUR 2,524 GBP 2,170 17 0
HUS 03/2017 1,058 JPY 125,587 0 (1
HUS 03/2017 847 100,805 1 0
HUS 03/2017 GBP 3,896 EUR 4,601 38 0
HUS 03/2017 JPY 500 EUR 4 0 0
JPM 03/2017 GBP 100 118 1 0
JPM 03/2017 $ 270 255 1 0
JPM 05/2017 EUR 1,231 JPY 149,100 22 0
MSB 03/2017 CHF 2,091 EUR 1,958 0 %)
RBC 03/2017 600 563 0 )
SOG 03/2017 EUR 662 $ 700 0 4
UAG 03/2017 1,827 GBP 1,571 13 0
UAG 03/2017 695 $ 730 0 (8)
UAG 03/2017 $ 5,438 EUR 5,101 0 (16)
EUR 263  EUR (159)
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AZD 03/2017 AUD 282,038 $ 216,577 EUR 847 EUR (1,099)
AZD 03/2017 $ 219,875 AUD 291,728 5,233 (1,074)
AZD 04/2017 216,413 282,038 1,637 (1,393)
BOA 03/2017 AUD 2,637 EUR 1,883 0 (25)
BOA 03/2017 191,628 $ 147,074 0 (244)
BOA 03/2017 $ 217,425 EUR 205,408 792 0
BOA 03/2017 106 GBP 85 0 0
BOA 04/2017 EUR 204,971 $ 217,306 0 (799)
BOA 04/2017 $ 146,392 AUD 190,882 746 (509)
BPS 03/2017 AUD 2,951 EUR 2,158 22 0
BPS 03/2017 EUR 93,074 GBP 79,248 0 (267)
BPS 04/2017 GBP 79,306 EUR 93,074 267 0
CBK 03/2017 AUD 1,354 954 0 (26)
CBK 03/2017 GBP 82,135 95,797 0 (390)
CBK 03/2017 $ 129,032 AUD 171,017 2,840 (530)
FBF 03/2017 EUR 205,848 $ 220,416 1,583 0
GLM 03/2017 9,365 AUD 13,319 272 0
GLM 03/2017 $ 175 GBP 151 2 0
GLM 03/2017 219,799  AUD 292,481 5,106 (330)
HUS 03/2017 AUD 949 EUR 687 1 0
HUS 03/2017 EUR 5,813 AUD 8,034 0 0
HUS 03/2017 1,828 GBP 1,560 2 (3)
HUS 03/2017 $ 128,363 EUR 121,098 296 0
HUS 04/2017 EUR 121,098 $ 128,562 0 (306)
JPM 03/2017 AUD 6,604 EUR 4,741 0 (37)
JPM 03/2017 EUR 206,520 $ 221,127 1,580 0
MSB 03/2017 AUD 1,497 EUR 1,084 1 0
MSB 03/2017 EUR 342 GBP 289 0 4)
RBC 03/2017 AUD 2,843 EUR 2,029 0 (28)
RBC 03/2017 EUR 378 GBP 322 0 (1)
RBC 03/2017 10,470 $ 11,313 177 0
SCX 03/2017 AUD 282,306 217,545 1,113 (648)
SCX 04/2017 $ 217,375 AUD 282,306 1,632 (2,008)
TOR 03/2017 EUR 109,099 $ 116,865 881 0
UAG 03/2017 AUD 19,956 EUR 14,339 13 (114)
UAG 03/2017 EUR 687 AUD 949 0 (1)
UAG 03/2017 74,305 105,814 2,257 0
UAG 03/2017 $ 218,036 EUR 205,869 678 0
UAG 04/2017 AUD 2,375 1,718 4 0
UAG 04/2017 EUR 205,869 $ 218,393 0 (675)

EUR 27,982 EUR (10,601)




@] (JPY, Hedged) DAME 2551 LK)

PINCOr 4 < >-3—RAEFV-Nf - A—ILK-T7UFR

REBEFMHE A

WSIMHFE R A SR SR Al
BOA 03/2017 JPY 148 JPY 17,604 EUR 0 EUR 0
BOA 03/2017 8,771 $ 9,352 30 0
BOA 03/2017 39,151 EUR 326 0 (3)
BOA 03/2017 14,343 $ 128 0 0
BOA 03/2017 $ 9,567 EUR 9,033 30 0
BOA 03/2017 24 GBP 19 0 0
BOA 03/2017 9,439 JPY 1,085,440 263 (16)
BOA 04/2017 EUR 8,935 $ 9,478 0 (30)
BOA 04/2017 JPY 17,604 EUR 148 0 0
BPS 03/2017 EUR 4,068 GBP 3,464 0 (12)
BPS 03/2017 JPY 1,066,290 $ 9,497 16 (48)
BPS 03/2017 $ 9,480 EUR 8,935 13 0
BPS 04/2017 EUR 8,935 $ 9,496 0 (14)
BPS 04/2017 GBP 3,466 EUR 4,068 12 0
BPS 04/2017 $ 9,511 JPY 1,066,290 44 (13)
CBK 03/2017 9,552 1,090,387 239 (57)
FBF 03/2017 EUR 813 96,606 0 (1)
FBF 03/2017 4,080 $ 4,368 31 0
FBF 03/2017 JPY 578,214 EUR 4,702 0 (162)
FBF 04/2017 96,606 813 1 0
GLM 03/2017 GBP 20 23 0 0
GLM 03/2017 $ 4,093 3,788 0 (64)
GLM 04/2017 EUR 23 GBP 20 0 0
HUS 03/2017 23 20 0 0
HUS 03/2017 18 101 0 0
HUS 03/2017 227 JPY 26,987 0 0
HUS 03/2017 GBP 3,611 EUR 4,186 0 (43)
HUS 03/2017 JPY 17,604 148 0 0
HUS 03/2017 1,065,729 $ 9,475 0 (47)
HUS 03/2017 $ 9,364 EUR 8,834 22 0
HUS 04/2017 EUR 8,834 $ 9,379 0 (22)
HUS 04/2017 $ 9,490 JPY 1,065,729 46 0
JPM 03/2017 EUR 8,867 $ 9,494 68 0
JPM 03/2017 JPY 4,511 EUR 38 0 0
JPM 03/2017 $ 9,510 JPY 1,080,372 210 (72)
MSB 03/2017 EUR 53 6,356 1 0
MSB 03/2017 JPY 11,306 EUR 93 0 )
NAB 03/2017 1,060,493 $ 9,449 0 (28)
NAB 04/2017 $ 9,463 JPY 1,060,493 28 0
RBC 03/2017 JPY 1,042 EUR 9 0 0
TOR 03/2017 EUR 8,771 JPY 9,396 71 0
UAG 03/2017 4,602 562,924 133 0
UAG 03/2017 321 $ 343 2 0
UAG 03/2017 JPY 31,662 EUR 265 0 )
UAG 03/2017 $ 338 317 0 (1)

EUR 1,260 EUR (637)
NEASLELEHEE EUR 29,505 EUR (11,397)
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CBK  Financiere Quick SAS (5.000%)  03/20/2020 6.794% EUR 2,000 EUR 370 EUR (289) EUR 81 EUR 0

IV NT I HINVNAT T (A& - TV ANE - #J71E) — 580

e o M . WIT/2/BMERD e VTR F%EB AT 7K
i SIS gEen R oo TR emm  mmms T wE AR
BPS  Novo Banco SA. 5.000% 1212012021 10570% EUR 200 EUR (52) EUR 18 EUR 0 EUR (34)
BPS  Unitymedia KabelBW GmbH 5.000%  12/20/2020 1.386% 3,500 224 286 510 0
BRC  Altice Finco S.A. 5.000%  06/20/2019 1.710% 1,400 2 94 19 0
BRC  Unitymedia KabelBW GmbH 5.000%  12/20/2020 1.386% 2,100 115 191 306 0
BRC  UPC Holding BV 5000%  12/20/2020 1.865% 3,000 81 299 380 0
CBK  Play Finance 1 SA. 5.000%  06/20/2019 0.947% 4,000 210 204 414 0
CBK  Schaefler Finance BV 5.000%  12/20/2020 0.768% 3,000 527 (14) 513 0
CBK  Wind Acquisition Finance S.A. 5.000%  06/20/2019 1.247% 2,000 98 94 192 0
FBF  Lock Lower Holding AS 5.000% 1212012019 1.061% 2,000 (165) 405 240 0
FBF  Techem GmbH 5.000%  09/20/2019 0.856% 3,000 334 14 348 0
GST  Altice Finco S.A. 5.000%  06/20/2019 1.710% 3,600 68 238 306 0
GST  Unitymedia KabelBW GmbH 5.000%  12/20/2020 1.386% 1,000 62 84 146 0
JPM  Banca Monte Dei Paschi Di Sien 5.000%  06/20/2021 N/A 1,250 (288) (428) 0 (716)
JPM  Novo Banco S.A. 5.000%  12/20/2021 10.570% 100 (24) 8 0 (16)
JPM  Unitymedia KabelBW GmbH 5000%  06/20/2019 0.907% 2,500 276 (15) 261 0
EUR 1491 EUR 1478 EUR 3735 EUR (766)
AyFRMEE EUR 1,861 EUR 1,189 EUR 30816 EUR (766)
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