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T—ILRE - A RZA AV TL—R-FRUF-T7UFR
BRHEE. MEELHHEE. KERMRIL. AFAHeLFinancial Statementsh o 4R#% L.
WESIU—EMIFRL-ELDTY,

1. BEHESE
(2015512831 HIZ# T3 5 Hi/)
(K FILTHFR)
BEWE
ZIF R G EREEERER) $ 8,044,513
BRISETH 8,044,513
BM
RERRR 1,325,244
REEM 355,900
RELEE L UEBEFHR 326,633
BRI 68,107
AREMBBRITFHS 53,435
SELEIREN 8,100
ERFHEH 5,964
ZTOtDERA 621
BEHA 2,144,004
BEMFIE 5,900,509
RHH L URRREE :
ERIRE -
B EB M (5,785,616)
SEERE| 513,600
NEBEERSS LU AEFHIERE] (2,947,515)
ERpEE (8,219,531)
REF MRS DO MES) :
RERMESH (13,927,311)
SEMERE| 260,394
NEEERE S L UABFHEE] 3,710,874
REHFHEREDOMES (9,956,043)
ERSLURERBERE (HFF) (18,175,574)
BREFBICLIMEEDEE (B8E) $ (12,275,065)
(D () MORER., YA FROSETT.
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2. MEELEDHES

(201551283181 T 9 5 #AD)

(K F)LTZHF)
BRI & PR EDIEEEE :
AR $ 5,900,509
KB R (8,219,531)
RERMIBIHEOMED) (9.956,043)
ERIZ & HMREDHEBIE (12,275,065)
SECE (10,125,662
77 K1z FOMBIC & B HIEEDERE 112 486,752
W DR 90,086,025
e
o 210,297,327
ECES $ 300,383,352
AUDY 5 R BRLY 5 R CNYy 5 R
7Y Razy FR3I
1=y b
47 276,551,519 323,831,100 9,819,011
BRL 38,968,955 337,178,655 5,811,669
{Ei= (318,873,298) (1,045,110,175) (43,755,514)
1=y MERE (3,352.824) (384,100,420) (28,124.834)
&%
17 H 2,023,387 $ 1,763,741 § 107,664
BRL 290,443 1,730,427 63,418
fEiE (2,344,462) (5,232,997) (466,767)
77V Fazy FHEIC & S MRE $ (30,632) § (1.738,829) § (295,685)
IDRY 5 R YIS R usDy 5 R
77 Razy M3
a=vy b
4T 14,101,231 22,009,846,400 300,834,705
BRL 101,274,354 758,734,917 19,919,314
182 (346,623,699) (10,261,041,997) (236,224,820)
=y MERE (231,248.114) 12,507,539,320 84,529,199
&%
17 H 103,188 § 160,064,836 $ 3,030,275
BRL 719,586 5,342,633 200,579
88 (2.444,387) (71,187,526) (2,327,652)
77vFazy FEREIIC & MR $ (1621613) § 94.219.943 $ 903,202

USD-hedged F) 45X
7> Raz=y 3l

a=y b
T 4,217,201,969
BRL 191,100,992
{EiE (2,140,263,828)
o=y MER¥ 2,268,039,133
&4
FIT $ 38,701,461
HRL 1,778,576
& (19.429.671)
J7vRaz=y FREIIC & BN 5 21,050,366
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(201512 A31ARTE)
A& bk A IE(HfE
FIXED INCOME SECURITIES (95.4%)
AUSTRALIA (1.6%)
CORPORATE BONDS & NOTES (1.1%)
BHP Billiton Finance USA, Ltd.
uso 165,000 5.00% due 09/30/43 $ 149,520
Rio Tinto Finance USA, Ltd.
uso 235,000 3.75% due 06/15/25 213,489
Scentre Management, Ltd.
EUR 1,129,000 1.50% due 07/16/20 1,244,410
Sydney Airport Finance Co. Pty, Ltd.
EUR 800,000 2.75% due 04/23/24 902,378
Transurban Finance Co. Pty, Ltd.
EUR 800,000 1.88% due 09/16/24 851,104
TOTAL CORPORATE BONDS & NOTES 3,360,901
GOVERNMENT BONDS (0.5%)
Australia Government Bond
AUD 1,080,000 2.75% due 04/21/24 793,600
AUD 820,000 5.75% due 05/15/21 700,489
TOTAL GOVERNMENT BONDS i it ARG
TOTAL AUSTRALIA (Cost $5,679,951) 4,854,930
BELGIUM (0.3%)
GOVERNMENT BOND (0.3%)
Belgium Government Bond
EUR 545,000 4.25% due 03/28/41 (a) 867,906
TOTAL GOVERNMENT EOND 867,906
TOTAL BELGIUM (Cost $984,745) 867,906
CANADA (1.7%)
CORPORATE BONDS & NOTES (0.4%)
Air Canada 2015-2 Class AA Pass-Through Trust
uso 575,000 3.75% due 12/15/27 (a) 576,437
Barmick Gold Corp.
uso 140,000 5.25% due 04/01/42 94,272
Encana Corp.
uso 170,000 5.15% due 11/15/41 113,571
Xstrata Finance Canada, Ltd.
usD 475,000 5.55% due 10/25/42 (a) 336,300
TOTAL CORPORATE BONDS & NOTES 1120880
GOVERNMENT BONDS (1.3%)
Canadian Government Bond
CAD 2,680,000 2.50% due 06/01/24 2,119,286
CAD 560,000 3.50% due 12/01/45 525,770
CAD 720,000 5.00% due 08/01/37 776,343
CAD 410,000 5.75% due 06/01/33 458,265
TOTAL GOVERNMENT BONDS 3879664
TOTAL CANADA (Cost $5,599,224) 5,000,244
DENMARK (0.4%)
CORPORATE BONDS & NOTES (0.4%)
Danske Bank AS
EUR 970,000 3.88% due 10/04/23 (b) 1,122,332
TOTAL CORPORATE BONDS & NOTES R, P, [+
TOTAL DENMARK (Cost $1,347,197) 1,122,332
FRANCE (6.0%)
CORPORATE BONDS & NOTES (4.7%)
Arkema S.A.
EUR 600,000 1.50% due 01/20/25 626,446
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(2015412 A31AIRTE)
TEERE #AB AE(RE
FIXED INCOME SECURITIES (95.4%) (continued)
FRANCE (6.0%) (continued)
CORPORATE BONDS & NOTES (4.7%) (continued)
Banque Federative du Credit Mutuel S A
uso 605,000 2.75% due 10/15/20 (a) -] 607,471
BPCE S.A.
EUR 500,000 2.75% due 11/30/27 (b) 544 493
uso 565,000 4.00% due 04/15/24 580,483
usD 485,000 4.50% due 03/15/25 (a) 485,499
Cie de Saint-Gobain
GBP 450,000 5.63% due 11/15/24 763,977
Credit Agricole 5.A.
USD 510,000 2.75% due 06/10/20 (a) 512,735
usD 895,000 3.88% due 04/15/24 (a) 919,422
Engie S.A.
EUR 500,000 1.50% due 03/13/35 480,261
Imerys S A.
EUR 1,100,000 2.00% due 12/10/24 1,215,070
EUR 500,000 2.50% due 11/26/20 576,914
Infra Foch SAS
EUR 700,000 1.25% due 10/16/20 766,464
Orange S.A.
EUR 1,050,000 3.88% due 01/14/21 1,309,348
Pernod Ricard S.A,
EUR 500,000 2.00% due 06/22/20 567,883
RCI Bangue S.A.
EUR 392,000 0.63% due 03/04/20 417,763
Societe Des Autoroutes Paris-Rhin-Rhone
EUR 500,000 1.13% due 01/15/21 545,889
EUR 600,000 5.00% due 0112117 683,562
Societe Generale S.A.
uso 425,000 5.63% due 11/24/45 (a) 406,875
Unibail-Rodamco SE
EUR 670,000 1.00% due 03/14/25 684,435
EUR 866,000 1.38% due 10/17/22 048,668
Veolia Environnement S.A.
GBP 350,000 6.13% due 10/29/37 655,438
TOTAL CORPORATE BONDS & NOTES 14,279,096
GOVERNMENT BONDS (1.3%)
France Government Bond QAT
EUR 910,000 1.75% due 11/25/24 1,068,473
EUR 330,000 3.25% due 05/25/45 455,508
EUR 360,000 4.50% due 04/25/41 593,865
EUR 1,087,000 4.75% due 04/25/35 1,766,469
TOTAL GOVERNMENT BONDS 3 316
TOTAL FRANCE (Cost $19,128,739) 18,163,412
GERMANY (0.4%)
CORPORATE BONDS & NOTES (0.4%)
Allianz SE
EUR 600,000 5.63% due 10/17/42 (b) 762,310
Volkswagen Leasing GmbH
EUR 317,000 2.63% due 01/15/24 354,307
TOTAL CORPORATE BONDS & NOTES 1,116,617
TOTAL GERMANY (Cost $1,264,545) 1,116,617
IRELAND (1.6%)

CORPORATE BONDS & NOTES (1.6%)

GE Capital European Funding
EUR 279,000 0.80% due 01/21/22 299,233
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(2015512831818 TE)
RAEE RS AE(iE
FIXED INCOME SECURITIES (95.4%) (continued)
IRELAND (1.6%) (continued)
CORPORATE BONDS & NOTES (1.6%) (continued)
GE Capital European Funding
EUR 1,900,000 3.75% due 04/04/116 -] 2,083,497
EUR 600,000 4.63% due 02/22/27 844,754
GE Capital International Funding Co.
UsSD 1,292,000 2.34% due 11/15/20 (a) 1,282,534
Perrigo Finance PLC
USD 200,000 3.50% due 12115721 194,500
UsSD 200,000 3.90% due 12/15/24 193,071
TOTAL CORPORATE BONDS & NOTES 4,897,589
TOTAL IRELAND (Cost $5,404,801) 4,897,589
ISRAEL (0.1%)
CORPORATE BOND & NOTE (0.1%)
Teva Pharmaceutical Finance Co. BV
uUshD 270,000 2.95% due 12/18/22 258,596
TOTAL CORPORATE BOND & NOTE 258,596
TOTAL ISRAEL (Cost $269,746) 258,596
ITALY (4.2%)
CORPORATE BOND & NOTE (0.5%)
Snam SpA
EUR 1,200,000 3.38% due 01/29/21 1,456,589
TOTAL CORPORATE BOND & NOTE 1456589
GOVERNMENT BONDS (3.7%)
Italy Buoni Poliennali Del Tesero
EUR 1,490,000 1.50% due 06/01/25 1,620,342
EUR 3,000,000 2.00% due 12/01/25 3,376,087
EUR 3,470,000 2.50% due 12/01/24 4,095,557
EUR 350,000 4.00% due 02/01/37 474,179
EUR 475,000 4.75% due 09/01/44 (a) 729,110
EUR 630,000 6.00% due 05/01/31 1,032,524
TOTAL GOVERNMENT BONDS 11,327,799
TOTAL ITALY (Cost $12,958,349) 12,784,388
LUXEMBOURG (0.5%)
CORPORATE BONDS & NOTES (0.5%)
Actavis Funding SCS
uUsD 425,000 3.00% due 03/12/20 424 661
UsSD 780,000 3.80% due 03/15/25 756,189
uspD 380,000 4.75% due 03/15/45 370,446
TOTAL CORPORATE BONDS & NOTES 551,296
TOTAL LUXEMBOURG (Cost $1,559,592) 1,561,296
MEXICO (0.3%)
CORPORATE BOND & NOTE (0.2%)
America Movil SAB de CV
USD 440,000 3.13% due 07/16/22 432,330
TOTAL CORPORATE BOND & NOTE 432,330
GOVERNMENT BONDS (0.1%)
Mexico Government International Bond
EUR 125,000 1.63% due 03/06/24 129,808
United Mexican States
EUR 247,000 2.38% due 04/09/21 278,504
TOTAL GOVERNMENT BONDS 408,312
TOTAL MEXICO (Cost $894,911) 840,642
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FIXED INCOME SECURITIES (95.4%) (continued)
NETHERLANDS (4.9%)
CORPORATE BONDS & NOTES (4.6%)
ABN AMRO Bank NV
USD 390,000 6.25% due 04/27/22 $ 428,463
Airbus Group Finance BV
EUR 1,050,000 2.13% due 10/29/29 1,176,841
Allianz Finance Il BV
EUR 200,000 5.75% due 07/08/41 (b) 251,400
BMW Finance NV
EUR 555,000 1.00% due 01/21/25 575,124
Cooperatieve Centrale Raiffeisen-Boerenleenbank BA
usD 595,000 5.25% due 08/04/45 623,495
Deutsche Telekom International Finance BV
GBP 1,470,000 6.50% due 04/08/22 2,629,190
EDP Finance BV
EUR 400,000 2.00% due 04/22/25 396,772
Enel Finance International NV
EUR 1,400,000 4.88% due 04/17/23 1,885,795
GBP 500,000 5.63% due 08/14/24 862,212
Gas Natural Fenosa Finance BV
EUR 1,000,000 3.88% due 04/11/22 1,243,283
Iberdrola International BV
EUR 300,000 2.50% due 10/24/22 350,584
EUR 1,000,000 3.00% due 01/31/22 1,201,524
KBC i Financiering rappij NV
EUR 581,000 4.50% due 032717 664,613
LYB International Finance BV
usp 215,000 4.88% due 03/15/44 196,325
Shell International Finance BV
usb 165,000 4.55% due 08/12/43 160,379
Siemens Financieringsmaatschappij NV
UsD 1,025,000 2.90% due 05/27/22 (a) 1,025,257
TOTAL CORPORATE BONDS & NOTES 13,671,257
GOVERNMENT BOND (0.3%)
Netherlands Government Bond
EUR 605,000 4.00% due 01/15/37 (a) 963,816
TOTAL GOVERNMENT BOND 963,816
TOTAL NETHERLANDS (Cost $15,575,293) 14,635,073
SINGAPORE (0.1%)
CORPORATE BOND & NOTE (0.1%)
HPHT Finance 15 Ltd.
uUsD 225,000 2.25% due 03/17/18 (a) 223,495
TOTAL CORPORATE BOND & NOTE 223,495
TOTAL SINGAPORE (Cost $224,644) 223,495
SPAIN (3.1%)
CORPORATE BOND & NOTE (0.9%)
Telefonica Emisiones SAU
EUR 2,200,000 3.99% due 01/23/23 2,710,028
TOTAL CORPORATE BOND & NOTE 2,710,028
GOVERNMENT BONDS (2.2%)
Spain Government Bond
EUR 900,000 1.40% due 01/31/20 1,011,636
EUR 1,600,000 2.15% due 10/31/25 (a) 1,797,161
EUR 2,405,000 2.75% due 10/31/24 (a) 2,851,605
EUR 210,000 5.15% due 10/31/44 (a) 323,243
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FIXED INCOME SECURITIES (95.4%) (continued)
SPAIN (3.1%) (continued)
GOVERNMENT BONDS (2.2%) (continued)
Spain Government Bond
EUR 410,000 5.75% due 07/30/32 $ 646,034
TOTAL GOVERNMENT BONDS 6,629,679
TOTAL SPAIN (Cost $9,811,141) 9,339,707
SUPRANATIONAL (2.3%)
CORPORATE BONDS & NOTES (2.3%)
European Stability Mechanism
EUR 2,844,045 2.13% due 11/20/23 3,458,166
European Union
EUR 2,770,000 2.75% due 09/21/21 3,439,704
TOTAL CORPORATE BONDS & NOTES 6,897,870
TOTAL SUPRANATIONAL (Cost $7,373,828) 6,897,870
SWEDEN (0.8%)
CORPORATE BONDS & NOTES (0.8%)
Skandinaviska Enskilda Banken AB
uso 700,000 2.38% due 11/20/18 (a) 703,851
EUR 726,000 2.50% due 05/28/26 (b) 804,200
Svenska Handelsbanken AB
EUR 348,000 2.66% due 01/15/24 (b) 393,057
Swedbank AB
EUR 500,000 3.00% due 12/05/22 (b) 564 882
TOTAL CORPORATE BONDS & NOTES 2,465,990
TOTAL SWEDEN (Cost $2,822,586) 2,465,990
SWITZERLAND (1.4%)
CORPORATE BONDS & NOTES (1.4%)
Credit Suisse
uso 570,000 3.00% due 10v29/21 568,033
uso 860,000 3.63% due 09/09/24 867,068
UBS AG
USD 1,985,000 1.80% due 03/26/18 1,981,800
uso 790,000 2.38% due 08/14/19 789,347
TOTAL CORPORATE BONDS & NOTES 4,206,248
TOTAL SWITZERLAND (Cost $4,228,438) 4,206,248
UNITED KINGDOM (15.1%)
CORPORATE BONDS & NOTES (9.4%)
Abbey National Treasury Services PLC
EUR 213,000 1.13% due 01/14/22 228611
EUR 762,000 2.00% due 01/14/19 860,944
Aviva PLC
EUR 1,034,000 6.13% due 07/05/43 (b) 1,314,728
Barclays PLC
USD 1,430,000 2.00% due 03/16/18 1,421,466
BAT International Finance PLC
usD 146,000 3.25% due 06/07/22 (a) 146,301
uso 390,000 3.50% due 06/15/22 (a) 400,025
GBP 285,000 4.00% due 09/04/26 441,024
BP Capital Markets PLC
uso 255,000 3.06% due 03/17/22 250,044
USD 560,000 3.54% due 11/04/24 544 672
Eversholt Funding PLC
GBP 650,000 6.36% due 12/02/25 1,183,759
FCE Bank PLC
EUR 1,200,000 1.88% due 06/24/21 1,325,307



DJ—ILRK AR AV T L—F-RVK-T7UFR

(2015512 A31 BERFE)
TASE  HRE AEAE
FIXED INCOME SECURITIES (95.4%) (continued)
UNITED KINGDOM (15.1%) (continued)
CORPORATE BONDS & NOTES (9.4%) (continued)
Gatwick Funding, Ltd.
GBP 1,105,000 5.25% due 01/23/24 $ 1,849,687
GlaxoSmithKline Capital PLC
GBP 500,000 4.25% due 12/18/45 787,341
Great Rolling Stock Co., Ltd.
GBP 393,600 6.50% due 04/05/31 729,337
Hammerson PLC
EUR 1,155,000 2.00% due 07/01/22 1,277,428
Heathrow Funding, Ltd.
EUR 690,000 1.50% due 02/11/30 665,520
GBP 700,000 6.00% due 03/20/20 1,156,522
GBP 430,000 6.75% due 12/03/26 824,736
Imperial Tobacco Finance PLC
UsSD 1,090,000 3.75% due 07/21/22 (a) 1,094,488
GBP 500,000 5.50% due 09/28/26 858,376
Lloyds Bank PLC
EUR 856,000 1.25% due 01/13/25 908,488
GBP 150,000 9.63% due 04/06/23 297,307
EUR 300,000 11.88% due 12M16/21 (b) 359,625
Lioyds Banking Group PLC
UsSD 1,075,000 4.50% due 11/04/24 1,091,392
National Express Group PLC
GBP 350,000 6.25% due 01/13/17 539,458
Mationwide Building Society
uso 595,000 2.35% due 01/21/20 (a) 590,998
EUR 800,000 4.13% due 03/20/23 (b) 921,985
Porterbrook Rail Finance, Ltd.
GBP 700,000 5.50% due 04/20/18 1,132,907
Prudential PLC
GBP 100,000 6.13% due 12/19/31 169,848
GBP 800,000 11.38% due 05/29/39 (b) 1,466,718
Santander UK Group Haldings PLC
USD 645,000 4.75% due 09/15/25 (a) 636,491
Santander UK PLC
USD 340,000 5.00% due 11/07/23 (a) 353,923
Sky PLC
EUR 400,000 1.50% due 0%/15/21 436,222
Standard Life PLC
GBP 423,000 5.50% due 12/04/42 (b) 654,771
Wellcome Trust, Ltd.
EUR 150,000 1.13% due 01/21/27 154,871
Western Power Distribution South Wales PLC
GBP 400,000 5.75% due 03/23/40 741,840
Yorkshire Water Services Bradford Finance, Ltd.
GBP 250,000 6.38% due 08/19/39 500,892
TOTAL CORPORATE BONDS & NOTES 28,318,052
GOVERNMENT BONDS (5.7%)
United Kingdom Gilt
GBP 5,230,000 2.00% due 09/07/25 7,751,083
GBP 367,753 4.25% due 12/07/40 700,395
GBP 130,000 4.25% due 12/07/55 275,780
GBP 1,765,000 4.75% due 12/07/30 3412779
GBP 2,625,000 5.00% due 03/07/25 4,904,142
TOTAL GOVERNMENT BONDS 17,044,179
TOTAL UNITED KINGDOM (Cost $47,885,116) 45,362,231
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UNITED STATES (50.6%)
CORPORATE BONDS & NOTES (40.3%)
21st Century Fox America, Inc.
uspD 350,000 3.70% due 10/15/25 (a) $ 349,369
usoD 160,000 4.95% due 10/15/45 (a) 157,586
uso 155,000 5.40% due 10/01/43 161,328
AbbVie, Inc.
USD 340,000 3.20% due 11/06/22 334,814
UsD 735,000 3.60% due 05/14/25 725491
ACE INA Holdings, Inc.
USD 450,000 2.88% due 11/03/22 446,859
usD 150,000 4.35% due 11/03/45 152,436
Actavis, Inc.
USD 580,000 3.25% due 10/01/22 550,838
Agtna, Inc.
UsD 180,000 3.50% due 11/15/24 179,813
Altria Group, Inc.
UsSD 810,000 4.25% due 08/09/42 743,160
Amazon.com, Inc.
uUsD 320,000 4.95% due 12/05/44 340,933
American Airlines 2013-1 Class A Pass Through Trust
UsD 202,598 4.00% due 07/15/25 204,624
American Express Co.
UsSD 250,000 3.63% due 12/05/24 244 668
American International Group, Inc.
UsSD 280,000 3.88% due 01/15/35 229,298
uUsD 235,000 4.50% due 07/16/44 217,339
UsD 475,000 4.80% due 07/10/45 459,299
American Tower Corp.
usp 160,000 4.00% due 06/01/25 157,297
Amgen, Inc.
uso 785,000 3.63% due 05/22/24 785,101
Anadarko Petroleum Corp.
USD 455,000 6.38% due 09/15/17 477,114
Anheuser-Busch InBev Finance, Inc.
uspD 795,000 2.63% due 01/17/23 763,282
usD 119,000 3.70% due 02/01/24 121,464
uspD 185,000 4.63% due 02/01/44 183,732
Anthem, Inc.
USD 185,000 2.30% due 07/1518 164,724
usb 150,000 3.50% due 08/15/24 146,470
UsSD 475,000 5.10% due 01/15/44 476,480
Apple, Inc.
UsSD 410,000 2.50% due 02/09/25 392,320
UsD 1,500,000 2.85% due 05/06/21 1,536,843
USD 240,000 3.85% due 05/04/43 221,130
ATET, Inc.
uUsD 852,000 3.40% due 05/15/25 818,955
uspD 590,000 3.90% due 03/11/24 602,745
UsD 1,270,000 4.30% due 12/15/42 1,085,078
UsD 415,000 4.80% due 06/15/44 380,197
Atmos Energy Corp.
USD 195,000 4.13% due 10/15/44 186,727
Baltimore Gas & Electric Co.
usD 705,000 2.80% due 08/15/22 698,578
usbD 100,000 3.35% due 07/01/23 101,276
Bank of America Corp.
USD 580,000 2.00% due 01/11118 579,314
uspD 700,000 2.25% due 04/21/20 683,266
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UNITED STATES (50.6%) (continued)
CORPORATE BONDS & NOTES (40.3%) (continued)
Bank of America Corp.
UsSD 1,080,000 2.63% due 10/19/20 $ 1,066,890
UsD 780,000 2.65% due 04/01119 761,682
uspD 1,150,000 3.88% due 03/22117 1,179,381
uUsD 245,000 3.95% due 04/21/25 238,596
UsD 795,000 4.25% due 10/22/26 786,999
GBP 200,000 6.13% due 09/15/21 344,611
Bank of America N.A.
USD 1,245,000 1.75% due 06/0518 1,238,001
Baxalta, Inc.
UsSD 265,000 3.60% due 06/23/22 (a) 265,071
UsSD 415,000 4.00% due 06/23/25 (a) 410,911
uso 175,000 5.25% due 06/23/45 (a) 175,548
Berkshire Hathaway Energy Co.
UsD 1,485,000 3.50% due 02/01/25 1,472,712
Berkshire Hathaway, Inc.
uUsD 605,000 4.50% due 02/11/43 608,725
Biogen, Inc.
USD 600,000 2.90% due 09/15/20 598,683
USD 340,000 5.20% due 09/15/45 340,097
Branch Banking & Trust Co.
USD 600,000 3.63% due 09/16/25 605,941
Burlington Northern Santa Fe LLC
uUsD 690,000 4.55% due 09/01/44 666,439
usp 130,000 4.70% due 09/01/45 129,629
Capital One Bank USA N.A.
UsSD 1,125,000 3.38% due 02/15/23 1,101,411
Capital One N.A.
UsSD 335,000 1.65% due 02/05M18 331,677
USD 880,000 2.40% due 09/0519 850,947
CCO Safari Il LLC
USD 330,000 4.46% due 07/23/22 (a) 328,851
UsD 275,000 6.48% due 10/23/45 (a) 275,098
Celgene Corp.
UsSD 365,000 2.88% due 08/15/20 362,391
usoD 150,000 5.00% due 08/15/45 150,574
CF Industries, Inc.
usb 85,000 4.95% due 06/01/43 72,27
Cigna Corp.
UsSD 570,000 4.00% due 02/15/22 589,292
Cisco Systems, Inc.
usD 70,000 3.50% due 06/15/25 72,072
UsSD 240,000 3.63% due 03/04/24 250,564
USD 380,000 4.45% due 01/15/20 413,615
Citigroup, Inc.
UsSD 790,000 1.75% due 05/01/18 783,369
EUR 475,000 1.75% due 01/28/25 507,790
UsSD 755,000 2.65% due 10/26/20 749,517
usD 655,000 3.30% due 04/27/25 643,333
USD 400,000 4.30% due 11/20/26 398,280
USD 240,000 4.40% due 06/10/25 242,515
uspD 505,000 4.45% due 09/29/27 501,994
Columbia Pipeline Group, Inc.
usp 160,000 2.45% due 06/01/18 (a) 156,452
Comcast Corp.
usD 505,000 4.60% due 08/15/45 511,274
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FIXED INCOME SECURITIES (95.4%) (continued)
UNITED STATES (50.6%) (continued)
CORPORATE BONDS & NOTES (40.3%) (continued)
Consolidated Edison Co. of New York, Inc.
uspD 280,000 4.63% due 12/01/54 -] 275,275
CVS Health Corp.
usD 275,000 3.88% due 07/20/25 280,705
UsD 613,000 4.00% due 12/05/23 637,073
UsSD 385,000 5.13% due 07/20/45 384,503
CVS Pass-Through Trust
uso 146,933 4.70% due 01/10/36 (a) 148,456
Daimler Finance North America LLC
USD 205,000 1.38% due 08/01117 (a) 203,155
UsSD 2,000,000 1.45% due 08/01/16 (a) 2,002,796
Deven Energy Corp.
UsD 1,020,000 3.25% due 05/15/22 867,397
DIRECTV Holdings LLC / DIRECTV Financing Co., Inc.
UsD 1,180,000 4.45% due 04/01/24 1,212,087
Discover Bank
usD 955,000 2.00% due 02/21/18 948,688
USD 940,000 4.20% due 08/08/23 960,372
Dominion Resources, Inc.
UsD 224,000 4.45% due 03/15/21 237,145
uso 795,000 4.70% due 12/01/44 774,331
Dow Chemical Co.
uUsD 155,000 4.63% due 10/01/44 141,786
Duke Energy Corp.
USD 540,000 3.05% due 08/15/22 532,458
usp 976,000 3.75% due 04/15/24 989,601
USD 885,000 5.05% due 09/1519 963,026
Duke Energy Progress, Inc.
usD 115,000 4.15% due 12/01/44 112,313
Duke Realty LP
USD 480,000 3.63% due 04/15/23 449,497
Energy Transfer Partners LP
UsD 510,000 4.75% due 01/15/26 438,961
Entergy Corp.
USD 435,000 4.00% due 07/15/22 443,828
Enterprise Products Operating LLC
UsSD 335,000 3.90% due 02/15/24 312,678
uso 175,000 4.90% due 05/15/46 142,871
Exelon Generation Co. LLC
USD 480,000 2.95% due 01/15/20 488,391
Express Scripts Holding Co.
USD 690,000 3.90% due 02/15/22 709,041
usD 265,000 4.75% due 11/15/21 284,197
FirstEnergy Transmission LLC
uUsD 120,000 5.45% due 07/15/44 (a) 120,815
Ford Motor Credit Co. LLC
UsD 870,000 3.00% due 06/12117 878,493
UsD 1,075,000 3.66% due 09/08/24 1,046,151
Freeport-McMoRan, Inc.
USD 860,000 3.55% due 03/01/22 498,800
usD 260,000 4.55% due 11/14/24 148,850
UsSD 310,000 5.45% due 03/15/43 161,200
General Electric Co.
UsSD 230,000 4.13% due 10/09/42 224 681
USD 585,000 4.50% due 03/11/44 602,003
General Motors Co.
usD 300,000 5.20% due 04/01/45 282,429
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UNITED STATES (50.6%) (continued)
CORPORATE BONDS & NOTES (40.3%) (continued)
General Motors Financial Co., Inc.
usD 1,790,000 3.10% due 01/1519 -] 1,787,778
UsD 730,000 3.45% due 04/10/22 700,671
Gilead Sciences, Inc.
USD 300,000 3.25% due 08/01/22 302,178
UsSD 570,000 4.50% due 02/01/45 557,791
usb 155,000 4.80% due 04/01/44 155,489
Glencore Funding LLC
UsSD 385,000 4.00% due 04/16/25 (a) 274,525
Goldman Sachs Group, Inc.
EUR 1,087,000 2.63% due 08/19/20 1,263,329
usD 2,571,000 3.50% due 01/23/25 2,528,774
uso 90,000 3.63% due 01/22/23 91,056
uso 650,000 3.85% due 07/08/24 663,646
uso 245,000 4.25% due 10/21/25 243,280
USD 245,000 5.15% due 05/22/45 237,823
Harris Corp.
UsD 200,000 3.83% due 04/27/25 197,004
UsSD 385,000 5.05% due 04/27/45 376,956
HCP, Inc.
USD 485,000 3.88% due 08/15/24 450,686
usp 170,000 4.20% due 03/01/24 168,997
Home Depot, Inc.
usp 165,000 4.25% due 04/01/46 168,667
HSBC USA, Inc.
USD 695,000 2.35% due 03/05/20 687,123
UsSD 2,735,000 2.38% due 1111319 2,724 446
USD 895,000 2.75% due 08/07/20 895,472
Intel Corp.
UsSD 350,000 3.70% due 07/29/25 362,084
UsSD 340,000 4.80% due 07/29/45 359,413
International Business Machines Corp.
usD 260,000 3.38% due 08/01/23 264,112
ITC Holdings Corp.
usD 330,000 3.65% due 06/15/24 325,235
Kimco Realty Corp.
uso 425,000 3.20% due 05/01/21 425,504
usb 175,000 3.40% due 11/01/22 173,451
Kinder Morgan Energy Partners LP
UsSD 350,000 3.50% due 03/01/21 313,383
UsSD 255,000 3.50% due 09/01/23 211,544
usb 65,000 5.00% due 08/15/42 47,961
Kinder Morgan, Inc.
USD 668,000 5.55% due 06/01/45 521,649
Kohl's Corp.
UsD 515,000 5.556% due 07/17/45 479,337
Kraft Heinz Foods Co.
UsSD 380,000 5.20% due 07/15/45 (a) 407,235
Liberty Property LP
UsSD 295,000 4.40% due 02/15/24 299,039
Lockheed Martin Corp.
USD 565,000 3.55% due 01/15/26 567,901
uso 220,000 4.70% due 05/15/46 226,384
LyondellBasell Industries NV
usD 830,000 5.00% due 04/15/19 882,931
Manufacturers & Traders Trust Co.
usD 280,000 2.90% due 02/06/25 271,232
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UNITED STATES (50.6%) (continued)
CORPORATE BONDS & NOTES (40.3%) (continued)
McDonald's Corp.
usp 270,000 4.60% due 05/26/45 $ 259,613
UshD 215,000 4.88% due 12/09/45 216,158
McKesson Corp.
UsD 420,000 2.28% due 03/1519 418,376
UsSD 475,000 2.85% due 03/15/23 455,886
Medtronic, Inc.
uso 625,000 3.15% due 03/15/22 631,930
MetLife, Inc.
USD 1,205,000 3.05% due 12/15/22 1,203,262
UsD 315,000 4.05% due 03/01/45 291,843
usoD 185,000 4.72% due 12/15/44 188,932
Metropolitan Life Global Funding |
EUR 400,000 0.88% due 01/20/22 427,893
UsD 494,000 3.00% due 01/10/23 (a) 491,558
Microsoft Corp.
UsSD 640,000 3.75% due 02/12/45 589,705
USD 470,000 4.45% due 11/03/45 484,708
Mississippi Power Co.
UsD 316,000 4.25% due 03/15/42 241,582
Mondelez International, Inc.
EUR 264,000 2.38% due 03/06/35 248,419
an Stanley
USD 385,000 2.50% due 01/24119 397,242
usD 1,155,000 3.70% due 10/23/24 1,160,660
usp 36,000 3.75% due 02/25/23 36,897
usb 80,000 3.88% due 04/29/24 81,557
usD 365,000 3.95% due 04/23/27 354,413
uso 550,000 4.00% due 07/23/25 566,849
usoD 80,000 4.30% due 01/27/45 76,278
EUR 750,000 5.38% due 08/10/20 973,292
USD 400,000 5.55% due 04/2T17 419,712
MPLX LP
usbD 195,000 4.00% due 02/15/25 163,959
MUFG Americas Holdings Corp.
UsD 375,000 2.25% due 02/10/20 368,868
UsSD 260,000 3.00% due 02/10/25 249,054
Mylan, Inc.
usD 110,000 2.60% due 06/24/18 109,166
National Rural Utilities Cooperative Finance Corp.
uUsh 215,000 2.85% due 01/27/25 209,466
MNEBCUniversal Enterprise, Inc.
UsSD 820,000 1.66% due 04/15/18 (a) 820,197
NBCUniversal Media LLC
uso 475,000 4.45% due 01/15/43 465,058
MiSource Finance Corp.
UsSD 490,000 4.80% due 02/15/44 497 670
usD 115,000 5.80% due 02/01/42 130,676
Noble Energy, Inc.
UsD 750,000 5.25% due 11/15/43 605,314
Morthrop Grumman Corp.
usb 115,000 3.85% due 04/15/45 103,398
Nucor Corp.
usbD 198,000 5.20% due 08/01/43 179,663
Oglethorpe Power Corp.
usb 180,000 4.55% due 06/01/44 170,583
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AR AR AE(RE
FIXED INCOME SECURITIES (95.4%) (continued)
UNITED STATES (50.6%) (continued)
CORPORATE BONDS & NOTES (40.3%) (continued)
Oncor Electric Delivery Co. LLC
usp 138,000 2.95% due 04/01/25 -] 129,667
ONEOK Partners LP
usD 625,000 4.90% due 03/15/25 526,626
Oracle Corp.
uso 818,000 4.50% due 07/08/44 823,087
Pacific Gas & Electric Co.
UsSD 565,000 4.30% due 03/15/45 557,652
usbD 110,000 4.75% due 02/15/44 114,302
PacifiCorp
UsD 215,000 2.95% due 02/01/22 216,711
PepsiCo, Inc.
UsD 225,000 4.25% due 10/22/44 223,253
Philip Morris International, Inc.
UsD 325,000 4.13% due 03/04/43 307,248
Phillips 66
UsD  &15,000 4.88% due 11/15/44 548,894
PNC Bank N.A.
UsSD 405,000 2.40% due 10/18/18 406,594
Praxair, Inc.
EUR 1,800,000 1.50% due 03/11/20 2,022,737
ProLogis LP
EUR 560,000 3.00% due 01/18/22 644,791
Prudential Financial, Inc.
UsD 240,000 3.50% due 05/15/24 241,188
uspD 795,000 5.10% due 08/15/43 828,267
Puget Sound Energy, Inc.
usb 185,000 4.30% due 05/20/45 187,323
QUALCOMM, Inc.
uso 647,000 4.80% due 05/20/45 575,127
Reynolds American, Inc.
usb 180,000 4.00% due 06/12/22 197 648
UsSD 580,000 4.45% due 06/12/25 606,922
usp 80,000 5.70% due 08/15/35 87,648
UsSD 205,000 5.85% due 08/15/45 227,757
SABMiller Holdings, Inc.
UsSD 1,070,000 2.45% due 011517 (a) 1,078,228
Samsung Electronics America, Inc.
USD 240,000 1.75% due 0411017 (a) 230,452
Sempra Energy
USD 685,000 2.88% due 10/01/22 672,816
Simon Property Group LP
UsSD 385,000 3.50% due 09/01/25 369,796
Southern California Edison Co.
usD 185,000 3.60% due 02/01/45 167,641
Southemn Power Co.
usb 70,000 5.15% due 09/15/41 64,772
usp 90,000 5.25% due 07/15/43 85,815
Southwestern Electric Power Co.
usp 455,000 3.90% due 04/01/45 398,141
Spectra Energy Partners LP
usp 55,000 2.95% due 092518 54,047
Sunoco Logistics Partners Operations LP
UsSD 200,000 5.30% due 04/01/44 148,842
UsD 810,000 5.35% due 05/15/45 601,404
Synchrony Financial
USD 545,000 2.70% due 02/03/20 534,754
USD 430,000 3.75% due 08/15/21 429,726
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FIXED INCOME SECURITIES (95.4%) (continued)
UNITED STATES (50.6%) (continued)
CORPORATE BONDS & NOTES (40.3%) (continued)
Synchrony Financial
uso 460,000 4.25% due 08/15/24 -] 453,826
Textron, Inc.
uso 205,000 3.88% due 03/01/25 201,160
Time Warner Cable, Inc.
uso 340,000 5.50% due 09/01/41 307,248
Time Warmner, Inc.
uso 845,000 3.55% due 06/01/24 829,488
uso 595,000 3.60% due 07/15/25 579,481
UsSD 240,000 4.75% due 03/29/21 258,094
usD 55,000 4.85% due 07/15/45 52,340
Trans-Allegheny Interstate Line Co.
UsD 815,000 3.85% due 06/01/25 (a) 815,137
UDR, Inc.
uso 360,000 4.00% due 1001/25 383,514
United Technologies Corp.
uso 375,000 4.15% due 05/15/45 358,193
UnitedHealth Group, Inc.
uso 400,000 2.70% due 07/15/20 404,348
usD 335,000 3.75% due 07/15/25 345,659
uso 260,000 4.75% due 07/15/45 273,602
Ventas Realty LP
uso 21,000 4.38% due 02/01/45 19,235
Ventas Realty LP / Ventas Capital Corp.
uUsD 570,000 4.00% due 04/30/19 592,719
Verizon Communications, Inc.
usD 288,000 2.50% due 09/1516 290,253
uso 655,000 3.50% due 11/01/24 647,263
uso 544,000 3.85% due 11/01/42 444 601
usD 1,317,000 4.27% due 01/15/36 1,188,732
uso 130,000 4.52% due 09/15/48 116,247
uso 838,000 4.86% due 08/21/46 792,805
Viacom, Inc.
uso 468,000 4.38% due 03/15/43 342,820
Visa, Inc.
usoD 620,000 4.30% due 12/14/45 628,425
Walgreens Boots Alliance, Inc.
USD 1,095,000 3.80% due 11/18/24 1,083,167
Wal-Mart Stores, Inc.
uso 305,000 4.00% due 04/11/43 297,771
uso 460,000 4.30% due 04/22/44 469,016
Weingarten Realty Investors
uso 96,000 4.45% due 01/15/24 98,431
Wells Fargo & Co.
uUso 1,165,000 2.15% due 01/30/20 1,155,202
uso 665,000 4.30% due 07/22/27 679,394
uso 305,000 4.65% due 11/04/44 296,747
uso 290,000 5.38% due 11/02/43 310,137
Welltower, Inc.
uso 975,000 4.00% due 06/01/25 958,230
Western Gas Partners LP
uso 240,000 3.95% due 06/01/25 201,590
Williams Partners LP
uso 495,000 3.60% due 03/15/22 389,483
uso 480,000 4.00% due 09/15/25 359,438
usD 93,000 5.10% due 09/15/45 61,193
TOTAL CORPORATE BONDS & NOTES 121,016,013
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FIXED INCOME SECURITIES (95.4%) (continued)
UNITED STATES (50.6%) (continued)
GOVERNMENT BONDS (10.3%)
U.S. Treasury Bonds
uso 510,000 5.25% due 11/15/28 -] 666,423
USD 5,500,000 5.38% due 02/15/31 7,457,032
USD 5,210,000 6.25% due 05/15/30 7,554,318
U.S. Treasury Notes
USD 3,200,000 0.88% due 111517 3,189,142
usD 700,000 1.50% due 10/31/19 697,946
USD 10,270,000 1.50% due 05/31/20 10,183,619
UsSD 1,350,000 1.75% due 08/30/19 1,358,411
TOTAL GOVERNMENT EONDS 31,107,891
TOTAL UNITED STATES (Cost $157,008,862) 162,123,904
TOTAL FIXED INCOME SECURITIES (Cost $300,021,708) $ 286,712,530
SHORT-TERM INVESTMENTS (1.5%)
CANADA (0.0%)
TIME DEPOSIT (0.0%)
Royal Bank of Canada
CAD 73,088 0.05% due 01/04/16 52,820
TOTAL TIME DEPOSIT 52,820
TOTAL CANADA (Cost $52,820) 52,820
FRANCE (0.2%)
TIME DEPOSITS (0.2%)
Societe Generale
EUR 153,107 (0.63)% due 01/04/16 (c) 166,389
uso 239,584 0.09% due 01/04/16 239,584
TOTAL TIME DEPOSITS 405,973
TOTAL FRANCE (Cost $405,973) 405,973
GRAND CAYMAN (0.0%)
TIME DEPOSIT (0.0%)
Brown Brothers Harriman & Co.
JPY 144 0.01% due 01/04/16 1
TOTAL TIME DEPOSIT 1
TOTAL GRAND CAYMAN (Cost $1) 1
UNITED KINGDOM (0.4%)
TIME DEPOSIT (0.4%)
ANZ Bank
GBP 885,938 0.08% due 01/04/16 1,306,051
TOTAL TIME DEPOSIT 1,306,051
TOTAL UNITED KINGDOM (Cost $1,313,932) 1,306,051
UNITED STATES (0.9%)
TIME DEPOSIT (0.9%)
TD Bank Group
Uso 2,600,000 0.23% due 01/04/16 2,600,000
TOTAL TIME DEPOSIT 2,600,000
TOTAL UNITED STATES (Cost $2,600,000) 2,600,000
TOTAL SHORT-TERM INVESTMENTS (Cost $4,372,726) 4,364,845
TOTAL INVESTMENTS (Cost $304,394,434) 96.9% $ 291,077,375
CASH AND OTHER ASSETS IN EXCESS OF LIABILITIES 3.1 9,305,977
100.0°
NET ASSETS %, $ 300383352

(a) 144A Security - Security exempt from registration under Rule 144A of the Securities Act of 1933, These securities may be resold in transactions
exempt from registration, typically to qualified institutional buyers. Unless otherwise indicated, these securities are not considered illiquid.

(b) Variable rate security as of December 31, 2015.

(c) Due to the European Central Bank deposit rate cut, interest rates for euro denominated short-term instruments may be less than zero percent.
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SetERs|
_REH
Rovay $RAR R A E45) FHili B
Short Euro-Bund Future 03/2016 (34) 76,116
Short Euro-Buxl Future 03/2016 (11) 33,950
Short Long Gilt Future 03/2016 (87) 56,845
Short US 2 Year Note Future 0372016 (286) 5,281
Short US 5 Year Note Future 03/2016 (5) 1,094
Short US 10 Year Note Future 03/2016 (33) 18,312
Short US Ultra Bond Future 03/2016 (25) 20,469
212,067
I7UE LALTOASFHNG
_REBR
RER REH FHfiiE 2
G WEIHEF 2498 RFB FEH] 9% FHfiZE FFfiiE (#1%8)
AUD Royal Bank of Canada 6,973,083 01/27/2016 usD 5,002,016 $ 73636 $ -8 73,636
EUR Royal Bank of Canada 547,769 01/27/2016 uso 603,852 - (8,232) (8,232)
EUR Standard Chartered Bank 256,532 01/27/2016 uso 279,959 - (1,018) (1,018)
EUR Standard Chartered Bank 139,379 01/27/2016 usb 152,804 - (1,249) (1,249)
EUR Standard Chartered Bank 196,693 01/27/2016 uso 212,852 1,023 - 1,023
EUR Westpac Banking Corp. 249,681 01/27/2016 uso 273,488 - (1,996) (1,996)
GBP Royal Bank of Canada 411,147 01/27/2016 usD 623,330 - (17,180) (17,180)
GEP Royal Bank of Canada 874,341 01/27/2016 uso 1,296,503 - (7,469) (7,469)
GBP Standard Chartered Bank 287,804 01/27/2016 usb 403,680 - (8,858) (8,858)
GBP Standard Chartered Bank 102,565 01/27/2016 uso 153,958 - (2,747) (2,747)
JPY Citibank N.A. 100,000 01/05/2016 uso 830 2 - 2
JPY Citibank N.A. 100,000 01/05/2016 uso 830 2 - 2
JPY Citibank N.A. 2,400,000 01/06/2016 uso 19,910 58 - 58
JPY Citibank N.A. 110,000,000 01/06/2016 usD 912,547 2,657 - 2,657
JPY Citibank N.A. 4,000,000 01/06/2016 usD 33,184 a7 - a7
usD Citibank N.A. 497,883 01/05/2016 JPY 60,000,000 - (1,306) (1,306)
usD Citibank N.A. 60,560 01/06/2016 JPY 7,300,000 - (176) (176)
usD Citibank N.A. 6,637 01/06/2016 JPY 800,000 - (19) (19)
usD Royal Bank of Canada 39,222,957 01/27/2016 GEBP 25,886 665 1,058,472 - 1,058,472
uso Societe Generale 79,639,051 01/27/2016 EUR 72,507,034 798,092 - 798,092
UsD Standard Chartered Bank 6,162,983 01/27/2016 AUD 8,553,141 - (62,781) (62,781)
uso Standard Chartered Bank 3,686,373 01/27/2016 CAD 5,040,008 43,797 - 43,797
uso Standard Chartered Bank 424,732 01/27/2016 EUR 388,081 1,663 = 1,663
usD Westpac Banking Corp. 300,084 01/27/2016 GBP 200,000 5,226 - 5,226
usD Westpac Banking Corp. 173,757 01/27/2016  EUR 160,000 — (220) (220)
$ 1.964.?2_5 $ {113551 ) $ 1,871,474
AUDY S RIZEITBEHEFHIMEI
_REBR
RER REH Balifisks
G WEIHEF 24498 RFB FEH 295 FHfiZE Bl (#1%8)
AUD Citibank N.A. 8,797,867 02/02/2016 usb 6,261,237 $ 140,868 $ -8 140,868
] 140,868 5 - % 140,868
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BRLYSRIZBITHAETHIEI
_REH
REH REH Bl Ea
S B5148F 2240%E RER Bkl %8 By Ealiki] (fih%8)
BRL Citibank N.A. 34,831,112 02/02/2016  USD 8,814,370 $ -3 (100,718) § (100,718)
5 - 3 (100,718) $ (100,718)
CNYYSRIZBITRASTHEIE
_REH
REH REH Bl oEn
g B5IH8F %A RiFER 5EH) %8 B2 i) (F#i%8)
CNY Citibank N.A. 5,006,105 02/02/2016 usD 762,830 5 6,733 § -3 6,733
3 6,733 § - % 6,733
[DRYSRIZEI+DASETFHmMII
_REH
REH REH EaliEn
5 514 F LR RFER SEAN LR Bl i) ($#41%8)
IDR Citibank N.A. 67,767,838,616 02/02/2016 uUsD 4,816,975 3 65,137 § -3 65,137
3 65137 § - § 65,137
JPY Y SRIZEITRESFHEGEI
_REH
REH REH EaliEn
e 514 F LR RFR FEAN LR Bl i) ($41%8)
JPY Citibank N.A. 28,643,988,208 02/02/2016 USD 236,106,236 3 2348633 § -3 2,348,633
3 2,348,6_33 3 - § 2,348 633

BRI

AUD - Awustralian Dollar
BRL -  Brazilian Real

CAD - Canadian Dollar
CNY - Chinese Yuan

EUR - Euro

GBP -  Great British Pound
IDR - Indonesia Rupiah
JPY - Japanese Yen

USD -  United States Dollar
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TUNT 4 TIEIDE

FYINT 1T TYNRT4T

EIHEF BEDE afEnE ZHERE  EAERE flEg"
EETVIRT4T
AEFPH
Standard Chartered Bank 46483  § (76,653) § -8 -8 (30,170)
TRE—RYTA VT RUORNRE
BBATUNT+ TEE $ 46483 S (76,653) § - 8 - 8 (30,170)
Citibank N.A, $ 2,564,187 § (102,219)
Royal Bank of Canada 1,132,108 (32,881)
Societe Generale 798,092
Westpac Banking Corp. 5226 (2,216)
TRE—RY T4 VT RHAORRE
BERVWTYIRT« TER $ 4499613 § (137,316)
BRREICBITS
EEFY /AT 1 Takt $ 4,546,096 § (213,969)

*Net represents the receivable/(payable) that would be due from/(to) the counterparty in an event of default. Netting is allowed across transactions
traded under the same legal agreement with the same legal entity.
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