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(3) ®EHMEI#EAMZ (the Schedule of Investments)
A ELa NSa—4% 3-S5 =4y b N4 A4=—)LF a—KRL—F K
K 27K A
(2016 6 H30BIR# )

TR B
(BT F) (B F)

INVESTMENTS IN SECURITIES 8.2%
U.S. TREASURY OBLIGATIONS 1.2%

U.S. Treasury Notes

0.450% due 04/30/2018 $ 1600 $ 1601
Total U.S. Treasury Obligati 1,601
(Cost $1,600)

SHORT-TERM INSTRUMENTS 7.0%

ANZ National Bank

0.130% due 07/01/2016 36 36
Bank of Tokyo-Mitsubishi UFJ Ltd.
0.130% due 07/01/2016 78 8
Citibank N.A.
0.130% due 07/01/2016 57 57
DBS Bank Ltd.
0.130% due 07/01/2016 232 232
JPMorgan Chase & Co.
0.130% due 07/01/2016 140 140
National Australia Bank Ltd.
0.130% due 07/01/2016 12 12
555

0.211% due 08/04/2016 3,400 3,399
0.255% due 09/15/2016 500 500
0.422% due 12/08/2016 (a) 3,900 3,895
0.453% due 12/01/2016 700 699

8493
Total Short-Term 9,048
(Cost $9,045)
Total in iti 10,649
(Cost $10,645)

0%
(B4 F)

INVESTMENTS IN AFFILIATES 92.1%
MUTUAL FUNDS 92.1%

PIMCO Bermuda Emerging Market High Yield Corporate

Bond Fund (M)
(Cost $125,508) 11,826 18,441
Total Investments in Affiliates 119,441
(Cost $125,508)
Total Investments 100.3% $ 130,090
(Cost $136,153)
Financial Derivative

Instruments (b) 5.4% 6,929
(Cost or Premiums, net $0)
Other Assets and Liabilities, net (5.7%) (7.376)
Net Assets 100.0% _S 129683

NOTES TO SCHEDULE OF INVESTMENTS (AMOUNTS IN THOUSANDS*):

* A zero balance may reflect actual amounts rounding to less than one thousand.
(a) Coupon represents a weighted average rate.

(b) FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER

KRR () &
HBIHEF REA ZiELBE ZEREE HE S
RBC 07/2016 JPY 84530 $ 823 08 i1
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J (JPY) CLASS FORWARD FOREIGN CURRENCY CONTRAC |

KRBT ($]) &

EEIRF RFA ZiELBE ZEER HE &aff
BOA 07/2016 Jpy 46,000 $ 443 0 $ (5)
BOA 07/2016 $ 1,690 Jpy 173,372 0 0
BPS 07/2016 JpY 141,970 $ 1,360 0 (24)
BRC 07/2016 24,000 226 0 8)
CBK 07/2016 3,672,599 35,822 80 (67]
CBK 07/2016 $ 33,170 JpY 3,633,506 2,249 0
CBK 07/2016 3 210 0 0
CBK 08/2016 34,324 3,509,599 0 (84)
IND 07/2016 JPY 3,371,981 $ 32,805 0 (64)
IND 08/2016 $ 32,833 Jpy 3,371,981 65 0
MSB 07/2016 32,993 3,635,992 2,449 0
RBC 07/2016 Jpy 31,000 $ 301 0 n
RBC 07/2016 270 3 0 0
SCX 07/2016 3,553,996 34,864 232 (1)
SCX 08/2016 $ 34,413 JpY 3,502,996 0 (237)
TOR 07/2016 Jpy 63,000 $ 591 0 (23)
UAG 07/2016 23,000 207 0 (17)
UAG 07/2016 $ 33,124 JpY 3,642,959 2,386 0
UAG 08/2016 Jpy 19,000 $ 185 0

7,481 $ (531]
Total Forward Foreign Currency Contracts 7,461 $ (532}

~

~

ke

A




ELa

NIa—4 Tv—04

X—=7y bk N4 A=K

a—mRL—bk RUF 72K (M)

(B) ELo

INEa—4
vE 272F (M)

(20164 6 A30B{RE)

BEEEE B
(HA:F) (B F)

INVESTMENTS IN SECURITIES 105.3%
ARGENTINA 4.5%

Cablevision S.A.

6.500% due 06/15/2021 $ 320 § 3212

YPFS.A.

8.500% due 03/23/2021 5,800 6,206

8.500% due 07/28/2025 10,300 10,921
20,399

genti Bond

6.875% due 04/22/2021 1,300 1,390

Provincia de Cordoba

7.126% due 06/10/2021 1,060 1,055

2,445

Total Argentina 22,844

(Cost $21,334)

Ausdrill Finance Pty Ltd.

6.875% due 11/01/2019 1,800 1,642

Total Australia 1,642

(Cost $1,547)

AUSTRIA 0.7%

JBS Investments GmbH

7.750% due 10/28/2020 550 583

Sappi Papier Holding GmbH

7.500% due 06/15/2032 3,503 3,153

Total Austria 3,736

(Cost $3,859)

AZERBAIJAN 0.4%

International Bank of Azerbaijan 0JSC

5.626% due 06/11/2019 2,200 2,168

Total Azerbaijan 2,168

(Cost $2,084)

BARBADOS 1.7%

Columbus International, Inc.

7.376% due 03/30/2021 8,100 8,684

Total Barbados 8,584

(Cost $8,380)

Alliance 0il Co. Ltd.

10.500% due 03/11/2019 1,082 843

Digicel Group Ltd.

8.250% due 09/30/2020 16,060 13,482

Digicel Ltd.

6.000% due 04/15/2021 8,140 7,018

Kosmos Energy Ltd.

7.876% due 08/01/2021 1,100 1,087

Noble Group Ltd.

6.750% due 01/29/2020 (f) 2,000 1,636

IR—YVJ 2=yt

HESE
(Bfr:F) (B F)

Total Bermuda $ 24045

(Cost $25,295)

BRAZIL

Banco Bradesco S.A.

5.750% due 03/01/2022 $ 4400 4,602

Banco BTG Pactual S.A.

4.000% due 01/16/2020 1,100 964

5.750% due 09/28/2022 3,300 2,689

Banco do Brasil S.A. (a)

6.250% due 04/15/2024 5,900 3,673

9.000% due 06/18/2024 3,400 2,662

Banco do Estado do Rio Grande do Sul S.A.

7.376% due 02/02/2022 1,140 1,043

Banco Pan S.A.

8.500% due 04/23/2020 1,900 1771

Banco Votorantim S.A.

7.376% due 01/21/2020 700 725

BR Properties S.A.

9.000% due 08/01/2016 (a) 2,247 20

Centrais Eletricas Brasileiras S.A.

5.750% due 10/27/2021 3,600 3,336

6.876% due 07/30/2019 400 403

Cielo S.A.

3.750% due 11/16/2022 1,300 1,238

Cosan Luxembourg S.A.

7.000% due 01/20/2027 700 699

Cosan Overseas Ltd.

8.250% due 08/05/2016 (a) 650 621

CSN Islands XI Corp.

6.876% due 09/21/2018 (f) 3,600 1,980

Itau Unibanco Holding S.A.

5.126% due 05/13/2023 5,000 4,987

Minerva Luxembourg S.A.

7.750% due 01/31/2023 1,650 1,600

Odebrecht Finance Ltd.

7.126% due 06/26/2042 1,850 814

Petrobras Global Finance BV

4.375% due 06/20/2023 5,800 4,725

5.376% due 01/27/2021 1,000 918

6.750% due 01/27/2041 9,700 7,833

8.376% due 05/23/2021 6,400 6,621

Samarco Mineracao S.A.

5.376% due 09/26/2024 1,750 691

5.750% due 10/24/2023 2,950 1,165

Suzano Trading Ltd.
5.875% due 01/23/2021 800 837

Telemar Norte Leste S.A.

5.500% due 10/23/2020 (b) 1,100 278
USJ Acucar e Alcool S.A.

9.876% due 11/09/2021 (c) 1,723 1,208
Vale Overseas Ltd.

5.876% due 06/10/2021 1,200 1,206
Votorantim Cimentos S.A.

7.250% due 04/05/2041 3,200 2,952
Total Brazil 64,234
(Cost $65,841)

N A—JLF

BEEE Bl
(6 F) (Ef: F)

Gold Fields Orogen Holdings BVI Ltd.

4.875% due 10/07/2020 $ 5500 $ 5445
NWD MTN Ltd.

4.375% due 11/30/2022 2,300 2,402
5.250% due 02/26/2021 2,000 2173
QGOG Constellation S.A.

6.250% due 11/09/2019 10,550 5,328
Rosneft Finance S.A.

7.250% due 02/02/2020 600 668
Star Energy Geothermal Wayang Windu Ltd.

6.126% due 03/27/2020 320 324
Studio City Finance Ltd.

8.500% due 12/01/2020 (f) 9,950 10,099
Total British Virgin Islands 26,439
(Cost $28,274)

CANADA 2.7%

Evraz, Inc. N.A. Canada

7.500% due 11/15/2018 1,600 1,668
First Quantum Minerals Ltd.

6.750% due 02/15/2020 4,700 3,948
7.000% due 02/15/2021 1,200 970
7.250% due 05/15/2022 6,400 4,978
Pacific Exploration & Production Corp.

5.375% due 01/26/2019 (b) 11,200 2,128
Total Canada 13,590
(Cost $19,998)

CAYMAN ISLANDS 7.3%

Agile Property Holdings Ltd.

9.000% due 05/21/2020 () 1,200 1,832
Alpha Star Holding Ltd.

4.970% due 04/09/2019 1,200 1137
Biostime International Holdings Ltd

7.250% due 06/21/2021 2,500 2,587
BR Malls International Finance Ltd.

8.500% due 10/21/2016 (a] 1,555 1,638
CAR, Inc.

6.000% due 02/11/2021 (f) 900 947
Comcel Trust via Comunicaciones Celulares S.A.

6.875% due 02/06/2024 4,300 4214

Country Garden Holdings Co. Ltd.
7.250% due 04/04/2021 800 862

Evergrande Real Estate Group Ltd.

8.750% due 10/30/2018 (f) 1,800 1,789
General Shopping Finance Ltd.
10.000% due 08/15/2016 (a) 1,700 1,01

Global A&T Electronics Ltd.
10.000% due 02/01/2019 500 364
KWG Property Holding Ltd.
8.250% due 08/05/2019 (f)

Longfor Properties Co. Ltd.
6.876% due 10/18/2019 480 514
MAF Global Securities Ltd.
7.125% due 10/29/2018 (a)

1,050 1,143

1,700 1,772

a—RL—Fr &K
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EERE HESE B HEEeE
(B4 F) (B F) (B F) (B :F) (B F) (B : F)
MCE Finance Ltd. GUATEMALA 0.6% IISLE OF MAN 0.4% |
5.000% due 02/15/2021 $ %0 $ 29
" Industrial Senior Trust Greenko Dutch BV
New World China Land Ltd.
5.375% due 111062019 70 15 5.500% due 11/01/2022 $ 3700 _$ 3083 8.000% due 08/01/2019 $ 2000 _$ 2145
Odebrecht Drilling Norbe VIII/IX Ltd. Total Guatemala 3053 Totallsle of Man —
6.350% due 06/30/2021 1,360 391 (Cost $2,883) (Cost $2,067)
Odebrecht Offshore Drilling Finance Ltd. HONG KONG 0.4% | ‘
6.625% due 10/01/2022 1,607 283
6.750% due 10/01/2022 5,577 1,088
i R ) CITIC Telecom International Finance Ltd. Zhaikmunai LLP
pauielniersatisialinancellc 6.100% due 03/05/2025 600 621 7.125% due 11/13/2019 3,685 3,243
6.875% due 08/01/2022 3,950 3,987 —
- . rty Holdings Ltd Lenovo Group Ltd. Total Kazakhstan 3.243
imao Froperty voclings Ld. 4.700% due 05/08/2019 1,450 1532 = |
6.625% due 01/14/2020 (1) 1,000 1,053 ’ i TS
8.375% due 02/10/2022 1,300 1470 T:"' ;‘2“329 Kong S BOURG 13.4% ‘
stS2, 4%
Shui On Development Holding Ltd. e )
A A 2 U IXE7 Attice Financing SA.
Wynn Macau Ltd. 6.625% due 02/15/2023 9,400 9,265
5.250% due 10/15/2021 7,620 7,353 ABJA Co. Pte Ltd. 7.500% due 05/15/2026 7,800 7,863
Total Cayman Islands 36,684 5.950% due 07/31/2024 4,550 4,266 Altice Finco S.A.
Cost $40,985) 7.625% due 02/15/2025 3,000 2,756
( ) JSW Steel Ltd.
4.750% due 11/12/2019 1,400 1,288 9.000% due 06/15/2023 EUR 2,600 3,245
I Ewaz Group SA.
4.625% due 04/30/2020 1100 1130 6.500% due 04/22/2020 $ 1000 1,024
Empresa Electrica Guacolda S.A. T ﬁ 8.250% due 01/28/2021 1,700 1,845
4.560% due 04/30/2025 1,800 1679 ; :.,:1 ST;A;:Z) ——% Gazprom Neft 0AO Via GPN Capital SA.
Latam Airlines Group S.A. 6.000% due 11/27/2023 6,300 6,753
L L 20 2258 OO Gszprom OAD Vi Gaz Capital SA.
Total Chile 3918 5.999% due 01/23/2021 8,400 6,928
(Cost $3,849) Listrindo Capital BV 6.510% due 03/07/2022 1,400 1,537
T ‘ 6.950% due 02/21/2019 2,800 2,902 MHP SA.
— il
o Total Indonesia 2,002 8.250% due 04/02/2020 4,750 4,512
5 (Cost $2,864) Millicom International Cellular S.A.
Prm:n Honour Capital Ltd. 6.000% due 03/15/2025 5,400 5,285
jzgﬂj: 355 gg;&ggggg ;;gg ;;ﬁ’ [ETYTEE  offshore Drilling Holding S.A.
: e 8.375% due 09/20/2020 1,900 910
Total China 4059 Alfa Bank AO Via Alfa Bond Issuance PLC Sherbank of Russia Via SB Capital S.A.
{Coates a8l 7.750% due 04/28/2021 4,030 4593 5500% due 02/26/2024 9,100 8,981
Borets Finance Ltd. i i
TMIK 0AO Via TMK Capita S.A.
oo 2 ‘ 7.625% due 09/26/2018 1,200 1,128 6.750% due 04/03/2020 900 921
0JSC Via GPB Finance PLC 4
Banco de Bogota S.A. P Topaz Marine S.A.
5.375% due 02/19/2023 1,700 1,726 4.860% due 09/05/2019 3,600 3724 8.625% due 11/01/2018 f) 1,100 1,043
6.250% due 05/12/2026 3,100 3,162 Metalloinvest Finance Ltd. VTB Bank 0JSC Via VTB Capital S.A.
Bancolombia S.A. 5.625% due 04/17/2020 1,500 1,568 6.950% due 10/17/2022 4,900 5,132
5.125% due 09/11/2022 6,450 6,605 Mobile Telesystems 0JSC via MTS International Funding Total Luxembourg 67,800
. - Ltd. =
Colombia Telecomunicaciones S.A. ESP (Cost $65,345)
5.375% due 09/27/2022 3,973 g7 [ dle R I il
8.500% due 03/30/2020 (ol 4,000 3540 Novatek OAO via Novatek Finance Ltd. Mexicoz7% |
Grupo Aval Ltd 4.422% due 12/13/2022 2,500 2,521
4.750% due 09/26/2022 4,000 3,920 Novolipetsk Steel via Steel Funding Ltd. Banco Santander Mexico S.A. Institucion de banca
. 4.500% due 06/15/2023 1,500 1,491 Multiple grupo Financiero Santander
Total Colombia 2,111
(Cost $22,540) Rosneft 0il Co. via Rosneft International Finance Ltd. 4'1252/“ i iy dk
4199% due 03062022 2,600 2502 5.950% due 01/30/2024 2,500 2,638
DOMINICAN REPUBLIC 0.7% | VTB Bank PJSC via VTB Eurasia Ltd. e LD ER
9.500% due 12/06/2022 (o) 4,300 lip] R0 ELH Al
- " —————  5.J00%due01/11/2025 $ 400 380
Aeropuertos Dominicanos Siglo XXI S.A. Total Ireland 23,735 6.125% due 05/05/2025 (] 4500 4387
9.750% due 11/13/2019 3,400 3,636 (Cost$21,270) = : ' '
Total Dominican Republic 3,636
(Cost $3,423)
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(Bfr:F) (8L F)
Grupo Posadas S.A.B. de C.V.

7.876% due 06/30/2022 $ 1080 $ 1,068
Nemak S.A.B. de C.V.

5.500% due 02/28/2023 1,200 1,248
Sixsigma Networks Mexico S.A. de C.V.

8.250% due 11/07/2021 900 900
TV Azteca S.A.B. de C.V.

7.626% due 09/18/2020 950 601
Total Mexico 13,749
(Cost $13,579)

INETHERLANDS 5.0%
CORPORATE BONDS & NOTES 5.0%

CIMPOR Financial Operations BV

5.750% due 07/17/2024 3,450 2,519
First Bank of Nigeria Ltd. Via FBN Finance Co. BV
8.000% due 07/23/2021 1,300 913
GTH Finance BV

7.250% due 04/26/2023 3,400 3,563
Helios Towers Finance Netherlands BV

8.376% due 07/15/2019 1,200 1,125
Indo Energy Finance Il BV

6.375% due 01/24/2023 3,450 1,938
Marfrig Holdings Europe BV

6.875% due 06/24/2019 2,960 2,978
8.000% due 06/08/2023 1,200 1,228
Metinvest BV

8.750% due 02/14/2018 (b) 2,686 1,748
VTR Finance BV

6.875% due 01/15/2024 9,100 9,095
Total Netherlands 25,153
(Cost $26,817)

NIGERIA 0.3%

Access Bank PLC

9.250% due 06/24/2021 440 342
Zenith Bank PLC

6.250% due 04/22/2019 1,000 945
Total Nigeria 1,287
(Cost $1,401)

PERU 1.6%
CORPORATE BONDS & NOTES 1.6%

Union Andina de Cementos SAA

5.875% due 10/30/2021 3,650 3,708
Volcan Cia Minera SAA

5.375% due 02/02/2022 4,700 4,230
Total Peru 7,938
(Cost $7,354)

PHILIPPINES 2.5%

[CORPORATE BONDS & NOTES 2.5%

JGSH Philippines Ltd.

4.375% due 01/23/2023 2,600 2,672
Petron Corp.

7.500% due 08/06/2018 (a) 4,000 4,275
San Miguel Corp.

4.875% due 04/26/2023 2,400 2417

BE S B
(Bfr:F) (L F)
SM Investments Corp.

4.875% due 06/10/2024 $ 2900 _% 3115

Total Philippines 12,4719

(Cost $11,921)

RUSSIA 1.0%
CORPORATE BONDS & NOTES 1.0%

ALROSA Finance S.A.

7.750% due 11/03/2020 1,800 2,056
Polyus Gold International Ltd.

5.626% due 04/29/2020 1,355 1,429
VimpelCom Holdings BV

7.504% due 03/01/2022 1,575 1721
Total Russia 5,206
(Cost $4,926)

SINGAPORE 0.4%
CORPORATE BONDS & NOTES 0.4%

Alam Synergy Pte Ltd.

6.950% due 03/27/2020 1,100 1,081
STATS ChipPAC Pte Ltd.

8.500% due 11/24/2020 1,000 1,040
Total Singapore 2121
(Cost $2,071)

[SOUTH AFRICA 1.0%

CORPORATE BONDS & NOTES 1.0%

AngloGold Ashanti Holdings PLC

5.125% due 08/01/2022 4,700 4,812
Total South Africa 43812
(Cost $4,020)

[SOUTH KOREA 1.1%

CORPORATE BONDS & NOTES 1.1%

Woori Bank

5.000% due 06/10/2045 (f) 5,200 5373

Total South Korea 5313
(Cost $5,218)

[THAILAND 0.2%
CORPORATE BONDS & NOTES

Krung Thai Bank PCL

5.200% due 12/26/2024 1,200 1,255
Total Thailand 1,255
(Cost $1,233)

[TURKEY 4.3%
CORPORATE BONDS & NOTES 4.3%

Arcelik A/S
5.000% due 04/03/2023 2,450 2432

Finanshank A/S
6.250% due 04/30/2019 2,100 2241

Turkiye Is Bankasi
6.000% due 10/24/2022 (f) 4,500 4,504

Turkiye Sise ve Cam Fabrikalari A/S
4.250% due 05/09/2020 2,000 2013

Turkiye Vakiflar Bankasi TAO
6.000% due 11/01/2022 (f) 4,100 4,162

N4 A—J)LF a—KRL—F

BEEEE B
(BfL:F) (B F)
Yapi ve Kredi Bankasi A/S

4.000% due 01/22/2020 (f) $ 1600 $ 1,600
5.500% due 12/06/2022 (f) 3,300 3,303
8.500% due 03/09/2026 1,200 1,288
Total Turkey 21,633
(Cost $20,744)

UNITED ARAB EMIRATES 0.2%

CORPO! ONDS & NOTE:

Burgan 1 Financing Ltd.

7.250% due 09/30/2019 (a) 1,000 983
Total United Arab Emirates 983
(Cost $1,001)

UNITED KINGDOM 3.6%

CORPORATE BONDS & NOTES 3.6%

Afren PLC (b)

10.250% due 04/08/2019 6,010 51
11.500% due 02/01/2016 10,081 86
16.000% due 04/25/2017 (cl(d) 9,150 2,654
Hikma Pharmaceuticals PLC

4.250% due 04/10/2020 3,000 3,056
Petra Diamonds U.S. Treasury PLC

8.250% due 05/31/2020 1,600 1,644
Tullow 0il PLC

6.000% due 11/01/2020 3,000 2,437
6.250% due 04/15/2022 4,400 3,542
Vedanta Resources PLC

8.250% due 06/07/2021 (f) 5,665 4,680
Total United Kingdom 18,050
(Cost $41,662)

UNITED STATES 0.8%

(CORPORATE BONDS & NOTES 0.8%

JBS USALLC

5.750% due 06/15/2025 2,650 2,504
Terraform Global Operating LLC

9.750% due 08/15/2022 1,600 1,456
Total United States 3,960
(Cost $4,232)

[SHORT-TERM INSTRUMENTS 11.5%
REPURCHASE AGREEMENTS (e) 11.3%

57,200
TIME DEPOSITS 0.2%
ANZ National Bank
0.130% due 07/01/2016 75 75
Bank of Tokyo-Mitsubishi UFJ Ltd.
0.130% due 07/01/2016 160 160
Citibank N.A.
0.114% due 07/01/2016 GBP 40 53
0.130% due 07/01/2016 $ 116 116
DBS Bank Ltd.
0.130% due 07/01/2016 478 478
DnB NORBank ASA
0.130% due 07/01/2016 1 1
HSBC Bank
0.114% due 07/01/2016 GBP 9 13
JPMorgan Chase & Co.
0.130% due 07/01/2016 $ 288 288

TJ7U K (M)
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BEEE B
(BfL:F) (B F)
National Australia Bank Ltd.

0.130% due 07/01/2016 $ 2% s 24
Nordea Bank AB
(0.550%] due 07/01/2016 EUR 1 1
1,209

Total Short-Term 58,409
(Cost $58,409)
Total Investments in Securities 105.3% $ 532,419
(Cost $562,999)
Financial Derivative

Instruments (g)(i) 0.0% 147
(Cost or Premiums, net $(4))
Other Assets and Liabilities, net (5.3%) (26,716)
Net Assets 100.0% $ 505,850

NOTES TO SCHEDULE OF INVESTMENTS (AMOUNTS IN THOUSANDS*):

* A zero balance may reflect actual amounts rounding to less than one thousand.

(a) Perpetual maturity; date shown, if i next call date.
(b) Security is in default.

(¢c) Payment in-kind security.

(d) RESTRICTED SECURITIES:

f4E] H—Ry A miEA 2z b 35 fiE PIRELLE
Afren PLC 15.000% 04/25/2017 04/30/2015 $ 8,833 $ 2654 0.52%

BORROWINGS AND OTHER FINANCING TRANSACTIONS
(e) REPURCHASE AGREEMENTS:

1812 LRZHED
H5IHEF HHEH RFR bk 1= M1 e BREE SZHRTifE L {6 2m"
IND 0.790% 06/30/2016 07/01/2016 ¢ 57,200 U.S. Treasury Notes 3.750% due 11/15/2018 $ (68,424) § 57,200 ¢ 67,201
Total Repurchase Agreements $ (68424) § 57200 § 57,201

""" Includes accrued interest.

REVERSE REPURCHASE AGREEMENTS:

18—
H5IHEF A EAR wge AL l/)ﬂ‘\’@ix?lx
BPS (2.750%) 07/30/2015 N/A $ (693) $ (685)
BPS (2.500%) 05/13/2016 N/A (790) (787)
BPS (2.500%) 06/15/2016 N/A (3,842) (3,838)
BPS (2.250%) 05/26/2016 N/A (1,314) 1,311)
BRC (4.000%) 02/05/2016 N/A (732) (728)
BRC (4.000%) 05/13/2016 N/A (485) (482)
BRC (1.850%) 05/11/2016 N/A (567 (566
BRC (1.750%) 06/21/2016 N/A (718) (718)
BRC (1.350%) 11/26/2015 N/A (1,570) (1,560)
BRC (1.350%) 02/05/2016 N/A 1,921 (1,910)
BRC (1.350%) 05/12/2016 N/A (1,023) (1,021)
BRC (1.000%) 02/02/2016 N/A (806! (803)
BRC (1.000%) 02/03/2016 N/A (1,057) (1,053)
BRC (1.000%) 04/26/2016 N/A (1,807 (1,804}
BRC (1.000%) 05/12/2016 N/A (4,237) (4,231)
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REVERSE REPURCHASE AGREEMENTS (Cont.):

1)N—2R
H5IEF A AR ptl=he ALY I/)rl'i‘mi?!a
CFR (1.750%) 04/15/2018 N/A $ (1,528 $ (1,622)
CFR (1.750%) 06/14/2016 N/A (885 (884)
CFR (1.000%) 01/12/2018 N/A (1,082) (1,077)
CFR (1.000%) 05/09/2016 N/A (1,408 (1,404)
CFR (1.000%) 05/12/2016 N/A (779) (778)
JML (6.500%) 06/29/2016 N/A (1,070) (1,070)
JML (3.000%) 04/21/2016 N/A (653) (650)
JML (2.250%) 06/30/2016 N/A (497) (497)
JML (2.000%) 04/21/2016 N/A (911) (907)
JML (0.650%) 04/08/2016 N/A (2,022) (2,019)
JML (0.650%) 04/12/2016 N/A (8101 (808)
Total Reverse Repurchase Agreements $ (33,111)

" Open maturity repurchase agreement.
" The average amount of borrowings outstanding during the period ended June 30, 2016 was $23,600 at a weighted average interest rate of (1.517%).

CERTAIN TRANSFERS ACCOUNTED FOR AS SECURED BORROWINGS

s BIETOBREMM
—N—

F 4 bERGI 308 LA 31-90H 90818 &t
Reverse Repurchase Agreements
Non - U.S. Corporate Debt $ 0 $ 0 $ 0 $ (33,111) $ (33,111)
Total Reverse Repurchase Agreements $ 0 $ 0 $ 0 $ (331110 ¢ (33,111)
BORROWINGS AND OTHER FINANCING TRANSACTIONS SUMMARY
The following is a summary by counterparty of the market value of Borrowings and Other Financing Ti and collateral as of June 30, 2016:

(f)  Securities with an aggregate market value of $33,905 have been pledged as collateral under the terms of the following master agreements as of June 30,

2016.
P
LRZHD 1JIN—R FHER EEYD ”%E)ﬁm)\ B0 (1) F9 b
WEIHEF 2 LROZH W50 Xk fad:3: | /EAN TH A=Y=
Global/Master Repurchase Agreement
BPS $ 0 3 6,621) ¢ 0§ 0 6,621 $ 6609 $ 12)
BRC 0 (14,974) 0 0 (14,974) 15,146 172
CFR 0 (5,665 0 0 (5,865) 5,598 (67)
IND 57,201 0 0 0 57,201 (68,424} (1,223
JML 0 (5,851} 0 0 (5,851) 5,958 107
Total Borrowings and Other Financing { $ 57,201  § (33,1111 8 0 3 0

¥ Net exposure represents the net receivable/(payable] that would be due from/to the counterparty in the event of default. Exposure from borrowings and other financing transactions can only be netted across transactions governed under the
same master agreement with the same legal entity. See Note 7, Principal Risks, in the Notes to Financial Statements for more information regarding master netting arrangements.

(g) FINANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED

EBERO _ WS
Xh /R EHLHAAVTIIR EEEF HHE BETA Kk iili:) REREF(HE HE ffif
Receive 3-Month USD-LIBOR 1.500% 12/16/2017 $ 15,500 $ (1861 $ (M2} $ 0 $ (3)
Total Swap Agreements $ (188) $ {112) $ 0 $ @)
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FINANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARE! IMARY

The following is a summary of the market value and variation margin of Exchange-Traded or Centrally Cleared Financial Derivative Instruments as of June 30, 2016:

(h)  Cash of $426 has been pledged as for traded and y cleared i ivative il as of June 30, 2016. See Note 7,
Principal Risks, in the Notes to Financial for more il i garding master netting arrangements.
ERRE ST E ERREERAR
5 i KEEENE R E s ZEEE A
B AJvay i ey At ®YATvay i ey &t
Total Exchange-Traded or Centrally Cleared $ 0 $ 0 % 0 & 0 $ 0 $ 0§ (3) 3)

(i) FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER
FORWARD FOREIGN CURRENCY CONTRACTS:

RERFE () &
H5IEF RFEA ZiELBE ZEGER HE =iy
GLM 08/2016 EUR 6,004 $ 6,962 $ 183 $ 0
GLM 08/2016 $ 1,340 EUR 1187 0 (20)
Total Forward Forsign Currency Contracts $ 183 $ {201
* FILET

BETA ILE7 L4
Balance at 06/30/2015 $ 5,800 $ (44)
Sales 0 0
Closing Buys 0 0
Expirations 15,8001 44
Exercised 0 0
Balance at 06/30/2016 $ 0 $ 0

As of June 30, 2018, there were no open written options.

SWAP AGREEMENTS:

EHEHO FLSFA _ RIvIOfffE
WEIEF X/ RR EHERATVIR B &7 A BETAE (ZH)  KEBFHE 2 EE ffit
BPS Pay BRL-CDI-Compounded 12.056% 01/04/2021 BRL 8,000 $ (4) $ 9) $ 0 §13)
Total Swap Agresments $ (4) 3 9) § 0 $  (13)
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