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. A

&

= £ il 5t £ HH
FT7AUD R FTAUD RV
TAUH EfERES 13,934 15,278
ThHFH K THhFH P
d [EME RS 1,162 1,408
L—H Fa—n Foa—u
KA EfERES 1,715 1, 699
AXZVT E &R 4,387 5,417
o 7T A EfERES: 1, 690 2,646
*7 5 EfERES 43 116
AL EFRER 2,517 3, 155
X — EfE RS — 244
TANT VR EfERES 1,142 120
FA XY RRSF TA XV RKRSK
AXVU R EfERES 786 1,052
TAYVz—FT 7 B—X% FRAY=2—F 7 m—x
= Ay z—F [EME RS — 356
F/vy=—rm—%x FIAT=—/a—x
VeSS EfERES 124 111
TA—=AMZ VT b TA—=AMZ VT KV
F—=A R F V7T E &R 7,397 9,943
F=m=a—U—J KRV F=m=a—Y—J N
—a—U—=J K | [EEEE 951 1, 741
T HR— Kv T U HR—=v Kv
2V HIR— )L [Ef& R — 730
(VF) SFITZERE, @EFFEEENTEY FEA.)
OFMERBFEANEDOEBIIRRE (201441 B17A~20154 1 B16R)
. FIZEEA & OMEIKR
i » o | PHES SammEa] B RS SrimmEA] D
L OWBIRI B A L OEFIRID C
=P w7 % "M "M %
2R B LS | 1,028 5 0.5 2,020 408 20. 2
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(A)SME OMER) AtAE FEERIBR
B i ES
X 5y p—— i E i wss | ;Bmﬁ,ui : %ﬁ%‘iféﬂ%\féﬂ]\tb% ,
SME S AR A AW R sp | ol | 24k
TTAUB RN TTAYH R TM % % % % %
TAYA 7,670 8, 275 963, 600 36. 4 — 20.3 4.4 11.7
TFHF 4 kv ThF& R
I H 450 481 46, 833 1.8 — 1.4 0.4 —
Z—n TFa—n Fa—n
KA 150 198 26, 876 1.0 - 1.0 - -
A&7 1, 250 1, 605 217, 251 8.2 - 8.2 - -
7T 160 223 30, 278 1.1 — 1.1 — —
E 40 45 6,214 0.2 — 0.2 — —
AL 1,210 1,583 214, 334 8.1 — 7.0 1.1 —
NRULF— 160 221 30, 025 1.1 — 1.1 — —
TANLT VR 900 1,056 143, 052 5.4 — 5.4 - —
FAFXYARY R | FA4FY AR
FE RS 660 758 133,928 5.1 — 3.1 1.9 -
FAYz=Fv a3 | FAYz=Fv)a—%
Ay =—F 600 749 10, 744 0.4 — 0.2 0.2 —
AAVESYA-E S I RS A= B S
I = — 230 252 3,874 0.1 — 0.1 — —
FA=ANIVT RNV | FA=ARNTUT RV
F—=A T VT 4,700 5,166 494, 905 18.7 — 16.9 — 1.8
Tza=V=FY/ RV | Fza=Y=FV/ kY
—a—Y—FF 1,000 1,138 103, 629 3.9 — 3.7 0.2 —
TYVAR=NVEN | TV HR=V RV
SUHE—L 1, 450 1,550 136, 169 5.1 — 3.2 0.3 1.6
& s — — 2,561,718 96.8 — 73.2 8.6 15. 1
() HISHRSAT . WIR ORI % 1073 [E O % BE TS 78 BRSO MEIC L FIEHE L= b D TY,
(VE) ARSI, M PERLEIC T 2 A HIEEOEI A,

() TSV TR I 2, it atE L0 7= 22 AF LT,



SEESMBEF VY -T7 VR

(B)ShE (OMERE) AtHHAE  #8iRBI1BIR
E Bil *
# L] o e FE Ml -
Moo R ERaE | RERET EEEA A
TAUT Y% | TTAVA RNV | FTAVA RV T
[EfERES | 1.25 T-NOTE 181130 1.25 1, 000 1,008 117,386 | 2018/11/30
1.625 T-NOTE 220815 1.625 800 801 93, 370 2022/ 8 /15
2.125 T-NOTE 210815 2.125 1,330 1,381 160,817 | 2021/8/15
2.5 T-NOTE 230815 2.5 700 745 86, 786 2023/ 8 /15
3 T-NOTE 160930 3.0 1, 100 1, 148 133, 787 2016/ 9 /30
3.125 T-BOND 420215 3.125 450 517 60,204 | 2042/2/15
3.875 T-BOND 400815 3. 875 100 129 15, 080 2040/ 8 /15
4.5 T-BOND 360215 4.5 390 547 63,718 | 2036/2/15
4.5 T-NOTE 151115 4.5 1, 450 1,502 174,905 | 2015/11/15
5.25 T-BOND 281115 5.25 50 69 8, 094 2028/11/15
6 T-BOND 260215 6.0 300 424 49,447 | 2026/2/15
N 7t 963, 600
FE FTHhrH RV | FHSH RV
[EfEFES: | 1.25 CAN GOVT 180301 1.25 100 101 9,821 | 2018/3/1
2.5 CAN GOVT 240601 2.5 350 380 37,012 | 2024/6/1
N Bt 46, 833
o—n Fa—n Fo—n
FA [EfERES: | 2 BUND 230815 2.0 100 114 15,513 | 2023/8/15
4. 75 BUND 340704 4.75 50 83 11, 362 2034/ 7/ 4
A5V T [EfERES | 4.5 ITALY GOVT 260301 4.5 450 563 76,225 | 2026/3/1
5 ITALY GOVT 400901 5.0 250 331 44,846 | 2040/9/1
5.5 ITALY GOVT 221101 5.5 550 710 96, 179 2022/11/ 1
7T A [EfERES | 2.5 0.A. T 300525 2.5 30 35 4,829 | 2030/5/25
4.25 0.A. T 231025 4.25 80 105 14,309 | 2023/10/25
4.5 0.A. T 410425 4.5 50 82 11, 140 2041/ 4 /25
FI7oH [EfFFES: | 2.25 NETH GOVT 220715 2.25 40 45 6,214 | 2022/7/15
ANRA [EfERES | 4.5 SPAIN GOVT 180131 4.5 200 223 30,238 | 2018/1/31
4.7 SPAIN GOVT 410730 4.7 260 348 47, 150 2041/ 7 /30
5.4 SPAIN GOVT 230131 5.4 450 588 79,615 2023/1 /31
5.9 SPAIN GOVT 260730 5.9 300 423 57,330 | 2026/ 7 /30
AL F— [EfEFES | 4 BEL GOVT 220328 4.0 100 126 17,098 | 2022/ 3 /28
4.25 BEL GOVT 410328 4.25 60 95 12,927 2041/ 3 /28
TANT VR | EE R 2.4 IRISH GOVT 300515 2.4 200 218 29, 575 2030/5/15
3.4 IRISH GOVT 240318 3.4 500 598 80,979 | 2024/3/18
4.5 TRISH GOVT 200418 4.5 200 240 32,497 | 2020/4/18
N 7t 668, 034
A XY R FAX) ARV R | FAFYZARV K
[EfERES | 1. 75 GILT 220907 1.75 150 154 27,317 | 2022/9/7
3.25 GILT 440122 3.25 260 316 55,933 | 2044/ 1 /22
4.5 GILT 190307 4.5 250 286 50,677 2019/3/7
N 7t 133,928
A —F FAz=Fysn=2% | FAVz—Fv)n—%
[EfEFES | 3.5 SWD GOVT 390330 3.5 100 143 2,052 | 2039/3/30
4.25 SWD GOVT 190312 4.25 300 351 5,046 2019/ 3 /12

— 23




SEESMBEF VY -T7 VR

E 1 K
#t izl o ) 7 il # -
Bl x e B AT Py fERFEA A
Ay x—T % | TRYz=Fvn=% | TAYz=T V) n-% TH
| [E RS | 5 SWD GOVT 201201 5.0 200 254 3,646 | 2020/12/ 1
I it 10, 744
Vg x— F)vyz=)n=x | F)yyz=)n—%x
[EfiES | 2 NORWE GOVT 230524 2.0 130 136 2,096 | 2023/5/24
3.75 NORWE GOVT 210525 3.75 100 116 1,777 | 2021/5/25
I it 3, 874
F—A+Z VT TA=ARFYTEV | TA=ANTYT FV
[EfEFES: | 2. 75 AUST GOVT 240421 2.75 1, 100 1,111 106, 465 | 2024/ 4 /21
3.25 AUST GOVT 290421 3.25 1, 050 1,094 104, 875 | 2029/ 4 /21
4.5 AUST GOVT 200415 4.5 300 332 31,852 | 2020/4/15
4.75 AUST GOVT 151021 4.75 500 508 48,757 | 2015/10/21
5.5 AUST GOVT 230421 5.5 400 487 46,677 | 2023/4/21
5.75 AUST GOVT 210515 5.75 700 837 80,215 | 2021/5/15
5.75 AUST GOVT 220715 5.75 650 793 76,061 | 2022/7/15
I 3 494, 905
=a—Y—F K Foa=V=FVFRV | F2a-V=FV KR
[EfiES: | 5.5 NZ GOVT 230415 5.5 400 457 41,615 | 2023/4/15
6 NZ GOVT 171215 6.0 50 53 4,861 | 2017/12/15
6 NZ GOVT 210515 6.0 550 628 57,152 | 2021/5/15
I 3 103, 629
VTR Ty AR=VEN | TV AR=VEV
[EfEFES | 2.5 SINGAPORGOVT 190601 2.5 100 105 9,253 | 2019/6/1
2.75 SINGAPORGOVT 420401 2.75 230 239 21,060 | 2042/4/1
2. 875SINGAPORGOVT 150701 2.875 100 101 8,874 | 2015/7/1
3 SINGAPORGOVT 240901 3.0 100 109 9,579 | 2024/9/1
3.25 SINGAPORGOVT 200901 3.25 450 490 43,078 | 2020/9/1
3.5 SINGAPORGOVT 270301 3.5 120 136 12,028 | 2027/3/1
3.75 SINGAPORGOVT 160901 3.75 350 367 32,294 | 2016/9/1
I 3 136, 169
PN B 2,561,718
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] H ERLES ] H B 1
M M
W &E . 2,786, 491, 768 (OWEESE:: 109, 047, 339
a—) - o—k 62, 944, 308 -
T = R B 109, 047, 339
It GEAAR) 2,561, 718, 864 e i
RIS 131, 871, 428 ® ﬁﬁfa #n;#ﬁﬁ 326, 838, 605
AU, 21,334, 629 JEF A 398, 236, 876
[E0EN ;] 8, 622, 539 Und-Ei! A 71,398,271
B &f& 140, 915, 830 © REERS A 1,529,083
HAha: 127,915, 830 0) L#\E‘ES(A+B+C) 434, 356, 861
. jm?ﬁ%\ 13, 000, 000 ©® FBREEES 697,498, 171
© #RERE(A-B) 2,645,575, 938 F) emEgzass 2,794, 880
JoAR 1,777,502, 374 ~
KBS 4 868, 073, 564 6) MBHEBKe A266,576, 348
(D) SHIELOM 1,777,502, 3740 H) FH(D+E+F+G) 868, 073, 564
1HFO% Y E#ELE(C/ D) 14, 884 RIPIBHIBHS (H) 868, 073, 564
<EREFBE> (&) B) B HFTEREETIIWKOFMB L2 bDOEELF
OHHETALE 2,509, 720, 906/ 7,
HAHP BN E ST AR 7,205, 120M (7F) F)EMEREZRBE L HDDIE, FFEOBMREDE, BN
Hip— SRR ST AR 739, 423, 652 BRE# LIiBEN D e AR E 2 LW e 280 2 VDN ET,
() Q) BHEEELSLHH0IT. TBRMBHDOEE, TR SR

BEAELBIWEEES DV ET,

QBKRI=B T2 TAOAR (LRRECEEXERESRLETIREEFEXSLOTAE)
Ja—=nNL - Ry F - R=2y s (BRRER) 1,777,502, 374M

(B &5 ]
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20144F12H 1 H
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(20144F12A 1 H)
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(20144F12H 1 H)
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ELADd 543y I¥—IV5 O—A RVYR I7YR J (JPY)

ERFEE. MEELHFIEE. REFMIAZFAMKIEPIMCO Cayman

February 28. 2014mA S3k# L TER L TWET,

(1) ERFHESE
(2013 3 A 1 H~201442 A28R)

ELd ¥4y ITX—205 o—AhA)l RVF 272K J (JPY)

Trust Annual Report

Oo—AhjL KUK
27V F J (JPY)

FEEFIL
BERA :
SHAE (NEFREERE) * 689
HULA 0
A &5 689
EHH:
ZIFIR 0
EREGE 0
BEHUIA 689
SERFIE (EK)
BREFMITSE SEHREERE) * 61
AHEBWE. PREEERIREES 9
JEEEERRERE (142)
NE 12
EHRMALE (8% (60)
FERMALEE (5K) OFZETH -
BREFMITSF GERELERE) (1,872)
AHEBWME|. PREESRIREES (5)
JEEESRRER R (265)
NEREELLVABOBREICERZNE 2
FRERFFMEE GHEE) OMZEE (2, 144)
A (BK) (2, 204)
BRICEDIMEEDHE (B) & (1,515)
5\ E R RIEREE 35

(E1) T—AR#tT €LY RV YITYR
(£2) BBRTAFLBIELOREYPIEB/HLTVET,
(£3) |BEBILITTARRLKBEMOMBAEALTHY 7,
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(2) MEEZEBHESE
(2013 3 81 B~2014% 2 A2881)
FLa 47y T—2045 Oo—hlL KUK 72K J (JPY)
ELa 43V
Iv—-—ovy
Oo—AhjL KUK
27V E J (JPY)

FXREIL
WEEDEM GRY)
B
BEHMILA 689
EIRMFIE (B%K) (60)
REWEHELE (FRM@E) OHES (2,144)
EBRICKZMEEDHE (GB) % (1,515)
S -
AELESE (1, 002)
J7YR1=w bMEE|:
J7vRAZy FEBIC K BMEEDHE GB) %8 (3,143)
WEEDE (B) BaE (5, 660)
HEE .
HAey 15, 698
HAR 10, 038

(E1) F—42B#T: ELISYRVYIFYR
(£2) BRRATAFLBIELIOREHMAEBEL TVET,
(£3) BEBILICFTHRRLRBEEREALTHY ET.
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(3) IR E B MET#BAMZE (the Schedule of Investments)

ELd ¥4y II—2045 a—AhlL RVF 272K J (JPY)

(20144 2 R28H3R1E)

HERR B
(B4 2 F) (B F)

HERR i)
(B 2 F) (B F)

HERR BT
(B4 2 F) (B F)

INVESTMENTS IN SECURITIES 100. MEXICO 5.4% ISOUTH AFRICA 11.0%
BRAZIL 10.3% [SOVEREIGN ISSUES 5.4% [SOVEREIGN ISSUES 11.0%
SOVEREIGN ISSUES 10.3% Mexico Government International Bond South Africa Government International Bond
Brazil Notas do Tesouro Nacional Series F 7.750% due 05/29/2031 MXN 2310 § 186 6.750% due 03/31/2021 ZAR 2,100 $ 179
10.000% due 01/01/2017 BRL 361 150 8.000% due 12/07/2023 900 7 7.250% due 01/15/2020 4,040 359
10.000% due 01/01/2021 2,231 868 8.500% due 11/18/2038 370 kY 8.000% due 12/21/2018 2,150 20
10.000% due 01/01/2023 %8 18 10.000% due 12/05/2024 2,663 %7 8.250% due 09/15/2017 3900 369
Total Brazil 1,036 Total Mexico 542 Total South Africa 1,107
(Cost $1,346) (Cost $573) (Cost $1,495)
CHINA 3.3% NIGERIA 1.9% SPAIN 1.4%
SOVEREIGN ISSUES 3.3% [SOVEREIGN ISSUES 1.9% [SOVEREIGN ISSUES 1.4%
China Government International Bond Nigeria Government Bond Autonomous Community of Madrid
2.600% due 11/22/2016 CNH 2,000 328 7.000% due 10/23/2019 NGN 3,100 14 4.200% due 09/24/2014 EUR 100 141
Total China 328 :gigg? :”e gig%g:g 1 gﬂg g Total Spain 141
1 . h due )
Cezteny) 16.000% due 06/29/2019 17,200 ny  (Costsi)
COLOMBIA 1.5% 16.330% due 01/27/2022 LCU R T} A\|LAND 2.7%
SOVEREIGN ISSUES 1.5% Total Nigeria 189 [SOVEREIGN ISSUES 2.7%
Colombia Government International Bond (Cost $207) Thailand Government Bond
9.850% due 06/28/2027 COP 156,000 0 = 1.250% due 03/12/2028(a) ~ THB 3,048 81
; 2.3% 3.650% due 12/17/2021 100 3
Colombian TES g
7.500% due 08/26/2028 132,000 83 WEE'G" |ssus 50 © Bond A A QAT 7R 0
'eru Government International Bon o
i Total Thailand 2m
Total Colombia 155 §.900% due 08/1212037 PN 9 3 (:“:. ”:.;)"" —
(Cost $155) 7.840% due 08/12/2020 500 197
HUNGARY 1.1% Total Peru 228 TURKEY 6.4%
SOVEREIGN ISSUES 1.1% (Cost $222) [SOVEREIGN ISSUES 6.4%
Turkey Government International Bond
H G nt Bond ¥
e POLAND 19.0% 3.000% due 07/21/2021 (] TRY 420 185
6.500% due 06/24/2019 HUF 6,400 30 e e TRt R
6.750% due 11/24/2017 17040 P 3.000% due 08/02/2023 (a) 50 2
Poland Government International Bond 7.100% due 03/08/2023 200 75
Hotaltiusary i 2.500% due 07/25/2018 PIN 100 k) 8.800% due 11/14/2018 100 3
(Cost $116) 3.750% due 04/25/2018 100 3 8.800% due 09/27/2023 100 2
RN 5.250% due 10/25/2017 1,800 831 11.000% due 08/06/2014 600 273
8% 5.260% due 10/25/2020 100 3%
Total Turk 640
SOVEREIGN ISSUES 4.8% 5.500% due 10/25/2019 1800 B Cons)
Indonesi ional Bond 5.760% due 10/25/2021 1,450 529
6.375% due 04/16/2042 DR 272,000 17
! Total Poland 1,904 UNITED STATES 3.2%
8.250% due 0/15/2032 4,894,000 wr —— - T
8.376% due 03/15/2024 294,000 2% . e ot
9.000% due 03/15/2029 409,000 3% -S. Treasury Notes
b ROMANIA 0.6%
10.500% due 08/15/2030 63,000 I ¢V EREIGN ISSUES 0.6% T AT b & ohf
. Total United Stat 322
Total Indonesia 483 Romania Government International Bond (:o:l 3‘:2; es —
(Cost $691) 5.750% due 01/27/2016 RON 100 /)
Tty e L Cro U fHAL) [ SR ¢ |0 T-TERM INSTRUMENTS 12.4%
SOVEREIGN ISSUES 0.4% Total Romania PR - BEN R PURCHASE AGREEMENTS (c) 3.0%
- . (Cost $62) 300
Italy Buoni Poliennali Del Tesoro _
4.500% due 07/15/2015 EUR 30 “ RUSSIR e TIME DEPOSITS 1.4%
Total Italy “ [SOVEREIGN ISSUES 5.4% Bank of Tokyo-Mitsubishi UFJ Ltd.
(Cost$41) Russia Government International Bond 0.030% due 03/03/2014 12 12
6.200% due 01/31/2018 RUB 200 5 Brown Brothers Harriman & Co.
MALAYSIA 7.0% 6.800% due 12/11/2019 1,100 23 0.005% due 03/03/2014 ¥ 2 0
SOVEREIGNISSUES7Z 0% 7.050% due 01/19/2028 400 0 4262% due 0310372014 R 1 0
Malaysia Government International Bond 7.500% due 03/15/2018 300 8 Citibank N.A.
3.260% due 03/01/2018 MYR 300 90 7.500% due 02/27/2019 5,300 146 T S R . 0 a0
3.580% due 09/28/2018 220 67 7.600% due 04/14/2021 10,100 275 : ve
4.160% due 07/15/2021 10 kY 7.600% due 07/20/2022 2,400 85 DBS Bank Ltd.
4.240% due 02/07/2018 1,300 406 Ty = 0.030% due 03/03/2014 50 50
4.378% due 11/28/2019 5 108 (Cost 624} —
Total Malaysia 703
(Cost $684)
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HERHR Bl
(Bf : F)  (Bf7:F)

Deutsche Bank AG

0.020% due 03/03/2014 EUR 18 1

DnB NORBank ASA

0.030% due 03/03/2014 $ 13 13

HSBC Bank

0.005% due 03/03/2014 SGD 2 1

JPMorgan Chase & Co.

4.262% due 03/03/2014 ZAR 28 3

Nordea Bank AB

0.005% due 03/03/2014 ¥ 196 2

0.020% due 03/03/2014 EUR 1 1

0.030% due 03/03/2014 $ 34 34

Sumitomo Mitsui Banking Corp.

0.005% due 03/03/2014 ¥ 262 3

0.020% due 03/03/2014 EUR 1 1
140

0.073% due 05/08/2014 -

08/14/2014 (b) $ 800 799
Total Short-Term 1,239
(Cost $1,239)

Total Investments in Securities 100.1% $ 10,046
(Cost $11,155)
Financial Derivative

Instruments (d)(f) (1.4%) (142)
(Cost or Premiums, net $9)

Other Assets and Liabilities, net 1.3% 134
Net Assets 100.0% $ 10,038

NOTES TO SCHEDULE OF INVESTMENTS (AMOUNTS IN THOUSANDS*, EXCEPT NUMBER OF CONTRACTS):

A A zero balance may reflect actual amounts rounding to less than one thousand.
(a) Principal amount of security is adjusted for inflation.
(b) Coupon represents a weighted average rate.

BORROWINGS AND OTHER FINANCING TRANSACTIONS

L ARG E D
WEIH8F HHEH REBR e HESE BREE BRI LA i 2m"0
TOM 0.060% 02/28/2014 03/03/2014  $ 300 U.S. Treasury Notes 2.000% due 02/28/2021 $ (307) § 300§ 300
Total Repurchase Agreements $ (307) __$ 300 § 300

" Includes accrued interest.
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BORROWINGS AND OTHER FINANCING TRANSACTIONS SUMMARY

The following is a summary by counterparty of the market value of Borrowings and Other Financing ions and collateral (received)/pledged as of February 28, 2014:
BitEAL
LRGSO Z O #EO (ZAN) FyhbTHR
HWEI1HEF 2E YR—=R LK BRI ZFEY RREG| EAh ROy —2
Global/Master Repurchase Agreement
DM $ 00 ¢ 0 3 (U 0 300 $ B07) ¢ m
Total ings and Other Financil i $ 300§ 0
 Net exposures represent the net receivable/ipayable) that would be due from/to the counterparty in the event of default. Exposure from by i d other financing ions can only be netted across transactions govemed 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.
(d) FINANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED
FUTURES CONTRACTS:
LW E
BB it BA R SRR RE afK
10-Year USD Deliverable Interest Rate Swap March Futures Short 03/2014 1 $ 20 0 $ 0
Total Futures Contracts $ 2) 3 0 3 0
SWAP AGREEMENTS:
EHEFH O EEEENE
XH/BR EHEFA VT VIR BEEEFH HHE BETE TG i FRBEFER HE fafk
Receive 3-Month USD-LIBOR 2.000% 12118/2018 $ 120 $ 3) $ 1 $ 0 ¢ 0
Receive 3-Month USD-LIBOR 3.000% 12/18/2023 30 n 0 0 0
Receive 6-Month JPY-LIBOR 0.250% 09/18/2015 ¥ 140,000 (3) 1) 0 1
Total Swap Agreements $ 7] $ 2) $ 0 3 [i1]
FINANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED SUMMARY
The following is a summary of the market value and variation margin of Exchange-Traded or Centrally Cleared Financial Derivative Instruments as of February 28, 2014:
(e) Cash of $24 has been pledged as for exch traded and lly cleared fi ial ivative i as of February 28, 2014. See Note 7,
Principal Risks, in the Notes to Financial S for more i i ing master netting arrangements.
SRMIREHDEE ERUREBR AR
B LIS AR B LB E AR

HAnATvay %4 Ao9vT &t FYAT v %4 2A9vT At

Total Exchange-Traded or Centrally Cleared $ 0 $ 0 s [ 0 S 0§ [ (1) § (1)

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

SRR (1) 25
EIHEF REA BELER BZIAR HE af
BOA 03/2014 BRL 2% $ " $ 0 $ 0
BOA 03/2014 MXN 132 10 0 0
BOA 03/2014 $ n BRL 26 0 0
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FORWARD FOREIGN CURRENCY CONTRACTS (Cont.):

SRR (1) 25

BEI4EF RHEA BELEE BEER BE Ak

BOA 04/2014 PEN 97 $ 34 $ 0 $ 0
BOA 04/2014 $ 12 INR 762 0 0
BOA 04/2014 166 MYR 536 0 (3)
BPS 03/2014 MXN 5,302 $ 400 1 (1]
BPS 03/2014 $ 135 cop 262,035 0 8]
BPS 03/2014 36 MXN 472 0 m
BPS 04/2014 MYR 197 $ 61 1 0
BPS 04/2014 PEN 94 33 0 0
BPS 04/2014 $ H MYR 136 0 0
BPS 04/2014 8 PEN 2 0 0
BPS 05/2014 298 MXN 3,082 1 0
BPS 06/2014 2 392 0 0
BRC 03/2014 BRL 285 $ v 0 (1]
BRC 03/2014 MXN 222 17 0 0
BRC 03/2014 TRY 4 18 0 m
BRC 032014 $ 118 BRL 285 3 0
BRC 03/2014 78 IDR 922,740 2 0
BRC 03/2014 118 MXN 1,657 0 (1]
BRC 04/2014 CLp 8,580 $ 15 0 0
BRC 04/2014 HUF 19,441 85 0 2)
BRC 04/2014 INR 573 9 0 0
BRC 04/2014 MYR 27 8 0 0
BRC 04/2014 PEN 17 6 0 0
BRC 04/2014 PN 17 5 0 0
BRC 04/2014 RUB 1217 34 0 0
BRC 04/2014 THB 594 18 0 0
BRC 04/2014 TRY 69 32 1 0
BRC 04/2014 $ 2 BRL 55 1 0
BRC 04/2014 9 IDR 105,057 0 0
BRC 04/2014 12 INR 756 0 0
BRC 04/2014 16 MYR 53 0 0
BRC 04/2014 37 PLN 13 1 0
BRC 04/2014 85 RUB 1,988 0 0
BRC 042014 6 THB 200 0 0
BRC 04/2014 3 ZAR 399 2 0
BRC 04/2014 ZAR il $ 20 0 0
BRC 05/2014 JPY 1,000 10 0 0
BRC 05/2014 MXN 890 67 0 0
BRC 06/2014 $ 9 IDR 105,795 0 0
BRC 07/2014 5 61,625 0 0
CBK 03/2014 MXN 665 $ 51 1 0
CBK 03/2014 $ 18 RUB 652 0 0
CBK 04/2014 PEN 2 $ 10 0 0
CBK 04/2014 TRY 81 38 2 0
CBK 04/2014 $ 2 INR 127 0 0
CBK 04/2014 ZAR 2 $ 2 0 0
Dus 03/2014 BRL 50 yal 0 0
DuB 03/2014 MXN 26 2 0 0
Dus 03/2014 RUB 1,339 37 0 0
DuB 03/2014 $ 21 BRL 50 0 0
DuB 03/2014 " cop 22,508 0 0
puB 03/2014 50 MXN 653 0 m
pus 04/2014 KRW 6,665 $ 6 0 0
DuB 04/2014 PN 285 93 0 2)
DuB 04/2014 RUB 979 28 1 0
DuB 04/2014 THB 965 29 0 (1]
Dus 04/2014 TRY 20 9 0 0
pus 04/2014 $ 1 IDR 12,125 0 0
pus 04/2014 10 KRW 10,583 0 0
DuB 04/2014 31 MYR 103 0 0
Dus 04/2014 80 ZAR 903 3 0
DuB 04/2014 ZAR 2 $ 2 0 0
puB 05/2014 $ " IDR 129,195 0 0
DuB 052014 25 TRY 56 0 0
DuB 052014 5 ZAR 56 0 0
DuB 07/2014 3 IDR 430,550 1 0
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FORWARD FOREIGN CURRENCY CONTRACTS (Cont.):

SRRBUEFE (18) 4

mEl8F RFA 2HLER BRER BE afK

DuB 04/2016 $ 298 CNY 1,769 $ 0 $ (13)
FBF 03/2014 61 MXN 814 0 0
FBF 04/2014 KRW 16,208 $ 15 0 0
FBF 04/2014 MYR 265 80 0 m
FBF 04/2014 RUB 1,862 56 5 0
FBF 04/2014 THB 130 4 0 0
GLM 03/2014 IDR 596,260 50 0 m
GLM 03/2014 MXN 1,331 100 0 0
GLM 03/2014 $ 2 TRY 51 1 0
GLM 04/2014 2 INR 127 0 0
GLM 04/2014 15 PLN 47 0 0
GLM 04/2014 8 RUB 286 0 0
GLM 06/2014 9 MXN 1,331 0 0
HUS 03/2014 25 IDR 302,647 1 0
HUS 03/2014 19 RUB 688 0 0
HUS 03/2014 8 TRY 19 1 0
HUS 04/2014 ZAR 286 $ 26 0 0
HUS 05/2014 $ 269 TRY 607 1 0
JPM 03/2014 14 MXN 186 0 0
JPM 03/2014 10 TRY 22 0 0
JPM 04/2014 BRL 8 $ 33 0 0
JPM 04/2014 CNH 701 114 0 0
JPM 04/2014 CNY 214 35 0 0
JPM 04/2014 MYR 169 51 0 0
JPM 04/2014 PIN 1,792 582 0 9
JPM 04/2014 RUB 1,430 43 4 0
JPM 04/2014 THB 2,116 64 0 m
JPM 04/2014 $ 114 CNY 701 0 0
JPM 04/2014 48 IDR 584,567 2 0
JPM 04/2014 69 MYR 21 0 0
JPM 04/2014 34 RON 113 1 0
JPM 04/2014 73 RUB 2,423 0 6]
JPM 04/2014 162 THB 4,995 0 0
JPM 04/2014 2 ZAR 312 1 0
JPM 05/2014 ZAR 56 $ 5 0 0
mSC 03/2014 BRL 3% 15 0 0
msC 03/2014 MXN 180 14 0 0
mSC 03/2014 $ 15 BRL 35 0 0
mSC 03/2014 166 MXN 2,188 0 0
msC 04/2014 PEN 33 $ 12 0 0
msC 04/2014 PHP 618 14 0 0
mSC 04/2014 $ 33 BRL 8 0 0
mSC 04/2014 131 HUF 29,506 0 0
msC 04/2014 33 INR 2,099 1 0
msC 04/2014 18 PEN 50 0 0
mSC 04/2014 9 PLN 26 0 0
mSC 04/2014 456 RUB 16,315 0 (331
msC 04/2014 ZAR 2,110 $ 194 0 m
msC 05/2014 $ 8 TRY 18 0 0
RBC 04/2014 RUB 302 $ 9 1 0
SCX 032014 $ 49 IDR 584,567 2 0
SCX 04/2014 3 CNH 18 0 0
SCX 04/2014 183 MYR 607 2 0
S06 03/2014 5 cop 10,245 0 0
S06 03/2014 142 MXN 1,857 0 2)
S06 04/2014 PEN 26 $ 9 0 0
S06 05/2014 EUR 134 183 0 12)
UAG 03/2014 BRL @ 100 0 3
UAG 03/2014 IDR 431,437 37 0 (1
UAG 03/2014 $ 103 BRL wm 0 0
UAG 03/2014 26 IDR 326,027 2 0
UAG 03/2014 2 TRY 5 0 0
UAG 04/2014 CNY 4,362 $ 713 2 0
UAG 04/2014 PEN n 25 0 0
UAG 04/2014 THB 1,363 42 0 0
UAG 0412014 $ 99 BRL 241 3 0
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FORWARD FOREIGN CURRENCY CONTRACTS (Cont.):

KRBT E (18) 2

maI8F REA BELUBR BRER RE afK

UAG 04/2014 $ 17 CLP 9,041 $ 0 $ m
UAG 04/2014 12 CNH 682 0 n
UAG 04/2014 49 IDR 604,487 3 0
UAG 04/2014 51 INR 3,224 1 0
UAG 042014 16 KRW 16,950 0 0
UAG 04/2014 25 MYR 82 0 0
UAG 04/2014 17 PHP 730 0 0
UAG 04/2014 400 THB 12,964 0 (4)
UAG 06/2014 48 IDR 684,567 2 0
WST 03/2014 2 JPY 3,000 0 0
Total Forward Foreign Currency Contracts $ 57 $ (101)

PURCHASED OPTIONS:

EHEFHD

WEIHEFE E:3a) EBEHA VT VIR XIh/ZR TR TEHR BETE aRb+ 5
FBF Put - OTC 10-Year Interest Rate Swap 6-Month JPY-LIBOR Receive 1.250%  11/05/2015 ¥ 37000 $ [ 6
BEIHEF 3 17 i TR BETAH ARk 35 i
UAG Call - OTC U.S. dollar versus Chinese renminbi CNH 6.258 02/11/2015 $ 200 $ 1 $ 1
UAG Put - OTC U.S. dollar versus Chinese renminbi CNY 6.040 02/11/2015 200 1 1

$ 2 $ 2
Total Purchased Options $ 10 $ 8

(WRITTEN OPTIONS:

EMRFIO JLI7A
BEIHEF 8B EBRFA VT VIR Xih/2W TESRF TEMR BETE (2m) i i
FBF Put - OTC 10-Year Interest Rate Swap 6-Month JPY-LIBOR Pay 2.250%  11/05/2015 ¥ 37000 ¢ 31 $ 21
FLITL
38T 45 ] TR BETH (%1) Ll
BRC Call- OTC U.S. dollar versus Turkish new lira TRY 2.370 05/19/2014 $ 42 $ 0 $ m
DUB Call - OTC U.S. dollar versus Brazilian real BRL 2.500 06/03/2014 38 (1 0
DuB Call - OTC U.S. dollar versus Russian ruble RUB 36.900 03/26/2014 123 m (1
GLM Call- OTC U.S. dollar versus South Korean won KRW 1,119.000 05/08/2014 100 m 0
GLM Call - OTC U.S. dollar versus Turkish new lira TRY 2310 05/19/2014 42 0 1
JPM Call - OTC U.S. dollar versus South African rand ZAR 11.870 05/23/2014 20 0 0
JPM Put - OTC U.S. dollar versus Japanese yen ¥ 91.000 02/18/2016 19 0 0
UAG Call - OTC U.S. dollar versus Chinese renminbi CNY 6.248 02/11/2015 200 m (18]
UAG Put - OTC U.S. dollar versus Chinese renminbi CNH 6.016 02/11/2015 200 (10} 18]
T )
Total Written Options $ 18) $ 7)

TRANSACTION:

IN WRITTEN CALL AND PUT OPTIONS FOR THE PERIOD ENDED FEBRUARY 28, 2014

%39 ART

BETE BETA TLIFL
Balance at 02/28/2013 $ 541 ¥ 0 $ (6)
Sales 2,744 57,000 (22)
Closing Buys (100} 0 1
Expirations (2,401 (20,000} 19
Exercised 0 0 0
Balance at 02/28/2014 $ 784 ¥ 37,000 $ 8)
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SWAP AGREEMENTS:

01452ABBHAD
AVTF4F FLITL RER AUy IOfE
WEIHEFE BRES EEZHREF #HE JLYy bk ATLy Y B Xih EidiEo3 HE faf
BRC Brazil Government International Bond 1.000%  08/20/2015 0.387% $ 100 $ 0§ 0 $ 0 $ 0

If the Fund is a seller of protection and a credit event occurs, as defined under the terms of that particular swap agreement, the Fund will either (i) pay to the buyer of protection an amount equal to the notional amount of the swap and
take delivery of the referenced obligation or underlying securities comprising the referenced index or (il pay a net settlement amount in the form of cash or securities equal to the notional amount of the swap less the recovery value of the
referenced obligation or underlying securities comprising the referenced index.

Implied credit spreads, represented in absolute terms, utilized in determining the market value of credit default swap agreements on corporate issues, U.S. Municipal issues or sovereign issues as of period end serve as an indicator of the
current status of the payment/performance risk and represent the likelihood or risk of default for the credit derivative. The implied credit spread of a particular referenced entity reflects the cost of buying/selling protection and may include
upfront payments required to be made to enter into the agreement. Wider credit spreads represent a deterioration of the referenced entity's credit soundness and a greater lielihood or risk of default or other credit event occurring as
defined under the terms of the agreement.

" The maximum potential amount the Fund could be required to pay as a seller of credit protection or receive as a buyer of credit protection if a credit event occurs as defined under the terms of that particular swap agreement.

EBEFO JLEra dEm _ RAOIO@E

HEIHEF Xih/ZE EBEHA VT VIR BEEEFH EtLE] BETE Xh (2E) B (18) 2% RE af%
BPS Pay 6-Month Thailand Fixing Rate 3.385% 01/23/2021 THB 400 $ 0 $ 0 s 0 $ 0
BPS Pay BRL-CDI-Compounded 1.710% 01/02/2015 BRL 1,100 2 (16) 0 (14)
BPS Pay BRL-CDI-Compounded 8.485% 01/02/2017 800 3 (28] 0 (25)
BRC Pay 3-Month ZAR-SAJIBOR 8.000% 12/18/2023 ZAR 600 0 2 0 2
BRC Pay IBMEXID 5.750% 09/02/2022  MXN 6,800 (4) 21) 0 (25)
CBK Pay 3-Month MYR-KLIBOR 3.360% 0417/2018  MYR 280 0 (1 0 1
CBK Pay 6-Month Thailand Fixing Rate 3.410% 01/15/2021 THB 800 0 0 0 0
CBK Pay 6-Month Thailand Fixing Rate 3.420% 01/17/2021 800 0 0 0 0
DuB Receive 6-Month PLN-WIBOR 5.610% 02/11/2021 PLN 400 0 (14) 0 (14)
DuB Pay 6-Month Thailand Fixing Rate 3.410% 01/15/2021 THB 800 0 0 0 0
DuB Pay 6-Month Thailand Fixing Rate 3.390% 01/23/2021 200 0 0 0 0
GST Pay 3-Month ZAR-SAJIBOR 8.000% 12/18/2023 ZAR 700 0 2) 0 2
HUS Receive 6-Month PLN-WIBOR 3.410% 12/21/2015 PIN 800 0 21 0 2)
JPM Pay 3-Month ZAR-SAJIBOR 7.750% 12/18/2023 ZAR 1,000 0 (4) 0 (4)
JPM Pay 6-Month India National Stock Exchange NSE

Interbank Offer Rate 1.218% 01/16/2018 INR 21,400 0 (15) 0 (15)
JPM Pay BRL-CDI-Compounded 12.450% 01/02/2017 BRL 2,000 0 85 85 0
JPM Pay IBMEXID 7.380% 02/09/2029  MXN 200 0 0 0 0
JPM Receive KRW-CD-KSDA-Bloomberg 2.565% 04/11/2018  KRW 318,000 0 5 5 0
MYC Receive 6-Month PLN-WIBOR 5.590% 02/11/2021 PLN 1,600 3 (59 0 (561
UAG Pay BRL-CDI-Compounded 1.775% 01/02/2015 BRL 1,100 3 (17) 0 (14)
UAG Pay BRL-CDI-Compounded 8.200% 01/02/2017 400 0 (14) 0 (14)

3 7 §  (105) ¢ 90 $  1188)

Total Swap Agreements $ 7 $  (105) § 90 $  (188)






