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OFEE R UEEIDIRR

(20155 1 A178~20164 1 A18H)

. AHE

= F %A 5 F %
FT7AUD R FT AU NV
T AU A [EMERESR 5,015 8, 061
FhaFZ R THFH v
Ve ad [EMERES: 297 508
L—u Fo—n Foa—n
N4 [EfERESR 2,714 2,492
AXVT [EfERESR 4, 087 4, 662
4 IR [EMERES: 964 574
*+7 5 [EMERES: 584 373
AL [EfERESR 2,391 3, 329
AL F— [EfE RS 12 102
TANTV R [EfE RIE S 230 990
FA XU AKRSK FAXUARSK
AFXU R [EERESR 204 380
TFAY=z—FT 7 a—% TFAVz—FT 7 B—*%
AV x—FT v EMERES: 677 1,037
FA—2A T U7 K FA—A 7 U7 K
A=A Z VT [EERESR 4,379 4, 386
F=m=a—Y—F 2 KR F=m=a—T—F 2 KK
—a—Y—FF | RS 2,291 2,625
Fo o HR—N R T U HER—L v
U HR—L [EME&RESR — 474
(' 100)

() @FFTZERE, REFIF2IEEATEY i)

() () NIFEERSIC X 2 85 T

OFFBEFRA EDEGHKIRF

EBOEFITITEENTE Y £¥ A,

(201551 A178~20164 1 A18H)
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L OBGRPB A EDOFFIRID C
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2R E | 785 10 1.3 1,571 403 25.7
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O AEEDHRM (20164 1 A18HIRE)
| EaE
(A)SME O ER) AHHE R~
£ i K
FS 5 e I s | 9 BBBBULT LN
i eaem | memnem | T R A i % [ SEpE | 2@nE | 2hA
TT7AVI RNV | FTAUD RV TH % % % % %
TAYH 4,900 5,058 592, 069 33.5 - 19.5 8.6 5.4
FHF& R FhFH R
ot 250 279 22, 450 1.3 - 1.3 - -
a—n Fa—n Fax—n
KA 380 437 55, 828 3.2 - 3.2 - -
A 2YT 900 1,023 130, 748 7.4 - 3.0 4.4 -
75U 500 622 79,571 4.5 - 4.5 - -
FI K 240 264 33, 826 1.9 - 1.9 - -
RS 500 605 77, 353 4.4 - 3.3 1.1 -
AL F— 100 128 16, 418 0.9 - 0.9 - -
TANT VR 250 301 38, 465 2.2 - 2.2 — -
FTAXVARY R | FAF) ARV R
FE DR 510 559 93, 331 5.3 - 4.2 1.1 -
FAyz=FvIn=% | FAYz=T /) u—%
A x—F 320 385 5,257 0.3 - 0.3 — -
TFIvyz—ya—x| F/Vyz—/p—%
S 230 252 3,331 0.2 - 0.2 — -
FA=ANIVT RNV | FA=ALNT YT PV
F—=2A+FVT 4,700 5, 100 409, 825 23.2 - 17.3 5.9 -
Fza=V=FV RV | F2a-v=F/FFV
Za—Y—F U F 750 789 59,517 3.4 - 1.0 2.4 -
TyvHR—V RN | Fyvhf—n R
BB 900 929 75, 579 4.3 - 1.6 1.5 1.2
& 2t - - 1,693,574 95.7 - 64.3 24.9 6.6
() HISHRAARIT . BISR ORI % 1073 [E O X FE IS 72 BAHS O MBI K 0 MIFHRAE L7z b D TT,
(78) AT, MG PEERBEICT T 2 gD EI A,
(1) FHMIC OV I AR SIS . MEERESASE LV T — 22 AFLTCET,
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(B)ShE GMERD AfHE SRR
E] 1 ES
& s . EM % T
U FATE A NERGE | R ERFEAR
TAY D Y% | T7 AV RNV FT AU DRV TH
EfEiE% | 1.25 T-NOTE 181130 1.25 400 401 47,048 | 2018/11/30
1. 375 T-NOTE 200430 1.375 900 900 105,369 | 2020/ 4 /30
1.75 T-NOTE 220930 1.75 600 599 70,125 | 2022/ 9/30
2.125 T-NOTE 210815 2.125 900 925 108,381 | 2021/8/15
2.5 T-NOTE 230815 2.5 500 523 61,240 | 2023/8/15
3 T-BOND 441115 3.0 600 622 72,858 | 2044/11/15
3 T-NOTE 160930 3.0 800 813 95,209 | 2016/9 /30
6 T-BOND 260215 6.0 200 271 31,835 | 2026/2/15
N it 592, 069
HFH FhFE RN FThFH KL
[ EiitiE% 2.5 CAN GOVT 240601 2.5 250 279 22,450 | 2024/6/1
/I it 22, 450
o—u Fa—n Fa—n
RA [EfFzE% | 2 BUND 230815 2.0 350 398 50,858 | 2023/8/15
2.5 BUND 460815 2.5 30 38 4,970 | 2046/8/15
L5V T EffizEs4 | 0.7 ITALY GOVT 200501 0.7 600 606 77,471 | 2020/ 5/ 1
5 ITALY GOVT 400901 5.0 200 288 36,791 | 2040/9/1
5.5 ITALY GOVT 221101 5.5 100 129 16,484 | 2022/11/ 1
TIUR [EfEFE% 2.5 0.A. T 300525 2.5 150 172 22,021 | 2030/5/25
4.25 0.A.T 231025 4.2 350 450 57,549 | 2023/10/25
FF 4% | EEEES | 1.75 NETH GOVT 230715 1.75 240 264 33,826 | 2023/7/15
Ay | [EMERES | 1,156 SPAIN GOVT 200730 1.15 150 153 19,580 | 2020/ 7 /30
4.7 SPAIN GOVT 410730 4.7 100 133 16,996 | 2041/ 7/30
5.4 SPAIN GOVT 230131 5.4 250 319 40,776 | 2023/ 1 /31
AL X — [Ef&7E% | 4 BEL GOVT 220328 4.0 80 98 12,591 | 2022/ 3/28
4.25 BEL GOVT 410328 4.25 20 29 3,826 | 2041/3/28
TANT VR | EEFES | 3.4 IRISH GOVT 240318 3.4 250 301 38,465 | 2024/3/18
/N ki 432, 211
AXY R FTAXVARVE | TAFY AR R
EfEzES% | 1.75 GILT 220907 1.75 160 164 27,439 | 2022/9/7
2 GILT 250907 2.0 50 51 8,590 | 2025/9/7
3.25 GILT 440122 3.25 200 231 38,613 | 2044/ 1 /22
4.5 GILT 190307 4.5 100 112 18,687 | 2019/3/7
2N it 93, 331
AU x—T TAVz=Fv)u=% | TAYz=T /) n-%
[EfEFzE% | 3.5 SWD GOVT 220601 3.5 300 359 4,899 | 2022/6/1
3.5 SWD GOVT 390330 3.5 20 26 357 | 2039/3/30
/I it 5, 257
I z— F)vyz=yu=x| F)y==)n—%x
[Ef&7E% | 2 NORWE GOVT 230524 2.0 130 137 1,816 | 2023/5 /24
3.75 NORWE GOVT 210525 3.75 100 114 1,514 | 2021/5/25
I it 3, 331
A=A T UT FA=ANFVT RV | FA=ALT T FV
[ EfsEEgE [ 2.75 AUST GOVT 240421 2.75 800 810 65,100 | 2024/4 /21
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E b ES
k74 il e o o Al il T

Al B feiigt ] NEELT R EWT EEEHA A

F—=ANZ VT Y% | FA=AMFIT RNV | FA=APT)T RV T
[ESHEEES 3.25 AUST GOVT 250421 3.25 500 524 42,170 2025/ 4 /21
3.25 AUST GOVT 290421 3.25 1, 000 1,035 83,163 | 2029/4 /21
4.5 AUST GOVT 200415 4.5 300 330 26,517 | 2020/4 /15
5.5 AUST GOVT 180121 5.5 900 962 77,318 2018/1 /21
5.5 AUST GOVT 230421 5.5 600 720 57,922 2023/ 4 /21
5.75 AUST GOVT 210515 5.75 200 235 18, 935 2021/5/15
5.75 AUST GOVT 220715 5.75 400 481 38,695 | 2022/7/15

7 3 409, 825

—a—U—F K Foa=V=9YFRV | F2a-Y=F/FFV

[ESHEEES 3 NZ GOVT 200415 3.0 550 556 41, 953 2020/ 4 /15
5.5 NZ GOVT 230415 5.5 200 232 17, 564 2023/ 4 /15

/] it 59,517

U HR— FyvAR=VEN | FYvHR=L Y

& FIE 2. 75 SINGAPORGOVT 420401 2.75 230 226 18, 444 2042/ 4/ 1
3. 25 SINGAPORGOVT 200901 3.25 300 317 25, 799 2020/9/1
3.5 SINGAPORGOVT 270301 3.5 120 131 10,662 | 2027/3/1
3.75 SINGAPORGOVT 160901 3.75 250 254 20,672 | 2016/9/1

7 3 75,579

PN e 1,693, 574

(1) AEHRFCRET, WROMHI 2 DA

O ESFEMEDEMK

[E % EE T EEBOMEC X MEBRFT L2 b0 T,

(201648 1 A18A )

E] Ll g
5 : ¥ W W T %
T %
INFAE 1,693, 574 95. 4
a—)L - m— % ZOfl 81, 238 4.6
BB E FEM PEIRAE 1,774,812 100. 0

() WIRICRI 2 4MEBATERE (1, 761, 319T-M) OREE(E LM PEIREH
(1) AMEEEPEL, BIRO MG Z 23 E O BEERE T B ARG O MEIC L v B

LT D@y T4,

(1,774, 8127TF) 1239 5 LuaIT99. 2% T,
FLIZbOTY, b, BIRIZHIT 2 MBI L — M3

17 AU 7 Kv=117. 05[]

171 % K=80. 29[

1 2—nm=127. 741

14F Y AR R=166. 82

1AV 2—F 7 n—%=13.63[

1/ VY x—7a—x=13.20/

14 —Z2FZ7 U7 K/L=80.35[1]

1=2—U—7 2 R R)L=75 39[

13U HAR— RL=81.30H
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O%E. a5, TARVEEMEOKR ies1a8eRn OIBRDIKR (01551 A178~20165 1 A188)

H H EE.ES H H ENE.
A =]
(A BE 1,774,812, 421 (A BEZFINE 63, 708, 840
T B 64, 371, 967 = HR) B 63, 708, 840
ARG ) 1,693, 574, 839 B) HffEEHTRER A154,075, 492
iEHIXUEi 13, 136, 272 R 66, 765, 975
o ﬁ;%@m Zﬁiﬁg SEE /220,841, 467
RALEAR) & 6, 000, 000 © RERAF 4 1.996.865
©) AEMEA—B) 1,768, 812, 421 0) SRS (A+B+C) 4 91,763,517
oy 1 250, 226, 390 ) FIEEmaNS 868, 073, 564
I 25 4 518, 586, 031 (F) f@HZEBEise A257,724,016
(D) ZEELOHK 1,250, 226, 3900 G FH(D+E+F) 518, 586, 031
1705 EEHEE(C/ D) 14, 148M RABBBEEE (G) 518, 586, 031
<EEBFE> (%) (B) AFEHFTEBEIINKOTIMAIC LD bOEELET,
O TE A 1, 777, 502, 3741 (5 (F)ROEBEIS L & 5O, TRA OB, 747 AR
BN R E AR 0f BBV AEENZ VD ET,
e — R ST AR 527, 275, 984H]

Fio. 1 0 Y7 0B ERIE, WKL 4148/ T,
@OWERIZBIT D ITEADONR (UBEEELZRENGR LT HHEELT L OLAR%)
Ta—rL s R R e R_R—= w7 (fE A RER) 1, 250, 226, 3909

[Bm b €]

20154E 7 A 1 BICEHBERGEE RIS E GO L. e % £ UF ] EEREHRASHEAEE L G0 EOE T 21TV E L,
(2015467 H 1 H)
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BREEE, MEELHNEEZ. REFMIIZBAMAE(EPIMCO Cayman Trust Annual
Report February 28.2015kRA S#x#: L TEM L TLVET,

1) EfRFtEE
(20143 B 1 B~20154 2 H28H)
ELad 547y Tw—o04 a—h)L RVF 270K J (JPY)
ELad 743V
Iv—>vy
O—Ah)l KUK
27V J (JPY)

FEREIL
BERA -
ZRAE VM ERERRE) * 496
HUTLA 0
IRAEE 496
&R .
ZIFER 1
BRE 1
RBEHINA 495
RHRFFIRE(EK) ©
BEFMES O ERERRE) * (394)
AEBME., PREEERIRERES 0
JEEEERRAERE R 63
NE 1
FIRMFIE (BK) (330)
AERAF LS (GEEE) OHZTH) -
BEFMiES OWERERRER) (524)
AEBME. pDREEERIRERESR 2
JEEEERRAERE R (58)
NEREESLIUVEBEOREICRINE 0
KREWHME (FRME) OHES (580)
A (Bk) (910)
BRICKIMEEDOME (R) & (415)
*5) ER R R ER 43
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ELa 43V
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FREL
WEEOEmM GEY) :
B H
BEHMILA 495
SRR (EK) (330)
REHFFME (FEER) OHZEE (580)
BRICKSHMEEDHIE (B) % (415)
SHES -
AEEEESEH (759)
J7YR1=w MEE
J7oRaAzy FREBICKAHEEDHE GB) % (1, 680)
WEEDE (R) HESE (2, 854)
W
HiE 10, 038
AR 7,184
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(3) B HIMEEZ4BAME (the Schedule of Investments)
ELd 4Ty TI—045 O—A)ll RVK 270K J (JPY)
(20154 2 H28H1BTE)

HESR Bl ISR B HEEEE Bl
(L F)  (BfI:F) (B F)  (HfL:F) (B4 0 F) (8L :F)
INVESTMENTS IN SECURITIES 105.9% INDONFSIA 10.0% POI._ANVD 20.3%
[SOVEREIGN ISSUES 10.0% [SOVEREIGN ISSUES 20.3%
i i Bond Poland Government International Bond
Brazil Notas do Tesouro Nacional Serie F 5.625% due 05/15/2023 IDR 300,000 $ 2 3.250% due 07/25/2025 PLN 200 $ 60
10.000% due 01/01/2017 BRL 361 § 123 6.125% due 05/15/2028 889,000 63 3.750% due 04/25/2018 200 57
10.000% due 01/01/2021 2,010 652 6.375% due 04/15/2042 272,000 18 4,000% due 10/25/2023 200 62
10.000% due 01/01/2025 4 13 6.625% due 05/15/2033 22,000 2 5.250% due 10/26/2017 1,000 295
Total Brazil 758 8.250% due 07/16/2021 96,000 8 5.250% due 10/26/2020 500 159
(Cost$1.231) ——  8.250% due 06/15/2032 4,946,000 47 5500% due 10/25/2019 1,100 6
8.375% due 03/16/2024 844,000 7 5.750% due 10/25/2021 1,330 43
CHINRLIT 8.375% due 03/15/2034 388,000 33 5.750% due 09/23/2022 100 3%
CORPORATE BONDS & NOTES 2:8% MGG sl 9 Total Poland 145
- 10.500% due 08/15/2030 83,000 8 (Cost 18] e
Sinopec Group Overseas Development 2014 Ltd. 12.900% due 06/15/2022 270,000 2 .
1.032% due 04/10/2017 § 200 20 e o O
al Indonesia £ ¥
SOVERE(GNISSLESA 3% (Cost$911) SOVEREIGN ISSUES 24%
China Government International Bond 5 =
Romania Government International Bond
2ot e 1222015 LS | N VIALAYSIA 82% 4.750% due 06/24/2019 RN 200 5
Total China 513 [SOVEREIGN ISSUES 82% 5.750% due 01/27/2016 100 2%
(Cost $530) Malaysia Government International Bond 5.750% due 04/29/2020 100 30
4.160% due 07/15/2021 MYR 105 30 5.950% due 06/11/2021 200 61
(COLOMBIA 4.9% 4.181% due 07/15/2024 200 57 -
Total R 13
CORPORATE BONDS & NOTES 0.2% 4.240% due 02/07/2018 900 255 (:“ . s;’;';’ e _
! de itorial S.A. Findeter 4.378% due 11/2972019 5 98
7.875% due 08/12/2024 COP 37,000 15 A.444% due 06/22/2024 400 14 RUSSIA 2.7%
T TE R ———  4.498% due 04/15/2030 63 18 SOVEREIGN ISSUES 277%
Jalhe 4.700% due 09/15/2026 50 15
i i Bond . — ol Russia Government International Bond
9.850% due 06/28/2027 76,000 0 Total Malaysia S8 §200%due 01/312018 RUB 200 3
A — (Cost $611) 6.800% due 12/11/2019 1,100 13
5.000% due 11/21/2018 161,000 P 100 3.5 DI iy !
6.000% due 04/28/2028 178,000 85 ED PSP g i
LS : ORPORATE BONDS & NOTES 0.8% 7.500% due 02/27/2019 1,500 20
7.000% due 09/11/2019 30,000 13 = : :
7.000% due 05/04/2022 50000 95 Petroleos Mexicanos 7.600% due 04/14/2021 10,100 123
7 500% fue 081262026 e 5 7.190% due 09/12/2024 MXN 800 54 7.600% due07/20/2022 2200 %
10.000% due 07/24/2024 150,000 74 [SOVEREIGN ISSUES 2.7% Total Russia 190
338 Mexico Government International Bond (Cost $529)
: 4.750% due 06/14/2018 1,880 126
Total Colomb 353 :
T ———7.750% due 11/23/2034 20 LR S0UTH AFRICA 13.4%
8.500% due 11/18/2038 370 32 [SOVEREIGN ISSUES 13.4%
HONG KONG 2.8% 10.000% due 12/05/2024 270 18 South Africa Government International Bond
CORPORATE BONDS & NOTES 2:8% 194 6.500% due 02/28/2041 R 100 7
Huaneng Hong Kong Capital Ltd. Total Mexico 1 ?Egg% :ue ggg;ggg: 1233 123
3375% due 06/11/2018 s M 0 (Cost $287) oL
- — 7.250% due 01/16/2020 2,840 26
Total Hong Kong 201 NIGERIA 0.7% 7.750% due 02/28/2023 700 61
(Cost $201) SOVEREIGN ISSUES 0.7% 8.000% due 12/21/2018 2,150 191
— 8.250% due 09/16/2017 2,300 205
HUNGARY 0.6% Nigeria Govornmont Bond 8.500% due 01/31/2037 200 18
SOVEREIGN ISSUES 0.6% 7.000% due 10/23/2018 NGN 3,100 n 10.500% due 12/21/2026 300 31
i bt s e 10.700% due 05/30/2018 500 B =
0 ouf ica
6.500% due 06/24/2019 HUF 6,400 %8 13?}3% gﬂs ggggﬁgfs ;i?g 23 (Cost $1.259) —
6.750% due 11/24/2017 4,440 18 :
AN 8 16.390% due 01/27/2022 1,300 7 S
Total Hungary 46 o . 1.9%
{Cost 38} D SRS NN 0 EREIGN ISSUES 1.9%
{Gostsna) Inter-American Development Bank
PERU I = 7.350% due 09/12/2018 IDR 1,810,000 139
[SOVEREIGN ISSUES 2.0% Total Supranational 139
Peru Government International Bond (Cost $145)
5.700% due 08/12/2024 PEN 350 115
6.900% due 08/12/2037 90 31
Total Peru 146
(Cost $144)



ELTd 147V

HEEEH Bl
(B : F) (B F)

THAILAND 1.9%
[SOVEREIGN ISSUES 1.9%

Thailand Government Bond
1.250% due 03/12/2028 (a) THB 3476 § 9%

3.875% due 06/13/2019 1,200 39
Total Thailand 133
(Cost $153)

TURKEY 5.1%

SOVEREIGN ISSUES 5.1%

Turkey Government International Bond

3.000% due 07/21/2021 (a) TRY 195 83
3.000% due 08/02/2023 (a] 200 86
6.300% due 02/14/2018 100 38
7.100% due 03/08/2023 100 37
8.800% due 11/14/2018 100 4
8.800% due 09/27/2023 200 82
Total Turkey 367
(Cost $413)

UNITED STATES 4.4%

U.S. TREASURY OBLIGATIONS 4.4%
U.S. Treasury Notes

3.125% due 04/30/2017 (b) $ 300 316
Total United States 316
(Cost $316)

SHORT-TERM INSTRUMENTS 3.0%
TIME DEPOSITS 3.0%

ANZ National Bank

0.030% due 03/02/2015 3 3

Bank of Tokyo-Mitsubishi UFJ Ltd.

0.005% due 03/02/2015 ¥ 366 3

0.030% due 03/02/2015 $ 5 5

Brown Brothers Harriman & Co.

0.005% due 03/02/2015 ¥ 4 0

4.850% due 03/02/2015 ZAR 68 6

Citibank N.A.

0.030% due 03/02/2015 $ 3 33

DBS Bank Ltd.

0.030% due 03/02/2015 60 60

DnB NORBank ASA

0.030% due 03/02/2015 20 2

HSBC Bank

0.005% due 03/02/2015 ¥ 180 2

0.005% due 03/02/2015 SGD 2 )

0.086% due 03/02/2015 GBP 0 1

4.850% due 03/02/2015 ZAR 646 56

JPMorgan Chase & Co.

0.030% due 03/02/2015 $ 2 20

Sumitomo Mitsui Banking Corp.

0.005% due 03/02/2015 ¥ 163 1

Wells Fargo Bank

0.030% due 03/02/2015 $ 4 4
216

Total Short-Term Instruments 216

(Cost $216)

Total Investments in Securities 105.9% $ 1607
(Cost $9,223)

Iv—-Y
3]
(81 2 F)

Financial Derivative

Instruments (c)(e) (2.8%) $  (202)
(Cost or Premiums, net $8)
Other Assets and Liabilities, net (3.1%) (221)
Net Assets 100.0% $ 1184

)vd O—AN KUK T7YR J (JPY)
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NOTES TO SCHEDULE OF INVESTMENTS (AMOUNTS IN THOUSANDS*, EXCEPT NUMBER OF CONTRACTS):

* A zero balance may reflect actual amounts rounding to less than one thousand.
(a) Principal amount of security is adjusted for inflation.

BORROWINGS AND OTHER FINANCING TRANSACTIONS
SALE-BUYBACK TRANSACTIONS:

FAERLG|
WEIEF ARF #AB EHE EARE 03 37N
BCY 0.142%  02/26/2015 03/05/2015 $ (319) $ (319)
Total Sale-Buyback Transactions $ (319)
""" The average amount of borrowings outstanding during the period ended February 28, 2015 was $14 at a weighted average interest rate of 0.172%.
" Payable for sale-buyback transactions includes $0 of deferred price drop.
BORROWINGS AND OTHER FINANCING TRANSACTIONS SUMMARY
The following is a summary by counterparty of the market value of Borrowings and Other Financing T ions and collateral (received)/p as of February 28, 2015:

(b)  Securities with an aggregate market value of $316 have been pledged as collateral under the terms of the following master agreements as of February 28,

2015.
LRRZH YR—ZLAED  EHRERS =FKY O BHEA BEO EAS
BEIEF DRE ik ik X 2 D BREYS| (BE) /EAND THRAR=Tx—0
Master Securities Forward Transactions Agreement
BCY $ 0 ¢ 0§ 319§ 0 % (319) $ 316 ¢ 31
Total Borrowings and Other Financing { $ 0 $ 0 (319§ 0

" Net exposures represent 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.

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

FUTURES CONTRACTS:
EBIME

40 B8 RA R KRBT AE =i
10-Year USD Deliverable Interest Rate Swap March Futures Short 03/2015 1 $ (3) $ 0 $ 0
Total Futures Contracts $ 3) $ 03 0
SWAP AGREEMENTS:
ZHEFO EEHEF EBEENE
Xih/E® AVTIIR HEHA BETE TR KRBT (18) 2 AE b=l
Receive 3-Month USD-LIBOR 06/17/2018 $ 100 $ 2) $ 0 0 $ 0
Receive 3-Month USD-LIBOR 2.000% 12/18/2018 120 (3) m 0 0
Receive 3-Month USD-LIBOR 3.000% 12/18/2023 30 2) 2) 0 0
Pay 3-Month ZAR-SAJIBOR 71.750% 09/16/2025 ZAR 100 0 0 0 0
Receive 6-Month JPY-LIBOR 0.250% 09/18/2015 ¥ 140,000 (1 1 0 0
Receive 6-Month JPY-LIBOR 0.250% 03/18/2017 10,000 0 0 0 0
Receive 6-Month JPY-LIBOR 0.150% 12/18/2017 90,000 0 0 0 0
Receive 6-Month JPY-LIBOR 0.500% 09/17/2021 10,000 (1 0 0 0
Pay IBMEXID 5.630% 10/11/2021 MXN 800 0 0 0 0
Pay IBMEXID 5.750% 09/02/2022 6,400 4 1 0 (2)
Pay IBMEXID 5.980% 08/26/2024 400 0 0 0 0
Receive IBMEXID 5.666% 01/23/2026 1,200 1 1 0 0
Pay IBMEXID 7.380% 02/09/2029 200 2 1 0 0
Total Swap Agreements $ 2) $ 1 $ 0 $ 2
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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, 2015:

(d) Cash of $45 has been as for traded and y cleared fii i ivative ii as of February 28, 2015. See Note
7, Principal Risks, in the Notes to Financial for more i i ing master netting arrangements.
ERREBRAE ERREHRR K
BuAFvay £ A9vF &t FYAFTa> &£ 27vF ait
Total Exchange-Traded or Centrally Cleared $ 0 $ [ 0§ 0 $ 0 $ [ 2) § 2)

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

RRBEFE (18) 2

MmEIHEF RER RELEE RRER AE faf
AZD 04/2015 IDR 801,065 $ 62 $ 1 $ 0
AZD 04/2015 JPY 800 7 0 0
BOA 03/2015 RUB 4,656 76 1 0
BOA 03/2015 $ 8 JPY 1,000 0 0
BOA 03/2015 154 MXN 2,198 0 7)
BOA 03/2015 n RUB 4,656 4 0
BOA 04/2015 CLP 24,397 $ 39 0 0
BOA 04/2015 MYR 26 7 0 0
BOA 04/2015 RON n 18 0 0
BOA 04/2015 $ 51 BRL 147 0 0
BOA 04/2015 79 HUF 21617 1 0
BOA 06/2015 cop 60,245 $ 2% 1 0
BOA 06/2015 $ 56 copP 133,868 0 (3)
BOA 07/2015 PN 86 $ 2 0 0
BOA 07/2015 $ 10 BRL 28 0 1
BPS 03/2015 BRL 163 $ 55 2 0
BPS 03/2015 $ 58 BRL 163 0 (5)
BPS 06/2015 45 CcoP 104,244 0 (4)
BPS 07/2015 PEN 32 $ 10 0 0
BRC 03/2015 TRY 36 14 0 0
BRC 04/2015 HUF 2,749 10 0 0
BRC 04/2015 MYR 62 17 0 0
BRC 04/2015 PLN 82 2 0 0
BRC 04/2015 RUB 695 n 0 0
BRC 04/2015 $ 26 INR 1,628 0 0
BRC 04/2015 14 RON 55 0 0
BRC 04/2015 ZAR 2124 $ 181 1 0
BRC 05/2015 MXN 12 7 0 0
BRC 05/2015 THB 563 17 0 0
BRC 05/2015 $ 24 THB 789 0 0
BRC 06/2015 cop 26,697 $ n 0 0
BRC 07/2015 $ 29 PLN 108 0 0
CBK 03/2015 CLP 6,863 $ n 0 0
CBK 03/2015 RUB 3,193 52 1 0
CBK 03/2015 $ 16 coP 39,904 0 0
CBK 03/2015 8 JPY 1,000 0 0
CBK 03/2015 7 MXN 1,103 0 3
CBK 03/2015 45 RUB 3,193 6 0
CBK 04/2015 PEN 30 $ 10 0 0
CBK 04/2015 $ 47 CLP 29,082 0 0
CBK 04/2015 ZAR 308 $ 27 1 0
CBK 052015 $ 6 IDR 76,380 0 0
CBK 05/2015 24 KRW 26,675 0 0
CBK 052015 9 MXN 140 0 0
CBK 06/2015 cop 12,175 $ 5 0 0
CBK 06/2015 $ 12 cop 29,500 0 0
DUB 03/2015 BRL 135 $ 49 2 0
DUB 03/2015 CLP 2,500 4 0 0
DuB 03/2015 $ 47 BRL 135 0 0



ELD ¥4Iy IX—IVP O—Al RYK T7YR J (JPY)

FORWARD FOREIGN CURRENCY CONTRACTS (Cont.):

KRB E (18) 4

BEIHEF REA S LB R SEER RE afK

puB 04/2015 HUF 2436 $ 9 $ 0 $ 0
puB 04/2015 IDR 26,300 2 0 0
puB 04/2015 PEN 38 13 0 0
pus 04/2015 $ 14 CLP 8,723 0 0
DuB 04/2015 13 MXN 197 0 0
puB 04/2015 7 MYR 26 0 0
pus 05/2015 MXN 642 $ 43 0 0
Dus 05/2015 $ 14 IDR 181,090 0 0
puB 05/2015 5 MXN 75 0 0
puB 06/2015 cop 51,170 $ 2 1 0
pus 06/2015 $ 92 cop 218,730 0 (5)
DuB 07/2015 BRL 126 $ 47 4 0
puB 04/2016 $ 298 CNY 1,769 0 (24)
FBF 03/2015 9 MXN 136 0 0
FBF 04/2015 CNH 907 $ 144 1 0
GLM 05/2015 $ 6 IDR 71,910 0 0
GLM 05/2015 3 MXN 45 0 0
GLM 05/2015 36 PHP 1,604 0 0
HUS 03/2015 BRL 187 $ 65 0 0
HUS 03/2015 CLP 624 1 0 0
HUS 03/2015 $ 65 BRL 187 0 0
HUS 03/2015 476 TRY 1,138 0 (271
HUS 04/2015 BRL 187 $ 65 0 0
HUS 04/2015 $ 55 CNH 344 0 0
HUS 04/2015 ZAR 46 $ 4 0 0
HUS 05/2015 IDR 1,926,960 148 2 0
HUS 06/2015 MXN 12 7 0 0
HUS 06/2015 cop 7,545 3 0 0
HUS 02/2016 $ 6 NGN 1,662 0 0
JPM 03/2015 BRL 35 $ 13 1 0
JPM 03/2015 RUB 2,788 4 0 (4)
JPM 03/2015 $ 12 BRL 35 0 0
JPM 03/2015 46 RUB 2,788 0 (1)
JPM 04/2015 HUF 23N $ 9 0 0
JPM 04/2015 IDR 118,310 9 0 0
JPM 04/2015 INR 1,315 2 0 (18]
JPM 04/2015 PEN 195 65 3 0
JPM 04/2015 RON 256 65 1 0
JPM 04/2015 TRY 2 9 0 0
JPM 04/2015 $ 30 CNY 187 0 0
JPM 04/2015 368 MXN 5,422 0 (71
JPM 04/2015 ZAR 342 $ 29 0 0
JPM 05/2015 $ 23 IDR 284,970 0 (2)
JPM 06/2015 294 THB 9,633 3 0
JPM 07/2015 PLN 2,072 $ 552 0 (6)
MSB 03/2015 BRL 70 26 2 0
MSB 03/2015 RUB 5,061 m 0 (4)
MSB 03/2015 $ 2% BRL 0 0 0
MSB 03/2015 83 RUB 5,061 0 (1
MSB 04/2015 76 5,061 4 0
SCX 04/2015 CNY 3,623 $ 584 0 1
SeX 05/2015 $ 8 MXN 123 0 0
SCX 06/2015 €0 INR 5,679 1 0
S0G 03/2015 7 MXN 1,09 0 (4)
S06 04/2015 51 CNY 316 0 0
S0G 04/2015 2 MYR 9 0 0
S0G 04/2015 ZAR 78 $ 61 0 0
UAG 04/2015 $ 5 INR 298 0 0
UAG 05/2015 108 IDR 1,389,283 0 3)
UAG 06/2015 10 THB 329 0 0
UAG 07/2015 BRL 50 $ 18 1 0
UAG 07/2015 $ 35 BRL 97 0 (2)
UAG 10/2015 BRL 99 $ 35 2 0
Total Forward Foreign Currency Contracts $ 4 $ (115)
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PURCHASED OPTIONS:

EHEFO
MEIAF 45 ZHSHAVTIIR XIh/BER AERH  THEMR BETE 2Rk ik 1lii:d
FBF Put - 0TC 10-Year Interest Rate Swap 6-Month JPY-LIBOR Receive 1.260%  11/05/2015 ¥ 37000 $ 8 $ 1
Total Purchased Options $ 8 $ 1
WRITTEN OPTIONS:

EBEF O TLI7L
mEIHEF i) ZEHEHAVTIIR XIL/BER TERF  THEMR BETE (ZH) B
FBF Put - OTC 10-Year Interest Rate Swap 6-Month JPY-LIBOR Pay 2.250%  11/05/2015 ¥ 37,000 $ [E1 0

LT A
WEIHF S AT TR BETE (2m) bk 1S
FBF Call - OTC U.S. dollar versus Indian rupee INR 64.370 06/29/2015 $ 40 $ 0 $ 0
FBF Put - OTC U.S. dollar versus Indian rupee 61.410 05/29/2015 40 0 0
HUS Call - OTC U.S. dollar versus Chinese renminbi CNY 6.600 01/29/2016 38 0 0
HUS Call - OTC U.S. dollar versus Chinese renminbi 6.600 02/05/2016 72 (1 1
JPM Put - OTC U.S. dollar versus Japanese yen ¥ 91.000 02/18/2016 19 1 0
S0G Call - OTC U.S. dollar versus Indian rupee INR 65.170 06/11/2015 195 (1) ()
$ 13§ 2)

Total Written Options $ 6) ¢ 2)

[TRANSACTIONS IN WRITTEN CALL AND PUT OPTIONS FOR THE PERIOD ENDED FEBRUARY 28, 2015

K ELET T
BETE BETE TLE7 4
Balance at 02/28/2014 $ 784 ¥ 37,000 $ 8)
Sales 2,340 0 161
Closing Buys (373) 0 3
Expirations (2,347) 0 15
Exercised 0 0 0
Balance at 02/28/2015 $ 404 ¥ 37,000 $ (6)

SWAP AGREEMENTS:

201542A28BE0
AVT54F AN REH A7y T OffifE

mEI4aF BRES B mEF #Pa JLYybh RTLy F? Bk X/ (BE) IR (1) 4 RE afR
BOA South Africa Government International Bond 1.000%  06/20/2015 0.514% $ 100 $ 1 $ 0 s 1 $ 0
BRC Brazil Government International Bond 1.000%  03/20/2015 0.991% 100 0 0 0 0
BRC Russia Government International Bond 1.000%  06/20/2015 4.277% 40 m 0 0 (18]
BRC Russia Government International Bond 1.000%  09/20/2015 4.277% 40 (1] 0 0 [1}]

$ [} $ 0 ¢ 1 $§ @2

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 (i) 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 likelihood 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.

s
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EHRFI0O JLE7L R 277 O
BEIHEF XI/2HR EBEAAVTIIR BESF #HHA BETE Xh FE{E (18) 2% A& Atk
BOA Pay 6-Month India National Stock Exchange NSE
Interbank Offer Rate 8.100% 08/07/2019 INR 1,400 $ 0 $ 18 1 $ 0
BOA Pay BRL-CDI-Compounded 10.910% 01/02/2017 BRL 100 0 0 0 0
BOA Pay BRL-CDI-Compounded 11.610% 01/02/2018 100 0 0 0 0
BOA Pay Colombia IBR Overnight Interbank Reference
Rate 5.310% 08/29/2019  COP 40,000 0 0 0 0
BPS Pay 6-Month Thailand Fixing Rate 3.385% 01/23/2021  THB 400 0 1 1 0
BPS Pay BRL-CDI-Compounded 8.485% 01/02/2017 BRL 800 3 (25) 0 (22)
BPS Pay BRL-CDI-Compounded 12.066% 01/04/2021 100 0 0 0 0
BPS Pay BRL-CDI-Compounded 12.230% 01/04/2021 400 0 1 1 0
BRC Pay 3-Month ZAR-SAJIBOR 8.000% 12/18/2023  ZAR 200 0 1 1 0
CBK Pay 3-Month MYR-KLIBOR 3.360% 04/17/2018  MYR 280 0 m 0 m
CBK Receive 6-Month Singapore Swap Offer Rate Fixing 0.560% 03/20/2016 SGD 625 0 2 2 0
CBK Pay 6-Month Singapore Swap Offer Rate Fixing 1.620% 03/20/2019 250 0 0 0 0
CBK Pay 6-Month Thailand Fixing Rate 3.410% 01/15/2021  THB 800 0 1 1 0
CBK Receive 6-Month Thailand Fixing Rate 3.420% 01/17/2021 800 0 1 1 0
DUB Receive 6-Month PLN-WIBOR 5610% 02/11/2021 PIN 400 0 (23) 0 (23
DuB Pay 6-Month Thailand Fixing Rate 2.175% 01/29/2020  THB 100 0 0 0 0
DUB Pay 6-Month Thailand Fixing Rate 2.580% 01/29/2026 100 0 0 0 0
DUB Pay BRL-CDI-Compounded 11.680% 01/04/2021 BRL 100 0 0 0 0
puB Pay Colombia IBR Overnight Interbank Reference
Rate 6.120% 10/16/2024  COP 24,000 0 0 0 0
GLM Pay 3-Month ZAR-SAJIBOR 7.500% 1211712024 ZAR 67 0 0 0 0
GLM Pay BRL-CDI-Compounded 12.360% 01/02/2018 BRL 200 1 0 1 0
GLM Pay BRL-CDI-Compounded 11.500% 01/04/2021 150 0 (1) 0 (1
GLM Pay BRL-CDI-Compounded 11.680% 01/04/2021 100 0 0 0 0
GST Pay 3-Month ZAR-SAJIBOR 8.000% 12/18/2023  ZAR 700 0 2 2 0
HUS Receive 3-Month ZAR-SAJIBOR 7.750% 121712019 200 0 m 0 m
HUS Pay 3-Month ZAR-SAJIBOR 7.500% 12017/2024 133 0 0 0 0
HUS Receive 6-Month PLN-WIBOR 3.410% 12/21/2015 PLN 800 0 (3) 0 3)
HUS Pay 6-Month PLN-WIBOR 2.500% 12117/2024 200 0 2 2 0
HUS Pay 6-Month Thailand Fixing Rate 2.123% 01/28/2020  THB 600 0 0 0 0
JPM Pay 3-Month ZAR-SAJIBOR 7.750% 12/18/2023  ZAR 1,000 0 2 2 0
JPM Pay 6-Month India National Stock Exchange NSE
Interbank Offer Rate 7.215% 01/16/2018 INR 21,400 0 1 1 0
JPM Pay Colombia IBR Overnight Interbank Reference
Rate 5.020% 02/17/2020  COP 190,300 0 1 1 0
JPM Receive KRW-CD-KSDA-Bloomberg 2.565% 04/11/2018  KRW 318,000 0 (5) 0 (5)
JPM Pay Sinacofi Chile Interbank Rate Average 3.870% 11/21/2019 CLP 31,000 0 1 1 0
MYC Receive 6-Month PLN-WIBOR 5.590% 02/11/2021 PIN 1,600 3 (95) 0 192}
MYC Pay Colombia IBR Overnight Interbank Reference
Rate 4.795% 03/03/2020  COP 24,000 0 0 0 0
UAG Pay BRL-CDI-Compounded 12.360% 01/02/2018 BRL 400 0 0 0 0
$ 7 $ 1371 ¢ 18 $  (148)
Total Swap Agreements $ 6 $  N37) 8 19 $  1150)




