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A B GLOBAL
ASSET MANAGEMENT

Class P14 53
Class P2+ 5 H
e SOj5+2 - SHOj A
Class Pe152/5 &
Class Pe2+23H
MmO S4E - OH 24 Al
3 O|Lf THOHA| sHofjZ Ao
Class S5 5 s3EOjs42 I oA S SHOjA|
0.15% OfLK
g2 - SO Al
F) M/ wofjsaRe 9 MR UoIM BofAtEE Zel 8 4 AGUch BujsAbs 9 Hel oM M
/23 Hol=+2E Pl oL HE Z20| 0|2 FEEAYQ SHOIXE S A, YEXLA
Ol A AFHOll S22t
Lt HEEX7|70l FatEl=s 2+ 3 HE
T x| SH| g (EXHEAO| %, H)
( Class) A C C(E) | C)1 | €2 | C(W) | C(F) P1 P2 Pel | Pe2 S X=A71

HEEXIYXL | 0250 | 0250 | 0250 | 0.250 | 0.250 0.250 | 0.250 | 0.250 | 0.250 0.250 | 0.250 | 0.250

EHOH S| AL 0.600 1.000 | 0.800 | 0.400 | 0.200 - 0.050 | 0.350 | 0.980 | 0.170 | 0.490 | 0.250

o
MEFHXL 0.030 | 0.030 | 0.030 | 0.030 | 0.030 | 0.030 | 0.030 | 0.030 | 0.030 | 0.030 | 0.030 | 0.030

UHEALR 22| 0.015 | 0.015 | 0.015 | 0.015 | 0.015 0.015 | 0.015 | 0.015 | 0.015 0.015 | 0.015 | 0.015

3714

B 0.895 1.295 1.095 | 0.695 | 0.495 0.295 | 0345 | 0.645 1.275 0.465 | 0.785 | 0.545

7|EtH| & 0.002 | 0.002 | 0.002 | 0.002 | 0.002 | -0.001 | 0.002 | 0.002 | 0.000 | 0.002 | 0.002 | 0.000 2 Al

R+ HE 0.897 1.297 1.097 | 0.697 | 0497 | 0294 | 0347 | 0.647 1.275 0467 | 0.787 | 0.545 oj 374&

(T ExHEES 1.593 1.993 1.793 1.393 1.193 1.020 1.043 1.343 1.971 1.163 1.483 1.241
suH8

(0.69%) =&

SHHefH| 2 0.000 0.000 0.000 0.000 0.000 0.006 0.000 0.000 0.000 0.000 0.000 0.000 HEM A
1) 7|EH|E2 SH2| OfE X ZAHIE S O] FXMIEIM YT, HEXOE X|Ek= HIEEH HoH|IE X 8HIE H2)
S0 siEshs A2, AH 3|A A E(201606.22~2017.0621)2] 7|EH|E HIES FHYX|Z AMBSIEZ MXHIE2 0[2t 40|
gk o= QISLICE Ot Ol HEO| A2, Class C HIES FHKIZ AMESIRISLICE
F2) EEH|E HIE2 0| FARIEIM X|EEl= B2t 7|EH|E XS oAt HETN == Gl HI X 7522 L0

) & EES-HIE H|E2 O] FARIEN X O FXWIENO| £XSh= LIFA ULFA|FO| B0t 7|EHIES 7|22 FF/ 9

Ol QHZSt0] AHESE|, MSFAF HLFA|FO| E0t 7[EH|ES & = YUS 4% LIFA HSFAP TN XEk= 2

=0t 7|EH|8O| Zote(X| AZ = JUFLICL 47| =xE 0| FXJAER| HIEXFESHEXZ|FHPIMCO Funds GIS: Diversified
O| EH4H|E HIEZ2 2 ¢H0.69% 2= 04510 ASSIR O MM MAHIE2 0|2f Mol = JUEL|CE

|& HIE2 O FARIERIERMIENOM XIEEl= Eaet 7|EHIE0| Of FXMUE (RIEXMIENO| REXHLE
o

gl
o
0x
b
>
:

FAle HlES Rt REAMIES| B0t 7|EHIZS Bot NS SAM BTN (EA-HIE AT 7IF)22 Liw0f iE
75) SEAHIS2 3A7|7H0| Haket HRollE AT 5|7H=(20160622~2017.0621)0 SHEHIS HIES FHKIZ AL}

B2 HNHIE2 o2t ¢olzt = AUAFLICE CiZt 0|2 HEOS| B, Class C1 HIgS FIX|2 ARESIASLIC.

O] FRILIER2 o= TH2|l0] Chet HIE(7|EHIE0 =eho| TSI sHe2Ri2| o] tiet HIE2 HRFAIYRIZL LE

45




(Th$1:1,0008)

ABL S8

Ha . H 82| EX7|IZHE ofA]>

ES

FXA X7 BEHSH &= 4R

=

2l

LCE

F

.
o
=

<1,000%

Ho=z x|&

ARt golsto] ZFEELCE 0] % sil2atth2|elo| HIg2 TetFAI YA et

=13
=]

._o_.3909629‘|5‘|23
1087188066524
Wil -S| MmO |lm| S |Q|wn
0222111112111
=

o | o ~
0 n|ium|o| | o) o
SWW8779SWSMO
W oS |2 N|lo|wvwib|~|2|o|o| R
n
nlo mig|loldvg| ||| m|w
||| || || M| mMm|O| 0| D
njlojln|it|mim|m|v|Oo ||| S
Ol | V| O | N |I~N[O|— I~ N O )| O
N ol T | N|O| — | | O | N| | N
NN~ | | | | |~ | N — | — |
=3
-_ | ©
ol | ~
T
N
= | | |
Klo Ko | Klo | Klo | klo
|_._/|Lm_| mﬂOﬂOﬂOﬂ
A ~| — ||
K | < Ui=|=2
u- | Vlu|Uu| O
%) Al vl vl wn
© Sl |l vl a
o —| 8| ©| ©

Vivu|0u| O

ojn
ofo

4

Ko
J

K1

oju

E

g Sxp

oHR

1) =<2Xt7} 1,000

=<
e

o

H|E2 7|EtH|

Eﬁl
IL|Ct.

g

2=

—

[

KHAZEX|(NAV) SO el Bk 7S

A
L

ot Z7PgstAg Lt d2fLt A X7t FESHA &
9l

= 25t ofF SOof met FebE = AS0| FISHAI7| BHEFLICEH

.
[¢)

oy
14.

I

ol

7}. o]

ol
=

=3

=
=)

1

ROl Al

X|238=0f et

oy =
oy 4

of e

o
o

e

=
L

ol

AKX 2|7
1M1

3
=Y
=

FO|

o

o

(=)
O| Xt B S

) 2016 04

3
o

(o]

BA

e

M240% H|1

A
-
E

EH
=

b

QoA
g

=]

x
=

=

—

ol
o)

i}
B

7to|
Of H=0ff 2hA

H

o}
=]

72O
=

L= R AbO)
7t ol

=
o

4

Eo
ol

al
AbM|E L EHEFRE,

7tet
ol
o]

oK ot

o

5|

piE

| ofoj 8¢ ®t ol
chstol

2o 2 0f

=]

=]
e
o
AN

o
o

7t ololg

o
% o

Oy ok

ol
ol

o

=

oF

3

k

7

|

st

o =
T 2

3

Hi=IOf 1AM L. O

=
-

46

OL| FI5tA|7| HEEHLICE



ojgtct

ABL S8

SHIZ0IM MUS SR FU

o
21

Hel LHollM E2Hj

(1) ol

o
o

ol

L|ct.

s

=

e
o

AtRO| S X[SHO Of

PR Z

|E
(e |

A

b= 8% XM ELO|

10

10l BRE[ALE BXt

Z

I.

wl

uolal_

LI Ct.

I

o
o
=

AR A X5

L Ct.

E
=

o2

AL
e

3

joll
o

KHof A A

mujny

L ct.

I

.
x| g

ofn
%

ol

J

M

—1
O

IXE2F 3 X S0A RO ARZE = RO A O] of = B

3) ol

FOR | AFZF

L I
[

tXl ofLst o

o
o

__I.L

3l

*x
S

ae
H =

547t X

1

E

=]
e

h

C

F

ors
= of

ojn
]|l

J

o
ljo

ro
foil
<0
A

)
W)

e of
Shx|gt

—

—

OfL|

ol gt
x|

3

o= Eoi=|ALZt =S Xtof

+

o
2 g.

o
T

o

ol =5k

(¢]

>

ZHIE <0 0¥ 0

b

| AFOfl Al

2

oy

FEEA A BhM|QF = XtofA| Of
25 It RES S

E
=

—
HZHIE > 1" 018 1,

JFeE MY

SR

(=8

CHEH A

THA Ol M

M - EE
250

—

—

b

[

.

o
£ Rpehs

Aol A

F

C
—

I.

=

Etoll M

E

—

A
Al

Mo M2 L0 ZLC.
XF

(1) EXAIEr0] o

=]
-

=]
-

Lt 3pA|

7|EF M=0f

=]
=x

SHAEM

M, SEA,

=
=

UMt 3

-_-—

ulo
I

47

x
S

2y o

2l

to| HIE2=2 Me|otd ASHC
=

=

AN -

b

E
—

-
o

—

Chai A s SxHA
(2) x| cf



ABL S8

= __ S ol Ou X U & X 3 o ur T = ot
2 0 IS F Mo & oS io ur o rF KO T & [\
ol X 7 o0 = = o ur- 4 ] "
o = _ Moo < 9% 4 K4 = o= ar
Tof ° ok oF 0 N P o o W
~ T = T uo of ™ =
N _.__o 1l il Ki ol — RO — = = H__l S
o i == F = K g F < nH ol
o K T g9 S T W Ny of
InSPA T S ] N o= Al KU - ogf ot of ) N
<l o o T =T o I ¢4 K <L X ur oo =
ou = o 51 © of N uo F =9 o Uur <. o
] - ﬂr_( O_Ll_Aﬂ OH_
o Kl =~ © .. g < =z ur < =~ K il
T2 oo I - N
w2 x Toomo o 4% oo I _ o s
c oM™ moo o 9 .om O _° = ir
rowoE o ogp B U4 Ly wIT X EG 2
N & m.muuouoww.r S.ﬁﬁr_gu:_ﬂAmu 3
KH of K S Ko I = KT . ~ op B = 34 k-
= 20 &I © o = oy < 0 % .
~ < ol S o o 7 L Y 10 Ao o & = m & - o
ok ° < o *E 3 T . r ¥ _na
= - = _ _, @ A = nN = s o T = i)
TuF B S o . o oK 5% o w._ o 10 Ko mb T 1o
oodr O dar Nl T Yo S s o Lo
Mo R i T of B 5B = 2 3 v - X U e
= 2 a7 MK K= 3 = ol or o e T A K
X Bl g A u- ™ [ L i M o ~ Ok x..__ ur g Ur 3 T
HESad o ymKke R = 0Ny A m R A
W — of ol & 1 ko X - T 2 = 3R =
o T xmme T Wz I our FU Gy oo O w5 M o
xT_MﬂMENImwmomo:_o% d g1 N ] M 5.
N2 E© N E- TR B T TR
] o 0 r uj
o_aH_to_|Ho = S ur K ot m < KB g = X i
T R SHorSIFTpl S8
Mg = -5 , © g 0 _ < g ° = a2 T m X _
—_— o = .A_IH_H_n_llnr A_I—I._A._ ._OH_J|| = —t
W N N NS T Q= ST/ M 3
T g@aRT"mads T2 5Tz"AFTF g, @ o
N 5 = O K = - PR ] _
oo = o I o M o Ko ~ ol w- W = Ok e of & b T ol
Tl B W = TR S e T 3
Por kg Boe  Z o7 KpM — 3=z & K
= = — 0 =< = < |_|H_IL_L (2 — KO =1
KX gn~nn 03K i = i & = .oy OF o T ol __
G- A o S T w2 TR ®ORNR
Foar 2 X uk g O olJ = W=y on! g
W o = U Jl o - =« 4 3T W WO
s sdgrso sofdEfNuad w g w
e oo R _ 0 e o WO A Woom o T
~ O] ou K S Ol N o o = <X RO o .o ur =
D gl o or 3 = 3 ol ™ 11 K
w omr ol o b or o4 R oMo~ F . o 3T ur ol Mo 1
ETﬂuoﬂ_..u_uxW,on_.o__“_o R X olnm o« N = _.__WW
gk FW T T RO T @K XK ® o  Bor
RN RETERQTF T oo nxzzWmgs T4

J

o
Ol MHYSH 132%K[E2SA

=

-
[=)

o
=

F8 e
= A<l

4002+

H

3

"2 TISHAIZ| HHELILY.

1547 2y
48

[HEX=ZAZ oM F2 A
X

o
e

AXZFE Ol

554 O]

A A=

MY ZH|




)

[=13
=1

ABL S8

MAYSH 165%KI'Y2SN =2

)

—
o
o

[

—

=

25A

§

H
o

450 AF4F Al FQ)

|
7|EtAE M 16.5% (K|

=~

5002t O|dh @l AHZFXtol| CHoHA
x

AFLSM 55~33%
(Ltofof mat #Hg, X|

o[ E|

olo

el

A

MR H

K THA]

oy

Al
(=]

ol 374& 0]

=
=

&7t

MM, 2olxtol MSArel Xg| Sof uf

2T J@P9| JiE Sof met HEE + AL {256 F

=

(B2xH 7t SA 7ts

LML

L

b

—_

=
(<)

A
2| 3pA|
M|

i X| 7HEA|

=
L

9|

ro
!

ulr
I+

Tod

ulr
o+

t

[

.
o

+FA A
HSMZAZ 23 M= 2SHH

Al7| dREL o
X &7 EXta50] of

=

<[y
KHo

Ist= Aol

sio
25—

HE7tet

FOfl CHOSHO] =AM|T

e
o
o

Ma &

t

.
olsl

49

L ct.



. HEE|RS HR

ABL S8

H471(2014.06.22 - 2015.06.21) o R
H571(2015.06.22 - 2016.06.21) o R
X671(2016.06.22 - 2017.06.21) R

E
E
Chet H&0| HA AL

7t 2 FEE  (CHelE)

A7) g M 240 A B A[AE 264 (2AA LA HETHM)O| 2| HBHO] AL AR 2| A Z AL

He7| Hi57| H47]
g 5
2017.06.21 2016.06.21 2015.06.21
28Rt 2,066,944,939 3,315,528,687 5,802,112,221
75 H 2,042,745,744 3,283,863,755 5,764,243,477
g ® X F 24,199,195 31,664,932 37,868,744
7|Et 2&RtL 26,288,912 0 0
7| EFRFAF 2,093,233,851 55,240,374 55,834,999
NN 21,862,216 3,370,769,061 5,857,947,220
7| ERE XY 21,862,216 51,081,555 105,877,296
EMEA 1,835,319,412 51,081,555 105,877,296
e 236,052,223 3,216,787,474 5,752,069,924
oldlz=da 2,071,371,635 102,900,032 0
S 2,066,944,939 3,319,687,506 5,752,069,924
2849 235,245,351 149,120,106 171,826,744
O K== 243,803 397,840 2,183,510
B & =< 828,970 34,643,091 0
O O /& 7FXE 2 (&) 234,172,577 114,079,175 169,643,234
7|Et=9] 1 0 0
=&H|& 0 0 21,355
ojofs+= 0 0 21,355
=7|&0[¢ 235,245,351 149,120,106 171,805,389

50



L}. CHXICH =&

(549 2)

A BL GLOBAL

ASSET MANAGEMENT

" B He7| H57| H47]

2017.06.21 2016.06.21 2015.06.21
= &R 2,066,944,939 3,315,528,687 5,802,112,221
Az Lo XZ 24,199,195 31,664,932 37,868,744
claAdadAtdt 24,199,195 31,664,932 37,868,744
w75 # 2,042,745,744 3,283,863,755 5,764,243,477
F=SH 2,042,745,744 3,283,863,755 5,764,243,477
7| EfRpLF 26,288,912 55,240,374 55,834,999
er7tE5d0l+5 25,447,134 20,578,295 55,806,616
0| =0| X} 12,808 18,988 28,383
O|=HiE = 828,970 34,643,091 0
N SR | 2,093,233,851 3,370,769,061 5,857,947,220
7|EtE XY 21,862,216 51,081,555 105,877,296
siX|ojXle= 20,855,129 13,237,287 55,918,456
7|EtD[ Xl e= 1,007,087 37,844,268 49,958,840
2 x 3 A 21,862,216 51,081,555 105,877,296
e 1,835,319,412 3,216,787,474 5,752,069,924
olAdd= 236,052,223 102,900,032 0
N 2,071,371,635 3,319,687,506 5,752,069,924
2M % A2 A 2,093,233,851 3,370,769,061 5,857,947,220
=& 1,835,319,412 3,216,787,474 5,752,069,924
A 650,892,757 2,213,451,915 3,386,781,887
C 781,287,071 769,826,113 1,962,475,546
Bzt C(E) 297,451,508 180,893,566 337,586,986
C(W) 0 0 0
S 111,568,402 81,610,628 110,495,388
P2 19,964,612 30,376 20,553
28 1,128.62 1,031.99 1,000.00
A 1,112.96 1,026.30 999.62
S C 1,107.47 1,025.30 995.60
C(E) 1,112.36 1,027.77 997.61
C(W) 1,000.00 0 0
S 1,117.74 1,027.10 1,000.00

51




ABL S8

P2 1,110.26 1,027.49 996.69
Ch &AMM (TH2:d)
" B He7| H57| H47]

2016.06.22- 2017.06.21(2015.06.22- 2016.06.21|2014.06.22- 2015.06.21

2EFAY(EE 28EE) 235,245,351 149,120,106 171,826,744
FXt=9 1,072,773 35,040,931 2,183,510
O|At==< 243,803 397,840 2,183,510

Hi S =9 828,970 34,643,091 0
OHORKpefh B 7HAte] 234,172,577 137,007,192 213,552,750
X235 #0ojof Xt 112,728,545 35,705,815 169,152,056
K25 HEIAY 121,444,032 101,301,377 44,400,694
OHO§Kp=1f H 7Pt 0 22,928,017 43,909,516
X235 #ojoj k& 0 22,928,017 43,909,516
7|Et28 49 1 0 0
= & H & 0 0 21,355
oo === 0 0 21,355
7|Ef28H|8 0 0 0
28 235,245,351 149,120,106 171,805,389

A 113,901,847 58,485,321 -15,639,615

C 59,545,573 38,070,299 -22,834,032

SI7)1&=0|Y(EE | C(E) 20,100,751 4,944,839 -2,630,440
YleEd) c(wW) 3,750,000 0 0
S 8,370,849 2,664,684 -50,999

P2 571,851 1,097 198

28 90.74 34.15 12.41

A 90.54 22.41 -2.18

C 73.04 25.32 -5.55
=0l (EE | C(E) 49.62 29.56 -5.40
Agedd) W) 115.01 0 0
S 89.53 24.31 -0.91
P2 4132 29.60 12.69

2. gied MF o BojEg (Thel . uHOkRl /M OkE
B8 7|ZtEtD X} A7t & 7|2t 3
(Class) e e | 3Y | A | 3Y | MY | YYIY | Bogs | B3| s | 2Y

52



AB

GLOBAL

ASSET MANAGEMENT
2014/06/22~2015/06/21| 13,033 | 14,476 | 1,292 | 1,292 450 451 | 11388 | 11375| 3387 | 3385
A |2015/06/22~2016/06/21| 3,387 | 3,385 0 0 426 428 | 1599 | 1583 | 2213| 2289
2016/06/22~2017/06/21| 2,213 | 2,289 15 15 125 135 1,702 1,811 651 724
2014/06/22~2015/06/21| 7,058 | 7,809 | 662 | 662 470 469 | 6228 | 6213 | 1962 | 1954
C  |2015/06/22~2016/06/21| 1,962 | 1,954 0 0 142 138| 1335| 1340| 770| 790
2016/06/22~2017/06/21 770 790 0 0 487 526 476 510 781 865
2014/06/22~2015/06/21| 499 | 554 | 50| 50 365 365 577 575 | 338 | 337
C(E) |2015/06/22~2016/06/21| 338 | 337 0 0 106 106 263 261 181 186
2016/06/22~2017/06/21| 181 | 186 0 0 967 | 1,041 851 916 | 297 | 331
2014/06/22~2015/06/21 0 0 0 0 0 0 0 0 0 0
P2 |2015/06/22~2016/06/21 0 0 0 0 0 0 0 0 0 0
2016/06/22~2017/06/21 0 0 0 0 25 27 5 5 20 22
2013/03/18~2013/06/21| 30 | 30 0 0 275 279 0 o| 305| 293
o 2013/06/22~2017/06/21| 305 | 293 0 0 253 249 558 556 0 0
2014/06/22~2015/06/21 5 6 0 0 146 147 41 42 110 111
S 2015/06/22~2016/06/21 110 111 0 0 11 11 40 39 82 85
2016/06/22~2017/06/21 82 85 1 1 49 53 20 21 112 125
3. HEEX7| e 284K
EXEA F=0|s EXtRIS] EXHUEH =28 E2|0Xf AME Aoz AR ~AES oY 7|7t S¢t
ol Hi +YUES, dxd AE2 7|7t +AUES LEHH AYLICE [MEtN, o] +AE2 FXHAE
71Zt0 2 28 H™Mo=z EXIXte| EXtAIZ|of mat £AE0| HatdH = JSH, 0t EXtAEO|
Ogjel EXtAN S HESHX| ASLICH HEF FE U AEE 50 st EE MM E= F
THEEAMO FEI|EUE AT SAERM MEH EXAIH $EL T CIE F Yooz HER
EolstM{oF FL|Ct.
7l. A" =YEMUMHE 71F) (T
2l: %)
214 X 2d FZ 34 X2 54
==
(c:;) HEEBY | 2016/07/01~ | 2015/07/01~ | 2014/07/01~ | 2012/07/01~ | BEEOZF
2017/06/30 2017/06/30 2017/06/30 2017/06/30
A 2011-06-22 733 5.81 3.71 5.12 537
H X4 | 2011-06-22 6.28 6.20 3.77 5.21 5.62
C 2011-07-20 6.91 5.39 330 471 5.01
H@mX|4 | 2011-07-20 6.28 6.20 3.77 5.22 5.58
C(E) 2011-07-29 7.12 5.60 3.51 492 5.17
H@mX|4 | 2011-07-29 6.28 6.20 3.77 5.22 5.48
W) 2013-03-18 -0.31 -0.16 -0.10 - -0.07
HlmX|4= | 2013-03-18 332 1.64 1.09 - 0.76
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S 2014-04-23 7.71 6.18 408 - 491
H| W X| == 2014-04-23 6.28 6.20 378 - 437
P2 2014-04-28 6.94 5.43 3.36 - 419
H| W X| == 2014-04-28 6.28 6.20 3.78 - 441

1) H| W X|==: [Barclays Global Aggregate Credit ex-Emerging Markets (1/3)+ BofA Merrill Lynch BB-B Rated
Developed Markets High Yield Constrained (1/3)+JPMorgan Emerging Markets Bond Index Global (1/3)] (USD
Hedged)]X 95% + Call X 5%

GEFET

BB-B Rated Constrained (1/3)+JPMorgan EMBI Global (1/3)](USD Hedged) X 95% + Call X 5%)

F2) HuX|=2f

A = L O A =
FAEO= 28EF S

~2015.12.13: Barclays Capital Global Aggregate Credit Component (1/3)+ BofA ML Global High Yield

e EAZ| 0| fOtE[= 24 8 H[E0] BrYE|X] HUSLICL

-

9.00

8.00
7.00
6.00
5.00
4.00
3.00
2.00
1.00
0.00

mA

mC

ms
C(P)

m H| X[

Lt AR £AE FO|MHB7IE) (T
2: %)
e 2 19%t |2 2 EXt |2 3 9%t |2 4 9%} 25 9%t
(cTa:rs) HEMHEYL | 2016/07/01~ | 2015/07/01~ | 2014/07/01~ | 2013/07/01~ | 2012/07/01~
2017/06/30 2016/06/30 2015/06/30 2014/06/30 2013/06/30
A 2011-06-22 7.33 432 -0.36 11.05 3.63
H| x| 4= 2011-06-22 6.28 6.13 -0.91 10.08 478
C 2011-07-20 6.91 391 -0.76 10.61 3.22
H| x| 4= 2011-07-20 6.28 6.13 -0.91 10.08 484
C(E) 2011-07-29 7.12 411 -0.56 10.83 343
H| x| 5= 2011-07-29 6.28 6.13 -0.91 10.08 484
(W) 2013-03-18 -0.31 - - 4.01 -
H| 0 X| %= 2013-03-18 3.32 - - 3.29 -
S 2014-04-23 7.71 4.69 0.00 - -
H| 0 X| %= 2014-04-23 6.28 6.13 -0.90 - -
p2 2014-04-28 6.94 3.97 -0.66 - -
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H| x| == 2014-04-28 6.28 6.13 -0.90

1) H|X|==: [Barclays Global Aggregate Credit ex-Emerging Markets (1/3)+ BofA Merrill Lynch BB-B Rated

Developed Markets High Yield Constrained (1/3)+JPMorgan Emerging Markets Bond Index Global (1/3)] (USD
Hedged)]X 95% + Call X 5%

(X|ZE=MH Y ~2015.12.13: Barclays Capital Global Aggregate Credit Component (1/3)+ BofA ML Global High Yield

BB-B Rated Constrained (1/3)+JPMorgan EMBI Global (1/3)](USD Hedged) X 95% + Call X 5%)

F2) HluX|xo| +=9E0 s 282+ 5 SRAZ|FO FE= B4 X HE0| HIEX| AASLICL

10.00
8.00 mA
6.00 mC
B
4.00
C(P)
2.00
W H| D X5
0.00
AL 19X EHF 2% . X 449X EHZ sEA
-2.00 V376 1
Ct. EEX7| o] xpatpd e
<28 mES (2017.06.21 7| &, Tl 2R, %)
B TYAE | RSN | EERM |oogs XAk
SIEFLE xBtE N 7|Et
=T =2=
FA A (o | FIL | BW| Bl | we4| ST | Vle| 2ol =
0 0 0 2,043 0 0 0 0 0 24 26 2,093
CHstol=
0.00 | 0.00 | 0.00 9759 | 0.00 | 000 | 000| 000 | 0.00 1.16 126 100.00
0 0 0 2,043 0 0 0 0 0 24 26 2,093
RpatetA
0.00 | 0.00 | 0.00 9759 | 0.00 | 000 | 000| 000 | 0.00 1.16 126 100.00

F1) HE2 YLEAI|IT MHUSY ofH HF

M
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< ABL PIMCO EMEXI Z3H DEXRMEMA WZHEH]> (2017.06.21 7|F, THQ|: 24Ol %)
s# ol o= Fath | SEXNY | gz XAk
SETE ZstE N 7|E}
= =T =2 =
FAMIME | oS 1=y L | Hel | B4 bt 7EH| o2 e
B 0 0 0 1,935 0 50 0 0 0 0 0 1,985
o
0.00 | 0.00 | 0.00 93.53 | 0.00 243 0.00 | 0.00 | 0.00 0.00 0.00 95.95
0 0 0 0 0 0 0 0 0 184 -100 84
CHotRl=
0.00 | 0.00 | 0.00 0.00 | 0.00 0.00 0.00 | 0.00 | 0.00 8.90 (4.85) 4.05
0 0 0 1,935 0 50 0 0 0 184 -100 2,069
PN |
0.00 | 0.00 | 0.00 93.53 | 0.00 243 0.00 | 0.00 | 0.00 8.90 (4.85) 100.00

F1) HS2 YYEXI|T MHUSY ofH HF

89.2 %
95,95 %
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