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JEAR 1,604, 921, 033 1,531, 893, 698 1,503, 724, 779 1,468, 890, 501 1,452, 126, 886 1,368, 315, 124
TR R A5 4 A 57,012,869 | A 114,849,316 | A 159,894,039 | A 120,796,465 | A 95,541,589 | A 164,991,819

(D) ZIEHRAK 1,604, 921,0330 1,531, 893, 698001 1,503,724, 77190 1,468, 890, 5010 1,452,126, 88601 1,368, 315, 12400

1AO%:YEEMBE(C/D) 9, 6450 9,250 8,937H 9,178M 9,342M 8, 794M

(1) %961 B L A%HIX1,679,953,884 1, 2596~ 101 B NNGR & L AKHIX 13,405,209, 5596~ 1011 i — R ST AKEIE 325,043,969, 1

(%)

P72 0 MU FERAIE. $5961810.964511 . $5971810.925011 . $5981510.8937 11, #5991410.9178[1 . #5100140.93421 . #5101140.8794[1 T,
BRAEFEMEOER OFRRULRD D HEIRO B UT— & ZFET 2 2T ET DB, 304,400,816,

11 —




FFHPINCO - KE/NA - 4 —IL FEHRIE (Z2—P—F5 2 FFILa—R) ERASEE

OEHEDIK;
596141 HITHA 5981 5991 510044 #1013
H H 20174E 8 H26 F ~ [20174E 9 A 26 F ~ [20174£10 H 26 F ~ [ 2017411 H 28 F ~ [20174E12 H 26 F ~ [20184E 1 26 A ~
201749 A25H  [20174E10A 25  [2017AE11LA2TH  [20174E12 425 [20184E 1 A25H  [20184F 2 A26H
A A A A A A
(A) ERHZEIE 12, 353, 681 11,779, 379 11,510, 296 11, 283, 562 11,159, 938 10, 492, 605
= i 4 4 12, 356, 849 11,781,524 11,512, 690 11, 285, 650 11,162, 134 10, 494, 890
SRR A 3,168 A 2, 145 A 2,394 A 2,088 A 2,196 A 2,285
(B) FiEFEHTEELE 60,012, 846 A 61,201,297 A 47,518,507 34,553, 527 23,297, 388 A 75,585,838
TEE A 60, 541, 294 1, 040, 324 460, 720 35, 300, 804 23, 583, 457 2,916, 570
FEEH A 528,448 A 62,241,621 A 47,979, 227 A T47,217 A 286,069 A 78,502, 408
C) {ETHME A 2,161,445 A 2,016,367 A 2,069,983 A 1,720,923 A 1,919,061 A 1,869,964
(D) HHEHEE(A+B+C) 70, 205, 082 A 51,438,285 A 38,078,194 44,116, 166 32,538, 265 A 66,963,197
(E) RIfRHERE A4T1, 281, 686 A391,534,108 A441,693, 724 A476,948, 483 A436, 175, 088 A388,014, 741
(F) EBmEEEEES 353, 693, 261 337,314, 439 328,900, 227 320, 849, 195 316, 807, 995 298, 196, 009
(Ficd 24 S 4H 24 %8) (783,992,654) | ( 748,454,875) | ( 735,596,054) | ( 718,723,739) | ( 710,682,523) | (669,806, 088)
5 RIS FR 2 AH) (A430,299,393) | (A411,140,436) | (A406,695,827) | (A397,874,544) | (A393,874,528) | (A371,610,079)
@) §F(D+E+F) A 47,383, 343 A105, 657, 954 A150, 871, 691 A111,983,122 A 86,828, 828 A156, 781, 929
H I#EEHEE A 9,629,526 A 9,191,362 A 9,022,348 A 8,813,343 A 8,712,761 A 8,209,890
RERHERE (G+H) A 57,012, 869 A114,849, 316 A159, 894, 039 A120, 796, 465 A 95,541,589 A164,991, 819
ENNEFEAHEIE A 353, 693, 261 337,314, 439 328,900, 227 320, 849, 195 316, 807, 995 298, 196, 009
(Ficd 24 S 40 24 %8) (783,992,657) | ( 748,454,875) | ( 735,596,054) | ( 718,723,739) | ( 710,682,523) | (669,806, 088)
5E RIS FR 2 A5) (A430,299,396) | (A411,140,436) | (A406,695,827) | (A397,874,544) | (A393,874,528) | (A371,610,079)
Sy Fl (i R N 4 198, 790, 828 190, 386, 430 186, 527, 904 184, 167, 982 183,774, 514 173, 656, 360
MRS 4 609, 496, 958 A\642, 550, 185 675,322,170 625,813, 642 596, 124, 098 A\636, 844, 188

R AL ORBLOF T (B) BMF ST ERRIIEHROFMBZIIC LD bDEEHET,
*AHARORPLO T C (C) EFTIHRENE 1 1L FEHIN 3 T A T BB S A L 81E B CTER L TWET,

FAEEORIO P T (F) BMERZBRE & H2 0, [EFEOBMN

St

X E D

(%) 4ozt EiEEE (2017428 H26 H ~2018422 A26H) [ZLAFO@Y TY,

B, SBIRREZ LIl DA Z 22 LS| W =y 2V E T,

#5961 9T #5084 #5994 10041 #1013
TH A 20174E 8 H26 F ~ [20174E 9 A 26 F ~ [20174£10 H 26 [ ~ [20174E11 H 28 F ~ [20174£12 H 26 F ~ [20184F 1 26 A ~
20174E9 25 |20174E10 4250 [20174E11 027 H (20174812250 201841 25 |20184E 2 26

a. Bl Y SRIE (REPER) 11, 985, 28211 9, 763, 44611 9,440, 46117 | 10,859, 9491 | 10, 538, 4551 8, 622, 7481
b. AETRRSAE ARG - RRRBRER) 04 04 04 04 04 0F
c. [EFERIRKICEY HINAS T4 | 783,992, 657H | 748,454, 875 | 735,596, 0541 | 718,723, 739H | 710, 682, 523 | 669, 806, 088
d. FHEARICED D HRERRELE | 196,435, 0721 | 189, 814, 34613 | 186,109, 791H | 182,121, 376F3 | 181, 948, 820F3 | 173, 243, 5024
e. HEXIRINGE (a+b+e+d) | 992,413,011 | 948,032, 667 | 931,146, 3063 | 911, 705, 064FF | 903, 169, 798F7 | 851, 672, 338
£ FR B (1 N %7=0) 6, 1831 6, 18811 6, 1921 6, 2061 6, 2191 6, 2241
g N4 9, 629, 5261 9,191, 362 9, 022, 348 8, 813, 343 8,712, 761[1 8, 209, 890[1]
h. AHd4(1 5 0%7-0) 6011 6011 6011 601 60[1 6011
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FFHIPINGO - SRENA - A — )L KESIIE (S2—S—5Y KRLa—R) BANER
ONEEDHMLE

H961H FHITH H98HA H99HH H10044 F101H

177 A 4720 55de: (BliAR) 60 60 60H 60H 60M 60M

KOTBLH B 1% OIEEMMARDMER oA & R E 7213 LNl 2 548, eI @Entiide L2 £,

KOYECHT O FEEMAAEBTA Z Lm Y | SRR O EEMEDEBCAZ TR 256, fial3 @Bl oAz ka2 o2 d@skide, Th
DI TEAIAR S (FERRLE) L7eh £,

KO BLHT O EHEMBEMERCA & M E I TREIZGE ., SRS RECALRE Filaide) &2vET,

OBt

EEEZ o FEHL., EEHMKRTHZ202458 A26A &I AT EDWREEZITLVE L=,
<ZEEBEAAB : 2017F11A17B>

O (B&FEH FRIREETOHAEEDEM (20184 2 A26 )

<HFIR—FR—b+bIT+r)F IHF—T72 K>
TR, BPh i L7 U o v o Sk (141, 665 1) DR T
. EP A4S

(A)EP GRERD) fbfd FREENIBR

101K

x s, | = P w| D BBBBUT LN
gﬁ @ s %(/H uq: 'fﬂﬁ %ﬁ ﬁﬂ ]\ J:t 5 ’%E ]\ HZ g,: 5/'L_FD\J: Zﬂ:uj: ZﬁFﬁ%(ﬁﬁ
TH TH % % % % %
P 21, 000 21, 034 14.8 - — 14.8
HLT7 LS (21, 000) (21, 034) (14. 8) (-) (—) (5] (4.8
. 10, 000 10, 007 7.0 - - — 7.0
RO (10, 000) (10, 007) (7.0 (=) (=) (—) (7.0)
SR 6, 000 6, 007 4.2 - — 4.2
(B EEENESR) ( 6,000) ( 6,007) (4.2 (—) (—) (=) (4.2
N 2t 37, 000 37, 049 26.0 — — — 26.0
o i (37, 000) (37, 049) (26.0) (—) (—) (—) (26.0)

* () PIEIE R eNEEE T,

RFAALLRIT, 207 7 2 RPHAAN TV D~ Y —7 7 o ROMEEREICK T DR MEEDOEIA,
* BFAO BN IEI 0 T,

*FHMIC OV TR SIS 5. MEERASTE LV T =22 AT LTV ET,

kFRAFIIRIAY 1 AELIN O AHAEIZFAN & U CEAFMEICL VL T ET,



FFHPINCO - KE/NA - 4 —IL FEHRIE (Z2—P—F5 2 FFILa—R) ERASEE

(B) EWN Ghgad) AfHE  #minIBErs
5, i 101K
) F A w4 | O | EETHA
A &S % TH TH
PRI ABE (54F) #5560 0.29 5, 000 5,001 | 2018/3/20
KBF  A5EF312]H] 1.6 5, 000 5,006 | 2018/3/28
TR AZEVRR20FES 2 (7] 1.8 5, 000 5,021 | 2018/5/25
AR AFEE462(0] 1.44 6, 000 6,005| 2018/3/20
/N 7 21, 000 21,034
SRES
LAZ AR FlAHH282(0 0.3 10, 000 10,007 | 2018/5 /25
/N B 10, 000 10, 007
TEES (EOREEZANES
AeWEEES #3150 0. 82 6, 000 6,007 | 2018/4 /25
/N B 6, 000 6,007
& B 37, 000 37, 049

I - AP BALANZE Y £ C,




PIMCO US/\{*A/—ILK-RrSTFO—-T7RA-J(JPY)
PIMCO US/N\A*A4— LK R STV —-T7KB-J(AUD)/J(NZD)/
J(BRL) /J (ZAR) /J (MXN)

201746 H 30 A P&
(GGHE IR 20164E7 H 1 H ~20174E6 H30H)

Q@77 LU RO IR DIEY T,

liZ HE | R =S RN A UMNEREER

PIMCO NRIa—HUS/NAA—/LR+ANTT TV — T 7 RM)Z 1%

#®o T B | GEREASORE LU T, KRV TONA A — )R RN FEE R
(CHEBEETV, b=V F = DR RbE HEELET,

BO®& X & ORFVETOEREIDERES

" ® o= ft INVT A A NRANA N TR AN T /R e LT —

B oBE @ M = f

% Gt =& # | TIv T IV XN h IR == (T A 2) DT R

O B (LT & A

- - B 7‘\*‘ :/.7“*4 \‘v—x‘-/\] ISV A AV “.jj://\c':_
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PIMCO US/NA A —/LR+ARTFT T —T 7 RA

PIMCO US/\AA—JLK-RSTo—T7UR

(B2 T 1 HHALAERS)

HIFHMIE PERER

J (JPY) $ 57,738
HIRBAERITEZ RIS

J (JPY) 809
HIR1 O Y 0liE B

J (JPY) $ 71.34

EH R EE
201746 H 30 B IZ#& T L7=HH
(BHEBAL: TRRL)
3% :
= HRILE, 13
HEUAN 2
WA Et 15
2H:
KAAFILE, 2
ML 1
THAR 3
MBE RS 12
WL
P& A MEES 1
B 1,311
JESHA BT U ST 7 FEidh (2,130)
SRR 44
IR (774)
L AR SE B A PR 2% -
BE A MEES €]
B 4,264
JESEARNT U ST 4 7 R b (3,727)
SMEREERB L OALE [6)
R SEHLEHNE 535
U EBLB LUK EH LR (239)
B DR RITI AHHE PE DM B (227)

16

SPIMCO R32—HZUS/NA+A—)LRANTT
U7 7 RM)DHIRME FERRIT 284,389 T
P NI



PIMCO US/\AA—JLK-RSTo—T7UR

KN PE DB

201746 A30H
A (AT T) FTAAE (A7 T)

BEAMEIS 3.5%
EHAERAER 3.5%

Federal Home Loan Bank

0.821% due 07/06/2017 $ 300 $ 300

0.881% due 07/14/2017 300 300

0.956% due 07/17/2017 400 400

0.966% due 07/28/2017 300 300
1,300

Citibank N.A.

0.660% due 07/03/2017 38 38

DBS Bank Ltd.

0.660% due 07/03/2017 121 121

Deutsche Bank AG

0.660% due 07/03/2017 25 25

DnB NORBank ASA

0.660% due 07/03/2017 173 173

JPMorgan Chase & Co.

0.660% due 07/03/2017 123 123

National Australia Bank Ltd.

0.660% due 07/03/2017 56 56

Sumitomo Mitsui Banking Corp.

0.660% due 07/03/2017 111 111

Wells Fargo Bank

0.660% due 07/03/2017 63 63

710

EtmERAE 2,010

(ER45 R {E$2.010) _—

BRRMEES A 2,010

(B4R {i$2.010) —_—

5 (BT : )

BEERE 97.0%
BERE 97.0%

PIMGO /8ZSa—4US/\A A —)LEARFTS—TF7UE(M)

(&G R{MH$51,228) 4,320 55,988

BERE S 55,988

(ER4SRE$51.228) _ P
REEE 1005% $ 57,998

(B3R H$53.238)

SBTUNATATER (1.4%) (820)
(REBREEIXTLIT LS0)

ZODEELLUVARE 09% 560

HIRE 100.0% $ 57,738



PIMCO US/\AA—JLK-RSTo—T7UR

OEFEART ) AT 7 Fi 2017456 713011 51t
| PANESPOE = eSS

BT T
REBFEM R
iGIEER e A ZEE s ZHOEE GRE U
BPS 07/2017 $ 48 EUR 42 $ 0 $ 0
BPS 08/2017 EUR 42 $ 48 0 0
HUS 07/2017 $ 19 JPY 2,190 0 0
UAG 07/2017 EUR 42 $ 47 0 (1)
$ 0 $ 1)
@) (JPY) 7T AHNE BRI LHK
REBFEAG R
iNGIEER e A Z RS ZHOEE G RE U
BPS 07/2017 JPY 2,172,132 $ 19,403 $ 7 $ 0
BPS 07/2017 $ 434 JPY 47,890 0 (8)
BPS 08/2017 19,426 2,172,132 0 (69)
BRC 07/2017 JPY 18,936 $ 169 0 0
BRC 07/2017 $ 18,495 JPY 2,048,611 0 (262)
CBK 07/2017 JPY 2,162,243 $ 19,228 0 (16)
CBK 07/2017 $ 1,500 JPY 166,867 0 (15)
CBK 08/2017 19,251 2,162,243 18 0
FBF 07/2017 106 11,753 0 2
GLM 07/2017 19,035 2,107,514 0 (278)
HUS 07/2017 JPY 47,657 $ 429 5 0
JPM 07/2017 $ 77 JPY 8,583 0 )
MSB 07/2017 19,036 2,109,804 0 (259)
SCX 07/2017 414 45,982 0 (5)
TOR 07/2017 JPY 8,456 $ 76 0 0
UAG 07/2017 2,137,580 19,092 68 0
UAG 08/2017 $ 19,115 JPY 2,137,580 0 (66)
$ 162 $ (981)
NEHELEELEZHER $ 162 $ (982)




PIMCO US/ A +A—/LR+ARNTFTV—-T7 7B

PIMCO US/\AA—JLK-RSTo—T7UR

e T | e
EHEHAEE CHAE: T 10 B2 RR<)
20176 H30H IZ#& T L= BRI PERER

(GAEHAL: TKFL) J (AUD) 3 20,115
J (BRL) 149,378
I3 : J (MXN) 67,247
S HURILE, 161 ] (NZD) 16,718
HEAN 2 ] (ZAR) 1,781
A A5t 163
HIXRBERITE SRR
EH: ] (AUD) 234
SCHFLE 18 J (BRL) 3,511
ML 1 J (MXN) 1,291
HBHAAR 19 ] (NZD) 221
] (ZAR) 41
MBE RS 144
BAR1 0 M 7P PEAAE
WHIEBELR: J (AUD) $ 85.92
PG A MRS 9 ] (BRL) 42.54
B 3,467 J (MXN) 52.09
JREART U NT 47 B 21,366 ] (NZD) 75.59
SEEE 163 ] (ZAR) 43.07
LI SEHIER 25,005
) MPIMCO NIa—FUSAA A —/LR+ZRNTFT
SRR V77 RO HI AV PEA13284,389 T
BE A MEES 3 KR
B 19,936
JEERA AT )T 4 7 B (8,496)
SMEREER LA @
R I H AR 2% 11,442
Y EHLBS L OSSR EB MR L 36,447
BRI AMBEEDOHBAE 36,591




KN PE DB

BBEH TS 104%
KER® 1.6%

U.S. Treasury Notes
1.177% due 07/31/2018
1.193% due 04/30/2018

KEREH
(@R f$4.100)

EIAERA R 8.8%

PIMCO US/\A:A—JLF-RbSTD

IFUR

201746 A30H
A (AT T) FTAAE (A7 T)

$ 4,000 $
100

4,008
100

4,108

Federal Home Loan Bank
0.821% due 07/06/2017
0.831% due 07/05/2017
0.881% due 07/21/2017
0.926% due 07/12/2017
0.926% due 07/13/2017
0.950% due 07/07/2017
0.956% due 07/17/2017
0.991% due 07/28/2017
1.016% due 08/08/2017
1.026% due 08/02/2017
1.026% due 08/07/2017
1.034% due 08/16/2017

Citibank N.A.

0.660% due 07/03/2017
DBS Bank Ltd.

0.660% due 07/03/2017
Deutsche Bank AG
0.660% due 07/03/2017
DnB NORBank ASA
0.660% due 07/03/2017
JPMorgan Chase & Co.
0.660% due 07/03/2017

National Australia Bank Ltd.

0.660% due 07/03/2017

Sumitomo Mitsui Banking Corp.

0.660% due 07/03/2017
Wells Fargo Bank
0.660% due 07/03/2017

0.710% due 07/13/2017

EHEmMERAE
(ER#3R{E$22,401)

BARMES AR
(HR#3 R {H$26,501)

20

200
1,400
1,500

200
3,400
6,100

300

800

500
2,500
2,900

600

1,400

200
1,400
1,499

200
3,399
6,099

300

799

500
2,498
2,897

599

20,390

1,400

22,402

26,510



PIMCO US/\AA—JLK-RSTo—T7UR

H 2 (B4 T) AL (A7 T)
BEEIRE 89.5%

REEIE 89.5%
PIMCO /SZSa—4US/\A A —)LE ARFTE—TF7UE(M)

(%GR {H$208,138) 17,624 228,401
EEREast 228,401
(En43 R {i$208,138) _
BRAE 99.9% $ 254,911
(B3R {E$234,639)

EMTVIT4ITE R 06% 1,512
(RBEREEIXTLIT L$0)

TOHMOEESIVAR (0.5%) (1,184)
HIRE 100.0% $ 255,239



PIMCO US/\AA—JLK-RSTo—T7UR

OSEBHAR TV /ST 47 B i 201746, 30 A 51
@ FME A B e LAY
BN T
RIEHFHME
5T 25 ZEELE ZHus s e A
BPS 07/2017 $ 216 EUR 190 $ 1 $ 0
BPS 08/2017 EUR 190 $ 216 0 (1)
HUS 07/2017 JPY 10,775 96 0 0
HUS 07/2017 6,073 54 0 0
HUS 07/2017 1,918 17 0 0
HUS 07/2017 $ 218 JPY 24,571 0 0
HUS 07/2017 545 61,090 0 (1)
HUS 07/2017 48 5,384 0 0
UAG 07/2017 EUR 190 $ 214 0 (3)
$ 1 $ (5)
@) (AUD) 77 AHNE 2R e L 24
RIEBHGHE AR
5T R A ZEE ZHus i G PE U
BOA 07/2017 AUD 8,692 $ 6,671 $ 4 $ (1)
BOA 07/2017 $ 6,624 AUD 8,895 200 0
BOA 08/2017 6,632 8,643 0 (4)
CBK 07/2017 AUD 109 $ 82 0 (1)
CBK 07/2017 $ 6,440 AUD 8,644 191 0
HUS 07/2017 AUD 9,095 $ 6,971 2 @)
HUS 07/2017 $ 351 AUD 469 8 0
HUS 08/2017 6,672 8,699 0 (2)
NAB 07/2017 AUD 8,699 $ 6,668 0 @
NAB 08/2017 $ 6,666 AUD 8,699 4 0
RBC 07/2017 AUD 78 $ 59 0 (1)
RBC 07/2017 $ 6,689 AUD 8,968 190 0
SCX 07/2017 AUD 146 $ 111 0 (1)
$ 599 $ (21)




@) (BRL) 77 RAHMEAELIELEK

PIMCO US/\AA—JLK-RSTo—T7UR

RFEBFHHR S
548 F R S I B Al

BOA 07/2017 BRL 50,337 $ 15,113 $ 0 (79)
BOA 07/2017 $ 15,216 BRL 50,337 0 (23)
BOA 08/2017 15,023 50,337 69 0
BPS 07/2017 BRL 115,067 $ 34,567 19 (182)
BPS 07/2017 $ 35,692 BRL 115,067 0 (963)
BPS 08/2017 BRL 1,164 $ 350 1 0
BPS 08/2017 $ 22,747 BRL 76,398 161 (1
CBK 07/2017 BRL 38,486 $ 11,636 20 0
CBK 07/2017 $ 11,704 BRL 38,486 0 (89)
CBK 08/2017 2,692 8,951 0 (8)
DUB 07/2017 BRL 141,316 $ 42,532 0 (120)
DUB 07/2017 $ 43,719 BRL 141,316 0 (1,067)
DUB 08/2017 42,280 141,316 92 0
GLM 07/2017 BRL 112,287 $ 33,942 52 (1
GLM 07/2017 $ 33,755 BRL 112,287 136 0
GLM 08/2017 BRL 598 $ 178 0 m
HUS 07/2017 53,046 16,035 24 0
HUS 07/2017 $ 16,556 BRL 53,046 0 (546)
HUS 08/2017 624 2,082 0 0
JPM 07/2017 BRL 8,701 $ 2,630 4 0
JPM 07/2017 $ 2,665 BRL 8,701 0 (39)
MSB 07/2017 BRL 53,405 $ 16,113 0 (6)
MSB 07/2017 $ 16,143 BRL 53,405 0 (25)
MSB 08/2017 16,017 53,405 0 (4)
NGF 07/2017 BRL 105,086 $ 31,397 0 (320)
NGF 07/2017 $ 31,765 BRL 105,086 0 (48)
NGF 08/2017 31,212 105,086 297 0
SCX 07/2017 BRL 58,160 $ 17,581 27 0
SCX 07/2017 $ 18,522 BRL 58,160 0 (968)
TOR 07/2017 BRL 64,031 $ 19,223 0 (103)
TOR 07/2017 $ 19,355 BRL 64,031 0 (30)
TOR 08/2017 BRL 1,391 $ 418 1 0
TOR 08/2017 $ 19,109 BRL 64,031 90 0

$ 993 (4,623)




PIMCO US/\AA—JLK-RSTo—T7UR

@] (MXN) 7T AHNE A& FIELEK

RIEHFHME R
WG T A ZUEEi ZHuEts EE A

BOA 08/2017 MXN 4,641 $ 253 $ 0 $ 2
BOA 08/2017 $ 8,762 MXN 169,550 552 0
BPS 08/2017 MXN 2,173 $ 118 0 (1)
BPS 08/2017 $ 13,785 MXN 265,937 823 0
BRC 08/2017 6,013 115,937 356 0
CBK 08/2017 MXN 2,034 $ 107 0 (5)
GLM 08/2017 3,598 197 0 (1)
GLM 08/2017 $ 9,686 MXN 187,106 592 0
HUS 07/2017 MXN 851 $ 47 0 0
HUS 07/2017 2,015 112 1 0
HUS 08/2017 2,273 117 0 (8
HUS 08/2017 $ 1,577 MXN 30,106 77 0
JPM 08/2017 MXN 35,935 $ 1,937 1 (37)
NAB 07/2017 $ 112 MXN 2,015 0 0
NAB 08/2017 MXN 2,015 $ 111 0 0
NGF 08/2017 $ 9,691 MXN 187,106 587 0
SCX 08/2017 7,842 151,700 490 0
SOG 08/2017 MXN 5,431 $ 291 0 (8)
SOG 08/2017 $ 9,153 MXN 176,726 555 0

$ 4,034 $ (62)

@) (NZD) 77 AHME 2 e LAY
RIEEBIHhHE AR
5T A ZEE LR ZHus iy e U

BOA 07/2017 NzD 7,659 $ 5,561 $ 0 $ (47)
BOA 08/2017 $ 5,558 NZD 7,659 46 0
CBK 07/2017 NzZD 7,801 $ 5,700 0 (12)
CBK 08/2017 $ 5,583 NZD 7,644 11 0
GLM 07/2017 106 144 0 0
GLM 07/2017 5616 7,931 191 0
GLM 08/2017 NZD 144 $ 105 0 0
HUS 07/2017 144 105 0 0
HUS 07/2017 $ 69 NZD 94 0 0
IND 07/2017 NzD 42 $ 30 0 (1)
IND 07/2017 $ 5517 NzD 1,775 176 0
JPM 07/2017 NZD 8,058 $ 5,897 3 (6)
JPM 07/2017 $ 9 NzD 12 0 0
JPM 08/2017 5,549 7,579 0 )
NAB 07/2017 NzD 134 $ 96 0 (3)
RBC 07/2017 116 84 0 (1)
SCX 07/2017 $ 179 NZD 253 6 0
SOG 07/2017 5615 7,919 183 0
UAG 07/2017 NZD 98 $ 7 0 (1)

$ 616 $ (74)




PIMCO US/\AA—JLK-RSTo—T7UR

@) (ZAR) VT ANE ALK

RIEHFHME R
WG T A ZUEEi ZHuEts EE A

BOA 08/2017 $ 4 ZAR 51 $ 0 $ 0
BPS 08/2017 585 8,031 24 0
BPS 08/2017 ZAR 185 $ 14 0 0
CBK 08/2017 66 5 0 0
GLM 08/2017 $ 591 ZAR 7974 14 0
GLM 08/2017 ZAR 183 $ 14 0 0
HUS 07/2017 13 1 0 0
HUS 08/2017 $ 46 ZAR 626 1 0
JPM 08/2017 586 7,951 18 0
JPM 08/2017 ZAR 977 $ 71 0 3)
S0G 08/2017 $ 4 ZAR 52 0 0
TOR 08/2017 17 221 0 0

$ 57 $ (3)

NEHELEELEZHER $ 6,300 $ (4,788)




PIMCO US/\A+A—JLF-RFSTT

PIMCO NI=2—HUSNAA +A—)LR ARTTV—T 7K (M)

KN PE DB

ATl (B2 )

BAEEMES 98.9%
11 -HERFH 89.0%

Ally Financial, Inc.

4.125% due 03/30/2020
5.125% due 09/30/2024
7.500% due 09/15/2020
8.000% due 03/15/2020
8.000% due 11/01/2031
BNP Paribas S.A.

7.375% due 08/19/2025 (a)
CIT Group, Inc.

5.000% due 08/15/2022
CoreCivic, Inc.

4.625% due 05/01/2023
Credit Agricole S.A.

7.875% due 01/23/2024 (a)
Credit Suisse Group AG
6.250% due 12/18/2024 (a)
Equinix, Inc.

5.375% due 05/15/2027
5.750% due 01/01/2025
ESH Hospitality, Inc.
5.250% due 05/01/2025
FBM Finance, Inc.

8.250% due 08/15/2021
GEO Group, Inc.

5.125% due 04/01/2023
Howard Hughes Corp.
5.375% due 03/15/2025
Intesa Sanpaolo SpA
5.017% due 06/26/2024
Jefferies Finance LLC
6.875% due 04/15/2022
Lloyds Banking Group PLC
7.500% due 06/27/2024 (a)
MGM Growth Properties Operating Partnership LP
4.500% due 09/01/2026
5.625% due 05/01/2024
Navient Corp.

4.875% due 06/17/2019
5.000% due 10/26/2020
5.875% due 10/25/2024
6.500% due 06/15/2022
7.250% due 01/25/2022
8.000% due 03/25/2020
OneMain Financial Holdings LLC
6.750% due 12/15/2019
7.250% due 12/15/2021
Quicken Loans, Inc.

5.750% due 05/01/2025
Royal Bank of Scotland Group PLC
7.648% due 09/30/2031 (a)

500
700
397
1,016
250
500
1,000
750
1,500
1,000

250
250

1,000

750

500

500

750

1,000

1,500

500
250

250
500
500
250
250
1,000

500
250

500

500

515
740
451
1,158
307
557
1,080
761
1,653
1,065

267
270

1,039

505

512

762

1,003

1,658

506
274

261
520
511
265
274

527

265

519

619

Societe Generale S.A.
7.875% due 12/18/2023 (a)

Acadia Healthcare Co., Inc.
6.500% due 03/01/2024
Adient Global Holdings Ltd.
4.875% due 08/15/2026
ADT Corp.

3.500% due 07/15/2022
4.125% due 06/15/2023
Advanced Disposal Services, Inc.
5.625% due 11/15/2024
AECOM

5.125% due 03/15/2027
5.750% due 10/15/2022
5.875% due 10/15/2024
Alcoa Nederland Holding BV
6.750% due 09/30/2024
Aleris International, Inc.
7.875% due 11/01/2020
9.500% due 04/01/2021
Allison Transmission, Inc.
5.000% due 10/01/2024
Altice Financing S.A.
6.625% due 02/15/2023
7.500% due 05/15/2026
Altice Luxembourg S.A.
7.750% due 05/15/2022
Altice U.S. Finance I Corp.
5.500% due 05/15/2026
AMC Networks, Inc.
4.750% due 12/15/2022
5.000% due 04/01/2024
American Builders & Contractors Supply Co., Inc.
5.625% due 04/15/2021
5.750% due 12/15/2023
Amsted Industries, Inc.
5.375% due 09/15/2024
Anglo American Capital PLC
4.450% due 09/27/2020
Anixter, Inc.

5.125% due 10/01/2021
Antero Resources Corp.
5.000% due 03/01/2025
Aramark Services, Inc.
4.750% due 06/01/2026
5.000% due 04/01/2025
5.125% due 01/15/2024
ArcelorMittal

6.750% due 02/25/2022
7.500% due 10/15/2039
Arconic, Inc.

5.125% due 10/01/2024

IFUR
201786 H30H
GELCGHNL: T)  FHEF G T)
500 551
21,322
250 267
1,000 1,007
750 729
1,000 994
500 516
250 252
250 263
250 273
250 272
500 474
375 387
500 514
1,000 1,063
500 556
1,500 1,594
500 526
500 517
750 770
200 207
250 265
1,000 1,040
500 524
250 267
500 487
250 260
250 265
250 263
250 282
500 563
500 521



PIMCO US/\A - A—JLR-RFSTO—T7UR
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Ardagh Packaging Finance PLC 5.750% due 09/01/2023 1,000 1,045
4.250% due 09/15/2022 250 257 5.750% due 02/15/2026 500 536
6.000% due 02/15/2025 250 263 5.875% due 04/01/2024 250 267
7.250% due 05/15/2024 500 549 5.875% due 05/01/2027 250 268
Ashland LLC CDK Global, Inc.
4.750% due 08/15/2022 500 525 4.875% due 06/01/2027 125 129
6.875% due 05/15/2043 500 545 Centene Corp.
Avon Intemational Operations, Inc. 4.750% due 01/15/2025 250 257
7.875% due 08/15/2022 500 521 5.625% due 02/15/2021 250 261
B&G Foods, Inc. 6.125% due 02/15/2024 125 135
4.625% due 06/01/2021 500 512 Cequel Communications Holdings 1 LLC
5.250% due 04/01/2025 500 511 5.125% due 12/15/2021 500 511
BCD Acaquisition, Inc. 6.375% due 09/15/2020 350 358
9.625% due 09/15/2023 500 542 Change Healthcare Holdings LLC
Belden, Inc. 5.750% due 03/01/2025 750 768
5.250% due 07/15/2024 750 780 Chemours Co.
5.500% due 09/01/2022 250 259 6.625% due 05/15/2023 250 266
Berry Plastics Corp. 7.000% due 05/15/2025 250 274
5.125% due 07/15/2023 250 261 Cheniere Corpus Christi Holdings LLC
5.500% due 05/15/2022 500 521 5.125% due 06/30/2027 750 770
Block Communications, Inc. 5.875% due 03/31/2025 500 535
6.875% due 02/15/2025 125 134 7.000% due 06/30/2024 250 279
BlueLine Rental Finance Corp. Chesapeake Energy Corp.
9.250% due 03/15/2024 125 130 8.000% due 12/15/2022 304 323
BMC East LLC Clear Channel Worldwide Holdings, Inc.
5.500% due 10/01/2024 250 262 6.500% due 11/15/2022 1,500 1,544
Boise Cascade Co. Clearwater Paper Corp.
5.625% due 09/01/2024 500 517 4.500% due 02/01/2023 500 495
Bombardier, Inc. 5.375% due 02/01/2025 500 497
6.125% due 01/15/2023 250 251 Cliffs Natural Resources, Inc.
7.500% due 03/15/2025 500 520 5.750% due 03/01/2025 125 118
7.750% due 03/15/2020 250 270 CNH Industrial Capital LLC
8.750% due 12/01/2021 500 556 4.375% due 11/06/2020 500 526
Booz Allen Hamilton, Inc. Codere Finance 2 Luxembourg S.A.
5.125% due 05/01/2025 250 246 7.625% due 11/01/2021 750 749
Boyd Gaming Corp. CommScope Technologies LLC
6.375% due 04/01/2026 500 542 6.000% due 06/15/2025 250 268
Builders FirstSource, Inc. CommScope, Inc.
5.625% due 09/01/2024 500 522 5.000% due 06/15/2021 250 257
BWAY Holding Co. 5.500% due 06/15/2024 1,000 1,045
5.500% due 04/15/2024 750 768 Community Health Systems, Inc.
Cablevision Systems Corp. 6.250% due 03/31/2023 750 777
5.875% due 09/15/2022 500 527 7.125% due 07/15/2020 500 489
8.000% due 04/15/2020 250 279 Concordia International Corp.
Caesars Entertainment Resort Properties LLC 9.000% due 04/01/2022 250 191
8.000% due 10/01/2020 250 258 Constellium NV
CalAtlantic Group, Inc. 5.750% due 05/15/2024 500 465
5.000% due 06/15/2027 375 377 Continental Resources, Inc.
5.250% due 06/01/2026 750 781 3.800% due 06/01/2024 250 230
Capsugel S.A. 4.500% due 04/15/2023 1,000 957
7.000% due 05/15/2019 (b) 772 772 4.900% due 06/01/2044 500 420
Carlson Travel, Inc. 5.000% due 09/15/2022 500 492
6.750% due 12/15/2023 250 255 Cooper—Standard Automotive, Inc.
Carrizo Oil & Gas, Inc. 5.625% due 11/15/2026 500 503
6.250% due 04/15/2023 500 484 Cott Holdings, Inc.
CBS Radio, Inc. 5.500% due 04/01/2025 250 256
7.250% due 11/01/2024 250 259 Covanta Holding Corp.
CCO Holdings LLC 5.875% due 07/01/2025 500 486
5.125% due 05/01/2023 250 263 Crown Americas LLC
5.125% due 05/01/2027 750 769 4.250% due 09/30/2026 500 500
5.250% due 09/30/2022 750 774 4.500% due 01/15/2023 500 525
5.500% due 05/01/2026 250 266 CSC Holdings LLC
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5.250% due 06/01/2024 500 511 6.875% due 01/15/2025 500 521
8.625% due 02/15/2019 500 549 Freeport-McMoRan, Inc.
Darling Ingredients, Inc. 2.300% due 11/14/2017 250 250
5.375% due 01/15/2022 500 522 2.375% due 03/15/2018 500 499
DaVita, Inc. 3.100% due 03/15/2020 250 246
5.000% due 05/01/2025 1,000 1,005 3.550% due 03/01/2022 500 471
5.125% due 07/15/2024 500 508 3.875% due 03/15/2023 250 234
DCP Midstream Operating LP 4.000% due 11/14/2021 500 491
4.750% due 09/30/2021 250 256 5.400% due 11/14/2034 500 451
Dell Intemational LLC 6.500% due 11/15/2020 500 516
5.875% due 06/15/2021 250 262 Gates Global LLC
6.020% due 06/15/2026 375 414 6.000% due 07/15/2022 1,250 1,259
7.125% due 06/15/2024 250 275 GCP Applied Technologies, Inc.
Diamond Resorts Intemational, Inc. 9.500% due 02/01/2023 500 570
7.750% due 09/01/2023 250 266 GLP Capital LP
Diamondback Energy, Inc. 5.375% due 04/15/2026 125 137
4.750% due 11/01/2024 125 125 Goodyear Tire & Rubber Co.
5.375% due 05/31/2025 250 255 4.875% due 03/15/2027 250 254
Digicel Group Ltd. Gray Television, Inc.
7.125% due 04/01/2022 500 438 5.125% due 10/15/2024 500 506
8.250% due 09/30/2020 500 469 Griffon Corp.
DISH DBS Corp. 5.250% due 03/01/2022 750 767
5.000% due 03/15/2023 1,000 1,027 Grinding Media, Inc.
5.125% due 05/01/2020 500 523 7.375% due 12/15/2023 500 545
5.875% due 11/15/2024 250 268 Gulfport Energy Comp.
7.750% due 07/01/2026 250 297 6.000% due 10/15/2024 500 489
7.875% due 09/01/2019 750 829 6.375% due 05/15/2025 500 494
Dollar Tree, Inc. Hanesbrands, Inc.
5.750% due 03/01/2023 500 530 4.625% due 05/15/2024 250 255
Eldorado Resorts, Inc. 4.875% due 05/15/2026 500 510
6.000% due 04/01/2025 500 532 HCA Healthcare, Inc.
EMI Music Publishing Group North America Holdings, Inc. 6.250% due 02/15/2021 500 547
7.625% due 06/15/2024 250 279 HCA, Inc.
Endo Dac 4.750% due 05/01/2023 500 530
6.000% due 07/15/2023 750 634 5.000% due 03/15/2024 1,000 1,061
6.000% due 02/01/2025 375 307 5.250% due 06/15/2026 375 405
Endo Finance LLC 5.500% due 06/15/2047 250 259
5.375% due 01/15/2023 500 420 5.875% due 05/01/2023 750 818
5.750% due 01/15/2022 1,000 905 7.500% due 02/15/2022 1,250 1,442
Energizer Holdings, Inc. HD Supply, Inc.
5.500% due 06/15/2025 500 524 5.250% due 12/15/2021 500 527
EnPro Industries, Inc. 5.750% due 04/15/2024 500 532
5.875% due 09/15/2022 500 524 Hill-Rom Holdings, Inc.
Ensco PLC 5.000% due 02/15/2025 500 512
4.500% due 10/01/2024 500 387 Hilton Domestic Operating Co., Inc.
5.200% due 03/15/2025 250 204 4.250% due 09/01/2024 250 254
5.750% due 10/01/2044 375 247 Hilton Grand Vacations Borrower LLC
Envision Healthcare Corp. 6.125% due 12/01/2024 250 273
5.125% due 07/01/2022 750 773 Hilton Worldwide Finance LLC
FAGE International S.A. 4.625% due 04/01/2025 250 258
5.625% due 08/15/2026 250 258 4.875% due 04/01/2027 250 262
First Data Corp. Hudbay Minerals, Inc.
5.000% due 01/15/2024 750 774 7.625% due 01/15/2025 250 263
5.750% due 01/15/2024 500 521 Hughes Satellite Systems Corp.
7.000% due 12/01/2023 1,000 1,070 6.500% due 06/15/2019 100 108
First Quality Finance Co., Inc. 7.625% due 06/15/2021 500 570
4.625% due 05/15/2021 1,000 1,014 Huntington Ingalls Industries, Inc.
5.000% due 07/01/2025 250 256 5.000% due 11/15/2025 250 269
First Quantum Minerals Ltd. Huntsman International LLC
7.000% due 02/15/2021 500 515 4.875% due 11/15/2020 500 529
7.250% due 04/01/2023 500 490 5.125% due 11/15/2022 750 806

Flex Acquisition Co., Inc.
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4.500% due 09/15/2023 750 763 4.750% due 08/01/2026 500 515
4.750% due 09/15/2026 500 507 5.750% due 08/15/2025 250 272
INEOS Group Holdings S.A. Murphy Oil Corp.
5.625% due 08/01/2024 500 517 4.000% due 06/01/2022 250 241
Informatica LLC 4.700% due 12/01/2022 250 242
7.125% due 07/15/2023 250 256 Murphy Oil USA, Inc.
Intelsat Jackson Holdings S.A. 5.625% due 05/01/2027 500 522
5.500% due 08/01/2023 250 208 6.000% due 08/15/2023 500 530
7.500% due 04/01/2021 500 464 NCR Corp.
8.000% due 02/15/2024 500 540 5.000% due 07/15/2022 750 769
Intemational Game Technology PLC 6.375% due 12/15/2023 500 538
6.250% due 02/15/2022 500 549 Netflix, Inc.
6.500% due 02/15/2025 250 276 4.375% due 11/15/2026 1,000 1,000
Jaguar Holding Co. Il New Red Finance, Inc.
6.375% due 08/01/2023 1,000 1,056 4.250% due 05/15/2024 500 498
Kaiser Aluminum Corp. 6.000% due 04/01/2022 500 519
5.875% due 05/15/2024 625 659 Newfield Exploration Co.
KAR Auction Services, Inc. 5.375% due 01/01/2026 500 520
5.125% due 06/01/2025 250 255 5.625% due 07/01/2024 500 524
KFC Holding Co. 5.750% due 01/30/2022 500 529
4.750% due 06/01/2027 250 256 Nexstar Broadcasting, Inc.
5.000% due 06/01/2024 125 131 5.625% due 08/01/2024 250 254
5.250% due 06/01/2026 500 527 Nielsen Company Luxembourg SARL
Kinetic Concepts, Inc. 5.000% due 02/01/2025 250 257
7.875% due 02/15/2021 250 265 Nielsen Finance LLC
12.500% due 11/01/2021 250 282 5.000% due 04/15/2022 1,000 1,040
KLX, Inc. Noble Holding Intemnational Ltd.
5.875% due 12/01/2022 1,000 1,054 4.625% due 03/01/2021 197 162
L Brands, Inc. 7.750% due 01/15/2024 250 199
5.625% due 02/15/2022 500 538 Nokia OYJ
Lamb Weston Holdings, Inc. 4.375% due 06/12/2027 625 638
4.625% due 11/01/2024 250 259 Novelis Corp.
4.875% due 11/01/2026 250 260 5.875% due 09/30/2026 500 516
Laredo Petroleum, Inc. 6.250% due 08/15/2024 500 526
6.250% due 03/15/2023 500 499 NXP BV
Level 3 Financing, Inc. 4.125% due 06/01/2021 250 264
5.250% due 03/15/2026 1,000 1,040 4.625% due 06/01/2023 250 270
LifePoint Health, Inc. Oshkosh Corp.
5.375% due 05/01/2024 750 778 5.375% due 03/01/2025 250 264
Lions Gate Entertainment Corp. Outfront Media Capital LLC
5.875% due 11/01/2024 250 264 5.625% due 02/15/2024 125 131
Live Nation Entertainment, Inc. 5.875% due 03/15/2025 500 526
4.875% due 11/01/2024 250 254 Park Aerospace Holdings Ltd.
LKQ Corp. 5.250% due 08/15/2022 250 262
4.750% due 05/15/2023 500 512 5.500% due 02/15/2024 250 262
Louisiana—Pacific Corp. Park—Ohio Industries, Inc.
4.875% due 09/15/2024 500 512 6.625% due 04/15/2027 125 131
Mallinckrodt Intemnational Finance S.A. PDC Energy, Inc.
4.750% due 04/15/2023 750 643 6.125% due 09/15/2024 250 255
5.500% due 04/15/2025 250 220 Penn National Gaming, Inc.
5.750% due 08/01/2022 750 709 5.625% due 01/15/2027 75 77
Masonite International Corp. Performance Food Group, Inc.
5.625% due 03/15/2023 500 525 5.500% due 06/01/2024 250 259
MDC Partners, Inc. PetSmart, Inc.
6.500% due 05/01/2024 250 251 7.125% due 03/15/2023 1,000 892
MGM Resorts International Pinnacle Entertainment, Inc.
4.625% due 09/01/2026 250 254 5.625% due 05/01/2024 250 261
6.000% due 03/15/2023 750 829 Pinnacle Foods Finance LLC
6.625% due 12/15/2021 1,000 1,125 4.875% due 05/01/2021 500 511
6.750% due 10/01/2020 500 555 Platform Specialty Products Corp.
8.625% due 02/01/2019 500 553 6.500% due 02/01/2022 1,000 1,038

MSC], Inc.

Ply Gem Industries, Inc.
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6.500% due 02/01/2022 1,500 1,579 5.750% due 06/01/2022 250 257
Post Holdings, Inc. Schaeffler Finance BV
5.000% due 08/15/2026 750 750 4.750% due 05/15/2023 250 259
5.500% due 03/01/2025 250 258 Scientific Games International, Inc.
5.750% due 03/01/2027 500 516 7.000% due 01/01/2022 500 534
PQ Corp. 10.000% due 12/01/2022 500 550
6.750% due 11/15/2022 125 135 Scotts Miracle-Gro Co.
PRA Holdings, Inc. 5.250% due 12/15/2026 750 788
9.500% due 10/01/2023 500 558 Sealed Air Corp.
Precision Drilling Corp. 5.250% due 04/01/2023 1,000 1,078
6.625% due 11/15/2020 75 73 Sensata Technologies BV
7.750% due 12/15/2023 375 375 4.875% due 10/15/2023 500 512
Prestige Brands, Inc. 5.625% due 11/01/2024 500 538
6.375% due 03/01/2024 500 537 Sensata Technologies UK Financing Co. PLC
Prime Security Services Borrower LLC 6.250% due 02/15/2026 500 548
9.250% due 05/15/2023 500 545 ServiceMaster Co. LLC
PTG, Inc. 5.125% due 11/15/2024 750 778
6.000% due 05/15/2024 250 271 SFR Group S.A.
PulteGroup, Inc. 6.000% due 05/15/2022 750 786
5.500% due 03/01/2026 500 534 6.250% due 05/15/2024 1,500 1,590
PVH Corp. 7.375% due 05/01/2026 500 544
4.500% due 12/15/2022 500 519 Silgan Holdings, Inc.
QEP Resources, Inc. 4.750% due 03/15/2025 250 258
6.875% due 03/01/2021 1,000 1,043 Silversea Cruise Finance Ltd.
Qualitytech LP 7.250% due 02/01/2025 250 268
5.875% due 08/01/2022 500 523 Sinclair Television Group, Inc.
Quintiles IMS, Inc. 5.125% due 02/15/2027 250 243
4.875% due 05/15/2023 500 514 5.375% due 04/01/2021 1,000 1,030
5.000% due 10/15/2026 500 517 5.875% due 03/15/2026 500 513
Rackspace Hosting, Inc. Sirius XM Radio, Inc.
8.625% due 11/15/2024 250 267 5.000% due 08/01/2027 (c) 250 253
Range Resources Corp. 5.375% due 04/15/2025 750 777
4.875% due 05/15/2025 250 239 Southwestermn Energy Co.
5.750% due 06/01/2021 500 513 4.100% due 03/15/2022 750 703
RegionalCare Hospital Partners Holdings, Inc. 5.800% due 01/23/2020 500 512
8.250% due 05/01/2023 500 539 6.700% due 01/23/2025 250 246
Revlon Consumer Products Corp. Spectrum Brands, Inc.
6.250% due 08/01/2024 250 219 5.750% due 07/15/2025 500 539
Reynolds Group Issuer, Inc. 6.625% due 11/15/2022 500 526
5.125% due 07/15/2023 500 520 Springs Industries, Inc.
5.750% due 10/15/2020 250 256 6.250% due 06/01/2021 1,000 1,036
6.875% due 02/15/2021 486 500 SPX FLOW, Inc.
Ritchie Bros Auctioneers, Inc. 5.625% due 08/15/2024 500 518
5.375% due 01/15/2025 125 131 5.875% due 08/15/2026 500 519
Rite Aid Corp. Standard Industries, Inc.
6.125% due 04/01/2023 750 739 5.000% due 02/15/2027 500 511
Rivers Pittsburgh Borrower LP 5.375% due 11/15/2024 1,000 1,059
6.125% due 08/15/2021 250 254 6.000% due 10/15/2025 250 269
Rockies Express Pipeline LLC Steel Dynamics, Inc.
5.625% due 04/15/2020 1,000 1,068 5.250% due 04/15/2023 500 522
Rowan Cos., Inc. Summit Materials LLC
4.750% due 01/15/2024 250 214 5.125% due 06/01/2025 500 514
4.875% due 06/01/2022 250 233 Sunoco LP
5.850% due 01/15/2044 250 187 6.250% due 04/15/2021 250 262
7.375% due 06/15/2025 125 117 Symantec Corp.
7.875% due 08/01/2019 250 263 5.000% due 04/15/2025 125 131
RSP Permian, Inc. Syniverse Foreign Holdings Corp.
5.250% due 01/15/2025 500 503 9.125% due 01/15/2022 426 427
Sabre GLBL, Inc. Syniverse Holdings, Inc.
5.250% due 11/15/2023 250 261 9.125% due 01/15/2019 74 72
Sally Holdings LLC Teck Resources Ltd.
5.625% due 12/01/2025 500 514 3.750% due 02/01/2023 250 244
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4.500% due 01/15/2021 750 786 7.250% due 07/15/2022 250 236
4.750% due 01/15/2022 250 260 Valeant Pharmaceuticals Intemational, Inc.
6.125% due 10/01/2035 750 786 5.875% due 05/15/2023 250 216
6.250% due 07/15/2041 250 261 6.125% due 04/15/2025 250 213
TEGNA, Inc. 7.000% due 03/15/2024 500 527
4.875% due 09/15/2021 250 257 Valvoline, Inc.
5.500% due 09/15/2024 500 517 5.500% due 07/15/2024 75 80
Teleflex, Inc. VeriSign, Inc.
4.875% due 06/01/2026 500 514 4.625% due 05/01/2023 1,000 1,030
Tempur Sealy International, Inc. Versum Materials, Inc.
5.625% due 10/15/2023 500 521 5.500% due 09/30/2024 250 263
Tenet Healthcare Corp. Videotron Ltd.
4.375% due 10/01/2021 1,000 1,020 5.375% due 06/15/2024 1,000 1,060
4.500% due 04/01/2021 250 255 Virgin Media Finance PLC
5.000% due 03/01/2019 500 525 6.000% due 10/15/2024 1,000 1,064
6.000% due 10/01/2020 500 537 Virgin Media Secured Finance PLC
Tennant Co. 5.500% due 08/15/2026 250 263
5.625% due 05/01/2025 250 264 Welbilt, Inc.
Terex Corp. 9.500% due 02/15/2024 250 291
5.625% due 02/01/2025 250 258 WellCare Health Plans, Inc.
Tesoro Logistics LP 5.250% due 04/01/2025 250 263
5.250% due 01/15/2025 500 527 Welltec A/S
5.500% due 10/15/2019 250 265 8.000% due 02/01/2019 500 486
THC Escrow Corp. Il WESCO Distribution, Inc.
4.625% due 07/15/2024 250 251 5.375% due 06/15/2024 500 524
5.125% due 05/01/2025 500 503 Western Digital Corp.
T-Mobile USA, Inc. 7.375% due 04/01/2023 250 275
6.375% due 03/01/2025 250 2N Whiting Petroleum Corp.
6.500% due 01/15/2026 375 415 5.000% due 03/15/2019 250 250
6.625% due 04/01/2023 1,500 1,591 5.750% due 03/15/2021 500 473
TransDigm, Inc. Wind Acquisition Finance S.A.
6.375% due 06/15/2026 500 509 4.750% due 07/15/2020 500 507
6.500% due 07/15/2024 1,250 1,294 7.375% due 04/23/2021 1,000 1,041
Transocean, Inc. WMG Acquisition Corp.
6.800% due 03/15/2038 750 551 5.000% due 08/01/2023 500 514
7.500% due 04/15/2031 250 201 Wolverine World Wide, Inc.
9.000% due 07/15/2023 1,000 1,043 5.000% due 09/01/2026 125 124
Triumph Group, Inc. WPX Energy, Inc.
4.875% due 04/01/2021 250 250 5.250% due 09/15/2024 250 239
U.S. Concrete, Inc. 6.000% due 01/15/2022 250 249
6.375% due 06/01/2024 500 530 7.500% due 08/01/2020 250 264
U.S. Foods, Inc. WR Grace & Co.—Conn
5.875% due 06/15/2024 750 782 5.125% due 10/01/2021 500 537
United Rentals North America, Inc. 5.625% due 10/01/2024 250 268
5.500% due 05/15/2027 500 516 Wynn Las Vegas LLC
5.875% due 09/15/2026 500 534 5.250% due 05/15/2027 500 513
7.625% due 04/15/2022 168 176 5.500% due 03/01/2025 1,000 1,054
United States Steel Corp. XPO Logistics, Inc.
8.375% due 07/01/2021 250 276 6.500% due 06/15/2022 1,000 1,054
Unitymedia Hessen GmbH & Co. KG Yum! Brands, Inc.
5.000% due 01/15/2025 500 526 6.875% due 11/15/2037 250 271
5.500% due 01/15/2023 900 936 Zayo Group LLGC
Univision Communications, Inc. 5.750% due 01/15/2027 500 524
5.125% due 05/15/2023 500 506 ZF North America Capital, Inc.
5.125% due 02/15/2025 1,000 994 4.750% due 04/29/2025 1,000 1,059
6.750% due 09/15/2022 500 521 Ziggo Secured Finance BV
UPCB Finance IV Ltd. 5.500% due 01/15/2027 1,000 1,024
5.375% due 01/15/2025 1,500 1,577 205,130
USG Corp.
5.500% due 03/01/2025 1,000 1,066
Valeant Pharmaceuticals Intemational AmeriGas Partners LP
6.375% due 10/15/2020 1,000 974 5.500% due 05/20/2025 250 256
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5.750% due 05/20/2027

Antero Midstream Partners LP

5.375% due 09/15/2024
Blue Racer Midstream LLC
6.125% due 11/15/2022
Calpine Corp.

5.375% due 01/15/2023
5.750% due 01/15/2025
CenturyLink, Inc.

5.800% due 03/15/2022
6.450% due 06/15/2021
7.500% due 04/01/2024
Dynegy, Inc.

6.750% due 11/01/2019
7.375% due 11/01/2022
7.625% due 11/01/2024
Energy Transfer Equity LP
5.875% due 01/15/2024
Extraction Oil & Gas, Inc.
7.875% due 07/15/2021

Frontier Communications Corp.

7.125% due 03/15/2019
10.500% due 09/15/2022
11.000% due 09/15/2025
Genesis Energy LP
5.750% due 02/15/2021
NGL Energy Partners LP
6.125% due 03/01/2025
7.500% due 11/01/2023
NGPL PipeCo LLC
7.119% due 12/15/2017
NRG Energy, Inc.

6.250% due 07/15/2022
6.250% due 05/01/2024
6.625% due 03/15/2023
6.625% due 01/15/2027
NRG Yield Operating LLC
5.000% due 09/15/2026
NSG Holdings LLC
7.750% due 12/15/2025
Parsley Energy LLC
5.250% due 08/15/2025
6.250% due 06/01/2024
Sprint Capital Corp.
8.750% due 03/15/2032
Sprint Communications, Inc.
6.000% due 11/15/2022
7.000% due 08/15/2020
Sprint Com.

7.250% due 09/15/2021
7.625% due 02/15/2025
7.875% due 09/15/2023
Talen Energy Supply LLC
4.625% due 07/15/2019
6.500% due 06/01/2025

Tallgrass Energy Partners LP

5.500% due 09/15/2024

Targa Resources Partners LP

4.250% due 11/15/2023
5.250% due 05/01/2023
Telecom Italia Capital S.A.
6.375% due 11/15/2033

250
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750

1,000
750

250
250
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1,000
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375
1,500

125
250

500
750
750
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633

250
500

750

1,500
500

750
250
2,500

89
250

500

500
250

500

254

514

759

979
707

261
2N
549
1,036
247
488
533
258
522
479
350
1,504

115
248

512
773
761
516
252
511
683

251
528

947

1,594
551

835
288
2,881

87
177

509

491
258

543

Telecom ltalia SpA
5.303% due 05/30/2024

TerraForm Power Operating LLC

6.375% due 02/01/2023
Transocean Proteus Ltd.
6.250% due 12/01/2024
Williams Cos., Inc.

4.550% due 06/24/2024

HE-NRFBER
(M8 IR 1fi$243,661)

iEHE 0.1%
Groupe Novasep SAS

TiEGA AR
(B{R IR {E$766)

500
625
238

1,000

A

139,800

Ttif &4 (BT T)

538

654

243

1,033
26,746

253,198

255

255

SERRmE S 98%

Citibank N.A.

0.660% due 07/03/2017
DBS Bank Ltd.

0.660% due 07/03/2017
Deutsche Bank AG
0.660% due 07/03/2017
DnB NORBank ASA
0.660% due 07/03/2017
JPMorgan Chase & Co.
0.660% due 07/03/2017

National Australia Bank Ltd.

0.660% due 07/03/2017

Sumitomo Mitsui Banking Corp.

0.660% due 07/03/2017
Wells Fargo Bank
0.660% due 07/03/2017

ENERERAS
(MR{ IR (H$27,749)

BREHMESAR 98.9%
(MR IR{HE$272,176)

SMTVIATITER 0.0%
(IERMEEIETLIT7LI0)

ETOMOEELLIUVHEE 1.1%

#i&E 100.0%

27,200

27,749

$ 281,202

15

3,172

$ 284,389

(kA fE:RBDOBT (BZETHER) TREDEERTHS.

(DEWILL O H ML S
()T BERS | A HEE 2%
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Groupe Novasep SAS 03/15/2012 $ 766 $ 255 0.09%
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U.S. Treasury
Notes 1.750%

DEU 1.400% 06/30/2017 07/03/2017 § 27200 due 05/15/2023 $ (27,708) $ 27,200 $ 27,203

LRG| & $ (27,708) $ 27200 §$ 27,203
@V N\ —R-LRHLS]

AL T

GRS fEN&F & AH i 191 H [N UN—Z- LRI AR DAL 4

BCY —1.250% 06/26/2017 N/A $ (410) $ (410)

JIR—ZR-LIREEI &% $ (410)

@ LR ALL TRFHLES LD

HLAL: T
FRAT I
L H WEs L OkRE 30HLLF 31-90H 90 H # it
1JIN—R-LRERE|
ES R $ 0o $ 0o $ 0o $ (4100  § (410)
1)I3—R LRG| &F $ 0o 0o 0o (410) $ (410)

© L5&RT U T4 7 b
@ U S EK 201746 7 30 H BU(E
IV T T AN AT T (LD ATy I A) —5ED

HNL: T
AEEN G

T IIR S 2 KRR
rv vz [Eetogl] i 4 2 AT A i i GRS e A
CDX.HY-23 Index 5000% 12/20/2019 § 2400 $ 179 § 22§ 0o $ (6)
CDX.HY-25 Index 5000%  12/20/2020 1,960 145 149 3 0
CDX.HY-26 Index 5000%  06/20/2021 1,980 158 75 3 0
CDX.HY-27 Index 5000%  12/20/2021 1,980 151 5 4 0
CDX.HY-28 Index 5000%  06/20/2022 5,000 352 6 1 0
2Dy TREEE $ 985 § 257 § 21§ (6)




b
201746 H 30 B IZHE T L7231
(BHEBAL: TREL)
3% :
ZHRLE (OMNEBUERPERR %) $ 14,993
B X4 4 (O EBLARERR L) 0
HEA 2
A E 14,995
EH:
KAAFILE, 0
Mt A 1
HBHAAR 1
g IER 14,994
WL
BB A e (O ERAEERRTE) 1,114
FIGEmT VST 47 R 630
JREART U NT 47 B 88
SEEE 0
EEESE e 1,832
L AR B A R 2% -
Be& A MEES: (O ERIAEPEER ) 11,952
FIGERT VT 47 R 157
JEEEA AT ) ST 4 7 B 0
SMEREEB LR 43
LRI MRS 12,152
Y EHLBS L OSSR EB MR L 13,984
T OfERICLAME FED BB $ 28,978
S R SRR $ 0

PIMCO US/\AA—JLK-RSTo—T7UR
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M % % % ENNE!
541 (20134E 7 A11H) 10, 051 0.1 99.5 391
6 W1 (201447 A11H) 10, 059 0.1 68.6 207
7 (201547 A13H) 10, 066 0.1 66.7 135
S HA(20164E 7 A11H) 10, 069 0.0 60.5 140
9HA2017T4E 7 A11H) 10, 065 A0.0 60. 8 140
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7HR 10, 069 0.0 53.6 —
8 AR 10, 069 0.0 35.2 —
R ES 10, 069 0.0 33.3 —
10K 10, 068 A0.0 25. 4 —
11AR 10, 068 A0.0 25.3 —
12H K 10, 068 AO0.0 21.7 —
201741 AR 10, 067 AO0.0 29.0 —
2 AR 10, 067 A0.0 74.0 —
3 AR 10, 067 A0.0 58.0 —
4 AxK 10, 066 A0.0 72.1 —
5 AR 10, 066 A0.0 64.3 —
6 AR 10, 066 AO0.0 60.9 —
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201747 H11H 10, 065 A0.0 60. 8 —
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