-
bl
V &

BFHPIMCO - KE/\A - 1 —)b MESFIRIF

(Z21-Y=-3VFRI-R) BADEE

ERHRSE (ZFhR)

10883 CRER201849 H25H) Z1098] CRER2018410A25R) 211081 CREH2018411H26H)
FUH CRER2018F128258)  H1128 CRER201941 A258)  H1138 CRER201942 A25H)

ER S EAR (20184 8 5288 ~20194 2 A25H)

ZREDHGESEN

TR0 CEWEBY, FCBABLLTES.

8. él? 7 > RiE. 2017411 A1 7E|IJ.;E%HEF'ﬁ’ELE?’%%’JT}”\TE%ﬁL\ EEHIER T A

($20245 8 A26B LB YFELEZOT, TEETEL,
SHEL—BOBINITEBYET &5, BEVELEFET,

QLT 7V FOMUEMAEIRDEY TY,

[ & 5 B eniRE/ B, ik

fE 5t Hi RI[2009 O F O HAH2024F8 H26HE T C9,

MEES 7 > NG SRR E IS E%T"ﬁﬁ’éfﬁAb\ YEJ.

FELT, HE’CG)%I&E{‘:T’C&%{SP\MCO USNA - A—JILF - 5%/ J7 o FB-J (\D) FhilExh &LOCHECOERNEDRES

ATHIBHIRA—R— T+ Ut <H— 77/|"E‘ZEEIE¥=’\0)&§ BLT, *watwmﬂ@U$$h§ (TNA A=K -RUR] &

& B 5 & =1E T - 4= MEJ EVWVET,) ERENLGIERERREL, ‘%‘k% A VALTADOHREPRANGE fﬁ#t%@ﬁiﬁ?&é;t

B EBME LTERERLET., RENTE~DRELKE. BEOKR L TIE PIMCOUSAA - A —L K- X KFF 7 > RB-J (NZD)

SZRAHEANOEREEFLE Li?‘b\ HFIZHIRIER T T, %%xﬁ‘j‘% ROUISHES & CRBEL S RIS LT 7> h@éééﬂﬁ%é&ﬁ%@
SARESTDHCLEEARLELFET _

BHPINGO - KE A - »f—»l%a#?% PINCOUSANA - A —ILF - AF57>— - 77 FB-J (NID) BRAEH & OB < F— Fo+

BP0 KB A MKBERE |07 < 77> FERESETBRANRE LET, BB, AX- Sl - R R onst

ANSTO—-TF7 KB (NZD) FLETHOEFEY $¥1§€'%§E’J&I§&é“f%& LEY,

IRBENE PINCO TSR~ — L F PTMCO /N= = —&US/ANA - A —JL K - T7 R (M) ZRHAF~OEREEZBLC. K

BN A AN ES FRBEEROEMEMISE TERENRE LET,

BRPINCO - SKEANA - 1 — )L FRERE | RERRil e~ D RBEAE - EFIRZRT &€ A,
S Es R (Z2a—Y—=FVRRLI-R) BAHER | NEETEE~DEEREITVELA,

BRY A R g HRAOREBFVEL A

BREREIZ. RAIE LT, FF  HEUEhans & b ﬁEﬁEEEﬁ?u_tE%ZKt LEJ. =L,
S B OH M| THETIEALHYETS, FREMERICOVTR, HFISHBERTT, TABSER—DBERETL

MEARENHBETICLEEZTRIDEDTEHY T A,

DERBBACERENERERSBVGANDY £, Bd, BE2AHLU8 ADREREIZIE, EEEGJ‘QE;H?@EI §.:T:%7b\5&m?’é§§é?ﬁﬂﬂl,
MRAIE LT, FIF - MUFNBEFEPOICRENEETS | AHELTVETA, ChE ERICLINENRE LEZDDICHDZ L0EE

BR7EYMIRIA L

RRBEARXAXBI-12-1

YiR—h5(4¥)L _0120—753104
(RAIBSRD EREEDTFAIORN~F %58

E R—LR—  http://www.nomura-am.co.jp/




BHHPINCO - KE/ N1 « A —)L FEHIRIE (Z2—U—5 Y FFLI—R) BAHER
O30 DEREIE

T @ Al oxlm x| BEEEG aox
P oyEe) 2@ ﬁg{%ﬁ ;;%H)\Lt%%%tt%%ﬂ]\ttg_ﬁﬁ@ #

M M % % % % "M

8441 (201649 H26H) 8,771 120 AO0.2 0.0 — 96. 2 1,793
85471 (20164F-10H251) 8, 944 80 2.9 0.0 — 95. 6 1,892
8641 (20164F11H251) 9, 259 80 4.4 0.0 — 96.5 1,977
87H1 (20164E12H26 1) 9, 497 80 3.4 0.0 — 96.5 1,935
881 (20174E 1 H25R) 9, 722 60 3.0 0.0 — 96.5 1, 894
893 (20174E 2 H27H) 9,613 60 ANO0.5 0.0 — 95.9 1, 855
90 (20174E 3 H27H) 9, 156 60 A4, 1 0.0 — 96. 1 1,773
9141 (201744 A251) 9,123 60 0.3 0.0 — 96. 1 1,761
9241 (201745 H251) 9,319 60 2.8 0.0 — 96. 3 1, 780
9341 (201746 H26H) 9,561 60 3.2 0.0 — 95.9 1,782
9441 (20174 7 H251) 9, 759 60 2.7 0.0 — 96. 2 1,705
958 (20174E 8 H25H) 9, 266 60 N4 4 0.0 — 94.3 1, 556
96 (20174E 9 H25H) 9, 645 60 4.7 0.0 — 96.0 1, 547
97H# (20174E10H 25 ) 9, 250 60 A3.5 0.0 — 95. 6 1,417
984 (20174E11 H2TH) 8, 937 60 N2.7 0.0 — 95.3 1,343
994 (20174F12H251) 9,178 60 3.4 0.0 — 95.5 1,348
10031 (201841 H251) 9,342 60 2.4 0.0 — 95.5 1, 356
10131 (201842 H261) 8, 794 60 A5.2 0.0 — 94.8 1,203
10241 (201843 H261) 8, 506 60 N2.6 0.0 — 94. 6 1,124
103441 (20184 4 H25R) 8, 681 60 2.8 0.0 — 94. 6 1,096
104181 (20184 5 H25R) 8, 389 40 N2.9 0.0 — 93.5 1,015
1058 (20184 6 H25R) 8, 430 40 1.0 0.0 — 94. 2 1,011
10684 (20184 7 H25R) 8, 407 40 0.2 0.0 — 93.9 940
10731 (20184-8 H27H) 8,308 40 AN0. 7T 0.1 — 93.8 925
10831 (20184E 9 H25H) 8,351 40 1.0 0.1 — 93. 4 867
1098 (20184E10 4 25) 8, 096 40 A2.6 0.1 — 92.8 783
11081 (20184E11 7 26 ) 8, 252 20 2.2 0.1 — 92.9 788
1118 (20184E12 A 25 ) 7,887 20 N4, 2 0.1 — 92.0 691
1128 (20194E 1 A250) 8, 134 20 3.4 0.1 — 91.2 720
11381 (20194E 2 A251) 8, 421 20 3.8 0.1 — 92.3 724

*k FEVEMMAR O MU 3135 B 5 A 2,

kYT 7RI~ —7 7 REMAANETOT, MESHALLSR], MEREMILR) IR L2TWL TR £,

S EM I RITE VA TR — 50 JTHR,

kM T NE, EELTAMNEE T 7 FICRE T3 77 R 47 - 77 0 XAThHY | 81X 2R T REEDTFELRNZD, XUF
~v—7FH IS EFHA,



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

O L eI DEENMEE & HRFDHER

- 3 P 2 = =

A Y S T I e | R Y sl s R

TR g % % % %

20184 8 H27H 8, 308 — 0.1 — 93.8

1084 S AR 8,278 ANO0. 4 0.1 — 93.8
TR

20184 9 H25H 8, 391 1.0 0.1 — 93.4
)

2018429 H25H 8, 351 — 0.1 — 93. 4

51094 9HRK 8,379 0.3 0.1 — 93.5
@

2018410 H 251 8,136 N2.6 0.1 — 92.8
TR

20184£10H 25 H 8, 096 — 0.1 — 92.8

1108 10H K 8,098 0.0 0.1 — 92.8
@

2018411 H26H 8,272 2.2 0.1 — 92.9
)

20184E11H26H 8, 252 — 0.1 — 92.9

1113 11HR 8,435 2.2 0.1 — 93.0
TS

20184E12H 251 7,907 AN4. 2 0.1 — 92.0
TR

2018412 H25H 7,887 — 0.1 — 92.0

1124 12H KR 7,904 0.2 0.1 — 92.0
@

20194E 1 H25H 8, 154 3.4 0.1 — 91.2
TR

201941 H25H 8,134 — 0.1 — 91.2

H11331] 1 AR 8,235 1.2 0.1 — 91.5
TS

20194E 2 H25H 8, 441 3.8 0.1 — 92.3

kIR I EMAIT S BL A S, R ITH T,
kW77 NP —T 7 REMAANETTOT, MEFHALER],
kR RITE VA TR — 8 0 f T HR,

MEFHEMIER ) TRELREZLRL TRV £7,



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

OER#E@E
O e AR th D A HEMEEF D HTE
(M) (B5M)

9,000 2,000
8,800 1,800
8,600 1,600
8,400 1,400
8,200 1,200
8,000 1.000
7,800 800
7,600 600
7,400 ! ! ! ! ! 400

2018/8/27 2018/9/25 2018/10/25 2018/11/26 2018/12/25 2019/1/25 2019/2/25

— BEME (53 —— DESBREEEMR (i) LEERER (BH) ‘

S 1BHAES : 8,087
B ¢ 8,421F) (BHLHES (B5A2) 1 1607)
B 5 E: 3.4% (HESBEEAN—2)
(¥) HEREBREREMEBAL. 7EE Bdd) EHNEFICBRELEZLOLARBLTHELEZLOT, 77 FERAOEENLGNAT+—
RURERTIDTY . ERHIE (20186 8 A27H) DIENBEMIBLER—LLHLIITERELLTEYET.
(¥) ARBEEZBRETINEINCODVTRBEFHEACHANI—RICEYELYET, =, 770 FOBAMLBEICLIYRBEHLEY
YES, LEho2T, BLOEEFHROBHEDKREERTLOTREHY EFEA.
GE) EEBEEL. MERUTE2MEEEEAALTRRLTEYET,

OE#MBNELREERA

- REMICRELTVANS - A — L FESENO DA VA LTA Y (FIBRA)
FRERICRELTVANS - A — L FEMDX Y EZLT A Y (FEEFOR) (HiEEE
#B)

F BEWMEICE DR L (RFZHLAHDOER) FETLITL (RFERISOIE)
A/ Za—P—=3 U FFILOAEBEE



FHIPINCO - KE/ A - A —)b FIEERIE (Z2—Y—52 FRLaI—R) BASEE
OREIREE
<KENA - 41— FRTHE>
RENA - A=)V FETISOREIUTOLSITHY E LT,

<KENA - 14—V NMETSEOHE >

104

100
98 -

96

94 :
'18/08 '18/09 '18/10 18/11 '18/12 '19/01 "19/02
&#/8)
#\A - A —)L REMLS ¢ ICE BofAML US High Yield, Cash Pay, BB-B Rated, Constrained

Index. H{EREIEZ 100 & L THEHE.
(P TIb—LN=7"/ BFFH KUEFT : ICE Data Indices, LLC)

KENA - A —IL FEEHIGIE. BERPBEISEXRICHITT, XPEFEREERICIMF
(EFRERS) N"ERBEOREEFREZTABIELIZC &, FRB CREREFHEERSE
B) ICKIERMEIEHMOLBRBOMENBE I L. EEFEELZ D CYBUANAFERBEN
EESRIEBENSEHFRAICHIBLE L, LOALERGTHL L BERBAKRICHITTIE, /DT
ILFRBERDHEE©LFOMC CREMBAMATIBEEER) DBEEEEN GFRBAERGIEMOER
NENWEDRADLGIH 2 LR KFRERIZKIEZREORELGEEZEBERICKSERA
DEFNEFE I EBEILRFEL., BEBBHEZELTIELERLEL



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

<AHEL— LDO¥B>
Za—C—JVFFILOAICHTEAEBL— MILUTOXS ITHB-LEL,

<H/Za2—-Y—=35 FFILL— FO#HE>

(=)
80.0

78.0
76.0
74.0

72.0

70.0

68.0 -

660 Il Il Il Il ‘ Il
'18/08 '18/09 '18/10 18711 18712 "19/01 '19/02
(&F/R)
(HFF - TI—LN=2)

Q¥ I7VFDR— I+ UA

[BFHAIPIMCO - KE/NA - 4 —)L FEHFRE (Z2—P—F Y FFILa—RX) #8AHEE]
[PIMCOUS/\A £ —J)LF - R 5TV —+ T7>2KB-Jd (NZD)] & UV [FF T R—HKR—

foAVF IF—T7 0 F] OZBIAHFZFTERENREL. BEDOFILET S [PIMCOUS

N~ A—=)LK-ArSTV—+T72FB-J (NZD)] DZRIEHE~DHRELLEZH4290% LU

LIZHFELE LT,

[PIMCOUS/\A - £ —JLF - R+ SFTP— - 77> FB-J (NZD)]

FER/ERNETH S [PIMCO NI 2a—HFUSNS - A—ILE-R+rSTF—-T72U K M)]
DINA ~ A—I)LFER—FTH VAT, N/ - A—)LFESEEZHREAICHANE L=,

NEIREOERIZH LTt ZF -5 EICBRELE-EY 2 —&R 2#5GELE L=, BAM
[ZIE, REETIBOREDEEEZZTOTVEEZ ONDIEREM O, SAERNSC., &£
HIZBIT52EHIEDETHIFMBIZLEEEEZONIANILARTTREDRELLEE 4 —/\—
DI b RUFI—VICHREODRELE) L LEL, —A. FRMICESTEFEIZ>
TEEODNDEEZDBEEBRE L. A VI —FXY rERELTEREBEATIEEEZDIEMNE
MITBENGHEEBTHOEIEADHENEN TS —HD/NEEI 2 —~DRELLERET Y
B—D x4 b (RUFI—VIZHEARNBHDIRELLER) ELFELT,

[T R—R— b7+ A =77V F]
BE1FEURAOAHEFOEHEMIIS~ADREFTHELN., HHETa—I/IL- O—2VFETE
BHZTH5 L TREMTDHERZRY T L1,

_5_



BHHPINCO - KE/ N1 « A —)L FEHIRIE (Z2—U—5 Y FFLI—R) BAHER
OHIFZ7UVFDRUFI—V LDER

L7V RE EELTHEET 7 FITRET S T7 08 - 4T -7 20XTHY. EE
EERTEVGEBLDFELLGV O, AVFI—UFRLHY FEA,
T3201F. EREEGRDOE T 7 o FOMAREMBEREETT,

BAEMME (HBIHER)

(%)
6.0

-6.0

-8.0

%1088 510988 1108 E1118 1128 1138
2018/9/25 2018/10/25 2018/11/26 2018/12/25 2019/1/25 2019/2/25

gk

(F) BEMEADEERENEZAHLTI .

OREEE

INBREEICONTIE, FHOFF - ELFWNA., EAHRANGEOEREZHEL TREL
FLT1-,

BREDEAICOWVWTIE, HICHRZRITS. TAHYER—DERZITEVEY,
OREFREDAR

(B2 - M. 154720 - BliAR)

1084 1094 1104 E1114 H11247 1134
H A 2018% 8 A28 H ~[2018%F 9 A 26 F ~|20184:10 A 26 A ~ [20184E11 727 H ~[2018% 12 A 26 A ~ [20194F 1 H26 ~
2018459 A25H |20184E10/25H |20184:1126H |20184E12/125H [20194E 1 A250  |20194F 2 f25H
YW Bl 40 40 20 20 20 20
Crf FEHEAMAE L 3E) 0.477% 0. 492% 0. 242% 0.253% 0.245% 0.237%
LI DOILGE 40 40 20 20 20 20
YDA LS — — — — —
S itk 3 i o SR AH 6,211 6,215 6, 226 6, 229 6, 239 6, 251

() S AEAERARL R T LW e (BLAA) OUIRIEMEMAE (DRLEIAZ) ([T 2HETHY . 77 v FOREER L IFRRY £,
(1) BHIOIEE, BHIORAELSMINIEA TS CCTRIBL TV A D AFH N U MNE S L B LRWEERHY £,

_6_



EFAPINC - /A1 - A —L FIESHIE (Z2—Y—5 > K FLa—2) BANER
O4#DERA&

[BFHAIPIMCO - KE/NA - 4 —)L FEHFRE (Z2—P—F Y FFILa—X) #8AHEE]

[PIMCOUS/\A £ —)LE - R +STFP—+ 772 KB-J (NZD)] ZHAHELH IV [HH~<
F—R—rT7H+ VA IHF—T 72 F] ZHRIAHFFZFTERERNFEL. BEOFDLET D
[PIMCOUS/\A 4 —JLE - R STV —+ T7 2 FB-J (NZD)] ZBAHE~DIRELLLEZH
1290% L EICHFELET,

[PIMCOUS/\A - £ —JLF - RS FTP— - 77> FB-J (NZD)]

KRILEBETOEFEIYEERE I/ - A—ILF-ROK] FE Ting - 4—ILFE) &
WWET,) ZFERERFREL. 1 VHLTA VOERIZNAZ., FREMNGFYEZ LY A
VOERBEBIELET. . SEAEBFHNEE. ABEENS. EYAEBLXENSIEEEA
L. KFILEBTEEICOWT, RAIELTAKRFRILERY, Z2a—C—5 U FRILZES AN
Bl ETHRVET,

KXETEERLRKBENEREICRALTWS—A. EFRNETSARRZHIETI0ELAKE
WEFRBINDIEDP, KBNS - A1—ILFEHFOT 74 b (BHEFRET) BEHNSELIEK
HETHBTIHIEFHEINDZLIE, BESETRICE S TISAMBLELRDEEZAET, BIC.
SHEEZDDICHRANTESFIREN R P TRESFOHEMMICEVFEY [CXT HRER
NDEELDHZ AL, ABEHFOYR—FERTHDIEEZFT,

RATRENENDKREDREETERMKRICEAL TEEOHFEZIRNT IV ERXHDH LD,
NEEEDE VKE/ NS - —I)L FERIIFEE & HBHEONA TERANED SERTTORI
BROBRBZEZZFHEMNMFSINFTT ., — A, —HOBREIL. BHHNERIILERERYRAA
EREBTO#EBZEHRITTEY. BIRERNLVERICLLIEZZFET,

BERICE LTI, ¥V AREOEEICHT it £ LERE LA L XE - MRRRETR
DAHEHTY . BAEMICZIEK, SARENS Frva170— GRENR) NREMGANILRYT
TOREETSOEAEDEEEZZTOTNWEEAONSIEREM G EDRELERZZHLEL
F9. —AH. ERMEEDEHOEZEZZITVOTVEEZ NI EREEL Y 2 —PhREAMIC
ETERCLEOBRBEICVITEZELDNSCENFERINSEERELY 4 —~DREL
REDLGHELFEY, Fo N A - A —IL FMEHFOP THHEMSEMA TOEFERDLICTE
BREZTHBICETT 74N MDYRVZNA. FYREHGIRBDOESTEZERELET,

BE. HT77 2 MIFEHLERSZAY | BHEIREE|OFFMEERICOVTHIREIOMEFAS LT
WEDRREFTLGSIHELHYFT,



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

[HFRIR—R— T4+ UA =T 7 F]
BE1EUAOABELCIT— vl - R—R—ZE0OEHEHIE~DEBREETHL. Hb
ETCa—/L- O—VETERZALES C L TREMHDHEEER > TERAWV=LET,

BARITICKAVAFTRAEABREDNS & EELGREMRELGLIAAEBEDFEY PREER
DEDRI—)L-O—2DEFHLIAFTRERDZP XA FRAFEY DEE~DEREFZEL T,
HEEMEBNATET D ENBESNAFTOTIBELLSLY,

5IEHmECEEBYET LS. FALIBBALEBELETFET,

XIEEET VAT « TIREIET 2 EREGRHREICONT
BET VAT« TIEIEOEREGIICEL T, ERMICRFOBIESATOATEY., 772 FAREMITERY 2 LSRG A LR
HERILFEDOREES 1T, HHEMEEIZT5-HONERE L TREFERMIIVENHIEENHYFT . TOHE. BMMICRES
ERETHEO, 77V FOREHLGIEREFROBALESATAY, SHICHANSEICHFINIBREDRLST LRGN EN
BESIET, T, TORRLELT, REMLTIEREMNRESMICHANEERLERTI 7 FONRT+—I D ANEBLT 5156
rHYFES,



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

O1/[aAY DEFBAM

(201848 A28H~20194 2 A25H)

#1081~ 551134
g i) I
- i & | k% X B » & =
] %
(a) 17 it W Pl 68 0.824 (a) 13 FEHEN = ' Bl 1 0 Y-85 B e AR X 13 FESR AN %
(& 5 = # ) (44) (0.539) | 77 FOMEM & ZHICHE D BE, THRHEA~DER, BEETEOMER,
RO R %
( W % = ) (22) (0.269) | WAZORE B, EHHREESXMEHOEMN, NENTO7 7 FOFH
BLUHEBE TS
( = & = ) (1) 0.016) | 77 v FOMEDRE « FH, FHMNbOHBROFTE
b = o M #H H 0 0.001 | (o) ZDfE 1 =1Er I 0% DR+ R BIR O F-Y0 5% 2 He 1 %
(B & £ H ) (0 (0.001) |BEEEMAZ, BEBEANEICKI Y 77 ROBEIRD B
& 7t 68 0. 825
VR O -5 L HE AR L, 8, 221 T

RAERRMI OB GEBBIEDND 2D b OFHEBELZET) 13, 3B - RIS X 0 SZAEHE N BIC KB b 5 7=, ML L0 Rl L7zf

BT,

FAGBTHE Z LICHARMEME AL TH Y £7,

*ZOMBAIL, ZOT7 7 FRABANTN D=7 7 0 RRZHA- 728D B, B 7 7 2 RICHIET 5 b D a2 EHET,

FHRHEAOEMI., ZO7 7 FRMBANTOLERERGER (9P —7 7> P& BT EAEELEEA,

RFLRT T ALY ozh OB e (MARHOmEZ &) 2 (BRI O T EEME TR L T1002RF L2 bo T, HE Z LI
NGRS BRI IZIFE AL TH Y £,

OFEERUEGI DR

(20184 8 A28A ~20194 2 A25H)

W maEms

1088~ 551134
& L] B fF 5t £F
5] # & il 5] # & H
= u] TH u] TH
| PINCO USNA « A=V R« ALTT V= 77 FB-] (N7D) 1,771 12, 468 30, 772 220, 335

* RRUTZITIE LI,

* BFOFAATG XLV 5T,



BFHPINGO - SKE/ A - 4 —JL FESEIE (22—S—5> F RLa—R) BASRE
OFERMFZEANEDEEIIRRE (20184F 8 H28 A ~20194E 2 H258)

. FIZREA & DEEIRR

<EFHPIMCO - KE/NA - 4 —)L MEFHIRIE (Z2—C—F 2 FFLa—R) BANEE>
BEBHISSVWERA

<BHRIR—R—rTH ULt IHF—T72 K>

108~ 551134
I\ -y ﬁ - % s Fi - - —
~ 7| RMEE SiEmmEa ] B TS SimmmEs] D
L OIGIRIB A L DOEGMRILD C
=P [Epaae| % =P =P %
IR 72 32 44. 4 — -

[ CEH®RAHE 0.7% |
MOEBHRATIG L E, v =7 7 2 FOBRFEOROGFHIMNT 2L 7 7 > RO~ —7 7 v Rt n&oEl&,

FIERRA LT, BERFER UG IENCET 2EEBIEE LHICHE SN ORAEBBRATHY | 7 7 > FITRDFIFBGA &35
AR AS T,

O ABEDHM (20194 2 258 %)
. J7YE 47 77 VABEAREBERT 7Y FOBRE
- F107THIR H113HR
# i o i o i W W %
u] u] FM %
PIMCO US/NA « A —/V R« A NT TV —+ 77 FB-] (NZD) 121, 294 92, 293 668, 570 92.3
& it 121, 294 92, 293 668, 570 92.3
k LR IE, U PERRKEIC T B RTAMAE O H R,
* A4 HAL A 380 0 #2C,
| BRAGREE
4 Wi F107THIR F113HR
. ] s ml g FF A AR
Fn Fn TH
it~ Fr—R =7 V4 ~PF—T7 7K 996 996 1,002

* DEC - FHAIAEO HALATN LY Y #5C,



FFFPIMCO - KE/\A - 4 —JL FEZHRIE

(Za—Y—3 Y FF)La—RX) 8AHER

OREEFXUEDIER (20194 2 F 25 B B7E)
1 H _ . FE113HAKR
s it i 24 =
TH %
B EEFESEARAESR 668, 570 91.9
it~ Rr—R— 73 VA =HF—7 7 F 1, 002 0.1
e = SN Y i} 57, 756 8.0
B (5 M ERREE 7217, 328 100. 0
* SO BALANG XYY #5C,
O¥E. 8. tARUVEEMEEDIKR
- g 21081 109K F110MK FLLIR F1123K ESNRLIES
- 20184F 9 A 25 F BLFE (2018410 A 25 F BLAE 2018411 A 26 A BLAE |20 184E 12 A 25 F BLAE(20194F 1 A 25 A BI{E [20194F 2 A 25 A BifE
A = A A A A
A &BE 890, 329, 507 789, 452, 256 791, 695, 703 121,744,078 723,704, 969 121,328, 543
a— e m— 77,888, 808 61, 084, 665 58, 408, 928 78, 377, 500 65, 294, 929 57, 205, 292
PGB FE3 AR R RRAM4H) 810, 135, 599 727, 365, 276 732, 284, 460 636, 046, 236 657,407, 825 668, 570, 492
EvA-d- b7 )t < -77 7 RGHES) 1,002, 414 1,002,315 1,002, 315 1,002, 315 1,002, 215 1,002, 215
RN 1,302, 686 — - 3,475,227 - 550, 544
AL Fr Y 4 - - - 2, 842, 800 - -
B) A& 23,025, 543 5,571, 849 3,242,213 30, 169,078 2,715,111 2,735, 859
PRI - - 143, 820 - - -
RALILS 53 Fid 4 4,154,147 3,873,055 1,910, 851 1,753, 805 1,772, 646 1,720, 899
ERiN 3 Ok 17, 679, 566 584, 939 28, 774 27, 394, 894 20, 000 -
RIME FEH 1,190, 135 1,112,288 1, 157, 205 1,018, 893 981, 661 1,013,531
ARALFILE 148 125 121 162 130 114
T DAL 1,547 1,442 1,502 1,324 1,274 1,315
(C) #MEERIE(A—B) 867,303, 964 783, 880, 407 788, 453, 430 691,575, 000 720, 929, 258 724,592, 684
JLAR 1,038, 536, 895 968, 263, 806 955, 425, 586 876, 902, 838 886, 323, 412 860, 449, 693
W S 4 A 171,232,931 | A184,383,399 | A166,972,156 | A185,327,838 | A165,394,154 | A135,857,009
(D) ZIEHLOK 1,038, 536, 89501 968, 263, 8060 955, 425, 5860 876,902, 83801 886, 323, 4120 860, 449, 69301
1HO%YEEMEE(C/D) 8,3518 8,096M 8,252 1,887H 8,134H 8, 4211
(V2) 10881 ¥ e A%EIL1, 113,776,240, 25108~ 1 13 H B NERE L AKHIL 17,468,108, 55108~ 1 L3 i —ERARA T AEH13270,794,655 1

1 A% 7- 0 Mg EERE L, 551080.8351 1, £5109410.8096 1, £51103#10.82521, #51111#10.788711, #112410.8134 1, £5113410.84211

<9,

FEEFEM PEDE DIRITAR D D HERDO BT — T &2 ZFET D RIS E T 28 M, S @%4H2,356,361 1,
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FFHPINCO - KE/NA - 4 —IL FEHRIE (Z2—P—F5 2 FFILa—R) ERASEE

OEHEDIK;
#1084 1094 H110H I 124 FH113H
H H 20184E 8 H28 F ~ [20184F 9 A 26 F ~ [ 2018410 5 26 F ~ [20184E11 H 27 H ~ [20184E12 H 26 F ~ [20194E 1 26 A ~
20184E 9 A25H  [20184F10 425 H  [20184F11 326 H  [20184F12 25 H  [20194E 1 A25H  [20194F 2 A25H
=] A A A A A
(A) ERHZEIE 5,633,275 5,231,151 3,093,410 2,828,790 2,823,369 2,767,899
= i 4 4 5, 636, 450 5,234, 350 3,097, 050 2,832, 144 2,826, 750 2,771, 070
TALFIR A 3,175 A 3,199 A 3,640 A 3,354 A 3,381 A 3,171
(B) FiEFEHTEELE 4,065,728 A 25,152, 688 14,909, 180 A 32,320, 846 21,573,471 24,617, 846
TEE A 4,431,339 247,180 15, 249, 925 1,134, 229 21, 590, 783 25, 062, 341
FEEH A 365,611 A 25,399, 868 A 340,745 A 33,455,075 A 17,306 A 444,495
C) {ETHME A 1,191,682 A 1,113,730 A 1,158,707 A 1,020,217 A 982,935 A 1,014, 846
(D) HHEHEE(A+B+C) 8,507,321 A 21,035, 267 16, 843, 883 A 30,512,273 23,413,911 26, 370, 899
(E) RIfRHERE A394,286, 539 A363, 086, 370 A382, 450, 209 A336, 663, 668 A368, 472, 086 A336, 482, 761
(F) EBmEEEEES 218,700, 434 203,611,293 200, 545, 021 183,601, 908 181, 436, 667 175,975, 752
(Ficd 24 S 4H 24 %8) ( 511,006,206) | ( 476,527,627) | ( 470,329,323) | ( 431,836,212) | ( 437,866,500) | ( 425,139,674)
5 RIS FR 2 AH) (A292,305,772) | (A272,916,334) | (A269,784,302) | (A248,234,304) | (A256,429,833) | (A249,163,922)
@) §F(D+E+F) A167,078, 784 A180,510, 344 A165, 061, 305 A183,574,033 A163, 621, 508 A134,136,110
H I#EEHEE A 4,154,147 A 3,873,055 A 1,910, 851 A 1,753,805 A 1,772,646 A 1,720,899
RERHERE (G+H) A1T1,232, 931 A184,383, 399 A166,972, 156 A185,327, 838 A165, 394, 154 A135, 857,009
ENNEFEAHEIE A 218, 700, 434 203,611,293 200, 545, 021 183, 601, 908 181, 436, 667 175,975, 752
(Ficd 24 S 40 24 %8) ( 511,006,206) | ( 476,527,628) | ( 470,329,323) | ( 431,836,212) | ( 437,866,500) | ( 425,139,677)
5E RIS FR 2 A5) (A292,305,772) | (A272,916,335) | (A269,784,302) | (A248,234,304) | (A256,429,833) | (A249,163,925)
Sy Fl (i R N 4 134, 094, 169 125, 341, 025 124, 571,776 114, 400, 118 115, 198, 671 112, 781, 405
MRS 4 Ab524,027, 534 513,335,717 A492, 088, 953 A\483, 329, 864 A462, 029, 492 A424,614, 166

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,
b UT-MEED D oe AR & 2 LW e RNy 2 D E T,

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

BIE DS, BIIRE

(%) srfic& ozt FhEfE (2018428 H28H ~20194:2 H25H) (ZLAF D@V TY,

#1081 1093 H110H# Eanek | 12 FH113H
H H 20184 8 28 H ~ 20184 9 26 H ~ |20184:10 126 H ~ | 20184F11 127 H ~ [ 20184E12 1 26 H ~ [20194E 1 126 H ~
20184E 9 25H  [20184E10/125H  [20184E11/26H  |20184F12/925H  |20194E 1 A25H  |20194E 2 25H

a. B4 (R 1EpRTR) 4,941, 4891 4,117, 854[1 2,894, 7911 1, 809, 104 2, 710, 0964 2, 665, 601
b. AEEFCESREMBAERE  RETBLELR) 0 0 0 0 0 0
c. BREFFICED DINLEFH%4: | 511,006, 206[7 | 476,527, 6281 | 470, 329, 323 | 431,836, 21217 | 437,866, 500[ | 425, 139, 677
d. FItOFICED 20l EfFRNIA | 133,306, 827 | 125,096, 2267 | 123, 587, 836 | 114, 344, 81917 | 114,261, 2211 | 111, 836, 7031
e. ECRIGUNAE (a+b+c+d) | 649,254, 5221 | 605, 741, 7081 | 596, 811,950 | 547,990, 135 | 554,837,817H | 539, 641, 981H
£ BRGNS (1 H R %72Y) 6,251 6, 2550 6, 2461 6, 249H9 6, 2591 6, 2711
g. il 4, 154, 1471 3, 873, 0551 1,910,851 1, 753, 805 1,772, 6461 1, 720, 8991
h. Zofid4 (1 HR%729) 40H 401 20 20 20 20
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ZEBHEIISVERA,
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. E A E
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PIMCO US/NA A —/LR+ARTFTV—T 7 RA

PIMCO US/\AA—JLK-RSTo—T7UR

(B2 T 1 HHALAERS)

BRI PERER

J (JPY) $ 42,693
HIRBAERITEZ RIS

J (JPY) 634
HIR1 O Y- 0liE B

J (JPY) $ 67.31

EH R EE
201846 H 30 HIZ#& T L7= 11
(BHEBAL: TRRL)
IS
ZIOFILE. 29
HELA 5
NN 34
BH:
KALFILE 3
‘AR 3
PR IE 31
WHIRBRELR:
B ML 0
B E 3,313
JEEEARNT VST 1 7 R 45
SMEIEE (10)
LI SEHIER 3,348
LR SE B SAMG 4%
B8 A GRS 0
R (2,269)
JEHEAAET U ST 7 R (34)
SMERE PER L OAE 1
YR E B S (2,302)
Y EHLB LUK EB TGRS 1,046
A ORI L DFIE E OB 1,077

SPIMCO R32—HZUS/NA+A—)LRANTT
U7 7 RM)DOHIRME FEERIX193,719F
P NI



PIMCO US/\AA—JLK-RSTo—T7UR
HHNE PE D HHE

201846 A30H
T A (AT T) FTAAE (A7 T)

BEAMEES 3.8%
EE MR 3.8%

Federal Home Loan Bank (a)

1.856% due 08/03/2018 $ 1,000 $ 998
1.877% due 07/27/2018 300 300
1.930% due 08/31/2018 300 299

1,697

Bank of Nova Scotia

1.420% due 07/02/2018 1 11

Citibank N.A.

1.420% due 07/02/2018 4 4

DBS Bank Ltd.

1.420% due 07/02/2018 9 9

Deutsche Bank AG

1.420% due 07/02/2018 3 3

DnB NORBank ASA

1.420% due 07/02/2018 1 1

JPMorgan Chase & Co.

1.420% due 07/02/2018 8 8

Sumitomo Mitsui Banking Corp.

1.420% due 07/02/2018 4 4
40

EHSMER A 1,637

(B f3IRfi$1.637) —_—

BEEMESEE 1,637

(B {3 IR {i$1.637) —_—

H 2 (B4 T)

BRERE 97.0%

BEIREE 97.0%

PIMCO/XS2—5US/N\A A —JLR-RFTP—-T7UF (M)

(ER#& R 1 $38,898) 3,133 41,389

B ERESH 41,389

(Hnf% IR ffi$38,898)

BEAR 100.8% $ 43,026

(%R fffi$40,535)

SMTUNT1TER (2.0%) (854)

(MBRMEE = ETLI7L30)

TOMDEESSIVAR 1.2% 521

FEEE 100.0% $ 42,693

(@7—FRUFREFIEYTHS.



PIMCO US/\AA—JLK-RSTo—T7UR

O AT ) N T A7 201846 730 H 1%
@ S E 2 e LK
BN T
REBFEM R
iGIEER i A ZiEE ZHUEE GRE Al
BPS 07/2018 $ 29 JPY 3,151 $ 0 $ 0
BPS 07/2018 290 32,001 0 (1)
BPS 07/2018 43 4,751 0 0
$ 0 $ [¢)]
@) (JPY) 7T A4 E AR LEK
KB
Hs AT A X sty & Al
BOA 07/2018 JPY 16,576 $ 150 $ 0 $ 0
BPS 07/2018 3,143 28 0 0
BPS 07/2018 7,308 66 0 0
BPS 07/2018 $ 14,924 JPY 1,620,885 0 (290)
CBK 07/2018 JPY 13,487 $ 123 1 0
GLM 07/2018 16,406 150 2 0
JPM 07/2018 1,563,034 14,166 55 0
JPM 07/2018 $ 14,833 JPY 1,613,058 0 (270)
JPM 08/2018 14,195 1,563,034 0 (54)
MSB 07/2018 JPY 1,599,645 $ 14,496 54 0
MSB 08/2018 $ 14,526 JPY 1,599,645 0 (54)
SCX 07/2018 JPY 33,332 $ 304 3 0
SSB 07/2018 $ 14,864 JPY 1,613,058 0 (301)
SSB 07/2018 28 3,143 0 0
SSB 08/2018 JPY 3,143 $ 28 0 0
TOR 07/2018 1,636,352 14,892 119 0
TOR 08/2018 $ 14,589 JPY 1,599,645 0 (118)
$ 234 $ (1,087)
NEAEBELELENHER $ 234 $ (1,088)

— 18




PIMCO US/ A +A—/LR+ARNTFTV—-T7 7B

PIMCO US/\AA—JLK-RSTo—T7UR

e T | e
EHEHAEE CHAE: T 10 B2 RR<)
201856 H30 H IZ#& T L= BRI PERER

(GAEHAL: TR J (AUD) $ 14,862
J (BRL) 95,022
J (MXN) 44,771
I3 - J (NZD) 9,659
ZFLE $ 300 ] (ZAR) 1,877
HEA 12
g &t 312 HIXRBERITE SRR
] (AUD) 194
t-J:H J (BRL) 2,873
SCHFLE 24 J (MXN) 963
#HAE 24 ] (NZD) 149
] (ZAR) 47
e g by 288
HIR 1 O Y- 0fliE B
WHIEBELR: ] (AUD) $ 76.60
B MEES: 4 ] (BRL) 33.07
R 15,946 J (MXN) 46.47
JREART VT 47 B (3,234) ] (NZD) 64.65
SEEE (64) ] (ZAR) 40.22
SR IESE ke 12,652
) ¥PIMCO NI2—HFUS/HAA—/LR-ARFT
L AR B A R 2% - NN g8 S
o A © ;ﬂ\wﬁvh(M)O)lﬂ;ﬁaﬁnﬁméfﬁﬁﬁbi193,719¥
B (11,449)
JEEEA AT ) ST 4 7 B (8,250)
SMEREEE R L OVAE 2
4 H R E BRI AR (19,706)
4 SEBLES LUK EH GRS (7,054)
TR ORI AMIE PE D BAR $ (6,766)




PIMCO US/\AA—JLK-RSTo—T7UR
HHNE PE D HHE

201846 A30H
T A (AT T) FTAAE (A7 T)

BEAMES 8.6%
SERIRRE S 8.6%

Federal Home Loan Bank

1.822% due 07/06/2018 (a) $ 4,100 $ 4,099
1.823% due 07/05/2018 (a) 200 200
1.855% due 08/03/2018 (b) 9,300 9,284

13,583

ANZ National Bank

1.420% due 07/02/2018 1 1

Bank of Nova Scotia

1.420% due 07/02/2018 177 177

Citibank N.A.

1.420% due 07/02/2018 65 65

DBS Bank Ltd.

1.420% due 07/02/2018 140 140

Deutsche Bank AG

1.420% due 07/02/2018 47 47

DnB NORBank ASA

1.420% due 07/02/2018 12 12

JPMorgan Chase & Co.

1.420% due 07/02/2018 138 138

Sumitomo Mitsui Banking Corp.

1.420% due 07/02/2018 70 70
650

EHEMERas 14,233

(A& IR ffi$14,233)

BREARMIESHAE 14,233

(BRI 1ii$14.233) _—

5 (BT T)
BRERE 91.6%

REEEE 91.6%
PIMCO /3Sa—#US/\{ *4—)LF: RARSTO—-T7UE(M)

(HfRIR{H$143,516) 11,532 152,330

BEE R aE 152,330

(B3R fH$143,516) _—
BEAF 100.2% $ 166,563

(E R IRAEE$157,749)

SBTIAT4TBER (41%) (6,738)
(RERMEEITTLI7LI0)

TOMDOBELSSUVER 3.9% 6,366

HEE 100.0% $ 166,191

@Y—RUFREFIEYTHD,
©O)7— R FMEFHERFIEYTHD.



PIMCO US/\AA—JLK-RSTo—T7UR

O AT ) N T A7 20184567130 [ 5L/
@ FME A B e LAY
BN T
RIEHFHME R
5T R¥EH ZiEE ZHUEE G RE A1
BPS 07/2018 JPY 24,441 $ 221 $ 0 $ 0
BPS 07/2018 $ 80 JPY 8,791 0 0
BPS 07/2018 721 79,618 0 (3)
$ 0 $ (3)
@) (AUD) 77 AHNE B E LK
R FEHFEAE
WG F R A ZiEiEi ZHusts & E A
BOA 07/2018 AUD 6,972 $ 5147 $ 0 $ (5)
BOA 08/2018 $ 5,148 AUD 6,972 5 0
BPS 07/2018 AUD 714 $ 525 0 (3)
BPS 07/2018 $ 32 AUD 43 0 0
CBK 07/2018 5314 7,046 0 (108)
GLM 07/2018 AUD 6,984 $ 5,130 0 (30)
GLM 07/2018 $ 5313 AUD 7,068 0 (91)
GLM 08/2018 5,131 6,984 30 0
HUS 07/2018 AUD 135 $ 99 0 0
HUS 07/2018 $ 527 AUD 714 1 0
HUS 08/2018 AUD 714 $ 527 0 (1)
JPM 07/2018 $ 5316 AUD 7,010 0 (136)
RYL 07/2018 AUD 6,952 $ 5,135 3 (5)
RYL 08/2018 $ 5,036 AUD 6,822 5 0
SCX 07/2018 AUD 88 $ 65 0 0
SCX 07/2018 $ 27 AUD 37 0 0
SSB 07/2018 AUD 55 $ 4 0 0
TOR 07/2018 21 16 0 0
TOR 07/2018 $ 35 AUD 46 0 (1)
$ 44 $ (380)
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PIMCO US/\AA—JLK-RSTo—T7UR

@) (BRL) 77 RAHMEAELIELEK

REBFHMHELE
BB F R H ZiEiEi ZHuEts B A

BOA 07/2018 BRL 56,353 $ 14,649 $ 27 $ (25)
BOA 07/2018 $ 15,349 BRL 56,353 0 (702)
BOA 08/2018 BRL 2,179 $ 575 10 0
BOA 08/2018 $ 3,003 BRL 11,488 0 (28)
BPS 07/2018 BRL 81,700 $ 21,915 680 0
BPS 07/2018 $ 21,189 BRL 81,700 46 0
BPS 08/2018 21,205 79,274 0 (676)
CBK 07/2018 BRL 59,257 $ 15,683 282 0
CBK 07/2018 $ 15,368 BRL 59,257 34 0
CBK 08/2018 15,339 58,141 0 (282)
DUB 07/2018 BRL 117,422 $ 30,716 237 (41)
DUB 07/2018 $ 31,729 BRL 117,422 0 (1,209)
DUB 09/2018 7974 30,473 0 111)
DUB 10/2018 3,987 14,952 0 137
FBF 07/2018 BRL 30,528 $ 8,180 245 0
FBF 07/2018 $ 7918 BRL 30,528 17 0
FBF 08/2018 8,030 30,058 0 (246)
GLM 07/2018 BRL 29,610 $ 7,716 33 (14)
GLM 07/2018 $ 7,890 BRL 29,610 0 (193)
GLM 08/2018 BRL 896 $ 236 4 0
GLM 08/2018 $ 221 BRL 854 0 0
GLM 09/2018 BRL 518 $ 134 0 0
HUS 07/2018 35,674 9,542 270 0
HUS 07/2018 $ 9,537 BRL 35,674 3 (267)
HUS 08/2018 8,022 30,058 0 (238)
JPM 07/2018 BRL 16,726 $ 4,465 118 0
JPM 07/2018 $ 4,338 BRL 16,726 9 0
JPM 08/2018 4,068 15,263 0 (116)
MSB 07/2018 BRL 99,143 $ 26,401 632 0
MSB 07/2018 $ 26,060 BRL 99,143 4 (333)
MSB 08/2018 26,324 99,143 0 (650)
SCX 07/2018 BRL 122,585 $ 31,792 0 (69)
SCX 07/2018 $ 33,515 BRL 122,585 0 (1,653)
SSB 07/2018 BRL 2,728 $ 710 2 (1)
SSB 07/2018 $ 718 BRL 2,728 0 (9)
SSB 08/2018 291 1,104 0 (5)
TOR 07/2018 BRL 2,358 $ 624 14 3)
TOR 07/2018 $ 611 BRL 2,358 1 0

$ 2,705 $ (7,008)




@) (MXN) 7T AHNE A& IELEK

PIMCO US/\AA—JLK-RSTo—T7UR

RIEHFHME
BT R A ZiEiEi st & E A

BOA 08/2018 MXN 3,242 $ 161 $ 0 $ (3)
BOA 08/2018 $ 7,225 MXN 138,138 0 (260)
BPS 07/2018 MXN 936 $ 47 0 (1)
BPS 07/2018 708 36 0 0
BPS 08/2018 2,754 135 0 (4)
BPS 08/2018 $ 16,287 MXN 311,836 0 (564)
BRC 08/2018 4,336 83,226 0 (139)
CBK 08/2018 MXN 43,916 $ 2,145 2 71)
CBK 08/2018 $ 15,335 MXN 296,213 0 (400)
GLM 08/2018 MXN 614 $ 31 0 0
HUS 08/2018 20,900 1,029 0 (24)
JPM 07/2018 $ 48 MXN 936 0 0
JPM 08/2018 MXN 34,532 $ 1,772 31 0
UAG 08/2018 $ 8,648 MXN 166,453 0 (256)

$ 33 $ (1,722)

@) (NZD) 77 AHME 2 e LAY
RIEBHGHE AR
5T REEH ZiEE ZHUEE G RE U

BOA 07/2018 $ 3,337 NzZD 4,770 $ 0 $ (107)
BPS 07/2018 NZD 21 $ 14 0 0
BPS 07/2018 $ 29 NzZD 43 0 0
GLM 07/2018 NzZD 4,646 $ 3,148 3 0
GLM 08/2018 $ 3,148 NZD 4,646 0 (3)
HUS 07/2018 NZD 55 $ 38 1 0
HUS 07/2018 $ 6 NZD 9 0 0
HUS 07/2018 14 21 0 0
HUS 08/2018 NZD 21 $ 14 0 0
JPM 07/2018 $ 3,296 NZD 4,767 0 (68)
RBC 07/2018 NZD 82 $ 56 1 0
RYL 07/2018 39 27 1 0
SCX 07/2018 4,778 3,259 25 0
SCX 07/2018 $ 3,383 NZD 4,868 0 (88)
SCX 08/2018 3,259 4778 0 (24)
UAG 07/2018 NZD 4814 $ 3,257 0 (2)
UAG 08/2018 $ 3,257 NZD 4814 2 0

$ 33 $ (292)




PIMCO US/\AA—JLK-RSTo—T7UR

@] (ZAR) VT ANE A ELUEK

RIEHFHME
BT R H ZiEiEi st & E A

BOA 08/2018 $ 15 ZAR 196 $ 0 $ (1)
BOA 08/2018 ZAR 305 $ 24 1 0
BPS 07/2018 $ 4 ZAR 55 0 0
BPS 08/2018 651 8,311 0 (47)
GLM 08/2018 643 8,226 0 (47)
GLM 08/2018 ZAR 41 $ 3 0 0
HUS 08/2018 $ 71 ZAR 907 0 (5)
IND 08/2018 $ 19 ZAR 239 0 (1)
JPM 08/2018 660 8,425 0 (48)
JPM 08/2018 ZAR 191 $ 14 0 0
SOG 08/2018 $ 3 ZAR 38 0 0

$ 1 $ (149)

NEASLEELRZHEH $ 2,816 $ (9,554)
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HBEAMIES 100.1%
/80— 0.8%

Community Health Systems, Inc.

5.307% due 12/31/2019 $
5.557% due 01/27/2021

Energizer Holdings, Inc.

7.353% due 05/18/2019

Nationstar Mortgage Holdings, Inc.
6.833% due 04/27/2019

7.333% due 04/27/2019

noya— ekt

(B IRfEi$1,524)

1HE-HWERFH 75.7%

Ally Financial, Inc.

4.125% due 03/30/2020
5.125% due 09/30/2024
8.000% due 11/01/2031
Barclays Bank PLC

7.625% due 11/21/2022 (b)
Blackstone GQP Holdco LP
6.500% due 03/20/2021

CIT Group, Inc.

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

5.750% due 01/01/2025
ESH Hospitality, Inc.

5.250% due 05/01/2025
FBM Finance, Inc.

8.250% due 08/15/2021
Freedom Mortgage Corp.
8.125% due 11/15/2024
8.250% due 04/15/2025
Greystar Real Estate Partners LLC
5.750% due 12/01/2025
Howard Hughes Corp.
5.375% due 03/15/2025
Intesa Sanpaolo SpA
5.017% due 06/26/2024
Jefferies Finance LLG
6.875% due 04/15/2022
MGM Growth Properties Operating Partnership LP
5.625% due 05/01/2024
Navient Corp.

5.000% due 10/26/2020
6.500% due 06/15/2022
6.750% due 06/15/2026
7.250% due 01/25/2022
8.000% due 03/25/2020
Quicken Loans, Inc.

5.250% due 01/15/2028
5.750% due 05/01/2025

Rio Oil Finance Trust Series 2018-1

98
195

250

500
500

500
500
250
750
600
1,000
800
1,175

750

850

250
600
550
1,000
400
500
250
500
250
1,000

450
500

$

97
191

250

497
497

1,532

502

297

809

603

1,014

810

1,137

785

827

243
590
500
1,002
407
500
256
490

262
1,057
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8.200% due 04/06/2028 300 305
Royal Bank of Scotland Group PLC
6.125% due 12/15/2022 1,500 1,580
Springleaf Finance Corp.
6.875% due 03/15/2025 1,425 1,418
Starwood Property Trust, Inc.
4.750% due 03/15/2025 850 818
17,680
Adient Global Holdings Ltd.
4.875% due 08/15/2026 500 451
ADT Corp.
4.125% due 06/15/2023 450 423
AECOM
5.125% due 03/15/2027 250 236
Alcoa Nederland Holding BV
6.125% due 05/15/2028 200 202
Allison Transmission, Inc.
5.000% due 10/01/2024 500 493
Altice Financing S.A.
6.625% due 02/15/2023 1,000 988
7.500% due 05/15/2026 500 485
Attice France S.A.
6.000% due 05/15/2022 750 754
6.250% due 05/15/2024 1,000 975
Altice Luxembourg S.A.
7.750% due 05/15/2022 1,500 1,457
Altice U.S. Finance I Corp.
5.500% due 05/15/2026 500 484
AMC Networks, Inc.
4.750% due 08/01/2025 300 289
Aramark Services, Inc.
4.750% due 06/01/2026 250 242
ArcelorMittal
7.000% due 10/15/2039 400 461
Arconic, Inc.
5.125% due 10/01/2024 900 892
Ashland LLC
6.875% due 05/15/2043 500 510
Avon Intemational Operations, Inc.
7.875% due 08/15/2022 500 498
B&G Foods, Inc.
4.625% due 06/01/2021 500 494
BCD Acaquisition, Inc.
9.625% due 09/15/2023 500 535
Beacon Roofing Supply, Inc.
4.875% due 11/01/2025 1,000 924
Berry Global, Inc.
5.500% due 05/15/2022 500 505
BMC East LLC
5.500% due 10/01/2024 250 244
Bombardier, Inc.
7.500% due 12/01/2024 325 343
7.750% due 03/15/2020 250 265
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8.750% due 12/01/2021 500 552 DCP Midstream Operating LP
Cablevision Systems Corp. 5.350% due 03/15/2020 100 102
5.875% due 09/15/2022 750 746 6.450% due 11/03/2036 400 422
8.000% due 04/15/2020 250 263 Dell Intemational LLC
Caesars Resort Collection LLC 5.875% due 06/15/2021 250 254
5.250% due 10/15/2025 750 712 Diamond Offshore Drilling, Inc.
Callon Petroleum Co. 7.875% due 08/15/2025 800 832
6.125% due 10/01/2024 550 560 Diamond Resorts Intemational, Inc.
CBS Radio, Inc. 7.750% due 09/01/2023 250 263
7.250% due 11/01/2024 250 239 DISH DBS Corp.
CCO Holdings LLC 5.125% due 05/01/2020 250 248
5.125% due 05/01/2027 1,000 938 7.875% due 09/01/2019 500 520
5.250% due 09/30/2022 250 251 DKT Finance ApS
5.750% due 09/01/2023 1,000 1,010 9.375% due 06/17/2023 (c) 600 609
5.875% due 04/01/2024 250 251 Endo Dac
Centene Corp. 6.000% due 07/15/2023 250 207
6.125% due 02/15/2024 125 132 Energizer Gamma Acquisition, Inc.
Centennial Resource Production LLC 6.375% due 07/15/2026 (c) 525 535
5.375% due 01/15/2026 525 512 Ensco PLC
Cequel Communications Holdings 1 LLC 4.500% due 10/01/2024 500 414
5.125% due 12/15/2021 500 499 5.750% due 10/01/2044 375 267
CF Industries, Inc. 7.750% due 02/01/2026 250 237
5.150% due 03/15/2034 250 233 First Data Corp.
Chemours Co. 5.750% due 01/15/2024 500 502
6.625% due 05/15/2023 130 136 7.000% due 12/01/2023 1,000 1,044
7.000% due 05/15/2025 500 539 First Quality Finance Co., Inc.
Cheniere Corpus Christi Holdings LLC 5.000% due 07/01/2025 250 229
5.125% due 06/30/2027 500 497 Fortress Transportation &
7.000% due 06/30/2024 250 273 Infrastructure Investors LLC
Cheniere Energy Partners LP 6.750% due 03/15/2022 500 513
5.250% due 10/01/2025 375 367 Freeport-McMoRan, Inc.
Chesapeake Energy Corp. 3.550% due 03/01/2022 500 476
8.000% due 12/15/2022 230 242 3.875% due 03/15/2023 250 237
Clear Channel Worldwide Holdings, Inc. 5.400% due 11/14/2034 500 456
6.500% due 11/15/2022 1,500 1,534 Gates Global LLC
Clearwater Paper Corp. 6.000% due 07/15/2022 476 483
5.375% due 02/01/2025 500 456 GLP Capital LP
CNX Midstream Partners LP 5.250% due 06/01/2025 250 251
6.500% due 03/15/2026 825 804 5.375% due 11/01/2023 650 666
CommScope, Inc. 5.750% due 06/01/2028 100 101
5.000% due 06/15/2021 250 251 Griffon Corp.
Community Health Systems, Inc. 5.250% due 03/01/2022 750 732
5.125% due 08/01/2021 600 558 HCA Healthcare, Inc.
6.250% due 03/31/2023 750 691 6.250% due 02/15/2021 500 520
8.625% due 01/15/2024 (c) 100 100 HCA, Inc.
Constellium NV 5.000% due 03/15/2024 500 501
5.875% due 02/15/2026 250 242 5.875% due 05/01/2023 500 520
Core & Main LP 7.500% due 02/15/2022 1,000 1,090
6.125% due 08/15/2025 750 714 HD Supply, Inc.
Crown Americas LLC 5.750% due 04/15/2024 500 526
4.250% due 09/30/2026 500 459 Hill-Rom Holdings, Inc.
CSC Holdings LLC 5.000% due 02/15/2025 500 487
5.250% due 06/01/2024 500 474 Hilton Domestic Operating Co., Inc.
8.625% due 02/15/2019 500 516 5.125% due 05/01/2026 175 173
DAE Funding LLC Hitton Grand Vacations Borrower LLC
4.000% due 08/01/2020 125 124 6.125% due 12/01/2024 500 512
4.500% due 08/01/2022 250 243 Hilton Worldwide Finance LLC
5.000% due 08/01/2024 650 626 4.625% due 04/01/2025 650 635
Darling Ingredients, Inc. Hughes Satellite Systems Corp.
5.375% due 01/15/2022 500 507 7.625% due 06/15/2021 500 534
DaVita, Inc. IHO Verwaltungs GmbH (d)
5.000% due 05/01/2025 500 472 4.125% due 09/15/2021 400 395
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4.750% due 09/15/2026 500 472 4.625% due 06/01/2023 250 253
Intelsat Jackson Holdings S.A. OCI NV
7.500% due 04/01/2021 500 499 6.625% due 04/15/2023 400 408
8.000% due 02/15/2024 500 526 Open Text Corp.
International Game Technology PLC 5.875% due 06/01/2026 650 665
6.500% due 02/15/2025 650 674 Park Aerospace Holdings Ltd.
IQVIA, Inc. 4.500% due 03/15/2023 250 238
4.875% due 05/15/2023 500 507 5.250% due 08/15/2022 1,000 994
5.000% due 10/15/2026 500 489 5.500% due 02/15/2024 250 247
Jaguar Holding Co. Il Park—Ohio Industries, Inc.
6.375% due 08/01/2023 1,000 998 6.625% due 04/15/2027 250 254
JBS USA LUX S.A. PDC Energy, Inc.
6.750% due 02/15/2028 150 142 6.125% due 09/15/2024 250 256
Jeld-Wen, Inc. PetSmart, Inc.
4.875% due 12/15/2027 400 373 5.875% due 06/01/2025 250 194
Kinetic Concepts, Inc. Pilgrim’s Pride Corp.
7.875% due 02/15/2021 500 508 5.750% due 03/15/2025 275 265
12.500% due 11/01/2021 250 277 Platform Specialty Products Corp.
Lennar Corp. 6.500% due 02/01/2022 1,000 1,020
4.750% due 05/30/2025 875 850 Precision Drilling Corp.
4.750% due 11/29/2027 250 236 7.750% due 12/15/2023 425 449
5.000% due 06/15/2027 375 361 Prestige Brands, Inc.
5.250% due 06/01/2026 750 739 6.375% due 03/01/2024 825 821
LHMC Finco Sarl Prime Security Services Borrower LLC
7.875% due 12/20/2023 (c) 525 514 9.250% due 05/15/2023 406 433
Live Nation Entertainment, Inc. PulteGroup, Inc.
5.625% due 03/15/2026 100 99 5.500% due 03/01/2026 500 497
Mallinckrodt International Finance S.A. Qualitytech LP
5.750% due 08/01/2022 750 679 4.750% due 11/15/2025 375 353
Meredith Corp. Rackspace Hosting, Inc.
6.875% due 02/01/2026 250 247 8.625% due 11/15/2024 750 756
MGM Resorts International Range Resources Corp.
6.000% due 03/15/2023 775 800 5.750% due 06/01/2021 500 515
6.625% due 12/15/2021 675 713 RBS Global, Inc.
6.750% due 10/01/2020 2,534 2,661 4.875% due 12/15/2025 375 354
8.625% due 02/01/2019 500 515 RegionalCare Hospital Partners Holdings, Inc.
MSCI, Inc. 8.250% due 05/01/2023 500 528
4.750% due 08/01/2026 500 485 Rowan Cos., Inc.
Murphy Oil Corp. 7.375% due 06/15/2025 1,000 973
5.750% due 08/15/2025 250 250 7.875% due 08/01/2019 250 259
Murphy Oil USA, Inc. Sanchez Energy Corp.
5.625% due 05/01/2027 500 491 7.250% due 02/15/2023 475 472
Nabors Industries, Inc. 7.750% due 06/15/2021 650 557
5.750% due 02/01/2025 500 474 Scientific Games International, Inc.
NCR Corp. 10.000% due 12/01/2022 500 535
6.375% due 12/15/2023 500 519 Sensata Technologies BV
Netflix, Inc. 4.875% due 10/15/2023 500 504
4.375% due 11/15/2026 1,000 940 ServiceMaster Co. LLC
New Red Finance, Inc. 5.125% due 11/15/2024 1,400 1,362
4.250% due 05/15/2024 500 475 Sigma Holdco BV
5.000% due 10/15/2025 1,075 1,023 7.875% due 05/15/2026 975 919
Newfield Exploration Co. Simmons Foods, Inc.
5.750% due 01/30/2022 800 837 5.750% due 11/01/2024 250 218
Nielsen Company Luxembourg SARL Sirius XM Radio, Inc.
5.000% due 02/01/2025 250 239 5.000% due 08/01/2027 250 235
Noble Holding International Ltd. 5.375% due 04/15/2025 750 742
7.875% due 02/01/2026 450 464 Southwestern Energy Co.
Nokia OYJ 4.100% due 03/15/2022 500 480
4.375% due 06/12/2027 625 589 Spectrum Brands, Inc.
Novelis Corp. 6.625% due 11/15/2022 500 518
6.250% due 08/15/2024 500 501 SPX FLOW, Inc.
NXP BV 5.625% due 08/15/2024 500 499
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SRC Energy, Inc.

6.250% due 12/01/2025 250
Standard Industries, Inc.

5.000% due 02/15/2027 500
5.375% due 11/15/2024 800
6.000% due 10/15/2025 250
Stars Group Holdings BV

7.000% due 07/15/2026 (c) 600
Station Casinos LLC

5.000% due 10/01/2025 250
Sunoco LP

4.875% due 01/15/2023 125
Symantec Corp.

3.950% due 06/15/2022 425
Syniverse Holdings, Inc.

9.125% due 01/15/2019 36
Teck Resources Ltd.

6.125% due 10/01/2035 350
6.250% due 07/15/2041 125
TEGNA, Inc.

4.875% due 09/15/2021 250
Teleflex, Inc.

4.875% due 06/01/2026 500
Telenet Finance Luxembourg Notes Sarl

5.500% due 03/01/2028 400
Tenet Healthcare Corp.

4.375% due 10/01/2021 500
6.000% due 10/01/2020 750
Teva Pt ical Finance Netherlands M BV

6.000% due 04/15/2024 200
T-Mobile USA, Inc.

4.500% due 02/01/2026 250
4.750% due 02/01/2028 250
5.375% due 04/15/2027 500
6.000% due 04/15/2024 50
6.375% due 03/01/2025 250
6.500% due 01/15/2026 375
Toll Brothers Finance Corp.

4.875% due 11/15/2025 350
TransDigm, Inc.

6.500% due 05/15/2025 975
Transocean, Inc.

6.800% due 03/15/2038 750
7.500% due 04/15/2031 250
9.000% due 07/15/2023 1,000
Triumph Group, Inc.

7.750% due 08/15/2025 125
U.S. Concrete, Inc.

6.375% due 06/01/2024 700
United Rentals North America, Inc.

4.625% due 10/15/2025 250
4.875% due 01/15/2028 250
Univision Communications, Inc.

5.125% due 05/15/2023 500
5.125% due 02/15/2025 500
6.750% due 09/15/2022 160
UPCB Finance IV Ltd.

5.375% due 01/15/2025 1,500
USG Corp.

5.500% due 03/01/2025 500
Valeant Pharmaceuticals Interational

7.250% due 07/15/2022 125

251
465
794
252
608
236

120

36

354
125

250

493

366

494
773

198
234
232
488

259
388

338
988
613
233
1,080
124

705

239
232

481
463
164
1,433
516

128
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Valeant Pharmaceuticals Intemnational, Inc.
5.500% due 11/01/2025 1,625
7.000% due 03/15/2024 250

9.000% due 12/15/2025 1,825
Valvoline, Inc.

4.375% due 08/15/2025 400
VeriSign, Inc.

5.250% due 04/01/2025 650
ViaSat, Inc.

5.625% due 09/15/2025 250
Virgin Media Finance PLC

6.000% due 10/15/2024 1,000
Virgin Media Secured Finance PLC

5.500% due 08/15/2026 250
WESCO Distribution, Inc.

5.375% due 06/15/2024 500
Whiting Petroleum Corp.

5.750% due 03/15/2021 250
6.625% due 01/15/2026 125
Wind Tre SpA

5.000% due 01/20/2026 1,400
WPX Energy, Inc.

6.000% due 01/15/2022 250
Wynn Las Vegas LLC

4.250% due 05/30/2023 150
5.500% due 03/01/2025 350
Yum! Brands, Inc.

6.875% due 11/15/2037 250
Zayo Group LLC

5.750% due 01/15/2027 500
Ziggo BV

5.500% due 01/15/2027 600
Antero Midstream Partners LP

5.375% due 09/15/2024 925
Blue Racer Midstream LLG

6.125% due 11/15/2022 750
6.625% due 07/15/2026 425
Calpine Corp.

5.375% due 01/15/2023 1,000
5.750% due 01/15/2025 750
CenturyLink, Inc.

5.800% due 03/15/2022 250
6.450% due 06/15/2021 250
7.500% due 04/01/2024 500
Energy Transfer Equity LP

5.875% due 01/15/2024 500
EP Energy LLC

7.750% due 05/15/2026 725
8.000% due 11/29/2024 275
Frontier Communications Corp.

8.500% due 04/01/2026 450
10.500% due 09/15/2022 500
Jonah Energy LLC

7.250% due 10/15/2025 750
NGPL PipeCo. LLC

4.375% due 08/15/2022 375
Parsley Energy LLC

5.250% due 08/15/2025 250
6.250% due 06/01/2024 500

1,509
263
1,898
373
661
236
955
235

493

256
129

1,117
261

143
345

248
493

562
112,102

761
422

955
688

249
258
515
514

743
279

436
456

609
373

247
520
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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 Corp.

7.250% due 09/15/2021
7.875% due 09/15/2023
Tallgrass Energy Partners LP
5.500% due 09/15/2024
5.500% due 01/15/2028
Targa Resources Partners LP
4.250% due 11/15/2023
5.000% due 01/15/2028
Telecom Italia Capital S.A.
6.375% due 11/15/2033
Transocean Proteus Ltd.
6.250% due 12/01/2024

#HE-MRFRAR
(A3 R {E$147,824)

TEE 0.1%
Groupe Novasep SAS

HEHAAR
(B [Rfii$766)

ERREER 23.5%

500

1,000
600

750
2,600

500
250

500
250

500

213

I

139,800

Atif &4 (BT T)

536

994
623

782
2,702

513
246

481

495

215
16,782

146,564

261
261

44,100

ANZ National Bank
1.420% due 07/02/2018
Bank of Nova Scotia
1.420% due 07/02/2018
Citibank N.A.

1.420% due 07/02/2018
DBS Bank Ltd.

1.420% due 07/02/2018
Deutsche Bank AG
1.420% due 07/02/2018
DnB NORBank ASA
1.420% due 07/02/2018
JPMorgan Chase & Co.
1.420% due 07/02/2018
Sumitomo Mitsui Banking Corp.
1.420% due 07/02/2018

ERemERAE
(ER#3 R AE$45,541)

BREHMIESHEART (@ 100.1%
(ER#8 7 i $195,655)

EMTVNT(TEH 0.0%

(RBRME!(LTLIT L$§(50)
ZDHDEESLVER (0.1%

HEEE 100.0%

(a) 20184E6 A 30 AR DML B B FMHEEHF DE S (L.

392

144

312

104

26

306

155

81.3%, ZDMDEHMEED188%THS.

(b) B R ER AL 55
(c) #47T BERS | B L2
(d) RPILL D HEHFESF

$

$

2
392
144
312
104

26
306

155

1441

45,541

193,898

(47)

(132)

193,719
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@il [ RES: 20184E6 H 30 H HifE
BT T
MBI EDD

FATI A A B At il R OB
Groupe Novasep SAS 03/15/2012 $ 766 $ 261 0.13%
O ABLOZDOM O AR |
@l RES 201846 H 30 A BIfE
AL F
I . . . . YN LARERS| LAREG T
BSEE B4R B8R i H 48 LR (H ) (i SR BRI L
U.S. Treasury Inflation
BPS 2.220% 06/29/2018 07/02/2018 $ 17,500 Protected Securities
1.125% due 01/15/2021 § (17,861) § 17,500 § 17,503
U.S. Treasury Notes
BSN 2.300% 06/29/2018 07/02/2018 26,600 3.375% due 11/15/2019 (27,147) 26,600 26,605
LARIMEI & $ (45,008) $ 44,100 $ 44,108
@V N\ —R-LRHLS]
HLAL: T
5 IHHF A& fEAH il B [EN U= LAREB AR DA AE
BCY (0.100%) 01/16/2018 07/20/2018 $ (460) $ (460)
BCY 1.200% 06/21/2018 N/A (586) (586)
Y8—2- LRI &8 $ (1,046)
@I AL L THFHLBES LD HLS |
BN T
FRAF
B H B L OHkE 30HLLF 31-90H 90 H i =i
1JIN—R-LRERE|
Non — U.S. Corporate Debt $ 0 $ 0 $ 0 $ (586) $ (586)
U.S. Corporate Debt 0 (460) 0 0 (460)
YN—R-LRERBI&E $ 0 $ (460) $ 0o $ (586) $ (1,046)
fEA&E $ 0 $ (460) $ 0 $ (586) $ (1,046)
YIR—=R:LRBEIIRDRILE $ (1,046)
O Gt 7T VT 47 P
@ cidt v ar
SR ARDA T v ar
B T
PAZEVEN
FHAH AT AR i H ESp (5 ) il
Call - U.S. Treasury 10-Year Note August 2018 Futures $ 120.500 07/27/2018 81 $ (21) $ (26)
Put — U.S. Treasury 10-Year Note August 2018 Futures 118500 07/27/2018 42 10) (2)
Put — U.S. Treasury 10-Year Note August 2018 Futures 119.000 07/27/2018 39 (6) 4)
w4 TSGR $ (37) $ (32)
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@ SLWHK
BN T
BG4
fzAL] Fi¥H REA AR RFEHIRMR LS HPE HiE
U.S. Treasury 10-Year Note September Futures Long 09/2018 43§ @ $ 0 $ 0
SMEHEH $ @ 3 0 $ 0
@ 177K
IV R T T AN AT 7 (FEAE - TV A - M) — 520
HAL: T
BG4
ZHL 2018/6/ 30050 FeFB
SR BEEAR WA BRHAZTL YR HMETA i ks A SE ERE Ak
Dell, Inc. 1.000% 06/20/2023 2419% § 725 $ $ 7§ 0 $ 0
DISH DBS Corp. 5000% 06/20/2023 6.151% 1,425 27 3 0
$ (111)  § (20) § 3 $ 0
IV T TNV AT T (I Ty he AT I A) —5ED
BN T
BRI 4
ZH RFEBL
AT IR VI = [Ebesoil A HETA TG ik FRAIEiEE ERE Al
CDX.HY-30 Index 5000% 06/20/2023 §$ 34500 § 2035 §$ (146) $ 0 $ (19)
ERAT T
HLAL: T
JEBhEELA:
25 B4R REBL
K/ ZW EBERIA Ty A EEe WA HEITA TG ik ERaIEEEN ERE Bt
2 3-Month USD-LIBOR 1.750% 06/20/2020 $ 2000 $ 40 $ 1§ 0 $ 0
A7yTRK &R $ 1,964 § (165) § 3 $ (19)
OJEEEART VT 47 P8 dh
@ cidt T ar
TLVohe T T g LR AT T g
BAL: T
TaFyiar TLIT A
IS4 T fzaid] B /580 1T —h i B FHEITTA (ZIEH) LR Ak
BOA Put = CDX.IG-30 Index 5eY 0.750% 07/18/2018 1,200 $ M $ n
BRC Put - CDX.IG-30 Index 5Ty 0.950% 07/18/2018 400 (M 0
CBK Put - CDX.IG-30 Index U 0.850% 07/18/2018 600 (1) 0
DUB Put - CDX.IG-30 Index Y 0.950% 07/18/2018 700 M 0
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