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FFAPINCORT RE 1 > T S BIEEHFIRIE

(FPT7EBEO—R) BAHERE

OIEBETHEDERK (20184 8 A20 B B7E)
i A _ FE89HI K
7 fili il 54 2
TH %
BEAE T ARFESR 4,436, 843 97.4
Tt~ p— v HF—T7 57 R 1,002 0.0
T—)b - m— 25 ZDO 117,613 2.6
B 5 M AR 4, 555, 458 100. 0
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FHPINCOFTEES > 7 SRERHFRE (FOT7EEI—XR) EAHERE
OEHEDIKR
5843 5858 5861 HE8TH H588H] #5895

H H 201842 H20H~ 20184 3 H20H ~ |201845 4 H19H ~ [20184F 5 H19H ~ [20184E 6 H19H ~ 20184 7 H19H ~
20184E 3 H19H |20184E4 H18H |20184E5 H18H |20184E6 A18H [20184E 7 H18H |20184E 8 H20H

= = = = = =
[V SEETE:S 60, 036, 831 58,904,138 57,169, 156 55, 869, 576 52,014, 286 54,471, 600
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FEEH A 123,512,570 A 5,629,098 A 99,968, 624 A 129,544, 296 A 47,307,570 A 242,650,216
(C) 1EFtHRENE A 8,396,628 A 8,803, 404 A 8,637,527 A 8,014,012 A 7,340,869 A 7,855,380
D) LHEHE(A+B+C) A 1,257,167 71,717, 349 A 39,651,861 A 79,710,102 33,720, 211 A 193,956, 051
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BIMERE RIS A 587,933,794 A 595,751,066 A 588,934,996 A 576,827,588 A 560,418,525 A 558,434, 268
(Ficl 24 % FH 24 %5) (2,182,662,547) | ( 2,167,161,290) | ( 2,026,923,423) | ( 1,965,515,522) | ( 1,905,990,899) | ( 1,875,981, 344)
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(GFAHAL: TKRL)

(B T 1 HHBEALEERL)

I 2% ARG ERE
ZFILE $ 41 ] (JPY) $ 47,825
HEN 2 J (USD) 5,922

A5 43

HARBERITEZ R

A J (JPY) 766
SULFILE. 2 J (USD) 74
M 1

L ik 3 BIR1 0 2 70 M BE AR

J (JPY) $ 6244

Ml EE 40 J (USD) 80.51
YHIEBHER: MPIMCONRIa—F o= T e =y
PEA (Il 6 VRAVTFANT I F R R T 7 R(M)
BaE (1,097) DR HIE PEREIL166, 196 T KK L,
ATV NT 47 R 0
JESHERT VT 4 7 pE (656)
SEEE 90

EEES IR (1,657)
YR EH MRS
FE A AlliFES 4)
B 7,924
FBART VT 7 R 0
JESHERT VT 4 7 PE (4,745)
SMEEE FEB L ORI 0

MR LB A% 3,175
W SR H B L OR FEH R R4S 1,518
EHAORERICIOMEEDORBA $ 1,558
A EF R R $ 0




PIMCO/NSaA—% - IX—DU 5 =y FUR A VISR Fv— R T7UR

HFEAE PE D B
201746 H30H
AR 4 FH FEAMAR
(HAL: T) (HAZ:T)

REAMEEZ 7.8%

XEE 2.1%

U.S. Treasury Notes

1.177% due 07/31/2018 $ 1,100 § 1,102
KEEAT 1,102
(Hx##/Rffi$1,100)

EAAERIES 5.7%
aAv— % )LR—/N— 5.5%
Federal Home Loan Bank

0.881% due 07/14/2017 900 900

1.034% due 08/16/2017 2,100 2,097
2,997

EHESE 0.2%

Citibank N.A.

0.660% due 07/03/2017 5 5

DBS Bank Ltd.

0.660% due 07/03/2017 16 16

Deutsche Bank AG

0.660% due 07/03/2017 3 3

DnB NORBank ASA

0.660% due 07/03/2017 23 23

JPMorgan Chase & Co.

0.660% due 07/03/2017 16 16

National Australia Bank Ltd.

0.660% due 07/03/2017 7 7

Sumitomo Mitsui Banking Corp.

0.660% due 07/03/2017 14 14

Wells Fargo Bank

0.660% due 07/03/2017 8 8

92

EHERERAE 3,089

(A fF /R 1M$3,089)

BERMIESAR 4,191

(B fF /R $4,189)
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H (B : 1)
BIEIRE 92.5%
REIERE 925%
PIMCO/NSA—4Tv—IU 5 -v—49Y-FUR-
AV ISR YFv—-RUR-T7UEM)

(En#% /R {M$45,539) 4,659 49,710
B R EAEH 49,710
(En#%[R{MH$45,539)

BEEF 100.3% $ 53,901
(I3 /R fli$49,728)

BTN ToIBER (1.2%) (672)
(MBRMELITTLIT7 LS0)

ZFOMDEESSUEMR 09% 532
#ERE 100.0% $ 53,761




PIMCO/NSa—4 - IX—U ) =9 TR AV TSRS Fr— RO TD7UR

OJEFEAR T VST 47 B 201746 F 30 A BLAE
@ /1 [E &R LK
BN T
REBFHIHLE

Gk e A ZEEE =ZHhuss Bk Al
HUS 07/2017 JPY 40,833 $ 364 $ 1 $ 0
HUS 07/2017 $ 22 JPY 2,513 0

$ 1 $ 0
@) (JPY) 77T AHME 2R e TE L FHY

REFFHHE

B 1HE T YaSliDs! ZERE ZHhuss Bk Al
BPS 07/2017 JPY 1,826,689 $ 16,325 $ 68 $ 0
BPS 07/2017 $ 60 JPY 6,677 0 0
BPS 08/2017 15,907 1,778,693 0 (56)
BRC 07/2017 JPY 9,974 $ 89 0 0
BRC 07/2017 $ 16,282 JPY 1,803,463 0 (231)
CBK 07/2017 JPY 1,804,414 $ 16,048 1 (13)
CBK 08/2017 $ 15,955 JPY 1,792,051 15 0
FBF 07/2017 JPY 5,497 $ 50 1 0
GLM 07/2017 4,831 43 0 0
GLM 07/2017 $ 16,711 JPY 1,850,841 0 (238)
HUS 07/2017 JPY 14,795 $ 132 0 0
HUS 07/2017 $ 38 JPY 4,181 0 ™)
MSB 07/2017 16,320 1,808,795 0 (222)
SCX 07/2017 JPY 6,714 $ 61 1 0
TOR 07/2017 4,170 38 1 0
UAG 07/2017 1,792,840 16,013 57 0
UAG 08/2017 $ 16,032 JPY 1,792,840 0 (56)

$ 144 $ (817)
NEAEBEELZNERH $ 145 $ (817)
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(GFAHAL: TKRL)

(B T 1 HHBEALEERL)

I 2% ARG ERE
S HFILE $ 106 J (AUD) 22,184
HEON 2 J (BRL) 22,592
NS A3 108 J (CNY) 20,784
J (IDR) 20,910
EH: J (INR) 22,382
FFLF]E 12 1 (ZAR) 23,317
M 1
HBHAE 13
HARBRERITEZ R AR
Ml EE 95 J (AUD) 516
J (BRL) 731
YHIEBHER: J (CNY) 315
BB A MmRES 8 J (IDR) 363
B 2,944 J (INR) 488
SR T VT 17 P 0 J (ZAR) 648
JEBEARE T VST 4 7 B 15,390
g E 172
L ES TR 18,514 HAR1 O Y470 FiE EE AR
J (AUD) 42.98
YR EH MRS J (BRL) 30.91
BB A MRS 0 J (CNY) 65.91
B 16,775 J (IDR) 57.53
FIGEAERT VST 7 RE 0 J(INR) 4589
JEEAA T VT 4 7 7 (3,801) ] (ZAR) 36.00
NEREEBIOAE 2
YR LB AR 12,976 KPIMCONRIz—F e v = e =l T
W SR H B L OR FEH R R4S 31,490 VR AT IARNG I F v — IR R T 7 R(M)
OIIRHE FEREIL166, 196 T KR L,
EHAORERICIOMEEDORBA $ 31,585
A EF R R $ 0




PIMCO/NSaA—% - IX—DU 5 =y FUR A VISR Fv— R T7UR

HFEAE PE D B
201746 H30H
AR 4 FH AR
(HAL: T) (HAZ:T)

REARMEESF 11.7%
XEE 2.1%
U.S. Treasury Notes

1.177% due 07/31/2018 $ 2,800 $ 2,805
KEEET 2,805
(B4 R {$2,800)

EHAERIES 9.6%
aAv— % )LR—/N— 8.9%
Federal Home Loan Bank

0.821% due 07/06/2017 200 200

0.841% due 07/10/2017 400 400

0.924% due 07/13/2017 (a) 800 800

1.034% due 08/16/2017 10,300 10,287
11,687

EHESE 0.7%

Citibank N.A.

0.660% due 07/03/2017 50 50

DBS Bank Ltd.

0.660% due 07/03/2017 157 157

Deutsche Bank AG

0.660% due 07/03/2017 33 33

DnB NORBank ASA

0.660% due 07/03/2017 224 224

JPMorgan Chase & Co.

0.660% due 07/03/2017 160 160

National Australia Bank Ltd.

0.660% due 07/03/2017 73 73

Sumitomo Mitsui Banking Corp.

0.660% due 07/03/2017 144 144

Wells Fargo Bank

0.660% due 07/03/2017 82 82

923

EHERERAAE 12,610

(MF/R(HS12,609)

BEAMIESFSE 15,415

(ER {7/ fii$15,409)



PIMCONZ1—#%-IX—D U5 -R—l7 ) TUR- AV ISR I Fr—-RUR-T7 UK
B (B2 T)
BYERE 88.1%
BEIERE 88.1%
PIMCO/ZSa—4 TX—UV T —yy-FUR:
AV ISANSOFH—-RUR-T7UREM)

(B8 /R{m$101,871) 10,917 116,486
B R EAEH 116,486
(M /RMm$101,871)

BEEE 99.8% $ 131,901
({3 /R {l$117,280)

ERTUNTIBER 1.2% 1,624
(MBRMELITTLI7 LS0)

FOMDEES LU ERA.0%) (1,356)
#ERE 100.0% $ 132,169

(@) V—ARUTMEFHLFERT,



PIMCO/NSa—4 - IX—U ) =9 TR AV TSRS Fr— RO TD7UR

OJEFEAR T VST 47 B 20174£6 130 H Bi7E
O/ E AR IIE LK
HAL: T
KBRS

GILIER Y A TS Z U G Bl
HUS 0772017 JPY 6,006 3 53 $ 0 $ 0
HUS 07/2017 $ 15 JPY 1,721 0 0
HUS 07/2017 36 4018 0 0

$ 0 3 0
@] (AUD) 77 AHV E A FR e L EEK)

KBRS

1T ik A ZEmE ZHeAE B =0
BOA 07/2017 __AUD 9.707 $ 7.449 $ 5 $ o)
BOA 07/2017 $ 7337  AUD 9.854 221 0
BOA 08/2017 7.405 9.651 0 5)
CBK 07/2017 7.334 9.845 217 0
HUS 07/2017  AUD 10173 $ 7.799 2 )
HUS 07/2017 $ 18 AUD 23 0 0
HUS 07/2017 26 34 0 0
HUS 08/2017 7,389 9,634 0 2)
IND 07/2017  AUD 23 $ 18 0 0
JPM 07/2017 25 19 0 0
NAB 07/2017 9,634 7,386 0 )
NAB 08/2017 $ 7.383  AUD 9.634 4 0
RBC 07/2017  AUD 38 $ 29 0 0
RBC 07/2017 $ 7356  AUD 9,863 210 0
SCX 07/2017  AUD 20 $ 15 0 0
TOR 07/2017 16 12 0 0

3 659 $ (19)




PIMCO/NSa—4 - IX—U ) =9 TR AV TSRS Fr— RO TD7UR

@) (BRL) 77 A4 [E 245 fe P L 524

AR FEBEHMIE LS

IB1tEF kA ZERE ZHuEE BE Al
BOA 07/2017 BRL 7,646 $ 2,296 $ 0 $ (12)
BOA 07/2017 $ 2,311 BRL 7,646 0 @)
BOA 08/2017 2,282 7,646 1 0
BPS 07/2017 BRL 18,526 $ 5,568 3 @7)
BPS 07/2017 $ 5746  BRL 18,526 0 (154)
BPS 08/2017 BRL 40 $ 12 0 0
BPS 08/2017 $ 3413  BRL 11,465 24 0
CBK 07/2017 BRL 4,394 $ 1,329 2 0
CBK 07/2017 $ 1,336 BRL 4,394 0 (10)
CBK 08/2017 425 1,414 0 )
DUB 07/2017 BRL 21,332 $ 6,420 0 (18)
DUB 07/2017 $ 6,609 BRL 21,332 0 (170)
DUB 08/2017 6,382 21,332 14 0
GLM 07/2017 BRL 17,062 $ 5,157 8 0
GLM 07/2017 $ 5129  BRL 17,062 21 0
GLM 08/2017 BRL 63 $ 19 0 0
HUS 07/2017 8,184 2,474 4 0
HUS 07/2017 $ 2,556  BRL 8,184 0 (86)
HUS 08/2017 BRL 97 $ 29 0 0
JPM 07/2017 282 86 1 0
JPM 07/2017 $ 86  BRL 282 0 )
MSB 07/2017 BRL 8,713 $ 2,629 1 1)
MSB 07/2017 $ 2,634  BRL 8,713 0 @)
MSB 08/2017 2,432 8,109 0 1)
NGF 07/2017 BRL 15,972 $ 4,772 0 (49)
NGF 07/2017 $ 4,828 BRL 15,972 0 @)
NGF 08/2017 4,744 15,972 45 0
SCX 07/2017 BRL 8,958 $ 2,708 4 0
SCX 07/2017 $ 2,853  BRL 8,958 0 (149)
TOR 07/2017 BRL 9,731 $ 2,921 0 (16)
TOR 07/2017 $ 2,941  BRL 9,731 0 (5)
TOR 08/2017 2,904 9,731 14 0

$ 152 $ (715)




PIMCO/NSa—4 - IX—U ) =9 TR AV TSRS Fr— RO TD7UR

@) (CNY) 77 A E 2 S LK)

AR FEBEHMIE LS

R5IHE A ZEEE ZHuER ERE £k
BPS 07/2017 CNY 6,870 $ 1,004 $ 0 $ (9)
BPS 07/2017 $ 12,964  CNY 89,939 303 0
BPS 12/2017 CNY 1,134 $ 164 0 2)
FBF 07/2017 36,432 5,368 0 (6)
FBF 12/2017 $ 5,307 CNY 36,432 1 0
GLM 07/2017 CNY 49,624 $ 7,268 0 (51)
GLM 12/2017 $ 7,184  CNY 49,624 60 0
HUS 07/2017 CNY 2,842 $ 417 0 2)
HUS 07/2017 $ 8,929 CNY 61,813 188 0
HUS 12/2017 313 2,146 0 0
JPM 07/2017 CNY 2,206 $ 321 0 (4)
JPM 07/2017 $ 36 CNY 248 1 0
RBC 07/2017 CNY 451 $ 65 0 1
SCX 07/2017 $ 376  CNY 2,612 9 0
SOG 07/2017 CNY 56,188 $ 8,259 0 (29)
SOG 12/2017 $ 8,164 CNY 56,188 37 0

$ 609 $ (104)
@) (IDR) 77 A4 E 3RS L 3K

AR FEBEHMIE LS

RS E A ZEEE ZHuEE ERE £k
BPS 10/2017 IDR 1,624,350 $ 119 $ 0 $ 1
BPS 10/2017 $ 31 IDR 418,314 0 0
BRC 10/2017 1,587 21,316,665 0 (7)
CBK 10/2017 IDR 2,204,308 $ 164 1 0
DUB 10/2017 $ 6,967 IDR 93,727,075 0 (18)
GLM 10/2017 IDR 322,916 $ 24 0 0
GLM 10/2017 $ 7,520  IDR 100,985,843 3 (35)
HUS 10/2017 IDR 1,200,060 $ 89 0 0
JPM 10/2017 24,272,350 1,800 4 (4)
JPM 10/2017 $ 289  IDR 3,881,732 0 )
SCX 10/2017 IDR 2,931,120 $ 216 0 (1)
SCX 10/2017 $ 35 IDR 473,725 0 0
UAG 09/2017 7,137 95,595,032 0 (29)
UAG 10/2017 IDR 2,061,739 $ 153 0 0
UAG 10/2017 $ 78 DR 1,050,282 0 0

$ 8 $ (96)
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@] (INR) 77 A4 [E 2 B e P L 22K

REHFHME S

5| #F R A S U S e £k
BPS 07/2017 INR 7,771 $ 119 $ 0 $ (1)
CBK 12/2017 $ 66  INR 4,340 0 0
FBF 07/2017 INR 506,870 $ 7,845 18 0
FBF 07/2017 $ 6,524  INR 428,579 93 0
FBF 12/2017 7,733 506,870 0 (25)
HUS 07/2017 INR 10,971 $ 168 0 (1)
JPM 07/2017 109,101 1,678 0 7)
JPM 07/2017 $ 762  INR 49,559 3 0
JPM 12/2017 INR 72,967 $ 1,116 6 0
JPM 12/2017 $ 88 INR 5,786 0 0
SCX 07/2017 8,245 541,047 110 0
SOG 07/2017 1,721 112,944 23 0
UAG 07/2017 INR 19,364 $ 297 0 )
UAG 07/2017 $ 8213  INR 540,097 126 0
UAG 12/2017 INR 2,101 $ 32 0 0

$ 379 $ (36)
@] (ZAR) 77 2\ E 2 B e I LAY

R FEHFAG 4

IAEIHHF Rk A Z PR ZHuE s B =l
BPS 08/2017 $ 8,027 ZAR 110,107 $ 329 $ 0
BPS 08/2017 ZAR 3,400 $ 259 2 (1
CBK 08/2017 $ 27  ZAR 358 0 0
CBK 08/2017 ZAR 5,690 $ 418 0 (13)
GLM 07/2017 234 18 0 0
GLM 08/2017 $ 8,200 ZAR 110,610 195 0
GLM 08/2017 ZAR 10,682 $ 824 13 0
HUS 07/2017 $ 18 ZAR 234 0 0
HUS 08/2017 292 4,020 13 0
HUS 08/2017 ZAR 1,137 $ 85 0 1)
JPM 08/2017 $ 8,109  ZAR 110,097 247 0
JPM 08/2017 ZAR 828 $ 63 0 0
MSB 08/2017 244 19 0 0
SOG 08/2017 5,302 406 5 )
TOR 08/2017 156 12 0 0

$ 804 $ (7)
SNEASELELEKNEE $ 2,611 $ (987)
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PIMCO/NRSa— e T F e r e TR

AT ITANT VT ¥— R R 77K (M)

NG E D B

Re T A
(HfL: T)

Rl
(HAZ: T)
REARMEESF 101.0%

FIVEUTFY 41%

1HE-HIRFH 3.7%
Genneia S.A.

8.750% due 01/20/2022 $ 400 $ 426
Petrobras Argentina S.A.

7.375% due 07/21/2023 900 952
YPF S.A.

8.500% due 03/23/2021 900 1,003
8.500% due 07/28/2025 2,900 3,274
8.750% due 04/04/2024 400 457

6,112

YIYfE 0.4%
Provincia de Neuquen Argentina

7.500% due 04/27/2025 600 617
FILELFUAE 6,729
(M3 /R {$6,084)

A—ZSUF 0.2%
R - HIRFR 0.2%

Barminco Finance Pty Ltd.

6.625% due 05/15/2022 400 392
F—RNSUTER 392
(ER /R {E$400)

F—ZXRJF7 0.7%
1HE-HIRFER 0.7%
Eldorado International Finance GmbH

8.625% due 06/16/2021 600 594
Sappi Papier Holding GmbH

7.500% due 06/15/2032 550 561
F—XRN)T7EE 1,155

(I#ZR{E$1,115)

FENIRASxD 1.0%
18- FIRTH 1.0%
International Bank of Azerbaijan 0JSC

5.625% due 06/11/2019 1,000 825
Southern Gas Corridor CJSC

6.875% due 03/24/2026 800 868
FELNRAOvBE 1,693

(ER#RR{HS1,822)

201746 A30H
FRIE B E FHAAE
(HLA7: T) (HLA7: T)
INESa2—H 3.1%
tHE-HWRER 3.1%
Digicel Group Ltd.
8.250% due 09/30/2020 3,950 3,708
Digicel Ltd.
6.000% due 04/15/2021 1,000 962
Noble Group Ltd.
6.750% due 01/29/2020 1,300 507
NI —SEF 5,177
(A FF R {E$5,893)

- HERFR 12.8%

Andrade Gutierrez International S.A.

4.000% due 04/30/2018 600 504
Banco Bradesco S.A.

5.750% due 03/01/2022 1,000 1,053
Banco BTG Pactual S.A.

4.000% due 01/16/2020 800 761
Banco do Brasil S.A.

6.250% due 04/15/2024 (a) 1,300 1,113
Banco do Estado do Rio Grande do Sul SA.

7.375% due 02/02/2022 530 550
Banco Pan S.A.

8.500% due 04/23/2020 1,090 1,087
Banco Votorantim S.A.

7.375% due 01/21/2020 300 322
BR Properties S.A.

9.000% due 07/31/2017 (a) 981 993
Centrais Eletricas Brasileiras S.A.

5.750% due 10/27/2021 1,050 1,076
6.875% due 07/30/2019 200 212
Cielo S.A.

3.750% due 11/16/2022 500 483
CSN Islands XI Corp.

6.875% due 09/21/2019 900 709
Itau Unibanco Holding S.A.

5.650% due 03/19/2022 1,000 1,040
Minerva Luxembourg S.A.

6.500% due 09/20/2026 600 586
Odebrecht Finance Ltd.

4.375% due 04/25/2025 200 79
7.125% due 06/26/2042 1,650 672
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B A FEALh%E DR ) FHAAE
(AL T) (Hi2: T) (A7 T) (A7 T)
Petrobras Global Finance BV BR Malls International Finance Ltd.
5.375% due 01/27/2021 2,300 2,344 8.500% due 07/21/2017 (a) 800 803
6.125% due 01/17/2022 1,100 1,137 China Evergrande Group
7.375% due 01/17/2027 600 636 8.750% due 06/28/2025 1,217 1,192
8.375% due 05/23/2021 3,450 3,870 Comeel Trust via Comunicaciones Celulares S.A.
Samarco Mineracao S.A. (b) 6.875% due 02/06/2024 2,500 2,672
4.125% due 11/01/2022 300 172 Country Garden Holdings Co. Ltd.
5.750% due 10/24/2023 1,000 573 7.250% due 04/04/2021 450 467
Suzano Austria GmbH 7.500% due 03/09/2020 200 210
5.750% due 07/14/2026 600 622 Fantasia Holdings Group Co. Ltd.
USJ Acucar e Alcool S.A. 7.375% due 10/04/2021 500 496
9.875% due 11/09/2021 (c) 987 701 Global A&T Electronics Ltd.
ISR 21,295 10.000% due 02/01/2019 500 375
(H#% /B M $20,409) KWG Property Holding Ltd.
8.975% due 01/14/2019 400 417
REYF—VEBR 57% Latam Finance Ltd.
& HEER 5.7% 6.875% due 04/11/2024 600 612
Gold Fields Orogen Holdings BVI Ltd. Odebrecht Offshore Drilling Finance Ltd.
4.875% due 10/07/2020 1,300 1,310 6.750% due 10/01/2022 (b) 413 142
NWD Finance BVI Ltd. Sable International Finance Ltd.
5.750% due 10/05/2021 (a) 1,000 1,004 6.875% due 08/01/2022 1,000 1,085
QGOG Constellation S.A. Shui On Development Holding Ltd.
6.250% due 11/09/2019 3,800 2,745 9.625% due 06/10/2019 200 210
Radiant Access Ltd. UPCB Finance VII Ltd.
4.600% due 05/18/2020 (a) 900 878 3.625% due 06/15/2029 EUR 600 677
Rosneft Finance S.A. Wynn Macau Ltd.
7.250% due 02/02/2020 300 330 5.250% due 10/15/2021 $ 1,800 1,850
Studio City Co. Ltd. TARVESEE 12,220
5.875% due 11/30/2019 900 952 (MAEF{ES12,094)
7.250% due 11/30/2021 1,200 1,306
8.500% due 12/01/2020 850 886 tHiE - WRFER 0.6%
HEIF—OUHEEESH 9,411 Empresa Electrica Guacolda S.A.
(En{#[E{H$9,560) 4.560% due 04/30/2025 400 386
Latam Airlines Group S.A.
HF& 2.0% 7.250% due 06/09/2020 500 531
AR PEER 2.0% FU&aE 917
Evraz, Inc. N.A. Canada (AR#53 R {E$880)

7.500% due 11/15/2019 6
First Quantum Minerals Ltd.

7.000% due 02/15/2021 900
7.250% due 04/01/2023 2,500
HF YAt

(3R 1E$3,189)

TAIVHEE 7.4%
B8 HIEFH 7.4%

Alpha Star Holding Il Ltd.

6.250% due 04/20/2022 400
Alpha Star Holding Ltd.
4.970% due 04/09/2019 600

6

927
2,450

3,383

409

603

HR-#RFHR 0.4%

HeSteel Hong Kong Co. Ltd.

4.250% due 04/07/2020 300
Yancoal International Resources Development Co. Ltd.

5.750% due 04/13/2020 (a) 300
hEAE

(AR R{TE$599)

297

304
601
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" FEALh4E
PRI g )
aAYE7 4.1%
EEHR 0.4%
Frontera Energy Corp.

26,470 687

RE I A
(HfL: T)

L& -WERER 3.7%
Banco de Bogota S.A.

6.250% due 05/12/2026 1,800 1,922

Bancolombia S.A.

5.125% due 09/11/2022 1,120 1,179

Colombia Telecomunicaciones S.A. ESP

5.375% due 09/27/2022 900 920

8.500% due 03/30/2020 (a) 400 417

Grupo Aval Ltd.

4.750% due 09/26/2022 1,600 1,632
6,070

anvE7&R 6,757

(I3 /R {H$10,467)

H—7 0.3%

I 0.3%
Republic of Ghana International Bond

9.250% due 09/15/2022 500 540
H—F&s 540
(BB R(ES$518)

7535 0.8%

#1%-FRFR 0.8%

Industrial Senior Trust

5.500% due 11/01/2022 1,300 1,336
T7TIS5EE 1,336
(4% /R{MS$1,236)

EFE 1.1%

LB -HIRER 1.1%

CITIC Telecom International Finance Ltd.

6.100% due 03/05/2025 500 539
Far East Horizon Ltd.

4.350% due 06/14/2022 (a) 900 910
Franshion Brilliant Ltd.

5.750% due 01/17/2022 (a) 400 414
E#East 1,863
(3R $1,795)

A2F 0.9%

1185 - FRFER 0.9%

ABJA Investment Co. Pte Ltd.

5.950% due 07/31/2024 700 743

Re T A BallKE!
(HAZ:T) (B2 1)
IDBI Bank Ltd.
4.125% due 04/23/2020 400 403
JSW Steel Ltd.
4.750% due 11/12/2019 400 407
PA-Ls 1,553

(A% R {Hi$1,458)

fHR-#EFH 0.3%

Saka Energi Indonesia PT

4.450% due 05/05/2024 500 503
AVRRITHE 503
(MR#GR{E$501)

- HWRFER 3.3%

ABH Financial Ltd. Via Alfa Holding Issuance PLC

2.626% due 04/28/2020 EUR 500 576
Aifa Bank AO Via Alfa Bond Issuance PLC

7.750% due 04/28/2021 $ 200 228
Borets Finance DAC

7.625% due 09/26/2018 400 419
Credit Bank of Moscow Via CBOM Finance PLC

7.500% due 10/05/2027 1,100 1,093
Nobil Telesystems 0JSC via TS Internafional Funding Lid

5.000% due 05/30/2023 400 411
Rosneft Qil Co. via Rosneft Intemational Finance Lid.

4.199% due 03/06/2022 900 901
VTB Bank PJSC via VTB Eurasia DAC

9.500% due 12/06/2022 (a) 1,700 1,891
FTALSUREE 5519
(AR5 R {fi$4,925)

HhTFIRZ> 0.9%

1R -HRFER 0.9%

Zhaikmunai LLP

7.125% due 11/13/2019 1,450 1,473
HYIREER _ 1473
(R R{ES$1,469)

R -HEFER 12.5%

Altice Financing S.A.

6.625% due 02/15/2023 1,500 1,595
7.500% due 05/15/2026 3,200 3,560
Altice Finco S.A.

7.625% due 02/15/2025 1,100 1,178
Evraz Group S.A.

6.500% due 04/22/2020 227 241
8.250% due 01/28/2021 300 335



PIMCO/NSaA—% - IX—DU 5 =y FUR A VISR Fv— R T7UR

R AR FAMAH

(HiNr: ) (HAZ: )
Gazprom Neft OAO Via GPN Capital S.A.
6.000% due 11/27/2023 1,000 1,093
Gazprom OAO Via Gaz Capital S.A.
4.250% due 04/06/2024 GBP 700 940
6.510% due 03/07/2022 $ 2,300 2,544
Kernel Holding S.A.
8.750% due 01/31/2022 900 968
MHP S.A.
7.750% due 05/10/2024 1,800 1,831
Sherbank of Russia Via SB Capital S.A.
5.500% due 02/26/2024 2,850 2,906
TMK OAOQ Via TMK Capital S.A.
6.750% due 04/03/2020 500 529
Topaz Marine S.A.
8.625% due 11/01/2018 400 401
VM Holding S.A.
5.375% due 05/04/2027 1,700 1,721
VTB Bank 0JSC Via VTB Capital S.A.
6.950% due 10/17/2022 900 974
Noe T NYEE 20,816
(W3R 1ES19,281)

tHR-FIRFH 2.4%

Greenko Dutch BV

8.000% due 08/01/2019 600 626
HTA Group Ltd.

9.125% due 03/08/2022 1,100 1,114
MTN Mauritius Investment Ltd.

4.755% due 11/11/2024 1,200 1,160
6.500% due 10/13/2026 1,100 1,156
E-UHREE 4,056
(3R {H$3,909)

A% 2.3%
118 - FRFER 2.3%
Banco Mercantil del Norte S.A.

5.750% due 10/04/2031 400 400
6.875% due 07/06/2022 (a)(d) 200 207
7.625% due 01/06/2028 (a)(d) 400 415
Credito Real SAB de C.V. SOFOM ER

7.250% due 07/20/2023 600 631
Grupo Cementos de Chihuahua SAB de C.V.

5.250% due 06/23/2024 800 818
Grupo Kaltex S.A. de C.V.

8.875% due 04/11/2022 800 720
TV Azteca SAB de C.V.

7.625% due 09/18/2020 650 659
A%LafE 3,850
(M{FR1HS3,853)

BRI AR AR
(HNZ:F)  (BEpL: )
LEE 0.5%
HE-HEFER 0.5%
JBS USA S.A.
5.750% due 06/15/2025 800 756
SEHESEH 756
(Af=R{E$800)

HR-#EFH 6.7%

CIMPOR Financial Operations BV

5.750% due 07/17/2024 1,350 1,150
GTH Finance BV

7.250% due 04/26/2023 1,600 1,769
IHS Netherlands Holdco BV

9.500% due 10/27/2021 1,450 1,484
Indo Energy Finance Il BV

6.375% due 01/24/2023 970 910
Marfrig Holdings Europe BV

6.875% due 06/24/2019 1,100 1,129
Metinvest BV

9.373% due 12/31/2021 (b)(c) 967 881
VimpelCom Holdings BV

4.950% due 06/16/2024 1,600 1,609
VTR Finance BV

6.875% due 01/15/2024 2,100 2,231
T34 aH 1,163
(A3 R {f$10,952)

R -HERFERE 0.9%

Zenith Bank PLC

6.250% due 04/22/2019 300 302
7.375% due 05/30/2022 1,200 1,178
F4ozYTEE 1,480

(A% R {Hi$1,495)

R -HERFERE 1.6%

Orazul Energy Egenor S en C por A

5.625% due 04/28/2027 900 882
Union Andina de Cementos SAA

5.875% due 10/30/2021 1,100 1,145
Volcan Compania Minera SAA

5.375% due 02/02/2022 600 617
) —E5t 2,644
(MFRES$2,547)
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R AR FAMAH

(BN : ) (BN T)
24YEY 0.6%
L% -#IRTH 0.6%
Petron Corp.
7.500% due 08/06/2018 (a) 900 943
24VEV &R 943
(MfF R 1E$912)
SUHR—IL 0.8%
18- #IRTH 0.8%
Indika Energy Capital Il Pte Ltd.
6.875% due 04/10/2022 300 293
Marble Il Pte Ltd.
5.300% due 06/20/2022 1,000 1,007
DURR—LEFR 1,300
(H {8 R1i$1,299)
Bm72IUAh 0.9%
18- KIRFER 0.9%
AngloGold Ashanti Holdings PLC
5.125% due 08/01/2022 1,500 1,572
m7IVh&R 1,572
(H {8 R 1i$1,332)
ARAY 0.3%
1% #IRTH 0.3%
Banco Santander S.A.
6.750% due 04/25/2022 (a) EUR 400 491
ARSUEE 491
(BfF R 1H$429)
~L3 6.4%
18- KIRER 6.4%
Akbank TAS
5.125% due 03/31/2025 $ 900 880
Arcelik A/S
5.000% due 04/03/2023 200 204
Finansbank A/S
4.875% due 05/19/2022 800 794
Turkiye Garanti Bankasi A/S
4.750% due 10/17/2019 500 513
6.125% due 05/24/2027 1,600 1,588
Turkiye Is Bankasi
6.000% due 10/24/2022 1,750 1,758
6.125% due 04/25/2024 800 812
Turkiye Sise ve Cam Fabrikalari A/S
4.250% due 05/09/2020 600 605
Turkiye Vakiflar Bankasi TAO
6.000% due 11/01/2022 1,700 1,689

DR ) FHALAE

(A7 T) (A7 T)
Yapi ve Kredi Bankasi A/S
4.000% due 01/22/2020 700 698
5.750% due 02/24/2022 1,100 1,116
rLagEt 10,657
(HR#3R{E$10,543)
75 EREHEE 0.6%
1R -HRFER 0.6%
Burgan Tier 1 Financing Ltd.
7.250% due 09/30/2019 (a) 900 927
7SO EREEHAR e
(AR {E$901)
AXYR 4.6%
R -HRFH 4.6%
Afren PLC (b)
10.250% due 04/08/2019 1,741 9
15.000% due 04/25/2018 3,592 593
Hikma Pharmaceuticals PLC
4.250% due 04/10/2020 700 710
Petra Diamonds U.S. Treasury PLC
7.250% due 05/01/2022 1,800 1,847
Tullow Oil PLC
6.000% due 11/01/2020 600 573
6.250% due 04/15/2022 1,800 1,649
Vedanta Resources PLC
8.250% due 06/07/2021 2,000 2,185
AXYRER 7,566
(AR5 R{iE$12,109)
TA)H 2.7%
Nrya—r 0.2%
Petrobras Netherlands BV
3.432% due 04/25/2019 448 439

R -HERFERE 2.5%

Navient Corp.

6.500% due 06/15/2022 300 318
Rio Oil Finance Trust Series 2014-1
9.250% due 07/06/2024 642 654

Stillwater Mining Co.

6.125% due 06/27/2022 2,400 2,369

Terraform Global Operating LLC

9.750% due 08/15/2022 700 788
4,129

THrUhER 4,568

(MGRHS4,511)
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FRIE B E FEALh%E FHIE 4 E FHALAE
(BN : ) (HANZ: F) (BN : ) (HiN: )
SRR 7.5% mAcmERAE 12,467
LRERE| 6.3% (H 3R {E$12,465)
10,400
BREFMIEHSE 101.0% $ 167,773
THES 0.5% (MFRE$171,752)
Brown Brothers Harriman & Co.
0.050% due 07/04/2017 CAD 2 1 ERTFIINT1TER 0.0% (63)
Citibank N.A. (MEBRME=(ETLI7 L$0)
0.660% due 07/03/2017 $ 40 40
DBS Bank Ltd. ZOtDEELLVERK((1.0%) (1,514)
0.660% due 07/03/2017 126 126
Deutsche Bank AG $iEE 100.0% $ 166,196
0.050% due 07/04/2017 CAD 38 30
0.660% due 07/03/2017 $ % 26 (@) KA RHO BN (LT HHD) LREOEEATHE.
DnB NORBank ASA 0 HHEES . EBFETREHS
0.660% due 07/03/2017 180 180 © E%?LL\E{BE;IE# - °
C al
JPMorgan Chase & Co. (&) 547EMEIAMES
0.660% due 07/03/2017 129 129
National Australia Bank Ltd.
0.660% due 07/03/2017 59 59
Royal Bank of Canada
0.050% due 07/04/2017 CAD 1 1
Sumitomo Mitsui Banking Corp.
0.660% due 07/03/2017 $ 116 116
Wells Fargo Bank
0.660% due 07/03/2017 66 66
774
3.351% due 09/15/2017 1,300 1,293
@ il (R RESR 20174E6 7 30 B BIE
Hifir:
MG PEC D5
FATI J—R i A A Yy it i DOEI &
Afren PLC 15.000%  04/25/2018 04/30/2015 $ 3,394 $ 593 0.36%
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O ABLOZDOM D AR | 2017456 /330 H BLIE
OL RH|
Hifr: T
EINiNS LARELS | LARELSZERD
WEHHF AR jSb:| i H SSURE:] FiERES (iS5 iifk) (i iif%) R4
Fannie Mae
BCY 1.440% 06/30/2017  07/03/2017 $ 10,400 4.000% due 07/01/2037 $ (10,735 $ 10,400 $ 10,401
LARIGI&E $ (10,735) $ 10,400 $ 10,401
@) % LKH|
B T
TS AHF @A fEAH il (PN UN—=RLAREGARD RIS
BRC (2.250%) 12/08/2016 12/16/2017 $ (492) $ (486)
BRC (0.500%) 05/12/2017 07/17/2017 (602) (601)
BRC (0.650%) 01/30/2017 07/19/2017 (332) (331)
BRC (0.500%) 04/18/2017 11/23/2017 (1,052) (1,051)
BRC (0.250%) 03/24/2017 N/A (219) (219)
JML (0.750%) 06/20/2017 N/A (402) (402)
YIR—R-LRWMBIEE $ (3,090)
@ EIRfHEALL THFHLBI D HLS
B T
FRATHIH
B A WF K OHkE 30HLLF 31~90H 90 A i
JN—R-LRELE|
KEUSNDHE $ 0 $ (932) $ 0 $ (2,158) $ (3,090)
1)IA—R-LRER | &5 $ 0 $ (932) $ 0 $ (2,158) $ (3,090)
© EG&@T VT 47 fE b 201746 F1 30 H BU7E
| FiRvESH)
BANT : T (A BR<)
EE)FEHLE
E2ail] e {vada HAE RFEB MR BE i
U.S. Treasury 2-Year Note September Futures Short 09/2017 23 $ 7 $ 2 $ 0
U.S. Treasury 5-Year Note September Futures Long 09/2017 42 (12) 0 (7)
U.S. Treasury 10-Year Note September Futures Long 09/2017 72 (6) 0 (20)
SRS $ (1) $ 2 $ (27)
OJEEART VT 47 P8 201746 130 A BU7E
| PANESPSE =S inl A )
BT
KR IEBHIE R
5 HF REH ZEmE ZHUB K HE afE
BOA 07/2017 $ 343 EUR 302 $ 1 $ 0
BPS 07/2017 2,044 1,797 5 0
BPS 08/2017 EUR 1,797 $ 2,047 0 (6)
CBK 07/2017 1,630 1,832 0 (27)
GLM 07/2017 600 670 0 (14)
GLM 07/2017 $ 484 EUR 433 10 0
GLM 08/2017 GBP 677 $ 873 0 (7)
NELELELEHNSH $ 16 $ (54)
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AR EE
20174E6 H30 H T T L7=HAM

(GFAHAL: TKRL)
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