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Fited-i-171 07 =777 (FEE) 1,002, 583 1,002, 483 1,002, 483 1,002, 483 1,002, 583 1,002, 583
B afE 1,191,150 2,271,313 1,205, 605 1,147,143 2,023,707 1,128, 663
AL A 53 Fic 4 984, 509 963, 832 949,513 950, 134 944, 920 944, 046
ERiN3 Ok — 1,119,728 95, 458 - 872, 322 -
RALE FEHIH 206, 376 193, 565 160, 426 196, 758 206, 199 184, 380
ARALFILE 5 6 6 4 4 4
Z DAL 260 242 202 247 262 233
(C) #MEEMRIE(A—B) 125,024,139 121, 840, 905 130, 565, 384 135,579, 858 141, 306, 156 139,718, 187
TR 328, 169, 961 321,277, 502 316, 504, 554 316, 711, 502 314,973, 544 314, 682, 099
/@ Uk T g EARy N203, 145,822 | A199,436,597 | A185,939,170 | A181,131,644 | A173,667,388 | A174,963,912
(D) ZIEHROK 328,169,9610 321,277,5020 316,504, 5540 316, 711, 5020 314,973, 5440 314,682,0990
1HO%YEEMEE(C/D) 3,810M 3,792H 41258 42810 4,486 4, 4401

() 212641 e A%HIE328,262,747H | 55126~ 131 B NG E T ARKEIZ 1,125,776 9, 55126~ 131 1 — ¥ AEHI o AR%EIZ 14,706,424, 1 00
W= 0 WG REAEIT. H51264810.38101 . £5127410.37921 . #5128110.412511, 5 129110.42811, #5130110.4486 1, #5131410.44401 T,
(1) BEELUEOEMORRICRD B HERO M UL 2 BT 5510 E T 58, A E4430,912M,



FFHPINCO - KE/NA - A —IL FEHRIE BET7 7V H52 Fa—R) BASER

OEHEmIk:
#1264 127 1284 H1298 1304 F1314
H H 20204E 2 H 26 H~ [20204F 3 26 H ~ |20204F 4 A28 H ~ | 20204 5 26 H ~ {20204 6 26 H ~ [20204 7 H 28 H ~
20204E 3 125 H  |20204E4 27TH  |20204F 5 25 H  [20204E 6 FJ25H  |20204E 7 A27H  |20204F 8 A 25H
=1 A A A A A
(A) ERHZEIE 1,705, 604 1,258,339 1,238,399 1,241,150 1,235,148 1,234,743
2 A 2 < 1,705, 720 1, 258, 430 1, 238, 509 1, 241, 250 1, 235, 220 1, 234, 800
ZHAE - 1 - - 1 -
AR A 116 A 92 A 110 A 100 A 73 A 57
(B) HifiiE#TEERLE A 54,855,871 A 665,533 10, 400, 881 4,835,025 6, 384, 289 A 1,563,885
FEE A 23, 265 59,123 10, 410, 824 4,835,025 6,428, 791 6,583
Una=¢i:! A 54,879,136 A 724,656 A 9,943 - A 44,502 A 1,570,468
C) {EFtHRENE A 206,636 A 193, 807 A 160, 628 A 197,005 A 206, 461 A 184,613
D) LHEHE(A+B+C) A 53,356, 903 398,999 11,478, 652 5,879,170 1,412,976 A 513,755
(E) miffigHELRS A103, 812, 893 A154,722, 599 A152, 871,025 A142, 347, 886 A136,575, 890 A129,907, 096
(F) BmEZ=ELES A 44,991,517 A 44,149,165 A 43,591,284 A 43,712,794 A 43,559, 554 A 43,599,015
(A 4 25 FH 24 %5) (1 56,799,140) | ( 55,641,313) | ( 54,848,176) | ( 54,918,371) | ( 54,650,277) | (  54,631,994)
(Ona=¢iEAYiEE T ) (A101,790,657) | (A 99,790,478) | (A 98,439,460) | (A 98,631,165) | (A 98,209,831) | (A 98,231,009)
@) s (D+E+F) A202, 161,313 A198, 472,765 A184,989, 657 A180, 181,510 A172,722, 468 A174,019, 866
H) mEnike A 984,509 A 963,832 A 949,513 A 950,134 A 944,920 A 944,046
REPZEHERE (G+H) A203, 145,822 A199, 436, 597 A185,939,170 A181,131,644 A173, 667, 388 A174,963,912
BIMEREERE S A 44,991,517 A 44,149, 165 A 43,591,284 A 43,712,794 A 43,559,554 A 43,599,015
(Bl 4 25 FH 24 %5) (1 56,799,140) | ( 55,641,313) | ( 54,848,176) | ( 54,918,371) | ( 54,650,277) | (54,631, 994)
(FE B 2 %8) (A101,790,657) | (A 99,790,478) | (A 98,439,460) | (A 98,631,165) | (A 98,209,831) | (A 98,231,009)
Sy B HE(R R ST 4 54,112, 122 53, 048, 853 52,504, 875 52,756, 124 52, 692, 828 52,719,017
R 2 4 A212, 266, 427 208, 336, 285 A194, 852, 761 A190, 174, 974 A182, 800, 662 A184, 083,914

sAZE ORI O T B) BFMEEHFTRIBHIIFWROFEMRZIC L 2 bDEEHET,
*AHAEDRPLO T (C) (EFERRBNF 12 1 3ME FEMIMC T 2 HABIFM L HZ EZ O TERRL TV ET,
HHLEORILOH T (F) BIMEFRERBEE L H 2013, [FREOIBMBE DR, BIREZ LIfiaHN b ARz Z LW EZFmS 2 VW ET,

() srficd ozt FLEfE (20204 2 H 26 H ~20204:8 H25H) (ZLAF D@V TY,

#1263 H127H #1284 #1294 #1304 #1314
I E| 20204F 2 J126 H~ [20204F 3 126 H ~ |20204F 4 128 H ~ | 20204F 5 /126 H ~ [ 20204F 6 J1 26 H ~ [20204F 7 J 28 H ~
20204E 3 A25H  [20204E4 A27TH  [20204E 5 25 H  |20204F 6 J125H  |20204E 7 A27H  |20204: 8 25H

a. B4 (R 1EpRTR) 1, 499, 5951 1,064, 7531 1,221, 689 1,201, 383 1, 202, 187F 1, 050, 648
b. AEEFCESREMAERY  RENBLELR) 0 0 0] 0 0] 0
c. FIRKITTE 8 25 IR A 4 56, 799, 140 55, 641, 3131 54, 848, 1761 54,918, 371 54, 650, 277 54, 631, 9941
d. EERRICED D HRERL A 53,597,036 | 52,947,932[ | 52,232,699F | 52,504,875/ | 52,435,561 | 52,612, 4151
e. Hlicktgs (a+b+c+d) 111,895, 771H | 109, 653, 998 | 108, 302, 56411 | 108,624, 6291 | 108, 288, 025M | 108, 295, 0574
£ BRGNS (1 50 %7-v) 3, 409 3,413 3,421M 3,429 3,437H 3,441
g. Hrlid& 984, 509 963, 8321 949, 513 950, 134 944, 9201 944, 0461
h. 234 (1 Fn%7=0) 300 30/ 30/ 30/ 30M 30M
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1264 FH127H 1281 %1294 13041 FH131H
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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
WAL RS (FRlnide) LY ET,

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

OBt
HYUBIEISITVVEREA,
(BEER) HREETOHEAEEDIHEM (20204 8 A25BBE)
<HHIR—FR—+rTrUAF IHF—TF72 K>
T, B~k —F—h 7+ U F ~F—7 7 R4k (36, 852F 1) DNAETT,

. EMAHE

(A) [EN GREERL) tfit FREERIB R

EISLHIR
& 2 . . .| 5BBBEUT PN

BHom o4& | M %‘En’aﬂith«pm]\m%; SELE | 260 E | 2R

+M +HM % % % % %

R 2 22, 000 22,003 59. 4 — — — 59. 4
(B < A:mhfE) (22, 000) (22, 003) (59. 4) (=) (=) (—=) (59. 4)
N ot 22, 000 22,003 59. 4 — — — 59. 4
a ! (22, 000) (22, 003) (59. 4) (—) (—) (—) (59. 4)

* () WIZFEESBfIchEE T,

KA, 2077 v FREBAN TV S~ F—7 7 o FOMBEEREICST 2FHEEOE &,
* BERO BALARNIIYI Y $#5C,

FFHIIC OV TII BB RIE I, MRFRESFE T =2 2 AFLTHVET,

KFRAFIIRI DY 1AELAIN O AFAE IR & U CEARMEIC L Vi L TUhET,

(B) [EWN G- ~itfid SEmRIBR

4 Wi EARIELES
’ F R om & B M | MEEFEHR
HiES Gr< /B % +M +HM
BRI ﬁ&ﬂ%fﬁ‘ BB E S BUFRAEE 1150 1.0 22, 000 22,003 | 2020/8/31
= it 22, 000 22,003

kI - FPATEEO EALATGZE) Y £ C,



PIMCO US/N\AA—JLK-ARSTO—-T7FA-J (JPY)
PIMCO US/\{:*A4—I)LK-R 5T —T7>KB-J(AUD)/J(NZD)/
J(BRL)/J(ZAR) /J (MXN)
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PIMCO US/\A-A—JLR-RRSTFO—T7UR

(B0 F 1HBALERRS)

HIRMEERE

J (JPY) $ 35,380
HRBERITEZ RIS

J JPY) 504
HAR1 O G0 piE E g

J JPY) $ 70.25

PIMCO US/NA+A—)LRANTTV—T7RA
HEAEE
201946 H 30 HIZH& T L7211 ]
(&HEBANL: TREL)
48 :
Z BUFILE, $ 37
e 37
EH:
KAFILE, 2
EHEE 2
MR ER 35
LEAEBIEL:
BE A MRS 0
B 1,898
JREEARLT U ST 47 B (1,468)
SRR E 0
EEESEi e 430
LR EB AL :
BE A MmEES 0
B 1,604
JEBRARNT U NT 4 7 B 1,316
SMEREE PER L OE 2)
LR FE R AR A 2,918
Y HIEBB LR ET MR 3,348
A OfE R I BHE PE D WA $ 3,383

PIMCO /R22—HZUS/HNA+A—/LR A TT
T— 77 RO BRI E4HIX 156,583 T
KRv



PIMCO US/\A-A—JLR-RRSTFO—T7UR
NG PE DB

201946 A 30H
i A4 (AT T) FAAE (B0 T)

BRAMEES 4.7%
EEMAER 47%

Federal Home Loan Bank (a)

2.326% due 07/31/2019 $ 800 $ 798
2.344% due 09/04/2019 300 299
2.428% due 07/03/2019 100 100

1,197

Australia and New Zealand Banking Group Ltd.

1.890% due 07/01/2019 13 13

Bank of Nova Scotia

1.890% due 07/01/2019 113 113

Citibank N.A.

1.890% due 07/01/2019 51 51

DBS Bank Ltd.

1.890% due 07/01/2019 7 7

JPMorgan Chase Bank N.A.

1.890% due 07/01/2019 114 114

Sumitomo Mitsui Banking Corp.

1.890% due 07/01/2019 16 16

Sumitomo Mitsui Trust Bank Ltd.

1.890% due 07/01/2019 136 136
450

EHEMER AR 1,647

(BB R {E$1.647)

BRRAMIESHAR 1,647

(A& IR{E$1,647)
5 (BAE: T)

BAEBRE 94.7%
BIRIEF 94.7%

PIMCO/R22—4US/\A L —JLE AFSTT—T7UF (M)

(MR H$29,416) 2,303 33511
BIEB A S 33,511
(B IR1$29,416) _—
BREAT 99.4% $ 35,158
(B4R {E$31,063)

ST IAT4TER (b) 1.3% 462
(REREE =TT I7.L30)

TODEESSIUVER (0.7%) (240)
MEE 100.0% $ 35,380

(@)7—RUEREFEYTHS.



PIMCO US/\A-A—JLR-RRSTFO—T7UR

OJEEAR TV T 07 PE b 20194£6 A 30 A HE
| DANESPR =S At

AN T
REHFHHE R
G IHF P A Z U ZHuEE HRE Al

BPS 07/2019 JPY 881 $ 8 $ 0 $ 0
HUS 07/2019 5,369 50 0 0
MYI 07/2019 $ 43 JPY 4,600 0 0

$ 0 $ 0

@) (JPY) 772 E 2R Fe LAY
REHFHHE R
GRS R H XU ZHuE R A

BOA 07/2019 JPY 26,227 $ 243 $ 0 $ (1)
BPS 07/2019 1,191,290 11,047 0 (10)
BPS 07/2019 $ 640 JPY 68,903 0 0
BPS 08/2019 11,014 1,184,944 11 0
BRC 07/2019 11,632 1,273,825 191 0
CBK 07/2019 JPY 4,591 $ 42 0 0
CBK 07/2019 $ 11,641 JPY 1,268,255 130 0
GLM 07/2019 42 4519 0 0
GLM 08/2019 JPY 4519 $ 42 0 0
JPM 07/2019 $ 11,636 JPY 1,268,255 135 0
MYI 07/2019 JPY 4519 $ 42 0 0
RBC 07/2019 1,273,656 11,813 0 (8)
RBC 08/2019 $ 11,842 JPY 1,273,656 9 0
SCX 07/2019 JPY 42,440 $ 393 0 (1)
SOG 07/2019 5274 49 0 0
SOG 08/2019 $ 49 JPY 5274 0 0
SSB 07/2019 JPY 20,101 $ 187 0 0
TOR 07/2019 5,092 47 0 0
TOR 07/2019 $ 35 JPY 3,805 0 0
UAG 07/2019 JPY 1,277,043 $ 11,865 12 0
UAG 07/2019 $ 240 JPY 26,300 4 0
UAG 08/2019 11,893 1,277,043 0 (10)
$ 492 $ (30)

NEAEBEELEHER $ 492 $ (30)




PIMCO US/\A-A—JLR-RRSTFO—T7UR

PIMCO US/NA+A—/LRANTTV—-T 7 B
(B T 101 B2 RRS)

e = Ak HIRME EERER
TEHG R E J (AUD) 3 10,631
20194E6 A 30 A& T LT-H#AH] J (BRL) 79,107
(BAEHANL TR L) J (MXN) 39,826
J (NZD) 6,777
] (ZAR) 1,824
N2
ZIOFLE $ 341 HIRFERITE S R
s A Et 341 J (AUD) 145
J (BRL) 2,365
EBH: J (MXN) 810
HFILE 59 J (NZD) 103
BHAR 59 J (ZAR) 46
U S gict 282 HIR1 A Y 7= pi REMRE
J (AUD) $ 73.50
L EBIER: J (BRL) 33.45
BEAMRES: 0 J (MXN) 49.14
B 7,790 J (NZD) 65.54
JEEEARNT U ST 4 7RG b (6,712) ] (ZAR) 39.87
ety 38 . . .
TR ¥PIMCO N22—HUSHA A — VR ARNTTV— T 7R
ELES S L2110 (M) B A BEAEIE 156,583 T K /L
LR SEB ST A%
B A MiFE 1
PG 5,082
JEBRART U/ NT 7 B 11,736
SEEEERL AR (3)
MR LB A 16,816
L BB L OR EHIHmE A 17,932
SEH ORE R I DK PE DO HIRER $ 18,214




PIMCO US/\A-A—JLR-RRSTFO—T7UR

FELAE EE D B

201946 A 30H
i A (B T SRR AL T)

BE A M 10.9%
ESMER 10.9%

Federal Home Loan Bank

2.254% due 07/10/2019 (a) $ 1,200 $ 1,199
2.282% due 09/11/2019 (a) 2,000 1,992
2.326% due 07/31/2019 (a) 3,600 3,594
2.327% due 07/03/2019 (b) 6,000 5,999
2.401% due 07/05/2019 (a) 1,200 1,200

13,984

Australia and New Zealand Banking Group Ltd.

1.890% due 07/01/2019 31 31

Bank of Nova Scotia

1.890% due 07/01/2019 281 281

Citibank N.A.

1.890% due 07/01/2019 127 127

DBS Bank Ltd.

1.890% due 07/01/2019 17 17

JPMorgan Chase Bank N.A.

1.890% due 07/01/2019 285 285

Sumitomo Mitsui Banking Corp.

1.890% due 07/01/2019 39 39

Sumitomo Mitsui Trust Bank Ltd.

1.890% due 07/01/2019 340 340
1,120

EHSMER A 15,104

(x4 IR {f$15,103) _—

BRERAMIESHAR 15,104

(A {8 IR ffi$15,103) _—

115 (B T)

BB H 89.1%
BHE(EE 89.1%

PIMCO /33a—#US/\A - 4—LE: RAFSTO—-T7UR(M)

(MR PR 1Ei$109,176) 8,459 123,072

BIER KA 123,072

(M8 1Ei$109,176) —
BEAF 100.0% $ 138,176

(MR {Ti$124,279)

SBWTVINT4TER 3.6% 4,998

(MEBRAEE =TT L7 L30)

OO BEESLVER (3.6%) (5,009)
SEZE 100.0% $ 138,165

(@7—RUFREFEYTHD,
B)7— R EMEFHREFIEYTHS.



PIMCO US/\A-A—JLR-RRSTFO—T7UR

OJEEAR TV T 07 PE b 20194£6 A 30 A HE
| DANESPR =S At

W T
R IEBRHMH AR
BB F R H XU ZHuE HIE Al
BPS 07/2019 JPY 9,551 $ 89 $ 0 $ 0
BPS 07/2019 $ 17 JPY 1,867 0 0
HUS 07/2019 JPY 24,009 $ 223 0 0
HUS 07/2019 $ 117 JPY 12,618 0 0
MYI 07/2019 215 23,200 0 0
$ 0 $ 0
@) (AUD) 77 2AHNE 2 e LK
REBFHHE R
B F A ZiEis ZHuEtE e g
BOA 07/2019 AUD 5,184 $ 3,619 $ 0 $ (19)
BOA 08/2019 $ 3,557 AUD 5,087 18 0
BPS 07/2019 AUD 190 $ 133 0 0
BPS 07/2019 $ 187 AUD 266 0 0
CBK 07/2019 AUD 5,086 $ 3,557 0 (12)
CBK 07/2019 $ 3,775 AUD 5,453 52 0
CBK 08/2019 3,554 5,076 12 0
GLM 07/2019 AUD 72 $ 50 0 (1)
HUS 07/2019 5,057 3,545 0 (4)
HUS 08/2019 $ 3,312 AUD 4718 3 0
IND 07/2019 3,772 5438 44 0
MYI 07/2019 AUD 85 $ 59 0 0
SCX 07/2019 694 483 0 (4)
SCX 07/2019 $ 3,781 AUD 5,453 46 0
$ 175 $ (40)




PIMCO US/\A-A—JLR-RRSTFO—T7UR

@) (BRL) 77 AAME 23 S LK)

RIEGIFH AR
BT R H ZUEmE ZHuEE HRE Al

BOA 07/2019 BRL 2,255 $ 589 $ 1 $ 0
BOA 07/2019 $ 589 BRL 2,255 0 0
BPS 07/2019 BRL 484 $ 125 0 (1)
BPS 07/2019 $ 126 BRL 484 0 0
BPS 08/2019 BRL 779 $ 201 0 (2)
CBK 07/2019 666 172 0 (2)
CBK 07/2019 $ 174 BRL 666 0 0
FBF 07/2019 BRL 302 $ 79 0 0
FBF 07/2019 $ 79 BRL 302 0 0
FBF 08/2019 BRL 302 $ 79 0 0
GLM 07/2019 101,955 26,678 77 (1)
GLM 07/2019 $ 26,605 BRL 101,955 0 (3)
GLM 08/2019 27,959 107,166 0 7
HUS 07/2019 BRL 101,473 $ 26,546 70 0
HUS 07/2019 $ 26,458 BRL 101,473 22 (3)
HUS 08/2019 26,394 101,191 0 (67)
IND 07/2019 BRL 100,877 $ 26,322 3 (2)
IND 07/2019 $ 24,886 BRL 100,877 1,434 0
JPM 07/2019 BRL 3,200 $ 807 0 (28)
JPM 07/2019 $ 835 BRL 3,200 0 0
JPM 08/2019 208 804 1 0
MYI 07/2019 BRL 100,877 $ 26,309 3 (14)
MYI 07/2019 $ 24,923 BRL 100,877 1,397 0
RYL 07/2019 BRL 95,839 $ 25,072 66 0
RYL 07/2019 $ 25,009 BRL 95,839 0 (3)
RYL 08/2019 24,998 95,839 0 (64)
SCX 07/2019 BRL 2,762 $ 721 0 0
SCX 07/2019 $ 685 BRL 2,762 35 0
UAG 07/2019 BRL 100,877 $ 26,324 3 0
UAG 07/2019 $ 24,998 BRL 100,877 1,323 0

$ 4,435 $ (267)




@) (MXN) 77 AHME 2P L I

PIMCO US/\A-A—JLR-RRSTFO—T7UR

RIEH AL
B F A SR BN ZHuEtE HRE

BOA 07/2019 MXN 255,487 $ 13,310 $ 12 0
BOA 08/2019 $ 13,244 MXN 255,487 0 (15)
BPS 07/2019 1,036 19,903 0 0
BRC 08/2019 MXN 1,133 $ 59 0 0
CBK 07/2019 1,373 71 0 (1)
CBK 10/2019 $ 186 MXN 3,659 1 0
GLM 07/2019 160 3,050 0 (2)
HUS 07/2019 MXN 254,112 $ 13,273 46 0
HUS 07/2019 $ 13,105 MXN 251,632 0 (7
HUS 08/2019 MXN 904 $ 47 0 0
HUS 08/2019 $ 13,207 MXN 254,112 0 (48)
JPM 07/2019 MXN 237,752 $ 12,428 52 0
JPM 07/2019 $ 12,637 MXN 250,977 427 0
JPM 08/2019 12,365 237,752 0 (54)
SSB 07/2019 MXN 9,768 $ 508 2 2
SSB 07/2019 $ 13,124 MXN 252,832 37 0
SSB 08/2019 MXN 498 $ 26 0 0

$ 577 (129)

@) (NZD) 77 AHME 2R e LK
REBFAERE
BB F R A WEm s ZHuEtE HRE

BPS 07/2019 $ 122 NZD 181 $ 0 0
GLM 07/2019 NZD 7 $ 5 0 0
GLM 07/2019 $ 2,164 NZD 3,315 63 0
HUS 07/2019 NZD 3,335 $ 2,235 0 (5)
HUS 07/2019 $ 2,181 NZD 3,341 63 0
HUS 08/2019 2,148 3,200 3 0
MYI 07/2019 NZD 3,355 $ 2,250 0 (3)
MYI 07/2019 $ 2,182 NZD 3,343 64 0
MYI 08/2019 2,252 3,355 3 0
SCX 07/2019 NZD 3,340 $ 2,234 0 (9)
SCX 08/2019 $ 2,236 NZD 3,340 9 0
SSB 07/2019 21 31 0 0

$ 205 (17)




PIMCO US/\A-A—JLR-RRSTFO—T7UR

@) (ZAR) 77 AHME 2 B SEIEL 2K)

RIEGIFH AR
BT R H S ZHuRE e Al

BOA 07/2019 ZAR 6,970 $ 491 $ 0 $ (3)
BOA 08/2019 $ 490 ZAR 6,970 3 0
BPS 07/2019 37 522 0 0
BRC 07/2019 512 7,510 21 0
BRC 07/2019 ZAR 29 $ 2 0 0
BRC 07/2019 9,525 672 0 )
BRC 08/2019 $ 669 ZAR 9,525 3 0
CBK 07/2019 ZAR 229 $ 16 0 0
HUS 07/2019 $ 3 ZAR 44 0 0
HUS 07/2019 654 9,525 21 0
RBC 07/2019 15 212 0 0
RYL 07/2019 ZAR 397 $ 27 0 (2)
SCX 07/2019 $ 580 ZAR 8,453 19 0
SSB 07/2019 5 Al 0 0
UAG 07/2019 ZAR 8,665 $ 612 0 )
UAG 08/2019 $ 610 ZAR 8,665 1 0

$ 68 $ (9)

NEABLEELEHER $ 5,460 $ (462)




PIMCO US/\A-A—JLR-RRSTFO—T7UR

PIMCO /R2=2—% US /A A—)LR+ZATT—T7 K (M)

HELAE EE D B 201946 H 30 H
BB SR T)  FPAHEE CRAL: T) B e A T)  FHHEE G T)
& A MRI% 101.6% 5.750% due 05/15/2026 600 620
30— 1.2% CIT Group, Inc.
Altice France S.A. 4.750% due 02/16/2024 200 213
6.394% due 08/14/2026 $ 995 $ 976 5.000% due 08/15/2022 1,000 1,064
Commscope, Inc. Credit Suisse AG
5.652% due 04/06/2026 250 250 6.500% due 08/08/2023 (b) 375 414
Envision Healthcare Corp. Credit Suisse Group AG
6.152% due 10/10/2025 973 847 7.250% due 09/12/2025 (b)(c) 300 323
First Data Gorp. Fairstone Financial, Inc.
4.404% due 04/26/2024 300 300 7.875% due 07/15/2024 (d) 775 792
Getty Images, Inc. Freedom Mortgage Corp.
6.938% due 02/19/2026 572 571 8.125% due 11/15/2024 850 727
Jefferies Finance LLC GLP Capital LP
6.312% due 05/21/2026 825 825 5.375% due 11/01/2023 650 699
MPH Acquisition Holdings LLC Greystar Real Estate Partners LLC
5.080% due 06/07/2023 775 775 5.750% due 12/01/2025 250 256
Nexstar Broadcasting, Inc. HAT Holdings I LLC
5.253% due 06/20/2026 375 374 5.250% due 07/15/2024 (d) 100 102
Ortho—Clinical Diagnostics, Inc. Intesa Sanpaolo SpA
5.680% due 06/30/2025 678 653 5.017% due 06/26/2024 550 552
Pacific Gas & Electric Co. MGM Growth Properties Operating Partnership LP
2.250% due 12/31/2020 250 250 4.500% due 01/15/2028 75 75
4.690% due 12/31/2020 750 749 5.625% due 05/01/2024 400 432
Parexel International Corp. 5.750% due 02/01/2027 600 647
5.152% due 09/27/2024 486 467 Navient Corp.
Petco Animal Supplies, Inc. 5.000% due 10/26/2020 500 511
5.833% due 01/26/2023 471 368 8.000% due 03/25/2020 1,000 1,038
Refinitiv U.S. Holdings, Inc. Oxford Finance LLC
6.152% due 10/01/2025 1,049 1,019 6.375% due 12/15/2022 425 438
Regionalcare Hospital Partners Holdings, Inc. Provident Funding Associates LP
6.904% due 11/17/2025 1,020 1,016 6.375% due 06/15/2025 125 118
Starfruit Finco BV Quicken Loans, Inc.
5.669% due 10/01/2025 748 738 5.250% due 01/15/2028 125 125
Transdigm, Inc. 5.750% due 05/01/2025 475 492
4.830% due 06/09/2023 1,119 1,101 Radian Group, Inc.
4.875% due 03/15/2027 325 328
"’ooo—aEt 11,279 Royal Bank of Scotland Group PLC
(Eie R 1m$11,289) 6.125% due 12/15/2022 1,500 1,619
Santander UK PLC
Societe Generale SA.
Ally Financial, Inc. 7.375% due 10/04/2023 (b)(c) 300 312
5.125% due 09/30/2024 500 541 UBS AG
5.750% due 11,/20/2025 1,175 1,304 7.625% due 08/17/2022 (b) 1,525 1,711
8.000% due 11/01/2031 250 329 UniCredit SpA
Barclays Bank PLC 6.572% due 01/14/2022 550 585
7.625% due 11/21/2022 (b) 1,450 1,584 18,400

Brookfield Property REIT, Inc.
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ADT Security Corp.
4.125% due 06/15/2023
Allied Universal Holdco LLC
6.625% due 07/15/2026 (d)
Allison Transmission, Inc.
5.875% due 06/01/2029
Altice Financing S.A.
6.625% due 02/15/2023
Altice France S.A.

6.250% due 05/15/2024
7.375% due 05/01/2026
Altice Luxembourg S.A.
7.750% due 05/15/2022
AMC Networks, Inc.
4.750% due 08/01/2025
American Woodmark Corp.
4.875% due 03/15/2026
Anixter, Inc.

6.000% due 12/01/2025
Antero Resources Corp.
5.375% due 11/01/2021
5.625% due 06/01/2023
Aramark Services, Inc.
4.750% due 06/01/2026
Arconic, Inc.

5.125% due 10/01/2024
Avantor, Inc.

6.000% due 10/01/2024
Avon International Capital PLC
6.500% due 08/15/2022 (d)

Avon International Operations, Inc.

7.875% due 08/15/2022
B&G Foods, Inc.

4.625% due 06/01/2021
Bausch Health Americas, Inc.
8.500% due 01/31/2027
Bausch Health Cos., Inc.
5.750% due 08/15/2027
7.000% due 03/15/2024
7.000% due 01/15/2028
7.250% due 05/30/2029
BCD Acquisition, Inc.
9.625% due 09/15/2023
Beacon Roofing Supply, Inc.
4.875% due 11/01/2025
Berry Global, Inc.

5.500% due 05/15/2022
Bombardier, Inc.

7.500% due 12/01/2024
8.750% due 12/01/2021
Cablevision Systems Corp.

450

250

250

1,000

766
400

276

300

525

100
200

1,025

550

375

500

500

1,200

100

375

175

350

500

775

500

1,550
500

451

254

264

1,027

792
411

281

304

571

99
194

255

1,083

587

379

521

503

1,322

105

399

182

365

527

770

508

1,585
547

26

5.875% due 09/15/2022
Callon Petroleum Co.

6.125% due 10/01/2024

CCO Holdings LLC

5.250% due 09/30/2022
5.375% due 06/01/2029
5.750% due 09/01/2023
5.875% due 04/01/2024
Cedar Fair LP

5.250% due 07/15/2029
Centene Corp.

6.125% due 02/15/2024
Centennial Resource Production LLC
5.375% due 01/15/2026
6.875% due 04/01/2027

CF Industries, Inc.

5.150% due 03/15/2034
Chemours Co.

6.625% due 05/15/2023
7.000% due 05/15/2025
Cheniere Corpus Christi Holdings LLC
7.000% due 06/30/2024
Cheniere Energy Partners LP
5.250% due 10/01/2025
5.625% due 10/01/2026

Clear Channel Worldwide Holdings, Inc.
6.500% due 11/15/2022
CommScope, Inc.

5.000% due 06/15/2021
Community Health Systems, Inc.
5.125% due 08/01/2021
6.250% due 03/31/2023
8.625% due 01/15/2024

CSC Holdings LLC

5.125% due 12/15/2021
5.250% due 06/01/2024
5.500% due 05/15/2026

DAE Funding LLC

4.000% due 08/01/2020
4.500% due 08/01/2022
5.000% due 08/01/2024
5.250% due 11/15/2021
Darling Ingredients, Inc.
5.250% due 04/15/2027
DaVita, Inc.

5.000% due 05/01/2025

Dell International LLC

5.875% due 06/15/2021
Diamond Resorts International, Inc.
7.750% due 09/01/2023

DISH DBS Corp.

5.125% due 05/01/2020

750
550
250
1,650
1,000
250
350

125

525
100

500

130

250

375
650

750
250
600
800
100
500
475
200
225
350
175
325
450
450
250

250

250

789
558
254
1,708
1,025
262
358

131

501
102

491

135
236

288

389

768
250
589
773
100
501
495
210
226
356
183
338
47
446
254

258

252
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7.875% due 09/01/2019

Energy Transfer Operating LP
5.875% due 01/15/2024

EnLink Midstream Partners LP
4.150% due 06/01/2025

5.600% due 04/01/2044

Fiat Chrysler Automobiles NV
5.250% due 04/15/2023

First Data Corp.

5.750% due 01/15/2024

Fortress Transportation & Infrastructure Investors LLC
6.500% due 10/01/2025

6.750% due 03/15/2022
Freeport-McMoRan, Inc.

3.550% due 03/01/2022

3.875% due 03/15/2023

5.400% due 11/14/2034

Gates Global LLC

6.000% due 07/15/2022
Graphic Packaging International LLC
4.750% due 07/15/2027

Griffon Gorp.

5.250% due 03/01/2022

Harsco Gorp.

5.750% due 07/31/2027

HGA Healthcare, Inc.

6.250% due 02/15/2021

HCA, Inc.

5.000% due 03/15/2024

5.875% due 02/01/2029

7.500% due 02/15/2022
Hill-Rom Holdings, Inc.

5.000% due 02/15/2025

Hilton Grand Vacations Borrower LLC
6.125% due 12/01/2024

Hilton Worldwide Finance LLC
4.625% due 04/01/2025

Hughes Satellite Systems Corp.
7.625% due 06/15/2021

IHO Verwaltungs GmbH (e)
4.750% due 09/15/2026

6.000% due 05/15/2027

6.375% due 05/15/2029

IHS Markit Ltd.

4.750% due 02/15/2025

4.750% due 08/01/2028
International Game Technology PLG
6.500% due 02/15/2025

Jaguar Holding Co. II

6.375% due 08/01/2023

James Hardie International Finance DAC
4.750% due 01/15/2025

500

500

225
225

200

500

600
775

500

250

700

476

275

525

200

500

500

100

1,000

500

500

650

500

400

300

400
175

650

1,000

500

503

557

221
208

212

515

620
807

503

251

674

477

283

524

209

525

545

110

1,105

518

536

430
191

713

1,038

513

27

Jeld-Wen, Inc.

4.625% due 12/15/2025
4.875% due 12/15/2027
KB Home

7.625% due 05/15/2023
Kinetic Concepts, Inc.
7.875% due 02/15/2021
12.500% due 11/01/2021
LABL Escrow Issuer LLC
6.750% due 07/15/2026 (d)
Lennar Corp.

5.250% due 06/01/2026
Masonite International Corp.
5.750% due 09/15/2026
Matador Resources Co.
5.875% due 09/15/2026
Mattel, Inc.

6.750% due 12/31/2025
MGM China Holdings Ltd.
5.875% due 05/15/2026
MGM Resorts International
6.625% due 12/15/2021
6.750% due 10/01/2020
MSCI, Inc.

4.750% due 08/01/2026
NCR Corp.

6.375% due 12/15/2023
Netflix, Inc.

4.375% due 11/15/2026
5.375% due 11/15/2029
5.875% due 02/15/2025
Newfield Exploration Co.
5.750% due 01/30/2022
Nielsen Company Luxembourg SARL
5.000% due 02/01/2025
Nielsen Finance LLC
5.000% due 04/15/2022
Nokia OYJ

4.375% due 06/12/2027
Norbord, Inc.

5.750% due 07/15/2027
NuStar Logistics LP
6.000% due 06/01/2026
NXP BV

4.625% due 06/01/2023
Open Text Corp.

5.875% due 06/01/2026
Outfront Media Capital LLC
5.000% due 08/15/2027
Par Pharmaceutical, Inc.
7.500% due 04/01/2027
Park Aerospace Holdings Ltd.

900
400

175

438
250

125

750

875

575

375

375

300
2,634

500

500

1,000

375

25

800

250

575

800

425

250

250

650

575

450

885
388

196

450
276

126

802

903

584

387

386

325
2,759

520

517

1,025

399

28

857

247

576

823

429

259

264

689

590

443
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5.250% due 08/15/2022
5.500% due 02/15/2024
Parkland Fuel Corp.
5.875% due 07/15/2027 (d)
Post Holdings, Inc.

5.500% due 03/01/2025
5.500% due 12/15/2029 (d)
Prime Security Services Borrower LLC
5.250% due 04/15/2024
5.750% due 04/15/2026
9.250% due 05/15/2023
PulteGroup, Inc.

5.500% due 03/01/2026
Range Resources Corp.
5.750% due 06/01/2021
RegionalCare Hospital Partners Holdings, Inc.
8.250% due 05/01/2023
Rowan Cos., Inc.

7.875% due 08/01/2019
Sensata Technologies BV
5.625% due 11/01/2024
Sirius XM Radio, Inc.
4.625% due 07/15/2024 (d)
5.500% due 07/01/2029
Southwestem Energy Co.
4.100% due 03/15/2022
Spectrum Brands, Inc.
6.625% due 11/15/2022
Standard Industries, Inc.
5.000% due 02/15/2027
5.500% due 02/15/2023
Studio City Finance Ltd.
7.250% due 02/11/2024
Sunoco LP

4.875% due 01/15/2023
Symantec Corp.

3.950% due 06/15/2022
Teleflex, Inc.

4.875% due 06/01/2026
Telenet Finance Luxembourg Notes Sar
5.500% due 03/01/2028
Tenet Healthcare Gorp.
4.375% due 10/01/2021
6.000% due 10/01/2020
8.125% due 04/01/2022
Teva Pharmaceutical Finance Netherlands Il BV
6.000% due 04/15/2024
T-Mobile USA, Inc.

4.500% due 02/01/2026
4.500% due 02/01/2026
4.750% due 02/01/2028
5.375% due 04/15/2027

1,000
250

225

1,025
100

300

275

144

500

500

200

250

250

250
500

500

250

500
500

125

425

500

500
750
2,025

900

250
250
500
1,000

1,058
270

229

1,062
101

306

285

151

542

508

213

250

271

256
514

489

257

508
515

860

128

431

521

511
775
2,131
852

257

258
537

28

6.000% due 04/15/2024

6.000% due 04/15/2024

6.375% due 03/01/2025

6.500% due 01/15/2026

6.500% due 01/15/2026

Toll Brothers Finance Corp.
4.875% due 11/15/2025
Transocean, Inc.

9.000% due 07/15/2023
Triumph Group, Inc.

7.750% due 08/15/2025

United Rentals North America, Inc.
4.625% due 10/15/2025
Univision Communications, Inc.
5.125% due 05/15/2023

5.125% due 02/15/2025

6.750% due 09/15/2022
VeriSign, Inc.

5.250% due 04/01/2025

Virgin Media Finance PLC
6.000% due 10/15/2024

Virgin Media Secured Finance PLC
5.500% due 05/15/2029
Williams Scotsman International, Inc.
6.875% due 08/15/2023

WPX Energy, Inc.

6.000% due 01/15/2022
Wyndham Destinations, Inc.
5.750% due 04/01/2027

6.350% due 10/01/2025

Wynn Macau Ltd.

5.500% due 10/01/2027

Antero Midstream Partners LP
5.375% due 09/15/2024

5.750% due 03/01/2027

Blue Racer Midstream LLC
6.125% due 11/15/2022

6.625% due 07/15/2026
CenturyLink, Inc.

5.800% due 03/15/2022

6.450% due 06/15/2021

7.500% due 04/01/2024
Frontier Communications Gorp.
8.000% due 04/01/2027

8.500% due 04/01/2026
NextEra Energy Operating Partners LP
4.250% due 07/15/2024

NGPL PipeCo. LLC

4.375% due 08/15/2022

50

50
500
375
375
350
1,400
300
250
300

500
160

1,000

1,000

375

250

275
325

650

925
350

750
425

250
250
500

52

0
260
406
0
367
1,496
291
255
295
478
163
884
1,040
1,017
392

262

288
355

634
84,823

924
351

764
430

262
265
554

521
827

388
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4.875% due 08/15/2027 275 292
7.768% due 12/15/2037 275 351
Parsley Energy LLC 30,000
6.250% due 06/01/2024 700 730 -
Sprint Capital Corp.
8.750% due 03/15/2032 500 580 Australia and New Zealand Banking Group
Sprint Communications, Inc. Ltd.
6.000% due 11/15/2022 900 941 1.890% due 07/01/2019 16 16
7.000% due 08/15/2020 600 623 Bank of Nova Scotia
Sprint Corp. 1.890% due 07/01/2019 141 141
7.250% due 09/15/2021 750 799 Gitibank N.A.
7.875% due 09/15/2023 50 54 1.890% due 07/01/2019 64 64
Talen Energy Supply LLC DBS Bank Ltd.
7.250% due 05/15/2027 450 462 1.890% due 07/01/2019 8 8
Tallgrass Energy Partners LP JPMorgan Chase Bank N.A.
4.750% due 10/01/2023 200 204 1.890% due 07/01/2019 143 143
Targa Resources Partners LP Sumitomo Mitsui Banking Corp.
4.250% due 11/15/2023 500 502 1.890% due 07/01/2019 20 20
5.000% due 01,/15/2028 250 251 Sumitomo Mitsui Trust Bank Ltd.
Telecom ltalia Capital S.A. 1.890% due 07/01/2019 17 17
6.375% due 11/15/2033 500 521 563
Transocean Proteus Ltd.
6.250% due 12/01/2024 188 194 EHeRERSEH 30,563
Vistra Operations Co. LLC (En#5 /R {{i$30,563)
4.300% due 07/15/2029 1,150 1,167
5.000% due 07/31/2027 325 338 BRAMIEHAE (2) 101.6% $ 159,080
Williams Cos., Inc. (SR {M$155,591)
8.750% due 03/15/2032 150 214
13,761 ERTVATAITEER ()K) 0.3% 474
(MBRMAE=ETLIT L $(227)
K- HWRFBER 116,984
(RS IR fE$112,973) ZOMDEELSLTER (1.9%) (2,971)
=S -
R 000K s iooews
Groupe Novasep SAS 199800 24 () 019464308 B QMR A A BSOS [+, KEAHAED
foliindobl e 81.0%, TORDENHEEDLN65THS.
(BRI i $766) (b) 1B BRI 25

(c) MEAR., BfHE, ZLTHHE. RADZY LOEEBTHS.
(d) #1TBERS|HHGE 2%
(e) BWILL DA ML 2
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Groupe Novasep SAS 03/15/2012 $ 766 $ 254 0.16%
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U.S. Treasury Inflation
Protected Securities
0.125% due
BPS 2.550% 06/28/2019 07/01/2019 § 15,500 07/15/2026 $ (15,847) § 15500 $ 15,503
U.S. Treasury Inflation
Protected Securities

0.375% due

TDM 2.600% 06/28/2019 07/01/2019 14,500 07/15/2025 (14,822) 14,500 14,503
LREsI &5 $ (30,669) $ 30,000 $ 30,006
@V — - LAREL]

BN T

BT fENEF fEAR A &A% U= LRGN ERD RS

BCY 0.875% 12/24/2018 12/21/2020 $ (445) $ (447)
Y/R—R-LRIE| & $ (447)
@ IR EALL TEFHLBES LD LS|

BT T

FRAFHR
B A PR L UkE 30ALLF 31-90H 90 At =i
JIN—R-LRERE|
U.S. Corporate Debt $ 0 $ 0 $ 0 $ (447) $ (447)
YN—R-LREEI &5 $ 0 $ 0 $ $ (447) ) (447)
BAEEH $ 0 $ 0 $ 0 $ (447) $ (447)
YNR—RUREEIIZfRA RIS $ (447)
O L%t T V3T 47 P dh
@it ar
BB MBI AR DA T A
BN T
AV
S AT REAlAR it 35 F ESVE (SZ HugH) i il

Call - U.S. Treasury 5-Year Note September 2019 Futures  $ 118.250 07/26/2019 51 $ (10) $ 19)
Call - U.S. Treasury 10-Year Note September 2019 Futures 129.000 07/26/2019 31 10) (8)
Put — U.S. Treasury 5-Year Note September 2019 Futures 116.750 07/26/2019 51 (10) 2
Put — U.S. Treasury 10-Year Note September 2019 Futures 125500 07/26/2019 31 (9) (1)
mrtToavast $ (39) $ (30)
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U.S. Treasury 2-Year Note September Futures Short 09/2019 22 18) §$ 1 0
U.S. Treasury 5-Year Note September Futures Short 09/2019 57 (66) 0 0
SEMEHEE $ (84) $ 1§ 0
| RUPe S
TLVy T T H NN AT T (ffE - TV A UG E) — 58D
BT T
AL TR R
I 2019/6/ 308450 KRG
SHRIES [ 2 4] pills) EHAZ LR FE LR i illiks REAME AR &P Al
Dell, Inc. 1.000% 06/20/2023 1.785% $ 725 § 21 §$ 32 § 2§ 0
Dish DBS Corp. 5.000% 06/20/2023 3.693% 375 18 28 1 0
$ 3 $ 60 § 3 $ 0
IV R T T H N AT T (I Ty he AT I R) —58D
BN T
AL TR R
= RFEH
AT YIRS T [ 7 4 F] i A FE LR i Slliks A e Al
CDX.HY-32 Index 5.000% 06/20/2024 § 5100 § 390 § 31§ 10 § 0
BRIART >
BT T
AR o
B &R Sz
AN/ ZW EBERA T IR EESH A AETTA i il REAlHE AR HRE Al
SZHY 3-Month USD-LIBOR 1.750% 06/20/2020 $ 1500 $ 4 $ (25) $ 0o $ 0
S HY 3-Month USD-LIBOR 2.750% 12/19/2020 12,050 (152) (222) 2 0
SZHY 3-Month USD-LIBOR 3.000% 06/19/2021 3,200 (74) 37 1 0
$ (222) § (284) § 3 $ 0
RAYTRPEH $ 165§ (193) $ 16_$ 0
OJEFREFT VT 47 PH ih
@A Ay
IV yhe T T4 VRe AT T g
BN T
Taryvar AV
Gk RS fzdi] HN /58D AL —b it 5 H FHE LA (5% Hs) ik
GST Put — CDX.1G-31 Index 58U 2.400% 09/18/2019 1,875 § @) $ 0
mrtFavast $ (3) § 0
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iBoxx USD 3-Month
Liquid High USD-LIBOR
BRC SZHY Yield Index N/A Rate $ 21,100 12/20/2019 §$ (138) $ 360 $ 222§ 0
iBoxx USD 3-Month
Liquid High USD-LIBOR
JPM 2 Yield Index N/A Rate 1,100 09/20/2019 (6) 38 32 0
iBoxx USD 3-Month
Liquid High USD-LIBOR
MYC 2 Yield Index N/A Rate 7,300 12/20/2019 (41) 274 233 0
Ay TRAEE $ (185) $ 672 § 487 § 0
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HEAREE
201946 H 30 H T T L7211 ]
(&HEHANL: TREL)
N2 :
Z IR (OHEBUEEPERRTR) $ 8,711
HELA 0
s A E 8,711
#H:
HKAFILE 18
Mt 0
BHAR 18
PR E S 8,693
LR
B A MaEd (OMEBIZEIERRR) (639)
LB AERT VT 47 M 970
JEEEARNT U ST 4 7 R 1,650
HiEE 0
EEESTE e 1,981
LR BTG R LS :
BB A AMRES: (O EBLEEERR %) 5,246
G ART VT 4 TR (104)
JEERART U/ NT 7 B 661
SMEREERI VA (103)
BRI R 5,700
L EHLB X OREB RS 7,681
B D RN L BRI PE DB ER $ 16,374
S ETR SRR $ 0
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