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PIMCO US/A A —/LR+ARTTV—T 7 RA

PIMCO US/\AA—JLK-RSTo—T7UR

(B2 T 1 HHALAERS)

BIFME PERRER

J (JPY) $ 45,727
HIRBAERITEZ RIS

J (JPY) 586
BAR1 0 M 7P PEAIAE

J (JPY) $ 78.01

EH R E
201646 A 30 HZ#& T L7= 11
(BHEBAL: TRRL)
3% :
= BRI, $ 4
BLE A D DO Y £ 507
HEA 0
A E 511
EH:
KAAFILE, 2
EHAR 2
MBE RS 509
WL
P& A MEES 0
B (556)
JREART VT 47 B 3,686
SMEmE 59
LI SEHIHER 3,189
L AR SE B A R A% -
BE A e 1
B 1,235
JESEARNT U ST 4 7 R b 2,500
SMEREERB L OALE 0
R I H AR 2% 3,736
Y EHLBS L OSSR EB MR L 6,925
B DR RITI HME PE D MBI $ 7,434

SPIMCO R32—HZUS/NA+A—)LRANTT
U7 7 RM)DHIRME FERRIT233,161 T
P NI



PIMCO US/\AA—JLK-RSTo—T7UR

KN PE DB

201646 A30H
A (AT T) FTATAE (A7 T)

HBEHMIS 6.6%
EAERAER 6.6%

ANZ National Bank

0.130% due 07/01/2016 $ 20 $ 20

Bank of Tokyo—Mitsubishi UFJ Ltd.

0.130% due 07/01/2016 42 42

Citibank N.A.

0.130% due 07/01/2016 30 30

DBS Bank Ltd.

0.130% due 07/01/2016 125 125

JPMorgan Chase & Co.

0.130% due 07/01/2016 76 76

National Australia Bank Ltd.

0.130% due 07/01/2016 6 6

299

0.205% due 08/04/2016 600 600

0.218% due 09/22/2016 300 300

0.418% due 12/08/2016 (a) 1,800 1,798
2,698

EtmERAE 2,997

(ER45 R {l$2.996) _—

BERRMEES A 2,997

(ER45 R {l$2.996) —_—

A% (BEAZ: T)

BEERE 93.9%
BEEE 93.9%
PIMCO /8Za—4US/\A A —)LE ARFTZ—TF7UE(M)

(ISR IH$42,464) 3,703 42,960
EEREAR 42,960
(ISR IMH$42,464)

BESE 1005% $ 45,957
(ER5 R i $45.460)

SBTUNRTATHER 6.4% 2,907
(REBRMEE=IXTLIT7 L30)

ZOMDEELLUVARE (6.9%) (3,137)
HIRE 100.0% $ 45,727

@I—FRUBEMEFHEFERT .



PIMCO US/\AA—JLK-RSTo—T7UR

OETEART ) AT (7 Fi 2016666 713011 50
@S\ E 2R e LAY

BN T
RIEHFHME R
5T R A ZEE L Z Ul GRE Al
BOA 07/2016 JPY 15,439 $ 150 $ 0 $ 0
BOA 07/2016 15,535 151 0 0
IND 08/2016 15,439 150 0 0
RBC 07/2016 12,388 121 0 0
$ 0 $ 0
@) (JPY) 7T AHNE BRI LHK
RIEHFHHE L
5T A ZEE L ZHus iy G RE U
BOA 07/2016 $ 744 JPY 77,073 $ 7 $ 0
BPS 07/2016 JPY 9,648 $ 88 0 (6)
BPS 07/2016 $ 274 JPY 28,706 6 0
BRC 07/2016 421 45,920 27 0
CBK 07/2016 JPY 1,545,394 $ 15,099 35 0
CBK 07/2016 $ 14,231 JPY 1,556,916 945 0
CBK 08/2016 15,114 1,545,394 0 (37)
IND 07/2016 JPY 1,523,436 $ 14,821 0 (29)
IND 08/2016 $ 14,834 JPY 1,523,436 29 0
JPM 07/2016 66 6,856 1 0
NAB 07/2016 13,312 1,463,834 956 0
RBC 07/2016 JPY 7,779 $ 75 0 0
RBC 07/2016 $ 121 JPY 12,388 0 0
SCX 07/2016 JPY 1,571,699 $ 15,410 101 (11)
SCX 07/2016 12,388 120 0 0
SCX 07/2016 $ 134 JPY 13,877 1 0
SCX 08/2016 15,141 1,541,319 0 (103)
TOR 07/2016 150 15,963 5 0
UAG 07/2016 13,574 1,493,071 980 0
UAG 08/2016 103 10,572 0 0
$ 3,093 $ (186)
NELSEEELEZNHES $ 3,093 $ (186)




PIMCO US/ A +A—/LR+ARNTTV—-T77/RB

PIMCO US/\AA—JLK-RSTo—T7UR

S
HEH R E (AT 1B BR<)
201656 H30 H IZ#& T L7=HIf BIFME PERRER

(GHENAT: TRE L) J (AUD) $ 21,599
J (BRL) 91,602
3% : J (MXN) 84,351
= ] . 68 J (NZD) 18,674
BEHL A D DOEL Y 4 4,145 ] (ZAR) 2,092
HEIA 1
WA Et 4,214 HIXBERITE SRR
] (AUD) 258
EH: J (BRL) 2,125
SCHFLE 20 J (MXN) 1,670
HBHAAR 20 ] (NZD) 248
] (ZAR) 57
MBE RS 4,194
BAR1 0 Y 7P PEAIAE
WHIEBELR: J (AUD) $ 83.60
BE A MRS 27 ] (BRL) 43.11
B (8,163) J (MXN) 50.52
JREART U NT 47 B (29,433) ] (NZD) 75.44
SMEEE 62 ] (ZAR) 36.82
LI SEHIHER (37,507)
. ¥PIMCO /32— US/HA A —)LRANTT
SR REARH A : P T RO A PRI 2233, 161 T
BE A MEES 3 KR
B 7,191
JESEART U ST 4 7 R b 16,027
SMEREERB L OALE @)
R I H AR 2% 23,214
Y EHLB L OSSR EB MR L (14,293)
EAOHRICIAMBEOHBAE (10,099)
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PIMCO US/\AA—JLK-RSTo—T7UR
N PE DD
201646 A30H
i A (AT T) AT Al (HEAT: T)
RRAMES 11.8%
KEM® 1.9%

U.S. Treasury Notes
0.450% due 04/30/2018 $ 4,100 $ 4,102

KEESR 4,102
(ER 8 fifi$4,100)

ERRBER 9.9%

ANZ National Bank

0.130% due 07/01/2016 37 37

Bank of Tokyo—-Mitsubishi UFJ Ltd.

0.130% due 07/01/2016 79 79

Citibank N.A.

0.130% due 07/01/2016 57 57

DBS Bank Ltd.

0.130% due 07/01/2016 234 234

JPMorgan Chase & Co.

0.130% due 07/01/2016 141 141

National Australia Bank Ltd.

0.130% due 07/01/2016 12 12

560

0.230% due 08/11/2016 1,876 1,875

0.262% due 09/22/2016 (a) 13,200 13,193

0.412% due 12/08/2016 (a) 5,958 5,950
21,018

EHEMERER 21,578

(MBRES$21,574)

BEHMIESRSF 25,680

(M RE$25,674)

I 5% (BEAZ: )
REEEE 87.1%
REEEE 87.1%
PIMCO /XSa—4US/N\A -4 —JLR-RAFSTS—T7UF (M)

(ER#3 R {l$189,874) 16,397 190,201
EEREast 190,201
(43 R{H$189,874)

BRAE 989% $ 215,881
(ER#8 R {$215,548)

EMTVINT4ITE R 46% 10,008
(MBREFEFTLIT7 LS0)

ZTOMDEELELVRME (3.5%) (7,571)
$IEE 100.0% $ 218,318

@I—RUFMEFHEFERT .



PIMCO US/\AA—JLK-RSTo—T7UR

OSEBHAR TV /ST 47 B i 2016467130 [ 5L/
[ PANESPER=Sint ABE S
BN T
RIEHFHME R
5T R A ZEE L Z Ul GRE Al
BOA 07/2016 JPY 2,286 $ 22 $ 0 $ 0
BOA 07/2016 $ 49 JPY 4,989 0 0
RBC 07/2016 JPY 118,252 $ 1,151 0 (2)
$ 0 $ (2)
@) (AUD) 77 AHNE AR L K
R FEHFEAE
Gk e A ZUEiEi ZHuEts & E A
BOA 07/2016 AUD 19 $ 14 $ 0 $ 0
BOA 07/2016 $ 6,525 AUD 9,039 205 0
BPS 07/2016 AUD 9,533 $ 7,059 0 (39)
BPS 08/2016 $ 7,052 AUD 9,533 39 0
HUS 07/2016 AUD 336 $ 252 1 0
IND 07/2016 9,518 7,050 0 37
IND 08/2016 $ 7,043 AUD 9,518 36 0
JPM 07/2016 115 159 4 0
JPM 07/2016 14 19 0 0
JPM 08/2016 AUD 19 $ 14 0 0
NAB 07/2016 85 63 0 0
NAB 07/2016 $ 6,305 AUD 8,749 209 0
RBC 07/2016 342 461 3 (1)
SCX 07/2016 AUD 9,524 $ 7,066 0 (26)
SCX 07/2016 $ 6,618 AUD 9,195 228 0
SCX 08/2016 7,016 9,467 25 0
SOG 07/2016 589 792 1 0
TOR 07/2016 488 672 13 0
UAG 07/2016 AUD 26 $ 19 0 0
UAG 07/2016 $ 249 AUD 348 9 0
$ 773 $ (103)

— 18




PIMCO US/\AA—JLK-RSTo—T7UR
@) (BRL) 77 ASME AR LN
REBGEFME
514 T R A =R ZHoE R Ak

BOA 07/2016 BRL 319 $ 99 $ 0 $ 0
BOA 07/2016 $ 92 BRL 319 8 0
BPS 07/2016 BRL 89,565 $ 26,591 0 (1,366)
BPS 07/2016 $ 24,844 BRL 89,565 3,112 0
BPS 08/2016 BRL 1,429 $ 417 0 (26)
BPS 08/2016 $ 23,943 BRL 81,658 1,321 0
BRC 07/2016 BRL 2,573 $ 802 0 2
BRC 07/2016 $ 707 BRL 2,573 96 0
CBK 07/2016 BRL 1,388 $ 432 0 1)
CBK 07/2016 $ 382 BRL 1,388 51 0
DUB 07/2016 BRL 80,525 $ 23,557 0 (1,578)
DUB 07/2016 $ 23,292 BRL 80,525 1,842 0
DUB 08/2016 23,370 80,525 1,544 0
GLM 07/2016 BRL 340 $ 106 0 0
GLM 07/2016 $ 94 BRL 340 12 0
GLM 08/2016 702 2,357 27 0
HUS 07/2016 BRL 444 $ 138 0 0
HUS 07/2016 $ 130 BRL 444 9 0
JPM 07/2016 BRL 76,801 $ 22,602 0 (1,370)
JPM 07/2016 $ 21,645 BRL 76,801 2,327 0
JPM 08/2016 21,524 73,470 1,210 &)
MSB 07/2016 BRL 58,701 $ 17,375 0 (948)
MSB 07/2016 $ 18,288 BRL 58,701 35 0
MSB 08/2016 17,235 58,701 926 0
TOR 07/2016 BRL 85,180 $ 26,537 0 (50)
TOR 07/2016 $ 23,688 BRL 85,180 2,900 0

$ 15,420 $ (5,344)

19 —




PIMCO US/\AA—JLK-RSTo—T7UR

@) (MXN) 7T AHNE A& EIELEK

RIEHFHME R
WG T A ZUEEi ZHuEts EE A

BOA 07/2016 $ 481 MXN 8,872 $ 0 $ 0
BOA 08/2016 MXN 2,358 $ 126 0 (1)
BPS 08/2016 6,670 352 0 (7)
BRC 08/2016 12,226 653 0 (6)
BRC 08/2016 $ 390 MXN 7,291 4 0
CBK 07/2016 MXN 439 $ 24 0 0
CBK 07/2016 $ 24 MXN 439 0 0
CBK 08/2016 MXN 36,826 $ 1,981 9 (14)
CBK 08/2016 $ 401 MXN 7514 5 0
FBF 08/2016 22,714 411,990 0 (498)
HUS 08/2016 MXN 7,505 $ 401 0 (4)
HUS 08/2016 $ 22,781 MXN 411,990 0 (564)
JPM 08/2016 MXN 65,575 $ 3,521 2 a7
JPM 08/2016 $ 23,439 MXN 424,745 1 (536)
MSB 08/2016 23,202 425,370 0 (264)
RBC 08/2016 MXN 3,252 $ 1 0 (4)
UAG 08/2016 3,097 163 0 (4)

$ 21 $ (1,919)

@) (NZD) 77 AHME % e LAY
RIEBIHAGHE AR
Gk e A ZUEiEi ZHuEts & A

BOA 07/2016 NzZD 8,599 $ 6,081 $ 0 $ (44)
BOA 07/2016 $ 116 NZD 163 0 0
BOA 08/2016 6,072 8,599 44 0
CBK 07/2016 NZD 502 $ 359 2 0
GLM 07/2016 33 23 0 0
GLM 07/2016 $ 5912 NZD 8,820 369 0
HUS 07/2016 14 19 0 0
JPM 07/2016 NzD 164 $ 11 0 (5)
JPM 07/2016 $ 5,931 NZD 8,810 344 0
JPM 08/2016 53 75 0 0
NAB 07/2016 NZD 8,592 $ 6,087 0 (32)
NAB 07/2016 $ 5,950 NzD 8,858 359 0
NAB 08/2016 6,078 8,592 32 0
SCX 07/2016 NZD 25 $ 18 0 0
SCX 07/2016 $ 106 NzD 157 5 0
UAG 07/2016 NZD 8,611 $ 6,090 0 (43)
UAG 08/2016 $ 6,043 NzD 8,555 42 0

$ 1,197 $ (124)




@] (ZAR) VT ANE ALK

PIMCO US/\AA—JLK-RSTo—T7UR

REBFEM R
s IHHF Pk H ZUEEi ZHuEts HE Al

BOA 07/2016 $ 10 ZAR 146 $ 0 $ 0
BRC 08/2016 18 285 1 0
DUB 08/2016 7 110 0 0
GLM 08/2016 674 10,496 37 0
JPM 08/2016 35 541 2 0
JPM 08/2016 ZAR 1,173 $ 76 0 &)
MSB 08/2016 136 9 0 0
SCX 08/2016 $ 676 ZAR 10,302 23 0
SOG 08/2016 663 10,206 29 0

$ 92 $ (3)

NELSELEELENES $ 17,503 $ (7,495)




PIMCO US/\A+A—JLF-RFSTT

PIMCO NRI=2—HUSNA +A—)LR ARTT—T 7K (M)

KN PE D B

T &4 (B4 T)

A (B )

BEEMES 97.9%
- HERFH 92.9%

AerCap Ireland Capital Ltd.
4.500% due 05/15/2021
Aircastle Ltd.

5.000% due 04/01/2023
Ally Finangcial, Inc.

4.125% due 03/30/2020
5.125% due 09/30/2024
7.500% due 09/15/2020
8.000% due 03/15/2020
CIT Group, Inc.

5.000% due 08/15/2022
6.625% due 04/01/2018
Corrections Corporation of
America

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

7.875% due 01/23/2024 (a)
Credit Suisse Group AG
6.250% due 12/18/2024 (a)
ESH Hospitality, Inc.
5.250% due 05/01/2025
GEO Group, Inc.

5.125% due 04/01/2023
6.000% due 04/15/2026
International Lease Finance Corp.
5.875% due 08/15/2022
Jefferies Finance LLC
6.875% due 04/15/2022
Lloyds Banking Group PLC
7.500% due 06/27/2024 (a)
Navient Corp.

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

5.750% due 05/01/2025

Royal Bank of Scotland Group PLC

7.648% due 09/30/2031 (a)
Societe Generale S.A. (a)

6.000% due 01/27/2020

7.875% due 12/18/2023

VEREIT Operating Partnership LP
4.125% due 06/01/2021

4.875% due 06/01/2026

Acadia Healthcare Co., Inc.

$

1,000
250
500
700
397

1,016

1,000

1,000
750

2,000

1,000

1,000

500
125

500
1,000
2,500

500

500

500
1,250

500
250

500

500

750
500

250
125

$

1,027
255
502
716
444

1,146

1,020

1,057
759

1,920
946

979

490
127

543
865
2,450
484
470
430
1,280

489
241

485

592

660
460

261
129

21,227

6.500% due 03/01/2024
ADT Corp.

3.500% due 07/15/2022
4.125% due 06/15/2023
AECOM

5.750% due 10/15/2022
5.875% due 10/15/2024
Albea Beauty Holdings S.A.
8.375% due 11/01/2019
Alcoa, Inc.

5.125% due 10/01/2024
Aleris International, Inc.
7.875% due 11/01/2020
9.500% due 04/01/2021
Allegion US Holding Co., Inc.
5.750% due 10/01/2021
Altice Financing S.A.
6.625% due 02/15/2023
7.500% due 05/15/2026
Altice Luxembourg S.A.
7.750% due 05/15/2022
Altice US Finance I Corp.
5.500% due 05/15/2026
AMC Networks, Inc.
4.750% due 12/15/2022
5.000% due 04/01/2024
American Builders & Contractors
Supply Co,, Inc.

5.625% due 04/15/2021
Amsted Industries, Inc.
5.375% due 09/15/2024
Anglo American Capital PLC
4.450% due 09/27/2020
Antero Resources Corp.
6.000% due 12/01/2020
Aramark Services, Inc.
4.750% due 06/01/2026
5.125% due 01/15/2024
Ardagh Packaging Finance PLC
7.250% due 05/15/2024
Argos Merger Sub, Inc.
7.125% due 03/15/2023
Ashland, Inc.

4.750% due 08/15/2022
6.875% due 05/15/2043
Associated Materials LLC
9.125% due 11/01/2017
B&G Foods, Inc.

4.625% due 06/01/2021
Belden, Inc.

5.250% due 07/15/2024
5.500% due 09/01/2022
Bombardier, Inc.

5.500% due 09/15/2018
7.500% due 03/15/2025

IFUR
2016846 H30H
e AL T)  FHEE GEAL: T)
250 254
1,000 921
1,000 941
250 256
250 257
500 527
500 501
500 445
250 257
500 524
1,000 986
250 246
1,500 1,521
250 251
500 498
500 497
500 519
1,000 985
500 491
1,250 1,270
250 246
250 256
250 256
1,000 1,032
250 250
750 754
750 671
500 502
750 729
250 253
500 497
500 435



T &4 (BT T)

AR (B )

PIMCO

US/\A A—)LERRSTD

i &A1 (BT T)

IFUR

ATAIAR (A T)

Boyd Gaming Corp.

6.375% due 04/01/2026
Cablevision Systems Corp.
5.875% due 09/15/2022
8.000% due 04/15/2020
CalAtlantic Group, Inc.
5.250% due 06/01/2026
Califoria Resources Corp.
8.000% due 12/15/2022
Capsugel S.A.

7.000% due 05/15/2019 (b)
Case New Holland Industrial, Inc.
7.875% due 12/01/2017
CCO Holdings LLC

5.125% due 05/01/2023
5.250% due 09/30/2022
5.500% due 05/01/2026
5.750% due 09/01/2023
5.750% due 02/15/2026
Centene Corp.

5.625% due 02/15/2021
6.125% due 02/15/2024
Cequel Communications Holdings [
LLC

5.125% due 12/15/2021
6.375% due 09/15/2020
CHC Helicopter S.A.
9.250% due 10/15/2020 (c)
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
Chesapeake Energy Com.
8.000% due 12/15/2022
Clear Channel Worldwide Holdings,
Inc.

6.500% due 11/15/2022
Clearwater Paper Corp.
4.500% due 02/01/2023
5.375% due 02/01/2025
CNH Industrial Capital LLC
4.375% due 11/06/2020
4.875% due 04/01/2021
CommScope Technologies Finance
LLC

6.000% due 06/15/2025
CommScope, Inc.

5.000% due 06/15/2021
5.500% due 06/15/2024
Community Health Systems, Inc.
6.875% due 02/01/2022
7.125% due 07/15/2020
Concho Resources, Inc.
6.500% due 01/15/2022
Consol Energy, Inc.

5.875% due 04/15/2022
Constellation Brands, Inc.
4.250% due 05/01/2023
Constellium NV

5.750% due 05/15/2024

500

500
250

500
500
772
500
750
1,250
250
1,000
500
250
125
500
500
225
500
250

250

500

1,250

500
500

500

250

250

250
1,000

1,500
1,000

1,000

500

750

500

525

449
257

486
356
774
540
756
1,286
254
1,037
516
261
133
479
510
101
427
211

257

424

1,228

488
501

506

255

257

256
1,019

1,320
932

1,029

439

784

396

23

Continental Airlines 1997-4
Pass—Through Trust
6.900% due 01/02/2017
Continental Resources, Inc.
4.500% due 04/15/2023
5.000% due 09/15/2022
ConvaTec Finance International
SA.

8.250% due 01/15/2019 (b)
Crown Americas LLC
4.500% due 01/15/2023
CSC Holdings LLC

8.625% due 02/15/2019
Darling Ingredients, Inc.
5.375% due 01/15/2022
DaVita HealthCare Partners, Inc.
5.000% due 05/01/2025
5.125% due 07/15/2024
Diamond 1 Finance Corp.
5.875% due 06/15/2021
6.020% due 06/15/2026
7.125% due 06/15/2024
Digicel Group Ltd.

7.125% due 04/01/2022
8.250% due 09/30/2020
DISH DBS Corp.

5.000% due 03/15/2023
5.125% due 05/01/2020
7.750% due 07/01/2026
7.875% due 09/01/2019
Dollar Tree, Inc.

5.750% due 03/01/2023
DR Horton, Inc.

4.750% due 02/15/2023
Eagle Spinco, Inc.

4.625% due 02/15/2021
EMI Music Publishing Group North
America Holdings, Inc.
7.625% due 06/15/2024
Endo Finance LLC

5.750% due 01/15/2022
5.875% due 01/15/2023
Endo Ltd.

6.000% due 07/15/2023
6.000% due 02/01/2025
Energizer Holdings, Inc.
5.500% due 06/15/2025
EnPro Industries, Inc.
5.875% due 09/15/2022
Envision Healthcare Corp.
5.125% due 07/01/2022
First Data Corp.

5.000% due 01/15/2024
5.750% due 01/15/2024
6.750% due 11/01/2020
7.000% due 12/01/2023
First Quality Finance Co., Inc.
4.625% due 05/15/2021
First Quantum Minerals Ltd.
6.750% due 02/15/2020
7.000% due 02/15/2021

102

1,000

500

1,750

500

500

500

1,000
1,000

125
375
125

750
1,000

1,250
250
250
750
500

1,000

750

250

1,000
500

500
375

500
500
750
750
500
500
500
1,000

250
250

103

937

491

1,719

512

553

518

994
1,013

128
392
131

562
840

1141
255
258
829
534

1,041

77

257

907
436

440
327

499
505
757
755
498
523
508
950

210
202



T &4 (BT T)

AR (B )

PIMCO US/\A{:A—JLE:RST

i &A1 (BT T)

IFUR

ATAIAR (A T)

FMG Resources August 2006 Pty

Ltd.

6.875% due 04/01/2022 285
Freeport—-McMoRan, Inc.

2.300% due 11/14/2017 250
2.375% due 03/15/2018 500
3.100% due 03/15/2020 500
3.550% due 03/01/2022 500
3.875% due 03/15/2023 250
4.000% due 11/14/2021 500
5.400% due 11/14/2034 250
FTS International, Inc.

6.250% due 05/01/2022 500
Gardner Denver, Inc.

6.875% due 08/15/2021 2,000
Gates Global LLC

6.000% due 07/15/2022 1,000
GCP Applied Technologies, Inc.

9.500% due 02/01/2023 500
GLP Capital LP

5.375% due 04/15/2026 125
Griffon Corp.

5.250% due 03/01/2022 500
Grifols Worldwide Operations Ltd.

5.250% due 04/01/2022 1,000
Halyard Health, Inc.

6.250% due 10/15/2022 500
Hanesbrands, Inc.

4.625% due 05/15/2024 125
4.875% due 05/15/2026 250
HCA Holdings, Inc.

6.250% due 02/15/2021 1,000
HCA, Inc.

4.750% due 05/01/2023 500
5.000% due 03/15/2024 1,000
5.250% due 06/15/2026 375
5.875% due 05/01/2023 750
7.500% due 02/15/2022 1,250
HD Supply, Inc.

5.250% due 12/15/2021 500
5.750% due 04/15/2024 500
Hertz Comp.

6.250% due 10/15/2022 250
7.375% due 01/15/2021 500
Hilton Worldwide Finance LLC

5.625% due 10/15/2021 1,000
Hughes Satellite Systems Corp.

6.500% due 06/15/2019 100
7.625% due 06/15/2021 500
Huntington Ingalls Industries, Inc.

5.000% due 11/15/2025 250
Huntsman International LLC

4875% due 11/15/2020 500
5.125% due 11/15/2022 750
IHS, Inc.

5.000% due 11/01/2022 250
INEOS Group Holdings S.A.

6.125% due 08/15/2018 1,000
Intelsat Jackson Holdings S.A.

5.500% due 08/01/2023 500
7.500% due 04/01/2021 500

272
247
493
475
443
220
454
200

198

880

560

129

496

1,023

490

126
252

1,070
514
1,038
390
801
1,424

524
521

259
519

1,036

108
540

265

505
746

259

1,010

320
348

International Game Technology

PLC

6.250% due 02/15/2022 500
6.500% due 02/15/2025 250
Kaiser Aluminum Corp.

5.875% due 05/15/2024 625
KFC Holding Co.

5.000% due 06/01/2024 125
5.250% due 06/01/2026 250
Kinetic Concepts, Inc.

7.875% due 02/15/2021 250
10.500% due 11/01/2018 1,500
KLX, Inc.

5.875% due 12/01/2022 750
L Brands, Inc.

5.625% due 02/15/2022 500
Lamar Media Corp.

5.000% due 05/01/2023 750
Laredo Petroleum, Inc.

6.250% due 03/15/2023 500
Level 3 Financing, Inc.

5.250% due 03/15/2026 500
LifePoint Health, Inc.

5.375% due 05/01/2024 500
LKQ Gorp.

4.750% due 05/15/2023 500
Mallinckrodt International Finance

SA.

4.750% due 04/15/2023 1,000
5.500% due 04/15/2025 250
5.750% due 08/01/2022 1,000
Manitowoc Foodservice, Inc.

9.500% due 02/15/2024 250
MGCE Finance Ltd.

5.000% due 02/15/2021 500
MDC Partners, Inc.

6.500% due 05/01/2024 250

MGM Growth Properties Operating
Partnership LP

5.625% due 05/01/2024 250
MGM Resorts International

6.000% due 03/15/2023 750
6.625% due 12/15/2021 1,000
6.750% due 10/01/2020 500
8.625% due 02/01/2019 500
MSCI, Inc.

5.750% due 08/15/2025 250
Murphy Oil USA, Inc.

6.000% due 08/15/2023 500
NCR Corp.

5.000% due 07/15/2022 750
6.375% due 12/15/2023 500
Newfield Exploration Co.

5.625% due 07/01/2024 500
5.750% due 01/30/2022 500
Nielsen Finance LLC

5.000% due 04/15/2022 1,000
Noble Holding Intemational Ltd.

4.625% due 03/01/2021 500
Novasep Holding SAS

8.000% due 12/15/2016 662

Novelis, Inc.

511
253

644

128
257

266
1,500

739

539

776

478

491

503

494

815

224

955

281

497

249

793
1,093
549
564
261
520

739
513

503
509

1,024

406

609
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8.750% due 12/15/2020 1,000 1,043 6.875% due 02/15/2021 750 773
Numericable-SFR S.A. 8.250% due 02/15/2021 1,000 1,046
6.000% due 05/15/2022 1,000 976 Rice Energy, Inc.
6.250% due 05/15/2024 1,500 1,440 7.250% due 05/01/2023 500 510
7.375% due 05/01/2026 500 495 Rite Aid Corp.
NXP BV 6.125% due 04/01/2023 500 536
4.125% due 06/01/2021 250 254 Rockies Express Pipeline LLC
4.625% due 06/01/2023 250 255 5.625% due 04/15/2020 1,000 1,008
Oasis Petroleum, Inc. Rowan Cos., Inc.
6.875% due 03/15/2022 500 464 4.750% due 01/15/2024 250 203
Open Text Corp. 5.850% due 01/15/2044 250 168
5.875% due 06/01/2026 250 251 Sabre GLBL, Inc.
Oshkosh Corp. 5.250% due 11/15/2023 250 256
5.375% due 03/01/2025 250 258 Sally Holdings LLGC
Outfront Media Capital LLC 5.625% due 12/01/2025 500 526
5.625% due 02/15/2024 125 129 5.750% due 06/01/2022 250 260
5.875% due 03/15/2025 500 517 SBA Telecommunications, Inc.
Penn National Gaming, Inc. 5.750% due 07/15/2020 350 361
5.875% due 11/01/2021 500 511 Schaeffler Finance BV
Penske Automotive Group, Inc. 4.750% due 05/15/2021 1,000 1,026
5.500% due 05/15/2026 250 238 4.750% due 05/15/2023 250 255
Performance Food Group, Inc. Schaeffler Holding Finance BV
5.500% due 06/01/2024 250 255 6.750% due 11/15/2022 (b) 450 497
Perstorp Holding AB Scientific Games International, Inc.
8.750% due 05/15/2017 500 500 7.000% due 01/01/2022 500 505
Pinnacle Entertainment, Inc. 10.000% due 12/01/2022 500 409
5.625% due 05/01/2024 250 250 Sealed Air Corp.
Pinnacle Foods Finance LLC 5.250% due 04/01/2023 1,000 1,040
4.875% due 05/01/2021 500 509 Sensata Technologies BV
Platform Specialty Products Corp. 4.875% due 10/15/2023 500 502
6.500% due 02/01/2022 1,000 880 5.625% due 11/01/2024 500 521
Post Holdings, Inc. Sensata Technologies UK
6.750% due 12/01/2021 1,000 1,060 Financing Co. PLC
7.375% due 02/15/2022 250 264 6.250% due 02/15/2026 500 520
7.750% due 03/15/2024 500 552 Sinclair Television Group, Inc.
PQ Corp. 5.375% due 04/01/2021 1,000 1,034
6.750% due 11/15/2022 125 131 5.875% due 03/15/2026 500 511
PRA Holdings, Inc. Sirius XM Radio, Inc.
9.500% due 10/01/2023 500 558 5.375% due 04/15/2025 625 624
Prestige Brands, Inc. Smithfield Foods, Inc.
6.375% due 03/01/2024 500 521 6.625% due 08/15/2022 1,000 1,052
Prime Security Services Borrower Solera LLC
LLC 10.500% due 03/01/2024 250 264
9.250% due 05/15/2023 500 531 Southwestem Energy Co.
PTC, Inc. 4.050% due 01/23/2020 250 247
6.000% due 05/15/2024 250 259 4.100% due 03/15/2022 250 224
PVH Corp. Spectrum Brands, Inc.
4.500% due 12/15/2022 1,000 1,019 5.750% due 07/15/2025 500 523
Qualitytech LP 6.625% due 11/15/2022 500 533
5.875% due 08/01/2022 500 509 Springs Industries, Inc.
Quintiles Transnational Corp. 6.250% due 06/01/2021 1,000 1,015
4.875% due 05/15/2023 500 510 Standard Industries, Inc.
Range Resources Corp. 5.375% due 11/15/2024 500 511
5.750% due 06/01/2021 1,000 983 Steel Dynamics, Inc.
Regency Energy Partners LP 5.250% due 04/15/2023 500 513
5.500% due 04/15/2023 1,000 1,010 6.125% due 08/15/2019 500 518
RegionalCare Hospital Partners Suburban Propane Partners LP
Holdings, Inc. 7.375% due 08/01/2021 227 236
8.250% due 05/01/2023 250 257 Sunoco LP
Reynolds Group Issuer, Inc. 6.250% due 04/15/2021 250 250
5.125% due 07/15/2023 375 380 Syniverse Holdings, Inc.
5.750% due 10/15/2020 250 259 9.125% due 01/15/2019 1,000 495

25
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Teck Resources Ltd.
4.500% due 01/15/2021
4.750% due 01/15/2022
8.000% due 06/01/2021
8.500% due 06/01/2024
TEGNA, Inc.

4.875% due 09/15/2021
5.500% due 09/15/2024
Teleflex, Inc.

4.875% due 06/01/2026
Tempur Sealy Intemational, Inc.
5.500% due 06/15/2026
5.625% due 10/15/2023
Tenet Healthcare Corp.
4.375% due 10/01/2021
4.500% due 04/01/2021
5.000% due 03/01/2019
6.000% due 10/01/2020
Terex Corp.

6.000% due 05/15/2021
Tesoro Logistics LP
5.500% due 10/15/2019
Time, Inc.

5.750% due 04/15/2022
T-Mobile USA, Inc.
6.375% due 03/01/2025
6.500% due 01/15/2026
6.625% due 04/01/2023
6.731% due 04/28/2022
TransDigm, Inc.

6.375% due 06/15/2026
6.500% due 07/15/2024
Triumph Group, Inc.
4.875% due 04/01/2021
Tronox Finance LLG
7.500% due 03/15/2022

United Rentals North America, Inc.

7.625% due 04/15/2022
United States Steel Corp.
8.375% due 07/01/2021
Unitymedia Hessen GmbH & Co.
KG

5.500% due 01/15/2023
Univision Communications, Inc.
5.125% due 05/15/2023
5.125% due 02/15/2025
6.750% due 09/15/2022
UPCB Finance IV Ltd.
5.375% due 01/15/2025
US Concrete, Inc.
6.375% due 06/01/2024
US Foods, Inc.

5.875% due 06/15/2024
USG Corp.

5.500% due 03/01/2025
Valeant Pharmaceuticals
International

6.375% due 10/15/2020
7.250% due 07/15/2022
Valeant Pharmaceuticals
International, Inc.

5.625% due 12/01/2021

750
250
500
100

250
500

500

125
500

1,000
500
500
500
675
250
500
250
375

2,000
500

500
1,500

250

500

1,000

250

1,250
500
1,000
500
1,000
250
250
1,000

1,000
1,000

500

656
212
516
104

257
517

506

123
518

998
506
486
530
679
263
472
262
397
2,126
528

499
1,529

236

363

1,073

263

1,261
499

993
530

251

257

1,051

865
863

415
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5.875% due 05/15/2023
6.125% due 04/15/2025
VeriSign, Inc.

4.625% due 05/01/2023
Videotron Ltd.

5.375% due 06/15/2024
Virgin Media Finance PLC
6.000% due 10/15/2024

500
1,000

1,000

1,000

1,000

Virgin Media Secured Finance PLC

5.500% due 08/15/2026
Weatherford International Ltd.
4.500% due 04/15/2022
7.750% due 06/15/2021
8.250% due 06/15/2023
Welltec

8.000% due 02/01/2019
WESCO Distribution, Inc.
5.375% due 06/15/2024
Western Digital Corp.
7.375% due 04/01/2023
Wind Acquisition Finance S.A.
4.750% due 07/15/2020
7.375% due 04/23/2021
Wolverine World Wide, Inc.
6.125% due 10/15/2020
WPX Energy, Inc.

7.500% due 08/01/2020
8.250% due 08/01/2023
WR Grace & Co.

5.125% due 10/01/2021
5.625% due 10/01/2024
Wynn Las Vegas LLC
5.500% due 03/01/2025
Wynn Macau Ltd.

5.250% due 10/15/2021
XPO Logistics, Inc.
6.500% due 06/15/2022
7.875% due 09/01/2019
ZF North America Capital, Inc.
4.750% due 04/29/2025

AES Corp.

7.375% due 07/01/2021
Blue Racer Midstream LLC
6.125% due 11/15/2022
Calpine Corp.

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

7.500% due 04/01/2024
DCP Midstream LLC
4.750% due 09/30/2021
Dynegy, Inc.

6.750% due 11/01/2019
7.625% due 11/01/2024
Energy Transfer Equity LP
5.875% due 01/15/2024

Frontier Communications Corp.

7.125% due 03/15/2019
10.500% due 09/15/2022

250
250
125
125
750
250
250

500
1,000

500

250
250

250
250

1,000

250

1,000
500

1,000

1,000

750

500
1,000

500

250

1,000
500

250

500
250

406
805

1018
1018
985
244
216
122
119
700
251

267

493
958

519

251
252

258
257

971

244

959
511

1,017
171,841

1,132
714

490
976

506

235

1,006
482

244

531
265
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11.000% due 09/15/2025 375 390
Genesis Energy LP

5.750% due 02/15/2021 2,000 1,900
NRG Energy, Inc.

6.250% due 07/15/2022 1,000 975
6.250% due 05/01/2024 1,000 957

6.625% due 03/15/2023 750 742
NSG Holdings LLC

7.750% due 12/15/2025 1,311 1,409
ONEOK, Inc.

7.500% due 09/01/2023 250 267
Parsley Energy LLC

7.500% due 02/15/2022 250 262
Sabine Pass Liquefaction LLC

5.625% due 02/01/2021 500 508
5.625% due 04/15/2023 500 504
5.750% due 05/15/2024 1,000 998
5.875% due 06/30/2026 250 251
Sprint Capital Corp.

8.750% due 03/15/2032 1,000 860
Sprint Communications, Inc.

6.000% due 11/15/2022 1,500 1,188
Sprint Corp.

7.875% due 09/15/2023 1,750 1,439
Talen Energy Supply LLC

4.625% due 07/15/2019 1,000 885

6.500% due 06/01/2025 250 209
Targa Resources Partners LP

4.250% due 11/15/2023 1,000 903
5.250% due 05/01/2023 250 238
6.375% due 08/01/2022 500 504
TerraForm Power Operating LLC
5.875% due 02/01/2023 625 597
Williams Cos., Inc.
4.550% due 06/24/2024 1,000 924

23,491
HE-RRFRAE 216,559
(Ex3 R {i$219,030)

REL

Groupe Novasep SAS 139,800 311
HEA AR 311

(BRI fE$766)

Tiif &4 (BT T)
BHSMER 49%

Federal Home Loan Bank

0.320% due 08/01/2016 200 200
0.330% due 07/21/2016 500 500
700

10,100

ANZ National Bank
0.130% due 07/01/2016 40 40

27

(a)7k AfH:

Bank of Tokyo-Mitsubishi UFJ Ltd.

0.130% due 07/01/2016
Citibank N.A.

0.130% due 07/01/2016
DBS Bank Ltd.

0.130% due 07/01/2016
JPMorgan Chase & Co.
0.130% due 07/01/2016
National Australia Bank Ltd.
0.130% due 07/01/2016

TEYERERAE
(ER{GIRE$11,402)

BEHMEAS A 97.9%
(H R IR {HE$231,198)

ST T4TEHMA 0.0%
(REBRMEEITTLI7 L$0)

ZDMDRESLVAR21%

#i&E 100.0%

84

61

252

152

84

61
252
152

13
602
11,402

$ 228,272

4.879

$ 233,161

OB (RETHHE) FREDEEBTHD,
(DEWILL DA MEE S
(VEHBREITH DA ML
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@il R FEZ: 201646 A 30 A BITE
AL F
FEFEIC HD D
FATIR AR H A5l i iR i itk O &
Groupe Novasep SAS 03/15/2012 $ 766 $ 311 0.13%
OfFE ABLOZ DM O 4L |
@l RESI 201646 H 30 A BIfE
BN T
BNl LAERG] VAREGIZ
5T R B H T A SR Lk (5 &) (i fit%) FRDARINA:
U.S. Treasury
Bonds 3.125%
DEU 0.800% 06/30/2016 07/01/2016 § 10,100 due 02/15/2043 § (10,310) $ 10,100 § 10,100
LRI &R $ (10310) $ 10,100 $ 10,100

O _EG&RT VT 7 P
@ AT HHK 20164E6 130 F H1E
TLI N T T H IR AT T (T ke AT I AR) —5ED

Bf: T
BRI
AT VIR ZH AREH]
[ [ E ] i 1 A AE AR i S ik EAliEizEN HRE A
CDX.HY-23 Index 5000%  12/20/2019 § 3395 § 223§ 10 $ 2§ 0
CDX.HY-25 Index 5000%  12/20/2020 1,980 85 920 8 0
ADYTREHER $ 308 § 100 $ 10 $




EHFEE
201646 H 30 H 12 T L7211
(BHEBAL: TREL)
3% :
SRR (OMNEBUERPERR %) $ 14,312
RN 0
HEAN 0
A E 14,312
EH:
KAAFILE, 2
Mete A 0
HBHAAR 2
R IEE 14,310
WL
BB A e (O EREEERRTE) (5,936)
FIGEmT VST 47 R 253
JESHA T U ST 7 FEidh 0
SEEE 0
Y HIE SR (5,683)
L AR B A R 2% -
Be& A MEES: (O ERIARPEER ) (4,051)
FBRART VT 47 R (45)
JEERA AT ) ST 4 7 B 0
SMEREERB IO (172)
IR E BN (4,268)
4 EBLES LUK EH GRS (9,951)
TE A OfE RAT I DML PE D HEBEA $ 4,359
S R SRR $ 0
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; . LN E|E B o R #H
i % B
M % % % ENNE!
541 (201347 A11H) 10, 051 0.1 99.5 - 391
6 W1 (201447 A11H) 10, 059 0.1 68.6 - 207
7 (201547 A13H) 10, 066 0.1 66.7 — 135
S HA(20164E 7 A11H) 10, 069 0.0 60.5 — 140
9HA(2017T4E 7 A11H) 10, 065 A0.0 60. 8 — 140
(S SR I B O C Lk — 58 0 AT IR,
M7 7 KT, HEh& 2R TEEREEBGFEELRNZD, XU F~v—7 %30 FHA,
OLAhDEAEMEE L TRFDHER
4 F q B e il (IR % | P
[ % =M A K |k B K =F
€./ M % % %
20164 7 H11H 10, 069 - 60.5 —
7HR 10, 069 0.0 53.6 —
8 AR 10, 069 0.0 35.2 —
R ES 10, 069 0.0 33.3 —
10K 10, 068 A0.0 25. 4 —
11AR 10, 068 A0.0 25.3 —
12H K 10, 068 AO0.0 21.7 —
201741 AR 10, 067 AO0.0 29.0 —
2 AR 10, 067 A0.0 74.0 —
3 AR 10, 067 A0.0 58.0 —
4 AxK 10, 066 A0.0 72.1 —
5 AR 10, 066 A0.0 64.3 —
6 AR 10, 066 AO0.0 60.9 —
€./ )
201747 H11H 10, 065 A0.0 60. 8 —

kR E T,
KAESRI LR ITE TR — 58 0 BT,
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OFIEBEFRANEDEEIRRE (201647 B12B~201747 B118)
. FIZEFEA £ DEWEKR
i< o | WER Sommei] B e YN D)
L R B A L OREESD c
&7 &5 % ET T 75 ] %
INFAE 329 10 3.0 — — —

FIERSRA LT, BE R OBREIENCET 2IEMBIEE LHICHE SN ORAERRATHY | B 7 7 > FICRLFIFBRA &35
AR AS T,

O AEEDHEMA (20174 7 A11BEH)

| EmLE

(A) [EWN ORER) AfEHAE FRIERIB R

El H EN
ES 5y A , + | 9 HBBHUT FRAr IR L%
IR T ] I e A e T Ry T Y=
+M +M % % % % %
. 20, 000 20, 078 14.3 - - - 14.3

M7 LSS (20, 000) (20, 078) (14.3) (—) (—) (—) (14.3)
Bk 45, 000 45,129 32.2 — — - 32.2
(B < i) (45, 000) (45, 129) (32.2) (—) (=) (=) (32.2)
WAL 20, 000 20, 004 14.3 — — - 14.3
(B EEENES) (20, 000) (20, 004) (14.3) (—) (—) (—) (14.3)
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