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EHGFEE
202246 H 30 H 1Z#& T L7= R

(BHEHNL: FKFV)

PIMCO US/\A-A—JLR-RRSTFO—T7UR

(BAZ: T 1A EALZERQ)

HAIRME EERE

J (JPY) $ 13,888
] (JPY) 291
HR1 0 Y=l iR

J JPY) $ 47.74

4% :
= EFLE (OERLREE R L) * $ 2
IS A FT 2
EH:
g RE - S JPY) 0
BHFEB - C (JPY Hedged) 0
KAAFILE, 0
ML A 0
EHAE 0
MR ER 2
LEAEBIEL:
BE A Mk (O EBBERR ) * 0
B 2,607
L FE TP RIE R AR T VT T B 0
JREEERLT U ST 47 B (3,233)
B 1
MBI (625)
U AR SE B AR AR
B& A e 0
B (4,006)
R FE TP SR AT VST T b 0
JEHEA T YR T 7 B (508)
SMEREPEB L O 0
AR B A M R A (4,514)
ST LUK EH A S (5,139)
EA ORI DL PE DO HBEE $ (5,137)
*SHEBL $ 0

FBEm L, EEOSFAMNE LA LI RTREL 2T —ANE

EFNTND,

¥PIMCO NI2—HFUS/HA A — /LR A FT
U= 77 RM) OB HERHIL64,816 T
Kkv



PIMCO US/\AA— /LK ASTIO—T7UK

HFENE PE DB

202246 A30H
i (B T B (B T)

BEFMIES 04%
EHEMAES 04%

Australia and New Zealand Banking Group Ltd.

1.060% due 07/01/2022 $ 2 $ 2
Bank of Nova Scotia
1.060% due 07/01/2022 2 2
Citibank N.A.
1.060% due 07/01/2022 9 9
DBS Bank Ltd.
1.060% due 07/01/2022 7 7
JPMorgan Chase Bank N.A.
1.060% due 07/01/2022 17 17
Royal Bank of Canada
1.060% due 07/01/2022 1 1
Sumitomo Mitsui Banking Gorp.
1.060% due 07/01/2022 8 8
Sumitomo Mitsui Trust Bank Ltd.
1.060% due 07/01/2022 16 16

62
EHEHER AR 62
(Ef3 /R ffi$62)
BRAMEFAT 62
({8 IR i $62)

3 (B T)

BEEIZE 100.5%
ZDiDFESSE 100.5%

PIMCO /8ZSa—4US/\A A — LR RAPSTS—T7UE (M)

(MR {Hi$14,162) 933 13,956
EER AR 13,956
(MR {Hi$14,162)

BESE 100.9% $ 14,018
(ER{8 R{M$14,224)

EBTUNTAITER (6.6%) (914)
(BRI EETL 27 L8$0)

ZOMOEESLUVAR 57% 784
PR 100.0% $ 13,888



PIMCO US/\A-A—JLR-RRSTFO—T7UR

OB/ T /T ¢ 7 P i 202246 A 30 I BLE
| PANESP =R ABE Sy
AT T
REHFHHE R
W HF P A Wi ZHuEE e Al
MYI 07/2022 JPY 3,148 $ 23 $ 0 $ 0
MYI 07/2022 10,638 78 0 0
$ 0 $ 0
@) (JPY) 77RO E ARSI L K
W T
RIEHHMHE AR
BT A SRl BN ZHuEE e Al
BOA 07/2022 JPY 3,165 $ 24 $ 0 $ 0
BOA 07/2022 $ 24 JPY 3,242 0 0
BPS 07/2022 JPY 641,833 $ 4726 2 0
BPS 07/2022 $ 5,347 JPY 686,953 0 (290)
BPS 08/2022 4573 620,255 0 0
BRC 07/2022 JPY 374,331 $ 2,760 4 0
BRC 08/2022 $ 2,760 JPY 373,723 0 4)
MBC 07/2022 JPY 162,383 $ 1,192 0 (4)
MBC 07/2022 $ 417 JPY 53,072 0 (27)
MBC 08/2022 1,139 154,976 4 0
MYI 07/2022 JPY 205,852 $ 1514 0 (1)
MYI 07/2022 $ 81 JPY 10,957 0 0
MYI 08/2022 552 75,059 1 0
RBC 07/2022 JPY 153,227 $ 1,128 0 0
RBC 08/2022 $ 1,128 JPY 152,970 0 0
SCX 07/2022 JPY 598,368 $ 4,398 0 (6)
SCX 07/2022 $ 5,394 JPY 693,610 0 (288)
SCX 08/2022 4,398 597,386 7 0
TOR 07/2022 JPY 27,606 $ 204 1 0
TOR 07/2022 $ 4745 JPY 602,226 0 (312)
TOR 08/2022 204 27,562 0 (1)
$ 19 $ (933)
NEAEBEELEHER $ 19 $ (933)




PIMCO US/\A-A—JLR-RRSTFO—T7UR

PIMCO US/A+A—)VR+ANTTV—T77 KB

(A7 T 11 B EERS)

et = [ A HIRE MG EERER
HHFAE 7 (AUD) $ 5,417
20224E6 H30H 12/ T L= J (BRL) 24,337
(SN TR ) J (MXN) 22,028
J (NZD) 2,525
] (ZAR) 503
N2
2 IS O EBLAERRTR) * 15 HIRFERITE S R
NS A 15 J (AUD) 91
J (BRL) 1,117
EBH: J (MXN) 556
BB - S JPY) 0 J (NZD) 48
BHFEHE - C (JPY Hedged) 0 J (ZAR) 17
TALFILE 1
M A 0 HIR1 A Y 7= pi REMRE
BHAR 1 J (AUD) $ 59.55
J (BRL) 21.79
MREHELE 14 J (MXN) 39.59
J (NZD) 52.20
L EBIER: J (ZAR) 29.10
s e g e
%iggn%mm%m@* - 8&) SEPIMCO 3 P USAA A S e AT T e T
LT R AR )T 17 Tk 0 OORIARRR EARFI64,816F KA
JEBRART U/ NT 7 B 4,610
HiEE 24
LSRR 8,497
LR EB GRS :
B A MiFE 6
PG (9,256)
FSE IR RIEE SR T U T T M 0
JEEEARNT VST 4 7RG (3,788)
SMERVE PER L OAE 0
R B A S (13,045)
WU EB B LR FEH MR L (4,548)
B D RN L BRI PE D HERER (4,534)
*FL EBL 0

FmPrilid, EERO L LA LTRR T RIEGE -

Ter—ANEENTND,



PIMCO US/\A-A—JLR-RRSTFO—T7UR

HFENE PE DB

202246 A30H
— HETF 44 (AT 2 T A8 (G T
SHSEmEE 7.6%

Australia and New Zealand Banking Group Ltd.

1.060% due 07/01/2022 $ 10 $ 10

Bank of Nova Scotia

1.060% due 07/01/2022 13 13

Citibank N.A.

1.060% due 07/01/2022 54 54

DBS Bank Ltd.

1.060% due 07/01/2022 46 46

JPMorgan Chase Bank N.A.

1.060% due 07/01/2022 109 109

Royal Bank of Canada

1.060% due 07/01/2022 5 5

Sumitomo Mitsui Banking Corp.

1.060% due 07/01/2022 48 48

Sumitomo Mitsui Trust Bank Ltd.

1.060% due 07/01/2022 103 103
388

0.613% due 07/19/2022 (a) 1,500 1,499

0.694% due 07/26/2022 (b) 700 700

1.025% due 08/02/2022 (b) 1,600 1,598

3,797

EYeMAREEH . 4185

(ER#3 IR $4,186)

BRAMEEH A 4,185

(B3R {E$4,186)

] % (i )

B A

%o)ﬂgmﬁﬁﬂi 92 8%

PIMCO /322 —HUS/N\A-A—)LK-RFSTS—-T7UF (M)

(B e R $52, 250) 3,400 50,860

BEEI R AR 50,860

(AR {3IR i $52,250)

BAESE 100.4% $ 55,045

(R {3 IR i $56,436)

EMT Y/ \T4TEM (38%) (2,096)

(MBRAEFE=(ETLIT7 L$0)

ZTOHDRELEIVAR 34% 1,861

I AE 100.0% $ 54,810

(@I—RUEMEFHEEFEYTHS,
B)I—RU EHREFEYTHD.



PIMCO US/\A-A—JLR-RRSTFO—T7UR

OEEA®REN T V3T 7 P dh 20224F6 1 30 1 HL(E
| PANESP =R ABE Sy
Bifr: T
REBFHHE
A F R A ZiEE ZHuEE e Al
MYI 07/2022 JPY 4,555 $ 33 $ 0 $ 0

@) (AUD) 77 ZRAME 2R S L 225K

- BN T
R FEBRAMHE AR
5T R H XU ZHusEts &k A

BOA 07/2022 AUD 2.065 $ 1.434 $ 14 $ 0
BOA 07/2022 $ 1,934 AUD 2,686 0 (87)
BOA 08/2022 1,438 2,070 0 (14)
BPS 07/2022 AUD 67 $ 47 0 0
CBK 07/2022 37 25 0 0
CBK 07/2022 $ 4 AUD 6 0 0
JPM 07/2022 AUD 1,494 $ 1,028 1 0
JPM 08/2022 $ 1,028 AUD 1,494 0 (1)
MBC 07/2022 AUD 47 $ 34 2 0
MBC 07/2022 $ 2,162 AUD 3,010 0 (92)
MYI 07/2022 AUD 2,143 $ 1,475 2 0
MYI 08/2022 $ 1,135 AUD 1,647 0 2
SCX 07/2022 AUD 1,787 $ 1,229 0 0
SCX 07/2022 $ 61 AUD 85 0 (3)
SCX 08/2022 1,229 1,787 0 0
TOR 07/2022 AUD 1,387 $ 955 1 0
TOR 08/2022 $ 955 AUD 1,387 0 (1)
UAG 07/2022 AUD 34 $ 25 1 0
UAG 07/2022 $ 1,986 AUD 2,780 0 (714)

$ 21 $ (274

@) (BRL) 77 AHME 2R e L HHK
o BN T
R FEBR A H AR
W5 T R H UL Ut &k B

BPS 07/2022 BRL 43422 $ 8.421 $ 117 $ 0
BPS 07/2022 $ 8,936 BRL 43,422 0 (633)
BPS 08/2022 BRL 7,904 $ 1,499 1 0
BPS 08/2022 $ 7,468 BRL 38,792 0 (116)
BRC 07/2022 BRL 217 $ 45 4 0
BRC 07/2022 $ 4 BRL 217 0 0
CBK 07/2022 BRL 43,742 $ 8,464 99 0
CBK 07/2022 $ 8,792 BRL 43,742 0 (427)
CBK 08/2022 8,275 43,100 0 (107)
DUB 08/2022 183 950 0 (3)
GLM 07/2022 BRL 45,675 $ 8,746 12 0
GLM 07/2022 $ 9,071 BRL 45,675 0 (337)
GLM 08/2022 BRL 392 $ 75 1 0
GLM 08/2022 $ 2,114 BRL 11,046 0 (21)
JPM 07/2022 BRL 992 $ 193 3 0
JPM 07/2022 $ 203 BRL 992 0 (13)
MYI 07/2022 BRL 43,100 $ 8,382 140 0
MYI 07/2022 $ 8,290 BRL 43,100 0 (48)
MYI 08/2022 8315 43,100 0 (147)
SCX 07/2022 BRL 68 $ 13 0 0
SCX 07/2022 $ 13 BRL 68 0 0
SSB 07/2022 BRL 486 $ 94 1 0
SSB 07/2022 $ 93 BRL 486 0 0
UAG 07/2022 BRL 430 $ 88 6 0
UAG 07/2022 $ 82 BRL 430 0 0
UAG 08/2022 BRL 26 $ 5 0 0

$ 384 $ (1.852)




@) (MXN) 77 AHME 2P L I

PIMCO US/\A-A—JLR-RRSTFO—T7UR

BN T
R FEBRE A HE AR
W5 IHHF R H XU Ut &k fif

BOA 07/2022 $ 7,836 MXN 156,453 $ 0 $ (82)
BPS 07/2022 MXN 156,693 $ 7,759 0 ©))
BPS 07/2022 $ 7,814 MXN 156,453 0 (60)
BPS 08/2022 7,290 148,266 20 0
CBK 07/2022 MXN 297 $ 15 0 0
CBK 07/2022 $ 7,839 MXN 156,453 0 (84)
GLM 07/2022 MXN 147,102 $ 7,276 0 (15)
GLM 07/2022 4018 194 0 (5)
GLM 08/2022 199 $ 10 0 0
GLM 08/2022 $ 7,252 MXN 147,422 17 0
JPM 07/2022 MXN 499 $ 25 0 0
MBC 07/2022 1,351 69 2 0
MBC 07/2022 $ 60 MXN 1,167 0 (2)
MYI 07/2022 MXN 25,802 $ 1,279 0 0
RBC 07/2022 $ 199 MXN 4,018 0 0
RBC 08/2022 MXN 4,018 $ 198 0 0
SCX 07/2022 35,044 1,731 0 (6)
SCX 08/2022 $ 1,721 MXN 35,044 7 0
UAG 07/2022 MXN 147,102 $ 7,276 0 (15)
UAG 07/2022 $ 879 MXN 17,563 0 (8)
UAG 08/2022 7,235 147,102 18 0

$ 64 $ (284)

@) (NZD) 77 AHME 2R e LK
BN T
R EHFHHE
BT R H Z U ZHUR BiE &

BOA 07/2022 NZD 1,372 $ 855 $ 2 $ 0
BOA 08/2022 $ 855 NZD 1,372 0 (2)
BPS 07/2022 NZD 1,457 $ 906 0 0
BPS 07/2022 $ 919 NZD 1,417 0 (38)
BPS 08/2022 884 1,423 1 0
JPM 07/2022 963 1,471 0 (48)
MBC 07/2022 NZD 1,431 $ 895 5 0
MBC 07/2022 $ 1,005 NZD 1,544 0 (46)
MBC 08/2022 889 1,423 0 (4)
MYI 07/2022 NZD 258 $ 160 0 0
RYL 07/2022 13 8 0 0
RYL 07/2022 $ 1 NZD 2 0 0
SCX 07/2022 NZD 153 $ 96 0 0
SCX 08/2022 $ 66 NZD 106 0 0
UAG 07/2022 NZD 7 $ 5 0 0

$ 8 $ (138)




PIMCO US/\A-A—JLR-RRSTFO—T7UR

@) (ZAR) 77 AHME 2 B Fe LAY
BN T
R FEHR A HE AR
BT R H XU Ut &k fif

BPS 07/2022 ZAR 24 $ 2 $ 0 $ 0
CBK 07/2022 $ 188 ZAR 2,925 0 (10)
GLM 07/2022 188 2,941 0 (8)
GLM 07/2022 ZAR 2,778 $ 170 0 0
GLM 08/2022 $ 170 ZAR 2,786 0 0
MBC 07/2022 185 2,904 0 (8)
MBC 07/2022 ZAR 2,785 $ 170 0 0
MBC 08/2022 $ 170 ZAR 2,793 1 0
MYI 07/2022 1 16 0 0
MYI 07/2022 ZAR 546 $ 33 0 0
SCX 07/2022 $ 5 ZAR 79 0 0
SCX 07/2022 ZAR 2,782 $ 173 3 0
SCX 08/2022 $ 173 ZAR 2,790 0 (3)
SOG 07/2022 ZAR 434 $ 27 0 0
SOG 08/2022 $ 27 ZAR 435 0 0
TOR 08/2022 1 16 0 0
UAG 07/2022 ZAR 59 $ 4 0 0

$ 4 $ (29)

NELELEELRNHSH $ 481 $ (2,577)
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PIMCO /R32—X US A A— /LR ZARTTV— T 7K (M)

HENE PE DB 202246 H30H

B A (AL ) RPAMER (Hifr: T) i A (AL : ) P A (LA : )

B RAMIESF 97.9%
NvHo—2 26%

22

MPT Operating Partnership LP

4.625% due 08/01/2029 300 264
AAdvantage Loyality IP Ltd. Nationstar Mortgage Holdings, Inc.
5.813% due 04/20/2028 100 $ 96 5.500% due 08/15/2028 160 129
Caesars Resort Collection LLC 6.000% due 01/15/2027 150 130
4.416% due 12/23/2024 122 118 NMI Holdings, Inc.
5.166% due 07/21/2025 123 119 7.375% due 06/01/2025 90 88
Carnival Corp. OneMain Finance Corp.
6.127% due 10/18/2028 174 157 6.125% due 03/15/2024 350 335
Diamond Sports Group LLC 6.625% due 01/15/2028 600 537
9.181% due 05/26/2026 9 9 Oxford Finance LLC
Nouryon Finance BV 6.375% due 02/01/2027 100 96
5.250% due 10/01/2025 557 527 Park Intermediate Holdings LLC
TransDigm, Inc. 4.875% due 05/15/2029 100 86
3.916% due 12/09/2025 592 563 5.875% due 10/01/2028 50 46
United AirLines, Inc. 7.500% due 06/01/2025 150 150
5.392% due 04/21/2028 99 92 PennyMac Financial Services, Inc.

4.250% due 02/15/2029 125 92
nohyn—ait 1,681 5.375% due 10/15/2025 80 70
(EER{ES$1,759) PRA Group, Inc.

7.375% due 09/01/2025 230 224
Provident Funding Associates LP

6.375% due 06/15/2025 125 113
Burford Capital Global Finance LLC RHP Hotel Properties LP
6.250% due 04/15/2028 200 175 4.750% due 10/15/2027 370 329
Coinbase Global, Inc. RLJ Lodging Trust LP
3.625% due 10/01/2031 50 28 3.750% due 07/01/2026 100 87
Credit Acceptance Corp. Rocket Mortgage LLC
5.125% due 12/31/2024 170 161 3.875% due 03/01/2031 210 158
Credit Suisse Group AG 4.000% due 10/15/2033 150 107
7.250% due 09/12/2025 (b)(c) 300 261 SBA Communications Corp.
CTR Partnership LP 3.125% due 02/01/2029 200 164
3.875% due 06/30/2028 75 64 UniCredit SpA
Curo Group Holdings Corp. 5.459% due 06/30/2035 200 162
7.500% due 08/01/2028 200 126 6,709
Deutsche Bank AG
3.729% due 01/14/2032 400 301
Freedom Mortgage Corp. Acadia Healthcare Co., Inc.
8.125% due 11/15/2024 750 648 5.000% due 04/15/2029 50 45
goeasy Ltd. 5.500% due 07/01/2028 180 168
4.375% due 05/01/2026 50 42 AdaptHealth LLC
5.375% due 12/01/2024 150 138 6.125% due 08/01/2028 140 124
HAT Holdings I LLC Advantage Sales & Marketing, Inc.
3.375% due 06/15/2026 325 280 6.500% due 11/15/2028 280 241
Howard Hughes Corp. AECOM
5.375% due 08/01/2028 200 168 5.125% due 03/15/2027 125 118
Intesa Sanpaolo SpA Air Canada
5.017% due 06/26/2024 550 525 3.875% due 08/15/2026 250 212
Ladder Capital Finance Holdings LLLP Allied Universal Holdco LLC
4.250% due 02/01/2027 100 81 6.625% due 07/15/2026 330 303
LPL Holdings, Inc. Allison Transmission, Inc.
4.000% due 03/15/2029 200 171 3.750% due 01/30/2031 125 100
Midcap Financial Issuer Trust American Airlines 2014-1 Class A Pass-Through Trust
6.500% due 05/01/2028 200 173 3.700% due 10/01/2026 195 169



i A (AL T)

A flia (S0 )
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g G (AT T)

Al (S0 : )

American Airines 2016-1 Class AA Pass-Through Trust
3.575% due 01/15/2028
American Airlines, Inc.

5.500% due 04/20/2026

5.750% due 04/20/2029

American Builders & Contractors Supply Co., Inc.
3.875% due 11/15/2029
Amsted Industries, Inc.

4.625% due 05/15/2030

ANGI Group LLC

3.875% due 08/15/2028

Antero Midstream Partners LP
5.375% due 06/15/2029

7.875% due 05/15/2026

Ardagh Packaging Finance PLC
5.250% due 08/15/2027

ATS Automation Tooling Systems, Inc.
4.125% due 12/15/2028
Avantor Funding, Inc.

4.625% due 07/15/2028

Axalta Coating Systems LLC
4.750% due 06/15/2027

B&G Foods, Inc.

5.250% due 09/15/2027

Ball Corp.

3.125% due 09/15/2031

Banijay Entertainment SASU
5.375% due 03/01/2025

Bath & Body Works, Inc.
6.625% due 10/01/2030
Bausch Health Americas, Inc.
8.500% due 01/31/2027
Bausch Health Cos., Inc.
4.875% due 06/01/2028
Beacon Roofing Supply, Inc.
4.125% due 05/15/2029
BellRing Brands, Inc.

7.000% due 03/15/2030

Berry Global, Inc.

5.625% due 07/15/2027
Bloomin’ Brands, Inc.

5.125% due 04/15/2029

Blue Racer Midstream LLG
6.625% due 07/15/2026

Boyd Gaming Corp.

4.750% due 06/15/2031

Boyne USA, Inc.

4.750% due 05/15/2029
Buckeye Partners LP

4.125% due 03/01/2025

4.500% due 03/01/2028

BWX Technologies, Inc.

4.125% due 06/30/2028
Caesars Resort Collection LLC
5.750% due 07/01/2025

Cargo Aircraft Management, Inc.
4.750% due 02/01/2028
Carnival Corp.

4.000% due 08/01/2028

7.625% due 03/01/2026

74
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23

Centene Corp.

2.450% due 07/15/2028

Central Garden & Pet Co.
4.125% due 10/15/2030
Cheniere Energy, Inc.

4.625% due 10/15/2028
Cheplapharm Arzneimittel GmbH
5.500% due 01/15/2028
Churchill Downs, Inc.

5.500% due 04/01/2027
Cinemark USA, Inc.

5.875% due 03/15/2026

Clarios Global LP

6.250% due 05/15/2026
Clarivate Science Holdings Gorp.
3.875% due 07/01/2028

Clear Channel International BV
6.625% due 08/01/2025

Clear Channel Outdoor Holdings, Inc.

5.125% due 08/15/2027

Clydesdale Acquisition Holdings, Inc.

6.625% due 04/15/2029
Community Health Systems, Inc.
5.250% due 05/15/2030

Coty, Inc.

5.000% due 04/15/2026
Crestwood Midstream Partners LP
6.000% due 02/01/2029
DaVita, Inc.

3.750% due 02/15/2031
4.625% due 06/01/2030

DCP Midstream Operating LP
5.125% due 05/15/2029
5.375% due 07/15/2025
5.625% due 07/15/2027

DT Midstream, Inc.

4.125% due 06/15/2029
4.375% due 06/15/2031

Dun & Bradstreet Gorp.
5.000% due 12/15/2029
Elanco Animal Health, Inc.
6.400% due 08/28/2028
Energizer Holdings, Inc.
4.750% due 06/15/2028
EnLink Midstream Partners LP
4.150% due 06/01/2025
5.600% due 04/01/2044

EQM Midstream Partners LP
4.500% due 01/15/2029
4.750% due 01/15/2031
6.000% due 07/01/2025
Fertitta Entertainment LLC
4.625% due 01/15/2029

First Student Bidco, Inc.
4.000% due 07/31/2029

FMG Resources August 2006 Pty Ltd.

4.500% due 09/15/2027
Ford Motor Credit Co. LLC
3.375% due 11/13/2025
4.000% due 11/13/2030
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4.134% due 08/04/2025

Fortress Transportation & Infrastructure Investors LLC
5.500% due 05/01/2028

6.500% due 10/01/2025

Garda World Security Corp.

4.625% due 02/15/2027

Genesis Energy LP

6.500% due 10/01/2025

8.000% due 01/15/2027

GFL Environmental, Inc.

3.500% due 09/01/2028

5.125% due 12/15/2026

Go Daddy Operating Go. LLC
3.500% due 03/01/2029

Graphic Packaging International LLC
3.500% due 03/01/2029

Grifols Escrow Issuer S.A.

4.750% due 10/15/2028

GYP Holdings Ill Gorp.

4.625% due 05/01/2029

Hawaiian Brand Intellectual Property Ltd.
5.750% due 01/20/2026

HCA, Inc.

3.500% due 09/01/2030
HealthEquity, Inc.

4.500% due 10/01/2029

Hilton Domestic Operating Co., Inc.
3.625% due 02/15/2032

Hitton Grand Vacations Borrower Escrow LLC
4.875% due 07/01/2031

5.000% due 06/01/2029

Howard Midstream Energy Partners LLC
6.750% due 01/15/2027

IHO Verwaltungs GmbH

6.000% due 05/15/2027 (d)

V], Inc.

5.000% due 12/15/2029

Imola Merger Corp.

4.750% due 05/15/2029

Ingevity Corp.

3.875% due 11/01/2028

Installed Building Products, Inc.
5.750% due 02/01/2028

Intelligent Packaging Ltd. Finco, Inc.
6.000% due 09/15/2028

IQVIA, Inc.

5.000% due 05/15/2027

Jaguar Land Rover Automotive PLC
5.875% due 01/15/2028

7.750% due 10/15/2025
JELD-WEN, Inc.

4.875% due 12/15/2027

Kaiser Aluminum Corp.

4.625% due 03/01/2028

Kronos Acquisition Holdings, Inc.
5.000% due 12/31/2026

LABL, Inc.

6.750% due 07/15/2026

Lamb Weston Holdings, Inc.

4.375% due 01/31/2032
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88
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86
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105
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213

153
186

195

92

1

113
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Legends Hospitality Holding Co. LLC

5.000% due 02/01/2026
Lindblad Expeditions LLC
6.750% due 02/15/2027

Live Nation Entertainment, Inc.
3.750% due 01/15/2028

4.750% due 10/15/2027

6.500% due 05/15/2027

LSF9 Atlantis Holdings LLC
7.750% due 02/15/2026
Marriott Ownership Resorts, Inc.
4.500% due 06/15/2029

4.750% due 01/15/2028

6.125% due 09/15/2025
Mattel, Inc.

6.200% due 10/01/2040
Medline Borrower LP

3.875% due 04/01/2029
MEDNAX, Inc.

5.375% due 02/15/2030

Melco Resorts Finance Ltd.
5.625% due 07/17/2027

MGM China Holdings Ltd.
5.875% due 05/15/2026

MPH Acquisition Holdings LLC
5.500% due 09/01/2028

NGL Corp. Ltd.

5.875% due 03/15/2026

New Red Finance, Inc.

3.875% due 01/15/2028

4.000% due 10/15/2030

5.750% due 04/15/2025
Nielsen Finance LLC

4.750% due 07/15/2031
Northriver Midstream Finance LP
5.625% due 02/15/2026
Novelis Gorp.

4.750% due 01/30/2030
NuStar Logistics LP

6.000% due 06/01/2026

Olympus Water U.S. Holding Corp.

4.250% due 10/01/2028

Open Text Corp.

3.875% due 12/01/2029
Organon & Co.

4.125% due 04/30/2028
5.125% due 04/30/2031
Outfront Media Capital LLC
5.000% due 08/15/2027
Owens & Minor, Inc.

4.500% due 03/31/2029
6.625% due 04/01/2030
Performance Food Group, Inc.
5.500% due 10/15/2027
Perrigo Finance Unlimited Co.
4.400% due 06/15/2030
PetSmart, Inc.

4.750% due 02/15/2028
Picasso Finance Sub, Inc.
6.125% due 06/15/2025
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Post Holdings, Inc.

4.625% due 04/15/2030 450
Premier Entertainment Sub LLC

5.875% due 09/01/2031 300
Presidio Holdings, Inc.

4.875% due 02/01/2027 90
Prime Healthcare Services, Inc.

7.250% due 11/01/2025 180
Prime Security Services Borrower LLC

3.375% due 08/31/2027 130
5.750% due 04/15/2026 275
Rattler Midstream LP

5.625% due 07/15/2025 60
Resolute Forest Products, Inc.

4.875% due 03/01/2026 75
Rolls—Royce PLC

5.750% due 10/15/2027 200
Royal Caribbean Cruises Ltd.

5.500% due 04/01/2028 250
9.125% due 06/15/2023 120
Sabre GLBL, Inc.

7.375% due 09/01/2025 230
Scientific Games Holdings LP

6.625% due 03/01/2030 100
Seagate HDD Cayman

3.375% due 07/15/2031 300
Sealed Air Corp.

4.000% due 12/01/2027 50
Sigma Holdco BV

7.875% due 05/15/2026 300
Simmons Foods, Inc.

4.625% due 03/01/2029 75
Spectrum Brands, Inc.

5.500% due 07/15/2030 100
Spirit AeroSystems, Inc.

7.500% due 04/15/2025 200
SRS Distribution, Inc.

4.625% due 07/01/2028 75
Stagwell Global LLC

5.625% due 08/15/2029 200
Standard Industries, Inc.

3.375% due 01/15/2031 440
4.375% due 07/15/2030 160
Staples, Inc.

7.500% due 04/15/2026 300
Suburban Propane Partners LP

5.000% due 06/01/2031 100
Tallgrass Energy Partners LP

6.000% due 12/31/2030 400
Tenet Healthcare Corp.

4.250% due 06/01/2029 175
6.125% due 10/01/2028 450
TK Elevator U.S. Newco, Inc.

5.250% due 07/15/2027 200
TransDigm, Inc.

4.625% due 01/15/2029 200
Travel + Leisure Co.

6.000% due 04/01/2027 275
6.600% due 10/01/2025 325

380

209

83

154

107
257

60

68

181

174
119

214

85

234

45

1

64

90

186

66

161

325
126

250

85

333

148
386

179

250
316

25

TreeHouse Foods, Inc.
4.000% due 09/01/2028
TripAdvisor, Inc.
7.000% due 07/15/2025
Triumph Group, Inc.
7.750% due 08/15/2025
U.S. Foods, Inc.

4.750% due 02/15/2029
Uber Technologies, Inc.
4.500% due 08/15/2029

United Airlines 20192 Class A Pass-Through Trust

2.900% due 05/01/2028
United Airlines, Inc.
4.625% due 04/15/2029
Valvoline, Inc.

3.625% due 06/15/2031

Venture Global Calcasieu Pass LLC

3.875% due 08/15/2029
3.875% due 11/01/2033
Veritas U.S,, Inc.

7.500% due 09/01/2025
Viking Cruises Ltd.
13.000% due 05/15/2025

WESCO Distribution, Inc.

7.125% due 06/15/2025
7.250% due 06/15/2028

Western Midstream Operating LP

4.650% due 07/01/2026
5.450% due 04/01/2044
WMG Acaquisition Corp.
3.000% due 02/15/2031
WR Grace Holdings LLC
4.875% due 06/15/2027
5.625% due 08/15/2029

Wyndham Hotels & Resorts, Inc.

4.375% due 08/15/2028
Wynn Las Vegas LLC
5.500% due 03/01/2025
Wynn Macau Ltd.
5.500% due 10/01/2027
Yum! Brands, Inc.
6.875% due 11/15/2037
Ziff Davis, Inc.

4.625% due 10/15/2030
ZipRecruiter, Inc.
5.000% due 01/15/2030

Altice Financing S.A.
5.000% due 01/15/2028
Altice France S.A.
5.125% due 01/15/2029
5.500% due 10/15/2029
AMG Networks, Inc.
4.250% due 02/15/2029
Apache Corp.

4.875% due 11/15/2027
Arches Buyer, Inc.
4.250% due 06/01/2028
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Archrock Partners LP

6.250% due 04/01/2028

Ascent Resources Utica Holdings LLC
8.250% due 12/31/2028

Block Communications, Inc.
4.875% due 03/01/2028

Cable One, Inc.

4.000% due 11/15/2030
Cablevision Lightpath LLC
3.875% due 09/15/2027

Calpine Corp.

5.000% due 02/01/2031

CCO Holdings LLC

4.250% due 01/15/2034

4.500% due 08/15/2030

4.750% due 03/01/2030

5.375% due 06/01/2029
Chesapeake Energy Cormp.
5.875% due 02/01/2029
Clearway Energy Operating LLC
3.750% due 02/15/2031

4.750% due 03/15/2028

CNX Resources Corp.

6.000% due 01/15/2029
CommScope Technologies LLG
5.000% due 03/15/2027
Comstock Resources, Inc.
5.875% due 01/15/2030
Connect Finco SARL

6.750% due 10/01/2026
Consolidated Communications, Inc.
5.000% due 10/01/2028
CrownRock LP

5.625% due 10/15/2025

CSC Holdings LLC

5.250% due 06/01/2024

5.750% due 01/15/2030
Diamond Sports Group LLC
5.375% due 08/15/2026

6.625% due 08/15/2027
Directv Financing LLC

5.875% due 08/15/2027

DISH DBS Corp.

5.750% due 12/01/2028
Endeavor Energy Resources LP
5.750% due 01/30/2028

6.625% due 07/15/2025
Frontier Communications Holdings LLC
5.000% due 05/01/2028

5.875% due 10/15/2027

6.750% due 05/01/2029
iHeartCommunications, Inc.
4.750% due 01/15/2028

Level 3 Financing, Inc.

3.750% due 07/15/2029
LogMeln, Inc.

5.500% due 09/01/2027

MEG Energy Corp.

7.125% due 02/01/2027
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149
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103
165
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112
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Nexstar Media, Inc.

4.750% due 11/01/2028
Nokia OYJ

4.375% due 06/12/2027
Occidental Petroleum Corp.
4.400% due 04/15/2046
6.125% due 01/01/2031
6.625% due 09/01/2030
8.000% due 07/15/2025
Parkland Corp.

5.875% due 07/15/2027
Pattern Energy Operations LP
4.500% due 08/15/2028
Precision Drilling Corp.
6.875% due 01/15/2029
Range Resources Corp.
4.750% due 02/15/2030
Rockcliff Energy I LLC
5.500% due 10/15/2029
Scripps Escrow II, Inc.
3.875% due 01/15/2029
Sirius XM Radio, Inc.
4.125% due 07/01/2030
SM Energy Co.

6.500% due 07/15/2028
Southwestem Energy Co.
5.375% due 02/01/2029
Sprint Capital Corp.
8.750% due 03/15/2032
Switch Ltd.

3.750% due 09/15/2028
Telecom ltalia Capital S.A.
6.375% due 11/15/2033
TerraForm Power Operating LLC
4.750% due 01/15/2030
Transocean Pontus Ltd.
6.125% due 08/01/2025
Transocean Proteus Ltd.
6.250% due 12/01/2024
Univision Communications, Inc.
6.625% due 06/01/2027
UPC Holding BV

5.500% due 01/15/2028
Valaris Ltd.

8.250% due 04/30/2028 (d)
Viper Energy Partners LP
5.375% due 11/01/2027
Virgin Media Secured Finance PLC
5.500% due 05/15/2029
Vistra Operations Co. LLC
5.000% due 07/31/2027
Vodafone Group PLC
5.125% due 06/04/2081
Zayo Group Holdings, Inc.
4.000% due 03/01/2027
Ziggo Bond Co. BV

5.125% due 02/28/2030
Ziggo BV

4.875% due 01/15/2030
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KEMBL MBS 0.6%

U.S. Treasury Bonds

2.875% due 05/15/2043 400 365
KEMBERBRIS AR 365
(ER4% IR i $434)
R

Groupe Novasep SAS 139,800 93
EEHXAR 93
({8 IR fi$767)

A5 A (AL T)
TEHGRHER 12.2%
Australia and New Zealand Banking Group Ltd.
1.060% due 07/01/2022 25 25
Bank of Nova Scotia
1.060% due 07/01/2022 35 35
BNP Paribas Bank
1.060% due 07/01/2022 1 1
Citibank N.A.
1.060% due 07/01/2022 140 140
DBS Bank Ltd.
1.060% due 07/01/2022 118 118
JPMorgan Chase Bank N.A.
1.060% due 07/01/2022 280 280
Royal Bank of Canada
1.060% due 07/01/2022 13 13
Sumitomo Mitsui Banking Corp.
1.060% due 07/01/2022 124 124

53,427

Sumitomo Mitsui Trust Bank Ltd.

1.060% due 07/01/2022 266 266
1,002
0.666% due 07/19/2022 900 900
0.712% due 07/26/2022 700 700
0.748% due 07/14/2022 1,400 1,399
0.751% due 07/12/2022 100 100
1.105% due 09/01/2022 1,500 1,496
1.255% due 09/08/2022 1,000 997
1.460% due 08/23/2022 1,300 1,297
6,889
EemmmaRt 7,891
(B8R {E$7,892)
BEBMIIFSE () 97.9% $ 63,457
(BRI H$73,223)
STV IST1TEER (0.0%) 80
(REBREEITTLIT LS @)
TDMDEESSIUVER 2.1% 1,279
HIZE 100.0% $ 64,816

(a) 20226 AHBRAEDHRE SO ML FED T, KEICHEED
79.1%, ZDHLEFEEICEETI88%THo TV,

(b) {BFERIRET 5

(c) EHARR, BAHE. ZLTEHE. REOZHN ELDEEZATHS.

(d) WML DB LS

(&) Y= RUIIRKEFIEYTHS.



PIMCO US/\A-A—JLR-RRSTFO—T7UR

@ il (R RiE A 202246 A 30 F Bi{E

BN T

WG REIT B
RAT1E s MR i A i HOTEL RS

Deutsche Bank AG 3729%  01/14/2032  01/21/2021 $ 401 301 0.46%
Groupe Novasep SAS N/A N/A  03/15/2012 767 93 0.14%
Occidental Petroleum Corp. 6.125%  01/01/2031  12/08/2020 150 152 0.24%
HIR S &5 $ 1,318 546 0.84%
OfEABIOZF DO 4 @EG| 202246 130 H BU{E
@V N —X-LRES|

W T

5 IHF 1 A& fEAH it 44 H i A UN—R LRI IARHAR LS

BRC (1.000%) 06/17/2022 TBD? $ (479) (479)
Y)R—R-LREEI&E (479)
@RI EALL TRFHLELE LD ELS]

BN T

FRAT I
B M L Ok 30ALLF 31-90H 90 [ & &t

1JIA—R-LRELE|
U.S. Corporate Debt $ 0 $ 0 $ 0 $ (479) $ (479)
YN—R-LREEI &5 $ 0 $ 0 $ 0 $ (479) $ (479)
BAGE $ 0 $ 0 $ 0 $ (479) $ (479)
US—R-URBBTRDR S $ (479)

202246 308 (Z# T L= D I AR S (X$314 T, ME TS FIX0.908%) TH 1=, FEAIZIE LR PIZE—IL-/NA /U IEBIB LU /N—

R LREHHBNIETNEEEND.
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A1) ikl WA TSR RFEBEEMEL EE Al
90-Day Eurodollar March Futures Long 03/2023 77§ (442) $ 24 $ 0
SEMERHEE $ (442) § 24§ 0
@ <V 7K
IR T T H IV AT F (ILD b AT o A) — 5300
HAN: T
2B FEHL G
AeFora W R ETRY o g £
CDX.HY-38 Index 5.000% 06/20/2027 $ 6831 $ (102) $ (329) $ 56 $ 0
GFNAT T
BN T
EEhFEILE
ALkl AREE
X ZRY EWERA T oA EiEeR WiE AR i S ik APl S HPE Al
BEN 3-Month USD-LIBOR 0.250% 08/22/2024 $ 10000 § (276) $ (262) $ 16 § 0
ZH 3-Month USD-LIBOR  0.360% 08/22/2024 5,000 285 289 0 (13)
$ 9 § 27§ 16 $ (13)
Ay TRHEE $ 93) $ (302) $ 72§ (13)

O IFURHNTOTIL AV DRYFELY, TORENDR VYT ZHDFETERSNTWSERAEENRELIER. J70FEOTOTILaVDBNFIZR
Ty OBEARICHLETHEBEXINSREBOSIEELLIBBIUTYIREBAT HRAHFDEIEELERITED . FEMHRTYTORET
AL T HEENOSREBORRMBELLISBAOTYIRERE T HRAFOERMEEZRC-EEERELLIHMESRON TEHELEMEE

EXS,

@ IJFURD, TOBENDRVYTRZHUOEFETERINTVSERABENRELILEE. ILOYN-TOTILav OFRYFELTRISBHENHYFLHETEN

BRAEHEEFILOVNTOTI v DBEVNFELTRITDEBENR AL,

G GLOyb-TIHIE RV YT DRSSV ZOFHERELTOMIEL. K/ BITIRIDBKOIEED

FFwEASh Tz

BEERZL, ROV TZHOBETARHS YRR

SADILIYN TUNT4T OFBER FIR) OTEEMRERT . RV TOBETALLLEL-TSMEOEREOEMIE. SBREHOD

EROREMOBEELIVEBTREITOYRIOAREDEAE EZHDEETERSNZOMDEREROELEDTREDERERT

@ ZOERMARITROBEESNIBISHANRET S,

OJEFART YT 7 B 20224£6 7130 F 1
@cEA T a

VAT AN A IV N 3y Sy = Y

A= LI
I GIECES e COEV LN A HE LAY 2H) ATl
%h

JPM Put — CDX.HY-38 Index 58Y 95.000% 08/17/2022 200 §$ 2 § 3)
FRATav A $ @ $ ®
O AEETRTEZHHERT,
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1 Ea¥
Z LS O EREEPERRTR) * $ 3,886
fic 24 4> 2,970
s 6,856
EH:
TALFILE 0
M A 0
THAE 0
B HELS 6,856
L EHRLE:
BB A AMEES: (O ERIEEPERR ) * 1,105
G EIIR RER STV T 7 R 198
JEERARET U AT 4 7 R (18)
Hime (6)
LIRS 1,279
YR SEB STl A% «
B A sk (O EBUAEIERR ) * (13,673)
G FE T RIE R AR T VST 7 FE b (1,249)
JEERARET U AT 4 7 R €]
SMEREPER LU AE 3)
MR LB A (14,926)
HHAEI B L OKREL TR (13,647)
SEH ORI DK PE DO HIRER $ (6,791)
*4EBL $ 0
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1041 (201847 A11H) 10, 062 A0.0 34.5 — 145
111 (2019427 A11H) 10, 058 0.0 57.9 — 124
1241 (202047 A 13H) 10, 055 A0.0 62.0 — 37
1381 (20214 7 A 12H) 10, 048 A0. 1 55.0 — 1,836
1441 (202242 7 A11H) 10, 045 A0.0 52.2 — 38
AL FLFRIT VR TR — 58 0 TR,
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20214 7 H12H 10, 048 — 55.0 -
7THEK 10, 049 0.0 188. 1 —
8 K 10, 048 0.0 55. 6 -
9 HE 10, 048 0.0 55. 4 -
103K 10, 048 0.0 52.6 —
11AX 10, 047 A0.0 52.5 —
12A K 10, 047 A0.0 52.7 -
20224E 1 AR 10, 047 A0. 0 52.9 —
2 K 10, 046 A0.0 53.1 —
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