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BEEFEMEOEM ORI LR D D RO T2 EFET 2 BICET 271, 340 £7%4193,055,287H, (EFAPIMCOFTHUE A 7

7B SRR (= —2) @A R - F2ER AR (BIREEE = —2) BA QA - F2ERER (7 o7 @g=—2x) BA
SyBE - AR2ERRE S CR By —R) g Sy B - AR2ERR T o 55 )

10 —



FHPINCOFTERE S > 7 SBEEHRIE (H1—X) EANEE
OEHEDIK;
556044 F6 14 5624 #5634 644 65
H H 20164E 2 H19H ~ [20164E 3 A 19H ~ [20164E 4 A 19H ~ |20164E 5 A 19H ~ [20164E 6 F 21 H~ [20164 7 H20 H ~
201645 3 A18H  [20164:4 A18H [20164:5 A18H [20164:6 A20H [20164:7 A19H [20164F 8 A18H
A A A A A A

(A) ERHZEIE 48,199, 309 46,747,730 46,013, 630 37,561, 384 36,501, 096 34,026, 763
2 A 2 < 48,199, 297 46,748,018 46,019, 192 37,566, 350 36, 505, 590 34,031, 370
ZHAE 12 8 - - - -
AR - A 296 A 5, 562 A 4,966 A 4,494 A 4,607

(B) HMFEHFTEELE 198,312, 083 91,097,911 22,170, 959 5,362, 758 107, 060, 984 43,686, 262
FEE A 200, 154, 648 92,195, 234 22, 465, 748 5,785, 153 108, 887, 235 44,062, 355
Una=¢i:! A 1,842,565 A 1,097,323 A 294,789 A 422,395 A 1,826,251 A 376,093

C) {EFtHRENE A 7,961,575 A 8,506,170 A 8,190,415 A 8,895 913 A 7,673,129 A 7,725,016
D) LHEHE(A+B+C) 238,549, 817 129, 339, 411 59,994,174 34,028, 229 135, 888, 951 69, 988, 009
(E) miffigHELRS A2,003, 056, 389 A1,741,931,695 A1,617,147,723 A1,539,005, 147 A1,484,977 533 A1,273, 402,229
F) EBmEEzEss 142,271,816 136, 197, 085 131,315,072 111,981,218 107,011,516 91, 059, 060
(A 4 25 FH 24 %5) (1 771,617,678) | ( 748,042,476) | (  736,588,329) | (  725,435,459) | (  704,965,262) | ( 661,287, 546)
(Ona=¢iEAYiEE T ) (A 629,345,862) | (A 611,845,391) | (A 605,273,257) | (A 613,454,241) | (A 597,953,746) | (A 570,228, 486)

@) s (D+E+F) A1,622,234, 756 A1, 476,395,139 A1,425,838, 471 A1,392,995,700 A1,242,077,066 A1,112, 355,160
H) mEnike A 35,643 571 A 34,532,781 A 33,965,876 A 26,569,070 A 25,798,458 A 24,082,063
REPZEHERE (G+H) A1, 657,878,327 A1,510,927,926 A1, 459, 804,353 A1,419,564, 770 A1,267,875, 524 A1,136, 437,223
BIMEREERE S 142, 271,816 136, 197, 085 131, 315,072 111,981,218 107, 011,516 91, 059, 060
(Bl 4 25 FH 24 %5) (1 771,617,680) | ( 748,042,476) | (  736,588,329) | (  725,435,461) | (  704,965,262) | ( 661,287,547
(FE B 2 %8) (A 629,345,864) | (A 611,845,391) | (A 605,273,257) | (A 613,454,243) | (A 597,953,746) | (A 570,228, 487)

Sy B HE(R R ST 4 516, 646, 339 509, 882, 822 507, 475, 779 494, 697, 499 488, 935,509 460, 878, 755
R 2 4 A2, 316,796, 482 A2, 157,007,833 A2, 098, 595, 204 A2, 026,243,487 Al, 863,822,549 A1, 688,375,038

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,

() DB OFFEE (20164E 2 H19H ~20164E 8 H18H) IZLAF D@ T,

H60H 61 #5624 %634 641 #5653
H A 20164 2 H19H ~ [20164F 3 A 19 H ~ [20164 4 A 19H ~ [20164 5 A 19 H ~ [20164 6 H21 H ~ [20164F 7 H20H ~
20164E 3 H18H  [20164E4 H18H  [20164E5 H18H  [20164E6 H20H [20164E7 H19H  [20164 8 A18H

a. Bl SEINAS (R PERR%) 46, 643, 2061 43, 863, 59811 40, 486, 95811 29, 776, 8611 34, 550, 215 30, 644, 297
b, FHEAEE SR (BB - REREATAR) (! (! (! (! (! (!
c. (BFIEMEKICED HULAEFHEER| 771,617, 6801 748, 042, 4761 736, 588, 3291 725, 435, 4611 704, 965, 2621 661, 287, 5471
d. (RRERMVRICED 2 BRI | 505, 646, 7041 500, 552, 0111 500, 954, 6971 491, 489, 7081 480, 183, 7521 454, 316, 5211
e. SyBCEEINLE (a+b+c+d) | 1,323,907,5900 | 1,292, 458,085 | 1,278,029, 9841 | 1,246, 702, 0301 | 1,219, 699, 2291 | 1, 146, 248, 3651
£ Bl SIGE (1 TN %720) 1,857H 1,871 1,881 1,876 1,891 1,903
g rfidd: 35,643, 571 34,532, 787 33,965, 876 26, 569, 070 25, 798, 458 24, 082, 063
h. 4 (1 n47=9) 50 50 50 40M 40M 40M

11 —




SHPINCOSFRE S > 7 SEIEMBRIE (Ma—R) BANEE
ONEEDHMLE

ZH60HH 61 624 H63H 64y ZH651

170 138720 55fid . (BliAA) 50H 50H 50H 40H 40H 40H

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
DI TEAIAR S (FERRLE) L7eh £,

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

Ot
FUFIEISCIVEREA,
O (5&1EHh) HREETOHAEEDEM (20164 8 B 18R B7E)

<Bftwr— vHF—T7 K>
TR, Bif~x— =¥ —7 7 FeK 19, 315, 765T0) DA T,
. E A

(A) [EN GREERL) tfit FREERIB R

EHSUES

X 5y A ) v | DBBBEUT FEAF IRt
om o4& E|FE M MO R G = SEDE | 260 F | 2600
FH M % % % % %
e 2,898,010 2,904, 879 14.7 - - - 14.7
T IRALS ( 2,898,010)| ( 2,904, 879) (14.7) (—) (—) (=) (14.7)
Bk S 5, 025, 000 5,032, 782 25.5 — - - 25.5
(B < i) (' 5,025,000)| ( 5,032,782) (25.5) (—) (=) (=) (25.5)
i 3, 780, 000 3, 783, 543 19.2 - - - 19.2

— , 780, , 783,

SRS (13,780,000)| ( 3,783, 543) (19.2) () ) ) 9.2
TR 1, 500, 000 1,501, 727 7.6 - - - 7.6
(BT EENESR) ( 1,500,000)| (1,501, 727) (7.6) (—) (=) (—) (7.6)
R o 13,203,010 | 13,222,933 67.0 — — - 67.0
= FU1 (13, 203,010)|  (13,222,933) (67.0) (—) (—) (=) (67.0)

* () WIZFEEBfIcHEETT,

MAAALLRIL, 207 7 2 FRMAAN TS vV —7 7 > FOME EREIK 2 B I 5,
* AR BALARN IYI Y $#5C,

FFHIIC OV TII BB R G, MRER S 7T =2 2 AFLTOVET,

*FRAFWIR A 1N O AHATTRRI & U CEHIFMEIC L Fl L T ET,



HHPINCORTEE 1 > 7 SEEAHIRE (Aa—X) #ASEE

(B) EWN Ghgad) AfHE  #minIBErs
5, i H365 11 A
F A w4 B O M| EETHA
A &S % TH TH
HURH ABFE637E] 1.81 200, 000 200,282 | 2016/ 9 /20
WO AZEHE638(] 1.9 600, 000 600,957 | 2016/ 9 /20
AHEE  ATEERUISHEEE 7 (1] 2.0 1, 500 1,505 | 2016/10/31
dbHEE  ABEERLISMEE S 10[H] 1.9 200, 000 201,385 | 2016/12/28
el A5 (54) FRR234FESE 125 0.38 5, 000 5,007 | 2017/1/31
el A% (54) FRR234FES 14]H] 0.35 200, 000 200,479 | 2017/3/23
PRI ZABEH143]0] 1.77 100, 000 100, 601 | 2016/12/20
LR ASE (54E) H549[a] 0. 37 101, 700 101,729 | 2016/9 /20
KIRIF  AZEEE294[H] 2.0 12, 000 12,025 | 2016/9 /28
KIRF  ZAZEEE295[H] 1.9 1, 000 1,003 | 2016/10/28
KBF A5 (54) &7 0.42 100, 000 100,072 | 2016/10/28
SUREIR AGEERR IS 8 [H] 2.1 200, 000 200,071 | 2016/8/24
WER AZ (54) FR234FEREH 5[ 0.41 200, 000 200,100 | 2016/9 /29
TR AZEVRISAEEEE 3 (A 1.9 1, 000 1,003 | 2016/10/31
FHER  AGEERRISHFEEL 4[] 1.8 8, 600 8,627 | 2016/10/25
FEBIR AZEE 3E 1.9 9, 000 9,043 | 2016/11/25
KoyW ATEVRISAELR 1 [0 1.8 198, 000 198,718 | 2016/10/31
HFERATHGMGE  AFEFHALRE 2.0 6, 000 6,002 | 2016/8/25
HFERATHGME  AFEEF43ME 1.8 4, 000 4,012 | 2016/10/25
HFRIZATHSG G E  AZEEF44(] 1.8 100, 000 100,481 | 2016/11/25
BRI AZEEREES 1] 0.38 2, 500 2,502 | 2016/11/25
REARR  AZLERRISHES 2 7] 1.8 7,500 7,524 | 2016/10/27
Al RT ASEEE456[E 1.82 16, 000 16,025 | 2016/9/20
HART  AGEERR23FEEL 3 [F] 0. 364 4, 000 4,001 | 2016/9 /29
BT ARS8 ES 3 [ 1.87 200, 000 201,270 | 2016/12/20
FLIRTT A2 (54E) ERR234EEES 5 0] 0.4 12, 900 12,903 | 2016/9/20
JIIEETT A% (54F) 4529 0. 36 12, 200 12,203 | 2016/9/20
JIIEETT AZE (54F) #531E] 0.27 2, 000 2,002 | 2017/3/17
IUNT AZE (54) FRR234FEES 1 (1] 0. 36 7, 000 7,002 | 2016/9 /28
BT AZERR23EEE 3 [ 0.39 300, 000 300,044 | 2016/8/26
IR AGEPRISHERESS 1 [\ 1.82 6, 000 6,037 | 2016/12/26
BT ABEERR234FEES 1[5 0.36 59, 410 59,484 | 2017/1 /27
SN EH AEE 4R 1.8 5, 000 5,030 | 2016/12/26
BEVL IR AFEERISHEEE 1 (8] 1.9 7,200 7,226 | 2016/10/31
BB AZ (54) FR23FES 1\ 0. 37 8, 500 8,505 | 2016/10/31
/N it 2,898,010 2,904, 879
HES R < £RE)
Bk #iF AR SREREE S (447)  F2E 0.13 200, 000 200,018 | 2016/8/30
AARBOREEHYTE S  BUFRIESE 13 2.0 290, 000 290,106 | 2016/8/25
AAREHERRA - EEREERES  BUFREES 17 2.0 100, 000 100,072 | 2016/ 8 /31
AAREHERRA - GRS BUFREES 190 1.8 700, 000 701,364 | 2016/9 /29
AAREHERRA - GRS BUFREES211R 1.8 125, 000 125,651 | 2016/11/30
A ABOREE S TAE BB E 55 1900] 0. 445 300, 000 300, 486 | 2016/12/20
AABCRR G TR MR E S 27m] 1.98 100, 000 100, 177 | 2016/ 9 /20
AAREHERRA - EEREEREES R 15R 2.05 100, 000 100, 182 | 2016/ 9 /20
M7 A SRR SRR ES: (542)  ZF 9 0. 34 100, 000 100,252 | 2017/4 /28

|
—_
w
|




HHPINCORTEE 1 > 7 SEEAHIRE (Aa—X) #ASEE

% i , s HI: .
F A w4 B O | EETHA

HkES Br< /) % TFH TH
WA ARG E S (24F) 552 0.1 200, 000 200,180 | 2017/3/28
NEARZELES F2ARI BB 1.94 100, 000 100, 655 | 2016/12/20
EAEEER 25 8 [\ 0. 439 140, 000 140,050 | 2016/ 9 /20
A ARBOR A BAE 55200000 Be g & 0. 471 900, 000 900, 388 | 2016/ 9 /20
A ARBOR A BAE 55430010 Btk B & 0.101 200, 000 200,077 | 2016/11/18
BAVE EIpsZe el fl B BIME ZE3 1R 0. 504 70, 000 70,031 | 2016/9/20
B E R ZEHEAAE B 2 [ 0. 489 1, 000, 000 1,002,697 | 2017/2/24
A AR A SRS S e B 25 38(m] 0.1 300, 000 300,207 | 2017/2/20
PR HEE - TERR T I SRR D B 100m] 1.99 100, 000 100, 182 | 2016/ 9 /20

/N it 5, 025, 000 5,032, 782
ERES
TS FIEHT36EVE 0.45 300, 000 300,136 | 2016/ 9 /27
TS FIEHT37EWE 0.45 200, 000 200, 158 | 2016/10/27
FTAES  FIFHEET38[EE 0.45 200, 000 200,242 | 2016/11/25
EMRES FIEET35EI 0.45 150, 000 150,014 | 2016/ 8 /26
EAMES FIGHEET36EI G 0.5 750, 000 750,416 | 2016/ 9 /27
EAMES FIGHEET37EE 0.5 80, 000 80,064 | 2016/10/27
ERES FISEET39ENE 0.5 500, 000 500,891 | 2016/12/27
ERES R T42E00 5 0.45 200, 000 200,542 | 2017/3/27
LAX thedEs  FlfME261E 0.45 500, 000 500,079 | 2016/ 8 /26
LA Z el FifFEE2620E 0.45 100, 000 100,046 | 2016/ 9 /27
LA AR FIfEH2630E 0.5 100, 000 100,095 | 2016/10/27
LAX thetEs  FlfE266E 0.45 300, 000 300,622 | 2017/1 /27
FTESR Rl (349 ZH164[E 0.2 200, 000 200,036 | 2016/9 /27
P TESR Rl (342 ZH166[E 0.2 100, 000 100, 053 | 2016/11/25
ML R (34F) F171m 0.2 100, 000 100, 143 | 2017/4 /27

/N #t 3, 780, 000 3, 783, 543
TEES (EOREEZANES
THeIN=TH=NT 472 51 e ERRERIBA 0.52 200, 000 200, 184 | 2016/10/21
HPNFa—RL— MYT TR EHE R FIEA R fT 0.515 500, 000 500, 437 | 2016/10/20
SEFURUF JHUT  F1200R5 & LA R e RIRAL RO 0. 465 100, 000 100,080 | 2016/10/20
ZEFURUF JHUT 48RRI R e RIRAL RO 0. 195 100, 000 100,042 | 2016/10/31
SHAERERIT  E55RIALAE W IR E RINELL AR 0. 47 100, 000 100,084 | 2016/10/20
haz 7y A A E23EAE MR E R SRR 1.97 100, 000 100, 171 | 2016/ 9 /20
ZZ#EUF J U —2x  F15RHEMRERNEN R 0. 66 400, 000 400, 727 | 2016/12/14

/N it 1, 500, 000 1,501, 727

= it 13, 203, 010 13,222, 933

S} AT - TR HALARTIZE 0 BC,
| EnzotniEs
F65 1K
X IN
- ” B i M H B
+HM %

av— Tl e R 1, 199, 980 6.1

RIRIT, 207 72 RBMHAAN TS~ —7 7 > ROMEERFEICKT 2 3l 0B 4,

* GO BAANGTEI Y 5T,




PIMCO/\Sa1—4 -ITI—U 9 -T—4 Y- TR
AV ISR DFv— KRR T7UR
A-J(JPY) ~A-J(USD).~B-J(BRL) ./B-J(AUD) .~
B-J(ZAR)./B-J(CNY).”B-J(INR) ./B-J(IDR)

201546 H 30 0 5L

(GHE IR : 20144E7 H 1 H ~20154E6 A30H)

Q@ 77 U RO IR DIEY T,

¥ 18 | 3500 53— ¥ B BRI R MR
PIMCONIa—H » =L T o=y T UR e A TTANT Y

. FX— R R T 7R (M) Z A FEF~O R E 28 U T, FrE O

BT o e o R R AT S DR
it BIELET.

BB % | BREDA( e R SRR AR5

i ®oo= i NS T AT A RAPA f e R AN T N Z e LT —

v m R 2 A

= 7t = t | 790 TGP =K N S TRAR N == (A~ ) UIT YR

e

A e SR e

HAERRIRERUT IOV T, AT AIREZR BRI E I O i i B A D LIT/ERR N 2L TRV ET,



PIMCO/N\ZA—4 IX—U 5 =) TR AV ISR OFv— KRR T7UR
PIMCO/ RS o —HF « m~v— ez —lrsy e T LR
AT TANT I F ¥ —AHRR T 7 RA

EAEE
201546 A 30 H {Z#& T L7=3AR]

(BAHHAL: TKE L) (HAZ: T 11 HEALZBR)

g~ HIRMIE PERRER
= BRI R $ 6 J (JPY) $ 70,782
REEL B DO FL Y 4 6,854 J (USD) 12,319
I & Et 6,860
EH: J JPY) 1,120
SCHVFILE 4 J (USD) 145
#HA G 4
HiZK1 0 Y70 pE A%
Wi EHLS 6,856 J (JPY) $ 63.20
J (USD) 84.81
LHIEDIHEL:
B A (i EE 25 1 KPIMCO/N R a—H o=V T o=y T
Ry (8,241) 3/]*"/1):/‘7?35377"\7‘—‘ﬁi?//]j'773/]\°(M)
S eI T 20372) DB AR PEREI 285,967 T KR L,
fopliN=T 131
EEES IR EN (28,481)
YR EBL G E A
FE A AR (1)
fabieiay (3,786)
JEERA T VST 7 B dh 198
SMERE PFER L OVAE (3)
IR FEBL R R S (3,592)

L HI KBS LUK KB H it (32,073)

EAORRICIOMGEEDERE §  (25,217)




K& PE D B

BREAMES 3.6%
EAERE& 3.6%

RH I A
(HAL: T)

PIMCO/N\ZA—4 IX—U 5 =) TR AV ISR OFv— KRR T7UR

2015456 H30H
P

(HfL: T)

EHATAE 0.6%
ANZ National Bank
0.030% due 07/01/2015

Bank of Tokyo-Mitsubishi UFJ Ltd.

0.005% due 07/01/2015

Brown Brothers Harriman & Co.

0.005% due 07/01/2015
Citibank N.A.

0.030% due 07/01/2015
DnB NORBank ASA
0.030% due 07/01/2015
JPMorgan Chase & Co.
0.030% due 07/01/2015

National Australia Bank Ltd.

0.030% due 07/01/2015
Nordea Bank AB
0.030% due 07/01/2015

Sumitomo Mitsui Banking Corp.

0.005% due 07/01/2015
Wells Fargo Bank
0.030% due 07/01/2015

$ 61
¥ 806
15

$ 105
20

54

106

119

¥ 1,778
$ 2

105

20

54

106

119

15

2

489

KUBHEEEZH 3.0%

0.018% due 09/17/2015
0.037% due 09/10/2015 (a)
0.045% due 09/03/2015

mHEmERA AR

(I1&RMH$2,976)

BERMA S
(BR{3 R {H$2,976)

300
987
1,200

300
987
1,200

2,487

2,976

2,976




PIMCO/N\ZA—4 IX—U 5 =) TR AV ISR OFv— KRR T7UR
A%
BEERE 95.4%
BEELE 95.4%
PIMCO/\Za—4 -ITX—UV 52— yY-FUR:
AV ISARNSYF—RUF-I7UEM)

(I#RR{E$87,213) 8,434,126 79,281
BERE SR 79,281
(M #%R{H$87,213)
BEER 99.0% $ 82,257
(I %R {H$90,189)
EBTUNTTES 1.0% 858

(MEREEETLITLS0)

ZFDMDEES U E#(0.0%) (2)

HMEE 100.0% $ 83,113

(@) V—RUBMEFHEFERT,



PIMCO/N\ZA—4 IX—U 5 =) TR AV ISR OFv— KRR T7UR

OJEAAER TV T 47 P i 201546 H 30 A BL/E
| _DANESPSE = R BE 5 S
AL T
AR FEBIGHMR LS

B A0 T P A =R ZHOEE BE =V
BOA 07/2015 $ 43 JPY 5,247 $ 0 $ 0
BRC 07/2015 JPY 13,637 $ 111 0 0
BRC 07/2015 $ 99 JPY 12,231 1 0

$ 1 $ 0
@] JPY) 77 24N [E 2 45 S I L 5K

ARG LS

BS [ #8 F w5 A ZEEE ZHuEE BE Al
BOA 07/2015 JPY 5,247 $ 43 $ 0 $ 0
BOA 07/2015 $ 19,601 JPY 2,424,152 210 0
BOA 08/2015 JPY 12,627 $ 102 0 1)
BPS 07/2015 2,290,980 18,484 0 (238)
BPS 07/2015 $ 19,254 JPY 2,379,002 188 0
BPS 08/2015 18,491 2,290,980 240 0
BRC 07/2015 JPY 105,599 $ 863 0 0
CBK 07/2015 $ 14,983 JPY 1,858,650 206 0
CBK 08/2015 JPY 21,781 $ 175 0 A3)
DUB 07/2015 39,562 316 0 @)
DUB 07/2015 $ 9 JPY 1,157 0 0
FBF 07/2015 JPY 100,647 $ 815 0 (9)
FBF 07/2015 $ 1,475 JPY 183,295 22 0
GLM 07/2015 JPY 2,290,053 $ 18,507 0 (208)
GLM 08/2015 $ 18,513 JPY 2,290,053 210 0
JPM 07/2015 JPY 2,273,158 $ 18,424 0 (153)
JPM 08/2015 $ 18,431 JPY 2,273,158 154 0
SCX 07/2015 JPY 2,017,503 $ 16,490 2 0
SCX 07/2015 $ 19,040 JPY 2,363,240 273 0
SCX 08/2015 16,496 2,017,503 0 )
UAG 07/2015 JPY 213,044 $ 1,720 0 (21)
UAG 07/2015 $ 126 JPY 15,451 0 0
UAG 07/2015 43 5,247 0 0
UAG 08/2015 JPY 72,278 $ 585 0 (6)

$ 1,505 $ (648)
NEESEELZNEE $ 1,506 $ (648)




R

PIMCO/N\ZA—4 IX—U 5 =) TR AV ISR OFv— KRR T7UR
PIMCO/ RS o —HF « m~v— ez —lrsy e T LR
AT TANT I F ¥ — KRR 77 RB

201546 A 30 H {Z#& T L7=3AR]

(R TKRE V)

(HAZ: T 11 HEALZBR)

g~ HIRMIE PERRER
= BUFILE. $ 19 J (AUD) $ 42,438
BEELR ) D DR Y 4 12,664 J (BRL) 41,458
N A B 12,683 J (CNY) 34,205
J (IDR) 33,806
EH: J (INR) 33,715
SCHVFILE 7 J (ZAR) 43,593
wHEE 7
e i EA 12,676 HIRBAERITHE AR
J (AUD) 644
LHIEDIHEL: J (BRL) 1,473
BB A MR 7 J (CNY) 402
SR (12,576) J (IDR) 565
JEEEA@T Y/ NT 1 7 P (19,714) J (INR) 724
HimE 6 J (ZAR) 990
EEES IR EN (32,277)
YR EBL G E A HIZR1 0 Y470l EE A%
B A A 1 J (AUD) $ 65.93
B I (8,666) J (BRL) 28.14
JEHEA LT ) T 7 B (4,780) J (CNY) 8510
IMEREE FERB L OVAE 7 J (IDR) 59.88
R LB AR 4% (13,438) J (INR) 46.56
W FEHL I LOR T M 4% (45,715) J (ZAR) 44.02

EAORRICIOMGEEDERER $  (33,039)

MPIMCONRI a—F v — L T e —lryy e T
VR AT TGANT I T — R R 77 R (M)
DO AHIE PEAE13285,967 T KR L,



PIMCO/N\ZA—4 IX—U 5 =) TR AV ISR OFv— KRR T7UR

HHAE PE DB
201546 H30H
A A AR
(BAT: ) (BAT: )
BEFMEIH 9.5%
EHEmMER 9.5%
EHAE 01%
ANZ National Bank
0.030% due 07/01/2015 $ 14 $ 14
Bank of Tokyo-Mitsubishi UFJ Ltd.
0.005% due 07/01/2015 ¥ 1,740 14
Brown Brothers Harriman & Co.
0.005% due 07/01/2015 32 0
Citibank N.A.
0.030% due 07/01/2015 $ 24 24
DnB NORBank ASA
0.030% due 07/01/2015 4 4
JPMorgan Chase & Co.
0.030% due 07/01/2015 12 12
National Australia Bank Ltd.
0.030% due 07/01/2015 24 24
Nordea Bank AB
0.030% due 07/01/2015 27 27
Sumitomo Mitsui Banking Corp.
0.005% due 07/01/2015 ¥ 3,838 31
150
0.019% due 09/24/2015 (a) $ 600 600
0.025% due 10/01/2015 700 700
0.026% due 10/15/2015 (a) 3,700 3,700
0.030% due 11/19/2015 200 200
0.033% due 09/17/2015 (a) 9,522 9,522
0.050% due 10/08/2015 (a) 6,500 6,500
0.060% due 09/10/2015 (a) 500 500
21,722
EHSEES S 21,872
(M {7/ 1fi$21,870)
BERMASAE 21,872
(M fF /R 1fi$21,870)



PIMCO/N\ZA—4 IX—U 5 =) TR AV ISR OFv— KRR T7UR
4
BEERE 90.2%
BEELE 90.2%
PIMCO/\Za—4 -ITX—UV 52— yY-FUR:
AV ISARNSYF—-RUE-I7UE (M)

(M#ERM$222,227) 21,987,880 206,686
&St 206,686
(IBRME$222,227)

BESE 99.7% $ 228,558
(M8 IR {E$244,097)

EMTUNT4TER 02% (566)
(REBRME=IETLITLSO)

ZFOMDEESLVER 05% 1,223
HMEE 100.0% $ 229,215

(@) V—RUBMEFHEFERT,



PIMCO/N\ZA—4 IX—U 5 =) TR AV ISR OFv— KRR T7UR

OJEAAER TV T 47 P i 20154£6 /1 30 H BifE
@ /1 [H AR TE LK
AT T
KB

CILES e A A = A G £t
BOA 0772015 JPY 29,044 $ 237 $ 0 $ )
BRC 07/2015 116,397 951 0 0
BRC 07/2015 40,577 327 0 )

$ 0 $ 5)
@] (AUD) 777 AH\ E 285 40 1 LK

KB

GIEIES e A 7Y = B 1 G 21
BOA 0772015 AUD 14.499 $ MA71 $ 28 $ 0
BOA 07/2015 $ 11,565 AUD 15.107 47 )
BOA 07/2015 5 6 0 0
BOA 082015  AUD 68 $ 52 0 0
BOA 08/2015 $ 11,109  AUD 14.443 0 (29)
BPS 07/2015  AUD 12,687 $ 9,712 0 (39)
BPS 08/2015 $ 9,695 AUD 12,687 38 0
BRC 07/2015  AUD 424 $ 326 0 0
CBK 07/2015 594 457 0 0
CBK 07/2015 $ 945  AUD 1,238 7 1)
GLM 07/2015 11,286 14,599 0 (65)
HUS 07/2015 11,208 14,669 66 0
NAB 07/2015  AUD 14,492 $ 11,209 71 0
NAB 08/2015 $ 11,189  AUD 14.492 0 (72)
scx 07/2015 8,029 10,515 53 0
SOG 07/2015  AUD 30 $ 23 0 0
UAG 07/2015 6 5 0 0
UAG 07/2015 14,496 11,170 28 0
UAG 07/2015 $ 514 AUD 671 2 0
UAG 082015  AUD 247 $ 189 0 )
UAG 08/2015 $ 11,114  AUD 14,450 0 (29)

$ 340 $ (237)




PIMCO/N\ZA—4 IX—U 5 =) TR AV ISR OFv— KRR T7UR

@) (BRL) 77 AFE AR LT LK

R EG IR

GIEiES % H ZEEE ZHumE BE Afif
BOA 07/2015  BRL 13,917 $ 4,500 $ 20 $ 0
BOA 07/2015 $ 4,486 BRL 13,917 0 (5)
BOA 08/2015 4,450 13,917 0 (25)
BPS 07/2015  BRL 39,645 $ 12,771 10 1)
BPS 07/2015 $ 12,731  BRL 39,645 46 (14)
BPS 08/2015  BRL 1,223 $ 389 0 0
BPS 08/2015 $ 12,429  BRL 39,016 0 (23)
BRC 07/2015  BRL 133 $ 43 0 0
BRC 07/2015 $ 43 BRL 133 0 0
DUB 07/2015  BRL 38,461 $ 12,396 15 0
DUB 07/2015 $ 13,042  BRL 38,461 0 (661)
FBF 07/2015  BRL 41,849 $ 13,518 60 (14)
FBF 07/2015 $ 13,709  BRL 41,849 0 (237)
FBF 08/2015 12,479 39,039 0 (65)
GLM 07/2015  BRL 770 $ 250 3 0
GLM 07/2015 $ 240 BRL 770 8 0
HUS 07/2015  BRL 39,039 $ 12,618 50 0
HUS 07/2015 $ 12,639  BRL 39,039 0 (72)
HUS 08/2015 12,477 39,039 0 (63)
JPM 07/2015  BRL 2,218 $ 738 24 0
JPM 07/2015 $ 732  BRL 2,218 9 (27)
JPM 08/2015  BRL 310 $ 98 0 1)
JPM 08/2015 $ 365 BRL 1,157 3 0
MSB 07/2015  BRL 26,784 $ 8,633 11 0
MSB 07/2015 $ 8,776  BRL 26,784 0 (154)
SCX 07/2015  BRL 25,403 $ 8,188 10 0
SCX 07/2015 $ 8,365 BRL 25,403 0 (187)
SOG 07/2015  BRL 163 $ 53 0 0
SOG 07/2015 $ 51  BRL 163 2 0
UAG 07/2015  BRL 125 $ 41 1 0
UAG 07/2015 $ 40  BRL 125 0 0

$ 272 $ (1,549)




PIMCO/N\ZA—4 IX—U 5 =) TR AV ISR OFv— KRR T7UR

@] (CNY) 7T 2SN H &R AL LK

R EG IR

GIEiES % H ZEEE ZHumE BE Afif

BOA 09/2015 $ 57 CNY 349 $ 0 $ 0
FBF 09/2015 12,149 74,666 17 0
GLM 09/2015 32 195 0 0
HUS 09/2015 14,214 87,256 5 1)
MSB 09/2015 266 1,636 0 0
sCX 09/2015 7,535 46,244 0 1)

$ 22 $ (2)
@) (IDR) 77 AF\ [E &R e LK
R EG IR

GRS % H ZEEE ZHumE BE Afif

BOA 07/2015 $ 3737 DR 50,136,545 $ 9 $ 3)
CBK 07/2015 505 6,799,485 3 0
FBF 07/2015 IDR 3,005,002 $ 221 0 3)
FBF 08/2015 $ 7,028 IDR 95,123,573 22 0
HUS 07/2015  IDR 98,338 $ 7 0 0
HUS 07/2015 $ 673 IDR 9,053,143 3 0
SCX 07/2015 302 4,022,794 0 )
sCX 08/2015 7,366 99,584,385 15 0
SOG 07/2015  IDR 2,492,595 $ 185 0 @)
SOG 07/2015 $ 332 IDR 4,441,886 0 0
UAG 07/2015 8,901 119,357,670 13 @)
UAG 08/2015 5,351 72,646,387 33 0

$ 98 $ (13)




@) (INR) 77 A4 [ 2 5 e e L5

PIMCO/N\ZA—4 IX—U 5 =) TR AV ISR OFv— KRR T7UR

R EG IR

s T i A ZEw S ZHuE & e Al

BOA 07/2015 $ 3,772 INR 242,291 $ 23 $ 0
BRC 07/2015 5,747 364,670 0 (35)
CBK 07/2015 180 11,627 2 0
GLM 08/2015 4,973 322,840 57 0
HUS 07/2015  INR 939 $ 15 0 0
HUS 07/2015 $ 457  INR 29,448 4 0
JPM 07/2015 9,095 586,584 92 0
MSB 07/2015 616 39,568 4 0
SCX 08/2015 8,548 554,148 86 0
SOG 07/2015 38 2,437 0 0
UAG 07/2015 134 8,535 0 0

$ 268 $ (35)
@] (ZAR) 77 2O E 2R e I LK
AR LB IR

A IHEF R A ZEE ZHus BE =1

BOA 07/2015 $ 6 ZAR 79 $ 0 $ 0
BOA 07/2015  ZAR 635 $ 52 0 0
BRC 07/2015 $ 13,626  ZAR 166,646 46 (12)
BRC 07/2015  ZAR 3,776 $ 309 0 (1)
CBK 07/2015 $ 8,631 ZAR 106,255 83 (5)
CBK 07/2015  ZAR 12,036 $ 985 0 )
CBK 07/2015 5,098 420 0 0
DUB 07/2015 $ 965 ZAR 11,833 6 )
DUB 07/2015  ZAR 9,739 $ 774 0 (25)
GLM 07/2015 $ 10,927 ZAR 134,459 94 0
GLM 07/2015  ZAR 59 $ 5 0 0
JPM 07/2015 $ 10,996  ZAR 135,209 90 (4)
JPM 07/2015  ZAR 825 $ 67 0 )
MSB 07/2015 $ 49  ZAR 601 0 0
MSB 07/2015  ZAR 1,241 $ 102 0 0
RBC 07/2015 $ 5 ZAR 59 0 0
RBC 07/2015 913 11,217 7 0

$ 326 $ (51)

SNEASELELRENES $ 1,326 $ (1,892)




PIMCO/N\ZA—4 - IX—UU 5 =9 FUR AV TSRS Fr—RUR - D7UR
PIMCO/RS o —H « T — U e =ty e TR .
AT ITANT I F¥— KRR 77K (M)

KN PE D B
201546 H30 H
R TAAE FHIF A i
(WAL T) HAT (WAL T) (HAT: T)
B EAMEELS: 100.9% INIa—4 6.9%
TILESFY 2.9% AR -HERTER 6.9%
HE-HEFR 2.7% Alliance Oil Co. Ltd.
YPF S.A. 7.000% due 05/04/2020 4,100 2,431
8.500% due 07/28/2025 $ 4900 $ 4,863 10.000% due 03/11/2019 2,300 1,656
8.750% due 04/04/2024 2,800 2,849 Digicel Group Ltd.
7,712 8.250% due 09/30/2020 3,700 3,728
- Digicel Ltd.
6.000% due 04/15/2021 10,400 10,053
Provincia de Buenos Aires Kosmos Energy Ltd.
9.950% due 06/09/2021 700 686 7.875% due 08/01/2021 1,800 1,746
FLELFUER 8,398 N2a—FER 19,614
(M5 R1fi$8,376) (M8 H$22,358)
A+—ZFYT7 0.4% TS 9.8%
$HE-HEFR 04% HE-HWEFH 9.8%
Sappi Papier Holding GmbH Banco ABC Brasil S.A.
7.500% due 06/15/2032 1,200 1,140 7.875% due 04/08/2020 2,715 2,827
A—Z )P T 1140 Banco BTG Pactual S.A.
(EBEES1,071) - 5.750% due 09/28/2022 800 733
Banco do Brasil S.A. (a)
NUTSF 02% 6.250% due 04/15/2024 4,525 3,207
#HER-FRFR 0.2% 9.000% due 06/18/2024 2,800 2,540
Banglalink Digital Communications Ltd. 9.250% due 04/15/2023 200 191
8.625% due 05/06/2019 600 609 Banco do Estado do Rio Grande do Sul S.A.
NOHTSFL 1Sk T 609 7.375% due 02/02/2022 2,580 2,563
= Banco Pan S.A.
(e i $589) 8.500% due 04/23/2020 4,090 4,136
JULIAER 1.7% BR Properties S.A.
MR- ER 1.7% 9.000% due 10/07/2015 (a) 1,850 1,827
Columbus International, Inc. gz;lstjlij:isog/lzﬁzg;g 200 179
7;375(1/0‘dui 03/30/2021 4,600 4,962 Iviinervua Luxembourg S.A.
AN SERER — 4982 7 750% due 01/31/2023 2,700 2,727
(BB IR{Ei$4,675) Petrobras Global Finance BV
5.750% due 01/20/2020 1,400 1,391
6.850% due 06/05/2115 1,500 1,234



PIMCO/N\ZA—4 IX—U 5 =) TR AV ISR OFv— KRR T7UR

WA I
(HAL: T) (AL T)

Suzano Trading Ltd.

5.875% due 01/23/2021 200 207

Telemar Norte Leste S.A.

5.500% due 10/23/2020 2,200 2,027

Tonon Luxembourg S.A.

10.500% due 05/14/2024 400 240

USJ Acucar e Alcool S.A.

9.875% due 11/09/2019 3,400 1,870

IS &R 27,899

(MFR{E$31,021)

EEI7—OUEE 52%
R -HEFR 52%

Big Will Investments Ltd.
10.875% due 04/29/2016
Gold Fields Orogen Holdings BVI Ltd.
4.875% due 10/07/2020
HLP Finance Ltd.

4.450% due 04/16/2021
QGOG Constellation S.A.
6.250% due 11/09/2019
Rosneft Finance S.A.
7.250% due 02/02/2020

Star Energy Geothermal Wayang Windu Ltd.
6.125% due 03/27/2020
Studio City Finance Ltd.
8.500% due 12/01/2020
BEJT—OUHEER

(AR {5 /R {fi$15,137)

BT 3.2%
n"oHyo—r 0.1%
Essar Steel Algoma, Inc.

7.500% due 08/09/2019 298 273

Evraz, Inc. N.A. Canada

7.500% due 11/15/2019 3,700 3,663

Pacific Rubiales Energy Corp.

5.125% due 03/28/2023 2,460 1,771

5.375% due 01/26/2019 4,300 3,543
8,977

HFFEE 9,250

(Hn {8 /R ffi$10,649)

2,000

3,400

600

3,200

1,400

680

4,700

2,085

3,128

622

2,352

1,430

653

4,706

14,976

I
(Hfz: T)

RS
(Hfiz: T)

A4S 10.8%
nooyo—y 0.3%

CWC Cayman Finance Ltd.

5.500% due 04/28/2017 848 850
Agile Property Holdings Ltd.

9.000% due 05/21/2020 600 603
Alpha Star Holding Ltd.

4.970% due 04/09/2019 4,600 4,301
BR Malls International Finance Ltd.

8.500% due 01/21/2016 (a) 500 509
CAR, Inc.

6.125% due 02/04/2020 1,400 1,435
Central China Real Estate Ltd.

8.000% due 01/28/2020 200 197
8.750% due 01/23/2021 1,200 1,202
China Shanshui Cement Group Ltd.

7.500% due 03/10/2020 1,400 1,203
8.500% due 05/25/2016 600 585
CIFI Holdings Group Co. Ltd.

8.875% due 01/27/2019 500 513
Comeel Trust via Comunicaciones Celulares S.A.

6.875% due 02/06/2024 3,600 3,798
Country Garden Holdings Co. Ltd.

7.250% due 04/04/2021 500 508
Evergrande Real Estate Group Ltd.

12.000% due 02/17/2020 400 397
Fantasia Holdings Group Co. Ltd.

11.500% due 06/01/2018 800 786
Future Land Development Holdings Ltd.

10.250% due 07/21/2019 400 411
Global A&T Electronics Ltd.

10.000% due 02/01/2019 500 454
Greentown China Holdings Ltd.

8.500% due 02/04/2018 900 949
KWG Property Holding Ltd.

8.250% due 08/05/2019 400 401
Longfor Properties Co. Ltd.

6.875% due 10/18/2019 1,760 1,843
MCE Finance Ltd.

5.000% due 02/15/2021 1,100 1,050
MIE Holdings Corp.

7.500% due 04/25/2019 500 383



PIMCO/NZSaA—4 - IX—UU) - X—H V- TR AV TSRS Fv— KRR -T7UR

HE i FHIF A i
(HAT: ) (HA7:T) (HA7:T) (HAL:T)
Odebrecht Offshore Drilling Finance Ltd. FE=h#FIEEE 1,743
6.750% due 10/01/2022 460 331 (REBREMS$1,644)
Pontis Il Ltd.
0.000% due 06/08/2025 (b) 700 700 TILHILINFIL 0.3%
Shimao Property Holdings Ltd. 168 -HRFR 0.3%
6.625% due 01/14/2020 1,000 1,014 Agricola Senior Trust
8.375% due 02/10/2022 400 418 6.750% due 06/18/2020 800 818
Sunac China Holdings Ltd. IHIILISELSE 818
12.500% due 10/16/2017 850 912 (B E{E$800) -
Wynn Macau Ltd.
5.250% due 10/15/2021 5,300 5,035 5755 01%
29,938 HHE-HEER 0.1%
RS 1= 30,788 Industrial Senior Trust
(FERM$31,211) 5.500% due 11/01/2022 300 292
JF7TIEE 292
71 05% (B3R i $290)
#HE-HRFH 0.5%
Latam Airlines Group S.A. EH 1.0%
7.250% due 06/09/2020 1,300 1,342 HE-PHER 1.0%
FUEE 1,342 CITIC Telecom International Finance Ltd.
(I &R {E$1,300) 6.100% due 03/05/2025 500 511
Gemdale International Investment Ltd.
FE 0.1% 7.125% due 11/16/2017 1,650 1,712
68 -HRFER 0.1% Lenovo Group Ltd.
Yancoal International Resources Development Co, Ltd. 4.700% due 05/08/2019 500 523
5.730% due 05/16/2022 400 358 EEEM 2,746
mESE 358 (M {8 /i $2,680)
(M5 {H$360)
A12F 1.9%
JAVE7 1.7% AR HETR 1.9%
#HE-HRFER 1.7% ABJA Investment Co. Pte Ltd.
Bancolombia S.A. 5.950% due 07/31/2024 2,900 2,912
5.125% due 09/11/2022 3,070 3,079 JSW Steel Ltd.
Colombia Telecomunicaciones S.A. ESP 4.750% due 11/12/2019 1,400 1,344
5.375% due 09/27/2022 259 257 Tata Motors Ltd.
8.500% due 03/30/2020 (a) 1,500 1,564 4.625% due 04/30/2020 1,100 1,127
aaovEF7&E 4,900 1orEE 5,383
(R #3 R {i$4,849) (BB EES5.411)
FE=hH*HE 0.6% AVERIT 0.7%
1HE-HRFR 0.6% HE-HRFH 0.7%
Aeropuertos Dominicanos Siglo XXI S.A. Garuda Indonesia Global Sukuk Ltd.
9.750% due 11/13/2019 1,700 1,743 5.950% due 06/03/2020 600 600



PIMCO/NZSaA—4 - IX—UU) - X—H V- TR AV TSRS Fv— KRR -T7UR

HE AR R ik K A4 FFAMAE
(HAZ: ) (BN T) (BN T) (BN T)
6.950% due 02/21/2019 1,400 1,466 #HE-HEFER 107%
AVRRIT7ER 2,066 Altice Finco S.A.
(B8R E$2.043) - 7.625% due 02/15/2025 7,800 7,507
9.000% due 06/15/2023 EUR 800 1,012
9.875% due 12/15/2020 $ 700 772
HE-HEFR 58% Aralco Finance S.A.
Alfa Bank 0JSC Via Alfa Bond Issuance PLC 10.125% due 05/07/2020 (c) 1,630 98
7.750% due 04/28/2021 1,400 1,389 ContourGlobal Power Holdings SA
Borets Finance Ltd. 7.125% due 06/01/2019 600 631
7.625% due 09/26/2018 800 716 Gazprom Neft OAQ Via GPN Capital S.A.
EDC Finance Ltd. 4.375% due 09/19/2022 2,800 2,394
4.875% due 04/17/2020 4,400 3,887 6.000% due 11/27/2023 2,000 1,845
Gazprombank 0JSC Via GPB Eurobond Finance PLC Gazprom OAO Via Gaz Capital S.A.
4.960% due 09/05/2019 1,400 1,305 ;zigz’:“e 01/23/2021 2,000 1,995
Wetalloinvest Finance Ltd. 8.250% due 04/02/2020 2,900 2,364
5.625% due 04/17/2020 1,800 1,656 - i ' ’
Noble Tyt 1S i TS o Fndng L, Millicom International Cellular $.A.
5.000% due 05/30/2023 1,000 900 6.000% due 03/15/2025 1,100 1,067
. . ’ 6.625% due 10/15/2021 700 723
Novatek OAO via Novatek Finance Ltd. Offshore Drilling Holding S.A.
0,
ool 8625% due 09202020 1000 900
4.199% due 03/06/2022 1.400 1202 Sherbank of Russia Via SB Capital S.A.
. SUE e : ’ 5.500% due 02/26/2024 6,200 5,195
Vimpel Communications Via VIP Finance reland Lid. 0JSC .
7.748% due 02/02/2021 2,750 2,788 Topaz Marine S.A.
: : ) ' ’ 8.625% due 11/01/2018 2,000 1,975
VTB Bank 0JSC via VTB Eurasia Ltd. VTB Bank OJSC Via VTB Capital S.A.
9.500% due 12/06/2022 (a) 1700 151 69509 due 10/17/2022 2,400 2.170
FANSUEEE _ 16657 i pevTnoaw 30,648
(BB IR E$17.252) (BB R E$33,168)
FrRLERSY—S—R 02% T—Iv)LER 1.6%
West China Cement Ltd. Millennium Offshore Services Superholdings LLC
6.500% due 09/11/2019 500 506 9.500% due 02/15/2018 4,800 4,512
?”\'*)'f%%:/"‘(’_:)_ é%‘l’ 506 7_:/‘\'}1’%56§+ W
(R 1R i $467) (ER{SE{i$4,851) -
Zhaikmunai LLP Axtel S.A.B. de C.V.
7.125% due 11/13/2019 6,400 6,120 9.000% due 01/31/2020 700 703
2 b &2 6,120 Cemex S.A.B. de C.V.
(HR 18 /R fEi$6,700) 4.375% due 03/05/2023 EUR 600 646



PIMCO/NZSaA—4 - IX—UU) - X—H V- TR AV TSRS Fv— KRR -T7UR

BHIR AR A
(HAL:T) (B T)
4.750% due 01/11/2022 3,000 3,366
6.125% due 05/05/2025 $ 600 594
Elementia S.A.B. de C.V.
5.500% due 01/15/2025 600 610
Empresas ICA S.A.B. de C.V.
8.875% due 05/29/2024 2,100 1,580
Grupo KUO S.A.B. de C.V.
6.250% due 12/04/2022 200 210
Grupo Posadas S.A.B. de C.V.
7.875% due 06/30/2022 1,500 1,522
Sixsigma Networks Mexico S.A. de C.V.
8.250% due 11/07/2021 600 622
Axa&E 9,853
(A @R fHi$10,777)

4524 58%
#HE-HRFER 58%

CIMPOR Financial Operations BV

5.750% due 07/17/2024 2,000 1,630
Helios Towers Finance Netherlands BV

8.375% due 07/15/2019 2,600 2,248
Hyva Global BV

8.625% due 03/24/2016 1,010 981
Indo Energy Finance Il BV

6.375% due 01/24/2023 1,970 1,315
ING Groep NV

6.500% due 04/16/2025 (a) 1,200 1,163
Marfrig Holding Europe BV

6.875% due 06/24/2019 2,800 2,674
Metinvest BV

8.750% due 02/14/2018 5,000 2,875
Nostrum Oil & Gas Finance BV

6.375% due 02/14/2019 300 283
VTR Finance BV

6.875% due 01/15/2024 3,300 3,380
A5 ER 16,549
(MfF R 1EE$19,771)

FA2LUTF 03%
#R-HEFH 03%

Zenith Bank PLC

6.250% due 04/22/2019 1,000 966
F4ozUTER 966
(AR 1SR {Ti$969)

I
(Hfz: T)

A
(HANZ: T)
INFT 0.4%

#HE-HERFER 04%

AES Panama SRL

6.000% due 06/25/2022 500 506
Avianca Holdings S.A.

8.375% due 05/10/2020 500 506
AVaES-111 1,012
(Hn {3 /R ffi$1,004)

INSTFA 05%

168 -HRFR 05%

Banco Continental SAECA

8.875% due 10/15/2017 1,400 1,478
ST T7AE5 1,478
(ER{SR{H$1,471)

~RJ)L— 0.7%

$HE-HRER 0.7%

Union Andina de Cementos SAA

5.875% due 10/30/2021 2,000 2,028
R)—EFt 2,028
(ER{5 /R {Hi$2,004)

24VEY 1.0%

AR -HERER 1.0%

San Miguel Corp.

4.875% due 04/26/2023 1,500 1,451
SM Investments Corp.

4.875% due 06/10/2024 1,500 1,507
2q4JELGE 2,958
(M {8 1f$2,976)

IL—<=7F 0.2%

LR -HETFH 0.2%

Cable Communications Systems NV

7.500% due 11/01/2020 EUR 500 585
L—==F7 &%t 585
(Hn {8 /R ffi$698)

AY7 3.5%
#HE-HRFH 3.5%
Polyus Gold International Ltd.

5.625% due 04/29/2020 $ 4,640 4,397



PIMCO/NZSaA—4 - IX—UU) - X—H V- TR AV TSRS Fv— KRR -T7UR

FE AR A AE FHIHA AP AE
(Hifir: T) (B2 T) (B2 T) (B2 T)
Sibur Securities Ltd. Global Liman Isletmeleri
3.914% due 01/31/2018 3,200 3,050 8.125% due 11/14/2021 800 724
VimpelCom Holdings BV Turkiye Is Bankasi
7.504% due 03/01/2022 2,575 2,530 6.000% due 10/24/2022 2,200 2,206
o7&t 9,977 Yapi ve Kredi Bankasi A/S
(HR 18R fHi$10,455) 4.000% due 01/22/2020 1,000 974
5.500% due 12/06/2022 1,400 1,358
SUAR—IL 1.1% FLagst 9,298
HR-fRFR 1.1% (BRI Ei$9.240)
Alam Synergy Pte Ltd.
6.950% due 03/27/2020 2,700 2,619 7SI S BEES 05%
Pratama Agung Pte Ltd. HiE-WEFEH 05%
6.250% due 02/24/2020 650 632 Burgan Tier 1 Financing Ltd.
”’f""_”’ﬁﬁ 3251 7250% due 09/30/2019 (a) 1,500 1,493
(R R {$3,275) FSIEREEM AR 1,493
g 1,504
ERSH4ES 0.29% (IR{FRIES )
A J (+)
nc Corp Al BT
) - %4 ()
4.375% due 04/29/2020 500 506 *’E S
AE
I(Emm;?:mi::s) 506 10.250% due 04/08/2019 (c) 1,800 819
= 11.500% due 02/01/2016 (c) 3,700 1,702
Py 15.000% due 04/25/2016 4,100 3,976
: NBG Finance PLC
- 0.4%
m 4.375% due 04/30/2019 EUR 700 316
11.625% due 01/31/2020 900 1,003 Petra Diamonds US Treasury PLC
P 71003 8.250% due 05/31/2020 $ 1,000 1,020
(IR ME$997) _— Santander UK Group Holdings PLC
= 7.375% due 06/24/2022 (a) GBP 200 314
A4 0.2% Tullow Oil PLC
*:Hﬁ-ﬁi#ﬂé T 6.000% due 11/01/2020 $ 1,100 1,002
Krung Thai Ban PCL 6.250% due 04/15/2022 4,500 4,005
Vedanta Resources PLC
Z’i(g;due 12/26/2024 500 421.7, 8.250% due 06/07/2021 5,900 6,033
_— 1) RAE
(B8R H$523) 1FUAER 19,187
(A% R fi$23,682)
kL3 3.3%
HE-HEFH 3.3% FAUH 1.5%
Akbank TAS 62 -HRFH 1.5%
5.125% due 03/31/2025 900 863 JBS USALLC
Arcelik A/S 5.750% due 06/15/2025 1,700 1,684
5.000% due 04/03/2023 3,300 3,173 5.875% due 07/15/2024 1,000 1,009



PIMCO/N\ZA—4 IX—U 5 =) TR AV ISR OFv— KRR T7UR

HE AR R ik TR R ik
(HAZ: ) (BN T) (BN T) (BT T)
Rio Qil Finance Trust Series 2014-1 DnB NORBank ASA
6.250% due 07/06/2024 1,000 985 0.030% due 07/01/2015 141 141
Southern Copper Corp. JPMorgan Chase & Co.
5.875% due 04/23/2045 500 477 0.030% due 07/01/2015 391 391
FAYHhEE 4,155 National Australia Bank Ltd.
(IS {T$4,149) - 0.030% due 07/01/2015 761 761
Nordea Bank AB
SRR 28% 0.030% due 07/01/2015 853 853
Federal Home Loan Bank 0030% due 07/01/2015 11 11
0.060% due 08/28/2015 600 600 _ 3356
0.064% due 08/26/2015 500 500
0.078% due 08/19/2015 (d) 800 800 amemEs et __ 795
0.080% due 09/02/2015 900 900 (HR{8/R{E$7,955)
0.080% due 09/18/2015 500 500
0.085% due 09/16/2015 600 600 BRAMIESFEE 1009% $ 288,499
0.090% due 08/05/2015 100 100 (AR /R i $308,847)
0.142% due 11/04/2015 600 600
T 4600 STV NT4TER (0.1%) (178)
(DEREFIETLI7 L$(100)
-
ANZ National Bank ZDOEES LUK (08%) _ (2,354)
0.030% due 07/01/2015 441 441
0.080% due 07/01/2015 GBP 0 1 RRE 1000% _$ 285967
Brown Brothers Harfiman & Co. @ KAK EHOBM(ZLUTHHS) ERAOEERTHS.
0.030% due 07/01/2015 s T ) SROBRCENTHARBESSS,
Citibank N.A. (o) HHMESE. EEFBTKEHS,
0.030% due 07/01/2015 756 756 @) =R MET SR THD,
@i [BfFES 20154F6 A 30 H BI7E
BT T
SETEI 505
FATHR J—t A i A A A itk i it OEI S
Afren PLC 15.000% 04/25/2016 04/30/2015 $ 3,913 $ 3,976 1.39%
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OfEFABLOZ DDA EELS | 201546 1 30 A BLAE
@V N\ —R-LARHLS]
BN T
FGIEEES AR [Nl it A (PN Y= LREB AR DR AL G
BRC (0.500%) 06/29/2015 N/A $ (1,929) $ (1,929)
BRC (2.500%) 06/16/2015 N/A (387) (386)
CFR (1.000%) 02/25/2015 N/A (975) (972)
CFR (1.000%) 06/25/2015 N/A (597) (597)
CFR (1.500%) 05/08/2015 N/A (990) (988)
JML (2.500%) 04/02/2015 N/A (979) (972)
13— LRI &5 $ (5,844)
O LG AmT VT 47 PE 201546 /1 30 H HL7E
@ 152K
Hifi s - (AR
REH SN
kz4ai) TN s A B AP~ REEiRE HRE Afif
U.S. Treasury 5-Year Note September Futures B 09/2015 18 $ 3 $ 0o 3 1)
U.S. Treasury 10-Year Note September Futures B 09/2015 7 (36) 0 2)
EMEHEH $ (39) $ 0o s (3)
@ 177 EK)
BRNAT T
BN T
PS il PS il L) LB S
XHh/ S AT YT A A T A FRE A (i Al P 4 &P Al
=314 3-Month USD-LIBOR 1.500% 12/16/2017 $ 13400 $ T s @ s 1§ 0
ZH 3-Month USD-LIBOR 2.500% 12/16/2025 600 5 (2) 0 0
ADvTRMEE $ (66) $ 9 $ 1 % 0
OJEHART VT 47 P8 L 201546 /1 30 H HL7E
[ PANESPER=Sint ABE S
AL T
ARFEBEHMIALE
B IHEF ik H R ZHOEE & e £
CBK 08/2015 $ 577 EUR 511 $ 0 $ (8)
DUB 07/2015 BRL 3,439 $ 1,109 1 0
DUB 07/2015 $ 1,268 BRL 3,439 0 (161)
GLM 08/2015 GBP 200 $ 306 $ 0 $ (8)
JPM 07/2015 BRL 3,439 1,166 59 0
JPM 07/2015 $ 1,109 BRL 3,439 0 1)
MSB 08/2015 EUR 6,110 $ 6,868 57 0
HELEEEELRENEEH $ 117 $ (178)
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@A Ay
EBRAT T g
BN T
BB Rl 1THE PASVEN
LIGIREES k2 AT VI A 4 L—h i H ARE A (S BUAR) ik
DuUB Call - OTC 10-Year Interest Rate Swap 3-Month USD-LIBOR 2 2.350% 09/30/2015  $ 1,300 $ ® $ (12
DuB Put - OTC 10-Year Interest Rate Swap 3-Month USD-LIBOR Xih 2.850%  09/30/2015 1,300 (11) (8)
GLM Call - OTC 10-Year Interest Rate Swap 3-Month USD-LIBOR 2 2.350%  09/30/2015 300 2) 3)
GLM Put - OTC 10-Year Interest Rate Swap 3-Month USD-LIBOR i 2.850%  09/30/2015 300 3) 2)
KA S av AR $ (24 $ (25
@y 7K
IV NT T F NIRRT T (HAE - TV A - M E) — 58D
B T
2 05/6/ 3040 FUTLEIE  ARFEHR AT 7RI
LIGIREES SR il i35 A FRA7Vk  RBE A (3 ERRLiEiSE e At
BOA Mexico Government International Bond 1.000% 06/20/2020 1269% $ 2900 $ (32) $ (4) 0 $ (36)
BOA South Africa Government International Bond ~ 1.000% 09/20/2015 0.679% 800 5 4) 1 0
BOA Thailand Government Bond 1.000% 06/20/2020  0.999% 1,800 (4) 5 1 0
BOA Thailand Government Bond 1.000% 09/20/2020  1.049% 3,900 (6) 3) 0 9)
BPS China Government International Bond 1.000% 06/20/2020 0.888% 6,800 35 4 39 0
BPS Thailand Government Bond 1.000% 09/20/2020  1.049% 2,900 3) (4) 0 @
CBK AK Transneft OAO 1.000% 03/20/2017  3.759% 1,600 (24) (49) 0 (73)
CBK Gazprom OAO Via Gaz Capital S.A. 1.000% 12/20/2015  3.393% 2,100 (14) 9) 0 (23)
DUB Brazil Government International Bond 1.000% 03/20/2016  0.841% 800 0 2 2 0
DUB VTB Bank OJSC Via VTB Capital S.A. 1.000% 12/20/2016  4.925% 1,000 (142) 87 0 (55)
GST Abu Dhabi Government International Bond 1.000% 06/20/2020  0.547% 1,800 37 2 39 0
GST Brazil Government International Bond 1.000% 03/20/2016 0.841% 1,700 (2) 5 3 0
GST Mexico Government International Bond 1.000% 06/20/2020 1.269% 1,800 (18) (4) 0 (22)
GST Petrobras Global Finance BV 1.000% 09/20/2019 4.019% 2,100 (121) (118) 0 (239)
GST Qatar Government International Bond 1.000% 06/20/2020 0.572% 1,800 31 7 38 0
HUS Abu Dhabi Government International Bond 1.000% 06/20/2020  0.547% 5,000 87 23 110 0
HUS Chile Government International Bond 1.000% 06/20/2020 0.843% 4,700 33 3 36 0
HUS Qatar Government International Bond 1.000% 06/20/2020  0.572% 5,000 62 43 105 0
ADvTRMEE $ (76) $ (14) 374 $  (464)
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EHRHEE
201546 A 30 H {Z#& T L7=HAR]

(SFHHAL: ToKE L)

4%

= BRI L $ 18,994
IS AEE 18,994

EH:

KHLFI)E, 2
2R 2

MR EERS 18,992

YHIEDIHRR:

B A AR (8,522)

R T VN T T P (578)

JEEHA T VST 7 B 3,026
i (®)
M EBAE LS (6,082)

LR FZD AR

BEE A MRS (26,103)

AT VST 7 P 30

JE SRR T ST 47 B b (482)

SMEREER L OARE (106)
R B R A (26,661)

WS BLF LUK B G HE LS (32,743)

A ORE R L HMIE PE DO RER $ (13,751)
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Omifi 5 HD:EAERE
RO e E (L B Ok (IR HH
Ji& % =
! % % % EpZiE!
91 (20114 8 H19H) 10, 170 0.1 91.3 - 5,916
108 (20124 8 A20H) 10, 181 0.1 100. 7 - 2,216
1131 (2013428 A19H) 10, 191 0.1 80.9 - 5, 297
1281 (201442 8 A19H) 10, 199 0.1 59.7 - 8, 648
131 (201542 8 A19H) 10, 206 0.1 44.7 — 22, 034
*AEFHRIEMLRITE VTR — 58 0 BT,
KL 7 FTHEL HBX A RTEDRIEDIAE LRV, Sy Fv—r KiEb Y A,
OZLHAhDOAEAEME L HRFEDHR
i A H B i il B I | & I
[ % (M AN Rk B ok R
# ®) ! % % %
201448 H19H 10, 199 — 59. 7 —
8 HE 10, 200 0.0 70.0
9 AR 10, 200 0.0 62.3
10A K 10, 201 0.0 52.6 —
I ES 10, 202 0.0 52.6
123K 10, 202 0.0 54.3
20154E 1 K 10, 203 0.0 90.0
2 AR 10, 203 0.0 59.5 —
3HE 10, 204 0.0 52.3
4 K 10, 204 0.0 62.6
5 AR 10, 205 0.1 59.8 —
6 HAE 10, 205 0.1 41.2
7THRE 10, 206 0.1 46. 2
# X
201548 A19H 10, 206 0.1 44. 17 —

BT BT
RS LR I VR TILoR — 70 0 R TILR,
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(2014 8 A20H ~2015% 8 A19A)

A
= H & W | & & = B o & =
M %
@ % o M #H H 0 0.002 | (a) & DB T =T 0% OfE i+t o FH52 48k N3
« = o M ) (0) (0. 002) | EFEFHBOMBICES B 2 DO DFEE
= &t 0 0. 002
AP O YR YEMAEIT, 10, 2029 T,

*AGHITHE ZLICHARFIIME AL TH Y £,

RGHHRIT 1 TS OFNZNOE S (MARMOmEEETe) 2O FEREMEMEETHRL TLI002] L b DT, HA Z L/

FSAARTIIMELAL TH Y £,

)

O E R UEEIDIRR

&

(201448 A208 ~20154 8 A19A)

. ANHE

= £+ #H 72 £+ #H
T M
EE RS 57,121, 186 33, 710, 730
5 (24, 409, 350)
Hu 5 (8RS 3, 262, 292 —
( 1,970, 000)
FERRIE S 10, 876, 852 —
] ( 7,504, 000)
S (BEENEREZETD) 3, 312, 770 —
( 2,240, 000)
kBRI W LS, (RBFI T2 EEn s ¥ A.)
* ARG XTI 0 # T,
k() PIEERESIC L A8 C. FEEOBTITITEENTE Y £H A,
kAESR (BEEAMESEZGT) IR TR () TE5Eh Tl A,
| zowsmEs
= fF A 7 £+ #H
TH TH
aw— b s N N— 7,297,610 —
W (5, 300, 000)
kBRI T LI,
k BN AR X9 0 5T,
* () PNITERSC X D8R T,
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(2014 8 A20H ~2015% 8 A19A)

. FIZRIFEA & DEE KR

S 2 A 5 LAIERIRA B C 5 BRIERIRA D
& OmBRIB A & OBFIRID C

EP k] EDk] % EpE! EP k] %

N 40,912 5, 799 14.2 50 — —

ﬂl%%Ati BEEFER OFEIE NI DI 11555 1 TS

BE SN DFEREATHY |

Y77 FICRDFIFEBIRA L& 3E

FEEFRASE T,
O#AEEDORMM (20154£ 8 R19BH#E)
. EA A
A) EWN GRER) AfHE  fEEDIBR
X oo N - . 2 | D BBBILLT AT HM B SE
%E ﬁ A %’E uq: {ﬂﬁ ﬁ/ﬁ HH A b =5 %H A K 3,—; 541:,U\J: ZQZJJJ: 244:5'%{%
TH TFH % % % % %
T 1, 180, 000 1, 180, 008 5.4 — — — 5.4
EieAE (1,130,000| (1,129, 999) (5.1) (—) (—) (= (51
. 1, 281, 600 1, 287, 899 5.8 - - - 5.8
S REER (1,281,600 (1,287, 899) (5.8) (—) (—) (=) (58
(5 4, 686, 000 4,703, 401 21.3 — — — 21.3
(B < AmfE) (4, 686,000)| (4,703, 401) (21.3) (—) (=) (—) (21.3)
_ 1, 470, 000 1,473, 440 6.7 — — — 6.7
ERES (1,470,000)| (1, 473, 440) (6.7 (=) (=) (=) (6.7
AR R 1, 200, 000 1,207, 103 5.5 — — — 5.5
(BLEEIENMESR) (1, 200, 000)| (1,207, 103) ( 5.5) (—) (=) (—) (5.5)
N 2 9,817, 600 9,851, 853 44.7 — — — 44.7
" 8 (9,767,600)| (9,801, 844) (44. 5) (—) (—) (=) (44. 5)
k() FIEIE ERTCAEE T

RALALRIL, FEEREEIC
* BFEO BN AR ITE D 5T,
* —HNTMEAANZ L,

x4 % FHlEE O FI 4,

* FHIIZ DV CTUIIAAERE IR | 8 I IERSE LV T — 2 E AFLTVET,
Sk FRATHIR Y 1 AN O ITRAI L U CEEFMIEIC L 0 EFi L CoE T,
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(B) EWN GNER) AN HEE  $aiBIBAR

44 Wi ] 3 _ x _

F O W & B Mh & | EESE AR

IS % +M +M
EREMRES  Fo41(a] — 500, 000 499,999 | 2015/9/28
EHAHIRES: 55420 — 200, 000 199,999 | 2015/10/5
E A HIRES:  55546[] — 100, 000 99,999 | 2015/10/19
EREMRES  #547(0] — 300, 000 299,999 | 2015/10/26
EH A HIRES:  55548[a] — 30, 000 29,999 | 2015/11/2
EEE S FIE (24) %3330 0.1 50, 000 50,009 | 2015/10/15

/N B 1, 180, 000 1, 180, 008
A EEES
WAL AFEF625(] 1.41 200, 000 200,218 | 2015/9/18
AWEE  ASEERRITHES 6 [6] 1.4 105, 100 105,142 | 2015/8 /31
bWl AZEER T E S 12[0] 1.6 50, 000 50,365 | 2016/ 2 /24
NI B 1360 1.5 90, 000 90,421 | 2015/12/28
KBF  AZEE284[H] 1.6 300, 000 301,207 | 2015/11/27
Se IR ABEERISHEES 7 (5] 2.1 80, 000 81,503 | 2016/ 7 /27
FBE ARSI 1 [0 2.1 6, 500 6,617 | 2016/7 /27
HERITHSHITE A1 1.5 50, 000 50,123 | 2015/10/23
HFERAT G HTE  AZEE 320 1.6 100, 000 100,391 | 2015/11/25
HFERAT G HTE  AZEE 34l 1.4 200, 000 201,130 | 2016/1 /25
HFERAT IS HTE  AZEE 35 1.6 100, 000 100,778 | 2016/ 2 /25

/N it 1, 281, 600 1, 287, 899
HFRES Gr< £a18)
AARE SR « IR BURFERAEAS346]0] 1.4 300, 000 300,095 | 2015/8/26
AAREHE SR « BRI AN BURFERAEAS34710] 1.3 352, 000 352,411| 2015/9/22
EAbEHE A BURPRAESE 199[5] 1.4 50, 000 50,018 | 2015/8 /28
e s E B BURERAESS 1480 1.3 20, 000 20,028 | 2015/9/30
AU EEREARE S BUPRRESE 2T 1.4 300, 000 300,141| 2015/8/31
NEARZEMES BUNRIESES61E 1.6 29, 000 29,256 | 2016/3 /17
NEARFEESR BUNRIESE862[E] 1.8 117, 000 118,337 | 2016/4 /20
AAREHOERR A - EHE AR BUFFIRAEIE S 1 1.5 100, 000 100,499 | 2015/12/25
AAREERRE - EEREREES  BUFRIERESE 3 1.5 590, 000 593,701 | 2016/1 /29
AAREERRE - EEREREGES  BUFRIERESE 5 1.6 558, 000 562,454 | 2016/ 2 /26
AARE BRI - A BUFRREE 11 1.8 170, 000 171,994 | 2016/ 4 /26
BHRbEHGE A BURRRESS 1 8] 1.6 400, 000 403,726 | 2016/ 3 /28
R EIRR A R S BURPRGESE 1715 0.05 300, 000 300,000 | 2016/3/7
AARRHE R « AR R A 119 0. 067 200, 000 199,993 | 2015/12/18
W AFEFIAG RS 245 1 [ 0.135 200, 000 200,056 | 2016/ 2 /26
HHEmEGERALE e m 0.315 100, 000 100,024 | 2015/9 /24
P R A AR 6 0. 589 100, 000 100,166 | 2015/12/18
AR BOERE S MR B S 20 0.417 100, 000 100,025 | 2015/9/18
AR EHE A MR REE A5 3T 0. 385 200, 000 200,314 | 2016/2/26
T HASEER  #16E 0. 246 200, 000 200,038 | 2015/9/18
V8 A AR ER 17 0. 196 300, 000 300,113 | 2015/12/18

/N it 4, 686, 000 4,703, 401
SRMES
ELESR FIfFEET24E0 05 0.5 320, 000 320,138 | 2015/9/25
LS FTE733EE 0.55 300, 000 301,185| 2016/6 /27
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PELAES: AT T34 0.55 150, 000 150,655 | 2016/ 7 /27
Bk FIRTET23E R 0.55 150, 000 150,020 | 2015/8/27
EMES P T24ENN 5 0.5 50, 000 50,021 | 2015/9/25
BEAES FIAHET33E B 0.55 100, 000 100,392 | 2016/ 6 /27
LSRRt (34F) ZE152[H 0.2 100, 000 100,013 | 2015/9 /25
ML R (34F) 2515300 0.2 100, 000 100,026 | 2015/10/27
FLESR R (347 ZH161HE 0.25 100, 000 100,144 | 2016/ 6 /27
LS R (104E) 20 1.78 100, 000 100,841 | 2016/2/19
/N it 1, 470, 000 1, 473, 440
TEHES GUREZAES
HPFa—Rb— MUT  F2AEREHE R R ERIEA B 0. 595 200, 000 200,415| 2016/ 1 /20
HFNFa—RL— MT  F2sEIRE L RIRE FIEA RO 0. 755 100, 000 100,429 | 2016/ 4 /20
hax 7y AFr A FE19EFEE R E RS R 2.04 200, 000 202,217 | 2016/3/18
Z#EUF JU—2 513tk MR E FINEA R 0. 796 500, 000 502,336 | 2016/4 /22
Z#UF J U —2A 220tk HEIBRE RN AR 0. 235 100, 000 100,066 | 2016/ 2 /26
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