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FFAPINCORT RE 1 > T S BIEEHFIRIE

(BEEEEI—R) BANER

OIEBETHEDERK (20194 2 A 18 B7E)
15 H _ 95K
#F fili (il 5 2
TH %
BEAE T ARFESR 3,958, 315 96. 6
Tt~ p— v HF—T7 57 R 1,002 0.0
a—)L - m—% 0 FOM 137, 664 3.4
B 5 M AR 4,096, 981 100. 0
Sk BEHO BALAG 1Y)V #5C,
OX]E. BfF. TARUVEEMEBEDIRR
; H ELIPS 1R 928K F93HIR 4R 5K
- 20184 9 H 18 H BIFE|20184E10 A 18 H BLFE [20184E 11 A 19 H BLE [20184E 12 4 18 H BI/E [20194F 1 A 18 H BIfE 20194F 2 H 18 H BLfE
A A A A A A
A BE 4,216, 690, 572 4,366, 896, 203 4,233,401, 409 4,055, 205, 326 4,030, 236, 912 4,096, 981, 048
a—)L . m— 146, 870, 800 150,511, 034 136, 498, 309 142,645,275 131,727,620 135, 524, 670
BB 5 Ak Ak ¢ GRAMAH) 4,055, 072, 621 4,201, 518, 081 4,092,927, 144 3,909, 239, 008 3,897, 506, 444 3,958, 315, 238
it t— v =77 v RGHER) 1,002, 848 1,002, 848 1,002, 848 1,002, 848 1,002, 848 1,002, 848
R4 13,744, 303 13, 864, 240 2,973,108 2,318,195 - 2,138,292
B) &fg 53,209, 240 58,335, 718 39, 786, 651 40, 959, 312 35,037,978 36, 565, 079
HRALILES Sy il 4 27,458, 147 26, 753, 772 25, 957, 144 25,705, 786 25,625, 082 25,600, 347
AL 42 19,499, 553 25,039, 487 6,914, 636 9,180, 441 3,221,170 4,538,032
HRAME TN 6, 243, 947 6,534, 553 6,906, 530 6,065, 734 6, 184, 246 6,418,971
HRALFILE 297 272 276 265 254 232
T DAL H 7,296 7,634 8,065 7,086 7,226 7,497
(C) fMEEHRTE(A—B) 4,163, 481, 332 4,308, 560, 485 4,193,614, 758 4,014, 246,014 3,995,198, 934 4,060, 415, 969
JEAR 9,152, 715, 948 8,917, 924, 275 8, 652, 381, 650 8, 568, 595, 369 8,541, 694, 322 8,533, 449, 290
PRI 45 4 A\4,989,234,616 | A\d4,600,363,790 | A4, 458,766,892 | Ad, 554,349,355 | Ad4,546,495 388 | Ad, 473,033,321
(D) =IELRORK 9,152,715,9480 8,917,924, 2750 8,652, 381, 6500 8,568, 595, 3690 8,541,694, 3220 8,533,449, 2901
1/A0A-YEE(HZE(C/ D) 4,549/ 4,831H 4,847H 4,685M 4,677TM 4,758M
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1 BX72 0 A FERIL. S5904410. 45491, 5911510, 483111, 592110 48471, 55931410. 46851, H5943510. 467711, £595410. 4758 T3,
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FFAPINCORT RE 1 > T S BIEEHFIRIE

(BFEEED—

R) BANEHE

OEHEDIKR
901 Eo1H) 921 934 941 #5953

H H 20184 8 H21H~ [20184 9 H19H ~ | 20184510 H 19H ~ [ 20184F11 H20 H ~ [20184E12 H 19 H ~ 201941 H19H ~
20184E 9 H18H [20184F10H18H  [20184E11H19H  [2018%F12H18H  [20194E 1 H18H  [20194F 2 A18H
= = = = = =
[V SEETE:S 44,917,038 43,899, 906 40,152, 610 43,639, 360 38,838,918 43,652, 764
5 Hufd X 4 44,922, 876 43,906, 020 40, 160, 597 43,645, 458 38,845, 420 43, 659, 263
LR A 5,838 A 6,114 A 7,987 A 6,098 A 6,502 A 6,499
(B) HiMFEHTHEHR A 62,621,152 240, 983, 986 5,697,532 A 150,770,335 A 13,474,701 56, 890, 180
FEE A 5,111,626 252,884, 318 33,632, 821 888, 350 33,311, 295 62, 292, 460
FEEH A 67,732,778 A 11,900,332 A 27,935,289 A 151,658, 685 A 46,785,996 A 5,402,280
(C) 1EFtHRENE A 6,251,243 A 6,542,187 A 6,914,595 A 6,072,820 A 6,191,472 A 6,426,468
D) LHEHE(A+B+C) A 23,955,357 218, 341,705 38,935, 547 A 113,203,795 19,172, 745 94,116, 476
(E) AR HIERES A3, 165,782, 209 A3,131,023, 967 A2,790, 473, 386 A2, 745,198, 381 A2,870,949, 280 A2,847,078, 605
(F) EBmEFEEEES A1,772,038, 903 A1,729,927, 756 A1, 681,271,909 A1, 670,241,393 A1, 669,093, 771 A1, 694,470, 845
(Bl 24 % FH 24 %5) (1 1,953,445,838) | ( 1,904,542,014) | ( 1,848,965,279) | ( 1,833,176,703) | ( 1,828,989,140) | ( 1,837,878, 865)
(52 BSR4 8) (A3,725,484,741) | (A3,634,469,770) | (A3,530,237,188) | (A3,503,418,096) | (A3,498,082,911) | (A3,532,349,710)
@ §(D+E+F) A4,961,776, 469 A4, 582,610,018 A4, 432,809, 748 A4, 528, 643, 569 A4, 520, 870, 306 A4, 447,432,974
H) IREEHEE A 27,458,147 A 26,753,772 A 25,957,144 A 25,705,786 A 25,625,082 A 25,600, 347
REPZHEREE (G+H) A4,989, 234,616 A4, 609, 363, 790 A4, 458,766, 892 A4, 554, 349, 355 A4, 546, 495, 388 A4, 473,033, 321
BIEREAEHRE S AL, 772,038,903 A1, 729,927, 756 Al 681,271,909 AL, 670,241, 393 AL, 669,093, 771 AL, 694, 470, 845
(Ficl 24 % FH 24 %5) (1 1,953,445,838) | ( 1,904,542,014) | ( 1,848,965,279) | ( 1,833,176,703) | ( 1,828,989,140) | ( 1,837,878,867)
(52 B LS A 2 58) (A3,725,484,741) | (A3,634,469,770) | (A3,530,237,188) | (A3,503,418,096) | (A3,498,082,911) | (AS3,532,349,712)
Sy il HE(R R AL 4 1,157, 888, 628 1,143,404, 138 1,116, 734, 464 1,115,803, 093 1,117,807, 125 1,121,452, 631
MR 4 A4, 375,084, 341 A4, 022, 840, 172 A3, 894, 229, 447 A3, 999,911, 055 A3, 995, 208, 742 A3, 900,015, 107

*ARIE ORI O 1T (B) HEFEHTE B BIE I XM OFMHR AL D2 D EERET,
I ORBLO T (C) FEFEEREMNE 12 1 M5 FEBIM I 9 2 HABUFM A2 B0 TFRL TV ET,
FAERORBO P T F) BMERZBEE L H 2O, (FFEOBINE

EDER,

() B OFELEFE (20184FE 8 H21 H~20194F 2 H 18H) [ZLAF D@y T,

TBINEE 2 LTl B TEAR 2 22 LW EE S 20V E T,

#5901 Eo1H) 921 931 943 #5953
I H 2018%F 8 H21 H ~ [20184F 9 H19H ~ [20184F10 A 19 H ~ [20184F11 H 20 H ~ [ 20184F12 A 19 H ~ [20194F 1 H19H ~
20184E 9 A18H  |20184F10H18H  [20184F11H19H  [20184F12 A 18H  [20194F 1 A18H  [20194F 2 H18H

a. Bl Y SIS (RRAEERRTS) 38, 666, 1181 42, 892, 0981 34, 097, 9001 37, 566, 988 1] 32, 647, 787 40, 862, 7081
b. AETECESRERAERY - RERRLELR) 0 0 0 oM 0 0
. EEEREKICEY 2 IS T4 |1, 953, 445, 83811 | 1,904, 542, 0147 | 1, 848, 965, 2791 | 1, 833, 176, 70311 | 1, 828, 989, 1401 | 1, 837, 878, 8671
d. EHARICED 2 HEERRLS |1, 146,680, 6571 | 1, 127, 265, 812[ | 1, 108, 593, 708[1 | 1, 103, 941, 891 | 1, 110, 784, 420[ | 1, 106, 190, 2701
e. RIS (a+b+ce+d) |3, 138,792, 613 |3, 074, 699, 924F | 2, 991, 656, 887F | 2, 974, 685, 5821 | 2, 972, 421, 347F | 2, 984, 931, 845
£ EBIAE (1 TR %4729) 3, 429M 3, 447H 3,457M 3,471MH 3, 4791 3, 497H
g. mhicd: 27, 458, 147H 26, 753, 772 25, 957, 144 25, 705, 786 25, 625, 082[| 25, 600, 3471
h. fd4 (1 5 H%7-0) 309 3019 30 309 3019 304
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FFAPINCORT RE 1 > T S BIEEHFIRIE

(BEEEEI—R) BANER

OnBEnsMsLt
HO0H #9134 #5921 #5931 o4 051
1704720 55 (BlhAA) 30/ 30/ 300 300 30 30
ST B % O SEEMAEME R EA & MR E 721 LE 254, DA a4isilmani e & 720 9,

KO ELRT O FEAEMRARAME BT A 2 BRI |

MDA RE S (FrRlalild) L7ev £,

MABCHT O SLEMBEMERTA & M E T TE 258, 2RISR RE: (Frhls

B D B BT AL T 5 55, SR AR AL 10555y
Fhe) L7 ET,

Fmsyhde, FES

OBt
ZYUBIEISITVVEREA,
O (B&EBH FRBREETOHEAEEDHAM (20194 2 R18ERA)
<BfHvr— vH—TJ72 K>
TR, A~ — =P —T7 7 R2& (11,039, 670F 1) ONETI,
| EmaitE
(A) EN GRER) AtE  FIERIER
FHI5HIR
X Z | 9HBBHLT LN
A (} ] it E\ i 2 32 N
HMm 4 W M % %ﬂ]\bb#ﬂéﬂj\ttdp SHELE | 2FE | 20
TM TM % % % % %
. 430, 000 431, 576 3.8 — - - 3.8
AL (' 430,000)| ( 431,576) (3.8) (-) (—) (=) (3.9
T e 790, 000 790, 927 7.0 — — - 7.0
(B < &fnfE) (' 790,000)| ( 790,927) (7.0 (=) (=) (=) (7.0
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(F e & B NES) (3,540, 000)| (3, 543, 570) (31.5) (=) (=) (—) (31.5)
N 2 6, 160, 000 6, 166, 387 54.7 — — — 54.7
- "] (6,160,000)| (6,166, 387) (54.7) (=) () () (4.7
* () NI BB TR T,
*HALRIL, 20772 FRAAN TS~ P —7 7 o NOMEEREIC 5T 5 FHTEOEE
s GO WA 120 0 #C,
* A SN TR S S | 8, MR WSS L 0 F— 2 2 AFLCVET,

* FRAFWIR 23 VAR AN O A 1T
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FFAPINCORT RE 1 > T S BIEEHFIRIE

(BEEEEI—R) BANER

(B) EWN GIER) offE  $ainBIBxR
o Wi HI5HIR
" Fil A W & BB Mh | MEEFE AR
A S % TM M
bWl AZERRVFRESS 2 1] 1.66 100, 000 100, 447 | 2019/ 5 /29
FEME AE (B54F) FR26MFEES 1 [El 0.214 30, 000 30,012 | 2019/4 /30
TR ABEERR2 1AL 3 [ 1.66 100, 000 100,563 | 2019/ 6 /26
TN ATEERRIEES 1 [ 1.59 200, 000 200,553 | 2019/4 /26
/I it 430, 000 431, 576
SRES < /B
HARBUR@RIAEE S BUFRGEE27[E 0.372 60, 000 60,124 | 2019/8/19
W7 N e A 55 3 (M 1.65 250, 000 250,744 | 2019/4 /26
AARSRA T RS 45 46(0] 0.001 190, 000 190,009 | 2019/2 /20
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BBk - EESCE I SR BB AR 9TIE 0.001 230, 000 230,000 | 2019/3/20
/N at 790, 000 790, 927
ERES
M TAES: RIS T65RI5 0.25 900, 000 900, 062 | 2019/ 2 /27
RS FIfHEE 66N 0.3 100, 000 100, 028 | 2019/ 3 /27
EMES FIMEET6TEN 0.3 200, 000 200,111 | 2019/4 /26
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SEFURUFE J8MT B 154 E AL IR E RIBAL RO 0. 255 500, 000 500,209 | 2019/4 /22
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NIET7AF A 9K FRE FINEA AR fF 0. 02 200, 000 200,000 | 2019/4 /26
NaE Ty AF oA ETEFAER RE FINEA AR fF 0. 001 200, 000 200,000 | 2019/6 /14
Z#EUF J UV —2x G20t &R E RINEA BRI 0. 304 300, 000 300,247 | 2019/6 /12
—ZEMIET B 108 ARER AL RIS FRRO i 0.631 300, 000 300,497 | 2019/5/31
/h 7t 3, 540, 000 3, 543, 570
& it 6, 160, 000 6, 166, 387
H BT+ PR BALATEEE 0 C,
| EntofamEs
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< 7 A T2 =
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20184E 6 H30HRHE
(BIEHARS : 20174E 7 H 1 A ~201846 H30H)

@27 7 FOMMAITRDEY TT,
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PIMCO/AZ 2 —4 - IR—DV5 =49V FPUR - AVISAISYFv— RV K-T7UFK
PIMCONI a2—X « Z~v—U L e ~w—l oY « TR
AVTITARNT I Fxr— R K77 A

EHEE
20184E 6 A30H IZ#& T L7

(SHEHAL - TR F) (AL T 1 NEL2ER<S)

IR 2 - HAR#E EREE
SRR O EBIERR ) $ 36 J_(JPY) $ 42, 249
HEA 5 J (UsD) 4,530
s At 41
HRRERTEZRAFH
B J (PY) 735
SRR 3 J (UsD) 60
MEZ T 0
BHEGE 3 HK 1 081 Y MBS
J_(JPY) $ 57. 47
fiREIEE 38 J (USD) 74. 92
LHEERIES -
B A ffaEs: (S E B R ) 1 MPIMCONR aa— 4 « 2w =0V« v—H oY s TR A
[EapEEay 965 TIARNT I F v — KRR 77 KM ORME ERIL
L& U ST 4 TR 0 132,326 Tk KoL,
JESEART U ST 4 7 P 11
AN CeliN 22
EELES TR e 999
LEREH T MBS
PG AT S SHERLER) (2)
[EapuiEa; (346)
AT U NT 4 TR 0
JEEEART U ST 4 7 P (187)
SMERLEFER L Al 0
R B S (535)
BRI L OREB B 464
BAORRIC & DHMEEDERHEE $ 502
S SR (SR $ 0




PIMCO/AZ 2 —4 - IR—DV5 =49V FPUR - AVISAISYFv— RV K-T7UFK

N E D B
201846 H30H
RETH A FE FEAAE
(BT - ) (BT 2 )

Federal Home Loan Bank (a)

1.856% due 08/03/2018 $ 1, 100 $ 1, 098
1.877% due 07/27/2018 300 300
1.930% due 08/31/2018 200 199

1,597

EHFEE 0.9%
ANZ National Bank

1.420% due 07/02/2018 1 1
Bank of Nova Scotia

1.420% due 07/02/2018 120 120
Citibank N.A.

1.420% due 07/02/2018 44 44
DBS Bank Ltd.

1.420% due 07/02/2018 95 95
Deutsche Bank AG

1.420% due 07/02/2018 32 32
DnB NORBank ASA

1.420% due 07/02/2018 8 8
JPMorgan Chase & Co.

1.420% due 07/02/2018 94 94
Sumitomo Mitsui Banking Corp.

1.420% due 07/02/2018 47 47

441

| xEEy=s£08% . |
1.895% due 09/27/2018 (a) 356 354
BYTMESRaEt 2,392

(EiSRES2, 392)

RERMISFEE 2,392
(ESRIE$2, 392)




PIMCO/AZ 2 —4 - IR—DV5 =49V FPUR - AVISAISYFv— RV K-T7UFK

HE (HAE T
RS E 96.3%

REIEEE 96.3%

PIMCO/NZ2—4 + IX—SVU 5 - I—45 9V -FUR-AVIF5RA

SOFv—-RYE-T7UFW

(ER1G R $41, 254) 4,182 45,079

EEiREaE 45,079
(B SR AmS41, 254)

REAF 101.4% $ 47,471
(B 1SR 1f$43, 646)

ST VAT« TS (1.8%) (859)
(MBREEIETL I 7 L3$0)

ZTOMDEELS SUVAME 0.4% 181

HEE 100.0% $ 46, 793

(a) 7 =R AIMEF &R 2ERT,



PIMCO/AZ 2 —4 - IR—DV5 =49V FPUR - AVISAISYFv— RV K-T7UFK

OJFEEA R T U T ¢ 7 b 20184E 6 A 30 H HTE
O S\ E AR LK
BN T
R EBETMHAL
W4T e A T I G Alk
BPS 07/2018 $ 51 JPY 5,632 $ 0 $ 0
BPS 07/2018 9 990 0 0
s 0 s 0
@) (JPY) 7 7 AHNE & HF eI LK
KBRS
GILIER e A TRBE FIE i Al
BOA 07/2018 JPY 6, 858 $ 62 $ 0 $ 0
BPS 07/2018 77,628 701 0 0
BPS 07/2018 5,705 52 0 0
BPS 07/2018 $ 14, 941 JPY 1,622, 748 0 (291)
CBK 07/2018 JPY 144, 875 $ 1, 320 12 0
CBK 08/2018 $ 482 JPY 53, 064 0 (2)
GLM 07/2018 JPY 25, 317 $ 230 2 0
GLM 07/2018 $ 52 JPY 5,670 0 0
JPM 07/2018 JPY 1, 582, 402 $ 14, 342 56 0
JPM 07/2018 $ 14, 882 JPY 1,618,401 0 (271)
JPM 08/2018 14, 258 1, 569, 961 0 (55)
MSB 07/2018 JPY 1, 569, 961 $ 14, 227 54 0
MSB 07/2018 $ 589 JPY 63,943 0 (12)
MSB 08/2018 14, 256 1, 569, 961 0 (53)
SCX 07/2018 JPY 29, 790 $ 272 3 0
SSB 07/2018 $ 14,913 JPY 1,618,401 0 (302)
SSB 07/2018 52 5,705 0 0
SSB 08/2018 JPY 5, 705 $ 52 0 0
TOR 07/2018 1, 569, 961 14, 289 116 0
TOR 08/2018 $ 14, 319 JPY 1, 569, 961 0 (116)
$ 243 $ (1, 102)
NEABLELZHEH $ 243§ (,102)




PIMCO/INS 2 —% - IX—D25 - X—4 9 Y - FUR - AVISRARIIVFr—-

PIMCONI o —#% « = —U U J « =4 oY « T K-
AVTITANTIF¥Y— R K772 KB

EHEE
20184E 6 A30H IZ#& T L7

(SHEHAL - TR F)

(B : F 1 HEAMLEBRL)

KUK 770K

IR HAR#E EREE
SRR O EBIEER ) $ 168 ] (AUD) 15, 281
HEBUA 7 J (BRL) 14, 489
s At 175 J (CNY) 15, 900
J (IDR) 16, 435
ER: ] (INR) 16, 556
SHFILE. 15 J (ZAR) 15,018
HEZ T 0
HHAGE 15
HMRBRERITERRIASHK
MR EEE 160 J (AUD) 421
] (BRL) 577
LERBIER J (CNY) 264
B A ffaES: (S E B R ) 4 1 (IDR) 332
P2 7F 6,647 J_(NR) 106
& U ST 4 7RG 0 1 (ZAR) 467
JESEART U NT 4 T 3,984
AN el 18
EEESTRi e 10, 653 HiR 1 O &f- Y SE E RS
J (AUD) 36. 29
LEAR KBTI - ] (BRL) 25. 12
B A faES: (O E B ERR ) (6) T (CNY) 60. 16
Bt (4, 667) J (IDR) 19. 20
AT U NT ¢ TR 0 7 (INR) 40. 73
JEE&BT VST 4 T (4, 964) 1 (ZAR) 32.17
SMERLEFER L Al 0
R B A (9, 637)
BRI L OREB B 1,016 MPIMCONRS a—4 « =V UV e w—H oY« TR A
TIART I Fx— - R R 77 KM OHRMEERHIT
ERAOHRICL MEEDIERHE $ 1,176 132, 326 K KL,
S ERUR UL $ 0




PIMCO/AZ 2 —4 - IR—DV5 =49V FPUR - AVISAISYFv— RV K-T7UFK

N E D B
201846 H30H
RETH A FE FEAAE
(HAr 2 T) (AL . T)

REAMES 7.1%

EHERES 7.1%
aAv—3 v )LR—/8— 5.6%
Federal Home Loan Bank (a)

1.780% due 07/05/2018 $ 300 $ 300
1.858% due 08/03/2018 700 699
1.873% due 07/30/2018 1, 700 1, 698
1.877% due 07/27/2018 500 499
1.893% due 07/24/2018 1,700 1,698
1.930% due 08/31/2018 400 399

5,293

EHTES 1.5%
ANZ National Bank

1.420% due 07/02/2018 2 2

Bank of Nova Scotia

1.420% due 07/02/2018 374 374

Citibank N.A.

1.420% due 07/02/2018 137 137

DBS Bank Ltd.

1.420% due 07/02/2018 297 297

Deutsche Bank AG

1.420% due 07/02/2018 99 99

DnB NORBank ASA

1.420% due 07/02/2018 25 25

JPMorgan Chase & Co.

1.420% due 07/02/2018 292 292

Sumitomo Mitsui Banking Corp.

1.420% due 07/02/2018 148 148
1,374

mHTMESaEt 6, 667

(BRf§R{E$6, 667)

RERMESEE 6, 667

(ES R $6, 667)



PIMCO/AZ 2 —4 - IR—DV5 =49V FPUR - AVISAISYFv— RV K-T7UFK

HE (HAE T
REIRE 93.2%

BEET 93.2%

PIMCO/NZ2—4 + IX—SVU 5 - I—45 9V -FUR-AVIF5RA

SOFv—-RYE-T7UFW

(ER1GRE$77, 299) 8, 093 87, 247

MR A A 87 247
(RABRIEST7, 299)

B’EAF 100.3% $ 93,914
(B3R 1f$83, 966)

ST AT« TS (3.6%) (3, 340)
(MBRMEEIETL I 7 L$0)

ZTOMDEELS SUAME 3.3% 3,105

HEE 100.0% $ 93, 679

(a) 7 =R AIMEF &R 2ERT,



PIMCO/NS 2 —4 -

IR—DUT =YYy -FUR-

AVISAMIYFY— RV F-T7UF

OJFEEA R T U T ¢ 7 b 20184E 6 A 30 H HTE
O S\ E AR LK
BN T
REII AL
EIlER e A M Vi e Y
BPS 07/2018 $ 252 JPY 27, 844 0 $ (1)
BPS 07/2018 27 2,946 0 0
BPS 07/2018 17 1, 896 0 0
0 $ (1)
@) (AUD) 7 T AHME B IE LEK
REII AL
EIlER e A M Vi e Y
BOA 07/2018 AUD 6,933 $ 5,118 0 $ (4)
BOA 08/2018 $ 5,119 AUD 6, 933 5 0
BPS 07/2018 AUD 14 $ 10 0 0
BPS 07/2018 276 204 0 0
BRC 07/2018 26 20 1 0
CBK 07/2018 $ 5,477 AUD 7,263 0 (111)
FBF 07/2018 AUD 241 $ 178 0 0
FBF 08/2018 $ 178 AUD 241 0 0
GILM 07/2018 AUD 6, 959 $ 5,111 0 (30)
GLM 07/2018 $ 5,474 AUD 7,282 0 (94)
GILM 08/2018 5, 085 6, 923 30 0
HUS 07/2018 AUD 362 $ 275 7 0
HUS 07/2018 $ 10 AUD 14 0 0
HUS 08/2018 AUD 14 $ 10 0 0
JPM 07/2018 244 185 5 0
JPM 07/2018 $ 5,497 AUD 7,250 0 (141)
MSB 07/2018 226 297 0 (6)
RBC 07/2018 AUD 12 $ 9 0 0
RYL 07/2018 6, 931 5,116 1 (5)
RYL 08/2018 $ 5,094 AUD 6,901 5 0
SCX 07/2018 AUD 65 $ 48 0 0
SSB 07/2018 29 22 0 0
SSB 07/2018 $ 47 AUD 64 0 0
TOR 07/2018 AUD 355 $ 267 5 0
59 $ (391)




PIMCO/AZ 2 —4 - IR—DV5 =49V FPUR - AVISAISYFv— RV K-T7UFK

@] (BRL) 7 T AHME AR LEKN

REIAMHR LS

5 H8 T R A S Zun K AR
BOA 07/2018 BRL 8,118 $ 2,110 $ 4 $ (1)
BOA 07/2018 $ 2,213 BRL 8,118 0 (103)
BOA 08/2018 BRL 38 $ 10 0 0
BOA 08/2018 $ 453 BRL 1,732 0 )
BPS 07/2018 BRL 11,930 $ 3,201 100 0
BPS 07/2018 $ 3,096  BRL 11,930 6 o
BPS 08/2018 3,181 11,893 0 (101)
CBK 07/2018 BRL 11,628 $ 3,077 54 0
CBK 07/2018 $ 3,016  BRL 11, 628 6 0
CBK 08/2018 3,026 11,473 0 (54)
DUB 07/2018 BRL 17, 558 $ 4,594 36 (6)
DUB 07/2018 $ 4,745  BRL 17,558 0 (181)
DUB 09/2018 1,213 4,635 0 an
DUB 10/2018 602 2, 256 0 21)
FBF 07/2018 BRL 5,093 $ 1,365 41 0
FBF 07/2018 $ 1,321  BRL 5,093 3 0
FBF 08/2018 1,205 4,511 0 (37)
GLM 07/2018 BRL 4,373 $ 1,135 1 ®3)
GLM 07/2018 $ 1,165  BRL 4,373 0 (29)
GLM 08/2018 BRL 717 $ 186 0 0
GLM 09/2018 39 10 0 0
HUS 07/2018 4,638 1,241 36 0
HUS 07/2018 $ 1,245  BRL 4,638 0 (40)
HUS 08/2018 1,204 4,511 0 (36)
JPM 07/2018 BRL 3,054 $ 812 18 0
JPM 07/2018 $ 800  BRL 3, 054 1 (M
JPM 08/2018 610 2,289 0 an
MSB 07/2018 BRL 13,592 $ 3, 620 88 0
MSB 07/2018 $ 3,590  BRL 13,592 5 (62)
MSB 08/2018 3,610 13,592 0 (90)
SCX 07/2018 BRL 18,518 $ 4,803 0 (10)
SCX 07/2018 $ 5,063  BRL 18,518 0 (250)
SSB 07/2018 BRL 182 $ 48 1 0
SSB 07/2018 $ 47 BRL 182 0 0
TOR 07/2018 BRL 797 $ 214 7 0
TOR 07/2018 $ 207 BRL 797 0 0

$ 407 $ (1,073)




PIMCO/AZ 2 —4 - IR—DV5 =49V FPUR - AVISAISYFv— RV K-T7UFK

@) (CNY) 7 7 A H|ME &0 L3

REBHMHEL

BEIHF it T Z st B RE Al
BPS 09/2018 CNY 2, 767 $ 425 $ 9 $ 0
CBK 09/2018 $ 10,658  CNY 68, 679 0 (338)
GLM 09/2018 CNY 670 $ 104 3 0
GLM 09/2018 $ 27 CNY 174 0 1)
HUS 09/2018 CNY 2,991 $ 460 11 0
HUS 09/2018 $ 7,247  CNY 46, 429 0 (270)
IND 09/2018 CNY 2,030 $ 316 11 0
IND 09/2018 $ 1 CNY 6 0 0
JPM 09/2018 CNY 668 $ 102 2 0
MSB 09/2018 283 44 2 0
SOG 09/2018 $ 63 CNY 404 0 (2)

$ 38 $ (611)

@) (IDR) 7 7 AV E %R S LR
REBHMHEL

B AHF R H ZEEE ZHuE &k Al
BOA 09/2018 IDR 286, 514 $ 20 $ 0 $ 0
BPS 09/2018 $ 789  IDR 11, 099, 241 0 (23)
CBK 09/2018 IDR 3, 734, 568 $ 266 8 0
CBK 09/2018 $ 1 IDR 14, 028 0 0
FBE 09/2018 IDR 863, 942 $ 60 0 0
GLM 09/2018 1,097, 850 75 0 (1)
HUS 09/2018 3, 185, 600 220 0 0
HUS 09/2018 $ 7,107 IDR 102,062, 399 0 (62)
IND 09/2018 IDR 3,985,015 $ 276 1 0
JPM 09/2018 25, 078, 849 1,754 23 0
JPM 09/2018 $ 248 IDR 3,572, 891 0 (1)
MSB 09/2018 IDR 639, 870 $ 44 0 0
RYL 09/2018 1, 360, 306 94 0 0
RYL 09/2018 $ 166 IDR 2, 335, 622 0 (5)
SCX 09/2018 IDR 171, 139 $ 12 0 0
SCX 09/2018 $ 882  IDR 12, 558, 132 0 (15)
SOG 09/2018 IDR 3,411, 631 $ 239 4 0
SOG 09/2018 $ 68  IDR 974, 102 0 (1)
SSB 09/2018 10, 711 150, 311, 056 0 (335)

$ 36 $ (443)




PIMCO/AZ 2 —4 - IR—DV5 =49V FPUR - AVISAISYFv— RV K-T7UFK

@] (INR) 7 T A E AR E LK

REBHMHEL
BEIHF it T Z st B RE Al
BOA 09/2018 INR 8, 606 $ 127 $ 3 $ 0
BOA 09/2018 $ 1 INR 68 0 0
BPS 09/2018 INR 19, 259 $ 278 0 0
BPS 09/2018 $ 6,986 INR 477,910 0 (83)
CBK 09/2018 42 2,910 0 0
GLM 09/2018 INR 7,384 $ 107 0 0
GLM 09/2018 $ 520 INR 35, 885 0 (2)
HUS 09/2018 INR 6,999 $ 102 1 0
HUS 09/2018 $ 6, 894 INR 475, 285 0 (29)
IND 09/2018 INR 19, 991 $ 293 4 0
IND 09/2018 $ 27 INR 1,833 0 0
RYL 09/2018 INR 23, 895 $ 346 1 0
SOG 09/2018 13, 848 201 1 0
UAG 09/2018 $ 3, 756 INR 257, 307 0 (40)
$ 10 $ (154)
@] (ZAR) 7 T Z A E 2R e L 3K
R FEH A AR
TG F A T ZhuEts BRE Al
BOA 08/2018 $ 50  ZAR 645 $ 0 $ (4)
BOA 08/2018 ZAR 10, 868 $ 849 60 0
BPS 07/2018 139 10 0 0
BPS 07/2018 3, 344 244 0 0
BPS 08/2018 $ 5,814  ZAR 74, 227 0 (424)
CBK 08/2018 ZAR 297 $ 22 0 0
GLM 08/2018 $ 5,790  ZAR 74, 059 0 (412)
GLM 08/2018 ZAR 1,131 $ 83 1 0
HUS 08/2018 875 66 2 0
IND 08/2018 $ 391  ZAR 4,957 0 (31)
IND 08/2018 ZAR 503 $ 40 3 0
JPM 08/2018 $ 5,876  ZAR 75, 029 0 (427)
JPM 08/2018 ZAR 2,923 $ 218 5 0
RYL 08/2018 641 51 5 0
SCX 08/2018 199 16 1 0
SOG 07/2018 $ 10 ZAR 139 0 0
SOG 08/2018 ZAR 277 $ 21 1 0
UAG 08/2018 562 44 3 0
$ 81 $ (1, 298)
SNEABTELEZNES $ 631 $ (3,971)




PIMCO/AZ 2 —4 - IR—DV5 =49V FPUR - AVISAISYFv— RV K-T7UFK

PIMCONRS o2—X « 2~ = F «w—X v « TR -

AVTTANTIF v — R K77 FM)

KN E D B
KA A FHAM%E
(BT ) (BAZ : )

REFMEES 102. 9%
FILEVFY 6.3%

#LE - FIRFR 5.2%

Genneia S.A.

8.750% due 01/20/2022 $ 400 $ 387

Pampa Energia S.A.

7.375% due 07/21/2023 900 862

Rio Energy S.A.

6.875% due 02/01/2025 1, 500 1,253

YPF S.A.

8.500% due 03/23/2021 900 917

8.500% due 07/28/2025 2,900 2,772

8.750% due 04/04/2024 700 693
6, 884

(VoL
Argentina Bocon
22.844% due 10/04/2022 ARS 67 4
Argentina Government
International Bond

5.875% due 01/11/2028 $ 800 652

34.188% due 04/03/2022 ARS 1,836 58

Argentina POM Politica Monetaria

40. 000% due 06/21/2020 5, 845 213

Bonos de la Nacion Argentina con

Ajuste por CER

4.000% due 03/06/2020 (a) 30 1

Provincia de Buenos Aires

35.533% due 12/06/2019 40 1

Provincia de Neuquen Argentina

7.500% due 04/27/2025 $ 600 503
1,432

TFILEUFUEE 8,316

(E1SR1E$9, 214)

F—RX L3517 0.3%
L - FIEFR 0.3%

Barminco Finance Pty Ltd.

6.625% due 05/15/2022 400 380
F—Z L5 TER 380
(ER#3 IR fifi$400)

201846 H30H
Tk BRI
(WAL : T) (AL 1)

A—Z U7 0.9%
A - FIRFR 0.9%

Eldorado International Finance

GmbH

8.625% due 06/16/2021 600 620
Sappi Papier Holding GmbH

7.500% due 06/15/2032 550 567
F—R MY TEE 1,187

(EiSR1m$1, 118)

INZTa—4 2.2%

AR - FIRFR 2.2%
Digicel Group Ltd.

8.250% due 09/30/2020 3,050 2,314
Digicel Ltd.

6.000% due 04/15/2021 700 637
AR 2, 951

(ER1S R 1@$3, 589)

I35 12.3%

nNyHso—2 0.7%

State of Rio de Janeiro

6.024% due 12/20/2020 1, 000 973

R - FIRFR 11.6%

Andrade Gutierrez International

SA.

4.000% due 09/30/2018 (b) 340 268
Banco BTG Pactual S.A.

4.000% due 01/16/2020 800 782
5.500% due 01/31/2023 1,100 1, 026
Banco do Brasil S.A.

6.250% due 04/15/2024 (c) (d) 900 708
Banco do Estado do Rio Grande do

Sul SAA.

7.375% due 02/02/2022 530 512
Banco Pan S.A.

8.500% due 04/23/2020 1,090 1, 106
Centrais Eletricas Brasileiras S.A.

5.750% due 10/27/2021 1, 250 1, 226



PIMCO/AZ 2 —4 - IR—DV5 =49V FPUR - AVISAISYFv— RV K-T7UFK

iR AR FEATAE B AR FEATAE
(B4 . F) (B . ) (B4 . F) (BT 2 T)

CSN Islands XI Corp. 7.250% due 04/01/2023 1, 500 1, 504
6.875% due 09/21/2019 600 595 Frontera Energy Corp.
Hidrovias International Finance 9.700% due 06/25/2023 1, 600 1,592
SARL hFr5EE 4,461
5.950% due 01/24/2025 900 811 (BB Eff$4, 442) -
JSL Europe S.A.
7.750% due 07/26/2024 1,100 993 A< B 9 9%
5.375% due 02/01/2023 1, 300 1, 250 Alpha Star Holding III Ltd.
Odebrecht Finance Ltd. 6.250% due 04/20/2022 700 672
4.375% due 04/25/2025 200 70 China Evergrande Group
7.125% due 06/26/2042 1, 650 586 6.250% due 06/28/2021 300 283
Odebrecht Oil & Gas Finance 7.500% due 06,/28/2023 2, 000 1,792
Ltd. CIFI Holdings Group Co. Ltd.
0.000% due 07/30/2018 (c) 50 1 6.875% due 04/23/2021 800 794
Petrobras Global Finance BV Comunicaciones Celulares S.A. Via
5.299% due 01/27/2025 775 717 Comcel Trust
5.999% due 01/27/2028 2,527 2,291 6.875% due 02/06/2024 400 411
Rede D'or Finance Sarl Country Garden Holdings Co. Ltd.
4.950% due 01/17/2028 900 804 7.250% due 04/04/2021 450 452
Samarco Mineracao S.A. (b) 7.500% due 03/09/2020 400 410
4.125% due 11/01/2022 300 219 Kaisa Group Holdings Ltd.
5.750% due 10/24/2023 1, 000 735 8.500% due 06/30/2022 500 406
Votorantim Cimentos S.A. 9.375% due 06/30/2024 500 386
7.250% due 04/05/2041 700 700 KWG Property Holding Ltd.

15, 400 8.975% due 01/14/2019 400 409
IS TILER 16, 373 Melco Resorts Finance Ltd.
(ERf3 /R {E$16, 590) 4.875% due 06/06/2025 700 663

Odebrecht Offshore Drilling

HET7 - UHEE 3.4% Finance Ltd.
& - RFR 3.4% 6.720% due 12/01/2022 1,913 1,736
Gold Fields Orogen Holdings BVI Sable International Finance Ltd.
Ltd. 6.875% due 08/01/2022 1, 000 1,032
4.875% due 10/07/2020 800 800 VLL International, Inc.
NWD Finance BVI Ltd. 5.750% due 11/28/2024 1, 100 1, 044
5.750% due 10/05/2021 (c) 700 640 WTT Investment Ltd.
Rosneft Finance S.A. 5.500% due 11/21/2022 1, 000 957
7.250% due 02/02/2020 100 105 Wynn Macau Ltd.
Studio City Co. Ltd. 4.875% due 10/01/2024 900 861
7.250% due 11/30/2021 2,000 2,070 Yingde Gases Investment Ltd.
Studio City Finance Ltd. 6.250% due 01/19/2023 900 852
8.500% due 12/01/2020 850 857 TARVESER 13, 160

REIT7—CUHBRE
(ESR IS4, 464)

4,472

1 - FIRFH 3. 4%

Canacol Energy Ltd.

7.250% due 05/03/2025 1, 200 1,163
First Quantum Minerals Ltd.
7.000% due 02/15/2021 200 202

(B8R 1f$13, 897)

F' 0.3%
#LE - FIRFH 0.3%

Empresa Electrica Guacolda S.A.

4.560% due 04/30/2025 400 369
F A 369
(R4 R {i$374)



PIMCO/AZ 2 —4 - IR—DV5 =49V FPUR - AVISAISYFv— RV K-T7UFK

RE T
(HAL - F)

FEATAE
(HAL: F)
FE 1.5%
1R - FIRFR 1.5%
HeSteel Hong Kong Co. Ltd.

4.250% due 04/07/2020 300 285
Yancoal International Resources
Development Co. Ltd.

5.750% due 04/13/2020 (c) 300 295
Yankuang Group Cayman Ltd.

4.750% due 11/30/2020 1,400 1,342
hE&E 1,922

(ESREES$1, 991)

JOVET 2.6%
118 - HIRFR 2.6%
Bancolombia S.A.

5.125% due 09/11/2022 482 495
Colombia Telecomunicaciones S.A.

ESP

5.375% due 09/27/2022 900 897
8.500% due 03/30/2020 (c) 400 419
Grupo Aval Ltd.

4.750% due 09/26/2022 1, 600 1, 590
anYETAR 3, 401

(E1SR 1S3, 362)

J7T37 1.0%

AR - FIRFR 1.0%

Industrial Senior Trust

5.500% due 11/01/2022 1, 300 1,285

JT7TI5EE 1,285

(E1SR1@S1, 246)

E# 0.8%
18 - HIRFR 0.8%

CITIC Telecom International

Finance Ltd.

6.100% due 03/05/2025 200 210
Yanlord Land HK Co. Ltd.

6.750% due 04/23/2023 800 799
EEEE 1,009

(EfSER1@$1, 002)

42K 0.8%

4118 - FIRFR 0.8%

ABJA Investment Co. Pte Ltd.

5.950% due 07/31/2024 500 484

B AR FEATAE
(B4 . F) (B : F)
GMR Hyderabad International
Airport Ltd.
4.250% due 10/27/2027 200 170
JSW Steel Ltd.
4.750% due 11/12/2019 400 399
1 v R&EE 1,053

(ESRIEE$1, 118)

AV RRT7 0.8%

4118 - FIRFR 0.8%
Bukit Makmur Mandiri Utama PT

7.750% due 02/13/2022 300 292
Indika Energy Capital Ill Pte Ltd.

5.875% due 11/09/2024 800 714
12 RO T7EE 1, 006

(E#SR1E$1, 085)

TAILTUER 2.5%

1R - FIRFR 2.5%

ABH Financial Ltd. Via Alfa Holding

Issuance PLC

2.626% due 04/28/2020 EUR 1,200 1,404
Alfa Bank AO Via Alfa Bond

Issuance PLC

7.750% due 04/28/2021 $ 200 215
Borets Finance DAC

7.625% due 09/26/2018 400 402
Credit Bank of Moscow Via CBOM

Finance PLC

7.500% due 10/05/2027 (d) 839 685

Mobile Telesystems OJSC Via

MTS International Funding Ltd.

5.000% due 05/30/2023 600 588
TALF Y RER 3,294
(B R1@$3, 433)

LTI 10.4%
R - #RFH 10.4%

Adecoagro S.A.

6.000% due 09/21/2027 200 166
Altice Financing S.A.

6.625% due 02/15/2023 1, 500 1,482
7.500% due 05/15/2026 3,200 3,103
Altice Finco S.A.

7.625% due 02/15/2025 200 180
Evraz Group S.A.

6.500% due 04/22/2020 227 233
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iR AR S AR
(B4 . F) (HAL : F)
8.250% due 01/28/2021 300 320
Kernel Holding S.A.
8.750% due 01/31/2022 800 789
MHP SE
7.750% due 05/10/2024 700 703
QGOG Constellation S.A.
9.500% due 11/09/2024 (b) (e) 3,815 1,612
Sberbank of Russia Via SB Capital
SA.
5.500% due 02/26/2024 (d) 2, 850 2,862
Topaz Marine S.A.
9.125% due 07/26/2022 700 710
Unigel Luxembourg S.A.
10. 500% due 01/22/2024 1, 100 1,137
VTB Bank OJSC Via VTB Capital
SA.
6.950% due 10/17/2022 500 513
LoEVIINY &5 13, 810
(B3R {f$15, 415)
E—)IvR 2.0%
1115 - FEFR 2.0%
Azure Power Energy Ltd.
5.500% due 11/03/2022 200 183
Greenko Dutch BV
4.875% due 07/24/2022 450 423
HTA Group Ltd.
9.125% due 03/08/2022 1,100 1, 056
Neerg Energy Ltd.
6.000% due 02/13/2022 1, 000 932
- vy REF 2,594

(B8R 1@$2, 759)

AF210 0.8%
118 - #IRFER 0.8%
Banco Mercantil del Norte S.A.

7.625% due 01/10/2028 (c) (d) 200 198
Credito Real SAB de C.V. SOFOM

ER

7.250% due 07/20/2023 600 596
Cydsa SAB de C.V.

6.250% due 10/04/2027 300 272
AxTasE 1,066

(ESRIEE$1, 101)

ZEF 0.6%
1B - HIRFER 0.6%
JBS USA LUX SA.

5.750% due 06/15/2025 800 748
ZEESE 748
(ERf3 /R fiEi$800)

R
(HAL - F)

FEATAE
(HAL: )
524 13.8%

118 - HIRFR 13.8%

GTH Finance BV

7.250% due 04/26/2023 700 726
IHS Netherlands Holdco BV
9.500% due 10/27/2021
Indo Energy Finance Il BV
6.375% due 01/24/2023 1,670 1,577
Metinvest BV

7.750% due 04/23/2023
Nostrum Oil & Gas Finance BV
8.000% due 07/25/2022 1, 100 1, 050
Teva Pharmaceutical Finance

Netherlands Il BV

3, 250 3,128

3,100 2,916

2.800% due 07/21/2023 5, 000 4, 324
3.150% due 10/01/2026 2,000 1,610
United Group BV

4.375% due 07/01/2022 EUR 200 238
VEON Holdings BV

4.950% due 06/16/2024 $ 1, 200 1,138
VTR Finance BV

6.875% due 01/15/2024 1, 600 1,614
TS5 AE 18, 321

(ESR1E$18, 720)

F+42x)7 0.8%
118 - #IRFR 0.8%
United Bank for Africa PLC

7.750% due 06/08/2022 200 195
Zenith Bank PLC
7.375% due 05/30/2022 900 899

FAUz TR
(BB RIES1, 095)

1,094

187 0.1%
AR - FIRFR 0.1%

Banistmo S.A.

3.650% due 09/19/2022 200 189
NI EEH 189
(ER#3 R & $200)

~NJ)L— 0.6%
118 - FIRFR 0.6%
Union Andina de Cementos SAA

5.875% due 10/30/2021 800 822
RIL—&F 822
(B 13 IR fii$804)
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RE T
(HAL - F)

BRI

SUAR—IL 1.2%
18 - HRFR 1.2%
Marble II Pte Ltd.
5.300% due 06/20/2022 400 377
Medco Straits Services Pte Ltd.
8.500% due 08/17/2022
SUHR—LEE

(B fSR{E$1, 621)

1, 200 1, 201

1,578

m7 2975 0.5%
18 - H9RFR 0.5%
AngloGold Ashanti Holdings PLC

5.125% due 08/01/2022 700 712
m7 7Y hER 712
(B3R ffi$635)

A)S2h 0.3%
#HfE - FIERFR 0.3%

National Savings Bank

8.875% due 09/18/2018 400 402
A5 hEE 402
(B3R fii$404)

kL 5.0%
118 - #9RFR 5.0%
Akbank Turk A/S

5.125% due 03/31/2025 700 616
Arcelik A/S

5.000% due 04/03/2023 200 189
QNB Finansbank A/S

4.875% due 05/19/2022 800 750
Turkiye Garanti Bankasi A/S

4.750% due 10/17/2019 500 497
6.125% due 05/24/2027 300 264
Turkiye Is Bankasi A/S

6.000% due 10/24/2022 1, 150 1,021
6. 125% due 04/25/2024 800 730
Turkiye Sise ve Cam Fabrikalari

A/S

4.250% due 05/09/2020 400 392
Turkiye Vakiflar Bankasi TAO

6.000% due 11/01/2022 1, 100 955

HHIR AR A AR
(B . F) (BT 2 T)
Yapi ve Kredi Bankasi A/S
4.000% due 01/22/2020 400 380
5.750% due 02/24/2022 900 835
rLa&Et 6, 629

(ESR1f$7, 185)

2934F 0.5%
VI B 0.5%

Ukraine Government International

Bond

7.750% due 09/01/2021 700 692
2954 FAE 692
(B3R 1E$729)

7o JEREER 0.7%
118 - FIRFR 0.7%
Burgan Tier 1 Financing Ltd.

7.250% due 09/30/2019 (c) (d) 900 899
73 7EREEMBEF 899
(B3R fE$901)

41F¥)R 9.1%

AR - FIRFR 9. 1%
Afren PLC (b)

10. 250% due 04/08/2019
15.000% due 04/25/2049
Hikma Pharmaceuticals PLC
4.250% due 04/10/2020 700 696
Liquid Telecommunications

Financing PLC

1,741 6
3,592 395

8.500% due 07/13/2022 1,900 1,900
Petra Diamonds U.S. Treasury

PLC

7.250% due 05/01/2022 2, 800 2,705
Polyus Finance PLC

4.700% due 01/29/2024 2,100 1,975
Tullow Oil PLC

6.250% due 04/15/2022 1, 500 1,457
7.000% due 03/01/2025 1,100 1,042
Vedanta Resources PLC

6.375% due 07/30/2022 2,000 1,910
14 ¥ RE5 12,086

(BUfSR{E$17, 247)



PIMCO/NS 2 —4 - TX—DV5 - X—H 9V - FUR - AVISRISYFr—-

RE T BRI
(HAL ) (HAL : F)

T7*UAh 3.6%
LA - FIRFH 3.6%

DAE Funding LLC

5.000% due 08/01/2024 300 289
Navient Corp.

6.500% due 06/15/2022 200 205
Rio Oil Finance Trust Series 2014-1

9.250% due 07/06/2024 375 403

Rio Oil Finance Trust Series 2018-1

8.200% due 04/06/2028 2,100 2,132
Stillwater Mining Co.

6.125% due 06/27/2022 1,900 1,704
T7A)hER 4,733

(E#SR1fi$4, 867)

BEHEMER 3.9%

aAv— ¥ ILR—/8— 2.0%
Federal Home Loan Bank (f)

1.865% due 07/12/2018 100 100
1.877% due 07/27/2018 500 499
1.898% due 08/22/2018 1, 700 1, 696
1.930% due 08/31/2018 400 399

2,694

ANZ National Bank

1.420% due 07/02/2018 2 2
Bank of Nova Scotia

0.510% due 07/03/2018 CAD 40 31
1.420% due 07/02/2018 $ 354 354
Brown Brothers Harriman & Co.

0.230% due 07/02/2018 GBP 1 2
0.510% due 07/03/2018 CAD 1

Citibank N.A.

0.230% due 07/02/2018 GBP 54 72
1.420% due 07/02/2018 $ 129 129
DBS Bank Ltd.

1.420% due 07/02/2018 281 281
Deutsche Bank AG

(0.570%) due 07/02/2018 EUR 13 15
1.420% due 07/02/2018 $ 94 94
DnB NORBank ASA

1.420% due 07/02/2018 23 23
HSBC Bank

0.230% due 07/02/2018 GBP 17 23

KUK 770K

HHIRIAR A AE
(B4 . F) (HAT 2 T)
JPMorgan Chase & Co.
1.420% due 07/02/2018 $ 276 276
Sumitomo Mitsui Banking Corp.
0.230% due 07/02/2018 GBP 18 24
1.420% due 07/02/2018 $ 140 140
1,467

FILEUF U EHEE 0.0%

24.050% due 10/12/2018 (f) ARS 270 9

742z ) 7ARTESRIEEHEES 0.5% ()

15.104% due 12/06/2018 NGN 175, 300 462

19.005% due 08/09/2018 49, 200 134
596

FA2x) 7EAER 0.3% ()

13.096% due 01/17/2019 21, 400 56

15.104% due 11/29/2018 79, 700 210

37.804% due 07/19/2018 43, 800 121
387

EHeMEREE 5,153

(B8R 1EE$5, 152)

BERBIEHEE 102.9% $ 136,167

(BR13 IR {T$146, 960)

SMTIUNT 4« TE&E 0.1%) (67)

(REBFRMEERIETTL I T LG2)

ZTOMOEES F VAR (2.8%) (3,774

& E 100.0% $ 132,326

(a) BfFES OBERBHITA > 7 LRICK > TSNS,

(b) YA AL %, B R RATIREEIC B 5.

() KM« FHO BT %4 5 50) RKEIOEEH Th 5,
(d) B FEHR IR S

(e) BLA A lliFIES:

() 7 — R ATINE R eF & KT
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@ il [RATRES: 20184F 6 H 30 H H7E
BT T
4= .\ e 45 - [ MEPEICHD D
FEATH J =R Tl A irECaE| AT DEEZAiis T M O
Afren PLC 15.000% 04/25/2049 04/30/2015 $ 3,394 $ 395 0.30%
Of AFB L OZ Do ARl EL | 20184F 6 /130 H BI7E
@ U N —X - LREG
BT T
G F Al fEAH i A [N UN=A « VARG 2 K4
BOS 1. 000% 06/27/2018 N/A $ (1, 555) $ (1, 555)
BRC (1. 000%) 06/15/2018 07/12/2018 (328) (328)
CFR 0. 750% 06/07/2018 N/A (1,576) (1,577)
JML 0.900% 03/02/2018 07/11/2018 (1, 448) (1, 452)
JML 1. 250% 06/08/2018 07/11/2018 (1, 634) (1, 635)
JR—=R - LREGI&EE $ (6, 547)
Q@HRFHEAN L L TR 5 E|
BT T
TR £ OB 30 A LA g 901 i aat
1J/)8—R = LREE|
KE LS O HAE $ 0 $  (3,415) $ 0 $  (1,555) $ (4,970
K D& 0 0 0 (1,577) (1,577)
JIR—R - LREEI &5 $ 0 $ (3, 415) $ 0 $ (3, 132) $ (6, 547)
EAEE $ 0 $ (3, 415) $ 0 $ (3,132) $ (6, 547)
YIN—R - LRERBIIZRDKRILE $ (6, 547)
O L&G&RFT V) NT 14 7RG 20184F 6 H 30 H BifE
@icEt 7y a v
SR AR A T a v
AT T GRS EBR <)
G4 (b wmn w57 h s
()
21—/ - U.S. Treasury 10-Year Note August 2018 Futures $ 121.000  07/27/2018 35 $ (8) $ (6)
7wk = U.S. Treasury 10-Year Note August 2018 Futures 118.500  07/27/2018 35 9) (2)
TEA T avEEH $ (17) $ (8)
(| FiR/ESY
AT - T GRS EBR <)
AL TR
fzdi] Fl X R H R O REBFHIERE B B
Euro—Bobl 5-Year Note September Futures Short 09/2018 5 $ (4) $ 0 $ 0
Euro -Bund 10 -Year Bond September Futures Short 09/2018 5 (4) 0 (2)
U.S. Treasury 2-Year Note September Futures Short 09/2018 93 (10) 3 0
U.S. Treasury 5-Year Note September Futures Long 09/2018 21 4 0 0
U.S. Treasury 10-Year Note September Futures Long 09/2018 105 67 0 0
U.S. Treasury 30-Year Bond September Futures Short 09/2018 12 (72) 1 0
SMEPEE $ (19) $ 4 $ (2)
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| D yaAvE 53|
ERNAT v

KUK 770K

AL T
Pl
EREE  pmencrorn EEEN W WA RN RESARNGE o i
SR el T [Eilsowdl] i A BETAR ZAli RIZHIFAT R 4R &k i
A 3-Month USD-LIBOR  2.250%  12/20/2022 $ 3,260 $ (89) $ (96) $ 0 $ (2)
H 3-Month USD-LIBOR  2.750%  12/20/2047 710 34 37 1 0
RTy TREEE $ (55 $ (59 $ 1 $ @
OJFIHERT Y /ST ¢ 7 Fidh 20184 6 J30 H HI1E
@ S E BT LK)
AL T
REBETAHiE
5 FH T i A ZIEm LT Zm s B Al
BOA 07/2018 $ 961 EUR 816 $ 0 $ (9)
BPS 07/2018 EUR 2,212 $ 2, 566 0 (17
GLM 07/2018 25 29 0 0
JPM 08/2018 NGN 49, 200 127 0 (8)
JPM 11/2018 72,492 193 0 (4)
JPM 11/2018 $ 763 NGN 286, 507 14 0
JPM 12/2018 NGN 171, 106 $ 453 0 (11)
SCX 07/2018 40, 792 106 0 (7)
SSB 07/2018 $ 1,654 EUR 1,421 5 0
SSB 08/2018 EUR 1,421 $ 1,658 0 (5)
NEAELELROERH $ 19 $ (61)
@<V v TE
IV T ANV MR T (HE - YT i - #IT5E) —5E 0
AL T
A Y v T RKI il
’ ey IR - 2018/6/308 A0 oy TVRTA e -
T3 | F SRS Eeen WA e 0 T TR g0t KRR WE Al
JPM JBS Investments GmbH ~ 1.000%  12/20/2018 4.318% $ 1,200 $§  (35) $ 17 $ 0 §  (18)
R7y TREGEE $§ Gy § 11§ 0§ (8
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PIMCO/AZ 2 —4 - IR—DV5 =49V FPUR - AVISAISYFv— RV K-T7UFK

20184E 6 A30H IZ#& T L7

(WAL - TR FV)

IRk
SRR GHEBIEER ) 10, 706
HEA 7
Ak 10, 713
&R
KIFLE 32
e 0
#HAG 32
fIEEE 10, 681
LERBIEE
g A ffaE S (S E B R ) (869)
B 0
AT ) ST 4 TR (369)
JFEE&RT U ST 4 T W 37
AT s
EEESIkicE (1, 219)
LHRERH B
B A RES: (SHE R ERRS) (6, 814)
R 0
35T U ST 0 7R (58)
JEFART V) ST 4 TP 13
SMEREEFER L OBl 4
R BT S (6, 863)
BRI L OREB B (8, 082)
BROERIC K DMEEDIEHEE 2, 599
A4 EIFIR R 0




Y R— YH—T 7R

M = =
ERHREE
F1688 CRER2018%8 A20H)
YER & EAR (20174 8 220 ~20184 8 A20H)

RREDHGTSEAN

FREENOCBEERY, BE<XHALBLLFET,
LYERN R OEBERARREEFICOVWTIHER L LITETS,
SHEL—BOBIILTEBYET LS. BELBALLETET.

QLT 7Y NOMEMEAIRDEY TH,

2 A A &t

FPBERROAHBEFCRELZTD., RELANELRHEOERRERND CLEENE LTERAEZTVEY,

FRREME

ABBERTOBHEMS £ TERETRE LET,

THREGR

BANDBRESTVELR A,

BR7EYMIRIA L

EREPREARE 1-12-1

http://www. nomura-am. co. jp/




BHvr— x¥—2I7F

7] fOA O E| L W o E|R il
i % 3
M % % % ENLE!
1281 (20144 8 A19H) 10, 199 0.1 59. 7 — 8, 648
1351 (201548 A19H) 10, 206 0.1 44. 7 — 22,034
1451 (201648 A19H) 10, 211 0.0 68. 6 — 19, 722
1581 (201748 A21H) 10, 208 A0.0 64.0 - 17, 754
165 (201848 A20H) 10, 206 A0. 0 38.7 - 13,511
FAEHEM IR ITE W TR — 58 0 "R,
M7 7 KT, BN E 2R T RIEENGFEE LW, XUy F~—J % TdH Y A,
OLHAhDEAEMEE L TRFEDHETR
E 5 & e fif RS %5 | 1 %
[ % ESE . N A 5 [E
€./ -] M % % %
20174E 8 H21H 10, 208 — 64.0 —
8 AR 10, 208 0.0 56. 6 —
9 AK 10, 208 0.0 63.9 —
10H% 10, 208 0.0 51.7 —
1LAR 10, 208 0.0 66.0 —
12A K 10, 208 0.0 51.5 —
20184E 1 AR 10, 208 0.0 46. 2 —
2 AR 10, 207 0.0 55.1 —
3 AR 10, 207 0.0 45. 2 —
4 AxK 10, 207 A0.0 46.3 —
5 A K 10, 207 A0.0 40. 7 —
6 K 10, 207 0.0 24. 4 —
7THRE 10, 207 A0.0 35.3 —
# X
201848 A 20H 10, 206 0.0 38.7 —

PRI E T,
SRS FRIT T IR — T 0 LR,
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10,209

10,208

10207 F === mmmmmm o e e e \
10,206 | = == == = = = mmm o L

10,205 | = = == = = = = = = === = o e e e oo m oo m oo m oo oo
10,204 ! ! ! ! ! |
2017/9 2017/11 2018/1 2018/3 2018/5 2018/7
\ — HE#ME \
OEEMBNE L EHER
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ERREL. SKECHIERNRCER - IFREOUERRFLZERIC. BOMHLEE
HEIRAEFE L=

SD&SGH, BARRITIE TRIESFIREMSEN - EMEREM L. 201857 A
[CFERMBENOFRMEZSOLIEANL, BEREFO (D7 FHAF VX &M, RAE
FEROFRRIEFD BRAGEMENRGO-OORMARIE] ZBALFT L,

YA FRAEMBENSE & EBRI—LER <EMEFNOEB>
MEFEX—005%F2E. T-Bil (EEELAGESE) 020
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O% 77V FDR—+bI+ YT
HBE1EUROAMEBECIT—I v L R—N—Z0EHAMIIF~DREZITHL. b
TTa—) - O—VEFETERETLGI CLTRIMEOHERERY F L1,

O%UT7Y RDRVFT—Y EDER
Y477y KT, EBEERTEDRERS EAE (AR

FELEVN=0. AV FI—EEBY FA, 00
55 71E. HhONT 7Y FOLRLEME
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OSHRDERAEH

FHIr— IF—T7 UK

HE1EUROAHECIT—I v L R—N—Z0EHAEMIIF~DREEITHL. b
BTa—I)L - O—VETERZITLEI CLETRIMOERZR > TGERAWW-LET,

BAREBITICEDAIAFTREFBENDEL L. FTELBRERNREL I AHEDOFEY OREER
DEOI—IL-A—2DEFNEHEIATRELGDIZHR . IATRFEYDEE~DIZREEZAEL T,
HEMBATET DA ENEESINFTFTOTIEBELLESLY,

SlEmECBEBYET LS. FHLIBEVRLEITEYS,

O1/[&f-Y DERAAM

(20174 8 A22A~20184 8 A20H)

ZUEEHISSTWOWERA,

OFERUEEIDIKIR

(201748 A22H~20184 8 A20H)

. A

= £+ il 5t £+ il
TM M
EfF RS 690, 234 690, 233
M7 RS 3, 695, 131 —
( 7,082,100)
Rk S5 13, 257, 967 —
N (13, 445, 000)
s (EEENESEGT) 7,946, 048 —

(10, 449, 000)

*EFTZITELRE, BEAF2EEEATRY £ A.)
* BRI IZE) 0 5 C,
* () PIMEERIC X 288 T,

fAES EENMER 2 ET) IR TR (SR 35Eh T A,

. Z QAL

i

t  #

W

v —T )b e N—N—

TH
22,599, 981

TH

(19, 100, 000)

kO REHITR T LG,
sk AL AR (3 ED 0 $5 T,
* () PIMEERIC X 288 T,
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BHvr— x¥—2I7F

(201748 A22H ~20184 8 A20H)

. FIZERA & DGR

i sy | BMEE Simmea] b RS ComEmgs] D
& OB B A L ORGIRHILD C
EpaaE [Epae! % EpaE EpaE %
INAE 24, 899 1,719 6.9 — — —
FIERG N & 1%, B (R 3e % O (T 5 BB 118 1 I HE SN2 FIERRA Cob 0 . 57 7 v FICIR 2 FIEMRA & LI R
BEHASHTT,
Ot AEE DR (20184 8 A20B H7E)
| EmaiE
(A) ERN R ER) AtE  FERIBR
X 2 g - s | 9 BB BRKIT PATIARIRR A
wUm & w|E wE A k| g e e T e [ T 2
TH TH % % % % %
o 622, 000 624, 351 4.6 - — — 1.6
W7 (A (622,000 ( 624,351) (4.6) (-) (-) ()| (a8
Wk e 1, 340, 000 1, 342, 467 9.9 - - — 9.9
(B < 4:RbE) (1,340,000)| (1,342, 467) (9.9 (=) (=) (=) (9.9
I 1, 750, 000 1,751,319 13.0 - - — 13.0
it (1,750,000) (1,751, 319) (13.0) (=) (=) =) (30
A 1, 500, 000 1, 505, 675 11.1 — - - 11.1
(BT EIENES) (1,500,000)| (1,505, 675) (111 (—) (=) (—) (11.1)
N | 5212,00 5,223,813 38.7 - - — 38.7
- ! (5,212,000)| (5,223, 813) (38.7) (—) (—) () (38.7)

* () WIREEBRETHEETY,

FMALLERIT, MEEREIC Y 2 R AR OEI S,

* BEAD BALARTITEI D 5 C,

FFHMIZ OV TR MG EE . MFHFRESFIV T =22 AFLTVET,
*PRAFWIRIAY 1 AN O AR & U CEHIFEMEIC L0l L TvEd,




BHvr— x¥—2I7F

(B)EWN G EE) AHHE  SBIBR
_ Bl OB oW 4 B FF M | EEFH A
A % FM M
MR B 158 1.53 30, 000 30,150 | 2018/12/20
KB A5EE322(0 1.62 252, 000 253,785 | 2019/1 /29
KB A% (54) 5100 0. 244 300, 000 300,210 | 2018/11/28
PRI ABEANME PR 204 5 [A] 1.58 40, 000 40,205| 2018/12/20
/I at 622, 000 624, 351
BRES (R < ERE)
MG A ESSREIEE S BURRESE 119 1.6 110, 000 110,259 | 2018/10/16
ARG BRI - EEEEAEES: RSB 440m 1.62 130, 000 130,696 | 2018/12/20
HF AR SR E SR F39[E 0. 808 100, 000 100, 026 | 2018/ 8 /28
P H AR EE ERE S AP BIE S 5 (1] 1.86 1, 000, 000 1,001,484 | 2018/9/20
/I at 1, 340, 000 1,342, 467
SRES
EMES FIMEET62EN 0.3 700, 000 700,563 | 2018/11/27
LAZAHFefs FlfTH287R 0.3 450, 000 450, 266 |  2018/10/26
LAZAHeEs Rl 5#288[H] 0.3 600, 000 600,489 | 2018/11/27
/N at 1, 750, 000 1,751,319
LTEtESR EUREEZANES
BAFEE ) 55469[] 1.7 300, 000 300,916 | 2018/10/25
ha & BB 2 8 [EIAE R R E R RO 2.01 100, 000 100, 664 | 2018/12/20
FFNEERAT 5 35[R1RF E #1AE R BRE RINEALRFRO 0. 285 200, 000 200,244 | 2019/1 /25
ERAREE  H91[RI4EAE MR E AN AT 0. 355 100, 000 100, 065 | 2018/10/29
NTT F=t  F17EHEARRBRE RN R 1 1.77 200, 000 200,305 | 2018/ 9/20
NTTT —% g22lalthi& MR E RIEAL R 1.78 600, 000 603,478 | 2018/12/20
/N s 1, 500, 000 1, 505, 675
& &t 5,212, 000 5,223,813
IR - BT AT A IEY) 0 35T,
| EnzotsbEs
. ] ) ES
IN
x ” R b B
M %
a<v— )L e N N— 4, 399, 994 32.6
* IESRIT, W PERARIC K 2 A4 D ELA,
% SO WAL XY 0 $5C,
OB EEEMEDER (20184 8 H20 A B7E)
IH
" H T P %
FM %
INFEAE 5,223,813 38.7
& DA A M RES: 4,399, 994 32.6
a—)b - a— % ZOM 3,887, 777 28.7
B {5 RE M PERREA 13,511, 584 100. 0

H RO WA TV 5T,
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OBE. 8. TARVEEBMEDIKR wvgspoemn) OIBIEDILT Q017468 A22B~2018% 8 A208)
5 H o H R 5 H El )
M M
R 4 13,511, 584,519 W BB 61,118,125
ST B 3, 870, 450, 968 IR 63, 841, 658
A AR 5,223, 813, 703 e
Z O A RES 4,399, 994, 713 SRS, 42,723,533
ARULFIE 7,275, 528 (B) HiBFEHTEERE A 63,824,623
ATEAE A 10, 049, 617 FEEH A 63,824, 623
® &fE 7,765 (©) H#iEHE(A+B) A 2,706,498
ARELFIR 7,765 0 FERBEEE 361,951, 541
© mAELEA-B) 13,511, 576, 754 ® BMEEEAES 69, 639, 721
TEAR 13, 238, 234, 160 ~
R 5 4 973, 342 594 (F) BfEBEE A155, 542,170
D) ZHELOK 13,238, 234, 16000 @ E(C+D+E+F) 273, 342, 594
1AO%- Y REMEE(C/ D) 10, 206M REBRHIERES (G) 273, 342, 594

(%)

W72 Y MU PEARIE1.0206 19 T,

W T AR B 1L 17,392,173,897 Y . 51 3l 0 3% E T AR BH IS
3,349,850,82911, i — R0 SLANREIE7,503,790,566 11 |

1n

bOEEHET,

EDRE, BIREE LT
E3

A BIRROMAR 2 7 L 5l

O8I Y —J7 0 FEREMNRET HIREBEADIHMRTALE

AL ORBLO P T B) FEFEHFFT BRI ROl 2 12 X 5

FHLEORILO P T (B) BIMEREB/EE L H 2 DIT FFEDIBINGR

AR D IeA & 22 LGV 2 2281 2 VD

FERORBLOT T F) BYERBEE L HDOF, PRMOORE, &

WeZEE D DE T,

e EFIES RN EETES
77 K4 SR 77 v K4 S

[ [
) hIAR=NTVIT LT 7V R 7 ) v k30 (EBBEREEREZER) | 5, 423, 785, 404 Fl1E] BREAE Y 7 K 3,037,421
)BT AR=DTVIT AT 7V 147 Yy ko0 (BEEERERETHER) | 3, 324, 627, 145 KEEBFGH 7 7 R AT—A 2,952,997
SR A58~y b (AHEERBTR) D774 A (ERIEEEEZSR) | 3, 161, 244, 481 ol SRR AE 7 > VR 1,959, 729
SR P25 — 7y b (AMIEERBITE) 1774 2 GERIBEREFSH) | 389,222, 673 1000 B EEIALE T 7 v R 1,959, 728
BH AT T MRS (v x—7 =77V F) bRl | 184,452,030 Flln] BN T 7 v R 1,861, 757
TR e A S 151, 953, 753 3l REAHE Y 7 R 1,371,897
BPR A #8225 v a— b7 7 v R GERBEREFER) 120, 493, 731 B/ = A A= FERRGE (RR=T =077/ §) FRER 1,230,043
T A DCTHE kg 7 7 o R 85, 180, 134 FaAE BREAE Y 7 VR 1,077,981
)BT TVT V) =R (R =T =N T 7 F) 68, 081, 734 6] Br R ARE Y 7 K 1,077,981
WPAT i S [E B P 422 (Fg H Sy Al ) 49, 354, 623 Wit -7 )=V -5/ )ud— <x—TF—A-T7 /R 1,019,915
BERENA - A= FERRE (v %=7—N7 7 F) F2ERER 21, 108, 661 T 70— v e n g o A=V RERER (H2—2) FApEE 984, 834
I A baT 19,922, 154 Bft A~ AV PEREE (BRESEI-2) BARER 984, 834
R R R E Y ) — X (X =T =N T 7V F) 15, 498, 603 BT n—AN A A—VFEERE (TVTE2-2) BAOEE 984, 834
BTN F = - mfSA V7 T HERER (vX—=7 -7 7 F) FUERER 13, 341, 293 Bk 70— o A A =) REREAE (12 —2R) 2Rk AR 984, 834
WA P E S ~ =T = - T K 12, 802, 829 WE 7 m— e~ A =N FERR(E (BREGE2-2) EIREEE 984, 834
BHFT~— YV TERERE (f2=T =N 77 v F) ForER 11, 360, 223 T n— AL~ A=V FEERE (7U7BEa—2) EQERER 984, 834
PR DCIHE RS 7 7~ K (= AV ) 7,492, 405 Bk 7 o — VOIS (= —R) 3 H SRl 984, 543
BFEROKENA A -V REERE (v 3—7 V77 v F) FURRER 6, 950, 162 Bppt 7 o —/SVCBERE (BIREEE 2 —R) 5 H oyl 984, 543
ol BAEMAME Y 7 R 6, 664, 982 BR 70— OVBERE (7Y 7@ a—2) mH R A 984, 543
ol WHEMAtE T > K 5,094, 831 Pt 7 — S VCBERE (M2 —R) A2l 984, 543
R R E R R S % —T— VT 7 VR 5,061,963 BAt 7 — VUV CBEE (BIREE S = — R) F2fEph 984, 543
Feln] WHEMAtE T > o K 3,919, 169 WA 7 o — OV CBRIE (7 V7 o — ) 2R GR 984, 543
Bh 7 1 —LCBE (v % =7 =7 7V R) fEolalik A 3,907, 760 Tt KA F = - SRS A V7 T BEHREE (M2—2) A HEA 984, 252
WHEIT  ~VATT =3 —=T =)L T7 K 3,546,551 B R F = GRS V7 TBEREE (FRva—2) BARER 984, 252
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Radi A il A
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Bt b Fx  BREA 7 TBERER (77V0V TV a-2) FADEY 984, 252 FHEKE A A= FERRE (T 7 VMV T v a—2) EIRRER 982, 608
SR KA F =« SRS A V7 T BERERE (12 —R) FoRER 984, 252 BRPINCO - 7/ m =L« T RAV T =V RERE Aa—2 982, 608
BRE R A F = - BREA v 7 7 BERBE (5 RVva—2) EoRiER 984, 252 BB~ —Y  JEREE (Mo —2) 1 5 982, 608
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