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1328~ 55137
& i) H fF 78 £F
= % & %A 5] £ & #H
M M m] M
PIMCONR 2 =4+ 2=V U ) e v=lry Y - TR
TSRS T B ke 77 KB () 1,225 6, 668 10, 122 55,951
PIMCONS =4 + o=V ) + 2=l yY « TV R+
WA T5 AR5 75 g B ke 77y KB (R 1,343 6, 669 11,047 55,970
PIMCONS =4 « v =YV ) e v—=lryY « TR
VTSR T B ke 77 KB (IR) 1,640 6,673 13, 499 55,978
& 3t 4, 208 20,011 34, 668 167, 900
* BB LG4,
* SO EALAEITE) 0 $C,
*EA T — REOEE N b 72 80RIE. RIS LBl L TH 0 £,
OFEEBRALEDEEINRE (20224 2 B19A ~20224 8 A188)

. FIEREA & DEEKR

<HHPINCOFFEES > 7 SEEFEHIRE (FO7REI—X) BASER>

ZUEHICTWOWERA,
<HHvr— IHF—T7 >
1328~ 137THA
YAN =8 iy ,4_,: S ey -
~ Ao AUES SEmEA] B R SomEmgs] D
L OIS IRILB A L OIEIRID C
EViE EViE % EVE] EViE %
INFAE 5, 852 30 0.5 — —

| FoEaE e 0.0% |
MOPEHRARIE LE. v Y =T 7 U ROBTFEOROGFHIN T2 4% 7 7 > RO~ —7 7 > KEta 004,

FIETIFA & 1. Btk OB PR AT BT 5 R A% IR SN A A EBRA o ) . 577 > FICR B A BREA L 3
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FFAPINCORT RE 1 > T S BIEEHFIRIE

(FPT7EEO—R) BAHERE

O A& E DA (20224 8 H 18 A HTE)
. J7UE 17 77 VABEAREBERT 7Y ROBE
# i EHARIELEN EARYEIES
S % 5] £ FF A % 54 B
H H TH %
PIMCONS o —F v =Ty o=y YT R
AT TANT I F e KT 7 FB-] (ONY) 176, 591 167, 694 914, 435 33.4
PIMCONS o —F v =Ty o=y TV R
VTSR T IF e R 77 KB-] (IDR) 184, 651 174, 947 888, 555 32.5
PIMCONS o —F v =Ty o=y T U R
VTS A NS F e A s T KB-] (INR) 227, 488 215, 629 891, 841 32.6
& 7t 588, 730 558, 270 2,694, 832 98.5
s LERIE, MR ERBIC R 5 A A O LR,
* PRI O BT R 8D 0 <,
REAWI T — REOLEFE B o 8L, DI E L TIBl LTl £,
. BRAETRS
FHARIEEFS EARYEFS
F 4] - — —
% W m] % A % BF i %E
T T TH
i~ p— v —T7 7R 982 982 1, 002
% O+ AR B AT ) 0 45T,
OB EEEMEDIER (20224 8 A18B )
i) H F13THIR
B 2 il & |29 #
M %
BEE TSRS 2,694, 832 97.7
it~ Fr— ~F—T7 7K 1,002 0.0
a—)b - a— U EOM 62, 540 2.3
BB 5 R e 2,758, 374 100. 0

* BEAD BALARNIIE Y #5C,




FHPINCOFTEES > 7 SRERHFRE (FOT7EBEI—XR) EAHERE
O&E. 8. tARUVEEMEDINR
- . H13211°K H133HK H134K H 1358 K H 136K H13THIR
- 20224F 3 F 18 L BLE |20224F 4 7 18 A BUAE |20224F 5 A 18 A BIFE [20224F 6 H 20 A BLAE[20224F 7 A 19 A BI{E [20224F 8 H 18 A BifE
A A A A A A
A &E 2,782,676, 858 2,949, 464, 037 2,830, 347,753 2,809, 614, 242 2,662, 450, 704 2,758,374, 610
E TRy = L 68,295, 399 63,254, 355 62,934,408 71,972, 239 61,223,715 62,539, 710
PG A AR S GRAM4H) 2,707, 262, 186 2, 885, 207, 521 2,766, 411, 184 2,736, 639, 842 2, 600, 224, 828 2,694, 832, 739
B~ t— =77 v R GE&E) 1,002, 161 1,002, 161 1,002, 161 1,002, 161 1,002, 161 1,002, 161
ERION 6,117, 112 - - - - -
B) &fg 31,595,107 21,094, 811 20,898, 764 31,075, 499 19,915,903 21,358, 431
Kb - - - 826, 783 - -
AL Sy il 4 16, 553, 165 16,490, 422 16,399, 314 15,919, 876 15, 865, 115 15,819, 352
AL 42 11, 000, 768 - - 9,529, 635 - 1,388, 058
HRAME TN 4,036, 457 4,598,998 4,494, 181 4,793,570 4,046, 041 4,146, 167
RALFILE 4 22 22 39 2 16
T DAL H 4,713 5,369 5,247 5, 596 4,723 4,838
(C) MEEHRTE(A—B) 2,751,081, 751 2,928, 369, 226 2,809, 448, 989 2,718,538, 743 2,642,534, 801 2,731,016, 179
JEAR 4,138,291, 472 4,122, 605, 658 4,099,828, 714 3,979, 969, 043 3,966, 278, 785 3,954, 838, 184
TR 45 4 AL,387,209,721 | A1,194,236,432 | A1,290,379,725 | A1,201,430,300 | AL, 323,743,984 | Al 217,822,005
(D) =IELROZK 4,138,291,4720 4,122, 605, 65801 4,099, 828, 7140 3,979,969, 0430 3,966, 278, 78500 3,954,838, 1840

1 A0S Y REffFE(CD)

6, 648F

7,103

6, 853M

6,981

6, 663

6,921

(%)

()

SE1320 B SCAHEILA, 185, 880, 5271, #7132~ 13THIFIBMNGRE e AREIL28, 730, 09111, #5132~ 137H b — AR T AREIL 259, 772, 4341,
1472 0 BEREPERRIE, 51324910. 664811, Z5133110. 71031, 5134310 68531, H5135110. 69811, Z51363410. 6663[1, 45137410. 69217

<7,

PR REMEEDE M OFERIAR D 2 MEFR O XUT— 2 ZREd 2 % (28T 281, 404127, 376, 56911, (B FPIMCORTHLEA( > 7 5
BIEE %S (= —2X) AR - 2R ER . (GIREEE = — %) A HRA - F2ERER (7o 7imEa—2) A
SYBO - AF2ERE S CR Ry — ) g A 4y B - AR2mR R o 45 )




FHPINCOFTEES > 7 SRERHFRE (FOT7EBEI—XR) EAHERE
OEHEDIKR
1328 51338 1343 51358 5136 137

H H 20224E 2 H19H ~ [20224E 3 H19H ~ | 20224 4 H19H ~ [20224F 5 H19H ~ [ 202245 6 H 21 H ~ 20224 7 H20H ~
20224E 3 H18H |20224E 4 H18H |20224E5 H18H  [20224F 6 A20H  [20224E 7 H19H |20224E 8 H18H

= = = = = =
[V SEEE:S 22,808,010 22,131,967 22,611,953 22,019,870 21,900,192 21,853, 349
5 Hud X4 4 22,808, 409 22,738, 218 22,612, 409 22,020, 737 21,900, 825 21,853, 743
SRR A 399 A 251 A 456 A 867 A 633 A 394
(B) HiMFEHTHEHR A 129,683,526 186, 040, 552 A 104,566, 066 49,695, 052 A 128,460, 205 100, 190, 665
FEE A 819, 303 186, 817, 260 182,515 51,233,937 274, 960 100, 326, 237
FEEH A 130,502,829 A 776,708 A 104,748,581 A 1,538,885 A 128,735, 165 A 135,572
(C) 1EFtHRENE A 4,041,170 A 4,604,367 A 4,499,428 A 4,799,166 A 4,050,764 A 4,151,005
D) LHEHE(A+B+C) A 110,916, 686 204,174,152 A 86,453,541 66, 915, 756 A 110,610,777 117,893, 009
(E) mIffRRHIERES A 467,074,847 A 591,686, 745 A 400,956, 108 A 488,349,689 A 435,378,147 A 559,576,437
(F) EBmEFEEEES A 792,665,023 A 790,233,417 A 786,570,762 A 764,076, 491 A 761,889,945 A 760,319,225
(B 24 % FH 24 %8) (1 1,416,252,888) | ( 1,411,210,965) | ( 1,404,049,752) | ( 1,363,350,519) | ( 1,358,993,948) | ( 1,355, 447,159)

(52 BHR LS A 2 8) (A2,208,917,911) | (A2,201,444,382) | (A2,190,620,514) | (A2,127,427,010) | (A2,120,883,893) | (A2, 115,766, 384)
@ §(D+E+F) AT, 370, 656, 556 AT, 177,746,010 AT1,273,980, 411 AT1,185,510,424 AT, 307,878,869 AT,202,002, 653
H) IREHEE A 16,553,165 A 16,490,422 A 16,399,314 A 15,919,876 A 15,865 115 A 15,819,352
REPRBEREE (G+H) AT, 387,209, 721 AT1,194, 236,432 AT1,290, 379,725 AT,201, 430,300 AT,323,743,984 A1, 217,822,005
BIMERE RS A 792,665,023 A 790,233,417 A 786,570, 762 A 764,076,491 A 761,889,945 A 760,319,225

(B 24 % FH 24 %5) (1,416,252,888) | ( 1,411,210,965) | ( 1,404,049,752) | ( 1,363,350,519) | ( 1,358,993,948) | ( 1,355, 447,159)

(52 BHR AR AA 2 %8) (A2,208,917,911) | (A2,201,444,382) | (A2,190,620,514) | (A2,127,427,010) | (A2,120,883,893) | (A2, 115,766, 384)
S il HE(R R AL 4 335, 164, 176 339, 341,017 338, 603, 252 333,198, 307 333,739, 408 337,723,132
R 4 A 929,708, 874 A 743,344,032 A 842,412,215 A T10,552, 116 A 895,593,447 A 795,225,912

* AR ORB O 1T (B) HIEFEHTE BB I XM OFMR AN LD D EERET,
I ORBLO T (C) EFEEREMNE 12 1 M5 FEBIM I T 2 WHABUFM A Z D CTFRL TV ET,
FELORBLOP T F) BMERZBEE &L H2OIF, FFEOBIE

TE DR,

() B OFELEFE (20224F 2 H 19 H ~20224F 8 H 18H) [ZLAF D@ Y T,

TBINEE 2 LT AR B ITEAR 2 2 LW R 20V E T,

#1324 #1334 #1344 #1354 #1364 51374
I H 20224F 2 H19H ~ [20224F 3 H19H ~ [20224F 4 A 19H ~ [20224F 5 A 19 H ~ [20224F 6 H21 H ~ [20224F 7 H20H ~
2022/ 3 A18H  |2022/F 4 A18H  |20224FE 5 A18H  [20224F 6 H20H  [20224F 7 H19H  [20224F 8 H18H

a. Bl Y SIS (RRAEERRTS) 18, 767, 0661 22, 236, 8091 18, 112, 8441 20, 546, 4091 17, 849, 772 21,110, 200
b. AETECESRERAERY - RERRLELR) 0 oM 0 oM 0 oM
. EEERIEKICED HIEFHE4 |1, 416, 252, 8881 | 1, 411, 210, 96517 | 1, 404, 049, 7521 | 1, 363, 350, 5197 | 1, 358, 993, 9481 | 1, 355, 447, 1591
d. EHARICED AREERRELS | 332,950,275[0| 333,594,630[0| 336,889, 722[9| 328,571,774 | 331,754, 751[9| 332,432, 2841
e. SIS (a+b+ce+d) |1,767,970,229F |1, 767, 042, 404F9 | 1, 759, 052, 318F | 1, 712, 468, 702F | 1, 708, 598, 471 | 1, 708, 989, 643
£ EBIAE (1 TN %4729) 4,272/ 4,286 4,290 4,302 4,307H 4,321H
g. ohicds 16, 553, 165/ 16, 490, 4221 16, 399, 314M 15,919, 876/ 15, 865, 115/ 15, 819, 352/
h. fid4 (1 5 H%7=0) 40 40 40 40 4019 40

13 —




BHHPINCOFRE A » 7 SEEEFRE (FO7ERI—R) BANEL
ONEEDHMOE

1321 1334 1341 1351 1361 137

15 RSy hde (BliAzr) 40 40 40 40 40H 40

MR B % O JEEMBEIMER oA & R E 7213 LR 2 56, eI efiEmstilde s 20 £,

KOYELRT O SEAEMRARAMA BT A 2 EMY | Stk o HEMENER A Z TR 256, ShlaER TRz B0l 5E5 28 @0 e, Tho
MR EAILRE S (FrRlalild) L7ev £,

KOYELRT O HYEMBENMER A & A E I TS 56, AilGIeBnALRZe (Filaoide) L20 £,
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AV TFANTIF

A-J(JPY).”A-J(USD).”B-J(BRL).”B-J(AUD).”
B-J(ZAR)./B-J(CNY).”B-J(INR).”B-J(IDR)

20214F 6 H30H &
(BIEHARE] : 20204 7 H 1 A ~202146 H30H)

@27 7 FOMMAITRDEY TT,

Vi HE | AN 2 — X EFEMNE CONEREERE
PMCONRI a2 —F c 2~v— 0 T e~ —H oY TR eV TFTAKNTY
EOH OB O #H|TFr— RN T M ZEAEFA~OREEE U T HAEO A 7 T B
EDOERICFENEEZT2W0, b=V ¥ —r DO R{bE B L ET,
B & x & | HEEOA T THEESEOE SR EERENRE LET,
Paras N
j; L}% F';% % NV T 47 o A NRNRARAV N LKA s HoR=— e )L —
Z W & | AALATANX NTRAT 4 e P—E =X (R 2= ITv K
EHEHNITSE | - L. e e . e el
e ‘sgéf ﬁgﬁ TIVY T TG RN Ty T Y B
BEERHEESHDMNL | 7o T5HF—X e N2 (MT B TAT)TR e — e =—

FAERRF RISV CAFAIEZRE AT E ORI E H 2 b LISk L TRy 9,




PIMCO/AZ 2 —4 - IR—DV5 =59V FPUR - AVISAISYFr— RO K-T7 UK

PIMCONRN S a—¥ « == J « ==Y « T K-
AT ITANTIF ¥ — RN T7 A

R &
20214 6 J30H 1

T L7 B

(WAL - TR FL)

(HAL s T 1 AHALEBRL)

g : BRI AR
LR (S E B PERR 1) * $ 2 7 (JPY) 23,235
i 4 < 0 ] (USD) 6, 282
HE 2 0
i Erat 2 HMRBRERITERRIASHHK
] (JPY) 434

ER J_(USD) 83
SALFILE 0

A& il 0 Bk 1 047 Y $E AT

. ] (JPY) 53. 52

FL s a=gi by 2 ] (USD) 75. 41
ERGESE
&ﬁﬁﬁﬁnﬁ%(ﬂﬂﬁﬁ’“ﬁ? 0 MPIMCONRI a— & « T —UU F e w—lr oY s FU R AV
P8 e 2, 867 TIGRARNT I Fr— - Ry R 772 FM) OMFRMEFELFEIL
L3587 U N7 1 7 paidn 0 79, 020Fk Kv,
JREE&RE T V /ST 4 7 Badn (292)
SR E (10)

EEES ke 2, 565
LR NIRRT IR
P A i 0
P88 5k 1,744
AT U NT 4 7 0
JESAAR T U NT 4 7 pHdh (283)
NEREER L AR @)

AR SE B A4 2 1, 459
U HIE LIS L OR E B IS 4, 024
BAORERIC & DHEEDERHEE $ 4, 026
* 41 [l $ 0




PIMCO/AZ 2 —4 - IR—DV5 =59V FPUR - AVISAISYFr— RO K-T7 UK

N E D B

20214F 6 H30H
RH T A RALES 1% ATAT A
(A ) (Hif7 1) (HAT ) (Hif7 )

B E 95.9%

BARMILS 5 2% :
T DAL 95 9%

EHEEER 5. 2%

EHES 1.5% PMCO/ I 2=4 + IT=V) - T=HyY TUf-
Australia and New Zealand Banking Group Ltd. 1YIFAMIFo= KUK T7UF )
0.005% due 07/01/2021 $ (ER15[R{HE$23, 739) 2, 006 28, 341
Bank of Nova Scotia
0.005% due 07/01/2021 4 4 BEIRE S5 28, 341
Citibank N.A. (ERfGR{E$23, 739)
0.005% due 07/01/2021 44 44
DBS Bank Ltd. ‘’ESE 101.1% $ 29,866
0.005% due 07/01/2021 88 88 (18R {m$25, 264)
DnB Bank ASA
0.005% due 07/01/2021 1 1 SEMTUNT 4 TER (1.1%) (338)
JPMorgan Chase Bank N.A. (EBRERMEE=IETL 27 LI0)
0.005% due 07/01/2021 89 89
National Australia Bank Ltd. FOMDEEL LUVEE 0.0% 7
0.005% due 07/01/2021 31 31
Royal Bank of Canada FHEE 100. 0% $ 29,535
0.005% due 07/01/2021 1 1 -
Sumitomo Mitsui Banking Corp.
0.005% due 07/01/2021 78 78 — e SR )
Sumitomo Mitsui Trust Bank Ltd. @) 77— RRHAIE D 2T
0.005% due 07/01/2021 5 5
425

KEEBEEHES (a) 3.7%
0.023% due 08/03/2021 1, 000 1, 000
0.030% due 11/18/2021 100 100

1,100
EHERmEREEH 1,525
(BRf§R{E$1, 525)
RERMESHEE 1,525

(B8R 1@$1, 525)



PIMCO/INS 2 —% - IX—D25 - X—4 YV - FUR - AVISRAIIVFv—-

RUE-770F

OJFEEAR T U T ¢ 7 b 20214E 6 A 30 H HTE
O /ME LRI LW
Wif : T
SIS
3 Yok A T B T &
BPS 07/2021 JPY 35, 268 $ 319 $ 1 $ 0
BPS 07/2021 $ 10 JPY 1,077 0 0
HUS 07/2021 JPY 479 $ 4 0 0
HUS 07/2021 $ 2 JPY 248 0 0
HUS 07/2021 28 3, 084 0 0
$ 1 $ 0
@) (JPY) 7 7 AHNE & B LK
BN T
SIS
GILER e A i 1% ZE 1% TiE 7
BOA 07/2021 JPY 2,122 $ 19 $ 1 $ 0
BOA 07/2021 $ 21 JPY 2,275 0 0
BPS 07/2021 JPY 903, 566 $ 8, 141 0 0
BPS 07/2021 $ 7,102 JPY 776, 786 0 (104)
BPS 08/2021 8, 143 903, 566 0 0
BRC 07/2021 JPY 903, 566 $ 8, 141 0 0
BRC 07/2021 $ 7,813 JPY 854, 465 0 (114)
BRC 08/2021 8, 143 903, 566 0 0
GLM 07/2021 JPY 2, 344 $ 21 0 0
HUS 07/2021 1, 878 17 0 0
HUS 07/2021 $ 328 JPY 36, 098 0 (2)
MYI 07/2021 JPY 18, 942 $ 173 2 0
SCX 07/2021 761, 185 6, 859 1 0
SCX 07/2021 $ 7,102 JPY 776, 786 0 (104)
SCX 08/2021 6, 763 750, 429 0 0
UAG 07/2021 1, 502 164, 681 0 (19)
5 s G43)
NEBBLE L 2GS 3 5§ (343)




PIMCO/INS 2 —% - IX—D25 - X—4 YV - FUR - AVISRAIIVFv—-

PIMCONRN S a—¥ « ==V J « ==Y « T K-
AT ITANTIF ¥ — RN T7 B

RUE-770F

A
2021£E6H30El T L7
(BBHAL . T2k L)
IR
IR (S E B ERRB2) * $ 6
Firl >4 4B 0
HETL 4 0
a5 A et 6
EA
KALFILE 0
BHEGE 0
U Rk by 6
EEGESE E a3
PG A fifiaiE (%Ll%ﬁ#%@é 0
P56 ¢ 6, 168
FBERT U T 4 T 0
JESAART ) NT 4 7 pEdh 8, 152
HmiE B
ekt 14, 328
LR RE AL
P8 A e 0
B 2,120
& U NT 7 Bl 0
EPE/%HMJ/\T47P§E i (1, 419)
ER&EES L OAR [6)
%%ﬁi&ffﬁéﬂéﬁﬁﬁzﬁ 700
M EHE £ OR EB B &5 15, 028
ERDKRIC L S HEE DL $ 15, 034
*SHEBL $ 0

. (B2 : T 1 AHALERL)
J (AUD) $ 7,545
J (BRL) 8, 280
J (CNY) 11,236
] (IDR) 10, 522
] (INR) 10, 815
] (ZAR) 7,621
HRBERITEZRIHN
] (AUD) 236
J (BRL) 443
J (CNY) 214
J (IDR) 226
J (INR) 277
] (ZAR) 257
HR 1 O8f Y G EmE
] (AUD) 31.96
] (BRL) 18.67
] (CNY) 52. 42
] (IDR) 16. 62
] (INR) 39.01
] (ZAR) 29. 66
MPIMCONR S 2—F « 2=V e w—F oY « TR
TITARNT I F v — R R 77 RM OHRMEEFAIT

79, 020K F/b,



PIMCO/AZ 2 —4 - IR—DV5 =59V FPUR - AVISAISYFr— RO K-T7 UK

N E D B

202146 A30H
it &7 A i A
] _ (HAN7 - ) (HLA - 1) ] (HAN7 - ) (HAN7 - )
BEHMEESE 10.5% B:EE 90.5%
miieaEs 10.5% ZRMOFEES 90.5%
ERFEE 0.3% PNCOAT2-4 + IX=Y05 - 3=Fy Y UK
Australia and New Zealand Banking Group Ltd. 1VIFAMT)Fr=RUF T7UR(N)
0.005% due 07/01/2021 $ $ (BUfS R i $43, 330) 3, 586 50, 679
Bank of Nova Scotia
0.005% due 07/01/2021 1 1 BAERESE 50, 679
Gitibank NA. (B8 R {$43, 330)
0.005% due 07/01/2021 17 17
DBS Bank Ltd. RESET 101.0% $ 56,541
0.005% due 07/01/2021 34 34 (B /S A ff$49, 192)
JPMorgan Chase Bank N.A.
0.005% due 07/01/2021 34 34 LSBT NT 4 TS (0.9%) (496)
National Australia Bank Ltd. (EEBREE=IETL =7 L3$0)
0.005% due 07/01/2021 12 12
Sumitomo Mitsui Banking Corp. FOMDEEBLUVERE 0.1%) (26)
0.005% due 07/01/2021 30 30 -
Sumitomo Mitsui Trust Bank Ltd. #EE 100.0% $ 56,019
0.005% due 07/01/2021 2 2 -
162
— (a) 7 =R ANTEAEFIE Y 2R,
RE 75 & IgHAET % (a) 6.8% (b) 77 — R IS B R E D 224,
0.035% due 12/02/2021 1, 000 1,000
0.040% due 09/30/2021 2,000 2, 000
0.063% due 09/09/2021 800 800
3, 800
KEMBEFy Y - IRIAV L - EJL 3.4%
0.025% due 09/28/2021 (b) 1,900 1, 900
TYTMEmRAaEt 5, 862
(B f§ R {E$5, 862)
RERMEESEE 5, 862
(R4S IR fHE$5, 862)
OJEE®RET V) /N7 1 7 Edh 20214F 6 H 30 H HAE
@S\ [ 2SR LAY
AL T
RIS
HR51HEF A =P S B EE AfE
BPS 07/2021 $ 38 JPY 4,214 $ 0 $ 0
HUS 07/2021 JPY 958 $ 9 0 0
HUS 07/2021 $ 10 JPY 1,139 0 0
HUS 07/2021 20 2,184 0 0
$ 0 $ 0




PIMCO/AZ 2 —4 - IR—DV5 =59V FPUR - AVISAISYFr— RO K-T7 UK

@) (AUD) 7 T AHME B IE LEK

BAL T
A E B AT 4
51 T R A =R Z IR EE afi
BOA 07/2021 AUD 3,491 $ 2,630 $ 9 $ 0
BOA 07/2021 $ 2,578 AUD 3, 336 0 (73)
BOA 08/2021 2, 540 3,373 0 (7)
BPS 07/2021 1,934 2,489 0 (65)
CBK 07/2021 4 5 0 0
CBK 07/2021 84 108 0 (2)
CBK 08/2021 AUD 5 $ 4 0 0
GLM 07/2021 6 5 0 0
HUS 07/2021 116 89 2 0
HUS 07/2021 5 4 0 0
HUS 07/2021 $ 49 AUD 65 0 0
MYI 07/2021 AUD 1, 448 $ 1, 095 8 0
MYI 08/2021 $ 1, 083 AUD 1, 432 0 (8)
RBC 07/2021 AUD 8 $ 6 0 0
SCX 07/2021 2,918 2,190 0 0
SCX 07/2021 $ 50 AUD 64 0 (1)
SCX 08/2021 2,185 2,910 1 0
SSB 07/2021 AUD 9 $ 7 0 0
TOR 07/2021 $ 590 AUD 763 0 (18)
UAG 07/2021 AUD 2, 267 $ 1,720 18 0
UAG 07/2021 $ 2,707 AUD 3,493 0 (85)
UAG 08/2021 1,720 2,267 0 (18)
$ 38 $ (277)
@) (BRL) 7 7 RAME 28R LAY
AL T
A E B AT 4
514 kA =R Z IR & E afi
BOA 07/2021 BRL 13,776 $ 2,754 $ 9 $ 0
BOA 07/2021 $ 2, 595 BRL 13,776 152 0
CBK 07/2021 BRL 13, 798 $ 2,743 0 (7)
CBK 07/2021 $ 2, 745 BRL 13, 798 13 (8)
CBK 08/2021 BRL 15 $ 3 0 0
CBK 08/2021 $ 2,734 BRL 13, 798 6 0
GLM 07/2021 BRL 13, 798 $ 2,740 0 (10)
GLM 07/2021 $ 2, 758 BRL 13, 798 0 (8)
GLM 08/2021 2,731 13, 798 10 0
MYI 07/2021 BRL 14, 234 $ 2, 836 2 (2)
MYI 07/2021 $ 2,672 BRL 14, 234 165 (1)
MYI 08/2021 2,736 13, 767 0 (2)
SCX 08/2021 BRL 35 $ 7 0 0
SCX 08/2021 $ 72 BRL 364 0 0
SSB 07/2021 BRL 13,776 $ 2,754 9 0
SSB 07/2021 $ 2, 596 BRL 13,776 149 0
UAG 07/2021 BRL 477 $ 94 0 (1)
UAG 07/2021 $ 95 BRL 477 0 0
UAG 08/2021 BRL 60 $ 12 0 0
$ 515 $ (39)




PIMCO/AZ 2 —4 - IR—DV5 =59V FPUR - AVISAISYFr— RO K-T7 UK

@) (CNY) 7 7 A H\ME &0 LK

BT T
KBS
BT PiEA ZiEEE ZHURtE PE f&
BOA 07/2021 CNY 23, 547 $ 3, 644 0 B (6]
BOA 08/2021 $ 3,635 CNY 23, 547 2 0
BPS 07/2021 CNY 24,153 $ 3,733 0 (6)
BPS 07/2021 $ 144 CNY 919 0 )
BPS 08/2021 3,724 24, 153 7 0
BRC 07/2021 CNY 473 $ 73 0 0
HUS 07/2021 25, 948 4,015 2 (4)
HUS 07/2021 $ 3,831 CNY 24, 459 0 (46)
HUS 08/2021 3, 845 24, 929 5 0
SCX 07/2021 CNY 1,257 $ 195 1 0
SCX 07/2021 $ 3,963  CNY 25, 283 0 (50)
SOG 07/2021 CNY 564 $ 88 1 0
SOG 07/2021 $ 3,953  CNY 25, 281 0 (40)
UAG 08/2021 3 19 0 0
18 $ (149)
@) (IDR) 7 7 AHNE AR LK
HAL . T
REBEAG
Gl R R H ZUEEE ZHURE B f&
BPS 07/2021 3,729  IDR 53, 486, 379 0 $ (46)
CBK 07/2021 IDR 50, 168, 225 $ 3,443 1 (12)
CBK 07/2021 3,657  IDR 51,107, 175 0 (38)
CBK 08/2021 3, 454 50, 528, 376 7 0
HUS 07/2021 IDR 52, 470, 773 $ 3,619 6 0
HUS 08/2021 3,504  IDR 51,016, 762 0 )
IND 07/2021 IDR 3, 057, 998 $ 213 2 0
MYI 08/2021 $ 76  IDR 1,102, 308 0 0
RYL 07/2021 IDR 1,548, 728 $ 107 0 0
SCX 07/2021 3,873  IDR 55, 711, 828 0 (37
SOG 07/2021 IDR 53, 059, 657 $ 3, 645 1 (10)
SOG 08/2021 3,486 IDR 50, 959, 958 5 0
22 $ (152)
@) (INR) 7 7 AN E 285 e 1 LK
BT T
KBRS
BT PiEA ZiEEE ZHuE L HE f&
BOA 07/2021 $ 3,653 INR 258, 853 0 B (73)
BPS 07/2021 INR 2,488 $ 34 1 0
CBK 07/2021 296, 522 3,990 3 0
CBK 07/2021 $ 4,067  INR 296, 383 0 (82)
CBK 08/2021 4,009 298, 947 0 (4)
FBF 07/2021 INR 4,990 $ 68 1 0
GLM 07/2021 267,903 3,609 6 0
GLM 08/2021 $ 3,596 INR 267,903 0 @
IND 07/2021 INR 15,531 $ 212 3 0
JPM 07/2021 4,826 66 1 0
MYT 07/2021 239, 504 3,223 2 0
MYT 08/2021 $ 3,212 INR 239, 504 0 (3)
SCX 07/2021 INR 8, 020 $ 108 0 0
UAG 07/2021 5, 498 74 0 0
UAG 07/2021 $ 3,974  INR 290, 046 0 (74)
17 B (243)




PIMCO/AZ 2 —4 - IR—DV5 =59V FPUR - AVISAISYFr— RO K-T7 UK

@] (ZAR) 7 T AHVME 28R LEKN

HfL - T
A FEH AR 4
S [HHF R H ZEm e ZHuE E f&
BOA 07/2021 ZAR 36, 671 $ 2,556 0 $ (12)
BOA 08/2021 $ 2,538  ZAR 36, 560 12 0
BPS 07/2021 2, 849 39, 208 0 (104)
BPS 07/2021 ZAR 36, 255 $ 2,534 0 (5)
BPS 08/2021 $ 2,523  ZAR 36, 255 5 0
CBK 07/2021 2, 650 36, 776 0 (75)
CBK 07/2021 ZAR 34, 948 $ 2, 442 0 (6)
CBK 08/2021 $ 2,432  ZAR 34,948 6 0
GLM 07/2021 3 43 0 0
GLM 07/2021 ZAR 68 $ 5 0 0
GLM 08/2021 43 3 0 0
HUS 07/2021 $ 83  ZAR 1,180 0 0
HUS 07/2021 ZAR 100 $ 7 0 0
HUS 07/2021 43 3 0 0
IND 07/2021 $ 50  ZAR 682 0 (2)
IND 07/2021 ZAR 252 $ 18 0 0
MYI 07/2021 $ 371 ZAR 5,143 0 (11)
MY]I 07/2021 ZAR 8,716 $ 628 18 0
SCX 07/2021 $ 2,652  ZAR 36, 776 0 (77)
SCX 07/2021 ZAR 1,333 $ 97 4 0
SOG 07/2021 584 43 2 0
SSB 07/2021 $ 58  ZAR 804 0 (2)
UAG 07/2021 ZAR 562 $ 41 1 0
48 $ (294)
NEABEEL 658 $ (1,154




PIMCO/NS 2 —4 - TT— 08 - T—H Y -

TR AVISRMSOFv— ARV - T7UF

PIMCONRS o —X s v — 0 e w—4 Y « TR -

AVTITARNTIF— KRR 77 KM

FENE FE O HR M

T
(HA7 : T)

GRlLES!
(HA7 : T)

7
#ﬂﬁ ‘f']ﬁ$ﬂ/ 1.4%
Pampa Energia S.A.

7.375% due 07/21/2023 $ 400 $ 390

YPF SA.

6.950% due 07/21/2027 1, 000 708
1,098

|

Y I & 0.6%

Argentina Government International Bond

0.125% due 07/09/2030 62 21

0.125% due 07/09/2035 40 12

Provincia de Neuquen Argentina

2.500% due 04/27/2030 723 470
503

FILEUFUER 1, 601

(ESRIEES1, 773)
A—Z T 0.6%

1118 - #9RFH 0.6%
Sappi Papier Holding GmbH

3.125% due 04/15/2026 EUR 400 477
F—RX )T AEE (i
(ERf3 IR fifi§434)

2 0.3%

JNS 21—

1118 - #9RFER 0.3%

Geopark Ltd.

5.500% due 01/17/2027

NEa1—4 &5 202
(BRZR{E$199)

Banco Daycoval SA
4.250% due 12/13/2024
CSN Inova Ventures

6.750% due 01/28/2028 600 664
CSN Resources S.A.

4.625% due 06/10/2031 200 205
7.625% due 02/13/2023 200 208
Itau Unibanco Holding S.A.

3.250% due 01/24/2025 300 309
JBS USA Food Co.

7.000% due 01/15/2026 600 638
Natura Cosmeticos S.A.

4.125% due 05/03/2028 400 411
Odebrecht Oil & Gas Finance Ltd.

0.000% due 08/02/2021 (a) 50 1
Oi SA.

10.000% due 07/27/2025 (b) 200 206

Petrobras Global Finance BV

5.093% due 01/15/2030 1,086 1,187
Rede D’or Finance Sarl
4.500% due 01/22/2030 300 308

2021426 H30H

B4 S AR
GH47 - ) GHAZ - T)
XP, Inc.
3.250% due 07/01/2026 (c) 200 198
4,854
4R 0.4%
Vale SA.
2.762% due 03/30/2170 (a) BRL 2, 300 275
IS TILEE 5,129

(EniS R 14, 720)
EEIT7—DUES 2.4%

1118 - FIRFER 2.4%
Champion Path Holdings Ltd.

4.850% due 01/27/2028 200 210
Easy Tactic Ltd.

11.750% due 08/02/2023 300 295
Gold Fields Orogen Holdings BVI Ltd.

6.125% due 05/15/2029 400 475
Studio City Finance Ltd.

5.000% due 01/15/2029 900 910

REI7—OUHBRE
(EiSR1m$1, 893)
HFH 2.4%

1118 - FIRFER 2.4%
Canacol Energy Ltd.

1,890

)
SN

7.250% due 05/03/2025 500 532
First Quantum Minerals Ltd.

6.875% due 10/15/2027 600 655
7.250% due 04/01/2023 700 714
HF S 1,901

(ESRIEES$1, 787)

TARVEE 12.1%
18 - FIRFR 12.1%
Agile Group Holdings Ltd.

7.875% due 07/31/2024 (a) 200 204
Arabian Centres Sukuk Ltd.

5.375% due 11/26/2024 400 420
Bioceanico Sovereign Certificate Ltd.

0.000% due 06/05/2034 875 649
Country Garden Holdings Co. Ltd.

3.875% due 10/22/2030 200 198
Health & Happiness H&H International Holdings Ltd.

5.625% due 10/24/2024 400 413
Kaisa Group Holdings Ltd.

8.500% due 06/30/2022 300 299
9.750% due 09/28/2023 200 198
11.700% due 11/11/2025 300 284
Melco Resorts Finance Ltd.

4.875% due 06/06/2025 700 717
5.375% due 12/04/2029 200 212
5.750% due 07/21/2028 400 423

MGM China Holdings Ltd.

5.250% due 06/18/2025 1,000 1, 042
New Metro Global Ltd.
6.800% due 08/05/2023 300 312



PIMCO/AZ 2 —4 - IR—DV5 =59V FPUR - AVISAISYFr— RO K-T7 UK

Fim A FEATAE HHim A FEATAE
[CX) (HA7 - T) CHAr - F) (HA47 . T)
Odebrecht Drilling Norbe VIII/IX Ltd. Huarong Finance 2019 Co. Ltd.
6.350% due 12/01/2021 6 6 2.125% due 09/30/2023 200 153
Odebrecht Holdco Finance Ltd. Lenovo Group Ltd.
0.000% due 09/10/2058 1,217 13 5.875% due 04/24/2025 300 340
Odebrecht Offshore Drilling Finance Ltd. Yanlord Land HK Co. Ltd.
6.720% due 12/01/2022 502 498 5.125% due 05/20/2026 400 409
7.720% due 12/01/2026 (b) 685 165 ot 141
OEC Finance Ltd. (b) ki _—
4.375% due 10/25/2029 104 12 (ERfRIRA@S 1, 421)
7.125% due 12/26/2046 861 99 —
Powerlong Real Estate Holdings Ltd. 14 ,; K~ 0.9% .
5.950% due 04/30/2025 200 207 & - FIRFH 0.9%
Sunac China Holdings Ltd. Muthoot Finance Ltd.
6.500% due 01/10/2025 200 197 6.125% due 10/31/2022 300 312
7.500% due 02/01/2024 300 307 ReNew Power Synthetic
Wynn Macau Ltd. 6.670% due 03/12/2024 200 210
4.875% due 10/01/2024 900 912 Shriram Transport Finance Co. Ltd.
5.500% due 01/15/2026 600 630 5.100% due 07/16/2023 200 204
Yingde Gases Investment Ltd. 42 REE 726
6.250% due 01/19/2023 900 923 (B2 B {E$709) I—
Zhongsheng Group Holdings Ltd.
0,
3. OOO/ci gue %é13/2026 200 203 AU RRTT 0.8%
’7’(7/6%%!:“5'" 9, 543 *115 - *’Jgﬁiﬁﬂ; 0.8%
(RS 10, 134) - Funsgal Tok PT
Gajah Tunggal Tbk PT
o 8.950% due 06/23/2026 200 198
;;% _1 ;‘ﬁ%%fﬁﬂz 1.2% LLPL Capital Pte Ltd.
Yango Justice International Ltd. 6.875% duel 02/04/2039 182 213
7.500% due 04/15/2024 200 193 Pakuwon Jati Tbk PT
Zoomlion HK SPV Co. Ltd. 4.876% due 04/29/2028 200 209
6.125% due 12/20/2022 700 734 12 FRITER 620
PEER 927 (B5IR{E$624)
(S RIESI11) .
TAILZUER 2.5%
JAYE7 0.6% 118 - #9RFR 2.5%
1115 - FIRFER 0.6% Alfa Bank AO Via Alfa Bond Issuance PLC
Banco Davivienda S.A. 5.950% due 04/15/2030 (d) 900 948
6.650% due 04/22/2031 (a) (d) 200 210 C &W Senior Financing DAC
Ecopetrol SA. 7.500% due 10/15/2026 400 421
6. 875%\@“1(;)4/29/2030 200 242 Sovcombank Via SovCom Capital DAC
a0vE7 &R 42 3.400% due 01/26/2025 400 402
(BR1SR1f$442) 8.000% due 04/07/2030 (d) 200 217
S, KA
—r
8 - F9RFR 1.0% EROLaA
MHP SE =
7.750% due 05/10/2024 700 762 AR5 L)L 1.9%
e T 1118 - FIRFER 1.9%
*7ox&5 762 " "
(BB EE$702) _— Delek Overriding Royalty Leviathan Ltd.
7.494% due 12/30/2023 200 205
S —hHi [ Energean Israel Finance Ltd.
\55;2{;8%;: = 4.500% due 03/30/2024 200 205
Dominican Republic International Bond 4. 875% due 03/30/2026 200 205
5.300% due 01/21/2041 300 300 Leviathan Bond Ltd.
s m e S— R 500 660
BREm$294 . o due L
(BRSRAE$294) 4 25T ILAE 1,505
E& 1.9% (BERfSR{E$1, 438)
18 - F9RFER 1.9%
Fortune Star BVI Ltd. 45217 0.6%
3.950% due 10/02/2026 (c) EUR 100 118 #HE - HRER 0.6%
4.350% due 05/06/2023 200 241 Banca Monte dei Paschi di Siena SpA
5.950% due 10/19/2025 $ 200 210 8.500% due 09/10/2030 EUR 200 220



PIMCO/AZ 2 —4 - IR—DV5 =59V FPUR - AVISAISYFr— RO K-T7 UK

| AR
[CX) (HAE : F)
UniCredit SpA
5.459% due 06/30/2035 $ 200 218
1 45) 7 & 438

(ERSRE$457)

a—rPART—)L 0.3%
Y Il & 0.3%
Ivory Coast Government International Bond

4.875% due 01/30/2032 EUR 200 238
a— ORI —ILER 238

(ESRff $252)

LTI 5.9%
118 - #9RFH 5.9%
Altice Financing S.A.

7.500% due 05/15/2026 $ 1, 500 1, 564
Andrade Gutierrez International S.A.

9.500% due 12/30/2024 (e) 344 284
Constellation Oil Services Holding S.A.

10.000% due 11/09/2024 (b) 614 31
Guara Norte Sarl

5.198% due 06/15/2034 393 410
Nexa Resources S.A.

6.500% due 01/18/2028 700 792
Petrorio Luxembourg Sarl

6.125% due 06/09/2026 200 205
Sberbank of Russia Via SB Capital S.A.

5.250% due 05/23/2023 (d) 900 955
Unigel Luxembourg S.A.

8.750% due 10/01/2026 400 434
Lo Iy &t 4,675

(E#S R 1fi$4, 567)

E—UIvR 1.1%
18 - F9RFR 1.1%
Greenko Dutch BV

3.850% due 03/29/2026 400 410
India Green Energy Holdings

5.375% due 04/29/2024 400 419
E—U v REE 829
(BfZR1E$817)

AXT0 2.7%
1145 - RER 2.7%
Banco Mercantil del Norte S.A. (a)(d)

7.625% due 01/10/2028 200 227
8.375% due 10/14/2030 500 606
Cibanco S.A. Iom

4.962% due 07/18/2029 200 221
Cydsa SAB de C.V.

6.250% due 10/04/2027 200 212
Metalsa S.A. de C.V.

3.750% due 05/04/2031 200 198
Petroleos Mexicanos

6.750% due 09/21/2047 200 177
Total Play Telecomunicaciones S.A. de C.V.

7.500% due 11/12/2025 500 531
AXTaFE 2,172

(ERiSRE$2, 002)

Fim A AR
(HLA7 . ) [CX)
EOvad 1.7%
1115 - F9RFER 1.7%
OCP S.A.
5.125% due 06/23/2051 500 506
6.875% due 04/25/2044 700 856
ERvyaait 1,362

(ESRAES1, 344)
EFFH#E 0. 7%

118 - FIRFER 0.7%
ATP Tower Holdings LLC

4.050% due 04/27/2026 200 206
Digicel International Finance Ltd.

8.750% due 05/25/2024 357 373
ERE A s
(B 5 R {E$501)

A5V4 1.5%

1118 - HIRFER 1.5%
DTEK Finance PLC

5.000% due 12/31/2027 (b) 324 212
IHS Netherlands Holdco BV

7.125% due 03/18/2025 500 522
8.000% due 09/18/2027 900 979
InterCement Financial Operations BV

5.750% due 07/17/2024 200 195
Metinvest BV

5.625% due 06/17/2025 EUR 500 630
8.500% due 04/23/2026 $ 500 571
NGD Holdings BV

6.750% due 12/31/2026 127 121

Teva Pharmaceutical Finance Netherlands Il BV

2.800% due 07/21/2023 2, 600 2,594
United Group BV

3.125% due 02/15/2026 EUR 100 116
5 UH & 5, 940

(ERSRE$5, 629)

F+42x)7 0.9%
NoHa—2 0.6%
Bank of Industry Ltd.
6.184% due 12/14/2023 $ 500 501

115 - FIRFR 0.3%
United Bank for Africa PLC

7.750% due 06/08/2022 200 207
FAL Y TREE __ 708
(B3 B T$694)

/Ly z— 0.3%
tiiE - #RFH 0.3%

Aker BP ASA

3.750% due 01/15/2030 200 216
/I —&E 216
(B 13 IR fifi$206)

A~—> 0.5%
Y J1) V4 0.5%

Oman Government International Bond

6.250% due 01/25/2031 400 431
L 431
(BB R E$400)
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AT ATAR

4
: HNL : T)

R

(HA7 : T) (
~NJ)L— 0. 7%
1 - FIRFH 0.7%

InRetail Consumer

3.250% due 03/22/2028 400 396
Peru LNG Srl

5.375% due 03/22/2030 200 173
RL—&Et 569
(B 5 R {E$589)

L—I=7 0.5%
tHE - #RFH 0.5%
RCS & RDS SA.

2.500% due 02/05/2025 EUR 200 238
3.250% due 02/05/2028 100 119
L—<=7 &%t 357
(B3R {E$330) -

EILET 0.1%
Y J & 0.1%
Serbia Government International Bond

1.650% due 03/03/2033 100 116
L ET7AE 16
(BRI EES118)

SUAR—IL 1.7%
115 - FIRFER 1.7%
ABJA Investment Co. Pte Ltd.

5.450% due 01/24/2028 $ 900 970
Continuum Energy Levanter Pte Ltd.
4.500% due 02/09/2027 400 410

S UAR—ILEE
(BRImES1, 217)

Bm72)5h 6.2%

1,380

L
Petra Diamonds Ltd. (c) 15, 160, 890 308
fs kst i
(HEA7 )

1118 - FIRFER 4.1%
Absa Group Ltd.

6.375% due 05/27/2026 (a) (d) $ 200 205
AngloGold Ashanti Holdings PLC

3.750% due 10/01/2030 600 621
Growthpoint Properties International Pty Ltd.

5.872% due 05/02/2023 500 537

Sasol Financing USA LLC

5.875% due 03/27/2024 1, 500 1, 606

6.500% due 09/27/2028 200 226
3,195

Y I &1 7%

South Africa Government International Bond

10.500% due 12/21/2026 ZAR 17,000 1, 353

M7 7Y A& 4,856

(Bx1S R 1ii$4, 580)

A A
(HA7 : F) (HT : F)

ARA 2 0.8%

118 - #9RFER 0.8%

International Airport Finance S.A.

12.000% due 03/15/2033 $ 632

ARA V& 632

(BR1SR1E$599)
RL3 11.1%

t1E - SR F R 10.4%

Akbank T.A.S.

5.125% due 03/31/2025 1, 100 1, 108

Arcelik A/S

5.000% due 04/03/2023 200 208

QNB Finansbank A/S

6.875% due 09/07/2024 1, 300 1,412

Turk Telekomunikasyon A/S

6.875% due 02/28/2025 1, 100 1,217

Turkish Airlines 20151 Class A Pass—Through Trust

4.200% due 03/15/2027 382 358

Turkiye Is Bankasi A/S

6.000% due 10/24/2022 750 771

Turkiye Sise ve Cam Fabrikalari A/S

6.950% due 03/14/2026 1, 000 1,114

Turkiye Vakiflar Bankasi TAO

6.000% due 11/01/2022 1, 100 1, 130

Yapi ve Kredi Bankasi A/S

5.750% due 02/24/2022 900 921
8,239

VI & 0.7%

Turkiye lhracat Kredi Bankasi A/S

8.250% due 01/24/2024 500 544
=1 8, 183
(B R 1TSS, 234)

79754% 0.3%
VI & 0.3%
Ukraine Government International Bond

1.258% due 05/31/2040 200 238
454 &kt s
(B f§ R {E$130)

7 Z JEREER 2.6%

1118 - FIRFER 2.6%

ADES International Holding PLC

8.625% due 04/24/2024 200 206
Kuwait Projects Co. SPC Ltd.

4.229% due 10/29/2026 1, 000 994
Oztel Holdings SPC Ltd.

6.625% due 04/24/2028 800 890
7o JEREERE 2,090
(B R@S1, 977)

A4 X)X 51%
1118 - FIRFER 5.1%
Barclays PLC

8.000% due 06/15/2024 (a) (d) 200 228
HSBC Holdings PLC

4.600% due 12/17/2030 (a) (d) 200 208
Jaguar Land Rover Automotive PLC

7.750% due 10/15/2025 200 220
MARB BondCo PLC

3.950% due 01/29/2031 400 386
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e S i g
[CX) (HA7 - T) (HAr - F) (€]
Marks & Spencer PLC HSBC Bank PLC
3.750% due 05/19/2026 GBP 300 432 (0.780%) due 07/01/2021 EUR 0 1
Petra Diamonds U.S. Treasury PLC JPMorgan Chase Bank N.A.
10. 500% due 03/08/2026 (b) $ 483 474 0.005% due 07/01/2021 $ 122 122
Rolls-Royce PLC National Australia Bank Ltd.
1.625% due 05/09/2028 EUR 100 111 0.005% due 07/01/2021 43 43
4.625% due 02/16/2026 100 130 Royal Bank of Canada
Tullow Oil PLC 0.005% due 07/01/2021 1 1
10. 250% due 05/15/2026 $ 1, 200 1, 262 0.005% due 07/02/2021 CAD 42 34
Vedanta Resources Finance Il PLC Sumitomo Mitsui Banking Corp.
8.000% due 04/23/2023 600 569 (0. 780%) due 07/01/2021 EUR 17 20
e DPS 4,020 0.005% due 07/01/2021 $ 108 108
| 3, 860 Sumitomo Mitsui Trust Bank Ltd.

(BRI {8 ) (0. 780%) due 07/01/2021 EUR 1 1
FAUH 4 3% 0.005% due 07/01/2021 $ 7 7
18 - HEER 3. 1% 0.005% due 07/01/2021 GBP 1 1
Coty, Inc. 646
3.875% due 04/15/2026 EUR 200 239
Gran Tierra Energy, Inc. TILE U F UEBFE GRS 0.0%
7.750% due 05/23/2027 $ 200 178 38.048% due 07/30/2021 (f) ARS 1,484 8
Kosmos Energy Ltd.
7.125% due 04/04/2026 1,000 995 RESBEEHES () 1.9%
Organon & Co. 0.011% due 07/27/2021 $ 900 900
2.875% due 04/30/2028 EUR 100 120 0.020% due 07/22/2021 600 600
Rio Oil Finance Trust Series 2014-1 1,500
9.250% due 07/06/2024 $ 241 267
Rio Oil Finance Trust Series 2018-1 KERFEEF y Y1 IR AV R EJL 1.9%
8.200% due 04/06/2028 1,008 é égé 0.013% due 09/21/2021 (1) 1,500 1,500

_ BYTMERAE 3,654
REPFEEEEZ 0.6% (E1S R 1@$3, 656)
us. Tr/easury No}es/
3.000% due 09/30/2025 00 138 masmEESAE 97.7% $ 77,181
T A AEE 3,404 ({3 IR {E$74, 786)
(B R1@S$3, 227)

ST UNT 1 JER 0.2% 120

EHERE S 4.6% (BBREFEIETL 7 L8Q2)
EHAFEE 0.8% ZTOMDEES LVEME 2.1% 1,719
Australia and New Zealand Banking Group Ltd.
0.005% due 07/01/2021 117 117 #&EE 100.0% $ 79,020
Bank of Nova Scotia -
0.005% due 07/01/2021 5 5
BNP Paribas Bank 3 & .3 (3524 HA Y e Stmm. < .
NP Paribas Bank oot R . L) R IO U (R A ) BREORE T
Citibank N.A. 7 S
0.005% due 07/01/2021 $ 61 61 Eﬁ; %g%g%gﬁﬁ%
DBS Bank Ltd. Az 22 EEARIBITINEEC .
0.005% due 07/01/2021 122 122 E?; ff@ﬁ?g@%@@@%@ oo
DnB Bank ASA
(0. 780%) due 07/01/2021 EUR 1 1
0.005% due 07/01/2021 $ 1 1
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BT T
G F fENEF R H it 91 H [N Y N=R - VARG D A LS
BRC (0. 350%) 05/20/2021 TBD $ (582) $ (582)
JML (2.000%) 04/28/2021 TBD EUR (403) (476)
J/8A—2R - LIRERBI&ET $ (1, 058)
@R AHEA & LT AFHE S 15 | e
VL
5| DAY o7 A7 R
FHWE L Ok 30HLAT FRAFHII31~90 H 90 H# &at
JIR—R = LREE]
KIE LLS DA 0 0 0 (1, 058) (1, 058)
JN—2 - LREBI&E 0 0 0 (1, 058) (1, 058)
fBAGEt 0 0 0 (1, 058) (1, 058)
YIN—R - ULREBIIZRDKILE (1, 058)
O E%Hem7T V) 3T 1 7 Rhdh 20214F 6 130 H BIE
(| FiR/ESY
AL TF CRRIE AR )
ZEBN LG
fzdial X R H R RFEBIEHhHE A BIE Al
Euro-Bobl 5-Year Note September Futures Short 09/2021 5 $ (1) $ 0 $ (1)
Euro-Bund 10-Year Bond September Futures Short 09/2021 5 (6) 0 (2)
U.S. Treasury 2-Year Note September Futures Short 09/2021 93 33 0 (2)
U.S. Treasury 5-Year Note September Futures Long 09/2021 21 (10) 0 0
U.S. Treasury 10-Year Note September Futures Long 09/2021 126 41 18 0
U.S. Treasury Ultra 30-Year Bond September Futures Short 09/2021 13 (106) 0 (12)
SEMRHAE $ (49) $ 18 $ an
07 75y o |
IJVYy NT T AN NRAT (K - VTV A - #I5E) —5E 0 {
Bifr - T
[ [ [ 7 52 i o 2021/ 6 /30K 0 P [ FRFEH PAL IR o
IS i WAH  GRayy g WECE  WEEE gy —ww am
Rolls—Royce PLC 1. 000% 12/20/2025 2.198% EUR 100 $ (6) $ 6 $ 0 $ 0
BRAD v
AL T
SRR pmene 7oA EEGH WA MR A o
BEZA 3-Month USD-LIBOR 2.250% 12/20/2022 $ 3, 260 $ 99 $ 27) $ 1 $ 0
ZH 3-Month USD-LIBOR 2.750% 12/20/2047 710 (157) 38 0 (10)
$ (58) $ 11 $ 1 $ (10)
Ry TR EE $ (64) $ 17 $ 1 [IGI0)
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OJEE®RET Y /N7 1 7 Edh 20214F 6 H 30 H BE
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BT T

AR FEH A A
S [4HF R H ZEE L ZHUE L & e f#
BPS 07/2021 EUR 206 $ 250 $ 6 $ 0
BRC 08/2021 400 EUR 336 0 (1)
GLM 09/2021 66 HKD 510 0 0
HUS 07/2021 GBP 202 $ 287 7 0
HUS 07/2021 $ 137 EUR 113 0 (3)
MYI 07/2021 EUR 42 $ 51 1 0
SCX 07/2021 2,507 3, 067 94 0
SCX 08/2021 2,642 3,135 0 0
SSB 09/2021 ZAR 19, 551 1,424 69 0
SNEASTELZHNER [} 177 $ (4)
@it 7 5 L By
gLV e TTHI)Ec AT T g
AL T
TaTyvarsm Py N . — TLIT A U

I GIEEER iz BN/ 1T &) T A E LA (ZFH) ik
BOA Put - iTraxx Europe Series 35 Index 0 0.750% 07/21/2021 1,500 § 2) $ 0
BPS Put - iTraxx Europe Series 35 Index 520 0.800% 09/15/2021 200 0 0
BPS Put - iTraxx Europe Series 35 Index 520 0.800% 11/17/2021 500 (1) (1)
BRC Call - iTraxx Europe Series 34 Index B 0. 400% 07/21/2021 300 0 0
BRC Put - iTraxx Europe Series 34 Index 520 0.750% 07/21/2021 300 0 0
BRC Put - iTraxx Europe Series 35 Index Ul 0.700% 08/18/2021 1, 000 (1) 0
BRC Put - iTraxx Europe Series 35 Index 520 0.750% 08/18/2021 300 0 0
BRC Put - iTraxx Europe Series 35 Index 80 0.800% 08/18/2021 800 (1) 0
BRC Put - iTraxx Europe Series 35 Index Ul 0.850% 08/18/2021 1, 600 (2) 0
BRC Put - iTraxx Europe Series 35 Index 520 0.800% 10/20/2021 600 (1) (1)
BRC Put - iTraxx Europe Series 35 Index 20 0.850% 10/20/2021 1, 200 (1) (1)
DUB Put - iTraxx Europe Series 35 Index 580 0.800% 08/18/2021 600 (1) 0
DUB Put - iTraxx Europe Series 35 Index 80 0.800% 09/15/2021 600 (1) 0
DUB Put - iTraxx Europe Series 35 Index Ul 0.800% 11/17/2021 700 (1) (1)
JPM Put - iTraxx Europe Series 35 Index 20 0. 850% 10/20/2021 100 0 0
TEA T a UBHEEH $ (12§ (4)




PIMCO/INS 2 —% - IX—D25 - X—4 YV - FUR - AVISRAIIVFv—-

@~ U v 7K .
JVYy NT 7N NAT T (Al - VT M - HUFE) B

RUE-770F

HAL . T
s [ E (G4h) o 2021/ 6 B0BEAD ooy FUIT A REH AUy T
BT Al WEH  Emazvsr BERR Gy (G s wE AR
Mexico Government International Bond (1. 000%) 12/20/2023 0. 433% $ 1,100 § 17 $ (33) $ 0o $ (16)
Colomhia Government International Bond (1. 000%) 12/20/2024 1.011% 600 2 (3) 0 (1)
$ 19 § @6 $ 0 § (1D
TJVYy NT 74NV NAT S (GEHE - VTV M - #I5(E) —5E Y
BT T
S I % Bt e 2021/ 6 /30K .00 - FUIT A RER ATy TRE R
BRI WF WA Emarryr ERR (o) R T BE AR
America Movil SAB de C. V. 1. 000% 12/20/2025 0.852% $ 400 §  (10) $ 3§ 3 § 0
QNB Finance Ltd. 1. 000% 06/20/2023 0. 603% 100 1 0 1 0
$ 9 3 13 $ 4§ 0
BRNAT 7
BT T
TH/ZH e e . . e FUIT A REH AUy TR
E@en EDENACTyr A HERR A BETR  Zp/ (2R G T EE AR
BEN 7-Day China Fixing Repo Rate 2.493% 06/17/2025 CNY 800 $ 0 $ 1 $ o $ (1)
K 7-Day China Fixing Repo Rate 2. 458% 06/17/2025 17, 200 0 27 0 27
- $ 0§ (28) § 0 § (28)
Ry TERGEE § 10 § D § 4 § 45
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SRR O EBIZEER ) * $ 5, 580
Firl X4 < 323
HETL 3 2
g A Ek 5, 905
R :
SALFILE 0
BHEGE 0
R EIEE 5, 905
LHEIEL
PG AT GRS (S E R ERRS) * (6, 797)
P & 0
L3587 Y X7 1 7 paidn (390)
JESEART ) NT 4 7 Pk (288)
HmiE (139)
BRI R (7,614)
LHREH T HEL
P A Al AL 14, 350
PH 8 e 0
AT ) NT 4 7 51
JESEARE T ) NT 4 7 P 144
NEREFER L OARK 63
IR SR R A 14, 608
M EHE £ OR E BB &5 6, 994
BROERICKSMEEDIEHEE $ 12, 899
*S E R $ 0
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M % % % ENLE!
1581 (20174 8 A21H) 10, 208 A0. 0 64.0 — 17, 754
1651 (201848 A20H) 10, 206 A0.0 38.7 — 13,511
17H1 (201948 A19H) 10, 205 A0. 0 59. 3 — 8, 458
188 (202048 A 19H) 10, 203 A0.0 68.2 - 3,175
1981 (202148 A 19H) 10, 200 A0.0 60. 1 - 9, 159
H ALK PRI T B TR — 58 0 T RLR,
*UT 7 RO, B8 2R TEYRIERDEE LRV, XU Fv—rS3h 0 A,
OLHAhDOEAEMEE L TRFDHR
E 5 B & e fif RS %5 | 1 %
[ % w[M A K OE|k B Kk =F
€./ -y M % % %
20204E 8 H19H 10, 203 — 68. 2 —
8 AR 10, 202 A0.0 58.9 —
9 AK 10, 202 A0.0 50. 4 —
10H% 10, 202 A0.0 56. 6 —
1LAR 10, 202 A0.0 28.3 —
12A K 10, 201 A0.0 48.3 —
20214E 1 K 10, 201 A0.0 58.0 —
2 AR 10, 201 A0.0 56. 6 —
3 AR 10, 201 A0.0 53.8 —
4 AxK 10, 201 A0.0 59.8 —
5K 10, 201 A0.0 58. 1 —
6 AR 10, 201 A0.0 57.9 —
7THRE 10, 200 A0.0 55.9 —
# X
202148 A 19H 10, 200 A0.0 60. 1 —

TR E T,
SRS RIS T IR — T 0 iR,
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OFERUEEINIKR (20204 8 208 ~20214E 8 H19A)
. A
= £F %A 7 fF #E
M FH
Hu G RES: 2,933,243 —
(2, 410, 000)
FEERAE SR 7, 744, 464 —
W (6, 142, 000)
HAESR FEIENMEFREET) 4, 656, 400 —
(3, 416, 400)

*RFTZ T LRE, BRI T2EEENTHY A
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. FIZERA & DGR

= | BMEE Simmea] b RS ComEmgs] D
E DS B A & OIHHRBD C

P i % ERiE Ry %

INFEAR 15, 334 130 0.8 — — —

FIFBARA L3, BEEFEROREENCBIT DIEEF RS 1 FUCHEShORHERRATHY M7 7 & IR DFIERIRA &I
RS T,

OMAEEDAM (20214 8 A19BH%)

. ERAHHE

(A) EN ORERE) AthfE R R

X 9 =7 s | D BBBUT FATHIF B AR =R

I A I L I P A e T Y TR Y=

T T % % % % %

N 1, 300, 000 1, 302, 420 14.2 - - — 14.2
7 (A (1, 300,000)| (1,302, 420) (14.2) (=) (=) (=) (14.2)
AR 25 1, 167, 000 1,168,119 12.8 - - - 12.8
(B < AxffE) (1,167,000)| (1,168, 119) (12.8) (=) (=) (=) (12.8)
N 1, 230, 000 1, 230, 089 13.4 - - - 13.4
B (1, 230, 000)| (1,230, 089) (13.4) (=) (=) (=) (13.4)
AR 1, 800, 000 1,801, 060 19.7 - - — 19.7
(BB ENES) (1,800, 000)| (1,801, 060) (19.7) (=) (=) (=) (19.7)
R N 5,497, 000 5,501, 690 60. 1 - - — 60. 1
- ! (5,497,000)| (5,501, 690) (60. 1) (—) (—) (—) (60. 1)

* () WIREESBETHEE T,
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* BEAD BALARMITEI D 5 C,
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FHIr— IF—T7 UK
(B)EWN GIEE) AHE  SBIBHR

Bl B W & | M | EESAA
Hh A& % +M TH
HRHES  ABEET02[H] 1.04 100, 000 100, 353 | 2021/12/20
KRBT AZEE 3540 1.03 100, 000 100,201 | 2021/10/28
HFRATHIGHGE  AZEE 10200 1.03 500, 000 500,520 | 2021/9/24
REARIR  AFLERR23FES 2 1] 1.0 340, 000 340, 645 | 2021/10/28
SRS ABEERR23E LSS 2 1] 1.0 200, 000 200,380 | 2021/10/25
SRS ABEERR23E LS 5 [ 1.01 60, 000 60,319 | 2022/2/25
/I 3t 1, 300, 000 1, 302, 420
SES < /B
Bff MG ALFIRSRIMAEE S (84)  H2H 0. 502 30, 000 30,058 | 2021/12/24
AARRHERRE - EHEREHBEES BRI 1520 1.1 77,000 77,321 2021/12/28
EHEbE AR SE190E] 0.07 500, 000 500,131 | 2021/12/20
P a9 0.02 460, 000 460,073 | 2021/12/20
A ERSZEdE 1R 1. 067 100, 000 100,534 | 2022/2/18
/N s 1, 167, 000 1,168,119
ERES
M TAES: FIAFEE802[mI 5 0. 06 30, 000 30,002 | 2022/3/25
LAZAHRefs FIfFHE321E 0.03 150, 000 150,002 | 2021/8/27
LAZ AHFefs FIfFH3220E 0.03 450, 000 450,018 | 2021/9/27
P TS R (348) 5223 0.11 500, 000 500, 053 | 2021/8 /27
P TS R (34F) 5224 0.11 100, 000 100,013 | 2021/9 /27
/)N i 1, 230, 000 1, 230, 089
LEES GUREEAES
HERE 522[A] 0.13 300, 000 300,284 | 2022/4 /25
RITEEE ) 555250H] 0.14 100, 000 100, 050 |  2021/12/20
7 LT Yy E3EIFERIRE RNEA R 0.435 600, 000 600, 488 | 2021/10/22
FaE Ty AF A BE66IEIHAE I RRE RINERAEHI 0.233 100, 000 100,018 | 2021/9/17
ZZEUF JV—RA HA3EFLERRE FNENRR 0. 06 500, 000 500, 088 | 2021/10/25
SHARENE A4 BIHHE R IR E RINERL R AT 1.173 200, 000 200,129 | 2021/9/6
/N &t 1, 800, 000 1, 801, 060
& it 5, 497, 000 5,501, 690
S} HH + PR WATRTEITE) 0 2T,
OB EEEMEDIER (20214 8 A19R )
E] 3 x
I
" : W E I gz
FH %
INFEAE 5,501, 690 60. 1
a—)b - m— 5 D 3, 657, 462 39.9
P S FEM pERAE 9, 159, 152 100. 0

* GO BT 5T,
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OBk, 8. TARUVEEMBOKR coizspvamn) OEBOIRN (202048 A208~202148 H198)
5 H o H R 5 H El )

= A
W #E 9,159, 152, 994 (ORCEEIE: 26, 935, 137
a—)L e 1o — 5 3, 648, 709, 633 = A, 27,892, 600
AR AR 5,501, 690, 180 SR A 957,463
ARILH 8 6,302, 831 ®) HiEESFERS A 28,401,101
® EE;A#EFH . 452: (3)23 i A 28,401, 101
- 3. 052 (C) H#iEMHE(A+B) A 1,465,964
© MAELEA—B) 9,159, 149, 942 (O) FAAR L R 63,039, 317
. 8,979, 256, 768 ® BMEEEBAES 223,303, 118
YIRS 4 179, 893, 174 (F) fAfuZEiERsE A104, 983, 297
D) SHEHROK 8,979, 256, 76801 6 E#(C+D+E+F) 179, 893, 174
1RO Y EAEMEBE(C D) 10, 200 RE\RHERES (G) 179, 893, 174

() #1 & oo A% 1$3,112,610,329 11, Hi B Mgk & e A& 1T R ORMO P T B) BB SHFTEE BT RO MBMZIZ LD

11,088,903,882 1, HIH — A oA 4H135,222,257,443 1, 1 A bOEEHRET,

FHERORBLO T T (B) BMEREBBE L H D OIT. FFEOBINE
TEDEE, BINERE % U IABFH D 5 IEAR 2 78 LW s ARy 2 o
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A BIFRMIAR % 75 L3IV = 2 DN ET,

W7o V) HUE PERRIE1.0200/0 T,

QU3 H—T 7> FERANR LT HRAERD LHKTALE

Y ELES e EEEN
77 ¥ kA A 77V R A

! !

SR ABR5S -y b (AMHEERBITR) K774 2 (EIREEEEZER | 2,690, 621, 577 B n— e A=V FERRE (7VT8E2—A) FomkER 984, 834
SR A58 =7y b (AEERBTE) 1774 A (BkEEEEZSA) | 1,997, 050, 289 WAt 7 v — SV CBEAE (M= —2R) fi H Sy idAY 984, 543
SR8 — 7y b (AMECERBITE) 1774 2 GERIBEREZSH) | 1,977, 425, 742 Bkt 7 0 — N VOBEE (BIRE®E 2 —2) 3] orfd 984, 543
) LI A%=hTVIT AT 7/ 8470y R50 (s ERERGERRN) | 1,413,674, 178 W7 0 —OVeBERIE (7 VTl a—2) HH E A 984, 543
JLTAZ=NTVIT LT3/ Rn A7y R0 GrabBlsisEREZSH) | 287,434, 434 Bkt 70— VLCBEE (= —R) 4E2[u| A 984, 543
W R ERRRE Y ) — X (X =T =N T 7V F) 241, 214, 028 BAT 7 — VVCBEE (BIREE S = — %) F2fmph 984, 543
JATGTIT V) =R (3 =T —=)N-7 7 FK) 101, 692, 450 WA 70—V CBEIE (7 Y7l o — R) 2R ER 984, 543
B FDCE kA 7 7~ K 85, 180, 134 Bh A F = - BESA V7 FBIEREE (M= —2) A pE 984, 252
WP SR i e A S 34, 318, 227 Bb R A F =« BRSA V7 TBEREE (FERVa—2) BApRA 984, 252
SR DCE IS 7 7 > K (AL R) 7,492, 405 S N A T BESA V7 T BEREE (TF VMV T va—-2R) BAREE 984, 252
ol BpRT ARG 7 > v K 5,094, 831 T A F o« BRSA v 7 7 B (R (192 —R) oA 984, 252
RAEHI At E 7 7 F 3,919, 169 Bb A F = BRSA 7 T B (5 Fva—2) EAERER 984, 252

R AL Y 7~ R 3,037, 421 B R A F =+ BREA V7 FBEREE (77 VLT va—2) EUEikER 984, 252

FIA AT 2,282,012 FRKET 7 v P E (BIRERE 2 —2) 5 5EH 983, 768
ol BAEIAAE Y > o R 1,959, 729 BROKET 7 v MRS (7 V7@ a—2) 1 HEH 983, 768
Fizle] WA AET R 1,901,723 TAPKEZ 7 v RS (92— R) F2npE R 983, 768
Flllnl BAEEAEE T 7 o R 1,861, 757 BRPRET 7 o RS (BIREEE o — X)) F2leik G 983, 768
F3l FHEMAE Y 7 K 1,371,897 BRRET T FREE (7 V78K o — ) Folmli i 983, 768
Al WHERAMHE Y 7 K 1,077, 981 J AT 7= VR Ly R ([a—2R) FH o ER 983, 672
6lnl BRI AE Y 7 R 1,077, 981 JbT - Ja—Vh Ly R (BREEET—X) BH R 983, 672
B 70— 0~ A=V REERE (Ha—2) 50 ok 984, 834 JLT - Ju=rV vy R (YT HEa—R) i)l il 983, 672
i = A -V FEREE (BRE&EI-2) BASEA 984, 834 ) LT 7 u—=/ L b Ly R ([ a—R) F2riEm 983, 672
B n—AL A A=) FERRE (7V7H&2-2) BAREN 984, 834 JLTyu—=nA by R (BEEEE 2 —2) FoRg e 983, 672
SR 7m0 A A =) RERRE (T2—2) FoRpER 984, 834 J AT Ta=V b LY R (7 VTl 2 —R) E2R R 983, 672
BE 7= A A= FERERE (BREEE2—2) FERER 984, 834 kT SRy s h—H Y E— AT — R 983, 381
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T T N b h=F sV H = Ca—R 983, 381 ERPINCOETBLE A » 7 7 Bl &% 1E (Wa—2) FHHEN 982, 607
BT TV h—=F - U Z— DI—R 983, 381 BFPINCORBUE A 7 7 B i = (BIREEE 2 — %) f AR 982, 607
WA/ o= VERSHK T LI 7 A (Ha—x) A pEdA 983, 091 Wit A ASR ST L I 7 A (Ha—2R) i oRdA 982, 415
B 70— VEREHET VT A (B8 b a—2R) GHpEE 983, 091 BHAARESHETVIT L @BEEL Y ba—2) G R 982, 415
Bk 70—/ VARG T L I 7 A (= — ) R 983, 091 W AASEYH T L 37 A (Ha—X) ok RAl 982, 415
Wi/ o - VERSET VI T L (BEY VY ba—R) FRRER 983, 091 BHEARRYSET V37 A B L7 b a—2) FalulE 982, 415
BT VT A A =V FESAE (M2 —R) fH /R 982, 898 BHEEYA V7 THEET L IT A (Ha—2) GH pkE 982, 029
BHT VT A A=V REERE (@& V7 Fa—2) fA KR 982, 898 THEARSA 7 FEERT VI 7 A BB V) b a—2) BASEE 982, 029
7 VT A=V FEERE (TYTREY V) ba-2) BAREE 982, 898 B EACSA v 7 TR T VI T A (12— R) EokE 982, 029
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BT VT A A= REREE (B8 V7 b a—2) FoipER 982, 898 WRHAINVI=X v T - T7 K AT—R 981, 547
BT VT A= FERRE (7 VT @& V) ba—2) kR 982, 898 WHAILVI =Y « 77 K Ba—2A 981, 547
WA 5 KA =T « TV I T A5 H R 982, 801 Wy T BRI A AR S Ck RV 2 — ) g H il Bl 981, 451
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