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() EREOFREETHEHLEZLOTT, 207, INHLOMEIEH EFTHLEETHY, EEICHRAELZEMAOLR L TR £5,
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“ il 7,660 35,834 39, 886 189, 837

kBRI T IE LI,
* AR BALARNIIE Y $#5C,
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OFFERA EDEGHKIRF
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BREBHEISCISVERA
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FHPINCORTRE A« > 7 SBERHFIRE (TOT7REI—R) BANER

| mREERRS
# - H13THIR HE1A3HIR
ml 44 M 04 A %E
TH TH TH
P~ r— v =77 K 982 982 1,001
Sk A3 - FEAIAR O AL IE ) 0 #5C,
O EBIETHEDERK (20234 2 B 20 B H7E)
i H _ 143K
7 il il 54 P
M %
PR A 2,495, 178 97.7
P~ r— v F—T7 7K 1,001 0.0
a—)L s m— U F0fh 58, 192 2.3
PO 5 R pER 2,554, 371 100. 0
* BEHO B AR ILE Y 5 C,
O¥E. Bff. TARUEEMEED KR
- . 5 138H1K #1393 °R #1408 R EAUIEIFS H14280 K H143HK
- 20224F 9 F 20 A BLE(20224E10 A 18 A BUAE 20224 11 A 18 A BIAE [20224E12 4 19 A BUE[20234F 1 A 18 A BILE 20234F 2 H 20 A BifE
A A A A A A
A &E 2,774,632, 463 2,649,887, 725 2,587,724, 087 2,551,834, 086 2,501,939, 410 2,554,371, 388
E TRy = L 72,800, 418 59,914, 295 67,060,216 59, 288, 809 56, 555, 541 57,996,919
PG A2 AR S R 4H) 2,700, 829, 884 2,588, 971, 367 2,516, 383, 705 2,491, 543, 214 2,437,703, 752 2,495, 178, 297
Bk~ 3= v¥F=77 v R 1,002, 161 1,002, 063 1,002, 063 1,002, 063 1,002, 063 1,001, 965
RN - - 3,278,103 - 6,678, 054 194,207
B) &afE 32,531,517 19, 250, 484 30,511,220 19, 951, 485 25,516,194 19,193,816
K - - - - 142,978 -
AN Sy Fid 4 15, 545, 593 15,415, 271 15,284, 311 14,923, 993 14,914, 301 14, 864, 312
AL 42 12,288,813 - 11, 100, 876 929, 083 6,606, 951 -
HRAME TN 4,691, 540 3,830, 661 4,121,121 4,093,538 3,847, 451 4,324, 445
RALFILE 97 80 103 94 22 11
T DAL H 5,474 4,472 4,809 4,777 4,491 5,048
(C) fMEEHRTE(A—B) 2,742,100, 946 2,630, 637, 241 2,557,212, 867 2,531,882, 601 2,476,423, 216 2,535,177, 572
JEAR 3, 886, 398, 490 3,853,817, 976 3,821, 077, 753 3,730, 998, 451 3,728, 575, 494 3,716,078, 100
PRI 45 4 Al,144,297,544 | A1,223,180,735 | Al,263,864,886 | A1,199,115,850 | Al,252,152,278 | Al, 180,900,528
(D) =IELROZK 3,886,398, 4900 3,853,817,9760 3,821,077, 7530 3,730,998, 4510 3,728,575,4940 3,716,078, 1000
1/A0AYEE(fZE(C/D) 17,0568 6,826 6, 6928 6, 786 6, 642 6,822M

(FE) 51381 i CAVERILS, 954, 838, 18411, #5138~ 143 IR ETLAAITAT, 443, 705, 57138~ 14341 — ERARA) ST AEHI %286, 203, 7891
1 N7 0 M EEARIE, H5138110. 705611, #5139110. 682611, £5140110. 669211, #5141110. 678611, H5142410. 664211, #5143410. 68221
<7,

BORRFEMIEOIE A ORI D S HEIRO 2 XL 5 ZR6T 5 AU SR, SHEHI26, 033, 9981, (BFAPICORRUEA > 7 5
BIMEDRRAT (192 —%) A ARV - (E2R B/ (EWEEE 2 —A) i SR - F2EREL (7 97 g2 —2) A
ORI - FEREREL CK R —2) A SR - F2ERE O A3 )
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FHPINCOFTEES > 7 SRERHFRE (FOT7EBEI—XR) EAHERE
OEHEDIKR
51388 51398 51408 1418 14280 #1431

H H 20224E 8 H19H ~ [20224E 9 H21 H~ | 20224510 H 19 H ~ [ 20224F 11 H 19 H ~ [20224E12 H 20 H ~ 20234 1 H19H ~
20224E 9 H20H  |20224E10H18H  |20224E1118H  [20224F1219H  [20234F 1 H18H  |20234E 2 H20H

= = = = = =
[V SEEE:S 21,529,429 21,320,817 20,776, 509 20,319,576 18,631,218 20,181,510
5 Hud X4 4 21,530, 959 21,322, 469 20,778, 415 20, 322, 285 18, 632, 494 20,182, 291
SRR A 1,530 A 1,652 A 1,906 A 2,709 A 1,216 A 781
(B) HiMFEHTHEHR 51,034, 847 A 90,616,496 A 52,506, 671 33,487,804 A 53,471,729 65,908, 559
FEE A 51,916, 039 713, 117 277, 462 34,238, 220 361, 840 66, 218, 304
FEEH A 881,192 A 91,329,613 A 52,784,133 A 750, 416 A 53,833,569 A 309, 745
(C) 1EFtHRENE A 4,697,014 A 3,835,133 A 4,125,930 A 4,008,315 A 3,861,942 A 4,329,493
D) LHEHE(A+B+C) 67,867, 262 A 73,130,812 A 35,856,092 49,709, 065 A 38,692, 393 81,760, 576
(E) mIffRRHIERES A 449,014,717 A 392,899, 806 A 476,763,763 A 514,733,087 A 477,183,392 A 527,199, 496
(F) EBmEFEEEES A 747,604, 496 A 741,734,846 A 735,960,720 A 719,167,835 A 721,362,192 A 720,597, 296
(B 24 % FH 24 %8) (1,332,317,912) | ( 1,321,484,346) | ( 1,310,620,157) | ( 1,280,077,020) | ( 1,280,901,030) | ( 1,277,738, 081)

(52 BHR LS A 2 8) (A2,079,922,408) | (A2,063,219,192) | (A2,046,580,877) | (A1,999,244,855) | (A2,002,263,222) | (Al,998,335,377)
@ §(D+E+F) AT1,128, 751,951 AT, 207,765, 464 AT, 248,580,575 AT1,184,191,857 AT1,237,231,971 AT,166, 036, 216
H) IREHEE A 15,545,593 A 15,415,271 A 15,284,311 A 14,923,993 A 14,914,301 A 14,864,312
REPRBEREE (G+H) AT,144,297,544 AT1,223,180, 735 AT, 263, 864, 886 AT1,199, 115,850 AT,252,152,278 AT,180,900, 528
BIMERE RS A 747,604, 496 A T41,734,846 A 735,960, 720 A 719,167,835 A 721,362,192 A 720,597,296

(B 24 % FH 24 %5) (1,332,317,912) | ( 1,321,484,346) | ( 1,310,620,157) | ( 1,280,077,020) | ( 1,280,901,030) | ( 1,277,738, 081)

(52 BHR AR AA 2 %8) (A2,079,922,408) | (A2,063,219,192) | (A2,046,580,877) | (A1,999,244,855) | (A2,002,263,222) | (Al,998,335,377)
S il HE(R R AL 4 336, 269, 689 335, 258, 677 333, 486, 220 329, 284, 882 327,321, 394 329,477,080
R 4 A 732,962,737 A 816,704, 566 A 861,390, 386 A 809, 232,897 A 858,111,480 A 789,780,312

* 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,

() DB OFELEFE (20224F 8 H19H ~20234F 2 H20H) [ZLAF D@y T,

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

#1384 #1394 #1408 14140 #1428 51435
I H 20224F- 8 H19H ~ [20224F 9 21 H ~ [20224F10 H 19 H ~ [ 2022411 H 19 H ~ [ 20224F12 H 20 H ~ [20234F 1 H19H ~
20224F 9 H20H 2022410 A 18H  [2022/F11 A 18H  [2022/F 12 19H  [20234F 1 A18H  [20234F 2 H20H

a. Bl Y SIS (RRAEERRTS) 20, 136, 1701 17, 485, 9771 16, 651, 1291 18, 772, 2811 14, 779, 4601 19, 166, 7841
b. AETECESRERAERY - RERRLELR) 0 oM 0 oM 0 oM
. BRI ED HIEFTE4 |1, 332,317, 91211 | 1, 321, 484, 34617 | 1, 310, 620, 157[ | 1, 280, 077, 020F7 | 1, 280, 901, 0301 | 1, 277, 738, 0811
d. EHARICED AREERRELS | 331,679, 1120| 333,187,971 332,119,402[9| 325,436,594 | 327,456, 235[1| 325, 174, 6081
e. SIS (a+b+ce+d) |1,684,133, 194 |1, 672, 158, 294 | 1, 659, 390, 688F | 1, 624, 285, 895 | 1, 623, 136, 7251 | 1, 622, 079, 473
£ EBIAE (1 TN %4729) 4,333 4,338 4,342 4,353 4,353 4,365
g. ohicds 15, 545, 593 15, 415, 271/ 15,284, 3111 14, 923, 993 14,914, 3019 14, 864, 312/
h. fid4 (1 5 H%7=0) 40 40 40 40 4019 40
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A-J(JPY).”A-J(USD).”B-J(BRL).”B-J(AUD).”
B-J(ZAR)./B-J(CNY).”B-J(INR).”B-J(IDR)

20224F 6 H30HRE
(BIEHARS : 20214 7 H 1 A ~20224£6 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
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PIMCO/AZ 2 —4 - IR—DV5 =59V FPUR - AVISAISYFr— RO K-T7 UK

PIMCONI o2—HF « 2~ —U U e =l oY « TR -
ALVTITANTIFy— R K77 RA

AR R E
202246 H30H 12T L= #ifM
(BBHAL : T2k FL) (HAE : F 1 HEALEERL)
Y HRMEERE
SRR OHEBIEER ) * $ 3 1 (JPY) $ 13, 065
It Ak 3 J (UsD) 4,527
: HRBRERITHERBIEHY
SCAFILE, 0 J_(PY) 381
HEFEH 0 J (USD) 76
A 0
HiK 1 0% Y S g
i E e ¥ 3 J_UPY) $ 34,27
J (USD) 59. 19
L= B1E
BB A fars (%Hﬁﬂ’“ﬁ% 0
R 1,351 MPIMCONR S a—F s 2=V J e =w—=l oV « TR
AT ) ST 4 T P 0 TIARNT I Fv— - R R+ 772 KM OBRMEERIL
JEBEART U NT 4 7 P (2,931) 52, 340K KL,
S E 2
EFES TR (1,578)
LHARERT(HRL
P A filfiik [6))
R (5, 041)
EBERT U NT 1 TR 0
JREE&RLT V ST 4 TR (521)
SMERLEPER L O 1
4 R FE B AT 8 4 (5, 562)
Y HAE LIS K OR FEB IS (7, 140)
EROFRICK IHMEEDEREE $ (7,137)
*SHER $ 0




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

N E D B

(HAL : T)

P
G T)

REAAMEES 6.0%
EHSRAES 6.0%

aAT—Lx )L R—/3— 3.4%
Federal Home Loan Bank
1.000% due 07/01/2022 (a) $ 600 $ 600

EHES 0.9%

Australia and New Zealand Banking Group Ltd.

1.060% due 07/01/2022 4 4

Bank of Nova Scotia

1.060% due 07/01/2022 6 6

Citibank N.A.

1.060% due 07/01/2022 23 23

DBS Bank Ltd.

1.060% due 07/01/2022 19 19

JPMorgan Chase Bank N.A.

1.060% due 07/01/2022 45 45

Royal Bank of Canada

1.060% due 07/01/2022 2 2

Sumitomo Mitsui Banking Corp.

1.060% due 07/01/2022 20 20

Sumitomo Mitsui Trust Bank Ltd.

1.060% due 07/01/2022 43 43
162

REMBEGHEES (a) 1.7%

0.603% due 07/19/2022 93 93

1.105% due 09/01/2022 200 199
292

EYSMERSEH 1, 054

(B8R {M$1, 055)

REHMEES A& 1, 054

(ERfIRAES$1, 055)

202246 H30H
[BEg FEATAR
(HA7 ) (G

BAEIXE 93.6%
FDMDFELH 93.6%

PMCOAZ 2 =4+ IN=YVY =9y TUE:
1Y73A059F 5= KK 779 FN)

(MSRES16,917) 1,389 16, 478
REREAR 16, 478
(MABRIES$16,917)

BRELE 99.6% $ 17,532
(ABRIES17, 972)

SRT YT TER (4.9%) (859)
(MARME=IET L 27 L3$0)

EDHMOEES S VAR 5.3% 935
HEE 100.0% $§ 17,608

(a) 7 =R TR Y 2R,



PINCONNZ 2 —4 - T%—D U4 -

R=ITyY TR AVIZASIVFy—-KROF-T7F

OJFEEA R T U T ¢ 7 b 20224E 6 A 30 H HTE
O S\ E AR LK

WifE : T

KBRS
CIEs Wk A TUBLE T e Al

MYIT 07/2022 $ 37 JPY 5,039 $ 0 $ 0
@] (JPY) 7 7 ASE AT LK

Wi T

R LB
CILES e A 2 ZHGH e Bk
BOA 07/2022 JPY 7, 558 $ 57 $ 1 $ 0
BPS 07/2022 621, 040 4, 582 11 0
BPS 07/2022 $ 4, 980 JPY 640, 054 0 (269)
BPS 08/2022 4, 348 589, 762 0 0
BRC 07/2022 JPY 258, 299 $ 1,904 3 0
BRC 08/2022 $ 1, 896 JPY 256, 753 0 (3)
CBK 07/2022 JPY 8, 863 $ 67 1 0
MBC 07/2022 123, 863 909 0 (3)
MBC 07/2022 $ 435 JPY 55, 375 0 (28)
MBC 08/2022 905 123, 153 3 0
MYIT 07/2022 JPY 148, 197 $ 1, 090 0 (1)
MYI 08/2022 $ 379 JPY 51, 567 1 0
RBC 07/2022 JPY 145, 694 $ 1,072 0 0
RBC 08/2022 $ 1,072 JPY 145, 450 0 0
SCX 07/2022 JPY 528, 090 $ 3, 882 0 (5)
SCX 07/2022 $ 4,958 JPY 637,019 0 (269)
SCX 08/2022 3, 876 526, 459 6 0
TOR 07/2022 JPY 177,571 $ 1, 315 8 0
TOR 07/2022 $ 4,674 JPY 593, 276 0 (307)
TOR 08/2022 1,315 177, 286 0 (8)
$ 31 s (893)

AEABLE LENEE $ 34§ (893)




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

PIMCONI o2—HF « 2~ —U U e =l oY « TR -
AVTITANTIF¥Y—+ R R 772 KB

RUE-770F

AR R E
202246 H30H 12T L= #ifM
(BBHAL - T2k L) (B T 1 DEMAEERL)
IR - BRMEERE
xm%uﬁ G EBIERR) * $ 10 ] (AUD) $ 5,301
&t 10 J (BRL) 5, 294
J (CNY) 7,773
RA: ] (IDR) 7,377
KHFILE 0 J _(NR) 7,487
M 0 ] (ZAR) 5,233
#HGE 0
oA §icE 10 HRBRERITHERBIEHY
J (AUD) 229
L= B1E ] (BRL) 340
&ﬁﬁﬁﬁnﬁ#(%l—lﬁﬁ’“ﬁ? 0 ] (CNY) 194
R 1,626 J (IDR) 203
EHERT U ST 4 TR 0 7 (INR) 250
JEEEAERLT U ST 4 7 R (302) J (ZAR) 244
S E 23
EEES kit 1,347
BRIOL- Y HEEmSE
LHARERT(HRL ] (AUD) $ 23.19
P A filfiik 0 J (BRL) 15.55
BEH R (8, 721) ] (CNY) 40. 08
AT ) ST 4 TR 0 J _(IDR) 36. 29
JEBEARET U ST ¢ 7 P (699) J (NR) 29. 96
SMEREPER L OVAdk 0 ] (ZAR) 21. 42
AR B R 4 (9, 420)
Y HAE LIS K OR FEB IS (8,073)
MPIMCONS a—HF s 2=V e vw—fyY « TR A
EROFRICK IHMEEDEREE $ (8, 063) TIARNT I Fv— R R 772 KM OBIRMEEFIT
e $ 0 52, 340K KL,




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

R PE D B

BEAMES 10.2%
EHSRES 10.2%
TEH S 0.6%

202246 H30H

H¥% AR

(HA7 . T) (HL : T)

BER & 93.2%
ZDHDHREL 93.2%

PIMCO/ 3 2—4 - IT-5 5 - 3=FryY - TUF -

Australia and New Zealand Banking 19752 b39F%= Ry £ 770 FW)
Group Ltd. (ISR {H$37, 234) 3,024 35, 862
1.060% due 07/01/2022 $ 6 $ 6
Bank of Nova Scotia BEEEAH 35, 862
1.060% due 07/01/2022 8 8 (IR {ES3T. 234)
Citibank N.A.
1.060% due 07/01/2022 33 33 BEAE 103.4% $ 39,791
DBS Bank Ltd. (EnfRIRE$41, 163)
1.060% due 07/01/2022 28 28
JPMorgan Chase Bank N.A. SETY T+ TES (3.1%) (1,195)
1.060% due 07/01/2022 66 66 (MEBREERIETL I P LS0)
Royal Bank of Canada
1.060% due 07/01/2022 3 3 ZDMDEES SUSHE (0.3%) (131)
Sumitomo Mitsui Banking Corp.
1.060% due 07/01/2022 30 30 SuEE 100.0% $ 38,465
Sumitomo Mitsui Trust Bank Ltd. -
1.060% due 07/01/2022 63 63
231 (a) 7 =R RAEFNE 0 2K
RKEMBEFHEES (2) 9.6%
0.751% due 07/12/2022 900 900
0.862% due 07/21/2022 800 800
1.255% due 09/08/2022 500 498
1.758% due 09/29/2022 1, 500 1, 494
3,692
EHEMEREE 3,929
(ERFR{EE$3, 929)
BREFMIHSH 3,929
(BB IR{M$3, 929)
OJEFEA T V NT ¢ TR 20224 6 30 H BIfE
@ JME 2 LEAK)
AL T
ARIEBIFHl AR
5 HHF Ryt A =R ZHumts &k B
MBC 07/2022 58 JPY 7, 886 $ 0 $ 0



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

@) (AUD) 7 T AHME BB IE LEK

HAL . T
A FEH LA 4
5 [HHF R H ZEE ZHUELE BIE B
BOA 07/2022 AUD 2, 205 $ 1,536 $ 20 $ 0
BOA 07/2022 $ 1,999  AUD 2,776 0 (90)
BOA 08/2022 1,396 2,010 0 (13)
BPS 07/2022 AUD 6 $ 4 0 0
BPS 07/2022 $ 11 AUD 16 0 0
CBK 07/2022 AUD 2 $ 1 0 0
JPM 07/2022 1, 464 1,007 1 0
JPM 08/2022 $ 1,008  AUD 1, 464 0 (1)
MBC 07/2022 AUD 223 $ 160 7 0
MBC 07/2022 6 4 0 0
MBC 07/2022 $ 2,094  AUD 2,914 0 (90)
MBC 07/2022 4 6 0 0
MBC 08/2022 AUD 6 $ 4 0 0
MY]I 07/2022 1,930 1, 329 2 0
MYI 08/2022 $ 1,063  AUD 1, 544 0 2)
SCX 07/2022 AUD 1,751 $ 1, 204 0 0
SCX 07/2022 $ 75 AUD 104 0 (3)
SCX 08/2022 1, 205 1,751 0 0
TOR 07/2022 AUD 1,365 $ 940 1 0
TOR 08/2022 $ 936  AUD 1, 359 0 (1)
UAG 07/2022 1,964 2, 749 0 (73)
$ 31 $ (273)
@] (BRL) 7 7 S E 2Rl LK
BT T
R FEH AR
T A =L Z Ui B RE Al
BPS 07/2022 BRL 9,837 $ 1,881 $ 0 $ 0
BPS 07/2022 $ 2,022  BRL 9,837 0 (141)
BPS 08/2022 148 768 0 (2)
BRC 07/2022 BRL 210 $ 43 3 0
BRC 07/2022 $ 40  BRL 210 0 0
CBK 07/2022 BRL 9,683 $ 1,874 22 0
CBK 07/2022 $ 1,946  BRL 9, 683 0 (95)
CBK 08/2022 1,828 9,522 0 (24)
GLM 07/2022 BRL 10, 279 $ 1,993 27 0
GLM 07/2022 $ 2,038  BRL 10, 279 0 (72)
GLM 08/2022 BRL 1, 394 $ 264 0 0
GLM 08/2022 $ 1,812  BRL 9, 464 0 (18)
JPM 07/2022 BRL 193 $ 37 0 0
JPM 07/2022 $ 38  BRL 193 0 (1)
MY]I 07/2022 BRL 9,522 $ 1, 852 31 0
MYI 07/2022 $ 1,831  BRL 9, 522 0 (10)
MYI 08/2022 1,837 9, 522 0 (32)
RBC 08/2022 BRL 21 $ 4 0 0
SCX 07/2022 57 11 0 0
SCX 07/2022 $ 11 BRL 57 0 0
TOR 07/2022 BRL 194 $ 37 0 0
TOR 07/2022 $ 37  BRL 194 0 0
TOR 08/2022 37 194 0 0
UAG 07/2022 BRL 19 $ 4 0 0
UAG 07/2022 $ 4 BRL 19 0 0
$ 83 $ (395)




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

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

HAL T
REF AL
JFCIEEES kA ZmE ZHRE E Al
BOA 07/2022 CNY 2,879 $ 430 0 $ 0
BOA 07/2022 $ 14 CNY 94 0 0
BOA 08/2022 CNY 107 $ 16 0 0
BOA 08/2022 $ 430 CNY 2,881 0 0
BPS 07/2022 CNY 18, 687 $ 2,788 0 (3)
BPS 08/2022 $ 2, 569 CNY 17, 231 0 0
BRC 07/2022 CNY 54 $ 8 0 0
CBK 07/2022 399 59 0 (1)
HUS 07/2022 153 23 0 0
JPM 07/2022 17,118 2,554 0 (2)
JPM 07/2022 $ 2,934 CNY 19, 543 0 (16)
JPM 08/2022 2,554 17,127 0 (1)
RBC 07/2022 CNY 74 $ 11 0 0
RBC 07/2022 $ 11 CNY 74 0 0
SCX 07/2022 CNY 18, 429 $ 2,747 0 (4)
SCX 07/2022 $ 2,912 CNY 19, 424 0 (11)
SCX 08/2022 CNY 2,232 $ 333 0 0
SCX 08/2022 $ 2,602 CNY 17,475 3 0
SOG 07/2022 CNY 349 $ 52 0 0
UAG 07/2022 53 8 0 0
UAG 07/2022 $ 2,851 CNY 18, 994 0 (15)
3 $ (53)
@) (IDR) 7 7 AHME ZFR S LK
BN T
ARE LR
BT i H ZERE ZHORE Al
BOA 07/2022 IDR 3, 638, 337 $ 250 6 $ 0
BOA 08/2022 238, 045 16 0 0
BPS 07/2022 37, 658, 257 2,534 10 0
BPS 08/2022 $ 2,504 IDR 37,242, 451 0 (16)
CBK 07/2022 IDR 4,785, 729 $ 320 0 0
CBK 07/2022 $ 2, 886 IDR 42,012,675 0 (70)
CBK 08/2022 IDR 4,969, 551 $ 332 0 0
CBK 08/2022 $ 309 IDR 4,631, 189 0 0
GLM 07/2022 2,713 39, 521, 160 0 (64)
HUS 07/2022 IDR 38, 494, 059 $ 2,570 0 (10)
HUS 07/2022 $ 12 IDR 172, 951 0 0
HUS 08/2022 2,485 37, 305, 094 7 0
RBC 07/2022 IDR 116, 507 $ 8 0 0
SOG 07/2022 37,029, 921 2,485 3 0
SOG 07/2022 $ 2,731 IDR 39, 766, 810 0 (65)
SOG 08/2022 2,485 37,067, 489 0 9)
26 $ (234)




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

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

HAL . T
R EB MR
BB T Wik A ZiEEE 15 BIE Al
BOA 07/2022 INR 10,615 $ 136 2 $ 0
BOA 07/2022 $ 2,884 INR 224, 477 0 (42)
BOA 08/2022 INR 1,267 $ 16 0 0
BPS 07/2022 4,275 55 1 0
CBK 07/2022 202, 432 2, 561 0 @)
CBK 07/2022 $ 69 INR 5, 344 0 1)
CBK 08/2022 2,508 198, 777 0 0
GIM 07/2022 INR 627 $ 3 0 0
GLM 07/2022 $ 2,735  INR 213, 245 0 (36)
HUS 07/2022 INR 228, 807 $ 2, 898 1 0
HUS 08/2022 $ 2,849 INR 225, 520 0 (3)
SCX 07/2022 INR 200, 684 $ 2,542 2 0
SCX 08/2022 $ 2,507  INR 198, 438 0 (4)
SOG 07/2022 INR 4,295 $ 55 0 0
SOG 07/2022 $ 2,733 INR 212, 962 0 (38)
UAG 07/2022 INR 4,737 $ 61 1 0
UAG 08/2022 25, 569 323 0 0
7 $ (126)
@) (ZAR) 7 7 A S\ E 2R Je i LK
HAL . T
R EB ML
WG F WA I = BRE Al
BPS 07/2022 ZAR 1,825 $ 117 6 $ 0
CBK 07/2022 $ 1,976 ZAR 30, 734 0 (100)
GLM 07/2022 1,974 30, 902 0 (88)
GLM 07/2022 ZAR 30, 638 $ 1,876 6 0
GLM 08/2022 $ 1,766 ZAR 29, 031 0 0
JPM 07/2022 ZAR 177 $ 11 0 0
MBC 07/2022 $ 2,054  ZAR 32,185 0 (90)
MBC 07/2022 ZAR 65 $ 4 0 0
MBC 07/2022 29, 026 1,766 0 5)
MBC 08/2022 $ 1,766  ZAR 29, 111 5 0
MYI 07/2022 11 174 0 0
MYI 07/2022 4 65 0 0
MYI 07/2022 ZAR 4,579 $ 283 3 0
MYI 08/2022 65 4 0 0
SCX 07/2022 $ 68  ZAR 1,065 0 (3)
SCX 07/2022 7ZAR 28, 965 $ 1, 800 32 0
SCX 08/2022 $ 1,800  ZAR 29, 050 0 (32)
SOG 07/2022 ZAR 3, 650 $ 223 0 0
SOG 08/2022 $ 219 ZAR 3,598 1 0
TOR 07/2022 ZAR 63 $ 4 0 0
UAG 07/2022 593 37 1 0
54 $ (318)
NEABLEE LRSS 204 $ (1, 399)
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OJEHHERT Y /3T 1 7 7 b Bk

F

PLTF1X20224 6 A30 B BEDERT U XT ¢ TR B L OEAN/ EZAN) A EGIAR TR i 5k
DERTHD,

LTV NT 4 TERE ERT VST 4 TAK
58T Y A FEN/ E AN
RS Bk AT T SeshE it ATy T F4TD (ZAN) U A

S HHF g4 FTvay g4 JEER AR e S0 A7vay B4 JREAA E T JELR F=vp=t
BOA $ 28 § 0§ 0§ 28§ (145) § 0 $ 0 $ (145) § 117§ 0 $ (117)
BPS 17 0 0 17 (162) 0 0 (162) (145) 0 (145)
BRC 3 0 0 3 0 0 0 0 3 0 3
CBK 22 0 0 22 (293) 0 0 (293) (271) 0 (271)
GLM 33 0 0 33 (278) 0 0 (278) (245) 0 (245)
HUS 8 0 0 8 (13) 0 0 (13) (5) 0 (5)
JPM 1 0 0 1 (21) 0 0 (21) (20) 0 (20)
MBC 12 0 0 12 (185) 0 0 (185) (173) 0 (173)
MYI 36 0 0 36 (44) 0 0 (44) ®) 0 ®)
RBC 0 0 0 0 0 0 0 0 0 0
SCX 37 0 0 37 (57) 0 0 (57) (20) 0 (20)
SOG 4 0 0 (112) 0 0 (112) (108) 0 (108)
TOR 1 0 0 1 1) 0 0 (1) 0 0 0
UAG 2 0 0 2 (88) 0 0 (88) (86) 0 (86)
JEEAE S 204§ 0 $ 0 $ 204§ (1,399) § 0 $ 0 $ (1, 399)

DXy b T ZAR—=D % —ITEHREATFERICI T 2 BT T 2 MEHERE & 72 2 RINE:/ CREL &) M C b 5, IEBEMT U N
T A T RS DT AR—Vy —X A—EAEDR—D~ AY =SS BB 2K TOLMBET HZ LN TE S,
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RUE-770F

PIMCONS 22— + 2=V J e w—lryY « TR -

A VTIANTI I TFxy— R K77 FM)

KN E D B
KA A KA FHMAE
(BT ) (BT )

BRAMES 97.8%

LEVF L 2.0%

- BEER 1 1%

YPF S.A.

6.950% due 07/21/2027 $ 1, 000 $ 569

YT K 0.9%

Argentina Govermment International Bond

0.500% due 07/09/2030 62 13

1. 125% due 07/09/2035 40 8

Provincia de Neuquen Argentina

4.625% due 04/27/2030 723 434
455

FILEYF UG 1,024

(B SRS, 421)
F—A+5U7 0.6%

AR - EFE 0.6%
Mineral Resources Ltd.
8.000% due 11/01/2027 293

=R +SUTEEH 3
(RS [Rm$300)

FENNL D+ 0.2%

1R - WEFE 0.2%

Steas Funding 1 DAC

7.230% due 03/17/2026 100 94
FTENNL Dv VEE 94
(RS IR 1mE$99)

INS21—4 0.8%

+10% - JEFE 0.8%

Geopark Ltd.

5.500% due 01/17/2027 500 420
NS a—HEE 420
(ERGIRm$471)

TSI 4.2%

FHE - fIRFH 3.8%
Banco Daycoval S.A.
4.250% due 12/13/2024
Banco do Brasil S.A.
3.875% due 10/10/2022 500 501
CSN Inova Ventures

6.750% due 01/28/2028 400 350
CSN Resources S.A.

4.625% due 06/10/2031 200 142
Odebrecht Oil & Gas Finance Ltd.

0.000% due 08/01/2022 (a) 50 0
Oi S.A.

10. 000% due 07/27/2025 (b) 200 98
Petrobras Global Finance BV
6.625% due 01/16/2034

481

GBP 400 447

2,019

202246 H30H

R SR
(H7 . F) [CIA)

| %0496

Vale S.A.

3.202% due 03/30/2170 (a) BRL 2,300 189

TP NEH 2,208

(B8R {M$2, 681)

KET7—OUHEE 1.4%

108 - JIEFE 1.4%

Champion Path Holdings Ltd.

4.850% due 01/27/2028 $ 200 117

Studio City Co. Ltd.

7.000% due 02/15/2027 200 174

Studio City Finance Ltd.

5.000% due 01/15/2029 900 466

EEJT7—CURRER 157

(RS [R1mES$1, 308)

HF+4 1.3%

AR - BERFE 1.3%

Canacol Energy Ltd.

5.750% due 11/24/2028 200 162

First Quantum Minerals Ltd.

6.875% due 10/15/2027 600 538

hF SaE — 10

(ER& R M $800)

T4 VEEE 9.1%

1R - TR 9.1%

Agile Group Holdings Ltd.

7.875% due 07/31/2024 (a) 200 44

Arabian Centres Sukuk Ltd.

5.375% due 11/26/2024 650 620

Bioceanico Sovereign Certificate Ltd.

0.000% due 06/05/2034 843 535

Country Garden Holdings Co. Ltd.

3.875% due 10/22/2030 200 84

Health & Happiness H&H International Holdings Ltd.

5.625% due 10/24/2024 400 350

IHS Holding Ltd.

5.625% due 11/29/2026 200 165

Kaisa Group Holdings Ltd. (c)

8.500% due 09/30/2022 300 42

9.750% due 09/28/2023 400 55

Melco Resorts Finance Ltd.

4.875% due 06/06/2025 700 524

5.375% due 12/04/2029 200 121

5.750% due 07/21/2028 400 258

MGM China Holdings Ltd.

5.250% due 06/18/2025 800 615

New Metro Global Ltd.

6.800% due 08/05/2023 300 205

Odebrecht Holdco Finance Ltd.

0.000% due 09/10/2058 1,217 11



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

HATH A FEAMm A
(AL ) GEAr - )

Odebrecht Offshore Drilling Finance Ltd.
6.720% due 12/01/2022 144 139
7.720% due 12/01/2026 (b) 733 183
OEG Finance Ltd. (b)
4.375% due 10/25/2029 111 3
7.125% due 12/26/2046 956 24
Powerlong Real Estate Holdings Ltd.
5.950% due 04/30/2025 200 32
Sunac China Holdings Ltd. (c)
6.500% due 01/10/2025 200 30
7.500% due 02/01/2024 300 46
Wynn Macau Ltd.
4.875% due 10/01/2024 900 670
4T UHERH 4, 156
(BB IR{M$8, 414)
F1) 0.4%
AR - ERFRE 0.4%
Alfa Desarrollo SpA
4.550% due 09/27/2051 299 215
-1 — 25
(ER#8R{Hi$299)
FE 1.4%
1R - BERFE 1.4%
Yango Justice International Ltd.
7.500% due 04/15/2024 (c) 200 16
Zoomlion HK SPV Co. Ltd.
6.125% due 12/20/2022 700 701
hE&H mni
(BRI AE$904)
JOYE7 3.6%
1R - BEFE 3. 4%
Banco Davivienda S.A.
6.650% due 04/22/2031 (a) (d) 600 481
Ecopetrol S.A.
4.625% due 11/02/2031 200 152
5.875% due 05/28/2045 500 341
6.875% due 04/29/2030 900 798

1,772

I 1) & 0.2%

Colombia Government International Bond

3.875% due 02/15/2061 200 115
aavE7E&E 1,887
(ER&[R1m$2, 555)

70X 0.7%

1% - HEFEE 0.7%
MHP SE

7.750% due 05/10/2024 700 367
*Jnoz&% 367
(ER{&RmES701)

F S =—H#ME 0.2%
VIR 0.2%

Dominican Republic International Bond

5.300% due 01/21/2041 150 104
Fs = hAESEH 104
(ERBIRIES147)

RUE-770F

I AR
(A7 T)

AT AE
(HA7 )
77275 0.3%

1% - HIRFEE 0.3%

CT Trust

5.125% due 02/03/2032 200 161
J7FR54% 161
(R &R 1E$200)

E#& 1.6%

t10% - JEFE 1.6%

Fortune Star BVI Ltd.

3.950% due 10/02/2026 EUR 100 62
4.350% due 05/06/2023 200 166
5.950% due 10/19/2025 $ 200 128
Huarong Finance 2019 Co. Ltd.

2.125% due 09/30/2023 200 191
Yanlord Land HK Co. Ltd.

5.125% due 05/20/2026 400 305
FESH 852
(RS [RmES$1, 116)

42K 1.9%

1R - BERFR 1.9%

JSW Steel Ltd.

5.050% due 04/05/2032 450 335
Muthoot Finance Ltd.

6.125% due 10/31/2022 300 300
Shriram Transport Finance Co. Ltd.

4.150% due 07/18/2025 200 175
5.100% due 07/16/2023 200 191
1 Fal 1,001
(BB IR{M$1, 153)

AV FRL7 3.3%

t10% - EFE 3.3%

Bank Negara Indonesia Persero Tbk PT

3.750% due 03/30/2026 (d) 600 546
Cikarang Listrindo Tbk PT

4.950% due 09/14/2026 400 371
LLPL Capital Pte Ltd.

6.875% due 02/04/2039 174 162
Medco Oak Tree Pte Ltd.

7.375% due 05/14/2026 700 639
42 FRIT7EEH 1,718
(BB IR{m$1, 932)

FALSYF 0.2%

1R - BEFRE 0.2%

Alfa Bank AO Via Alfa Bond Issuance PLC
5.950% due 04/15/2030 (c) (d)
Sovcombank Via SovCom Capital DAC (c)

3.400% due 01/26/2025 400 28
8.000% due 04/07/2030 (d) 200 14
FANLS Y FEH 119
(ERGIRMES1, 314)

700 7

ARAFTIL 3.7%

1R - WEFE 3.7%

Delek Overriding Royalty Leviathan Ltd.
7.494% due 12/30/2023
Energean Israel Finance Ltd.

4.500% due 03/30/2024 200 189
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FimaA FEATAE HimaA FEATAE

(G ) GEAr - ) GEAr ) [CX»)
4.875% due 03/30/2026 400 354 BBVA Bancomer S.A.
5.375% due 03/30/2028 500 425 5.125% due 01/18/2033 (d) 750 636
Leviathan Bond Ltd. Cibanco S.A. Ibm
6.125% due 06/30/2025 200 189 4.962% due 07/18/2029 200 179
6.500% due 06/30/2027 600 556 Cydsa SAB de C.V.
A RS TILAH 1,914 6.250% due 10/04/2027 200 178
(ENG RS2, 104) Metalsa S.A. de G.V.

3.750% due 05/04/2031 200 142

FroRIEESYy——B 0.6% Petroleos Mexicanos
118 - #IRFH 0.6% 5.950% due 01/28/2031 100 73
Corsair International Ltd. 6.500% due 06/02/2041 100 63
4.850% due 01/28/2027 EUR 200 197 6.750% due 09/21/2047 200 124
5.200% due 01/28/2029 100 98 Total Play Telecomunicaciones S.A. de C.V.
FYoRLERSY—O—BEE 295 7.500% due 11/12/2025 300 263
(A f3R@$335) P D =11 ] 2,134

Lot TILY 3.8%

R
Constellation Oil Services Holding S.A. 272, 161 30
HH I A
(HLAL : )

1% - $EFEE 3.7%

Andrade Gutierrez International S.A. (c)

9.500% due 12/30/2024 $ 344 191

11.000% due 05/20/2049 1 0

Constellation Oil Services Holding S.A.

3.000% due 12/31/2026 (b) 224 166

Guara Norte Sarl

5.198% due 06/15/2034 374 304

Nexa Resources S.A.

6.500% due 01/18/2028 500 478

Petrorio Luxembourg Trading Sarl

6. 125% due 06/09/2026 400 369

Sberbank of Russia Via SB Capital S.A.

5.250% due 05/23/2023 (c) (d) 500 35

Unigel Luxembourg S.A.

8.750% due 10/01/2026 400 396
1,939

Mo TLG G 1,969

(EERIES2, 723)

E—)I¥RX 3.7%
1R - BWEFE 3.7%
Greenko Dutch BV

3.850% due 03/29/2026 776 660
Greenko Power II Ltd.

4.300% due 12/13/2028 196 157
India Green Energy Holdings

5.375% due 04/29/2024 400 374
MTN Mauritius Investment Ltd.

4.755% due 11/11/2024 750 731

E—-UIYREH
(GRIMES2, 167)

AX0 4.1%

1% - T 4.1%

Banco Mercantil del Norte S.A. (a)(d)

7.625% due 01/10/2028 200 186
8.375% due 10/14/2030 300 290

1,922

(B RAE$2, 571)

EAya 1.8%
11 - $IRFH 1.8%

OGP S.A

5.125% due 06/23/2051 500 333
6.875% due 04/25/2044 700 586
E3=P=1- 919
(BASIRIES1, 271) -

EIRRH4ES 1. 3%
108 - JEFE 1.3%
ATP Tower Holdings LLC

4.050% due 04/27/2026 400 331
Digicel International Finance Ltd.

8.750% due 05/25/2024 357 333
ERR#ES &5t 664
(ERGIRm$718)

3504 6.2%

1R - BEFE 6.2%
DTEK Finance PLC

7.500% due 12/31/2027 (b) 333 80
IHS Netherlands Holdco BV

8.000% due 09/18/2027 900 791
InterCement Financial Operations BV

5.750% due 07/17/2024 200 152
Metinvest BV

5.625% due 06/17/2025 EUR 300 179
8.500% due 04/23/2026 $ 500 262
NGD Holdings BV

6.750% due 12/31/2026 127 56
Prosus NV

3.257% due 01/19/2027 300 261
4.987% due 01/19/2052 200 144
Teva Pharmaceutical Finance Netherlands II BV

3.750% due 05/09/2027 EUR 1,500 1,332
TS U5ERH 3, 257

(ER{&IRAE$4, 400)

FATINT 2.1%
Noya—2 0.6%
Bank of Industry Ltd.
7.745% due 12/11/2023 $ 333 335
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I AR
(HAL - T)

A
(Hifir : T)

1R - BEFE 1.5%
Access Bank PLC
6.125% due 09/21/2026 400 325

SEPLAT Energy PLC

7.750% due 04/01/2026 300 269

United Bank for Africa PLC

6.750% due 11/19/2026 200 177
n

FA4TYT7EH 1,106

(ERGIRmS1, 242)

42— 0.4%

Y I ik 0.4%

Oman Govemment International Bond

6.250% due 01/25/2031 200 194
F2—25aH 194
(ER& R 1m$200)

~RJ)L— 0.9%

AR - WEFE 0.9%

InRetail Consumer

3.250% due 03/22/2028 400 333
Peru LNG Srl

5.375% due 03/22/2030 200 162
~L—&& 495
(B8 [R{Hi$590)

L—=7 0.2%

F1{% - FEFE 0.2%

RCS & RDS SA.

3.250% due 02/05/2028 EUR 100 82
L—<=FA&F 8
(ER & R{E$110)

+)LEF 0.1%

Y J1) & 0.1%

Serbia Government International Bond

1.650% due 03/03/2033 100 66
I EFEH 66
(ER B R{E$118)

SV AR—IL 0.5%

+10% - JEFE 0.5%
ABUA Investment Co. Pte Ltd.

5.450% due 01/24/2028 $ 300 285
LUiR— L& 28
(BB IRIE$272)

w7 2Uh 1.4%
[ZE3

B 0.6%

Petra Diamonds Ltd. 303, 217 330
R
(HLA7 : )

1R - BEFE 5.2%
Absa Group Ltd.

6.375% due 05/27/2026 (a) (d) 200 182
Development Bank of Southern Africa Ltd.
8.600% due 10/21/2024 ZAR 7,300 437

R AR
(AL ) GEAT - F)
Growthpoint Properties International Pty Ltd.
5.872% due 05/02/2023 $ 500 500
Sasol Financing USA LLC
5.875% due 03/27/2024 1, 100 1,079
6.500% due 09/27/2028 600 544
2,742

South Africa Govemment International Bond
10. 500% due 12/21/2026 ZAR
Bm7 7Y hEE

(BB IR{M$4, 144)

1R - EFE 0.5%

International Airport Finance S.A.

12.000% due 03/15/2033 $ 296 289
ARL UEE 289
(ER 8 R{E$297)

12, 800 827
3,899

kL3 6.5%

1R - BIEFE 6.5%
Akbank T.A.S.

5.125% due 03/31/2025 700 618
Arcelik A/S

5.000% due 04/03/2023 200 197
QNB Finansbank A/S

6.875% due 09/07/2024 1, 300 1, 305
Turk Telekomunikasyon A/S

6.875% due 02/28/2025 1, 100 986
Turkish Airlines 2015-1 Class A Pass—Through Trust

4.200% due 03/15/2027 349 290
rLagE 3, 396
(RRFBIR{HS$3, 594)

99 54% 0.1%

VIR 0.1%

Ukraine Government International Bond

4.375% due 01/27/2030 EUR 100 26
7.750% due 09/01/2024 $ 100 26
Y554+ &
(ER#8R{E$183)

% REER 2.5%

Kuwait Projects Co. SPC Ltd.

4.229% due 10/29/2026 505
Oztel Holdings SPC Ltd.

6.625% due 04/24/2028 800 808
75 JEEEEREEH 1,313
(RS [R1mS$1, 386)

AXUR 2.7%

R - BEFE 2.7%

Jaguar Land Rover Automotive PLC

6.875% due 11/15/2026 EUR 92
7.750% due 10/15/2025 $ 200 185
MARB BondCo PLC

3.950% due 01/29/2031 400 308
Petra Diamonds U.S. Treasury PLC

10.500% due 03/08/2026 (b) 308 310
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FimaA FEATAE HimaA FEATAE

(AL ) GEAr - ) (G ) [CXTA )
Tullow Oil PLC Royal Bank of Canada
10.250% due 05/15/2026 200 192 1.060% due 07/01/2022 16 16
Vedanta Resources Finance Il PLC Sumitomo Mitsui Banking Corp.
8.950% due 03/11/2025 400 317 (0. 780%) due 07/01/2022 EUR 19 20
A X)REH 1,404 1.060% due 07/01/2022 $ 151 151
(En{& R {H$1, 608) Sumitomo Mitsui Trust Bank Ltd.

(0. 780%) due 07/01/2022 EUR 2 2

FAUH 6.5% 1.060% due 07/01/2022 $ 324 324
£i1% - $ERFH 5.8% The Hongkong and Shanghai Banking Corp. Ltd.
Gran Tierra Energy, Inc. 0 HK
7.750% due 05/23/2027 200 171 0.370% due 07/04/2022 D 22 X
Kosmos Energy Ltd. 1,309

7.125% due 04/04/2026 1, 000 851

Rio Oil Finance Trust Series 2014-1

9.250% due 07/06/2024 178 184

Rio Oil Finance Trust Series 2018-1

8.200% due 04/06/2028 940 979

Stillwater Mining Co.

4.000% due 11/16/2026 1, 000 836
3,021

KEMBEEES 0.7%

U.S. Treasury Notes

3.000% due 09/30/2025 400 400

FAYhERH 3,421

(ER{IRAE$3, 667)
SafSmMEE 9.0%

EHEE 2.5%

Australia and New Zealand Banking Group Ltd.

1.060% due 07/01/2022 30 30
Bank of Nova Scotia

0.560% due 07/04/2022 CAD 42 33
1.060% due 07/01/2022 $ 42 42
BNP Paribas Bank

(0. 780%) due 07/01/2022 EUR 20 21
0.370% due 07/04/2022 HKD 1

1.060% due 07/01/2022 $ 1 1
Brown Brothers Harriman & Co.

3.850% due 07/01/2022 ZAR 61 4
Citibank N.A.

1.060% due 07/01/2022 $ 170 170
DBS Bank Ltd.

1.060% due 07/01/2022 144 144
HSBC Bank PLC

(0.780%) due 07/01/2022 EUR 7 7
JPMorgan Chase Bank N.A.

1.060% due 07/01/2022 $ 341 341

7L F OB BERREE 0.0%
51.282% due 09/30/2022 (e) ARS 2,100 7

REEEEREEZ 6.5%

0.666% due 07/19/2022 (e) $ 1,300 1,299

0.766% due 07/12/2022 () 1,700 1,700

1.063% due 08/25/2022 (e) 400 399
3,398

ik P 4,714

(BB IRIES4, 717)

REAMEIEHEE 97.8% $ 51,183

(B3R E$64, 232)

ST YT 4 TEf 0.3% 14

(MBREEETL T L$12)

TOMORES LUAME 1.9% 1,016

s E 100.0% $ 52340

* P I EROSFENR T ARM T VIECoNZZ L2 KB LT
WD D B B

(a) AL« FEHO AT G4 T2 58) 1K EOHER Th %,
(b) BU LN AL S

(o) YAMRES T MEH AEATRIEIC H 5.

(o) B FEHAIRFE S

() 77 =AW NIIAEFIIT Y 2,
() 7 =R ATME T RAEFIEN Y 2R,
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O PR RES 20224F 6 A 30 H HAE

A PEIC
FATIR 7 —R T A BT H AT D2 x5
itk Db
Constellation Oil Services Holding S. A. N/A N/A 06/10/2022 $ 30 $ 30 0. 06%
Development Bank of Southern Africa Ltd. 8. 600% 10/21/2024  10/07/2021 490 437 0.83%
HIBR{TEESAE $ 520 $ 467 0.89%
O L%G&mT V) T 1 7 hdh 20224F 6 30 F BIE
[ PR/ESS
AT - T GRS EBR <)
ZE R
FHIA FR¥E REEH BHE RFEBIH AR BRE Al
Euro—Bobl 5-Year Note September Futures Short 09/2022 5 $ 8 $ 0 $ (11)
Euro-Bund 10-Year Bond September Futures Short 09/2022 5 21 0 (19)
U.S. Treasury 5-Year Note September Futures Short 09/2022 9 6 0 (5)
U.S. Treasury 10-Year Note September Futures Long 09/2022 83 (58) 67 0
U.S. Treasury Ultra 10-Year Note September Futures Short 09/2022 17 22 0 (16)
SEMERHEH $ (1) $ 67 $ (51)
® v 7
BRIEBIRD 7 LYy b T 74V AT v T =T aT 7 a oW
BT T
dvFyra/irvys FEIR e ke dmmwe SR R
iTraxx Europe Crossover Series 37 Index 5.000% 06/20/2027 EUR 100 $ (3) $ (5) $ 0 $ (1)
iTraxx Burope Series 36 Index 1. 000% 12/20/2026 600 (3) (4) 0 (2)
iTraxx Burope Series 37 Index 1. 000% 06/20/2027 900 (8) (10) 0 (2)
$ a4 $ (19) $ 0 $ (5)
SRAD v 7
AL T
S/ ARFEH AL TR
EEEF  EBHEFA Ty o2 EHESTF Gl FE A ik il ATATAE HPE aff
EZA 3-Month USD-LIBOR 2. 250% 12/20/2022 $ 3, 260 $ (7) $ (101) $ 1 $ 0
Z B 3-Month ZAR-SAJIBOR 7.205% 04/22/2027 ZAR 2,100 4 4 0 0
Z B 3-Month ZAR-SAJIBOR 7.210% 04/22/2027 ZAR 1, 600 $ 3 $ 3 $ 0 $ 0
$ 0 $ (94) $ 1 $ 0
ATy TRHEEH $ (14) $ (113) $ 1 $ (5)

(1) If the Fund is a seller of protection and a credit event occurs, as defined under the terms of that particular swap agreement, the Fund will either (i) pay to the buyer of
protection an amount equal to the notional amount of the swap and take delivery of the referenced obligation or underlying securities comprising the referenced index or (ii)
pay a net settlement amount in the form of cash or securities equal to the notional amount of the swap less the recovery value of the referenced obligation or underlying
securities comprising the referenced index.

(2) The maximum potential amount the Fund could be required to pay as a seller of credit protection or receive as a buyer of credit protection if a credit event occurs as
defined under the terms of that particular swap agreement.

(3) The prices and resulting values for credit default swap agreements serve as indicators of the current status of the payment/performance risk and represent the likelihood of an
expected liability (or profit) for the credit derivative should the notional amount of the swap agreement be closed/sold as of the period end. Increasing market values, in
absolute terms when compared to the notional amount of the swap, represent a deterioration of the referenced underlying’s credit soundness and a greater likelihood or risk
of default or other credit event occurring as defined under the terms of the agreement.
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OJEE®RET Y /N7 1 7 Edh 20224F 6 730 B BIE
@ /MEI 2L LERK

BT T

R FEH M
G F A Z UL Z s B Al
BOA 07/2022 ZAR 2,271 $ 151 $ 13 $ 0
BPS 07/2022 GBP 360 454 16 0
BPS 07/2022 $ 2,740 EUR 2,603 0 (19)
BPS 08/2022 EUR 2,454 $ 2, 586 15 0
BPS 08/2022 GBP 360 437 0 0
BPS 08/2022 ZAR 9, 052 567 17 0
BPS 11/2022 2,443 151 4 0
BRC 11/2022 1,772 110 4 0
CBK 07/2022 EUR 48 52 1 0
DUB 02/2023 ZAR 488 29 0 0
GLM 09/2022 $ 46 HKD 357 0 0
GLM 10/2022 ZAR 3,839 $ 244 12 0
GLM 05/2023 858 51 1 0
MBC 07/2022 EUR 39 41 0 0
SCX 07/2022 ZAR 838 55 4 0
SOG 07/2022 EUR 2,516 2,704 74 0
UAG 07/2022 $ 65 ZAR 1, 041 0 (1)
UAG 09/2022 17 HKD 129 0 0
UAG 11/2022 ZAR 946 $ 58 1 0
NEAEBLELEZHEH $ 162 $ (20)
@A 7T a3 UK
JVYy N T THNDE AT T ay
AL T
Tarivavn P N e — TVUIT A R

I GIEEER iz /4 0 1T S| T A e AR (2 i ik
BOA Put - iTraxx Europe Series 37 Index 50 1. 400% 08/17/2022 400 $ (1) § (1)
@A T3 oBHEEH $ 1M _$ (1)
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TLTy NF T4 NAT T GEE « VTV A - i E) B ©@
HAL T
AT v T EEI A

. 5 [ & (Gh) - 2022/ 6 /30K 5D e TVITA REHR e .
s 4HF SR MEY 7 Tl A ERAT Ly K9 TE LA w2 R) SRS &k A
BOA Mexico Government International Bond (1. 000%) 12/20/2023 0. 965% $ 550 § 9 9 $ 0 $ 0

Iy NTF 7N NAT P& VT ME - HiiE) —E D @

AL T

AT v TR

[ 7 52 e 2022/ 6 /308550 TUITA  RFER
GRS SRR il Gt A EAATVy RV Mgk di/(ZR e HE Ak

BRC America Movil SAB de C.V. 1.000% 12/20/2025 1.222% $ 400 $  (10) $ 78 0 § 3
BRC QNB Finance Ltd. 1. 000% 06/20/2023 0. 609% 100 1 0 1 0
JPM State Oil Co. OF The Azerbaijen 1. 000% 12/20/2023 3.275% 300 (11) 1 0 (10)
$ (20) § 8 $§ 1§ (13

ATy TRHEEH $  (dn $ M $ 1§ (3

(1)
(2)

3

4

(5)

Notional amount represents the number of contracts.

If the Fund is a buyer of protection and a credit event occurs, as defined under the terms of that particular swap agreement, the Fund will either (i) receive from the seller
of protection an amount equal to the notional amount of the swap and deliver the referenced obligation or underlying securities comprising the referenced index or (i) receive
a net settlement amount in the form of cash or securities equal to the notional amount of the swap less the recovery value of the referenced obligation or underlying
securities comprising the referenced index.

If the Fund is a seller of protection and a credit event occurs, as defined under the terms of that particular swap agreement, the Fund will either (i) pay to the buyer of
protection an amount equal to the notional amount of the swap and take delivery of the referenced obligation or underlying securities comprising the referenced index or (ii)
pay a net settlement amount in the form of cash or securities equal to the notional amount of the swap less the recovery value of the referenced obligation or underlying
securities comprising the referenced index.

Implied credit spreads, represented in absolute terms, utilized in determining the market value of credit default swap agreements on corporate issues, U.S. Municipal issues
or sovereign issues as of period end serve as indicators of the current status of the payment/performance risk and represent the likelihood or risk of default for the credit
derivative. The implied credit spread of a particular referenced entity reflects the cost of buying/selling protection and may include upfront payments required to be made to
enter into the agreement. Wider credit spreads represent a deterioration of the referenced entity’s credit soundness and a greater likelihood or risk of default or other credit
event occurring as defined under the terms of the agreement.

The maximum potential amount the Fund could be required to pay as a seller of credit protection or receive as a buyer of credit protection if a credit event occurs as
defined under the terms of that particular swap agreement.
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TR AZLFRRAFEIES 5 (0] 0.82 100, 000 100,074 | 2022/ 9 /22
HEFRFATIHHE  AFEF114F 0. 82 300, 000 300,220 | 2022/9 /22
/N &t 750, 000 750, 520
HES GR<£RE)
AAREHERRA - EEEEAEES: RSB 6Im 0. 796 300, 000 300,221 | 2022/9/20
AAREHE IR - EEEERE RSB 130 2.28 150, 000 150, 305 | 2022/ 9 /20
M AR SR E SR 55400 0.825 110, 000 110,101 | 2022/9/28
M ASLFIR SRR S 410 0. 801 100, 000 100, 146 | 2022/10/28
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HARPA SRS ek B 2560 0. 001 300, 000 300,000 | 2022/9/20
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