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(1) EBEFEMPEDE R DIRRICARD DHERO T & ZF7E 9 D AT D8, SKHA45H49, 382, 1121, (BFAHPIMCOBHLE A > 7
B SRAE (M=—2) @A B - F2ERER . (BIREEE = —A) EA R - FeRER . (7O 7#EE=—R) A
Syl - AR2lE R Ck Ry a—R) g H BRI ERL O & F1HEE)




FHPIMCOFTEE A > 7 FBEMBHFRE K FIL3—XR) EANERE
OEHEDIKR
5643 5655 5665 H6TH] 5683 5695

H H 20194E 8 H20H ~ 20194 9 H19H ~ |20194E10 H 19H ~ [ 2019411 H 19H ~ [20194E12 H 19 H ~ 20204 1 H21 H ~
201949 H18H |20194E10H18H  |20194E1118H  [20194F1218H  [20204E 1 H20H  |20204FE 2 H18H

A A A A A A
[V SEETE:S 3,614,149 3,569,410 3,460, 563 3,411,586 3,432,322 3,439,031
5 Hufd X 4 3,614,544 3,569, 645 3,460, 880 3,411, 754 3,432, 599 3,439, 268
ELFLE A 395 A 235 A 317 A 168 A 217 A 237
(B) HiMFEHTHEHR 1,297,975 2,627,700 2,526,497 4,328,783 10, 860, 816 A 3,385,933
FEE A 7,304, 612 2,636, 749 2,591, 020 4,341,843 10, 862, 090 9,864
FEEH A 6,637 A 9,049 A 64,523 A 13, 060 A 1,274 A 3,395,797
(C) 1EFtHRENE A 736,729 A 752,814 A 174,761 A 733,071 A 817,460 A 749,228
D) LHEHE(A+B+C) 10, 175, 395 5,444,296 5,212,299 7,007,298 13,475,678 A 696, 130
(E) AR HIERES A 35,785,829 A 27,207,648 A 22,978,745 A 19,520, 244 A 14,503,022 A 3,021,191
(F) EBmEFEEEES A 9,227,437 A 9,105,590 A 8,826,082 A 8,743,864 A 8,851,229 A 10,525,797
(P 24 55 FH 2 45) (- 98,938,855) | ( 97,310,670) | ( 94,080,173) | ( 93,031,567) | ( 93,641,803) | ( 109, 348,538)
(52 BSR4 8) (A108,166,292) | (A106,416,260) | (A102,906,255) | (A101,775,431) | (A102,493,032) | (A119,874,335)
@ §(D+E+F) A 34,831,871 A 30, 868, 942 A 26,592,528 A 21,256,810 A 9,878,573 A 14,243,118
H) IREEHEE A 2,122,081 A 2,086,352 A 2,016,350 A 1,993,226 A 2,002,822 A 2,246,096
REPZHEREE (G+H) A 36,959, 952 A 32,955,294 A 28,608,878 A 23,250,036 A 11,881,395 A 16,489, 214
BIMERE RIS A 9,227,437 A 9,105,590 A 8,826,082 A 8,743,864 A 8,851,229 A 10,525,797
(P 24 5 FH 2 45) (- 98,938,855) | ( 97,310,670) | (94,080,173) | ( 93,031,567) | ( 93,641,803) | (109, 348,538)
(52 B LS A 2 58) (A108,166,292) | (A106,416,260) | (A102,906,255) | (A101,775,431) | (A102,493,032) | (A119,874,335)
Sy il HE(R R AL 4 31, 153, 420 31,665,171 31, 609, 335 32, 328, 425 33, 555, 367 33,933, 993
MR 4 A 58, 885,935 A 55,514,875 A 51,392,131 A 46,834,597 A 36,585,533 A 39,897, 410

AL ORPLO P C (B) AMEEHFTE R BB IXIWAKROFHMBAIC LD O FHET,
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 (20194F 8 H20 H ~20204F 2 H 18H) [ZLAF D@y T,

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

643 25651 25661 FE6THI 25681 694
I H 20194F 8 H20 H ~ [20194F 9 H19H ~ [20194F10 A 19 H ~ [20194F11 19 H ~ [20194F12 A 19 H ~ [20204F 1 H21H ~
20194FE 9 A18H  [20194F10H18H  [20194F11 A 18H  [20194F12 A 18H  [20204F 1 H20H  [20204F 2 H18H

a. Bl Y SIS (RRAEERRTS) 3, 370, 1481 3,135, 7931 3,012, 7541 3, 088, 449[1 3,236, 0511 2, 689, 805[1]
b. AETECESRERAERY - RERRLELR) 0 0 0 0 0 0
. BRI ED DS FTE S 98,938,855 |  97,310,670F| 94,080, 173[| 93,031,567 | 93,641,803 | 109, 348, 5381
d. EHAERICED 2R R ERR LS 29,905,353 | 30,615,730/ | 30,612,931F| 31,233,202[| 32,322, 138 | 33,490, 2841
e. HFlxIBIES (a+b+c+d) 132,214, 3563 | 131,062, 193F3 | 127,705, 8583 | 127, 353, 2183 | 129,199, 992F3 | 145, 528, 627
£ EBIAE (1 TR %4729) 2,492 2,512 2,533 2, 5551 2, 5801 2,591
g. Hyfids 2,122, 0814 2, 086, 3524 2,016, 3504 1,993, 226 2, 002, 8224 2, 246, 096
h. fd4 (1 5 H%7-0) 40H 40H 40H 40H 40H 40M




FFHPINCOZTRE 1 > T S BEE#HIRIE

(K K)La—R) E8AHERRE

OnBEnsMsLt
645 655 #5663 H6T7H 5681 56915
1704720 55 (BlhAA) 40 40 40H 40H 40H 40

KOTILVE B 1 O FAERARAMER EA L FFE 7213 BRI D56, Hldaida

KO ELRT O FEAEMRARAME BT A 2 BRI |

MDA RE S (FrRlalild) L7ev £,
KOYELRT O HYEMBENMER A & A E I TS 56, Ail@IeBeALRZe (Fhloide) Lav Ed,

O&Hbt

HEESRLe L 2 Y £,

%EE?&UDEQ‘EM%’EW{I%UEZX%TE7 Bt REER e L % E sy

Fmsyhde, FES

ETHNZ S ERH L. SRR TR Z20265£2 B18A £ T AFTEDRRERT £1TLVE L=,
<ZTHE@EAA : 20194114158 >

O (5&EH BRREEIOHEAZTEDHEM (20204 2 A 18R EHE)
<HHvr— IHF—T7 K>
TR, B~ 3— P —T7 7 REK (7,847,575FH) ONETT,
.IEIW"*H*
(A) EWN RER) AtE  fEIER
694K
X v - . |1 9BBBBUT FRAT IR BIRE A HL =
i A | i | % = |, il -
om 4 F|FEOM A& fﬂ/\tl:ﬁﬁﬂéﬂj\ttdp SHELE | 2FE | 20
THM THM % % % % %
N 710, 000 710, 815 8.9 — - - 8.9
L RRL ( 710,000)| ( 710,815) (8.9 (-) (—) (—) (8.9)
R 860, 000 860, 200 10.7 — - - 10.7
(B < Apfi) (' 860,000)| ( 860, 200) (10.7) (=) (=) (=) (10.7)
N 230, 000 230, 029 2.9 — — — 2.9
SRR (230,000 ( 230,029) (2.9) (-) (—) =) (29
S 610, 000 610, 631 7.6 — - - 7.6
(B EEBENESR) ( 610,000)| ( 610,631) (7.6) (—) (—) (—) (7.6)
N 2t 2, 410, 000 2,411, 677 30. 1 — — — 30. 1
- ! (2,410,000)| (2,411, 677) (30. 1) (=) (—) (—) (30. 1)
* () PIIE RS eSS T,

RAALFIT, 2077 FRAAAN TS v —7 7 o FOME BRI 2 REHlEOE &
*(ﬁiﬁ@%{ﬁﬂ%?ﬁli@] DT,
* A OV TR @R IS | 363, RERetBE LD 7T — 22 AF LT ET,
kFRAFHIM D3 VR LN O A IR A & U CEAFEMREIC &0 3 L ThET,



HHPINCOFEE 1 > 7 FHEEHFIRE K FLa—R) BANEE
(B) EHA OREEEE) AR EatihiIBE R

o Wi 695K
" Fil B H m & | F M | EESLAHA
A S % TM M
e AFEERR2 IR 160 1.44 10, 000 10,014 | 2020/3/25
MR ABEF1720] 1.34 100, 000 100, 114 | 2020/ 3 /20
KB A% (54) #1150 0.173 100, 000 100, 004 | 2020/ 2 /26
KB A% (54) #1170 0.135 100, 000 100, 027 | 2020/ 4 /28
TR R ABERTAEEESS 2 (1] 0. 162 200, 000 200, 140 | 2020/ 7 /22
HFRATHIGHGE  AZEH85[E] 1.44 200, 000 200,514 | 2020/ 4 /24
/N &t 710, 000 710, 815
HiHES Gr< £/E)
HARBUOR&RIARERE S BUFRGESE 320 0.16 120, 000 120, 141 | 2020/ 9 /16
HARBOREE ST BRI 2 73R 0. 001 200, 000 200,010 | 2020/ 3 /19
MorprE a6 0.01 200, 000 200,011 | 2020/ 3 /19
RHAEEER 5529 0.18 140, 000 140, 026 | 2020/ 3 /19
79 A AEEERK  F40E] 0. 005 200, 000 200,012 2020/3/19
/N 7 860, 000 860, 200
ERES
PETAES FIAHET79E S 0.22 30, 000 30,011 | 2020/4 /27
LAE At FIEE303]E 0. 25 200, 000 200,018 | 2020/ 2 /27
/N 7 230, 000 230, 029
LEES GUREEIAES)
BEVEEE ) ZF482[A] 1. 189 100, 000 100,502 | 2020/ 7 /24
HEET)  H3T4E 0.814 10, 000 10,001 | 2020/ 2/25
EH BB 28 30mI A T RR E FINENL AR ) 0. 001 200, 000 200,004 | 2020/ 3 /19
KRBT 7AF oA BITIEFE R RE FNEA R A 0.001 200, 000 200,004 | 2020/ 3/19
SIEARENE 38Rl AE SR E RINERL R AT 1. 497 100, 000 100,119 | 2020/3 /19
/N at 610, 000 610, 631
& it 2,410, 000 2,411,677
I - B AT AT Y) D 35T,
| EntoamEs
X IN EGREFS
5 7 A H &
TH %
T =T b AR 399, 997 5.0

kUL, 20770 RPHAANR TV D~ —7 7 > ROMEEREICTHT 2 3l OEIE,
* BFHOFNAW IOV 5T,



PIMCO/\ZSA—4 I I—05 - —H Y -FUR-

'/:.VP'77>P

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)

20194 6 H30H HE
(BIEHARE - 20184E 7 H 1 A ~201946 H30H)

@27 7 FOMMAITRDEY TT,

Vi HE | WA o — X BFEMNE CONEREERE
PMCONRI a2 —F e Z2~v— 0 T e~v—H oY TR eV TFTAKNTY
EOH B O #H|TFr— AR R T FMZEEFE~OREEZE T HREOA 7 T B
EDOBEFRICETICEREZI TV, b=V ) X —r D R{bEZ B LET,
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(RIa2a—F)ITv R
EHEHNITSE | - L. e e . e el
g éf% ﬂffﬁ AN RN TN E VR S N (A =t
BEERHEESHD | 7o c TF5HF—X e N2 (MT B TAT)TR e — e =—

KAERRERIC W T AF A RER BTG AME O PR @ EEEL b L ITERWZ L TEY £7.




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
20194E 6 A30H IZ#& T L7

(BHHNL - TR F) (AL : T 1 AL ZBRL)

IR 2 - HAR#E EREE
SRR O EBIERR ) $ 38 J_(JPY) $ 35, 497
s A E 38 J (UsD) 6, 935
ER: HRRERTEZRAFH
SCEARILE 2 7 Jpry) 609
B H 0 J (USD) 90
#HAE 2
HK 1 081 Y MBS
MR EEE 36 ] (JPY) $ 58. 26
J (UsD) 76. 67
EEEESE Ea
PG A MRS 1
B 2, 725 MPIMCON S 2 —HF « Tw—V v e ~v—HyY « TUR A
AT V) ST 4 TR 0 TIARNT I Fv— - R R+ 77> KM OHRMEERIL
JREE&RT V ST ¢ TR (1, 476) 123, 749 T2k v,
1gimk 44
EEESIRicES 1,294
LHRERH T EE
B A AES: 0
B 1,914
AT U NT 4 TR 0
JEBRARLT U ST ¢ 7 P 1, 309
SMEREEPER K OB 0
YRR B RN A 3, 223
YHIEBLE L OREBFHEHAS 4,517
BRAOHRICK S MEEDEHE $ 4, 553
A4 R R $ 0




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

N E D B
201946 H30H
Kl A A FHMAE
(HAr 2 T) (HAL . T)

FILR—/N— 4. 7%
Federal Home Loan Bank (a)

2.209% due 08/14/2019 $ 900 $ 898
2.326% due 07/31/2019 400 399
2.344% due 09/04/2019 200 199
2.425% due 08/02/2019 500 499

1,995

EHATES 0.5%
Australia and New Zealand Banking Group Ltd.

1.890% due 07/01/2019 6 6

Bank of Nova Scotia

1.890% due 07/01/2019 58 58

Citibank N.A.

1.890% due 07/01/2019 26 26

DBS Bank Ltd.

1.890% due 07/01/2019 4 4

JPMorgan Chase Bank N.A.

1.890% due 07/01/2019 58 58

Sumitomo Mitsui Banking Corp.

1.890% due 07/01/2019 8 8

Sumitomo Mitsui Trust Bank Ltd.

1.890% due 07/01/2019 69 69
229

mYEMERAaEt 2,224

(ESRIE$2, 224)

REAMIEHFEE 2,224
(EiSR1m$2, 224)




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

L (HAT )
RERE 94.3%

REIEE 94.3%

PIMCONZ2—4 + IXR—SVU 5 - I—459yY - FUR-4VI5R b

SOFv—-RUEF-T7URFW

(ER1$ R $34, 295) 3,314 40, 034

B A A 10,034
(BB R 834, 295)

BREAF 99.5% $ 42, 258
(B 1SR 1f$36, 519)

ERTYNT1IER 1.1% 450
(MBRMEEIETL I 7 L$0)

ZTOMDEELS SUVAME (0.6%) (260)

FEE 100.0% $ 42, 448

() 7 =R NTIAEFIE Y 2T,



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

OJFEEA R T U T ¢ 7 b 20194F 6 A 30 H H7E
O S\ E AR LK
BN T
R EBAT A
Hs T e A T ZHGH Vi e A ik
BPS 07/2019 JPY 47,947 $ 445 $ 0 $ 0
BPS 07/2019 $ 2 JPY 193 0 0
HUS 07/2019 JPY 13, 998 $ 130 0 0
HUS 07/2019 $ 3 JPY 341 0 0
MYI 07/2019 JPY 11, 888 $ 110 0 0
$ 0 $ 0
@) (JPY) 7 7 AN E 2B el LAY
R EBETMHAL
EIlER e A M ZHGH Vi e Y
BOA 07/2019 JPY 9, 268 $ 86 $ 0 $ 0
BPS 07/2019 $ 1, 199 JPY 129, 131 0 0
BRC 07/2019 11,373 1, 245, 402 187 0
CBK 07/2019 JPY 7,258 $ 68 1 0
CBK 07/2019 $ 11, 367 JPY 1, 238, 345 127 0
GLM 07/2019 JPY 4,220 $ 39 0 0
GILM 08/2019 $ 39 JPY 4,220 0 0
JPM 07/2019 11, 362 1, 238, 345 132 0
MYIT 07/2019 39 4,220 0 0
RBC 07/2019 JPY 1, 257, 680 $ 11, 665 0 (8)
RBC 08/2019 $ 11,693 JPY 1, 257, 680 9 0
SCX 07/2019 JPY 21, 662 $ 200 0 (1)
SOG 07/2019 1,159, 171 10, 767 8 0
SOG 08/2019 $ 10, 793 JPY 1,159, 171 0 (7)
SSB 07/2019 53 5,735 0 0
TOR 07/2019 JPY 20, 685 $ 191 0 (1)
UAG 07/2019 1,262,112 11,726 12 0
UAG 07/2019 $ 91 JPY 10,010 1 0
UAG 08/2019 11, 754 1,262, 112 0 (10)
$ AT7 $ (27)
NEABEELRGAE $ 77§ 71l




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

EHE R E

20194E 6 A30H IZ#& T L7

(SHEHAL - TR F)

(B : F 1 HEAMLEBRL)

KUK 770K

IR 2 : HAR#E EREE
SRR O EBIEER ) $ 212 ] (AUD) 11, 667
254 2t 212 J (BRL) 12,553
] (CNY) 17,709
&R J (IDR) 19, 082
SCHLFILR 12 7 (INR) 19, 569
Mg A 0 ] (ZAR) 12, 420
[ iikexas 12
MR EEE 200 HMRBRERITERRIASHK
J (AUD) 352
LHEERISS ] (BRL) 488
BEE A fl - 1 ] (CN\Y) 317
B 4,592 ] (IDR) 375
FBAERT U T 4 T 0 7 (INR) 467
JREE&RT VST 4 TR (4,303) ] (ZAR) 395
1gimk 37
EEESIRicES 327
B 1 08 Y M
LHRERFTEES J (AUD) 33.18
PG A AES: 0 ] (BRL) 26. 69
B 4, 284 J (CNY) 55. 74
AT V) ST 4 TR 0 ] (IDR) 50. 93
JEBRARLT U ST ¢ 7 P 5, 328 J (NR) 41.84
SMEREPER L UVALE @ ] (ZAR) 31.45
AR B R A 9,611
YIS KL OR B FHEHAS 9,938
MPIMCONRS a—HF « ==V J e vw—FyY « T K {2
BRAOHRICK S MEEDEHE $ 10, 138 TIART I Fx— - R R 77 KM OHRMEERHIT
A4 R R $ 0 123, 749F2k KL,




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

N E D B

BREFIMEESH 8.6%
EAERER 8. 6%

aAX—2 v )LR—/N\— 1.4%

I AR
(HAL : T)

201946 H30H
AT A
(AL T)

Federal Home Loan Bank

2.326% due 07/31/2019 (a)
2.338% due 07/03/2019 (a)
2.344% due 09/04/2019 (b)

EHES 1.2%

2, 800
3,600
400

2,795
3, 600
398

6,793

Australia and New Zealand Banking Group Ltd.

1.890% due 07/01/2019
Bank of Nova Scotia
1.890% due 07/01/2019
Citibank N.A.

1.890% due 07/01/2019
DBS Bank Ltd.

1.890% due 07/01/2019
JPMorgan Chase Bank N.A.
1.890% due 07/01/2019
Sumitomo Mitsui Banking Corp.
1.890% due 07/01/2019

Sumitomo Mitsui Trust Bank Ltd.

1.890% due 07/01/2019
EHERERGE
(ERISRES7, 945)

RERMISFEE
(ESRAE$7, 945)

33

289

130

293

41

349

33

289

130

17

293

41

349

1,152

7,945

7,945




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

L (HAT )
RS E 90. 0%

REIEEE 90.0%

PIMCONZ2—4 + IXR—SVU5 - I—49yY - FUR-4VI5R

SOFv—-RYE-T7UFW

(B3R 1T $69, 483) 6, 930 83,715

B A A 83 715
(BB R 869, 483)

BREAF 98.6% $ 91, 660
(B 1SR AmS77, 428)

ST VAT« TER 2.1% 1,988
(MBREEIETL I 7 L3$0)

ZTOMDEELS SUVAME 0.7%) (668)

#EE 100.0% $ 92, 980

(@) 7 —R AIMEERAEANE Y 2R,
(b) 7 —AR 3 hFllal Y &K,



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

OJFEEA R T U T ¢ 7 b 20194F 6 A 30 H H7E
O S\ E AR LK
BN T
R EBAT A
Hs T e A T ZHGH Vi e A ik
BPS 07/2019 JPY 9, 589 $ 89 $ 0 $ 0
BPS 07/2019 $ 8 JPY 895 0 0
HUS 07/2019 66 7,075 0 0
MYI 07/2019 JPY 22,543 $ 209 0 0
5 0 s 0
@] (AUD) 7 T AHE BRI LK
KBRS
GIIER e A FiE FhEE i Bl
BOA 07/2019 AUD 5,618 $ 3,923 $ 0 $ (20)
BOA 08/2019 $ 3, 863 AUD 5,525 19 0
BPS 07/2019 236 337 0 0
CBK 07/2019 AUD 5,518 $ 3, 860 0 (13)
CBK 07/2019 $ 3, 854 AUD 5, 567 53 0
CBK 08/2019 3, 864 5,518 13 0
HUS 07/2019 AUD 5,323 $ 3,732 0 (3)
HUS 07/2019 $ 89 AUD 127 0 0
HUS 08/2019 3, 660 5,214 3 0
IND 07/2019 3, 808 5, 490 44 0
MYI 07/2019 AUD 31 $ 22 0 0
SCX 07/2019 227 158 0 (1)
SCX 07/2019 $ 3,837 AUD 5,534 46 0
$ 178 $ (37)




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

@] (BRL) 7 T AHME AR LEKN

ARFEBEAiA LS

G HET fas/adll
CBK 07/2019 BRL 404 $ 104 0 (1)
CBK 07/2019 $ 104 BRL 404 2 0
FBF 07/2019 BRL 57 $ 15 0 0
FBF 07/2019 $ 15 BRL 57 0 0
FBF 08/2019 BRL 57 $ 15 0 0
GLM 07/2019 16, 034 4,196 12 0
GILM 07/2019 $ 3, 966 BRL 16, 034 217 0
GLM 08/2019 4,479 17, 169 0 (12)
HUS 07/2019 BRL 16, 303 $ 4, 264 11 (1)
HUS 07/2019 $ 4, 254 BRL 16, 303 0 0
HUS 08/2019 4, 167 15,976 0 (11)
IND 07/2019 BRL 167 $ 43 0 (1)
IND 07/2019 $ 44 BRL 167 0 0
JPM 07/2019 BRL 87 $ 22 0 (1)
JPM 07/2019 $ 23 BRL 87 0 0
JPM 08/2019 BRL 81 $ 21 0 0
MYI 07/2019 15, 850 4,136 0 0
MYI 07/2019 $ 3,916 BRL 15, 850 220 0
RYL 07/2019 BRL 15, 137 $ 3,960 11 0
RYL 07/2019 $ 3,950 BRL 15, 137 0 0
RYL 08/2019 3,948 15,137 0 (10)
SCX 07/2019 BRL 112 $ 29 0 0
SCX 07/2019 $ 28 BRL 112 1 0
SSB 07/2019 BRL 62 $ 16 0 0
SSB 07/2019 $ 16 BRL 62 0 0
UAG 07/2019 BRL 15, 850 $ 4,136 0 0
UAG 07/2019 $ 3,928 BRL 15, 850 208 0

682 (37)




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

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

R IEB ML
5 4HF RFEH Z ZHuEE B Al
BOA 07/2019 CNY 1,071 $ 155 $ 0 $ (1)
BOA 07/2019 $ 155  CNY 1,071 1 0
BPS 07/2019 CNY 29, 958 $ 4, 366 4 0
BPS 07/2019 $ 4,336 CNY 29, 958 26 0
BPS 08/2019 4,378 30, 069 3 0
BRC 08/2019 415 2, 847 0 0
CBK 07/2019 CNY 29, 958 $ 4,362 0 0
CBK 07/2019 $ 4,358  CNY 29, 958 4 0
CBK 08/2019 4,372 30, 069 9 0
GLM 07/2019 CNY 1,285 $ 187 0 0
GLM 07/2019 $ 186  CNY 1,285 1 0
HUS 07/2019 CNY 29, 958 $ 4, 367 5 0
HUS 07/2019 $ 4,339  CNY 29, 958 23 0
HUS 08/2019 4, 448 30, 535 1 0
IND 07/2019 CNY 1, 456 $ 211 0 (1)
IND 07/2019 $ 212 CNY 1, 456 0 0
IND 08/2019 120 824 0 0
JPM 07/2019 CNY 28, 793 $ 4,188 0 (4)
JPM 07/2019 $ 4,167  CNY 28,793 25 0
SOG 07/2019 CNY 28, 863 $ 4, 208 6 0
SOG 07/2019 $ 4,186  CNY 28, 863 16
SOG 08/2019 3, 950 27,108 0 (1)
$ 124 $ (7)
@) (IDR) 7 7 RV E A B S LK
R FEH AR
B AHF R H ZEEE ZHUEE EE B
BPS 07/2019 IDR 271, 249 $ 19 $ 0 $ 0
BPS 07/2019 $ 19 IDR 271, 249 0 0
GLM 07/2019 IDR 66, 340, 803 $ 4, 686 0 (10)
GLM 07/2019 $ 4,584  IDR 66, 340, 803 112 0
GLM 08/2019 4,701 66, 799, 881 11 0
HUS 07/2019 IDR 70, 805, 710 $ 4, 999 0 (13)
HUS 07/2019 $ 4,900  IDR 70, 805, 710 111 0
HUS 08/2019 4,701 66, 799, 881 11 0
JPM 07/2019 IDR 68, 849, 725 $ 4, 864 0 (9)
JPM 07/2019 $ 4,759  IDR 68, 849, 725 114 0
JPM 08/2019 4,881 69, 326, 707 10 0
MYI 07/2019 IDR 65, 456, 187 $ 4, 629 0 (4)
MY]I 07/2019 $ 4,530  IDR 65, 456, 187 103 0
MYI 08/2019 425 6,024, 705 0 0
RBC 07/2019 IDR 682, 745 $ 47 0 (1)
RBC 07/2019 $ 48  IDR 682, 745 0 0
SCX 07/2019 IDR 60, 908, 737 $ 4,311 0 0
sCX 07/2019 $ 4,307  IDR 60, 908, 737 4 0
SCX 08/2019 4,320 61, 269, 317 2 0
$ 478 $ (37)
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@] (INR) 7 7 AHE BB IE LEK

R FEHF R
BT P H ZEmE ZHURE EIE Al
BPS 07/2019 INR 906 $ 13 $ 0 $ 0
BPS 07/2019 $ 13 INR 906 0 0
CBK 07/2019 INR 327,518 $ 4,752 8 0
CBK 07/2019 $ 4, 691 INR 327,518 53 0
GLM 07/2019 INR 331, 576 $ 4,763 0 (41)
GLM 07/2019 $ 4,811 INR 331, 576 0 (8)
GLM 08/2019 4,779 334,076 41 0
HUS 07/2019 INR 345, 800 $ 4,973 0 (36)
HUS 07/2019 $ 5,017 INR 345, 800 0 (8)
HUS 08/2019 4, 896 341, 736 36 0
IND 07/2019 INR 12, 568 $ 181 0 (1)
IND 07/2019 $ 180 INR 12, 568 2 0
IND 08/2019 78 5,411 0 0
JPM 07/2019 INR 331, 576 $ 4,769 0 (35)
JPM 07/2019 $ 4, 744 INR 331, 576 60 0
JPM 08/2019 4, 785 334,076 36 0
MYIT 07/2019 INR 3,292 $ 47 0 (1)
MYT 07/2019 $ 48 INR 3,292 0 0
RBC 07/2019 INR 343, 596 $ 4, 986 8 0
RBC 07/2019 $ 4,916 INR 343, 596 61 0
RBC 08/2019 $ 414 INR 28, 655 0 0
SCX 07/2019 INR 327, 638 $ 4,719 0 (28)
SCX 07/2019 $ 4, 689 INR 327,638 57 0
SCX 08/2019 4,453 310, 670 30 0
$ 392 $ (158)
@] (ZAR) 7 T ASME AR LEK
REF AL
G ER e H SZPEmE ZHURE GE Al
BOA 07/2019 $ 4, 081 ZAR 59,915 $ 168 $ 0
BOA 07/2019 ZAR 56, 754 $ 4,002 0 (23)
BOA 08/2019 $ 3,987 ZAR 56, 754 22 0
BPS 07/2019 280 3, 948 0 0
BRC 07/2019 ZAR 729 $ 50 0 (1)
BRC 07/2019 59, 683 4,209 0 (22)
BRC 08/2019 $ 4,192 ZAR 59, 683 21 0
GLM 07/2019 ZAR 635 $ 43 0 2)
HUS 07/2019 $ 4, 097 ZAR 59, 683 134 0
JPM 07/2019 22 320 0 0
JPM 07/2019 7ZAR 358 $ 24 0 (1)
RYL 07/2019 2,185 145 0 (10)
SCX 07/2019 $ 3,735 ZAR 54, 447 123 0
SSB 07/2019 ZAR 300 $ 21 0 0
UAG 07/2019 $ 87 ZAR 1,274 3 0
UAG 07/2019 ZAR 547 $ 38 0 (1)
UAG 07/2019 54, 447 3, 849 0 9)
UAG 08/2019 $ 3,834 ZAR 54, 447 8 0
$ 479 $ (69)
NEBBLELEZNEH $ 2,333 $ (345)
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PIMCONRS o2—X « 2~ = F «w—X v « TR -

A VTIANTI I TFxy— R K77 FM)

KN E D B
HAH A AA FHAMAE
(BT T) (HAL - )

RERMEES 97.8%
FILEVFY 6.8%

#LE - FIRFR 5.7%

Genneia S.A.

8.750% due 01/20/2022 $ 1,900 $ 1,776
Pampa Energia S.A.

7.375% due 07/21/2023 1, 700 1, 649
Rio Energy S.A.

6.875% due 02/01/2025 1,900 1, 450
YPF S.A.

8.750% due 04/04/2024 2,100 2,131

7,006

(Vo gl
Argentina Bocon
40. 244% due 10/04/2022 ARS 67 3
Argentina Government
International Bond

5.875% due 01/11/2028 $ 800 610
52.006% due 04/03/2022 ARS 1, 896 44
Argentina POM Politica

Monetaria

63.705% due 06/21/2020 7,525 176

Bonos de la Nacion Argentina
con Ajuste por CER

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

Provincia de Buenos Aires

54.431% due 12/06/2019 40 1

Provincia de Neuquen

Argentina

7.500% due 04/27/2025 $ 700 592
1,427

FILEUFUEE 8,433

(ESRES9, 337)

F—RX L3517 0.3%
L - FIEFR 0.3%

Barminco Finance Pty Ltd.

6.625% due 05/15/2022 400 413
F—2 S UTAER 413
(B 1% IR i $400)

20194F 6 H30H
R BRI
(HAL : T) (B4 T)

A—ZR U7 1.1%
R - EFH 1.1%

Eldorado International
Finance GmbH

8.625% due 06/16/2021 600 631
Sappi Papier Holding GmbH

3.125% due 04/15/2026 EUR 200 235
7.500% due 06/15/2032 $ 550 558
F—X YT EE 1,424

(E1SR1@$1, 345)

NEa1—4 1.3%

118 - HIRFR 1.3%
Digicel Group One Ltd.

8.250% due 12/30/2022 900 504
Digicel Group Two Ltd.

8.250% due 09/30/2022 850 195
Digicel Ltd.

6.000% due 04/15/2021 1, 150 877
NTa—HEF 1,576

(E#S R $2, 755)

T3 10.9%

NnNrHo—r 0.8%
State of Rio de Janeiro
6.024% due 12/20/2020 1, 000 1,001

LR - FIRFR 10.1%

Banco BTG Pactual S.A.

5.500% due 01/31/2023 200 208
Banco do Estado do Rio Grande

do Sul SA.

7.375% due 02/02/2022 530 568
Banco Pan S.A.

8.500% due 04/23/2020 790 820
CSN Resources S.A.

7.625% due 02/13/2023 1, 400 1,482
7.625% due 04/17/2026 400 425
JBS Investments II GmbH

7.000% due 01/15/2026 1, 100 1,194
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e < EH FEATAE HH AR FEATAR
(B ) (HAL: F) (B ) (HA7 : )
JSL Europe S.A. Kaisa Group Holdings Ltd.
7.750% due 07/26/2024 1, 100 1,136 8.500% due 06/30/2022 500 478
Odebrecht Finance Ltd. (b) 9.375% due 06/30/2024 500 456
4.375% due 04/25/2025 200 13 Melco Resorts Finance Ltd.
7.125% due. 06/26/204‘2 1, 650 113 1.875% due 06/06/2025 700 697
Et‘j:bmht Oil & Gas Finance Odebrecht Drilling Norbe VII/IX
0.000% due 07/29/2019 (c) 50 1 Ltd.
0i SA. 6.350% due 12/01/2021 104 104
10.000% due 07/27/2025 (d) 1, 200 1,245 Odebrecht  Offshore  Drilling
Petrobras Global Finance BV Finance Ltd.
4.750% due 01/14/2025 EUR 1, 100 1,416 6.720% due 12/01/2022 1,707 1,648
5.299% due 01/27/2025 $ 775 824 7.720% due 12/01/2026 (d) 600 153
5.999% due 01/27/2028 1,527 1,626 Sunac China Holdings Ltd.
Samarco Mineracao S.A. (b) 8.625% due 07/27/2020 200 206
4.125% due 11/01/2022 300 230 VLL International, Inc.
5.750% due 10/24/2023 1, 500 1, 198 5.750% due 11/28/2024 800 810
12,499 WTT Investment Ltd.
IIVLEE 13, 500 5.500% due 11/21/2022 600 622
(A5 R{E$13, 348) Wynn Macau Ltd.
0,
1115 - FIRFE 1.2% g -
RKPF Overseas 2019 B Ltd. 6.250% due 01/19/2023 o0 916
7.750% due 04/18/2021 700 732 T4 UHEBER 9,221
Studio City Finance Ltd. (ERRR{E$9, 174)
7.250% due 02/11/2024 700 730

REY7— U HBAR
(RS, 400

1,462

HT5F 2.9%

118 - HIRFR 2.9%
Canacol Energy Ltd.
7.250% due 05/03/2025
First Quantum Minerals Ltd.
7.000% due 02/15/2021 52 53

1, 200 1,254

7.250% due 04/01/2023 1, 000 977
Frontera Energy Corp.

9.700% due 06/25/2023 1,200 1,283
hr5EE 3,567

(ERSRAE$3, 409)

TARUES 1.5%
1R - FIRFR 1.5%
Bioceanico Sovereign
Certificate Ltd.
0.000% due 06/05/2034 900 610
China Evergrande Group
8.250% due 03/23/2022

1, 700 1,643

HE 1.1%
#HE - ERFR 1.1%

HBIS Group Hong Kong Co. Ltd.

4.250% due 04/07/2020 300 300
Yancoal International

Resources Development Co.

Ltd.

5.750% due 04/13/2020 (c) 300 303
Yankuang Group Cayman Ltd.

4.750% due 11/30/2020 800 799
PEA _ aw
(BRfGR{E$1, 397)

*70X0.6%

& - $9RFH 0.6%

MHP SE

7.750% due 05/10/2024 700 747
£ TOREH T 4
(1SR AES703) -
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R
(HAL : F)

FEATAE
(HAL: F)
H—+ 0.4%

VI UE 0.4%

Republic of Ghana International

Bond

8.125% due 03/26/2032 500 509
H—F+ &5 509
(ER 3R & $500)

AV RRT7 0.3%

4118 - #FIRFR 0.3%
Bukit Makmur Mandiri Utama PT

7.750% due 02/13/2022 300 311
1 FROT7ER 311
(BR1SR1E$297)

1115 - FEFR 2. 9%

C &W Senior Financing DAC

7.500% due 10/15/2026 600 627
Credit Bank of Moscow Via

CBOM Finance PLC

5.150% due 02/20/2024 EUR 600 704
7.500% due 10/05/2027 (e) $ 839 753
Eurochem Finance DAC

5.500% due 03/13/2024 1,000 1,051
Novolipetsk Steel Via Steel

Funding DAC

4.000% due 09/21/2024 400 401
TAILZ Y REE 3, 536

(ES R 1S3, 512)

Lo TILY 8.0%

118 - #FIRFR 8.0%

Adecoagro S.A.

6.000% due 09/21/2027 200 192
Altice Financing S.A.

6.625% due 02/15/2023 1, 500 1, 541
7.500% due 05/15/2026 3, 200 3,224
Andrade Gutierrez

International S.A.

11.000% due 08/20/2021 (d) 1,429 1,385
Constellation Oil Services

Holding S.A.

9.500% due 11/09/2024 (b) 3,824 1,836

Topaz Marine S.A.

9.125% due 07/26/2022 500 505
Unigel Luxembourg S.A.

10. 500% due 01/22/2024
Lo INY &
(ERfRR{E$11, 324)

1, 100 1,183

9, 866

REH
(HAL - F)

FEATAR
(HAL )
E—UTvR 1.9%

118 - HIRFR 1.9%
Azure Power Energy Ltd.

5.500% due 11/03/2022 200 202
Greenko Dutch BV

4.875% due 07/24/2022 450 451
HTA Group Ltd.

9.125% due 03/08/2022 700 737
Neerg Energy Ltd.

6.000% due 02/13/2022 1, 000 1,006
E—) v REE 2,396

(E#SR1E$2, 357)

AE20 1.1%

18 - HRFR 1.1%

Banco Mercantil del Norte

SA.

7.625% due 01/10/2028 (c) (e) 200 205
Credito Real SAB de C.V.

SOFOM ER

7.250% due 07/20/2023 600 632
Cydsa SAB de C.V.

6.250% due 10/04/2027 300 301
Trust F

6.390% due 01/15/2050 200 206
AxTaEE 1,344
(ER5R1{E$1, 301)

TS24 11.4%

AR - FERFR 11.4%
GTH Finance BV

7.250% due 04/26/2023
IHS Netherlands Holdco BV
9.500% due 10/27/2021
Indo Energy Finance Il BV
6.375% due 01/24/2023 270 276
Metinvest BV

1, 000 1, 095

2,650 2, 756

7.750% due 04/23/2023 3,100 3,213
Nostrum Oil & Gas Finance BV

8.000% due 07/25/2022 1, 100 736
Teva Pharmaceutical Finance

Netherlands III BV

2.800% due 07/21/2023 6,200 5,378
VTR Finance BV

6.875% due 01/15/2024 647 672
TS5 &R 14,126

(Ex1S R 1S 14, 250)



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

R BRI
(HAL ) (HAL : F)

FT422)7 1.1%
4118 - FIRFR 0.6%
United Bank for Africa PLC

7.750% due 06/08/2022 200 210

Zenith Bank PLC

7.375% due 05/30/2022 500 532
742

VI fE 0.5%

Nigeria Government

International Bond

7.625% due 11/21/2025 600 657
T4z )T EE 1,399
(B RIEmS1, 347)

INFT 0.1%

18 - F9RFR 0.1%

Promerica Financial Corp.

9.700% due 05/14/2024 150 159
NFTEEH 159
(B f§ R {E$148)

o7 0.8%

118 - #FIRFR 0.8%
Polyus Finance PLC
5.250% due 02/07/2023
ny 7 AR
(Buf§R{E$1, 016)

1, 000 1,045

1,045

S UAR—IL 3.3%

118 - ¥IRFR 3.3%
ABJA Investment Co. Pte Ltd.

5.450% due 01/24/2028 1, 700 1,631
Indika Energy Capital IIl Pte

Ltd.

5.875% due 11/09/2024 800 785
Marble II Pte Ltd.

5.300% due 06/20/2022 400 406
Medco Straits Services

Pte Ltd.

8.500% due 08/17/2022 1, 200 1,294
YUAR—LER 4,116

(ER1SR 1S3, 893)

KUK 770K

RET
(HAL - F)

BRI
(HAL : F)

m729Yh 1.1%

AR - FRFER 1.1%
African Bank Ltd.
8.125% due 10/19/2020
m7 7Y hAE
(BRfSR{E$1, 308)

1, 300 1,329

1,329

ARA 2 0.9%

118 - #IRFR 0.9%
International Airport Finance
SA.

12.000% due 03/15/2033
RRA U BE

(B4 R1@$1, 000)

1, 000 1,115

1,115

4R 0.5%

V7Y & 0.5%

Africa Finance Corp.

3.875% due 04/13/2024 600 609
EFEE R & & 609
(5 R {E$613)

kL 10.4%

118 - HIRFR 8.4%

Akbank Turk A/S

5.125% due 03/31/2025 700 649
Arcelik A/S

5.000% due 04/03/2023 200 194
QNB Finansbank A/S

4.875% due 05/19/2022 800 785
6.875% due 09/07/2024 1, 600 1,641
Turk Telekomunikasyon A/S
6.875% due 02/28/2025
Turkiye Garanti Bankasi A/S
4.750% due 10/17/2019 500 500
Turkiye Is Bankasi A/S

6.000% due 10/24/2022 1, 150 1, 054
6.125% due 04/25/2024 800 735
Turkiye Sise ve Cam

Fabrikalari A/S

4.250% due 05/09/2020 400 402

1, 100 1,110

6.950% due 03/14/2026 1, 000 1, 008

Turkiye Vakiflar Bankasi TAO

6.000% due 11/01/2022 1, 100 999

Yapi ve Kredi Bankasi A/S

4.000% due 01/22/2020 400 399

5.750% due 02/24/2022 900 879
10, 355
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R BRI
(HAL : T) (HL : F)

VI E 2.0%
Export Credit Bank of Turkey

8.250% due 01/24/2024 1, 500 1,571

Turkey Government

International Bond

7.250% due 12/23/2023 900 932
2,503

rLaAE 12,858

(EfSRE$12, 961)

2934F 1.3%
VI UE 1.3%

Ukraine Government

International Bond

0.000% due 05/31/2040 1,300 936
7.750% due 09/01/2021 600 628
0934 FEEH 1,564

(ESRIES$1, 432)

73 JEREESR 0.9%

118 - #IRFR 0.9%
ADES International Holding

PLC
8.625% due 04/24/2024 1, 100 1,091
73 7EREEHE 1,091

(E#SR1EE$1, 100)

4 X1)R 8.9%
118 - HIRFR 8.9%
Afren PLC (b)

10.250% due 04/08/2049 1, 741 15
15.000% due 04/25/2049 3,592 448
Barclays PLC

8.000% due 06/15/2024 (c) (e) 200 210
DTEK Finance PLC

10. 750% due 12/31/2024 (d) 600 611
Evraz PLC

8.250% due 01/28/2021 300 321
Liquid Telecommunications

Financing PLC

8.500% due 07/13/2022 1, 600 1, 605
MARB BondCo PLC

6.875% due 01/19/2025 400 419
7.000% due 03/15/2024 300 314
Petra Diamonds U.S. Treasury

PLC

7.250% due 05/01/2022 2,600 2, 587
Tullow Oil PLC

6.250% due 04/15/2022 1, 500 1,516
7.000% due 03/01/2025 1, 100 1,121

HEIH AR FEATAE
(B4 . F) (HAL : F)
Vedanta Resources Finance I
PLC
8.000% due 04/23/2023 200 203
Vedanta Resources Ltd.
6.375% due 07/30/2022 1, 700 1,679
14X RE5 11,049

(ESR1E$15, 629)

T+ 41%
L - IRFH 3.8%

Gran Tierra Energy, Inc.

7.750% due 05/23/2027 1, 200 1, 182

Kosmos Energy Ltd.

7.125% due 04/04/2026 1, 300 1,313

Rio Oil Finance Trust Series

2014-1

9.250% due 07/06/2024 339 379

Rio Oil Finance Trust Series

2018-1

8.200% due 04/06/2028 1, 600 1, 800
4,674

REFEIEZ0. 3%

U.S. Treasury Notes

3.000% due 09/30/2025 400 428
T A AEE 5,102
(BRfGIR{E$4, 847)

EMEER 4.6%

LRELE| 3. 3%

4,100

EHTES 1.3%
Australia and New Zealand
Banking Group Ltd.

0.360% due 07/01/2019 GBP 53 68
1.890% due 07/01/2019 $ 41 41
Bank of Nova Scotia

0.860% due 07/02/2019 CAD 22 17
1.890% due 07/01/2019 $ 361 361
BNP Paribas Bank

(0.580%) due 07/01/2019 EUR 5 5
Brown Brothers Harriman & Co.

0.860% due 07/02/2019 CAD 1 1
Citibank N.A.

(0.580%) due 07/01/2019 EUR 1 1
0.360% due 07/01/2019 GBP 32 41
1.890% due 07/01/2019 $ 162 162
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KR AAE FEAMAE KRR SR

(BT . T) (BT 2 T) (BT 0 T) (BfZ - )
DBS Bank Ltd. BERMIESFSE 97.8% $ 120,978
1.890% due 07/01/2019 22 22 (B3R {f$127, 806)
HSBC Bank PLC
(0.580%) due 07/01/2019 EUR 4 5 2BTVNT 1 IER 0.1%) (56)
0.360% due 07/01/2019 GBP 7 9 (MEREERLIETL I 7 LT
JPMorgan Chase Bank N.A.
1.890% due 07/01/2019 $ 365 365 ZTOMDEES S UVAE 2.3% 2,827
Royal Bank of Canada
0.860% due 07/02/2019 CAD 19 14 & E 100.0% $ 123,749
Sumitomo Mitsui Banking Corp.
(0.580%) due 07/01/2019 EUR 2 3
1.890% due 07/01/2019 $ 51 51 (a) HMFES DR FITA > 7 LRICL > Tl Eh S,
Sumitomo Mitsui Trust Bank Ltd. (b) YA AGRES L MG NEITIRREIC S 5.
(0.580%) due 07/01/2019 EUR 1 1 (0) 7K AME « Fidk o A GEY T 258 IFREIOERER TH 5,
1.890% due 07/01/2019 $ 436 436 (d) B LB ARES:

1,603 (e) {FE HRtfaRiE 5

afitmERaes 5,703

(ER1S R 1H@$5, 703)



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

KUK 770K

@ | [R{TRES 20194 6 A 30 B H1E
iz T
AT sy i A e s e
Afren PLC 15. 000% 04/25/2049 04/30/2015 $ 3,394 448 0. 36%
Oi S.A. 10. 000% 07/27/2025 05/16/2019 1,221 1, 245 1.01%
SR SEE $ 4,615 1,603 1.37%
OfEAL L OF Dho & FhE 3| 20194F 6 A 30 HBILE
[ RN
iz T
BT SR W A 0 A SEA R TR LR ol
T
U.S. Treasury
Notes 2.250% due
SGY 2.570% 06/28/2019 07/01/2019 $ 4,100 08/15/2027 $ (4,189) $ 4,100 $ 4, 101
LAREGI &5 $ (4,189) § 4,100 § 4,101
@V \—X - LAREH
iz T
T3 F {15 A4 NG| Wi A {5 A% 8= - LRI B A
JML 2. 250% 06/17/2019 07/12/2019 $ (638) $ (639)
YIR—2Z - LKREBI&E $ (639
Q@HMAHEAL L TR I N HA
iz T
I CIE SRRy Zea I ]
AW L Ok 30ALLT Pt 31 ~90 A 90 [ &t
JIN—R - LAREE|
KE LS O 4L $ 0 $ (639) $ 0 $ 0 $ (639)
JIR—R - LREBI&ET $ 0 $ (639) $ 0 $ 0 $ (639)
BASE $ 0 $ (639) $ 0 $ 0 $ (639)
YR—Z - LREGIZ R 2 RS $ (639)
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OLSEmT Y /ST 4 7R
@ LK

20194F 6 H 30 H IifE

HAL T R ERR)

ZEBFEHL A
fzaidl TR Ry A TRk REBFHMHLE HIE B

Euro—Bobl 5-Year Note September Futures Short 09/2019 5 $ (3) $ 0 $ (1)
Euro -Bund 10 -Year Bond September Futures Short 09/2019 5 (10) 0 (1)
U.S. Treasury 2-Year Note September Futures Short 09/2019 93 (157) 4 0
U.S. Treasury 5-Year Note September Futures Long 09/2019 21 42 0 0

U.S. Treasury 10-Year Note September Futures Long 09/2019 130 358 4 0
U.S. Treasury 30-Year Bond September Futures Short 09/2019 12 (66) 2 0

KM PAE $ 164 $ 10 $ (2)
@ U v TEHK

SBRAD v
EEHFEHLS
% e

SITE mBeN Ty A WERM  WMH T TR g i

SN 3-Month USD-LIBOR 2.250% 12/20/2022 $ 3,260 $ 56 $ 49 $ 0 $ (1)

ZH 3-Month USD-LIBOR 2. 750% 12/20/2047 710 (80) (76) 3 0

Ry TR EE ) § @D $ 3 $ (1)
OJEFE/ T Y T 1 7RG 20194 6 30 A BITE
@S\ [ 2SR L 22K

AL T
AR FEBHL S
5 IAHF REH ZEmE ZumtE G Al

BPS 07/2019 $ 5 ARS 254 $ 1 $ 0

BPS 08/2019 40 1, 807 0 0

CBK 07/2019 3, 488 EUR 3, 069 7 0

CBK 08/2019 EUR 3, 069 $ 3,497 0 (7

GLM 07/2019 3, 069 3,425 0 (70)

HUS 07/2019 $ 15 ARS 750 2 0

HUS 07/2019 9 448 1 0

HUS 09/2019 65 HKD 510 0 0

NEABRELRNEEH $ 11 $ an
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@ iEA T g
Ty NI NIRRT g v

Tarsvaro

I GIEEER kzaiu] ) 1TE SR T A BEILAR T IT7 AR DS
GST Put - iTraxx Europe Series 30 Index 50 2. 400% 09/18/2019 100 $ 0 $ 0
TEA T avEEH $ 0 § 0
@ XU v TE
JVVy T T AN AT T (- VT AE - R B
AT THKIHM
i - [ () " O/60AD L TUITA RER "
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