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(D) ZIELOK 334,673,07100 |  324,656,94600 | 325,019,74600 |  325,380,1540 | 359,675, 10100 | 360, 166, 95301
1HO%f: Y EEME(C/D) 9,651/ 9, 588M 9, 682M 9, 796F 9,796M 9, 703
(1) ZE82HE L AKHIL341, 455, 191, H582~8THI B MNEK T e A%HIL38, 805, 6571, ZH82~8TH i — AR e AKX 20, 094, 4231, 10
W7 0 R EEARI. 5821010, 96511, 5831510, 95881, #5841410. 96821, #585110. 97961, F5861410. 97961, #E87310. 9703 T,
() FEIFFEMPEDTEH DOFRICARD DHEMR O UL & Z36 9 2 A 28 H | S A%633, 461, 8381, (BrAPIMCOZTHLE A > 7 T
RIS (S (M a—2) @A R - F2ERET . (GIREEE 2 —R) @08 - F2ERER S (T o7 @Ea—2) EH
B - AR2EIREA S CKk Ry a—2R) g H 4 E - AR2EI R O5 EHE)



FHPINCORTELE 1 > T SBIEMAHFIRE CKFLa—R) BRASER

oD KR
58244 5833 58434 58534 586341 F8TH
H B 20214F 2 A 19 H ~ [ 20214F 3 A 19 H ~ | 20214 4 A 20 H ~ [ 20214F: 5 A 19 F ~ [ 20214F 6 A 19 H ~ [20214% 7 H 20 ~
20214F 3 1180 [20214F4 A19H  [20214E 5 180 [20214E 6 180 [ 20214E 7 19 | 20214 8 /118 H
=] A A =] =] =]

(A) BoLZFUNEE 1,949,372 1,906, 485 1,896, 439 1,899, 303 2,100, 284 2,103, 942
= UL Y 4 1, 949, 450 1,906, 548 1, 896, 500 1, 899, 400 2, 100, 500 2, 104, 050
SCEAFILE A 78 A 63 A 61 A 97 A 216 A 108

(B) HifFIz#HTEER 6,438, 797 A 2,157,204 2,923,232 3,611,412 A 331,040 A 3,491,410
TEE 6, 438, 322 22, 246 2,923, 232 3,611, 412 16, 823 -
e 475 A 2,179, 450 — — A 347,863 A 3,491,410

C) ERHEMSE A 462,714 A 528,663 A 468,058 A 507,441 A 549,231 A 543,764
(D) LHERFE(A+B+C) 7,925, 455 A T79,382 4,351,613 5,008, 274 1,220,013 A 1,931,232
(E) miffifigisigss A11,176, 185 A 4,418,763 A 6,496,772 A 3,445,237 260, 642 41,982
F) EBmEZ=ELES A 7,079,832 A 6,872,863 A 6,887,875 A 6,899, 336 A 7,363,258 A 7,373,363
(B 24 S FH 24 %8) ( 66,597,616) | ( 64,632,849) | ( 64,733,938) | ( 64,834,818) | ( 74,648,006) | ( 74,787,239)
(52 B RS FH M 45) (AT3,677,448) | (AT1,505,712) | (AT71,621,813) | (AT1,734,154) | (A82,011,264) | (A82, 160, 602)

@ §(D+E+F) A10, 330, 562 A12,071, 008 A 9,033,034 A 5,341,299 A 5,882,603 A 9,262,613
H) IEHES A 1,338,692 A 1,298,627 A 1,300,078 A 1,301,520 A 1,438,700 A 1,440, 667
REABHBRE (G+H) A1, 669, 254 A13, 369, 635 A10, 333, 112 A 6,642,819 A 7,321,303 A10, 703, 280
BIMEFEAEHERES A 17,079,832 A 6,872,863 A 6,887,875 A 6,899,336 A 7,363,258 A 17,373,363
(B 24 S FH 24 %8) ( 66,597,616) | ( 64,632,849) | ( 64,733,938) | ( 64,834,818) | ( 74,648,006) | ( 74,787,239)
(G2 BHEARFH M 45) (AT3,677,448) | (AT1,505,712) | (AT71,621,813) | (AT1,734,154) | (A82,011,264) | (A82, 160, 602)

Sy B MG R SL 4 26, 544, 081 25, 828, 893 26, 241, 076 26, 663, 947 26,612, 798 26,731, 579
AR A31, 133,503 32,325, 665 29, 686, 313 26,407, 430 26,570, 843 30,061, 496

(AR ORIO T B) B AT EB/ RIS Y ROFHMIRZIC LB bDEERET,
kAR OIRPLO H T (C) 1S FEMBN S 1 15 7L D B B M8 2 B TR R LTV E T,
R EEORPOF T (F) BIEREBRE L HIDOIL. FFEOBEMREORE, BIMGREL LI b iR E 2 LS| W20 E2 W ET,

(%) HfdeostFiEEE (2021452 H19H~20214 8 H18H) [FLLFO@EY T,

5824 831 84l 5851 5861 F87H
H H 20214 2 J119H ~ [ 20214 3 19 H ~| 20214 4 20 A~ | 20214 5 F 19 A ~ [ 20214 6 J1 19 H ~|20214£ 7 120 H ~
20214E 3 18H  [20214E 4 H19H  [20214E 5 H18H  [20214E 6 H18H  [20214E 7 H19F  [20214E 8 H18H

a. B Y RIS (REPERT:) 1,841, 838 1,377,824 1,712,261H 1,724, 391MH 1,551, 054/ 1,560, 179
b. TR R (BRI - BERRMR) 0 0F 0 0 0F 0F
. EFERRKICED 2 IS TE 4 66,597,616/ | 64,632,849 | 64, 733,938[ | 64,834, 818[| 74,648,006 | 74, 787, 2391
d. (FEMEICED 2 HEERRE LA 26,040, 9357 | 25,749,696/ | 25,828,893 | 26,241, 076[7| 26,500, 444[| 26,612, 067
e. ficxat g (a+b+c+d) 94,480, 389 | 91,760,369 | 92,275,092 | 92,800, 285 | 102,699, 504 | 102, 959, 485
£ B GINE (1 F0%720) 2,823M 2,826 2,839M 2,852M 2, 8551 2, 8581
g. il 1, 338, 692[1] 1, 298, 6271 1, 300, 0781 1,301, 5201 1, 438, 7001 1, 440, 6671
h. oEi4 (1 T H%7=0) 40M 40/ 40M 401 4011 40M




FHPINCORTELE 1 > T SBIEMAHFIRE CKFLa—R) BRASER

ONEREDHEMOE
824 5833 5843 55853 5586441 87
175 124720 Sy (Blid%) 4011 4011 4071 40P 40 4011

KRV B 1% O IR AME R oA & RB £ 7213 BN D56 Blel T RFE Rl e L 220 £,

SOYBLRT O SR EAMAR T A Z ERIY | % O IEMEIMERNTAZ TREI2 56, DS ER A Z BRE 2H5A3@ e, TES
WAL RE (FFhloEle) L7a0 £,

KOYRLAT O FEMEM A EBITCA L A E 12 II T 556, OREI RO S RRlNile) LabEd,

OFHMt

REBHEEITVWEERA,



PIMCO/N\Sa1—4 -ITIX— 5 - —45 Y -FUR-

AV ISR Fv— KUK T7UR

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

20204F 6 A 30 H &
GIEMIR : 201947 A 1 A ~20204 6 H30H)

Q@Y7 7 FOMFAITR D@D T,

ViZ HE | REAN S 2 — X RN CONEREEE
PMCONRSI a—4 « T~ =DV F e ~—F v « TLUR AV TTAKNTT
O O #H|TFry— AR R T FMZBFEHEA~OREEZBE U T HEHEOA 7 F B
EOBFICFEEMITEE LT, =2 ) ¥ —r O RK{bx BHigL £,
B & x &\ #HEEOA T IEEEEOESE TERENRE LET,
poraq I
; gfiﬁ F'uEJK/ﬁ‘ jg R T4 e AV RANAVEN e XAV e HuR=— s LT )Ly —
Z 3 2 | AATNVX bTRAT 4 ==X (NI 2—Z)VIT R
BHESMRITSME | L. [N . o el
;%5% f;?? TII e TTF—R e N s TR =
BEEREESHN | TS50 « TS5HF L e N2 (LI BEVTAT)TR « — e T

H AR AU IV CO AT AR ZAR BTG IR OFE i H4 b LIC/ERV 2 LTl £,




PIMCONNZ 2 —4% - IX—J0 5 - R—45 YV PR AVISRASHOFrv— RV K-T7UFK
PIMCONRS 2 —% « =2~ —I 0 F e v—h oY « T K-
A VTIFGANT I TF v —- R K77 KA

A E
20204F 6 H30HIZ#& T L7=HAM

(EHHHAL © TR L) (AL . T 1 IHLZBR <)

IR HARAE EHREE
SRS (S EBERR ) $ 26 ] (JPY) $ 31, 651
I 4 0 J (USD) 7,508

e 26

HRBAERITERIHFR

#2A ) 603
LRI 1 J (USD) 105
N i 0

P& at 1 HK 1 Ot Y A

] (JpYy) $ 52.51

Fug R a =ik 25 J (USD) 71.72
EEGESEIE E g
PR AT filiES 1 MPIMCONRI a—F « 2w D0 F ool e PR o Ao
BHE R 3,339 TIGARNTGT I Fr— R R 772 FM) OHRMEERFIT
AT ) NT ¢ TR 0 104, 898 T2k KL,
JEEEAET U ST 4 T (127)
ANl 0

B e 3,213
LR EHET@BE
B E A MRS 0
B (2,881)
F5&#MT ) ST 4 TR 0
JEEEART U ST 4 7 (505)
SMERLETER L AR 1

R AT MHE A (3, 385)
LR L OR EB AL (172)
EAOHKRICL SMEEDFEE $ (147)
S ENE SR IR $ 0




PIMCO/NS 2 —% - IR—DU T - I—4 9V - FUF - AVISRIIFY— RV K-T7UF

FENEE PE D H M

20204F 6 H30H
fanngencial AL
(HAT . T) (WA )

BREFMES 4. 7%

mHSRES 4. 7%
EHATES 0.6%
Australia and New Zealand Banking Group Ltd.

0.010% due 07/01/2020 $ 60 $ 60

Bank of Nova Scotia

0.010% due 07/01/2020 59 59

BNP Paribas Bank

0.010% due 07/01/2020 6 6

Citibank N.A.

0.010% due 07/01/2020 30 30

DBS Bank Ltd.

0.010% due 07/01/2020 1 1

JPMorgan Chase Bank N.A.

0.010% due 07/01/2020 60 60

National Australia Bank Ltd.

0.010% due 07/01/2020 1 1

Sumitomo Mitsui Banking Corp.

0.010% due 07/01/2020 4 4

Sumitomo Mitsui Trust Bank Ltd.

0.010% due 07/01/2020 28 28
249

KEMBEEHES 4 1%

0.133% due 08/18/2020 (a) 1, 600 1, 600

AYTHMEReT 1,849

(RS S1, 849)

BERMESFEE 1,849

(ERSRES1, 849)

b O )
BIEIA 95 5%

REIEEE 95.5%
PIMCO/AS 2 —4 - IX—Y V5 - I—4 9V -FUR-4VIS5X b
SOFv— - RUK-T7UFM

(B3R M $34, 531) 3,045 37, 389
BEREA 37,389
(ER1$ R 1M $34, 531)

BEAET 100. 2% $ 39, 238
(ER13R 1 $36, 380)

ERTUNT 1 IER 0.2%) (55)
(RERMEERIETL =7 L350)

ZOMOEES L UVARE (0.0%) (8)
#HEE 100. 0% $ 39,175

(a) 7 =R NTRAANE Y 22T,



PIMCONS 2 —4 + IX—DV 5 - I—HyY - FUR A VISRV Fv— ARV T7UFR

OJEEEARNT U T ¢ TR 20204F 6 A 30 H HAE
| DANESPE =t A UEL
WAL T
RIEBGFHM AL
B FE T VS e ZHGEE B Al
MYI1 07/2020 $ 127 JPY 13,710 0 $ 0
MYI 07/2020 170 18, 202 0 (1)
0 $ (1)
@) (JPY) 7 T AHME BB e LK
RFEHFHHTEL
s FE T vk H I ZIGEE HIE AfE
BOA 07/2020 JPY 3,942 $ 37 0 $ 0
BOA 07/2020 $ 10, 238 JPY 1, 103, 422 0 (10)
BPS 07/2020 JPY 1, 950 $ 18 0 0
BPS 07/2020 $ 57 JPY 6, 096 0 (1)
BRC 07/2020 JPY 1, 366, 842 $ 12, 669 0 0
BRC 07/2020 $ 1,994 JPY 213,813 0 (13)
BRC 08/2020 12,675 1, 366, 842 0 0
CBK 07/2020 JPY 34, 344 $ 320 2 0
CBK 07/2020 $ 1,516 JPY 163, 214 0 (3)
GLM 07/2020 JPY 5,902 $ 55 1 0
JPM 07/2020 2, 886 27 0 0
JPM 07/2020 $ 887 JPY 95, 734 0 0
MYI 07/2020 JPY 583, 319 $ 5,417 10 0
MYI 08/2020 $ 5,409 JPY 582, 234 0 (10)
SCX 07/2020 JPY 1, 375, 842 $ 12, 753 1 0
SCX 07/2020 $ 12, 809 JPY 1, 379, 593 2 (23)
SCX 08/2020 12,675 1, 366, 842 0 0
TOR 07/2020 4,743 510,618 0 (10)
UAG 07/2020 JPY 1, 730 $ 16 0 0
16 $ (70)
NEAEBLE LENER 16 $ (71)




PIMCONS 2 —4 + IX—DV 5 - I—HyY - FUR A VISRV Fv— ARV T7UFR

PIMCONRS 2 —% « =2~ —I 0 F e v—h oY « T K-
A VTIFGANTFT I F vy — R K77 KB

E R E

20204F 6 H30HIZ#& T L7=HAM

(SFHAL - Tk F) (BT - T 1 HHALEBRQ)
IR HARAE EHREE
ZIHLE (S EBERRR) 128 J (AUD) 8,211
HELAS 0 J (BRL) 7,749
e 128 J (CNY) 16, 754
J (IDR) 17, 045
R J (INR) 16,713
ALFILE 4 ] (ZAR) 8, 408
Araa T 0
BHAE 4
HRBAERITESRISR
MR EEE 124 ] (AUD) 296
J (BRL) 479
EEGESEIE E g J (CNY) 360
A MRS 2 ] (IDR) 386
363 B 8,810 ] (INR) 471
AT ) NT ¢ TR 0 1 (ZAR) 369
JEEEARET U NT 4 7 PEdh (5,309)
S 37
LI e 3,540 HiR 1 Q&Y fE EmE
] (AUD) 27.73
LR EH ML J (BRL) 16.19
A MR 0 J (CNY) 46. 55
PBHE (9, 003) ] (IDR) 44.19
G ET VST 4 T 0 J (INR) 35. 47
JEEEA T Y XT 4 TR (1, 065) ] (ZAR) 22.81
SMERLETER L AR 2
YR EB G (10, 066)
U FEHLE KX OREB R (6, 526) MPIMCONRS a—F « =V e v—fuyY « TU R AV
TIART I Fr— - Ry R 77 KM OYRMEEREIT
EROHRICK D& EDERE (6, 402) 104, 898 T2k KL,
S EE R BB 0




PIMCO/NS 2 —% - IR—DU T - I—4 9V - FUF - AVISRIIFY— RV K-T7UF

FENEE PE D H M

20204F 6 H30H
I SR AL
(AT ) (A7 )

REHMES 10.5%
EHERES 10.5%

ERATES 0.7%
Australia and New Zealand Banking Group Ltd.

0.010% due 07/01/2020 $ 121 $ 121

Bank of Nova Scotia

0.010% due 07/01/2020 119 119

BNP Paribas Bank

0.010% due 07/01/2020 12 12

Citibank N.A.

0.010% due 07/01/2020 61 61

DBS Bank Ltd.

0.010% due 07/01/2020 3 3

JPMorgan Chase Bank N.A.

0.010% due 07/01/2020 121 121

National Australia Bank Ltd.

0.010% due 07/01/2020 2 2

Sumitomo Mitsui Banking Corp.

0.010% due 07/01/2020 8 8

Sumitomo Mitsui Trust Bank Ltd.

0.010% due 07/01/2020 56 56

503

KEMBELHEHS () 9.8%

0.100% due 07/30/2020 3, 300 3, 300

0.102% due 07/14/2020 1, 600 1, 600

0.128% due 07/28/2020 2,500 2, 500
7,400

mHtHMERET 7,903

(BRf& IR {E$7, 903)

BERMAEHAE 7,903

(EnfS R 1@$7, 903)

2 (A7 T)
90. 2%

=it 90.2%
PIMCO/NZ 2 —4 » IX— V) - I—4yY - FUR - A2TFR
SOFx¥—RUE-T7UFWM
(BR13 /R 1E$62, 280) 5,497 67, 509

BEREA 67, 509
(En 13 /R 1§62, 280)

REEET 100.7% $ 75, 412
(B3R 1@$70, 183)

ERTUNTIER 1.2% 923
BEREEITTL I 7 L350)

ZTOMDEESLUVAE (1.9%) (1, 455)
#EE 100.0% $ 74,880

(a) 7 =R NTIAERNE Y &2 R,
— 19 —



PIMCONS 2 —4 + IX—DV 5 - I—HyY - FUR A VISRV Fv— ARV T7UFR

OJEEEARNT U T ¢ TR 20204F 6 A 30 H HAE
| DANESPE =t A UEL
WAL T
RIEBGFHM AL
B FE T VS e ZHGEE B Al
JPM 07/2020 $ 80 JPY 8, 667 $ 0 $ 0
MYI 07/2020 10 1, 099 0 0
MYI1 07/2020 975 104, 982 0 (2)
$ 0 $ (2)
@) (AUD) 7 T AHE A TIE LEK
REFEMGE S
5| 6T Wik A R e Y Al
BPS 07/2020 AUD 144 $ 99 $ 0 $ 0
CBK 07/2020 4,215 2,883 0 (19)
CBK 08/2020 $ 2,857 AUD 4,176 19 0
GLM 07/2020 AUD 8 $ 5 0 0
GLM 07/2020 $ 15 AUD 22 0 0
GLM 08/2020 AUD 22 $ 15 0 0
HUS 07/2020 23 16 0 0
HUS 07/2020 $ 340 AUD 504 7 0
JPM 07/2020 218 316 0 0
MYI 07/2020 AUD 3,476 $ 2,382 0 (11)
MYI 07/2020 22 15 0 0
MYI 07/2020 $ 2,656 AUD 4, 002 99 0
MYI 08/2020 2,376 3, 467 11 0
RYL 07/2020 AUD 143 $ 100 2 0
RYL 07/2020 $ 65 AUD 98 2 0
SCX 07/2020 AUD 3, 988 $ 2,744 0 (2)
SCX 08/2020 $ 2,736 AUD 3,976 2 0
TOR 07/2020 2,635 3, 964 95 0
UAG 07/2020 2,282 3,430 80 0
$ 317 $ (32)




PIMCO/NS 2 —% - IR—DU T - I—4 9V - FUF - AVISRIIFY— RV K-T7UF

@) (BRL) 7 7 AHME &R0 LK

AR FEBLRHMH A

ST A X RS B Al
BOA 07/2020 BRL 10, 884 $ 1,988 $ 6 $ 0
BOA 07/2020 $ 1,988 BRL 10, 884 0 (5)
BOA 08/2020 2,206 12, 093 0 (7)
BPS 07/2020 BRL 13, 752 $ 2,520 15 0
BPS 07/2020 $ 2,570 BRL 13, 752 0 (65)
CBK 07/2020 BRL 15, 728 $ 2,959 94 0
CBK 07/2020 $ 2,872 BRL 15, 728 0 (8)
CBK 08/2020 BRL 82 $ 15 0 0
CBK 08/2020 $ 2,858 BRL 15, 242 0 (86)
DUB 07/2020 BRL 15, 319 $ 2,904 115 0
DUB 07/2020 $ 2,871 BRL 15,319 0 (81)
DUB 08/2020 2,901 15, 319 0 (115)
GLM 07/2020 BRL 32 $ 6 0 0
GLM 07/2020 $ 6 BRL 32 0 0
HUS 07/2020 BRL 13, 062 $ 2,385 6 0
HUS 07/2020 $ 2, 456 BRL 13, 062 0 (77)
HUS 08/2020 BRL 16 $ 3 0 0
JPM 07/2020 139 26 0 0
JPM 07/2020 $ 26 BRL 139 0 (1)
MYI 07/2020 BRL 1, 825 $ 333 1 0
MYI 07/2020 $ 335 BRL 1, 825 0 (3)
RBC 07/2020 BRL 25 $ 5 0 0
RBC 07/2020 $ 5 BRL 25 0 0
SCX 07/2020 BRL 59 $ 11 0 0
SCX 07/2020 $ 11 BRL 59 0 0
UAG 07/2020 BRL 324 $ 60 1 0
UAG 07/2020 $ 61 BRL 324 0 (2)

$ 238 $ (450)




PIMCO/NS 2 —% - IR—DU T - I—4 9V - FUF - AVISRIIFY— RV K-T7UF

@] (CNY) 7 T AHE AR IE LK

REB AR LS

LCILERS PHA s ot HE A
BOA 07/2020 CNY 48,733 $ 6, 887 $ 0 $ (2
BOA 07/2020 $ 6,884 CNY 48, 733 5 0
BOA 08/2020 6, 877 48,733 7 0
BPS 07/2020 CNY 44, 897 $ 6, 337 0 ©)
BPS 07/2020 $ 6,311  CNY 44, 897 36 0
BPS 08/2020 3,395 24, 092 8 0
BRC 07/2020 CNY 135 $ 19 0 0
BRC 07/2020 $ 19  CNY 135 0 0
CBK 07/2020 CNY 29, 685 $ 4,193 0 (3)
CBK 07/2020 $ 4,150  CNY 29, 685 46 0
HUS 07/2020 CNY 51,359 $ 7,272 12 0
HUS 07/2020 $ 7,262 CNY 51,359 8 0
HUS 08/2020 CNY 184 $ 26 0 0
HUS 08/2020 $ 6,881  CNY 48, 667 0 (6)
JPM 07/2020 CNY 106 $ 15 0 0
JPM 07/2020 $ 15 CNY 106 0 0
SCX 07/2020 CNY 45, 282 $ 6, 396 0 ()
SCX 07/2020 $ 6,341  CNY 45, 282 60 0
SCX 08/2020 CNY 92 $ 13 0 0
SOG 07/2020 106 15 0 0
SOG 07/2020 $ 15 CNY 106 0 0
SOG 08/2020 CNY 2,722 $ 384 0 0

$ 182 $ (25)




PIMCONS 2 —4 + IX—DV 5 - I—HyY - FUR A VISRV Fv— ARV T7UFR

@] (IDR) 7 7 AHME AR IE LEK

AR FEBLRAM H A

CIER P A X RSy B i
BOA 07/2020 IDR 114, 139, 381 $ 8,025 $ 65 $ (30)
BOA 07/2020 $ 7,957 IDR 114, 139, 381 33 0
BOA 08/2020 IDR 379, 106 $ 26 0 0
BOA 08/2020 $ 7,091 IDR 100, 994, 061 0 (171)
BPS 07/2020 IDR 2,021, 322 $ 136 0 (6)
BPS 07/2020 $ 141 IDR 2,021, 322 0 0
BPS 08/2020 IDR 185, 520 $ 13 0 0
BPS 08/2020 $ 394 IDR 5,744,613 0 0
BRC 07/2020 IDR 271, 037 $ 19 0 0
BRC 07/2020 $ 19 IDR 271, 037 0 0
CBK 07/2020 IDR 3,525,189 $ 249 3 (1)
CBK 07/2020 $ 241 IDR 3,525,189 6 0
GLM 07/2020 IDR 105,502, 782 $ 7,377 0 (9)
GLM 07/2020 $ 7,032 IDR 105,502, 782 354 0
HUS 07/2020 IDR 104, 820, 874 $ 7,359 21 0
HUS 07/2020 $ 7,082 IDR 104, 820, 874 256 0
HUS 08/2020 7,087 101, 623, 288 0 (124)
JPM 07/2020 IDR 43,472,572 $ 3,042 0 (1)
JPM 07/2020 $ 3, 040 IDR 43,472,572 4 0
JPM 08/2020 3,044 43,807, 542 0 (42)
MY1 08/2020 IDR 4, 382, 141 $ 302 2 0
RBC 07/2020 359, 508 25 0 0
RBC 07/2020 $ 25 IDR 359, 508 0 0
SSB 07/2020 IDR 531, 140 $ 36 0 (1)
SSB 07/2020 $ 37 IDR 531, 140 0 0
UAG 07/2020 IDR 44, 936, 975 $ 3,142 0 (4)
UAG 07/2020 $ 3,014 IDR 44, 936, 975 132 0
UAG 08/2020 IDR 1,173, 492 $ 82 2 0
UAG 08/2020 $ 163 IDR 2,338,804 0 (3)

$ 878 $ (392)




PIMCO/NS 2 —4 - T<—2

@) (INR) 7 T AHME ZAEIE LK

VIR YY TR AVIZRARIVFY— AR TFUR

REBGHMHLE

5 HF e A ZEmE Z Ul
BOA 07/2020 INR 494, 675 $ 6, 550 0 ©)
BOA 07/2020 $ 6,507  INR 494, 675 45 0
BPS 07/2020 INR 520, 419 $ 6, 858 0 (35)
BPS 07/2020 $ 6,890  INR 520, 419 2 0
BPS 08/2020 INR 1,970 $ 26 0 0
BPS 08/2020 $ 7,251 INR 552, 037 35 0
GLM 07/2020 INR 2,598 $ 34 0 0
GLM 07/2020 $ 34 INR 2,598 0 0
GLM 08/2020 INR 986 $ 13 0 0
HUS 07/2020 228, 298 3,018 0 (5)
HUS 07/2020 $ 3,006  INR 228, 298 19 0
HUS 08/2020 2,987 226, 668 5 0
IND 07/2020 INR 13,004 $ 172 0 0
IND 07/2020 $ 172 INR 13, 004 0 0
IND 08/2020 INR 6, 304 $ 83 0 0
JPM 07/2020 518, 452 6, 846 0 (21)
JPM 07/2020 $ 6,864  INR 518, 452 2 0
JPM 08/2020 6, 825 518, 610 20 0
MYI 07/2020 INR 68, 263 $ 904 0 0
MYI 07/2020 $ 900  INR 68, 263 4 0
RYL 07/2020 INR 2,427 $ 32 0 0
RYL 07/2020 $ 32 INR 2,427 0 0
SCX 07/2020 INR 518, 098 $ 6, 860 0 @)
SCX 07/2020 $ 6,815  INR 518, 098 47 0
SSB 07/2020 INR 2,739 $ 36 0 0
SSB 07/2020 $ 36 INR 2,739 0 0
UAG 07/2020 INR 4,386 $ 58 0 0
UAG 07/2020 $ 58 INR 4,386 0 0
UAG 08/2020 INR 22, 805 $ 301 0 0

179 (65)




PIMCONS 2 —4 + IX—DV 5 - I—HyY - FUR A VISRV Fv— ARV T7UFR

@] (ZAR) 7 7 AHME AR IE LEK

REB AR LS

B F A g Eiicy S Hm R R fafit
BPS 07/2020 $ 2,406 ZAR 42,141 $ 18 0
BRC 07/2020 ZAR 1,713 $ 98 0 0
GLM 07/2020 244 14 0 0
HUS 07/2020 $ 2,978 ZAR 52,518 46 (6))
HUS 07/2020 15 260 0 0
HUS 07/2020 ZAR 48,849 $ 2,820 9 0
HUS 08/2020 $ 2,743 ZAR 47,699 0 (9
HUS 08/2020 ZAR 260 $ 15 0 0
IND 07/2020 1,733 103 3 0
JPM 07/2020 $ 241 ZAR 4,187 0 0
MYI 07/2020 26 450 0 0
MYI 07/2020 ZAR 260 $ 15 0 0
SCX 07/2020 $ 459 ZAR 8,045 3 0
SCX 07/2020 ZAR 52 $ 3 0 0
SOG 07/2020 $ 2,516 ZAR 14,186 26 0
SOG 07/2020 ZAR 222 $ 13 0 0
SSB 07/2020 104 6 0 0
UAG 07/2020 52 3 0 0

$ 105 $ (10)
SNERBEER LRNEE $ 1,899 $ (976)
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PIMCONRS o —X + 2w —I 0 7 e w—l oY « TR -
AV TITANT I Fv— AR K77 FKM)

FENEE PE D HA M

202046 H30H

R A A R A A
(HAZ : T) (HAZ : T) (HAZ : T) (HAZ : T)

~NJLF— 0.3%
#HE - #IRFR 0.3%

BAFMEES 101.3%
FILEVF 5.2%

HiE 'fﬁ"JEEEFﬁ? 4.8% Sarens Finance Co. NV

Genneia S.A. 5.750% due 02/21/2027 EUR 400 355
8.750% due 01/20/2022 $ 1,100 $ 915 P —m
MSU Energy S.A. = _—
6.875% due 02/01/2025 1,900 1,211 (g RE$439)

Pampa Energia S.A.

7.375% due 07/21/2023 1,700 1,451

YPF SA. %

8.750% due 04/04/2024 1, 800 1,456 Digicel Group 0.5 Ltd.

52.992% due 03/04/2021 ARS 1,020 11 7.000% due 07/15/2020 (b) (c) $ 45 4

18 - FRFR 1.1%
Digicel Group 0.5 Ltd. (c)

Y D) A& 0.4%

Argentina Bocon

30.022% due 10/04/2022 67 1 8.000% due 04/01/2025 272 75
Argentina Treasury Bills 10. 000% due 04/01/2024 847 589
31.715% due 04/03/2022 1,896 16 Geopark Ltd.
Argentina Treasury Bond BONCER 5.500% due 01/17/2027 600 517
1.000% due 08/05/2021 (a) 120 1 1,181
Provinc(i; de Buen;)s ?ires NI a1—4E5 1,185
28.192% due 04/12/2025 400 3 .8
Provincia de Neuquen Argentina (BRI, 230)
7.500% due 04/27/2025 $ 700 347 =Y

T 38 T39Il 8.6%
FLEUF A 5412 NrHno—r 1.0%
(TREEIEST, 183) - State of Rio de Janeiro

6.024% due 12/20/2020 1, 000 1, 005

A—RX L3517 0.4%

#H1E - FIRFR 0.4% A - FIRFR 7.6%

Barminco Finance Pty Ltd. Banco BTG Pactual S.A.

6.625% due 05/15/2022 400 396 5.500% due 01/31/2023 200 206

F—=2R 3V TERH —396 Banco Daycoval S.A.

(BR% IR @ $400) 4.250% due 12/13/2024 1, 300 1,278
Banco do Estado do Rio Grande do

IR " i Z . (]

Eldorado International Finance GmbH 7.375% due 02/02/2022 530 553

8.625% due 06/16/2021 600 608 GSN Islands XI Corp.

Sappi Papier Holding GmbH 6. 750% due 01/28/2028 200 172

3.125% due 04/15/2026 EUR 700 675 CSN Resources S.A.

7.500% due 06/15/2032 $ 150 136 7.625% due 02/13/2023 200 187

F—X b T7EE 1,419 Itau Unibanco Holding S.A.

(ERf8E1E$1, 502) 2.900% due 01/24/2023 200 198
3.250% due 01/24/2025 300 296
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i fiinksee:l REfiits s linksee:l REfiits
(HAL: ) (AL ) (HAL: ) (HAL: )
JBS Investments Il GmbH China Evergrande Group
7.000% due 01/15/2026 600 631 7.500% due 06/28/2023 300 253
JSL Europe SA. 8.250% due 03/23/2022 800 742
7.750% due 07/26/2024 200 199 Geely Automobile Holdings Ltd.
Odebrecht Finance Ltd. (e) 4.000% due 12/09./2024 (b) 600 599
4.375% due 04/25/2025 200 13 1: i::]hatioi; H:::&pglzelftz e
7.125% due 06/26/2042 1, 650 9 5.625% due 10/24/2024 600 616
Odebrecht Oil & Gas Finance Ltd. Kaisa Group Holdings Ltd.
0.000% due 07/31/2020 (b) 50 0 8.500% duc 06,/30/2022 500 196
Petrobras Global Finance BV 9.375% due 06/30/2024 500 459
4.750% due 01/14/2025 EUR 1,100 1,302 Melco Resorts Finance Ltd.
5.093% due 01/15/2030 $ 1,486 1,483 4.875% due 06/06/2025 700 706
Rede D'or Finance Sarl Metropolitan Light Co. Ltd.
4.500% due 01/22/2030 300 264 5.500% due 11/21/2022 500 506
Samarco Mineracao S.A. (e) MGM China Holdings Ltd.
4.125% due 11/01/2022 300 158 5.250% due 06/18/2025 200 205
5.750% due 10/24/2023 1,500 788 New Metro Global Ltd.
Usiminas International Sarl 6.800% due 08/05/2023 300 303
5.875% due 07/18/2026 200 —184 EtcLebrecht Drilling Norbe VIII/IX
8,003 6.350% due 12/01/2021 50 43

I3 VNER 9, 008 Odebrecht Offshore Drilling
(15 R1{E$10, 274) Finance Ltd.

6.720% due 12/01/2022 1,349 1,113
HEEY 7 — LR | 4% 7.720% due 12/01/2026 (c) 641 61
AR - FRFR 1.4% Ronshine China Holdings Ltd.
RKPF Overseas 2019 B Ltd. ; 3i0‘){§hfiuelij/ 15/2023 200 202

o ands China X

7. 750% due 04/18/2021 700 i 4.375% due 06/18/2030 200 209
Studio City Finance Ltd. . .
7.250% due 02/11/2024 700 719 Sunac China Holdings Ltd.
{neov o que el - -9 6.500% due 01/10/2025 200 194
RET7— D VHEEE 146 7.500% due 02/01/2024 800 801
(ER#5[R1{EE$1, 400) 8.625% due 07/27/2020 200 201

VLL International, Inc.
h+5 2.7% 5.750% due 11/28/2024 600 594
18 - HIRFR 2.7% Wynn Macau Ltd.
Canacol Energy Ltd. 4.875% due 10/01/2024 900 880
7.950% due 05/03/2025 900 912 5.500% due 01/15/2026 300 298
First Quantum Minerals Ltd. YlngdeoGases Investment Ltd.
7.250% due 04/01/2023 1,000 957 6.250% due 01/19/2023 900 924

Yuzhou Properties Co. Ltd.
Frontera Energy Corp. 7.375% due 01/13/2026 400 377
9.700% due 06/25/2023 1,200 988 bA 2 EBAE T ea
h+5E% 2,857

(ER{S R $3, 085)

TATUES 12.3%
1HE - FRFR 12.3%

Arabian Centres Sukuk Ltd.

5.375% due 11/26/2024 1, 700 1, 505
Bioceanico Sovereign Certificate Ltd.
0.000% due 06/05/2034 900 637

(ERISRES13, 424)

1 - R FR 0.4%

VTR Comunicaciones SpA

5.125% due 01/15/2028 (f) 400 410
7 &it 410
(B8R T $400)
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R A
(HAZ : T)

FEATAR
(HAT : F)
fE 1.3%

118 - HIRFR 1.3%

Yankuang Group Cayman Ltd.

4.750% due 11/30/2020 600 603
Zoomlion HK SPV Co. Ltd.

6.125% due 12/20/2022 700 718
PEAH 1.3
(ERfGRAE$1, 315)

702 0.7%

#H8 - #IEFH 0.7%

MHP SE

7.750% due 05/10/2024 700 735
*70R&%E 735
(BR1S R {Hi$702)

&% 0.5%

1118 - FRFR 0.5%

Fortune Star BVI Ltd.

4.350% due 05/06/2023 EUR 200 215
Lenovo Group Ltd.

4.750% due 03/29/2023 $ 300 303
EEAT __ 518
(ER#F R 1#$537)

14> F 0.9%

1118 - HIRFR 0.9%

Muthoot Finance Ltd.

4.400% due 09/02/2023 300 288
6.125% due 10/31/2022 300 304
Shriram Transport Finance Co. Ltd.

5.100% due 07/16/2023 400 353
14> F&EE 945
(ER#5 R {@$1, 000)

A2 FRT7 0.8%

1118 - FRFR 0.8%

Bukit Makmur Mandiri Utama PT

7.750% due 02/13/2022 300 252
Pertamina Persero PT

4.175% due 01/21/2050 600 606
1V RO T7EE 858
(ER1F R 1H$897)

TAILZUF 6.4%

1118 - KIRFR 6.4%

Alfa Bank AO Via Alfa Bond
Issuance PLC

5.950% due 04/15/2030 (d)
C &W Senior Financing DAC
7.500% due 10/15/2026 600 615

1, 800 1,795

HETH 2R FEATAR
(HHT : ) (B4 . )
Credit Bank of Moscow Via CBOM
Finance PLC
5.150% due 02/20/2024 EUR 600 700
7.500% due 10/05/2027 (d) $ 839 820
Novolipetsk Steel Via Steel
Funding DAC
4.000% due 09/21/2024 400 425
Phosagro OAO Via Phosagro Bond
Funding DAC
3.050% due 01/23/2025 1, 000 1,011
Sovcombank Via SovCom Capital
DAC
8.000% due 04/07/2030 (d) 500 507
Uralkali OJSC Via Uralkali Finance
DAC
4.000% due 10/22/2024 800 827
TAILS Y FEE 6, 700

(BR1SIR T $6, 636)

Lo TILY 6.9%
R - #IRFH 6.9%

Adecoagro S.A.

6.000% due 09/21/2027 1,100 1,035
Altice Financing S.A.

7.500% due 05/15/2026 3,200 3, 360
Andrade Gutierrez International S.A.

9.500% due 12/30/2024 644 464
11.000% due 08/20/2021 (c) 1 0
Constellation Oil Services Holding S.A.

10.000% due 11/09/2024 (c) 585 38
Nexa Resources S.A.

6.500% due 01/18/2028 1, 100 1,117
Rumo Luxembourg Sarl

5.250% due 01/10/2028 500 500
Unigel Luxembourg S.A.

8.750% due 10/01/2026 900 729
Lo I &R 7,243

(ERfGRAES7, 470)

AR - FIRFR 2.0%

Azure Power Energy Ltd.

5.500% due 11/03/2022 900 910
Greenko Dutch BV

4.875% due 07/24/2022 450 446
5.250% due 07/24/2024 700 695

-1 L v RAH
(BB RS2, 074)

2,051
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HETH R R4
(HAT : F) (HAT - T)
A¥20 1.7%
18 - HIRFER 1.7%
Banco Mercantil del Norte S.A. (b)(d)
6.875% due 07/06,/2022 1, 000 954
7.625% due 01/10/2028 200 191
Cydsa SAB de C.V.
6.250% due 10/04/2027 600 590
= 1,735

(BRISIR{ES1, 813)

EFFHERS 0. 9%
tHE - FIRFR 0.9%

Digicel International Finance Ltd.

8.000% due 12/31/2026 222 135
8.750% due 05/25/2024 557 544
13.000% due 12/31/2025 (c) 282 239
ESHEE &5t 918

({3 RAES$1, 105)

A5 24 10.3%
#L1E - HIRFR 10.3%
IHS Netherlands Holdco BV

7.125% due 03/18/2025 900 918
8.000% due 09/18/2027 1, 100 1,119
Metinvest BV

5.625% due 06/17/2025 EUR 500 511
8.500% due 04/23/2026 $ 1, 400 1,377

Teva Pharmaceutical Finance

Netherlands II BV

1.250% due 03/31/2023 EUR 200 209
Teva Pharmaceutical Finance

Netherlands Il BV

2.800% due 07/21/2023 $ 4,900 4,643
United Group BV

3.125% due 02/15/2026 EUR 100 106
3.625% due 02/15/2028 100 106
VEON Holdings BV

7.250% due 04/26/2023 $ 1, 000 1,110
VTR Finance NV

6.875% due 01/15/2024 647 662
5o aER 10, 761

({3 R A#$10, 661)

T4z 7 0.8%

#H1E - FIRFR 0.2%
United Bank for Africa PLC
7.750% due 06/08/2022 200 201

Y J1) A8 0.6%

Nigeria Government International

Bond

7.625% due 11/21/2025 600 614
T4 ) TEE 815
(ERGRImS$841)

HHIH R FEATAR
(H4T : F) (HAT : F)
JIL—=2=7 0.4%
118 - FIRFR 0.4%
RCS & RDS SA.
2.500% due 02/05/2025 EUR 300 323
3.250% due 02/05/2028 100 106
L—=T7&E 429
(BR 75 R i $440)
o 7 1.0%
18 - HIRFR 1.0%
Polyus Finance PLC
5.250% due 02/07/2023 $ 1, 000 1,071
AL 7 &R 1,071

(BRSR{EST, 012)

SUAR—IL 1.2%

1 - FIRFER 1.2%
ABJA Investment Co. Pte Ltd.

5.450% due 01/24/2028 900 837
Marble II Pte Ltd.

5.300% due 06/20/2022 400 396
YUAR—LER 1,233

(BRI R{EST, 195)

m72Y7 3.7%

#1185 - KIRFR 3. 7%

African Bank Ltd.

8.125% due 10/19/2020 1, 300 1,287
Growthpoint Properties

International Pty Ltd.

5.872% due 05/02/2023 300 297
Sasol Financing USA LLC

5.875% due 03/27/2024 2, 600 2,327
w77 hEER &

(BRISIR{HE$3, 766)

ARA 2 0.8%

1118 - KIRFR 0.8%

International Airport Finance S.A.

12.000% due 03/15/2033 1, 000 806
ARA VEF 806
(ER#5 R {@$1, 000)

EPEHERS 0.6%
VI & 0.6%
Africa Finance Corp.

3.875% due 04/13/2024 600 626
EFrHEaE 626
(ERFFRAE@S611)
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HETH R FEATAR
(HAT : F) (HAT - T)
118 - KIRFER 1.7%
Akbank Turk T.A.S.
5.125% due 03/31/2025 1, 400 1,324
Arcelik A/S
5.000% due 04/03/2023 200 199
QNB Finansbank A/S
6.875% due 09/07/2024 1, 600 1, 640
Turk Telekomunikasyon A/S
6.875% due 02/28/2025 1,100 1,163

Turkiye Is Bankasi A/S

6.000% due 10/24/2022 750 744

Turkiye Sise ve Cam Fabrikalari A/S

6.950% due 03/14/2026

Turkiye Vakiflar Bankasi TAO

6.000% due 11/01/2022

Yapi ve Kredi Bankasi A/S

5.750% due 02/24/2022 900 903
8,091

1, 000 1,035

1,100 1,083

VI UE1.1%

Turkiye lhracat Kredi Bankasi A/S
8.250% due 01/24/2024
FLaAEt

(RS R {@$9, 101)

1,100 1, 150

9, 241

2954F 1.3%

1118 - FRFR 0.2%

VF Ukraine PAT via VFU Funding

PLC

6.200% due 02/11/2025 200 199

VI B 1.1%

Ukraine Government International
Bond

0.000% due 05/31/2040
Y54 Fakt

(ER{S R {@$1, 014)

1,300

75 JEREER 0.5%

118 - FIRFR 0.5%

ADES International Holding PLC

8.625% due 04/24/2024 600 565
73 JEREEHEE 565
(ERZ R 1@$601)

A1 F1R 4.3%

15 - FIRFER 4.3%
Afren PLC (e)

10. 250% due 04/08/2049
15.000% due 04/25/2049

1,741 13
3,592 404

HETH R FEATAR
(HHL : ) (B4 . )
Barclays PLC
8.000% due 06/15/2024 (b) (d) 200 207
DTEK Finance PLC
10. 750% due 12/31/2024 (e) 400 237
Gazprom PJSC via Gaz Finance PLC
3.250% due 02/25/2030 1, 300 1,297

MARB BondCo PLC
6.875% due 01/19/2025 400 400
Petra Diamonds U.S. Treasury PLC

7.250% due 05/01/2022 (e) 1, 100 434
Tullow Oil PLC

6.250% due 04/15/2022 1, 200 879
7.000% due 03/01/2025 1,100 694
14 ¥ XE5 4,565
(ER{GR{E$10, 811)

TAYUA 4.1%

1 - FIRFER 3. 7%

Gran Tierra Energy, Inc.

7.750% due 05/23/2027 1, 400 636
Kosmos Energy Ltd.

7.125% due 04/04/2026 1, 500 1, 324

Rio Oil Finance Trust Series 2014-1
9.250% due 07/06/2024 294 301
Rio Oil Finance Trust Series 2018-1

8.200% due 04/06/2028 1,600 1,614
3,875

REFBELES 0.4%

U.S. Treasury Notes

3.000% due 09/30/2025 400 456

T A hEE 4,331

(BRAS R S5, 201)

B 1. 7%

aAv—Ix )LR—/"— 0.6%
Federal Home Loan Bank

0.135% due 08/05/2020 (g) 600 600
L7REE| 2. 9%
3,000

EEIFIRFR 0.0%
Pan American Energy LLC
30.267% due 02/26/2021 (g) ARS 427 4

| EgES 0.6
Australia and New Zealand Banking

Group Ltd.

0.010% due 07/01/2020 $ 140 140



PIMCO/NS 2 —% - IR—DU T - I—4 9V - FUF - AVISRIIFY— RV K-T7UF

HETH R FEATAR HHIH R FEATAR
(HL : ) (B2 2 T) (HAT : F) (HAT - T)
Bank of Nova Scotia
0.010% due 07/01/2020 138 138 0.095% due 07/23/2020 $ 700 700
0.020% due 07/02/2020 CAD 21 16 0.120% due 08/06/2020 100 100
BNP Paribas Bank 0.125% due 07/30/2020 1, 500 1, 500
(0.680%) due 07/01/2020 EUR 5 5 0.128% due 07/28/2020 1, 500 1, 500
0.010% due 07/01/2020 $ 14 14 3, 800
Brown Brothers Harriman & Co.
0.020% due 07/02/2020 CAD 1 0 EHSRERAE 8, 052
Citibank N.A. (FRE (S8, 053) -
0.010% due 07/01/2020 $ 70 70
DBS Bank Ltd. BEBMESAT 101.3% $ 106,238
0.010% due 07/01/2020 3 3 (BRiBE1@E$118, 193)
HSBC Bank PLC
(0. 680%) due 07/01/2020 EUR 5 6
JPMorgan Chase Bank N.A. BT UNT 2 TER 0.0%) (2)
0.010% due 07/01/2020 $ 141 141 (EEMEIETL I 7 L3522
National Australia Bank Ltd.
0.010% due 07/01/2020 2 2 TOMOBESLVEE (1.3%) (1,338)
Royal Bank of Canada -
0.020% due 07/02/2020 CAD 20 15 &R 100, 0% $ 104, 898
Sumitomo Mitsui Banking Corp. -_—
(0.680%) due 07/01/2020 EUR 18 20
0,
(0. 680%). dus 0770172020 R 2 s () AU : RO A RN S5 BRI EOR T 5.
. () =g
0.010% due 07/01/2020 $ 65 65 (c) BUPL IS

(d) (BFEHRIAFESR

(o) YA MFERIT B ABITRBICH 5.
(B FEAT B I3 AAFES

(&) 7 =R NIFHAIE D 23,

TILE L F UBMBEERES 0.0%

2.544% due 07/31/2020 (g) ARS 52 1
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@il [RTRES: 20204F 6 A 30 HBITE
HpL T
ot -

ATk P 1 A fs L B Tk ;f:fﬁ fgg (;;’]2‘1
Afren PLC 15.000% 04/25/2049 04/30/2015 $ 3, 394 $ 404 0.39%
OfE AL L OZF DDA ES | 20204 6 A 30 H Bi7E

@ RES|
HpL T
WERTE  REAR 0 A ek (% SRR LA e i
¥ 3 2 U s ks
U.S. Treasury
SGY 0. 130% 06/30/2020 07/01/2020 $ 3,000 Notes 2.250 % $ (3, 059) § 3,000 § 3, 000
due 11/15/2027
LARERBI &5 $ (3,059) §$ 3,000 § 3,000
@ \—% - LI
WAL T
CILIE fE A SR e il i e A S T
BRC (1. 500%) 03/25/2020 TBD $ (234) $ (233)
CFR (0. 150%) 03/31/2020 TBD (293) (293)
CFR (2.500%) 01/29/2020 TBD EUR (293) (325)
CFR (3.000%) 04/22/2020 TBD (330) (368)
YA—Z - LKEREI&E S {@,219)
Q@R HENE L TEFHUE I NS HI
A7 T
105 32K R
A WB X OWkRE 30HLLT AT 1~90 A 90 H &t
JR—R - LRG|
KE LSO AT $ 0 $ 0 $ 0 $ (1,219) $ (1,219)
1J/N—R - LARERS| &5 $ 0 $ 0 $ 0 $ 1,219) $ 1,219)
BAEE $ 0 $ 0 $ 0 $ (1,219) $ (1,219)
JIN—R = LRERBIIZR B KRiLE $ (1,219)
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OLSGemT Y /ST 1 7 REdh
@K

20204 6 H 30 H BifE

HAL - T G EERL)

A EhFERLA:
fzai] TiSH A TR REBEHIHL HIE fafk
Euro—-Bobl 5-Year Note September Futures Short 09/2020 5 $ (4) $ 0 $ 0
Euro -Bund 10 ~Year Bond September Futures Short 09/2020 5 9) 1 0
U.S. Treasury 2-Year Note September Futures Short 09/2020 93 (2) 0 (1)
U.S. Treasury 5-Year Note September Futures Long 09/2020 21 8 0 (1)
U.S. Treasury 10-Year Note September Futures Long 09/2020 177 51 0 (28)
U.S. Treasury 30-Year Bond September Futures Short 09/2020 12 22 12 0
SEMRHAE $ 66 $ 13 $ (30)
| PV &8
BRAD v
BT T
AR
SN/ ZE - . _ HRFEH ,
EBERA VT TEAF Tifi§ HHE % e B RE &
PRy E@eRA 7y A [HEER] T A ETCA BEE 4TS RS HIE fafk
BN 3-Month USD-LIBOR 2. 250% 12/20/2022 $ 3, 260 $ 192 $ 185 $ 1 $ 0
Z 3-Month USD-LIBOR 2. 750% 12/20/2047 710 (337) (334) 6 0
A7y TR EE $ (145) $ (149) $ 1 $ 0
OJEEERT Y /ST ¢ 7 G dh 20204F 6 H 30 H H7E
@/ E 2R L SR
HpL T
KR FEH A
W5 F REA ZEmE ZHus g HIE Al

BPS 07/2020 EUR 195 $ 217 $ 0 $ (2)
FBF 09/2020 $ 66 HKD 510 0 0
HUS 07/2020 115 GBP 93 0 (1)
SCX 07/2020 EUR 3, 268 $ 3,637 0 (33)
SCX 08/2020 3,463 3,892 0 0
NEABTELRNEEH $ 0 $ (36)
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@ <V v THK
IV T 7NV MR T (HAE - T UME - HIFE) —B

HpL T
AV TRKIRE
. [ E (KAL) : 2020/6/30W 20D ey TVRIT A RFEBL ;

- ZHMEY it 1 - . . RE o = oo | BPE fafE
eI s &l WP marok WERE e s e P
BOA Mexico Government International Bond (1. 000%) 12/20/2023 1.191% $ 1,100 $ 17 § (10) § 7 $ 0
CBK Colombia Government Inernational Bond (1. 000%) 12/20/2024 1. 473% 1, 200 5 19 24 0

$ 22 % 9 §$ 31 § 0

SBRNAT T

AU v TRA i

eIl ;gﬁ;f BOSRIA Ty s 2 EREF i fE Ak ;g&;§§ﬁ§g§ wiE Ak
GLM L 7-Day China Fixing Repo Rate 2.493% 06/17/2025 CNY 800 $ 0 $ 1 $ 1 $ 0
NGF BN T-Day China Fixing Repo Rate 2. 458% 06/17/2025 17, 200 0 12 12 0
$ 0 $ 13 $ 13 $ 0
27y TR S 2 5 2 5 4 5 0




PIMCO/INZS 2 —% - Y= - 3I—4H vy -

AR E
202046 A30HIZ#& T L=

TR AYISRMS9Fv— RO TF7UR

(BHEHAT : TR Kv)

IR g
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