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FFAPINCORT RE 1 > T S BIEEHFIRIE

(FPT7EBEO—R) BAHERE

OIEBETHEDERK (20184 2 A19E B7E)
1 H _ FE83HIK
7 fili il 54 2
TH %
BEAE T ARFESR 5,931, 260 97.5
Tt~ p— v HF—T7 57 R 1,002 0.0
a—)L - m—% 0 FOM 150, 672 2.5
B 5 M AR 6, 082, 934 100. 0
Sk BEHO BALAG 1Y)V #5C,
OX]E. BfF. TARUVEEMEBEDIRR
. B HT8HIR HT9HIR 80K FE81IHIAR 2R 3R
- 201749 H 19 A BLE|20174£10 4 18 A BLAE [20174E 11 20 A BLAE [20174E12 4 18 H BLAE 20184 1 A 18 H BLAE 20184 2 H 19 H B
A A A A A A
A &E 6,471,072, 807 6,482, 160, 454 6,399, 923, 045 6,479, 356, 867 6,523, 217, 603 6,082, 934, 755
E TRy = N Z 162, 748, 159 150,017, 195 143,278,835 206, 696, 905 146, 272, 425 148, 406, 969
PG A2 AR S R 48) 6,307, 183, 707 6, 306, 911, 369 6,252, 999, 214 6,271, 656, 916 6, 366, 239, 897 5,931, 260, 755
B~ t— =77 v KGR 1,003, 046 1,003, 046 1,003, 046 1,003, 046 1,003, 046 1,002, 947
ERON 137,895 24,228, 844 2,641, 950 - 9,702, 235 2, 264, 084
B) &afg 78,190, 834 73,650, 631 65,516, 967 119,671,679 70,016, 368 73,497,443
Kb 8,424, 986 - 4,889, 726 28, 766, 280 245, 264
FRANILES 5y Fid 4 46, 050, 852 46, 366, 396 46, 260, 607 46, 081, 582 46,787,418 46,178, 008
AL 42 13,535, 345 17,902, 182 3,595, 710 35,791, 323 12,978,272 16,830,517
FRAME TN 10, 167, 530 9,370, 940 10, 758, 185 9,021, 732 10, 238, 553 10, 231, 512
HRALFILE 240 160 167 220 158 185
T DAL H 11,881 10, 953 12,572 10, 542 11, 967 11,957
(C) MEEHRTE(A—B) 6,392, 881, 973 6, 408, 509, 823 6, 334, 406, 078 6, 359, 685, 188 6,453, 201, 235 6,009, 437,312
JEAR 7,675, 142, 049 7,727,732, 748 7,710, 101, 183 7,680, 263, 801 7,797,903, 165 7,696, 334, 789
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(D) =IELORK 7,675,142, 0490 1,721,732, 74800 7,710,101, 18300 7,680,263, 8010 7,797,903, 1650 7,696, 334, 7890
1/A0AYEE(fZE(C/ D) 8,329 8,293[ 8,216M 8, 281M 8,276/ 7,808
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FHPINCOFTEES > 7 SRERHFRE (FOT7EEI—XR) EAHERE
OEHEDIKR
HET8H HET9H H580H 5818 5828 #5835

H H 201748 H19H ~ 20174 9 H20H ~ | 20174510 H 19H ~ [ 2017411 H21 H ~ [2017T4E12 H 19 H ~ 20184 1 H19H ~
201749 H19H  |201T4E10H18H  |20174E11H20H  |20174F1218H  [20184E 1 H18H |20184E 2 H19H

= = = = = =
[V SEETE:S 66,991, 495 67,126, 313 67,714,979 67,428,170 68,919, 618 68,124,974
5 Hufd X 4 66,996, 977 67,129, 656 67,719, 039 67,431, 687 68,923, 224 68,128, 934
LR A 5,482 A 3,343 A 4,060 A 3,517 A 3,606 A 3,960
(B) HiMFEHTHEHR 194,482, 308 A 39,483 463 A T1,404,107 36, 558, 626 A 16,001,113 A 371,280,214
FEE A 195,513, 219 468,453 625, 630 42,063, 959 15,470, 630 2,959,071
FEEH A 1,080,911 A 39,951,916 A 72,029,737 A 5,505,333 A 31,471,743 A 374,239,285
(C) 1EFtHRENE A 10,179,411 A 9,381,893 A 10,770,757 A 9,032,274 A 10,250,520 A 10,243,469
D) LHEHE(A+B+C) 251,294,392 18,260, 957 A 14,459,885 94,954,522 42,667,985 A 313,398,709
(E) AR HIERES A 942,171,860 A 730,490, 460 A 746,043, 649 A 796, 245,536 A 744,955,339 A 734,812,422
(F) EBmEFEEEES A 545,325,756 A 560,627,026 A 568,930,964 A 573,206,017 A 595,627 158 A 592,508, 338
(Bl 24 % FH 24 %5) (2,169,669,881) | ( 2,194,137,745) | ( 2,197,411, 466) | ( 2,194,467,984) | ( 2,238,998,109) | ( 2,213,382, 248)

(52 BSR4 8) (A2,714,995,637) | (A2,754,764,771) | (A2,766,342,430) | (A2,767,674,001) | (A2,834,625,267) | (A2,805,890,586)
@ §(D+E+F) AT,236,209, 224 A1, 272, 856,529 A1,329, 434,498 A1,274, 497,031 A1,297,914,512 A1, 640,719, 469
H) IREEHEE A 46,050, 852 A 46,366, 396 A 46,260,607 A 46,081,582 A 46,787,418 A 46,178,008
REPZHEREE (G+H) AT,282, 260,076 A1,319,222,925 A1, 375,695, 105 A1,320,578, 613 A1, 344,701,930 A1, 686,897,477
BIMERE RIS A 545,325, 756 A 560,627,026 A 568,930,964 A 573,206,017 A 595,627, 158 A 592,508, 338
(Ficl 24 % FH 24 %5) (2,169,669,882) | ( 2,194,137,747) | ( 2,197,411, 473) | ( 2,194,467,986) | ( 2,238,998,116) | ( 2,213,382, 249)

(52 B LS A 2 58) (A2,714,995,638) | (A2,754,764,773) | (A2,766,342,437) | (A2,767,674,003) | (A2,834,625,274) | (A2,805,890,587)
Sy il HE(R R AL 4 567, 753, 500 574,429, 248 576, 106, 059 584, 455, 491 594, 544, 334 595, 509, 582
MR 4 AL, 304, 687, 820 Al, 333, 025, 147 A1, 382,870, 200 Al, 331,828, 087 A1, 343,619, 106 A1, 689,898, 721

*ARIE ORI O 1T (B) HEFEHTE B BIE I XM OFMHR AL D2 D EERET,
I ORBLO T (C) FEFEEREMNE 12 1 M5 FEBIM I 9 2 HABUFM A2 B0 TFRL TV ET,
FAERORBO P T F) BMERZBEE L H 2O, (FFEOBINE
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201749 A19H 2017410 A 18H  [20174F11H20H  [20174F12 8 18H  [20184F 1 A18H  [20184F 2 H19H

a. Bl Y SIS (RRAEERRTS) 64, 384, 0261 57, 744, 7541 56, 944, 5731 61,571,929 58, 669, 403 1] 57, 881, 770
b. AETECESRERAERY - RERRLELR) 0 0 0 oM 0 0
. BRI ED HISTHE4 |2, 169, 669, 88211 | 2, 194, 137, 747 | 2, 197, 411, 47319 | 2, 194, 467, 986[1 | 2, 238, 998, 11611 |2, 213, 382, 24911
d. EHARICED AREERRLS | 549, 420,326[0| 563,050,890 | 565,422,093 | 568,965, 144[7| 582,662, 349[7| 583,805, 8201
e. RIS (a+b+ce+d) |2,783, 474,234 | 2, 814, 933, 391 | 2, 819, 778, 139F | 2, 825, 005, 059 | 2, 880, 329, 8684 | 2, 855, 069, 839
£ EBIAE (1 TR %4729) 3,626 3,642 3,657M 3,678M 3, 6931 3, 709
g. mhicd: 46, 050, 852 46, 366, 396 46, 260, 607 46, 081, 582 46, 787, 4187 | 46, 178, 008[T]
h. fd4 (1 5 H%7-0) 601 60 601 601 601 601
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O (5&EH BRREEIOHEAZTEDHEM (20184 2 A19RHA)
<HHvr— IHF—T7 K>
TR, B3 — =77 F2R (17,480, 842F 1) ONETY,
. ER A
(A) EN R AthE  EEpIpE=
ERRNIFS
X 5 . . | P LBBBUT BeAFIIRBIRLA L 3
5 & % | 3R i | 4 | x -
THM THM % % % % %
- 1, 740, 000 1,741, 242 9.8 — — — 9.8
(1,740, 000)| (1,741, 242) (9.8 (=) (=) (—) (9.8
A 3, 562, 000 3, 566, 778 20.0 — - - 20.0
(B < AxfhfE) (3,562,000)| (3,566, 778) (20.0) (—) (—) (—) (20.0)
e 1, 740, 000 1, 741, 064 9.8 — — — 9.8
SRS (1,740, 000)| (1,741, 064) (9.8) (-) () ()| (9.9
WA 2,709, 000 2,719, 358 15.2 — - - 15.2
ELREIENER) (2,709,000)| (2,719, 358) (15.2) (=) (=) (=) (15.2)
N 2t 9,751, 000 9,768, 444 54.7 — — — 54.7
- ! (9,751, 000)| (9, 768, 444) (54.7) (=) (—) (—) (54.7)
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FFAPINCORT RE 1 > T S BIEEHFIRIE

(FPT7EBEO—R) BAHERE

(B) EWN GIER) offE  $ainBIBxR
& i H83MIR
Fl B H m & | F M | EESLAHA
A S % TM M
e AFEERI9FEE 16[0] 1.58 600, 000 600,817 | 2018/3/23
MR AZEF152[H] 1.53 110, 000 110,134 | 2018/3/20
AR B (54E) 560 0.29 900, 000 900, 221 | 2018/3/20
TERAE  ABEERR2AE LSS 9 [ 0.14 30, 000 30,004 | 2018/3/22
BER AZE (54F) FRR26FEES 2 0] 0.26 100, 000 100, 064 | 2018/5/15
/h 7t 1, 740, 000 1,741, 242
HiHES Gr< /B
NEARZEMES: BUNIRAESE885E] 1.7 33, 000 33,139 | 2018/5/22
AAREHERIRA - EEREEAES:  BUFRRERE 52 1.6 44, 000 44,017 | 2018/2/28
AAREHERIRA - EEREEAES  BUFMRRERE 56/ 1.4 25, 000 25,057 | 2018/4 /20
HARBUOREE ST R 535 0. 265 100, 000 100,089 | 2018/ 6 /20
HARBUOR G SR THAE B epk R 5551 0. 101 600, 000 600,078 | 2018/ 3 /20
HARBUREE IR TS g RafE 5546/ 1.69 200, 000 200,272 | 2018/ 3 /20
AABCRE S TIES: MR REE SR 1.84 100, 000 100,598 | 2018/6 /20
AAREHERIRA - EEEEAEES: RSB0 1.69 500, 000 502,775 | 2018/6 /20
M A SEFIR SR E SR F 39 0. 808 100, 000 100,412 | 2018/8/28
A EFIR SRR G (240)  F3ME 0.03 100, 000 100, 006 | 2018/ 2 /28
HARECR AN AR 5554 B S B 1 0. 009 1, 470, 000 1,470,082 | 2018/5/11
AT AL MR 102(0] 0.1 40, 000 40,005 | 2018/3/20
WHAREEER F52200 0. 401 150, 000 150,198 | 2018/ 6 /20
o H AR EEEEAE 549 0. 501 100, 000 100,041 | 2018/3 /20
/I it 3, 562, 000 3, 566, 778
ERES
M TAES: RIS T54RI 5 0.2 100, 000 100,018 | 2018/ 3 /27
FTAES FIfFEET56[E N5 0.3 400, 000 400, 303 | 2018/5/25
B R TE3E R 0.25 50, 000 50,004 | 2018/2/27
EMES FIFEET55EN 0.3 750, 000 750,432 | 2018/ 4 /27
RS FIGHETS6EN 0.3 290, 000 290,221 | 2018/5/25
LA X AhefEs  FIfME281E 0.25 100, 000 100,044 | 2018/ 4 /27
LAZAHefEzy FifEE282)E 0.3 50, 000 50,038 | 2018/5/25
/I it 1, 740, 000 1,741, 064
LEES GUREEIAES
BEFEET)  #5469[] 1.7 300, 000 303,409 | 2018/10/25
WEESH #2790 0.579 100, 000 100,010 | 2018/2 /23
JUNET)  ZE343[A] 2.825 100, 000 100, 713 | 2018/5/25
AbiEEES) 52960 2.027 100, 000 100,681 | 2018/6 /25
4!:?@@*77 #315[H] 0.82 509, 000 509, 722 | 2018/4 /25
ZZERGE BH69n L ORIR AL I PR B S AR 1.99 200, 000 200,966 | 2018/5/22
BB Ty AF A EERERIBRE FINEN R FT 0. 554 100, 000 100, 175 | 2018/ 6 /20
SHERT 7 AT VA& ) — A T IEHERIRERIRA R 0. 442 300, 000 300,601 | 2018/8/6
ERARBIE S84 mItLAE M BRI RINEAL AR 0. 388 100, 000 100,010 | 2018/2/28
H A HE(F R %54u 1.82 600, 000 600, 866 | 2018/ 3 /20
NTT K=t F17aHERRE RN R 1.77 200, 000 202,030 | 2018/9/20
IR 36l E R IR E RINER AR AT 0.717 100, 000 100,169 | 2018/5/18
/I it 2,709, 000 2,719, 358
& it 9, 751, 000 9, 768, 444
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PIMCO/N\Z2—45 I —U5 - —5 Y -FUR-
AV ISR DFv— KRR 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)

201746 7 30 H P
(GBI 20164E7 H 1 H ~20174E6 A 30 H)

Q@ 77 U RO IR D@D T,

iz & | e o —HRERE R OMEREER
PIMCO/ R Ra—H v =V T o=y« T U R AL TTANT Y
. FX— AR R T 7R (M) Z AR AEFFRA~DBEE 238 U C, i E o
BT s e o R IR T, k) DR
KAbxBEHLET,
B & x % | HREOA T TEEMCEOE R T ERE I RELET,
" . = ft INUT AT A NRARNA N YR AN T RZ— e T LT L —
B & B M & it
% i = | IOV TIPS RN N (A~ ) JUIT R
p e~
;i %g$§ {;ﬁﬁ; i TIV T TP RN TR TR =

R AR U IV T AT AT REZRIELATF IR DR U 2 b LIHER 2L TRV ET,



R

PIMCO/NSa—4 - IX—U ) =9 TR AV TSRS Fr— RO TD7UR
PIMCONZa—H « =D T o= « TR
AT ITANT I F ¥— R R T 7 RA

20174E6 H30 H T T L7=HAM

(GFAHAL: TKRL)

(B T 1 HHBEALEERL)

I 2% HIARME ERE
ZFILE $ 41 ] (JPY) $ 47,825
HEN 2 J (USD) 5,922

A5 43

HARBERITEZ R

A J (JPY) 766
SULFILE. 2 J (USD) 74
M 1

L ik 3 B 1 0 2 70 M BE AR

J (JPY) $ 6244

Ml EE A 40 J (USD) 80.51
YHIEBHER: MPIMCONRIa—F o= T e =y
PEA (Il 6 VRAVTFANT I F R R T 7 R(M)
BaE (1,097) DR HIE PEREIL166, 196 T KK L,
ATV NT 47 R 0
JESHERT VT 4 7 pE (656)
SEEE 90

EEES IR (1,657)
YR EH MRS
FE A AlliFES 4)
B 7,924
FBART VT 7 R 0
JESHERT VT 4 7 PE (4,745)
SMEEE FEB L ORI 0

MR LB A% 3,175
W SR H B L OR FEH R R4S 1,518
EHAORERICIOMEEDORBA $ 1,558
A EF R R $ 0




PIMCO/NSaA—% - IX—DU 5 =y FUR A VISR Fv— R T7UR

HFEAE PE D B
201746 H30H
AR 4 FH FEAMAR
(HAL: T) (HAZ:T)

REARMEEZ 7.8%

XEE 2.1%

U.S. Treasury Notes

1.177% due 07/31/2018 $ 1,100 § 1,102
KEEAT 1,102
(Hx##/Rffi$1,100)

EAAERIES 5.7%
aAv— % )LR—/N— 5.5%
Federal Home Loan Bank

0.881% due 07/14/2017 900 900

1.034% due 08/16/2017 2,100 2,097
2,997

EHESE 0.2%

Citibank N.A.

0.660% due 07/03/2017 5 5

DBS Bank Ltd.

0.660% due 07/03/2017 16 16

Deutsche Bank AG

0.660% due 07/03/2017 3 3

DnB NORBank ASA

0.660% due 07/03/2017 23 23

JPMorgan Chase & Co.

0.660% due 07/03/2017 16 16

National Australia Bank Ltd.

0.660% due 07/03/2017 7 7

Sumitomo Mitsui Banking Corp.

0.660% due 07/03/2017 14 14

Wells Fargo Bank

0.660% due 07/03/2017 8 8

92

EHERERAE 3,089

(A fF /R 1M$3,089)

BERMIESAR 4,191

(B fF /R $4,189)



PIMCO/NSa—4 - IX—U ) =9 TR AV TSRS Fr— RO TD7UR
H (B : 1)
BIEIRE 92.5%
REIERE 925%
PIMCO/NSA—4Tv—IU 5 -v—49Y-FUR-
AV ISR YFv—-RUR-T7UEM)

(En#% /R {MH$45,539) 4,659 49,710
B R EAEH 49,710
(En#%[R{M$45,539)

BEEF 100.3% $ 53,901
(IR fli$49,728)

BTN ToIBER (1.2%) (672)
(MBRMELITTLIT7 LS0)

ZFOMDEESSUEMR 09% 532
#ERE 100.0% $ 53,761




PIMCO/NSa—4 - IX—U ) =9 TR AV TSRS Fr— RO TD7UR

OJEFEAR T VST 47 B 201746 F 30 A BLAE
@ /1 [E &R LK
BN T
REBFHIHLE

Gk e A ZEEE =ZHhuss Bk Al
HUS 07/2017 JPY 40,833 $ 364 $ 1 $ 0
HUS 07/2017 $ 22 JPY 2,513 0

$ 1 $ 0
@) (JPY) 77T AHME 2R e TE L FHY

REFFHHE

B 1HE T YaSliDs! ZERE ZHhuss Bk Al
BPS 07/2017 JPY 1,826,689 $ 16,325 $ 68 $ 0
BPS 07/2017 $ 60 JPY 6,677 0 0
BPS 08/2017 15,907 1,778,693 0 (56)
BRC 07/2017 JPY 9,974 $ 89 0 0
BRC 07/2017 $ 16,282 JPY 1,803,463 0 (231)
CBK 07/2017 JPY 1,804,414 $ 16,048 1 (13)
CBK 08/2017 $ 15,955 JPY 1,792,051 15 0
FBF 07/2017 JPY 5,497 $ 50 1 0
GLM 07/2017 4,831 43 0 0
GLM 07/2017 $ 16,711 JPY 1,850,841 0 (238)
HUS 07/2017 JPY 14,795 $ 132 0 0
HUS 07/2017 $ 38 JPY 4,181 0 ™)
MSB 07/2017 16,320 1,808,795 0 (222)
SCX 07/2017 JPY 6,714 $ 61 1 0
TOR 07/2017 4,170 38 1 0
UAG 07/2017 1,792,840 16,013 57 0
UAG 08/2017 $ 16,032 JPY 1,792,840 0 (56)

$ 144 $ (817)
NEAEBEELZNERH $ 145 $ (817)




R

PIMCO/ASa—4+ IR~V - R—4 Y- TR AV TSRS Fo— KUK - T7 R
PIMCO/NRSa— e T F e r e TR
AT ITANT I F ¥ — R RT7FB

20174E6 H30 H T T L7=HAM

(GFAHAL: TKRL)

(B T 1 HHBEALEERL)

I 2% HIARME ERE
S HFILE $ 106 J (AUD) 22,184
HEON 2 J (BRL) 22,592
NS A3 108 J (CNY) 20,784
J (IDR) 20,910
EH: J (INR) 22,382
FFLF]E 12 1 (ZAR) 23,317
M 1
HBHAE 13
HARBRERITEZ R AR
Ml EE A 95 J (AUD) 516
J (BRL) 731
YHIEBHER: J (CNY) 315
BB A MmRES 8 J (IDR) 363
B 2,944 J (INR) 488
SR T VT 17 P 0 J (ZAR) 648
JEBEARE T VST 4 7 B 15,390
g E 172
L ES TR 18,514 HAR1 O 470 FE EE AR
J (AUD) 42.98
YR EH MRS J (BRL) 30.91
BB A MRS 0 J (CNY) 65.91
B 16,775 J (IDR) 57.53
FIGEAERT VST 7 RE 0 J(INR) 4589
JEEAA T VT 4 7 7 (3,801) ] (ZAR) 36.00
NEREEBIOAE 2
YR LB AR 12,976 KPIMCONRIz—F e v = e =l T
W SR H B L OR FEH R R4S 31,490 VR AT IARNG I F v — IR R T 7 R(M)
OIIRHE FEREIL166, 196 T KR L,
EHAORERICIOMEEDORBA $ 31,585
A EF R R $ 0




PIMCO/NSaA—% - IX—DU 5 =y FUR A VISR Fv— R T7UR

HFEAE PE D B
201746 H30H
AR 4 FH AR
(HAL: T) (HAZ:T)

REARMEESF 11.7%
XEE 2.1%
U.S. Treasury Notes

1.177% due 07/31/2018 $ 2,800 $ 2,805
KEEET 2,805
(B4 R {$2,800)

EHAERIES 9.6%
aAv— % )LR—/N— 8.9%
Federal Home Loan Bank

0.821% due 07/06/2017 200 200

0.841% due 07/10/2017 400 400

0.924% due 07/13/2017 (a) 800 800

1.034% due 08/16/2017 10,300 10,287
11,687

EHESE 0.7%

Citibank N.A.

0.660% due 07/03/2017 50 50

DBS Bank Ltd.

0.660% due 07/03/2017 157 157

Deutsche Bank AG

0.660% due 07/03/2017 33 33

DnB NORBank ASA

0.660% due 07/03/2017 224 224

JPMorgan Chase & Co.

0.660% due 07/03/2017 160 160

National Australia Bank Ltd.

0.660% due 07/03/2017 73 73

Sumitomo Mitsui Banking Corp.

0.660% due 07/03/2017 144 144

Wells Fargo Bank

0.660% due 07/03/2017 82 82

923

EHERERAE 12,610

(MF/R(HS12,609)

BEAMIESFSE 15,415

(ER {7/ fii$15,409)



PIMCONZ1—#%-IX—D U5 -R—l7 ) TUR- AV ISR I Fr—-RUR-T7 UK
B (B2 T)
BYERE 88.1%
BEIERE 88.1%
PIMCO/ZSa—4 TX—UV T —yy-FUR:
AV ISANSOFH—-RUR-T7UREM)

(B8 /R{m$101,871) 10,917 116,486
B R EAEH 116,486
(E&/Rm$101,871)

BEEE 99.8% $ 131,901
({3 /R {l$117,280)

ERTUNT(IBER 1.2% 1,624
(MBRMELITTLI7 LS0)

FOMDEES LU ERA.0%) (1,356)
#ERE 100.0% $ 132,169

(@) V—ARUTMEFHLFERT,



PIMCO/NSa—4 - IX—U ) =9 TR AV TSRS Fr— RO TD7UR

OJEFEAR T VST 47 B 20174£6 130 H Bi7E
O/ E AR IIE LK
HAL: T
KBRS

GILIER Y A TS Z U G Bl
HUS 0772017 JPY 6,006 3 53 $ 0 $ 0
HUS 07/2017 $ 15 JPY 1,721 0 0
HUS 07/2017 36 4018 0 0

$ 0 3 0
@] (AUD) 77 AHV E A FR e L EEK)

KBRS

1T ik A ZEmE ZHeAE B =0
BOA 07/2017 __AUD 9.707 $ 7.449 $ 5 $ o)
BOA 07/2017 $ 7337  AUD 9.854 221 0
BOA 08/2017 7.405 9.651 0 5)
CBK 07/2017 7.334 9.845 217 0
HUS 07/2017  AUD 10173 $ 7.799 2 )
HUS 07/2017 $ 18 AUD 23 0 0
HUS 07/2017 26 34 0 0
HUS 08/2017 7,389 9,634 0 2)
IND 07/2017  AUD 23 $ 18 0 0
JPM 07/2017 25 19 0 0
NAB 07/2017 9,634 7,386 0 )
NAB 08/2017 $ 7.383  AUD 9.634 4 0
RBC 07/2017  AUD 38 $ 29 0 0
RBC 07/2017 $ 7356  AUD 9,863 210 0
SCX 07/2017  AUD 20 $ 15 0 0
TOR 07/2017 16 12 0 0

3 659 $ (19)




PIMCO/NSa—4 - IX—U ) =9 TR AV TSRS Fr— RO TD7UR

@) (BRL) 77 A4 [E 245 fe P L 524

AR FEBEHMIE LS

IB1tEF kA ZERE ZHuEE BE Al
BOA 07/2017 BRL 7,646 $ 2,296 $ 0 $ (12)
BOA 07/2017 $ 2,311 BRL 7,646 0 @)
BOA 08/2017 2,282 7,646 1 0
BPS 07/2017 BRL 18,526 $ 5,568 3 @7)
BPS 07/2017 $ 5746  BRL 18,526 0 (154)
BPS 08/2017 BRL 40 $ 12 0 0
BPS 08/2017 $ 3413  BRL 11,465 24 0
CBK 07/2017 BRL 4,394 $ 1,329 2 0
CBK 07/2017 $ 1,336 BRL 4,394 0 (10)
CBK 08/2017 425 1,414 0 )
DUB 07/2017 BRL 21,332 $ 6,420 0 (18)
DUB 07/2017 $ 6,609 BRL 21,332 0 (170)
DUB 08/2017 6,382 21,332 14 0
GLM 07/2017 BRL 17,062 $ 5,157 8 0
GLM 07/2017 $ 5129  BRL 17,062 21 0
GLM 08/2017 BRL 63 $ 19 0 0
HUS 07/2017 8,184 2,474 4 0
HUS 07/2017 $ 2,556  BRL 8,184 0 (86)
HUS 08/2017 BRL 97 $ 29 0 0
JPM 07/2017 282 86 1 0
JPM 07/2017 $ 86  BRL 282 0 )
MSB 07/2017 BRL 8,713 $ 2,629 1 1)
MSB 07/2017 $ 2,634  BRL 8,713 0 @)
MSB 08/2017 2,432 8,109 0 1)
NGF 07/2017 BRL 15,972 $ 4,772 0 (49)
NGF 07/2017 $ 4,828 BRL 15,972 0 @)
NGF 08/2017 4,744 15,972 45 0
SCX 07/2017 BRL 8,958 $ 2,708 4 0
SCX 07/2017 $ 2,853  BRL 8,958 0 (149)
TOR 07/2017 BRL 9,731 $ 2,921 0 (16)
TOR 07/2017 $ 2,941  BRL 9,731 0 (5)
TOR 08/2017 2,904 9,731 14 0

$ 152 $ (715)




PIMCO/NSa—4 - IX—U ) =9 TR AV TSRS Fr— RO TD7UR

@) (CNY) 77 A E 2 S LK)

AR FEBEHMIE LS

R5IHE A ZEEE ZHuER ERE £k
BPS 07/2017 CNY 6,870 $ 1,004 $ 0 $ (9)
BPS 07/2017 $ 12,964  CNY 89,939 303 0
BPS 12/2017 CNY 1,134 $ 164 0 2)
FBF 07/2017 36,432 5,368 0 (6)
FBF 12/2017 $ 5,307 CNY 36,432 1 0
GLM 07/2017 CNY 49,624 $ 7,268 0 (51)
GLM 12/2017 $ 7,184  CNY 49,624 60 0
HUS 07/2017 CNY 2,842 $ 417 0 2)
HUS 07/2017 $ 8,929 CNY 61,813 188 0
HUS 12/2017 313 2,146 0 0
JPM 07/2017 CNY 2,206 $ 321 0 (4)
JPM 07/2017 $ 36 CNY 248 1 0
RBC 07/2017 CNY 451 $ 65 0 1
SCX 07/2017 $ 376  CNY 2,612 9 0
SOG 07/2017 CNY 56,188 $ 8,259 0 (29)
SOG 12/2017 $ 8,164 CNY 56,188 37 0

$ 609 $ (104)
@) (IDR) 77 A4 E 3RS L 3K

AR FEBEHMIE LS

RS E A ZEEE ZHuEE ERE £k
BPS 10/2017 IDR 1,624,350 $ 119 $ 0 $ 1
BPS 10/2017 $ 31 IDR 418,314 0 0
BRC 10/2017 1,587 21,316,665 0 (7)
CBK 10/2017 IDR 2,204,308 $ 164 1 0
DUB 10/2017 $ 6,967 IDR 93,727,075 0 (18)
GLM 10/2017 IDR 322,916 $ 24 0 0
GLM 10/2017 $ 7,520  IDR 100,985,843 3 (35)
HUS 10/2017 IDR 1,200,060 $ 89 0 0
JPM 10/2017 24,272,350 1,800 4 (4)
JPM 10/2017 $ 289  IDR 3,881,732 0 )
SCX 10/2017 IDR 2,931,120 $ 216 0 (1)
SCX 10/2017 $ 35 IDR 473,725 0 0
UAG 09/2017 7,137 95,595,032 0 (29)
UAG 10/2017 IDR 2,061,739 $ 153 0 0
UAG 10/2017 $ 78 DR 1,050,282 0 0

$ 8 $ (96)




PIMCO/NSa—4 - IX—U ) =9 TR AV TSRS Fr— RO TD7UR

@] (INR) 77 A4 [E 2 B e P L 22K

REHFHME S

5| #F R A S U S e £k
BPS 07/2017 INR 7,771 $ 119 $ 0 $ (1)
CBK 12/2017 $ 66  INR 4,340 0 0
FBF 07/2017 INR 506,870 $ 7,845 18 0
FBF 07/2017 $ 6,524  INR 428,579 93 0
FBF 12/2017 7,733 506,870 0 (25)
HUS 07/2017 INR 10,971 $ 168 0 (1)
JPM 07/2017 109,101 1,678 0 7)
JPM 07/2017 $ 762  INR 49,559 3 0
JPM 12/2017 INR 72,967 $ 1,116 6 0
JPM 12/2017 $ 88 INR 5,786 0 0
SCX 07/2017 8,245 541,047 110 0
SOG 07/2017 1,721 112,944 23 0
UAG 07/2017 INR 19,364 $ 297 0 )
UAG 07/2017 $ 8213  INR 540,097 126 0
UAG 12/2017 INR 2,101 $ 32 0 0

$ 379 $ (36)
@] (ZAR) 77 2\ E 2 B e I LAY

R FEHFAG 4

IAEIHHF Rk A Z PR ZHuE s B =l
BPS 08/2017 $ 8,027 ZAR 110,107 $ 329 $ 0
BPS 08/2017 ZAR 3,400 $ 259 2 (1
CBK 08/2017 $ 27  ZAR 358 0 0
CBK 08/2017 ZAR 5,690 $ 418 0 (13)
GLM 07/2017 234 18 0 0
GLM 08/2017 $ 8,200 ZAR 110,610 195 0
GLM 08/2017 ZAR 10,682 $ 824 13 0
HUS 07/2017 $ 18 ZAR 234 0 0
HUS 08/2017 292 4,020 13 0
HUS 08/2017 ZAR 1,137 $ 85 0 1)
JPM 08/2017 $ 8,109  ZAR 110,097 247 0
JPM 08/2017 ZAR 828 $ 63 0 0
MSB 08/2017 244 19 0 0
SOG 08/2017 5,302 406 5 )
TOR 08/2017 156 12 0 0

$ 804 $ (7)
SNEASELELENEE $ 2,611 $ (987)




PIMCO/NSa—4 - IX—U ) =9 TR AV TSRS Fr— RO TD7UR

PIMCO/NRSa— e T F e r e TR

AT ITANT VT ¥— R R 77K (M)

NG E D B

Re T A
(HfL: T)

Rl
(HAZ: T)
REARMEESF 101.0%

FIVEUTFY 41%

1HE-HIRFH 3.7%
Genneia S.A.

8.750% due 01/20/2022 $ 400 $ 426
Petrobras Argentina S.A.

7.375% due 07/21/2023 900 952
YPF S.A.

8.500% due 03/23/2021 900 1,003
8.500% due 07/28/2025 2,900 3,274
8.750% due 04/04/2024 400 457

6,112

YIYfE 0.4%
Provincia de Neuquen Argentina

7.500% due 04/27/2025 600 617
FILELFUAE 6,729
(M3 /R {$6,084)

A—ZSUF 0.2%
R - HIRFR 0.2%

Barminco Finance Pty Ltd.

6.625% due 05/15/2022 400 392
F—RNSUTER 392
(ER#B/R{E$400)

F—ZXRJF7 0.7%
1HE-HIRFER 0.7%
Eldorado International Finance GmbH

8.625% due 06/16/2021 600 594
Sappi Papier Holding GmbH

7.500% due 06/15/2032 550 561
F—XRN)T7EE 1,155

(I#ZR{E$1,115)

FENIRASxD 1.0%
18- FIRTH 1.0%
International Bank of Azerbaijan 0JSC

5.625% due 06/11/2019 1,000 825
Southern Gas Corridor CJSC

6.875% due 03/24/2026 800 868
FELNRAOvBE 1,693

(ER#RR{HS1,822)

201746 A30H
FRIE B E FHAAE
(HLA7: T) (HLA7: T)
INESa2—H 3.1%
tHE-HWRER 3.1%
Digicel Group Ltd.
8.250% due 09/30/2020 3,950 3,708
Digicel Ltd.
6.000% due 04/15/2021 1,000 962
Noble Group Ltd.
6.750% due 01/29/2020 1,300 507
NI —SEF 5,177
(A FF R {E$5,893)

- HERFR 12.8%

Andrade Gutierrez International S.A.

4.000% due 04/30/2018 600 504
Banco Bradesco S.A.

5.750% due 03/01/2022 1,000 1,053
Banco BTG Pactual S.A.

4.000% due 01/16/2020 800 761
Banco do Brasil S.A.

6.250% due 04/15/2024 (a) 1,300 1,113
Banco do Estado do Rio Grande do Sul SA.

7.375% due 02/02/2022 530 550
Banco Pan S.A.

8.500% due 04/23/2020 1,090 1,087
Banco Votorantim S.A.

7.375% due 01/21/2020 300 322
BR Properties S.A.

9.000% due 07/31/2017 (a) 981 993
Centrais Eletricas Brasileiras S.A.

5.750% due 10/27/2021 1,050 1,076
6.875% due 07/30/2019 200 212
Cielo S.A.

3.750% due 11/16/2022 500 483
CSN Islands XI Corp.

6.875% due 09/21/2019 900 709
Itau Unibanco Holding S.A.

5.650% due 03/19/2022 1,000 1,040
Minerva Luxembourg S.A.

6.500% due 09/20/2026 600 586
Odebrecht Finance Ltd.

4.375% due 04/25/2025 200 79
7.125% due 06/26/2042 1,650 672



PIMCO/NSaA—% - IX—DU 5 =y FUR A VISR Fv— R T7UR

B A FEALh%E DR ) FHAAE
(AL T) (Hi2: T) (A7 T) (A7 T)
Petrobras Global Finance BV BR Malls International Finance Ltd.
5.375% due 01/27/2021 2,300 2,344 8.500% due 07/21/2017 (a) 800 803
6.125% due 01/17/2022 1,100 1,137 China Evergrande Group
7.375% due 01/17/2027 600 636 8.750% due 06/28/2025 1,217 1,192
8.375% due 05/23/2021 3,450 3,870 Comeel Trust via Comunicaciones Celulares S.A.
Samarco Mineracao S.A. (b) 6.875% due 02/06/2024 2,500 2,672
4.125% due 11/01/2022 300 172 Country Garden Holdings Co. Ltd.
5.750% due 10/24/2023 1,000 573 7.250% due 04/04/2021 450 467
Suzano Austria GmbH 7.500% due 03/09/2020 200 210
5.750% due 07/14/2026 600 622 Fantasia Holdings Group Co. Ltd.
USJ Acucar e Alcool S.A. 7.375% due 10/04/2021 500 496
9.875% due 11/09/2021 (c) 987 701 Global A&T Electronics Ltd.
ISR 21,295 10.000% due 02/01/2019 500 375
(H#% /B M $20,409) KWG Property Holding Ltd.
8.975% due 01/14/2019 400 417
REYF—VEBR 57% Latam Finance Ltd.
& HEER 5.7% 6.875% due 04/11/2024 600 612
Gold Fields Orogen Holdings BVI Ltd. Odebrecht Offshore Drilling Finance Ltd.
4.875% due 10/07/2020 1,300 1,310 6.750% due 10/01/2022 (b) 413 142
NWD Finance BVI Ltd. Sable International Finance Ltd.
5.750% due 10/05/2021 (a) 1,000 1,004 6.875% due 08/01/2022 1,000 1,085
QGOG Constellation S.A. Shui On Development Holding Ltd.
6.250% due 11/09/2019 3,800 2,745 9.625% due 06/10/2019 200 210
Radiant Access Ltd. UPCB Finance VII Ltd.
4.600% due 05/18/2020 (a) 900 878 3.625% due 06/15/2029 EUR 600 677
Rosneft Finance S.A. Wynn Macau Ltd.
7.250% due 02/02/2020 300 330 5.250% due 10/15/2021 $ 1,800 1,850
Studio City Co. Ltd. TARVESEE 12,220
5.875% due 11/30/2019 900 952 (MAEF{ES12,094)
7.250% due 11/30/2021 1,200 1,306
8.500% due 12/01/2020 850 886 tHiE - WRFER 0.6%
HEIF—OUHEEESH 9,411 Empresa Electrica Guacolda S.A.
(En{#[E{H$9,560) 4.560% due 04/30/2025 400 386
Latam Airlines Group S.A.
HF& 2.0% 7.250% due 06/09/2020 500 531
AR PEER 2.0% FU&aE 917
Evraz, Inc. N.A. Canada (AR#53 R {E$880)

7.500% due 11/15/2019 6
First Quantum Minerals Ltd.

7.000% due 02/15/2021 900
7.250% due 04/01/2023 2,500
HF YAt

(3R 1E$3,189)

TAIVHEE 7.4%
B8 HIEFH 7.4%

Alpha Star Holding Il Ltd.

6.250% due 04/20/2022 400
Alpha Star Holding Ltd.
4.970% due 04/09/2019 600

6

927
2,450

3,383

409

603

HR-#RFHR 0.4%

HeSteel Hong Kong Co. Ltd.

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

5.750% due 04/13/2020 (a) 300
hEAE

(AR R{TE$599)

297

304
601



PIMCO/NSa—4 - IX—U ) =9 TR AV TSRS Fr— RO TD7UR

" FEALh4E
PRI g )
aAYE7 4.1%
EEHR 0.4%
Frontera Energy Corp.

26,470 687

RE I A
(HfL: T)

L& -WERER 3.7%
Banco de Bogota S.A.

6.250% due 05/12/2026 1,800 1,922

Bancolombia S.A.

5.125% due 09/11/2022 1,120 1,179

Colombia Telecomunicaciones S.A. ESP

5.375% due 09/27/2022 900 920

8.500% due 03/30/2020 (a) 400 417

Grupo Aval Ltd.

4.750% due 09/26/2022 1,600 1,632
6,070

anvE7&R 6,757

(I3 /R {H$10,467)

H—7 0.3%

I 0.3%
Republic of Ghana International Bond

9.250% due 09/15/2022 500 540
H—F&s 540
(BB R(ES$518)

7535 0.8%

#1%-FRFR 0.8%

Industrial Senior Trust

5.500% due 11/01/2022 1,300 1,336
T7TIS5EE 1,336
(4% /R{MS$1,236)

EFE 1.1%

LB -HIRER 1.1%

CITIC Telecom International Finance Ltd.

6.100% due 03/05/2025 500 539
Far East Horizon Ltd.

4.350% due 06/14/2022 (a) 900 910
Franshion Brilliant Ltd.

5.750% due 01/17/2022 (a) 400 414
E#East 1,863
(3R $1,795)

A2F 0.9%

1185 - FRFER 0.9%

ABJA Investment Co. Pte Ltd.

5.950% due 07/31/2024 700 743

Re T A BallKE!
(HAZ:T) (B2 1)
IDBI Bank Ltd.
4.125% due 04/23/2020 400 403
JSW Steel Ltd.
4.750% due 11/12/2019 400 407
PA-Ls 1,553

(A% R {Hi$1,458)

fHR-#EFH 0.3%

Saka Energi Indonesia PT

4.450% due 05/05/2024 500 503
AVRRITHE 503
(MR#GR{E$501)

- HWRFER 3.3%

ABH Financial Ltd. Via Alfa Holding Issuance PLC

2.626% due 04/28/2020 EUR 500 576
Aifa Bank AO Via Alfa Bond Issuance PLC

7.750% due 04/28/2021 $ 200 228
Borets Finance DAC

7.625% due 09/26/2018 400 419
Credit Bank of Moscow Via CBOM Finance PLC

7.500% due 10/05/2027 1,100 1,093
Nobil Telesystems 0JSC via TS Internafional Funding Lid

5.000% due 05/30/2023 400 411
Rosneft Qil Co. via Rosneft Intemational Finance Lid.

4.199% due 03/06/2022 900 901
VTB Bank PJSC via VTB Eurasia DAC

9.500% due 12/06/2022 (a) 1,700 1,891
FTALSUREE 5519
(AR5 R {fi$4,925)

HhTFIRZ> 0.9%

1R -HRFER 0.9%

Zhaikmunai LLP

7.125% due 11/13/2019 1,450 1,473
HYIREER _ 1473
(R R{ES$1,469)

R -HEFER 12.5%

Altice Financing S.A.

6.625% due 02/15/2023 1,500 1,595
7.500% due 05/15/2026 3,200 3,560
Altice Finco S.A.

7.625% due 02/15/2025 1,100 1,178
Evraz Group S.A.

6.500% due 04/22/2020 227 241
8.250% due 01/28/2021 300 335



PIMCO/NSaA—% - IX—DU 5 =y FUR A VISR Fv— R T7UR

R AR FAMAH

(HiNr: ) (HAZ: )
Gazprom Neft OAO Via GPN Capital S.A.
6.000% due 11/27/2023 1,000 1,093
Gazprom OAO Via Gaz Capital S.A.
4.250% due 04/06/2024 GBP 700 940
6.510% due 03/07/2022 $ 2,300 2,544
Kernel Holding S.A.
8.750% due 01/31/2022 900 968
MHP S.A.
7.750% due 05/10/2024 1,800 1,831
Sherbank of Russia Via SB Capital S.A.
5.500% due 02/26/2024 2,850 2,906
TMK OAOQ Via TMK Capital S.A.
6.750% due 04/03/2020 500 529
Topaz Marine S.A.
8.625% due 11/01/2018 400 401
VM Holding S.A.
5.375% due 05/04/2027 1,700 1,721
VTB Bank 0JSC Via VTB Capital S.A.
6.950% due 10/17/2022 900 974
Noe T NYEE 20,816
(W3R 1ES19,281)

tHR-FIRFH 2.4%

Greenko Dutch BV

8.000% due 08/01/2019 600 626
HTA Group Ltd.

9.125% due 03/08/2022 1,100 1,114
MTN Mauritius Investment Ltd.

4.755% due 11/11/2024 1,200 1,160
6.500% due 10/13/2026 1,100 1,156
E-UHREE 4,056
(3R {H$3,909)

A% 2.3%
118 - FRFER 2.3%
Banco Mercantil del Norte S.A.

5.750% due 10/04/2031 400 400
6.875% due 07/06/2022 (a)(d) 200 207
7.625% due 01/06/2028 (a)(d) 400 415
Credito Real SAB de C.V. SOFOM ER

7.250% due 07/20/2023 600 631
Grupo Cementos de Chihuahua SAB de C.V.

5.250% due 06/23/2024 800 818
Grupo Kaltex S.A. de C.V.

8.875% due 04/11/2022 800 720
TV Azteca SAB de C.V.

7.625% due 09/18/2020 650 659
A%LafE 3,850
(M{FR1HS3,853)

BRI AR AR
(HNZ:F)  (BEpL: )
LEE 0.5%
HE-HEFER 0.5%
JBS USA S.A.
5.750% due 06/15/2025 800 756
SEHESEH 756
(Af=R{E$800)

HR-#EFH 6.7%

CIMPOR Financial Operations BV

5.750% due 07/17/2024 1,350 1,150
GTH Finance BV

7.250% due 04/26/2023 1,600 1,769
IHS Netherlands Holdco BV

9.500% due 10/27/2021 1,450 1,484
Indo Energy Finance Il BV

6.375% due 01/24/2023 970 910
Marfrig Holdings Europe BV

6.875% due 06/24/2019 1,100 1,129
Metinvest BV

9.373% due 12/31/2021 (b)(c) 967 881
VimpelCom Holdings BV

4.950% due 06/16/2024 1,600 1,609
VTR Finance BV

6.875% due 01/15/2024 2,100 2,231
T34 aH 1,163
(A3 R {f$10,952)

R -HERFERE 0.9%

Zenith Bank PLC

6.250% due 04/22/2019 300 302
7.375% due 05/30/2022 1,200 1,178
F4ozYTEE 1,480

(A% R {Hi$1,495)

R -HERFERE 1.6%

Orazul Energy Egenor S en C por A

5.625% due 04/28/2027 900 882
Union Andina de Cementos SAA

5.875% due 10/30/2021 1,100 1,145
Volcan Compania Minera SAA

5.375% due 02/02/2022 600 617
) —E5t 2,644
(MFRES$2,547)



PIMCO/NSa—4 - IX—U ) =9 TR AV TSRS Fr— RO TD7UR

R AR FAMAH

(BN : ) (BN T)
24YEY 0.6%
L% -#IRTH 0.6%
Petron Corp.
7.500% due 08/06/2018 (a) 900 943
24VEV &R 943
(MfF R 1E$912)
SUHR—IL 0.8%
18- #IRTH 0.8%
Indika Energy Capital Il Pte Ltd.
6.875% due 04/10/2022 300 293
Marble Il Pte Ltd.
5.300% due 06/20/2022 1,000 1,007
DURR—LEFR 1,300
(H {8 R 1i$1,299)
Bm72IUAh 0.9%
18- KIRFER 0.9%
AngloGold Ashanti Holdings PLC
5.125% due 08/01/2022 1,500 1,572
m7IVh&R 1,572
(H {8 R 1$1,332)
ARAY 0.3%
1% #IRTH 0.3%
Banco Santander S.A.
6.750% due 04/25/2022 (a) EUR 400 491
ARSUEE 491
(BfF R 1H$429)
~L3 6.4%
18- KIRER 6.4%
Akbank TAS
5.125% due 03/31/2025 $ 900 880
Arcelik A/S
5.000% due 04/03/2023 200 204
Finansbank A/S
4.875% due 05/19/2022 800 794
Turkiye Garanti Bankasi A/S
4.750% due 10/17/2019 500 513
6.125% due 05/24/2027 1,600 1,588
Turkiye Is Bankasi
6.000% due 10/24/2022 1,750 1,758
6.125% due 04/25/2024 800 812
Turkiye Sise ve Cam Fabrikalari A/S
4.250% due 05/09/2020 600 605
Turkiye Vakiflar Bankasi TAO
6.000% due 11/01/2022 1,700 1,689

DR ) FHALAE

(A7 T) (A7 T)
Yapi ve Kredi Bankasi A/S
4.000% due 01/22/2020 700 698
5.750% due 02/24/2022 1,100 1,116
rLagEt 10,657
(HR#3R{E$10,543)
75 EREHEE 0.6%
1R -HRFER 0.6%
Burgan Tier 1 Financing Ltd.
7.250% due 09/30/2019 (a) 900 927
7SO EREEHAR e
(AR {E$901)
AXYR 4.6%
R -HRFH 4.6%
Afren PLC (b)
10.250% due 04/08/2019 1,741 9
15.000% due 04/25/2018 3,592 593
Hikma Pharmaceuticals PLC
4.250% due 04/10/2020 700 710
Petra Diamonds U.S. Treasury PLC
7.250% due 05/01/2022 1,800 1,847
Tullow Oil PLC
6.000% due 11/01/2020 600 573
6.250% due 04/15/2022 1,800 1,649
Vedanta Resources PLC
8.250% due 06/07/2021 2,000 2,185
AXYRER 7,566
(AR5 R{iE$12,109)
TA)H 2.7%
Nrya—r 0.2%
Petrobras Netherlands BV
3.432% due 04/25/2019 448 439

R -HERFERE 2.5%

Navient Corp.

6.500% due 06/15/2022 300 318
Rio Oil Finance Trust Series 2014-1
9.250% due 07/06/2024 642 654

Stillwater Mining Co.

6.125% due 06/27/2022 2,400 2,369

Terraform Global Operating LLC

9.750% due 08/15/2022 700 788
4,129

THrUhER 4,568

(MGRHS4,511)



PIMCO/NSaA—% - IX—DU 5 =y FUR A VISR Fv— R T7UR

FRIE B E FEALh%E FHIE 4 E FHALAE
(BN : ) (HANZ: F) (BN : ) (HiN: )
EHERE S 7.5% mAlcmERAE 12,467
LRERE| 6.3% (H 3R {E$12,465)
10,400
BREFMIEHSE 101.0% $ 167,773
THES 0.5% (MFRE$171,752)
Brown Brothers Harriman & Co.
0.050% due 07/04/2017 CAD 2 1 ERTFTIVINT1TER 0.0% (63)
Citibank N.A. (MEBRME=(ETLI7 L$0)
0.660% due 07/03/2017 $ 40 40
DBS Bank Ltd. ZOtDEELLVERK((1.0%) (1,514)
0.660% due 07/03/2017 126 126
Deutsche Bank AG $iEE 100.0% $ 166,196
0.050% due 07/04/2017 CAD 38 30
0.660% due 07/03/2017 $ % 26 (@) KA RHO BN (LT HHD) LREOEEATHE.
DnB NORBank ASA 0 HHEES . EBFETREHS
0.660% due 07/03/2017 180 180 © E%?LL\E{BE;IE# - °
C al
JPMorgan Chase & Co. (&) 547EMEIAMES
0.660% due 07/03/2017 129 129
National Australia Bank Ltd.
0.660% due 07/03/2017 59 59
Royal Bank of Canada
0.050% due 07/04/2017 CAD 1 1
Sumitomo Mitsui Banking Corp.
0.660% due 07/03/2017 $ 116 116
Wells Fargo Bank
0.660% due 07/03/2017 66 66
774
3.351% due 09/15/2017 1,300 1,293
@ il (R RESR 20174E6 7 30 B BIE
Hifir:
MG PEC D5
FATI J—R i A A Yy it i DOEI &
Afren PLC 15.000%  04/25/2018 04/30/2015 $ 3,394 $ 593 0.36%



PIMCO/NSa—4 - IX—U ) =9 TR AV TSRS Fr— RO TD7UR

O ABLOZDOM D AR | 2017456 /330 H BLIE
OL RH|
Hifr: T
EINiNS LARELS | LARELSZERD
WEHHF AR jSb:| i H SSURE:] FiERES (iS5 iifk) (i iif%) R4
Fannie Mae
BCY 1.440% 06/30/2017  07/03/2017 $ 10,400 4.000% due 07/01/2037 $ (10,735 $ 10,400 $ 10,401
LARIGI&E $ (10,735) $ 10,400 $ 10,401
@) % LKH|
B T
TS AHF @A fEAH il (PN UN—=RLAREGARD RIS
BRC (2.250%) 12/08/2016 12/16/2017 $ (492) $ (486)
BRC (0.500%) 05/12/2017 07/17/2017 (602) (601)
BRC (0.650%) 01/30/2017 07/19/2017 (332) (331)
BRC (0.500%) 04/18/2017 11/23/2017 (1,052) (1,051)
BRC (0.250%) 03/24/2017 N/A (219) (219)
JML (0.750%) 06/20/2017 N/A (402) (402)
YIR—R-LRWMBIEE $ (3,090)
@ EIRfHEALL THFHLBI D HLS
B T
FRATHIH
B A WF K OHkE 30HLLF 31~90H 90 A i
JN—R-LRELE|
KEUSNDHE $ 0 $ (932) $ 0 $ (2,158) $ (3,090)
1)IA—R-LRER | &5 $ 0 $ (932) $ 0 $ (2,158) $ (3,090)
© EG&@T VT 47 fE b 201746 F1 30 H BU7E
| FiRvESH)
BANT : T (A BR<)
EE)FEHLE
E2ail] e {vada HAE RFEB MR BE i
U.S. Treasury 2-Year Note September Futures Short 09/2017 23 $ 7 $ 2 $ 0
U.S. Treasury 5-Year Note September Futures Long 09/2017 42 (12) 0 (7)
U.S. Treasury 10-Year Note September Futures Long 09/2017 72 (6) 0 (20)
SRS $ (1) $ 2 $ (27)
OJEEART VT 47 P8 201746 130 A BU7E
| PANESPSE =S inl A )
BT
KR IEBHIE R
5 HF REH ZEmE ZHUB K HE afE
BOA 07/2017 $ 343 EUR 302 $ 1 $ 0
BPS 07/2017 2,044 1,797 5 0
BPS 08/2017 EUR 1,797 $ 2,047 0 (6)
CBK 07/2017 1,630 1,832 0 (27)
GLM 07/2017 600 670 0 (14)
GLM 07/2017 $ 484 EUR 433 10 0
GLM 08/2017 GBP 677 $ 873 0 (7)
NELELELEHNSH $ 16 $ (54)
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AR EE
20174E6 H30 H T T L7=HAM

(GFAHAL: TKRL)

2%
ZIFILE $ 13,969
HEN 2
A At 13,971
EH:
FHFIE 0
et H 1
A 1
M EE RS 13,970
YU EBHER:
EE A mEES 3,517
aBiEa 0
FIGAERT VST 47 FE 677
JEBEAR RN T VST 47 P 10
M E 4
ELES TR I 4,208
YR EBIFAGIE
B A RS 8,736
B 0
SR TV T 47 R (11)
JESBBRT V3T 1 7 P (108)
AEREEBLOARE (249)
YR LB AR 8,368
WHAEI B L OCR EH RS 12,576
TEH ORE B X HHE BEE D BBAE $ 26,546
SN ER SRS $ 0




Y R— YH—T 7R

M = =
ERHREE
F1688 CRER2017%8 A21H)
YERL S EAR (201645 8 A208~20174 8 A21H)

RREDHGTSEAN

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

QLT 7Y NOMEMEAIRDEY TH,

2 A A &t

FPBERROAHBEFCRELZTD., RELANELRHEOERRERND CLEENE LTERAEZTVEY,

FRREME

ABBERTOBHEMS £ TERETRE LET,

THREGR

BANDBRESTVELR A,

BR7EYMIRIA L

EREPREARE 1-12-1

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




BHvr— x¥—2I7F

woowm owm|n " e Al slwoow
44 (Y NOR = R TR/ B & s> S [ il
i % B
M % % % ENLE!
1181 (2013458 A19H) 10, 191 0.1 80.9 — 5,297
1281 (20144 8 A19H) 10, 199 0.1 59. 7 — 8, 648
1351 (201548 A19H) 10, 206 0.1 44. 7 — 22,034
1481 (201648 A 19H) 10, 211 0.0 68.6 - 19, 722
1581 (201748 A21H) 10, 208 A0. 0 64.0 - 17, 754
FAEHEM IR ITE W TR — 58 0 "R,
M7 7 KT, BN E 2R T RIEENGFEE LW, XUy F~—J % TdH Y A,
OLHAhDEAEMEE L TRFEDHETR
E 5 B & e fif RS %5 | 1 %
[ % w[M A K OFE|k B Kk =F
€./ -] M % % %
20164 8 H19H 10, 211 — 68. 6 —
8 AR 10, 211 0.0 66. 8 —
9 AK 10, 210 A0.0 55. 4 —
10H% 10, 210 A0.0 67.1 —
1LHR 10, 210 A0.0 81.1 —
12A K 10, 210 0.0 54.1 —
201741 AR 10, 209 AO0.0 49.7 —
2 AR 10, 209 0.0 48.6 —
3 AR 10, 209 0.0 29. 2 —
4 AxK 10, 208 A0.0 75.0 —
5 A K 10, 208 A0.0 73.1 —
6 K 10, 208 0.0 65. 4 —
7THRE 10, 208 A0.0 60. 1 —
# X
201748 A21H 10, 208 0.0 64.0 —

PRI E T,
SRS FRIT T IR — T 0 LR,
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O:EREa
Ofih D EEMEEF DR
[BEAEMERZEDHTE]
@ (20164 8 5208~20174 8 5218)
10,212

10211 —
10,210 -
10,209 | = == == e e \ ,,,,,,,,,,,,,,,,,,,,,,
10208 - o m o \ A

10,207 F === - - - - - = - - s T T T o oo oo
10,206 I I I I I I
2016/9 2016/11 20171 2017/3 2017/5 201777
\ — e |
OEEMEDN T L LEBHER

BRELTVAEHAFAMAEFPCI—IL - O— 2B EDTYA T RAEFRRZER & T 537
I%\%O
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ORERE

ERREL. SKECHIERNRCER - IFREOUERRFLZERIC. BOMHLEE
HEIRAEFE L=

SDESGH, BRRITIE 194 FAEFFEEN - EMIEREM Z#EEL. 201659 A
[ZIE. ShoDEERBEAZRIET IERG VDL TRESMIFFEMSEN - BREREN
EBALFELL,

EEFRO—LEADSFDHRE

RAFTRERBEENE L. —005%BETH o, <EHMEFORE>
BLEL. 020 7
0.10 8RR I—)LE BT

- T-Bill (EERHSH) 3 H»AMOFIEYD oo
B -0.10 1
BRIBITICESIEARENZEZRIDE Lz 020

BERFEN R, SATHAETOM. FE 030

YlE—02%~—04%FEETHRLELz. T o040

WWJ\M

NEIF. BERODFEFREFEZERICHEYIE 050 T—Bill3 UHLJOJ*IJ@U
FRL. BRIZIZF—014% T YFE LT, -0.60

T T T T T T T T
165 | 7%

O% 77V FDR—+bI+ YT
HBE1EUROAMEBECIT—I v L R—N—Z0EHAMIIF~DREZITHL. b
TTa—) - O—VEFETERETLGI CLTRIMEOHERERY F L1,

OLTI 7Y FDRYFI—Y LDER
L7 KT, BHEERTEDGELS R BB
BELEND, AVFI—H ZRHY FA, 00

5570, MO N T 7 2 KO LR[S

BEETT, 200
-0.01
-0.02
-0.03
-0.04

551581
2017/8/21

W 22l




FHYRr— IHF—T7 K
OS5 ®NER A

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

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

SlEmECBEBYET LS. FHLIBEVRLEITEYS,

O1/F0O%YnEARME (201648 8 H208 ~20174 8 A218)
ZUEEHISSTWOWERA,
OFER U IDIKR (20164 8 B20E ~20174 8 B218)

. A

= £+ il 5t £+ il
TM M
[EERES 26, 957, 668 26, 957, 639
M7 RS 7, 885, 120 —
( 6,738,010)
Rk S5 18, 040, 131 —
N (23, 825, 000)
s (EEENESEGT) 16, 069, 442 —
(13, 490, 000)

*EFTZITELRE, BEAF2EEEATRY £ A.)

* BRI IZE) 0 5 C,

* () PIMEERIC X 288 T,

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

| rot#EmES
= =+ #H i =+ |
T TH
Y A 3,599, 972 -
N (3, 900, 000)

kO REHITR T LG,
sk AL AR (3 ED 0 $5 T,
* () PIMEERIC X 288 T,
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OFERMFZEANEDEEIIRRE (20164F 8 H20E ~20174E 8 H218)

. FIZERA & DGR

= sy | BMEE Simmea] b RS ComEmgs] D
E DS B A & OIHHRBD C
P il % D 1] %
INFEAR 41, 994 4,092 9.7 — — —

FIERIRA LT, BEEFELOREENCET 2 EEBIEE 1 EICHE SNAFEFEBBATH Y . Y7 7 v RICRDFIFRFRA & I35R
RS T,

OMAEEDAH (20174 8 A21 AEHE)

. ERAHHE

(A) EN ORERR) A thfE R R

X 9 =7 s | D BBBUT FATHI B AR
I A I L I P A o TR Y TR Y=
TH TH % % % % %
. 4,020, 000 4,031, 567 22.7 - - — 22.7
AL (14,020,000)| ( 4,031, 567) (22.7) (=) (=) (= @20
BBk 2 1, 205, 000 1, 207, 280 6.8 - - - 6.8
(B < AxffE) ( 1,205,000)| ( 1,207, 280) (6.8 (=) (=) (=) (6.8
N 2, 090, 000 2,090, 748 11.8 - - - 11.8
B (2,090,000)| ( 2,090, 748) (11.8) (=) (=) (=) (11.8)
WAL 4,030, 000 4,034,993 22.7 - - — 22.7
(ETREENES) | (14,030,000)| ( 4,034,993) (22.7) (=) (=) (=) (22.7)
N Sp| 11,345,000 | 11,364,590 64.0 - - - 64.0
- " (11, 345,000)| (11,364, 590) (64.0) (—) (—) (—) (64.0)

* () WIREEBRETHEETY,

FMALLERIT, MEEREIC Y 2 R AR OEI S,

* BEAD BALARTITEI D 5 C,

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



FHIr— IF—T7 UK
(B)EWN G EE) AHHE  SBIBR

# frm o I B N S——
o m 4& | F M | EESAHA
Hh A& % FM M
WU ABEE651] 1.62 50, 000 50,062 | 2017/9 /20
MBI AFE (54F) 520 0.26 360, 000 360,089 | 2017/9/20
AR B (54E) 4630 0.231 480, 000 480,101 | 2017/9/20
KB A5E (548) 4586l 0.23 100, 000 100, 024 | 2017/9 /27
K Az (54E) #89la] 0.2 190, 000 190, 132 | 2017/12/27
FEMF  ASEVRAEEEE 9 [0 0.14 30, 000 30,027 | 2018/3/22
iR AL (54) R4S 8 [\ 0.236 170, 000 170,059 | 2017/10/18
I B IR ABESERRI9MEEESS 1 (] 1.87 150, 000 150,496 | 2017/10/26
HFRATHIGHGE  AZEE5400] 1.7 100, 000 100, 161 | 2017/9/25
HFEFATHGHGE AT 1.65 900, 000 905,079 | 2017/12/25
HFRFATHGM T  AZEFEL8E 1.59 100, 000 100,666 | 2018/ 1 /25
KB AFERR 194 EE 45 10[H] 1.74 800, 000 804, 416 | 2017/12/19
FEIREIR AL (54) FRk24FESE 11 0. 22 590, 000 590, 251 | 2017/10/31
/I it 4, 020, 000 4,031, 567

FRMES (R < £RME)

NEARZEES BUFRAESE885H] 33, 000 33,414 | 2018/5/22

1.7
Bff AR SRIMAEE S (647)  H1HE 0.4 70, 000 70,033 | 2017/9 /27
Bff G AR SRIMAEE S (647) 5 3H 0.4 20, 000 20,034 | 2018/1 /30
AARGEHERRA - EHREEEES  BUFREEH4TE 1.5 4,000 4,020 2017/12/27
AARGEHERRA - EEREEEES  BUFREEF19E 1.5 42,000 42,274 2018/1/31
AAREHER A - EEREEAES:  BUFRERE 52 1.6 44, 000 44,360 | 2018/2/28
AAREHER A - EEREEAEES:  BUFMRRERE 56/ 1.4 25, 000 25,228 | 2018/4 /20
WOHAREEERE S BURRAES10[9] 1.5 77, 000 77,375 | 2017/12/21
HrEAVE EBRZe A BB SE 101 0.161 260, 000 260,031 | 2017/9/20
EHRbE AR 1 0.279 500, 000 500, 462 | 2017/12/20
RHAEEER  F18[H 0. 387 130, 000 130,045 | 2017/9 /20
/I it 1, 205, 000 1,207, 280

ERES

P LA R T748E R 0.3 200, 000 200,069 | 2017/9 /27
P LA RS 1EN R 0.25 120, 000 120,100 | 2017/12/27
RS RG4S 0.35 370, 000 370,020 | 2017/8/25
LAE A& FIfFE24la 0.3 1, 000, 000 1,000,317 | 2017/9/27
PSR (348) &179H 0.14 400, 000 400,240 |  2017/12/27

/I it 2,090, 000 2,090, 748

LEESR BUREEZANES

BIVEEE /) #54000H] 3.1 100, 000 100,041 | 2017/8/25
BAFEE /1 %5458 1.83 100, 000 100, 145 | 2017/ 9 /20
bk /) &5288[a] 1.89 240, 000 240,754 | 2017/10/25
U EE 5265[m] 1.79 300, 000 300, 065 | 2017/8/25
U EE 52760 0. 592 200, 000 200, 111 | 2017/9/25
JUNET)  ZE417IE] 0.641 340, 000 340,036 | 2017/8 /25
AeMEEES 529309 1.86 100, 000 100, 169 | 2017/9/25
eMEEE S 32208 0.3 350, 000 350, 348 | 2017/12/25
ha X BEIE 5 120 R R R AR 0.317 500, 000 500, 142 | 2017/9/20
HPNTa—R— MUT  F3RREAE R IRE RIS RO 0.33 300, 000 300, 177 | 2017/10/25
SHERT ATV A&Y) —A T IRERIRERIB R 0. 442 300, 000 301,250 | 2018/8/6




BHIR— IHF—T7 UK

#, i = 8 E
F OB oW 4 B FF M % | EEFH A
LTEHES GUREZIAES) % TH TH
AR E 4RIt EFBRE RINEALRH T 0. 388 100, 000 100,196 | 2018/ 2 /28
WHARRRESGE 8 7 [ E MR E FEA R 3.3 600, 000 600,236 | 2017/8/25
WHARRRESE 555000 #11E M IR E RNEAL R 1.86 100, 000 100, 153 | 2017/9/20
WERESOE 5 3 E 2.825 200, 000 201,066 | 2017/10/30
IR 34 R IR E RINERL R AT 0. 592 200, 000 200,095 | 2017/9 /20
/I 3t 4, 030, 000 4,034, 993
& it 11, 345, 000 11, 364, 590
HFHHT + TR WATRTEITE) 0 2T,
| EnzotsiEs
. N Y H *x
x ” W w F F
TM %
av—3 b e NR—N— 899, 993 5.1
*EERIT, M PERAEIC ST 2 AR O EIL,
* SHEOBALAREITY 0 T,
OB EEEMEDER (201748 8 B 21 A B7E)
E] 3 x
B : W F I gz
FH %
INFEAE 11, 364, 590 63.6
Z OMAMFESR 899, 993 5.0
a—)L s m— 5 O, 5, 590, 335 31. 4
A (G M PERRER 17, 854, 918 100. 0

kAR BALARTITEI D $5C,



BRvHr— IPF—T7 UK
OBk, . TARUVEEMEOKR aspuasn OIBIEDIRR (201648 A208~20174 8 A21H)

H A ERES H A EE.
& A
N BE 17, 854, 918, 800 W
S me 5, 549, 998, 539 (VI EETE:S 95, 706, 562
AR AR 11, 364, 590, 303 = R R 98,717, 375
Z OfA FES 899, 993, 268 AL A 3,010,813
ARILFE. 18, 125, 679 sxE
A2 99, 211, 011 (B) HifFEHTEBRE A100, 546, 660
B) A& 100, 793, 362 FEEH 100, 546, 660
Ribg 100, 679, 000 © 4HEHL (A+B) A 4 840,098
HRALREA 4 106, 947 e
FEFILE. 7415 (D) mTHIRBRES 406, 859, 951
(C) MBERIE(A—B) 17,754, 125, 438 (B) BMEE=ERES 52,555, 651
TR 17,392, 173, 897 F) fRpEERe A 92,623,963
TR 25 4 361, 951, 541 -
0 BaELON 17,392 173, 89700 (G) Et(C+D+E+F) 361, 951, 541
1ARAN- Y EEEMEE(C D) 10, 208M RERHBES (G) 361, 951, 541
(1E) 1% o0 A #H13.19,315,765,955 [ . M B I &% € ot AT xR O < B) ABEEHFTERB I ITH RO MR IC LD
2,507,553,179 1, i — R e A1 $4,431,145,2371, 1 1 bOEEHET,
M7= 0 M PEAIT1.0208 1 T, KRG ORBLO T (B) BIMERZBESR L &2 DIL, FREDBINH
FEORS, BIMNEREZ UIAMEED Bt AR % 75 LI\ 2 2250150 % D
ES

FERORBLOT T F) BYERBEE L H DO, PRMOORE, &
AR DFRFIMAR 2 22 LD IO TR 2 VOV E T,

OUTF—T7 v FERANR LT B RABHD LHF AL

e EEES e EEES

Al s Al s
JAIAT=NTVIT AT 7V R 470y k30 Bt EEZ ) | 5, 423, 785, 404 BH (T =« ARSA V7 T BERERE (vX—T—) 77 ) FUEREY 3,123,334
) bTAT=NTVYIT AT 7/ T v 3 iR g e ) | 4,206, 288, 588 KREZBHEHT 7 8 Az—2R 2,952,997
SR 2255 =y b (ARIEERBITA) D774 A (BREEEEZ M) | 3, 161, 244, 481 Bt/ a— /S A A RERRE (v2—7-1 77/ F) EUERER 1,937,870
TR AR5 — 5y b MEEERBTY) 1774 2 CEREEREZER) | 2, 296, 160, 091 G-/ —v -7/ )ay— ~x—7—+77VF 1,020, 305
BARA V577 A0 (AEERAITE) 105 (Rl iR ichRr) 969, 401, 962 TR 70— A =0 FEERE ([Ha—2) BA Nk 934, 834
HHAKT 7Y FREE (v3—T7—V77 v F) F2RREA 436, 168, 504 BRI 0~V AV FEERE (BRERE2-2) EAREA 984, 834
WP SR o R A S 151, 953, 753 G o= 0 A A=V FRERE (7 VT RE - x)ﬁm/ﬁgw 934, 834
Ryra—v 77 R B~y YHY) 2015-06 [ 146,986, 772 TH 70—V A A=)V FEERE (Ha—A) Fopa 984, 834
J)LTTIOT V) =R (xx—=T =)+ 77 F) 98, 153, 976 FH 0=~ A=) VEERE (BEEEEZ—2) BN 984, 834
N —r 77V K BB~y YHY) 2014-09 98, 039, 216 7oA AV RERER (7 VT EE2—2) FREHY 984, 834
S ATDCHEE kI 7 ~ ~ K 85, 180, 134 Bk m — LCBE(E (T2 —R) f3H Syl 984, 543
BERENA - A =) FERRE (v %=7—N7 7 F) F2EIRER 49, 417, 625 SR 7 o — N VBRIE (BIREEE = —R) i H oA 984,543
SR R E BRI IR (S (fg H Sy AR 49, 354, 623 B o —SVBERE T V7 @Ea—2) FH oA 984,543
XTI A AT 19,922, 154 BRf 7 o — SVCBEAE (= —R) AF2[alR T 984, 543
SR T ERR IR E v~ R —T— - 77 VK 14, 424, 815 WAt 7w — S VOBHRE (IR = — ) F2lriRHA 984, 543
R ERAREY ) — R (v x—T T 7 F) 10, 258, 341 R 70— VBRE (77 mEa—2) Fompai 984, 543
TPFDCHEFHIRIE 7 7>~ K (< AV R) 7,492, 405 BFH KA F =« BRLSA © 7 7 BEHEE ([T2—2) ﬁﬂ/\ia’*‘ 984, 252
WHEIT V=XV v I &5 ) A vx=T—=NT7V R 6,983, 416 T A F = - @R SA v 7 TEERRE @ Fva—2) AR 984, 252
TRRORE N « £ =) FERRE =7 —V7 7 F) FURREY 6,929, 426 B R F = BREA V7 TRERRE (77U VT va—-R) BAREE 984, 252
W PR ENHE PR RE ~ Rk —T— T R 5, 350, 038 T R A F =+ BR S A v 7 7 BERRE (12— 2) FIRpE 984, 252
W 70— VBRE (v 3 —7—A 7 7~ F) FAmE R 3,826,372 BH A T - GRS V7 T BERERE (B RVa—2) FIERER 984, 252
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