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AU - 2, 144, 894 1,111,123 - 2, 265, 600 -
B) A& 2,647,110 3,997,938 3,083, 782 3,122,341 4,855, 955 2,584,676
ARADIL LS 5 B 4 1,704, 564 1,687,240 1,678,738 1,667,213 1,643, 398 1,640, 377
RILEA 4 20, 000 1, 300, 490 402,610 570, 869 2,286,617 -
HRALE T 921,219 1,008, 782 1,001, 065 883,010 924, 640 942, 995
KILFE 129 121 68 106 102 83
T DAL H 1,198 1,305 1,301 1,143 1,198 1,221
C) fEEMRE(A—B) 719, 408, 708 704,991, 852 676, 274, 038 674,719, 379 678, 300, 014 634,612,017
JLAR 852, 282, 074 843, 620, 037 839, 369, 412 833, 606, 590 821, 699, 162 820, 188, 876
TR R A5 4 A132,873,366 | A138,628,185 | A163,095,374 | A158,887,211 | A143,399,148 | A185,576, 859
(D) ZEEHRAK 852,282,074 843, 620,0370 839, 369, 4120 833, 606, 5900 821,699, 1620 820,188, 8760
1AO%:YEEMBE(C/D) 8, 441H 8,357TH 8,057M 8,094M 8,255 1,737H
() BB11431 97 S AR L860,449,6931 . H5114~ 1193 HIBNNER E JCAKHIL2,674,047 1 55114~ 1198 —E AR T A%H1342,934,864 1, 1 1

(i)

W7 0 WU PEAEIT, H114310.8441H, #5115110.8357M, #51161410.8057M, #51174#70.8094H . #51181#10.8255, #5119110.7737MH T4,
BEEFEMPEDEH ORI/ D DHEBR O L2 Lt T 2 A ET 28 M, H04:%42,054,0381,

12 —



FFHPINCO - KE/NA - 4 —IL FEHRIE (Z2—P—F5 2 FFILa—R) ERASEE

OEHEDIK;
114 H115H H11eH HLTH H118H 1198
H H 20194E 2 H 26 F ~ [20194F 3 A 26 F ~ [20194F 4 A 26 F ~ [20194E 5 H 28 F ~ [20194F 6 H 26 F ~ [20194E 7 26 A ~
20194E 3 A25H  [20194:4 A25H  [20194:5 A27TH  [20194:6 A25H  [20194:7 A25H  [20194 8 A26H
A A A A A A
(A) ERHZEIE 2,740, 660 2,112, 451 2,697,275 2,676,811 2,639,213 2,631,082
= i 4 4 2,743,020 2,715,968 2,700, 143 2,679, 360 2,642, 333 2,633, 580
SRR A 2,360 A 3,517 A 2,868 A 2,549 A 3,120 A 2,498
(B) FiEFEHTEELE 1,558, 851 A 7,142,205 A 25,191,320 2,948,670 13,120, 246 A 42,488, 336
TEE A 1, 606, 802 81, 830 70, 038 2,956, 579 13,299, 837 30, 745
FEEH A 47,951 A 7,224,085 A 25,261, 358 A 7,909 A 179,591 A 42,519,081
©) ExHENE A 922,417 A 1,010,087 A 1,002, 366 A 884,153 A 925,838 A 944,216
(D) HHEHEE(A+B+C) 3,377,094 A 5,439,841 A 23,496, 411 4,741,328 14, 833, 621 A 40,801,470
(E) RIfRHERE A308, 706, 009 A303, 753,198 A309, 153, 785 A331,811,412 A323, 826, 496 A309, 884, 375
(F) EBmEEEEES 174,160, 113 172,252,094 171, 233, 560 169, 850, 086 167,237,125 166, 749, 363
(Ficd 24 S 4H 24 %8) (421,157,003) | ( 416,927,254) | ( 414,879,672) | ( 412,099,649) | ( 406,276,312) | ( 405,591, 655)
5 RIS FR 2 AH) (A246,996,890) | (A244,675,160) | (A243,646,112) | (A242,249,563) | (A239,039,187) | (A238,842,292)
@) §F(D+E+F) A131,168, 802 A136, 940, 945 A161, 416, 636 A157,219, 998 A141,755, 750 A183, 936, 482
H I#EEHEE A 1,704,564 A 1,687,240 A 1,678,738 A 1,667,213 A 1,643,398 A 1,640,377
RERHERE (G+H) A132, 873, 366 A138, 628, 185 A163,095, 374 A158, 887, 211 A143,399, 148 A185,576, 859
ENNEFEAHEIE A 174, 160, 113 172, 252, 094 171, 233, 560 169, 850, 086 167,237,125 166, 749, 363
(Ficd 24 S 40 24 %8) (421,157,003) | ( 416,927,254) | ( 414,879,672) | ( 412,099,649) | ( 406,276,312) | ( 405,591, 655)
5E RIS FR 2 A5) (A246,996,890) | (A244,675,160) | (A243,646,112) | (A242,249,563) | (A239,039,187) | (A238,842,292)
Sy Fl (i R N 4 112, 126, 882 110, 973, 354 110, 388, 840 110, 166, 968 109, 397, 829 109, 186, 366
MRS 4 A419, 160, 361 A421,853, 633 A444, 717,774 438,904, 265 A420, 034, 102 461,512, 588

R AL ORBLOF T (B) BMF ST ERRIIEHROFMBZIIC LD bDEEHET,
*AHARORPLO T C (C) EFTIHRENE 1 1L FEHIN 3 T A T BB S A L 81E B CTER L TWET,

FAEEORIO P T (F) BMERZBRE & H2 0, [EFEOBMN

St

X E D

(%) 4o EiEEE (2019452 H26H ~20194:8 H26H) [ZLAFO@Y TY,

B, SBIRREZ LIl DA Z 22 LS| W =y 2V E T,

#1143 #1158 #1163 #1173 #1183 #1193
TH A 20194E 2 H 26 [ ~ [20194F 3 H 26 [ ~ [20194F 4 H 26 [ ~ [20194F 5 H 28 F ~ [20194F 6 H 26 F ~ [20194E 7 A 26 A ~
20194E 3 A25 0 |20194E4 A25F 2019465 H27TH 2019466 25 [20194E 7 H25F  [20194E 8 26 H

a. Bl Y SRIE (REPER) 2, 152, 8811 1,702, 69311 1, 695, 22911 2, 256, 6361 2, 484, 6151 1, 687, 402}
b. AETRRSAE ARG - RRRBRER) 04 04 04 04 04 0F
c. [EFERIRKICEY HINAS R4 | 421,157,003 | 416,927, 25419 | 414,879, 672 | 412,099, 649F3 | 406, 276, 3123 | 405, 591, 655
d. FEARICED 2 HRERELE | 111,678,565 | 110,957,901 | 110, 372, 349F9 | 109, 577, 5453 | 108, 556, 61213 | 109, 139, 34114
e. XIS (a+b+e+d) | 534,988,449 | 529, 587, 848F] | 526,947, 2507 | 523,933, 830F3 | 517,317, 5393 | 516, 418, 398
£ FR B (1 N %7=0) 6, 2771 6, 2771 6, 2771 6, 285 6, 2951 6, 29611
g N4 1, 704, 564 1, 687, 240 1, 678, 738 1,667, 213 1, 643, 398[1] 1, 640, 3771
h. AHd4(1 5 0%7-0) 201 201 201 201 201 201
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PIMCO US/NA A —/LR+ARTFT T —T 7 RA

PIMCO US/\AA—JLK-RSTo—T7UR

(B2 T 1 HHALAERS)

BIFME PERRER

J (JPY) $ 42,693
HIRBAERITEZ RIS

J (JPY) 634
HIR 1 O Y 0fliE M

J (JPY) $ 67.31

EH R EE
201846 H 30 HIZ#& T L7= 11
(BHEBAL: TRRL)
IS
ZIOFILE. 29
HELA 5
NN 34
BH:
KALFILE 3
‘AR 3
PR IE 31
WHIEBRELE:
B ML 0
B E 3,313
JESEARNT VST 1 7 R 45
SMEIEE (10)
LI SEHIHER 3,348
LR SE B SAG HE 4%
B8 A GRS 0
R (2,269)
JEEEAAET U ST 4 7 R (34)
SMERE PER L O 1
YR E B S (2,302)
Y EHLB LUK EB RS 1,046
A ORI L DRI E OB 1,077

SPIMCO R32—HZUS/NA+A—)LRANTT
U7 7 RM)DOHIRME FEERIX193,719F
P NI



PIMCO US/\AA—JLK-RSTo—T7UR
HHNE PE D HHE

201846 A30H
T A (AT T) FTAAE (A7 T)

BEAMEES 3.8%
EE MR 3.8%

Federal Home Loan Bank (a)

1.856% due 08/03/2018 $ 1,000 $ 998
1.877% due 07/27/2018 300 300
1.930% due 08/31/2018 300 299

1,697

Bank of Nova Scotia

1.420% due 07/02/2018 11 11

Citibank N.A.

1.420% due 07/02/2018 4 4

DBS Bank Ltd.

1.420% due 07/02/2018 9 9

Deutsche Bank AG

1.420% due 07/02/2018 3 3

DnB NORBank ASA

1.420% due 07/02/2018 1 1

JPMorgan Chase & Co.

1.420% due 07/02/2018 8 8

Sumitomo Mitsui Banking Corp.

1.420% due 07/02/2018 4 4
40

EHSMBER A 1,637

(B {3 IR {fi$1.637) —_—

BEEMESEE 1,637

(B {3 IR {f$1.637) —_—

H 2 (B4 )

BRERE 97.0%

BEREE 97.0%

PIMCO/XS2—5US/N\A - f—JLR-R}FTP—-T7UF (M)

(ER#& R i $38,898) 3,133 41,389

B ERESH 41,389

(HEn{% IR ffi$38,898)

BEAR 100.8% $ 43,026

(%R fifi$40,535)

SMTUNT1TER (2.0%) (854)

(MBRMEE = ETLI7L30)

ZTOMDEESSIVAR 1.2% 521

FEEE 100.0% $ 42,693

(@7—FRUFREFEYTHS.



PIMCO US/\AA—JLK-RSTo—T7UR

OJETEART ) N T 47 201846 730 H 1%
@ S E 2 e LK
BN T
REBFEM R
iGIEER i A ZiEE ZHUEE GRE Al
BPS 07/2018 $ 29 JPY 3,151 $ 0 $ 0
BPS 07/2018 290 32,001 0 (1)
BPS 07/2018 43 4,751 0 0
$ 0 $ [¢)]
@) (JPY) 7T 24N E AR LEK
KB
Hs AT A X sty & Al
BOA 07/2018 JPY 16,576 $ 150 $ 0 $ 0
BPS 07/2018 3,143 28 0 0
BPS 07/2018 7,308 66 0 0
BPS 07/2018 $ 14,924 JPY 1,620,885 0 (290)
CBK 07/2018 JPY 13,487 $ 123 1 0
GLM 07/2018 16,406 150 2 0
JPM 07/2018 1,563,034 14,166 55 0
JPM 07/2018 $ 14,833 JPY 1,613,058 0 (270)
JPM 08/2018 14,195 1,563,034 0 (54)
MSB 07/2018 JPY 1,599,645 $ 14,496 54 0
MSB 08/2018 $ 14,526 JPY 1,599,645 0 (54)
SCX 07/2018 JPY 33,332 $ 304 3 0
SSB 07/2018 $ 14,864 JPY 1,613,058 0 (301)
SSB 07/2018 28 3,143 0 0
SSB 08/2018 JPY 3,143 $ 28 0 0
TOR 07/2018 1,636,352 14,892 119 0
TOR 08/2018 $ 14,589 JPY 1,599,645 0 118)
$ 234 $ (1,087)
NEAEBELELENHER $ 234 $ (1,088)




PIMCO US/ A +A—/LR+ARNTFTV—-T7 7B

PIMCO US/\AA—JLK-RSTo—T7UR

e T | e
EHEHAEE CHAE: T 10 B2 RR<)
201856 H30 H IZ#& T L= BIFME PERRER

(GAEHAL: TR J (AUD) $ 14,862
J (BRL) 95,022
J (MXN) 44,771
I3 - J (NZD) 9,659
ZFLE $ 300 ] (ZAR) 1,877
HEA 12
g &t 312 HIXBERITE SRR
] (AUD) 194
t-J:H J (BRL) 2,873
SCHFLE 24 J (MXN) 963
#HAE 24 ] (NZD) 149
] (ZAR) 47
e gty 288
HIR1 O Y 0HliE M
WHIEBELR: ] (AUD) $ 76.60
B MEES: 4 ] (BRL) 33.07
R 15,946 J (MXN) 46.47
JREART VT 47 B (3,234) ] (NZD) 64.65
SEEE (64) ] (ZAR) 40.22
L IESE ke 12,652
) ¥PIMCO NI2—HFUS/HAA—/LR-ARFT
L AR SE B A PR 2% - NN g8 S
o A © ;ﬂ\wﬁvh(M)O)lﬂ;ﬁaﬁnﬁméfﬁﬁﬁbi193,719¥
B (11,449)
JEEEA AT ) ST 4 7 B (8,250)
SMEREEPER L OVAE 2
4 H R E AR AR (19,706)
4 SEBLES LUK EH R4S (7,054)
TR ORI AMIE PE D BAR $ (6,766)




PIMCO US/\AA—JLK-RSTo—T7UR
HHNE PE D HHE

201846 A30H
T A (AT T) FTAAE (A7 T)

BEAMES 8.6%
SERIREE S 8.6%

Federal Home Loan Bank

1.822% due 07/06/2018 (a) $ 4,100 $ 4,099
1.823% due 07/05/2018 (a) 200 200
1.855% due 08/03/2018 (b) 9,300 9,284

13,583

ANZ National Bank

1.420% due 07/02/2018 1 1

Bank of Nova Scotia

1.420% due 07/02/2018 177 177

Citibank N.A.

1.420% due 07/02/2018 65 65

DBS Bank Ltd.

1.420% due 07/02/2018 140 140

Deutsche Bank AG

1.420% due 07/02/2018 47 47

DnB NORBank ASA

1.420% due 07/02/2018 12 12

JPMorgan Chase & Co.

1.420% due 07/02/2018 138 138

Sumitomo Mitsui Banking Corp.

1.420% due 07/02/2018 70 70
650

EHeMERas 14,233

(A& IR ffi$14,233)

BREARMIESHAE 14,233

(BRI 1i$14.233) _—

5 (BT T)
BRERE 91.6%

REEEE 91.6%
PIMCO /3Sa—#US/\{ *4—)LF: RARSTO—-T7UE(M)

(H R IR {H$143,516) 11,532 152,330

SR aEH 152,330

(B3R {H$143,516) _—
BEAF 100.2% $ 166,563

(E R IRAHE$157,749)

SBTIT4TBER (41%) (6,738)
(RERMEEITTLI7LI0)

TOMDOBELSSIUVER 3.9% 6,366

HEE 100.0% $ 166,191

(@Y—RUFREFIEYTHD,
©O)7— R FMEFHERFIEYTHD.



PIMCO US/\AA—JLK-RSTo—T7UR

OJETEART ) N T 47 20184567130 [ 5L/
@ FME A B e LAY
BN T
RIEHFHME R
5T R¥EH ZiEE ZHUEE G RE A1
BPS 07/2018 JPY 24,441 $ 221 $ 0 $ 0
BPS 07/2018 $ 80 JPY 8,791 0 0
BPS 07/2018 721 79,618 0 (3)
$ 0 $ (3)
@) (AUD) 77 AHNE B F LK
R FEHFEAE
WG F R A ZiEiEi ZHusts & E A
BOA 07/2018 AUD 6,972 $ 5147 $ 0 $ (5)
BOA 08/2018 $ 5,148 AUD 6,972 5 0
BPS 07/2018 AUD 714 $ 525 0 (3)
BPS 07/2018 $ 32 AUD 43 0 0
CBK 07/2018 5314 7,046 0 (108)
GLM 07/2018 AUD 6,984 $ 5,130 0 (30)
GLM 07/2018 $ 5313 AUD 7,068 0 (91)
GLM 08/2018 5,131 6,984 30 0
HUS 07/2018 AUD 135 $ 99 0 0
HUS 07/2018 $ 527 AUD 714 1 0
HUS 08/2018 AUD 714 $ 527 0 (1)
JPM 07/2018 $ 5316 AUD 7,010 0 (136)
RYL 07/2018 AUD 6,952 $ 5,135 3 (5)
RYL 08/2018 $ 5,036 AUD 6,822 5 0
SCX 07/2018 AUD 88 $ 65 0 0
SCX 07/2018 $ 27 AUD 37 0 0
SSB 07/2018 AUD 55 $ 4 0 0
TOR 07/2018 21 16 0 0
TOR 07/2018 $ 35 AUD 46 0 (1)
$ 44 $ (380)

— 22




PIMCO US/\AA—JLK-RSTo—T7UR

@) (BRL) 77 RAHMEAELIELEK

REBFHMHELE
BB F R H ZiEiEi ZHuEts B A

BOA 07/2018 BRL 56,353 $ 14,649 $ 27 $ (25)
BOA 07/2018 $ 15,349 BRL 56,353 0 (702)
BOA 08/2018 BRL 2,179 $ 575 10 0
BOA 08/2018 $ 3,003 BRL 11,488 0 (28)
BPS 07/2018 BRL 81,700 $ 21,915 680 0
BPS 07/2018 $ 21,189 BRL 81,700 46 0
BPS 08/2018 21,205 79,274 0 (676)
CBK 07/2018 BRL 59,257 $ 15,683 282 0
CBK 07/2018 $ 15,368 BRL 59,257 34 0
CBK 08/2018 15,339 58,141 0 (282)
DUB 07/2018 BRL 117,422 $ 30,716 237 (41)
DUB 07/2018 $ 31,729 BRL 117,422 0 (1,209)
DUB 09/2018 7974 30,473 0 111)
DUB 10/2018 3,987 14,952 0 137
FBF 07/2018 BRL 30,528 $ 8,180 245 0
FBF 07/2018 $ 7918 BRL 30,528 17 0
FBF 08/2018 8,030 30,058 0 (246)
GLM 07/2018 BRL 29,610 $ 7,716 33 (14)
GLM 07/2018 $ 7,890 BRL 29,610 0 (193)
GLM 08/2018 BRL 896 $ 236 4 0
GLM 08/2018 $ 221 BRL 854 0 0
GLM 09/2018 BRL 518 $ 134 0 0
HUS 07/2018 35,674 9,542 270 0
HUS 07/2018 $ 9,537 BRL 35,674 3 (267)
HUS 08/2018 8,022 30,058 0 (238)
JPM 07/2018 BRL 16,726 $ 4,465 118 0
JPM 07/2018 $ 4,338 BRL 16,726 9 0
JPM 08/2018 4,068 15,263 0 (116)
MSB 07/2018 BRL 99,143 $ 26,401 632 0
MSB 07/2018 $ 26,060 BRL 99,143 4 (333)
MSB 08/2018 26,324 99,143 0 (650)
SCX 07/2018 BRL 122,585 $ 31,792 0 (69)
SCX 07/2018 $ 33,515 BRL 122,585 0 (1,653)
SSB 07/2018 BRL 2,728 $ 710 2 (1)
SSB 07/2018 $ 718 BRL 2,728 0 (9)
SSB 08/2018 291 1,104 0 (5)
TOR 07/2018 BRL 2,358 $ 624 14 3)
TOR 07/2018 $ 611 BRL 2,358 1 0

$ 2,705 $ (7,008)




@] (MXN) 7T AHNE A& FIELEK

PIMCO US/\AA—JLK-RSTo—T7UR

RIEHFHME R
BT R A ZiEiEi st & E A

BOA 08/2018 MXN 3,242 $ 161 $ 0 $ (3)
BOA 08/2018 $ 7,225 MXN 138,138 0 (260)
BPS 07/2018 MXN 936 $ 47 0 (1)
BPS 07/2018 708 36 0 0
BPS 08/2018 2,754 135 0 (4)
BPS 08/2018 $ 16,287 MXN 311,836 0 (564)
BRC 08/2018 4,336 83,226 0 (139)
CBK 08/2018 MXN 43,916 $ 2,145 2 71)
CBK 08/2018 $ 15,335 MXN 296,213 0 (400)
GLM 08/2018 MXN 614 $ 31 0 0
HUS 08/2018 20,900 1,029 0 (24)
JPM 07/2018 $ 48 MXN 936 0 0
JPM 08/2018 MXN 34,532 $ 1,772 31 0
UAG 08/2018 $ 8,648 MXN 166,453 0 (256)

$ 33 $ (1,722)

@) (NZD) 77 AHME 2 e LAY
RIEBHGHE AR
5T REEH ZiEE ZHUEE G RE U

BOA 07/2018 $ 3,337 NZD 4,770 $ 0 $ (107)
BPS 07/2018 NZD 21 $ 14 0 0
BPS 07/2018 $ 29 NzZD 43 0 0
GLM 07/2018 NzZD 4,646 $ 3,148 3 0
GLM 08/2018 $ 3,148 NZD 4,646 0 (3)
HUS 07/2018 NZD 55 $ 38 1 0
HUS 07/2018 $ 6 NZD 9 0 0
HUS 07/2018 14 21 0 0
HUS 08/2018 NZD 21 $ 14 0 0
JPM 07/2018 $ 3,296 NZD 4,767 0 (68)
RBC 07/2018 NZD 82 $ 56 1 0
RYL 07/2018 39 27 1 0
SCX 07/2018 4,778 3,259 25 0
SCX 07/2018 $ 3,383 NZD 4,868 0 (88)
SCX 08/2018 3,259 4778 0 (24)
UAG 07/2018 NZD 4814 $ 3,257 0 (2)
UAG 08/2018 $ 3,257 NZD 4814 2 0

$ 33 $ (292)




PIMCO US/\AA—JLK-RSTo—T7UR

@) (ZAR) VT ANE ALK

RIEHFHME R
BT R H ZiEiEi st & E A

BOA 08/2018 $ 15 ZAR 196 $ 0 $ (1)
BOA 08/2018 ZAR 305 $ 24 1 0
BPS 07/2018 $ 4 ZAR 55 0 0
BPS 08/2018 651 8,311 0 (47)
GLM 08/2018 643 8,226 0 (47)
GLM 08/2018 ZAR 41 $ 3 0 0
HUS 08/2018 $ 71 ZAR 907 0 (5)
IND 08/2018 $ 19 ZAR 239 0 (1)
JPM 08/2018 660 8,425 0 (48)
JPM 08/2018 ZAR 191 $ 14 0 0
S0G 08/2018 $ 3 ZAR 38 0 0

$ 1 $ (149)

NEABSLEELRZHEH $ 2,816 $ (9,554)
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Community Health Systems, Inc.

5.307% due 12/31/2019 $
5.557% due 01/27/2021

Energizer Holdings, Inc.

7.353% due 05/18/2019

Nationstar Mortgage Holdings, Inc.
6.833% due 04/27/2019

7.333% due 04/27/2019

nyya—akt

(B IRfE$1,524)

1HE-HWERFH 75.7%

Ally Financial, Inc.

4.125% due 03/30/2020
5.125% due 09/30/2024
8.000% due 11/01/2031
Barclays Bank PLC

7.625% due 11/21/2022 (b)
Blackstone GQP Holdco LP
6.500% due 03/20/2021

CIT Group, Inc.

5.000% due 08/15/2022
Equinix, Inc.

5.750% due 01/01/2025
ESH Hospitality, Inc.

5.250% due 05/01/2025
FBM Finance, Inc.

8.250% due 08/15/2021
Freedom Mortgage Corp.
8.125% due 11/15/2024
8.250% due 04/15/2025
Greystar Real Estate Partners LLC
5.750% due 12/01/2025
Howard Hughes Corp.
5.375% due 03/15/2025
Intesa Sanpaolo SpA
5.017% due 06/26/2024
Jefferies Finance LLG
6.875% due 04/15/2022
MGM Growth Properties Operating Partnership LP
5.625% due 05/01/2024
Navient Corp.

5.000% due 10/26/2020
6.500% due 06/15/2022
6.750% due 06/15/2026
7.250% due 01/25/2022
8.000% due 03/25/2020
Quicken Loans, Inc.

5.250% due 01/15/2028
5.750% due 05/01/2025

Rio Oil Finance Trust Series 2018-1

98
195

250

500
500

500
500
250
750
600
1,000
800
1,175

750

850

250
600
550
1,000
400
500
250
500
250
1,000

450
500

$

97
191

250

497
497

1,532

502

297

809

603

1,014

810

1,137

785

827

243
590
500
1,002
407
500
256
490

262
1,057
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8.200% due 04/06/2028 300 305
Royal Bank of Scotland Group PLC
6.125% due 12/15/2022 1,500 1,580
Springleaf Finance Corp.
6.875% due 03/15/2025 1,425 1,418
Starwood Property Trust, Inc.
4.750% due 03/15/2025 850 818
17,680
Adient Global Holdings Ltd.
4.875% due 08/15/2026 500 451
ADT Corp.
4.125% due 06/15/2023 450 423
AECOM
5.125% due 03/15/2027 250 236
Alcoa Nederland Holding BV
6.125% due 05/15/2028 200 202
Allison Transmission, Inc.
5.000% due 10/01/2024 500 493
Altice Financing S.A.
6.625% due 02/15/2023 1,000 988
7.500% due 05/15/2026 500 485
Attice France S.A.
6.000% due 05/15/2022 750 754
6.250% due 05/15/2024 1,000 975
Altice Luxembourg S.A.
7.750% due 05/15/2022 1,500 1,457
Altice U.S. Finance I Corp.
5.500% due 05/15/2026 500 484
AMC Networks, Inc.
4.750% due 08/01/2025 300 289
Aramark Services, Inc.
4.750% due 06/01/2026 250 242
ArcelorMittal
7.000% due 10/15/2039 400 461
Arconic, Inc.
5.125% due 10/01/2024 900 892
Ashland LLC
6.875% due 05/15/2043 500 510
Avon Intemational Operations, Inc.
7.875% due 08/15/2022 500 498
B&G Foods, Inc.
4.625% due 06/01/2021 500 494
BCD Acaquisition, Inc.
9.625% due 09/15/2023 500 535
Beacon Roofing Supply, Inc.
4.875% due 11/01/2025 1,000 924
Berry Global, Inc.
5.500% due 05/15/2022 500 505
BMC East LLC
5.500% due 10/01/2024 250 244
Bombardier, Inc.
7.500% due 12/01/2024 325 343
7.750% due 03/15/2020 250 265
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8.750% due 12/01/2021 500 552 DCP Midstream Operating LP
Cablevision Systems Corp. 5.350% due 03/15/2020 100 102
5.875% due 09/15/2022 750 746 6.450% due 11/03/2036 400 422
8.000% due 04/15/2020 250 263 Dell Intemational LLC
Caesars Resort Collection LLC 5.875% due 06/15/2021 250 254
5.250% due 10/15/2025 750 712 Diamond Offshore Drilling, Inc.
Callon Petroleum Co. 7.875% due 08/15/2025 800 832
6.125% due 10/01/2024 550 560 Diamond Resorts Intemational, Inc.
CBS Radio, Inc. 7.750% due 09/01/2023 250 263
7.250% due 11/01/2024 250 239 DISH DBS Corp.
CCO Holdings LLC 5.125% due 05/01/2020 250 248
5.125% due 05/01/2027 1,000 938 7.875% due 09/01/2019 500 520
5.250% due 09/30/2022 250 251 DKT Finance ApS
5.750% due 09/01/2023 1,000 1,010 9.375% due 06/17/2023 (c) 600 609
5.875% due 04/01/2024 250 251 Endo Dac
Centene Corp. 6.000% due 07/15/2023 250 207
6.125% due 02/15/2024 125 132 Energizer Gamma Acquisition, Inc.
Centennial Resource Production LLC 6.375% due 07/15/2026 (c) 525 535
5.375% due 01/15/2026 525 512 Ensco PLC
Cequel Communications Holdings 1 LLC 4.500% due 10/01/2024 500 414
5.125% due 12/15/2021 500 499 5.750% due 10/01/2044 375 267
CF Industries, Inc. 7.750% due 02/01/2026 250 237
5.150% due 03/15/2034 250 233 First Data Corp.
Chemours Co. 5.750% due 01/15/2024 500 502
6.625% due 05/15/2023 130 136 7.000% due 12/01/2023 1,000 1,044
7.000% due 05/15/2025 500 539 First Quality Finance Co., Inc.
Cheniere Corpus Christi Holdings LLC 5.000% due 07/01/2025 250 229
5.125% due 06/30/2027 500 497 Fortress Transportation &
7.000% due 06/30/2024 250 273 Infrastructure Investors LLC
Cheniere Energy Partners LP 6.750% due 03/15/2022 500 513
5.250% due 10/01/2025 375 367 Freeport-McMoRan, Inc.
Chesapeake Energy Corp. 3.550% due 03/01/2022 500 476
8.000% due 12/15/2022 230 242 3.875% due 03/15/2023 250 237
Clear Channel Worldwide Holdings, Inc. 5.400% due 11/14/2034 500 456
6.500% due 11/15/2022 1,500 1,534 Gates Global LLC
Clearwater Paper Corp. 6.000% due 07/15/2022 476 483
5.375% due 02/01/2025 500 456 GLP Capital LP
CNX Midstream Partners LP 5.250% due 06/01/2025 250 251
6.500% due 03/15/2026 825 804 5.375% due 11/01/2023 650 666
CommScope, Inc. 5.750% due 06/01/2028 100 101
5.000% due 06/15/2021 250 251 Griffon Corp.
Community Health Systems, Inc. 5.250% due 03/01/2022 750 732
5.125% due 08/01/2021 600 558 HCA Healthcare, Inc.
6.250% due 03/31/2023 750 691 6.250% due 02/15/2021 500 520
8.625% due 01/15/2024 (c) 100 100 HCA, Inc.
Constellium NV 5.000% due 03/15/2024 500 501
5.875% due 02/15/2026 250 242 5.875% due 05/01/2023 500 520
Core & Main LP 7.500% due 02/15/2022 1,000 1,090
6.125% due 08/15/2025 750 714 HD Supply, Inc.
Crown Americas LLC 5.750% due 04/15/2024 500 526
4.250% due 09/30/2026 500 459 Hil-Rom Holdings, Inc.
CSC Holdings LLC 5.000% due 02/15/2025 500 487
5.250% due 06/01/2024 500 474 Hilton Domestic Operating Co., Inc.
8.625% due 02/15/2019 500 516 5.125% due 05/01/2026 175 173
DAE Funding LLC Hitton Grand Vacations Borrower LLG
4.000% due 08/01/2020 125 124 6.125% due 12/01/2024 500 512
4.500% due 08/01/2022 250 243 Hilton Worldwide Finance LLC
5.000% due 08/01/2024 650 626 4.625% due 04/01/2025 650 635
Darling Ingredients, Inc. Hughes Satellite Systems Corp.
5.375% due 01/15/2022 500 507 7.625% due 06/15/2021 500 534
DaVita, Inc. IHO Verwaltungs GmbH (d)
5.000% due 05/01/2025 500 472 4.125% due 09/15/2021 400 395
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4.750% due 09/15/2026 500 472 4.625% due 06/01/2023 250 253
Intelsat Jackson Holdings S.A. OCI NV
7.500% due 04/01/2021 500 499 6.625% due 04/15/2023 400 408
8.000% due 02/15/2024 500 526 Open Text Corp.
International Game Technology PLC 5.875% due 06/01/2026 650 665
6.500% due 02/15/2025 650 674 Park Aerospace Holdings Ltd.
IQVIA, Inc. 4.500% due 03/15/2023 250 238
4.875% due 05/15/2023 500 507 5.250% due 08/15/2022 1,000 994
5.000% due 10/15/2026 500 489 5.500% due 02/15/2024 250 247
Jaguar Holding Co. Il Park—Ohio Industries, Inc.
6.375% due 08/01/2023 1,000 998 6.625% due 04/15/2027 250 254
JBS USA LUX S.A. PDC Energy, Inc.
6.750% due 02/15/2028 150 142 6.125% due 09/15/2024 250 256
Jeld-Wen, Inc. PetSmart, Inc.
4.875% due 12/15/2027 400 373 5.875% due 06/01/2025 250 194
Kinetic Concepts, Inc. Pilgrim’s Pride Corp.
7.875% due 02/15/2021 500 508 5.750% due 03/15/2025 275 265
12.500% due 11/01/2021 250 277 Platform Specialty Products Corp.
Lennar Corp. 6.500% due 02/01/2022 1,000 1,020
4.750% due 05/30/2025 875 850 Precision Drilling Corp.
4.750% due 11/29/2027 250 236 7.750% due 12/15/2023 425 449
5.000% due 06/15/2027 375 361 Prestige Brands, Inc.
5.250% due 06/01/2026 750 739 6.375% due 03/01/2024 825 821
LHMC Finco Sarl Prime Security Services Borrower LLC
7.875% due 12/20/2023 (c) 525 514 9.250% due 05/15/2023 406 433
Live Nation Entertainment, Inc. PulteGroup, Inc.
5.625% due 03/15/2026 100 99 5.500% due 03/01/2026 500 497
Mallinckrodt International Finance S.A. Qualitytech LP
5.750% due 08/01/2022 750 679 4.750% due 11/15/2025 375 353
Meredith Corp. Rackspace Hosting, Inc.
6.875% due 02/01/2026 250 247 8.625% due 11/15/2024 750 756
MGM Resorts International Range Resources Corp.
6.000% due 03/15/2023 775 800 5.750% due 06/01/2021 500 515
6.625% due 12/15/2021 675 713 RBS Global, Inc.
6.750% due 10/01/2020 2,534 2,661 4.875% due 12/15/2025 375 354
8.625% due 02/01/2019 500 515 RegionalCare Hospital Partners Holdings, Inc.
MSCI, Inc. 8.250% due 05/01/2023 500 528
4.750% due 08/01/2026 500 485 Rowan Cos., Inc.
Murphy Oil Corp. 7.375% due 06/15/2025 1,000 973
5.750% due 08/15/2025 250 250 7.875% due 08/01/2019 250 259
Murphy Oil USA, Inc. Sanchez Energy Corp.
5.625% due 05/01/2027 500 491 7.250% due 02/15/2023 475 472
Nabors Industries, Inc. 7.750% due 06/15/2021 650 557
5.750% due 02/01/2025 500 474 Scientific Games International, Inc.
NCR Corp. 10.000% due 12/01/2022 500 535
6.375% due 12/15/2023 500 519 Sensata Technologies BV
Netflix, Inc. 4.875% due 10/15/2023 500 504
4.375% due 11/15/2026 1,000 940 ServiceMaster Co. LLC
New Red Finance, Inc. 5.125% due 11/15/2024 1,400 1,362
4.250% due 05/15/2024 500 475 Sigma Holdco BV
5.000% due 10/15/2025 1,075 1,023 7.875% due 05/15/2026 975 919
Newfield Exploration Co. Simmons Foods, Inc.
5.750% due 01/30/2022 800 837 5.750% due 11/01/2024 250 218
Nielsen Company Luxembourg SARL Sirius XM Radio, Inc.
5.000% due 02/01/2025 250 239 5.000% due 08/01/2027 250 235
Noble Holding International Ltd. 5.375% due 04/15/2025 750 742
7.875% due 02/01/2026 450 464 Southwestern Energy Co.
Nokia OYJ 4.100% due 03/15/2022 500 480
4.375% due 06/12/2027 625 589 Spectrum Brands, Inc.
Novelis Corp. 6.625% due 11/15/2022 500 518
6.250% due 08/15/2024 500 501 SPX FLOW, Inc.
NXP BV 5.625% due 08/15/2024 500 499
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SRC Energy, Inc.

6.250% due 12/01/2025 250
Standard Industries, Inc.

5.000% due 02/15/2027 500
5.375% due 11/15/2024 800
6.000% due 10/15/2025 250
Stars Group Holdings BV

7.000% due 07/15/2026 (c) 600
Station Casinos LLC

5.000% due 10/01/2025 250
Sunoco LP

4.875% due 01/15/2023 125
Symantec Corp.

3.950% due 06/15/2022 425
Syniverse Holdings, Inc.

9.125% due 01/15/2019 36
Teck Resources Ltd.

6.125% due 10/01/2035 350
6.250% due 07/15/2041 125
TEGNA, Inc.

4.875% due 09/15/2021 250
Teleflex, Inc.

4.875% due 06/01/2026 500
Telenet Finance Luxembourg Notes Sarl

5.500% due 03/01/2028 400
Tenet Healthcare Corp.

4.375% due 10/01/2021 500
6.000% due 10/01/2020 750
Teva Pt ical Finance Netherlands [ BV

6.000% due 04/15/2024 200
T-Mobile USA, Inc.

4.500% due 02/01/2026 250
4.750% due 02/01/2028 250
5.375% due 04/15/2027 500
6.000% due 04/15/2024 50
6.375% due 03/01/2025 250
6.500% due 01/15/2026 375
Toll Brothers Finance Corp.

4.875% due 11/15/2025 350
TransDigm, Inc.

6.500% due 05/15/2025 975
Transocean, Inc.

6.800% due 03/15/2038 750
7.500% due 04/15/2031 250
9.000% due 07/15/2023 1,000
Triumph Group, Inc.

7.750% due 08/15/2025 125
U.S. Concrete, Inc.

6.375% due 06/01/2024 700
United Rentals North America, Inc.

4.625% due 10/15/2025 250
4.875% due 01/15/2028 250
Univision Communications, Inc.

5.125% due 05/15/2023 500
5.125% due 02/15/2025 500
6.750% due 09/15/2022 160
UPCB Finance IV Ltd.

5.375% due 01/15/2025 1,500
USG Corp.

5.500% due 03/01/2025 500
Valeant Pharmaceuticals International

7.250% due 07/15/2022 125

251
465
794
252
608
236

120

36

354
125

250

493

366

494
773

198
234
232
488

259
388

338
988
613
233
1,080
124

705

239
232

481
463
164
1,433
516

128
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Valeant Pharmaceuticals Intemnational, Inc.
5.500% due 11/01/2025 1,625
7.000% due 03/15/2024 250

9.000% due 12/15/2025 1,825
Valvoline, Inc.

4.375% due 08/15/2025 400
VeriSign, Inc.

5.250% due 04/01/2025 650
ViaSat, Inc.

5.625% due 09/15/2025 250
Virgin Media Finance PLC

6.000% due 10/15/2024 1,000
Virgin Media Secured Finance PLC

5.500% due 08/15/2026 250
WESCO Distribution, Inc.

5.375% due 06/15/2024 500
Whiting Petroleum Corp.

5.750% due 03/15/2021 250
6.625% due 01/15/2026 125
Wind Tre SpA

5.000% due 01/20/2026 1,400
WPX Energy, Inc.

6.000% due 01/15/2022 250
Wynn Las Vegas LLC

4.250% due 05/30/2023 150
5.500% due 03/01/2025 350
Yum! Brands, Inc.

6.875% due 11/15/2037 250
Zayo Group LLC

5.750% due 01/15/2027 500
Ziggo BV

5.500% due 01/15/2027 600
Antero Midstream Partners LP

5.375% due 09/15/2024 925
Blue Racer Midstream LLG

6.125% due 11/15/2022 750
6.625% due 07/15/2026 425
Calpine Corp.

5.375% due 01/15/2023 1,000
5.750% due 01/15/2025 750
CenturyLink, Inc.

5.800% due 03/15/2022 250
6.450% due 06/15/2021 250
7.500% due 04/01/2024 500
Energy Transfer Equity LP

5.875% due 01/15/2024 500
EP Energy LLC

7.750% due 05/15/2026 725
8.000% due 11/29/2024 275
Frontier Communications Corp.

8.500% due 04/01/2026 450
10.500% due 09/15/2022 500
Jonah Energy LLC

7.250% due 10/15/2025 750
NGPL PipeCo. LLC

4.375% due 08/15/2022 375
Parsley Energy LLC

5.250% due 08/15/2025 250
6.250% due 06/01/2024 500

1,509
263
1,898
373
661
236
955
235

493

256
129

1,117
261

143
345

248
493

562
112,102

761
422

955
688

249
258
515
514

743
279

436
456

609
373

247
520
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Sprint Capital Corp.

8.750% due 03/15/2032
Sprint Communications, Inc.
6.000% due 11/15/2022
7.000% due 08/15/2020
Sprint Corp.

7.250% due 09/15/2021
7.875% due 09/15/2023
Tallgrass Energy Partners LP
5.500% due 09/15/2024
5.500% due 01/15/2028
Targa Resources Partners LP
4.250% due 11/15/2023
5.000% due 01/15/2028
Telecom Italia Capital S.A.
6.375% due 11/15/2033
Transocean Proteus Ltd.
6.250% due 12/01/2024

#HE-WRFRAR
(A3 R {E$147,824)

TEE 0.1%
Groupe Novasep SAS

HEHAAR
(B [Rfili$766)

SRR 23.5%

500

1,000
600

750
2,600

500
250

500
250

500

213

I

139,800

Atif &4 (BT T)

536

994
623

782
2,702

513
246

481

495

215
16,782

146,564

261
261

44,100

ANZ National Bank
1.420% due 07/02/2018
Bank of Nova Scotia
1.420% due 07/02/2018
Citibank N.A.

1.420% due 07/02/2018
DBS Bank Ltd.

1.420% due 07/02/2018
Deutsche Bank AG
1.420% due 07/02/2018
DnB NORBank ASA
1.420% due 07/02/2018
JPMorgan Chase & Co.
1.420% due 07/02/2018
Sumitomo Mitsui Banking Corp.
1.420% due 07/02/2018

ERemERAE
(ER#3 R E$45,541)

BREHMIESHERT (@ 100.1%
(ER8 7 i $195,655)

EMTVT(TEH 00%

(RBRME!=(LTLIT L$§(50)
ZDHDEESLVER (0.1%)

HEEE 100.0%

(a) 20184E6 A 30 AR DML B B FMHEEHF DE S (L.

392

144

312

104

26

306

155

81.3%, ZDMDEHMEED188%THS.

(b) B R ER AL 55
(c) #47T BERS | B L2
(d) RPILL D HEHFESF

$

$

2
392
144
312
104

26
306

155

1441

45,541

193,898

(47)

(132)

193,719
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@il [ RES: 20184E6 H 30 H HifE
BT T
MBI EDD

FATI A A B At il R OB
Groupe Novasep SAS 03/15/2012 $ 766 $ 261 0.13%
O ABLOZDOM D AR |
@l RES 201846 H 30 A BIfE
AL F
A . . _ . YN LARERS| LRGN
BoEE B4R B8R i H B4 LR (R (i S H) DRI L
U.S. Treasury Inflation
BPS 2.220% 06/29/2018 07/02/2018 $ 17,500 Protected Securities
1.125% due 01/15/2021 § (17,861) § 17,500 § 17,503
U.S. Treasury Notes
BSN 2.300% 06/29/2018 07/02/2018 26,600 3.375% due 11/15/2019 (27,147) 26,600 26,605
LARIEI & $ (45,008) $ 44,100 $ 44,108
@V N\ —R-LRHLS]
HLAL: T
5 IHHF A& fEAH il H [EN U= LAREB AR DR IS
BCY (0.100%) 01/16/2018 07/20/2018 $ (460) $ (460)
BCY 1.200% 06/21/2018 N/A (586) (586)
Y/8—2- LRI &8 $ (1,046)
@R AL L TRFHLBES LD HLS |
BN T
FRAF
B H B LUk 30HLLF 31-90H 90 H i X
1JIN—R-LRERE|
Non — U.S. Corporate Debt $ 0 $ 0 $ 0 $ (586) $ (586)
U.S. Corporate Debt 0 (460) 0 0 (460)
YN—R-LRERBI&E $ 0 $ (460) $ 0o $ (586) $ (1,046)
EA&E $ 0 $ (460) $ 0 $ (586) $ (1,046)
YIR—=R:LRBEIRDRILE $ (1,046)
O Bt 7T V3T 47 P
@ cidt T ar
SR ARDA T v ar
BN T
PAZEVEN
FHAH AT AR i H K%K (5 ) il
Call - U.S. Treasury 10-Year Note August 2018 Futures $ 120.500 07/27/2018 81 $ (21) $ (26)
Put — U.S. Treasury 10-Year Note August 2018 Futures 118500 07/27/2018 42 10) (2)
Put — U.S. Treasury 10-Year Note August 2018 Futures 119.000 07/27/2018 39 (6) 4)
FEA TG $ (37) $ (32)
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@ SeWHK
BN T
BG4
fAL] il REA AR RFEHERMR LS HPE HiE
U.S. Treasury 10-Year Note September Futures Long 09/2018 43§ @ $ 0 $ 0
SMEHEH $ @ 3 0 $ 0
@ <7 7K
IV R T T AN AT T (FEAE - TV A - HUFE) — 520
HAL: T
BG4
ZHL 2018/6/ 30050 FeFB
SR BEEAR WA BRHAZTL YR HMETA i ks A SE ERE Ak
Dell, Inc. 1.000% 06/20/2023 2419% § 725 $ $ 7 % 0 $ 0
DISH DBS Corp. 5000% 06/20/2023 6.151% 1,425 (27) 3 0
$ (111)  § (20) § 3 $ 0
IV T T AR AT T (TP he AT I A) —5ED
BN T
ZE BRI 4
ZH RFEBL
AT IR VT = [Ebesoil] A HEITA ik FRAiEiEE ERE Al
CDX.HY-30 Index 5000% 06/20/2023 §$ 34500 § 2035 §$ (146) $ 0 $ (19)
ERAT T
HLAL: T
JEBhFELA:
ZEBh 4R RFEBL
K/ T EBERIA T oA EEe WA HEITA TGk ERRIEiEEN ERE Bt
2 3-Month USD-LIBOR 1.750% 06/20/2020 $ 2000 $ 40 $ 1§ 0 $ 0
A7yTRKER $ 1,964 § (165) § 3 $ (19)
OJEEHEART VT 7 P8 dh
@ cidt T ar
TLVohe T T g LR AT T g
BAL: T
TaFyiar TLIT A
IS4 T fzaid] B /580 T —h il B FHEITTA (ZHEH) LR Ak
BOA Put = CDX.IG-30 Index 5ty 0.750% 07/18/2018 1,200 §$ M $ n
BRC Put - CDX.IG-30 Index Y 0.950% 07/18/2018 400 (M 0
CBK Put - CDX.IG-30 Index Y 0.850% 07/18/2018 600 (1) 0
DUB Put - CDX.IG-30 Index Y 0.950% 07/18/2018 700 M 0
JPM Put - CDX.IG-30 Index =Y 0.725% 07/18/2018 300 0 0
FEF 3R $ @ 3 (1)
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@ 177K
M—=Z ) Y —2 e 2T S
BN T
AT 7 AR
BREBICRD
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