fil | 2024 4 R19BE T (20145 5 B21BEXTE)
FELTHETONEREERTHSELD
NZa—4% AhL Z7VFK A —
PT5RY (JPY) OEREEFRIEHE~DEE
ZALT, R (HEEESEHFT.) OIEE
WEEOAHES#RENLEIERENKR L
L. FIFIRBOERS L UEHMEELNY
BOERZHILET, 4. (AHREER
THEIIYR—IX—4 vy b -IHF—T7FK
Emﬁﬁrw&ﬁ%ﬁ@#«w&ﬁ%ﬁuiioﬂﬁt

DONEHREEE~NDRETEMNEHET S

CEEARELFT, REGRIIEF~DERAD
EBRICEAT 2#ERIEZ. ELaD /1) =
T RIZRFELET,
RAEIE LT, HRETHHEREREIIZSENT
X, YN EREETOMEEREEZRNIL
BEL-FELFIREEEDKFILFZEYAE
LDAEBEEIZ1TL. ABEE) X I DER
ElEnrYFES,

ELd NZa1—45 A2hHA
PIMCOI Sk A = 552y
wﬁﬁﬁ (JPY) BEUTH— - 27—
rgapa) | T2 L Y¥—07 L FORHAR

S ERENRELET,
FLT /\':1_9' [ N=] /§51—9° A hLhL
TEERANER 19hh 57‘/F TJ7F (M) ADREFHELT.

A_77Yﬁﬁwﬁmuéﬁwﬁﬁ%%ﬁ
(JPL);U%nawmiﬁ&%EIE

BEMEELET,

YA - hAEOAHBEEETEREN
I-hy b |RELFET,

=77V | HEREEADRETITVERA,
REETGIE~DREZISIZFIREZERTEE A
NEREE~NOEEREFTVEEA,
REZEREOELYZRNELIUVFEERE (FF
MREEAET.) SEOEEHEANFEHEL
L. HEE5EE, HEMBKE, HRBRASE
HWELTEASHARELET, L. &
Rt IR ANV EEDIZEICIX R E FTHAELY
NER A | CERBYET,

NREEDREICHI= > Tl ERMED
REEEAL. BAIE LTHRENHT S
HE LET, (REMRKESTRBAE
CEUEET 2BENHYET.)

XL D7y RE, Bl RXBREERELTRYRDAET,

HAFHKXIREFEFRIBUEL, INISA (DEREFRERGE) LU
Z7NISA (REGEDVEREFRBFE) ) OFRARRTY
FLJERESHICBRAVEDECEEL,

FRHEAHMR

tl\

PIMCO A hLEKI7VFR
<HA2AhL>
(F2EHEE)

F1H CGREHB : 20194F10A218)

RBEDHGZSEAN

TREIKANDCEBEBYESEHILBLEITET,
ST, BFEHELEDO TPIMCO A VHLEKI 7
VESHA CAL> (FE2E%EE) ) X, 55108
21IBIZENHDREFZITVE Lz, CCICEATE
RARRE CHREBLLEITFET,
SHRELBISHMELSISITHY ET &5 HMEL
BLEIFET,

(®) MUFG
=BUFJERRIE

HRHATREREEA—THEHI2E 15
R—LAR—  https://www. am. mufg. jp/

LERARESEICAT IBELahEE

T (BHESRT - HERD9:00~17:00,
A LT RS E~ 1 B3 EERC)

BESENBNMEIMBIOEEL T, BIRVORTESEIBER(EEL,




PIMCO A4 YHLEKI 7> K<HA HL> (F2REHER)

AKEHORTICH--T

-RAIE LT, FROYE. SHEOEMKRBIVET, LEFMOEEIATRELTEYEIOT, XRPOBELOHFOE
SASEHBOEL I —BLAVWI EAHYET, EL. BERBORBEIZOVTIINMIERTT SB5E08HY ET,
- —HFHEANFELFREN GV EERLTVET,

O3 5 HIDEREE

% A e e w g i, , }
O . L S [ AT A T
ORE | m Al ow o= AN R N 1L (|
! ! % % % % Epe
7 (2017410 H 20 ) 11,037 10 2.2 — — 100. 4 4,542
8341 (20184:4 H201) 10, 868 10 Al 4 — — 98.9 6, 839
9191 (20184E10 7 22H) 10, 680 10 AL.6 — — 99. 3 7,106
1031 (201944 H22R) 10, 967 10 2.8 — — 99. 4 7,213
11341 (20194£10 4 21 H) 11, 050 10 0.8 - 99.0 6, 887
() 477 v ROEMEMEIT, HENRETHHEEEFEIERITONTIE, AT ORMEMEEZ LICHE L TR £
(1) FEHEMHAE O BETE =R 1T 5y B 455A P,
() %77 » FOMEh& 2 RTEORIEHEBGFEE LRV, XU F~v—7F3H 0 A,
() H77 v NIBBEEEEMAANETOT, MEHFMAALRE], MERLWILE) TFREHERLTIR L THY £,
() e 18 AR — T it bR,
OLHAhDEAEMEE L TRFDHER
> EZ = =
e oonoa|®F W Flp % |t TR
IR I I A S B B A ) I R T
g "\ M % % % %
20194 4 H22H 10, 967 — — — 99. 4
4 AR 10, 950 AO. 2 — — 99.3
5 A K 10,976 0.1 — — 99. 0
6 AR 11,097 1.2 — — 99. 2
7THRE 11, 101 1.2 — — 99. 1
8 AR 11, 004 0.3 — — 99.4
9 AR 11,026 0.5 — — 99. 1
€./ )
20194E10H 21 H 11, 060 0.8 — - 99.0

(78) 477 FOEMEMEZ., BERHSR T 2REEFERERICOVTIE, AilE 3 H OEEMAEEZ LIS L TRV 9,
(1) WIARIEMEMAT AL EIA T BEVER I3 L,

(F) H7 7 v FMTREEEFREMAANETOT, MIRMAALR), [HHEmEE) FRELRLZRHML TR £,
() MERSEMIR ) (IR R — e R,



PIMCO A VHLEKI 7Y F<HA VHL> (E2ERHER)

(Imd

S FHEE
— %1183 : 201984 H238H~20194108218

D) LI OEAEMBEE DRI ONT

BEMIHSFOHER
(M) (BRM)
11,200 40,000

(— nEemrEmems : £0 |

11,100 ‘\ 30,000

11,000 N ( 20,000
W (= msefliaE : 2B

10,900 (o wEEnE - 6EE | 10,000
10,800 0
2019/4/22 2019/6/25 2019/8/22
*HESERAREMEL. SESNTIONES. RS RS
gnme 10,967H BAd) EHEEICERELEDDEHELTHELEDDT.

7Y ROBRADEBENBNT #—Y VY RAZRTHDTT,

£11 8% 11,050H MEEDT 7Y RECHBVTE. HESEBRETHHNESHICDON
TlF. BHEOHBRIENTHROI—RCEIBRYET, =
B ERE 10H fo. 77V ROBAMEBIC &Y BHEUHORBIET, £5C.
SEANDFHREDHBIEDERHDOIWRERT OO TIERNEIC
B g = 0.8% TBELREL,

(REEBREN—2A)



PIMCO A VHLEKI 7Y F<HA VHL> (E2ERHER)

EEMEDs: |
E U, }

L ) BRI CHAN0.8% (HESEREN—) DLEER

BEMIBAD T ER

tRER ‘ .
AKEEFMET LT &S
. BESHFINAEEZ LIS &, )
TRER ] .
BEANvIICKBZOA N,
ERMEDER LLOBRAN D ST &,




PIMCO A VHLEKI 7Y F<HA VHL> (E2ERHER)

1183 : 2019 4 H23H~2019%10A21H

RERIEICDOWVT

> &3FTR
KEESTRIELELE U,

LHE. KPEZERCHT BRI
mEAVIVEES Sz R VA OI SR Xca
SICKEHEBHEESER (FRB) H
SRERDRY V27 & W ERNBHE
[CEHIRL. BERERESIETFTVDT
EPKEEFNBET UL EBENTS
ZBREBY. HEBUTRD EREE
HFinlE LR U Uiz,

HEREEFEDOR— T2 UFICDONT

> ENFEEAERITIS

FIERI—-ILEEYEFIE 0 %ZTES
KETHBLI UL,
SHOERERMBZH#S L. HiRER
BeAzRFERE U CEMmBHAEZ
TOWERLE. I—J)L - U—bh (EER -
BEY) I¥AFABTHRE L. 2019F
10821803 —)L - L—HKFE—-0.019%
ERIF U,

»PIMCO AVALHEEI7VR
<AAYHL> (F20O9EE)
FEUTHRTABEREERETHIEL
3 N=a—-9 (VAL TrUR
A — TJIRY (JPY) ~DER&E%E
TLELRZ. oo YR—-X—F v
b Y- T 7Y RREEFESE D
BB ANISERZTVE LT,

pELT NZa2—9 A4VHLA

IJ7VR A — I5RY (JPY)
R FEEESHET. ) OELVE
HONHEBLOZNSDOREBRES
(1T AN DERETVE U,

EFERREEZ K N)VIRE UCEE S ZEE
BIEEDAKRILFTTYHEVWDEEES|Z
7OV, BBZHUIIDEEZHN)EUL
fco

E 7

EHEDOEFURTEEFMHEILDD. TiHE
RIBICHR U THEEIMICHAELER Uz, K
BICHWVWTIF. DEEEMN L TEFIU
AT 2ZERHICEDETD—H. BN
B (EU) BRICBET2&EMESTT
EMHKREETLTVDIREVEREY
KICDFBDEHERICEVWTTEIRFEELT
W&,



PIMCO A VHLEKI 7Y F<HA VHL> (E2ERHER)

€79 —E 5 A A =)L FRENDREZifk UL TV E
AKBFBEERPKBIFRETO—EER T, Ffo. XFVIVOVF7EHEOHEE
AFEEVNDTEURTF THRICKERWEE BENDEEIC DOV TH#MIRLTWLE T,

DS EE AP AND T ET. , \
H— RT3 UF DR EMS LE L, P YR ¥—TY k- IY=—T7UR
. KEDBSHABIRE BEES L J—)L - O—VHEEHsmEmZER L.
T, REBERETO— VBRI P/\ AT SREORRER S LI

WERRBESTEOR Y FI—T EDEREICDONT

LT 7Y ROEEREZXRTEUREHNFELZVCSH. XYFY—TIFR>FHIEEA.
WLT. NYFI—IBRUSEEHEONLIFRETEFTE Ao

SEEICDONT

INRDECE(COEX L CIE, BEMEKE, TRE0E. DEENREDKESZEZREL. KEDE
DESBTOVRIEER Ul RN ERICFH TN o fcFli (BR:) [CDOEXULTIE. E5EHE
PICBBRL. EROEAFHICEDOVTERLET,

DEREDAER @70 [, 1 BN, B5A3)
—_ =118
2019 4 §238~20194108218
LEASES (EEMEEL ) 10 (0.090%)
SIS 10
SEADINZSIIS -
BTN R 2.251
(GI) HEEMELEFSEHES (B5AY) OHFE GE) MEIDINZ. SHIORZA ) SEL THR T
EME (HESAY) ICHT BLETCHY. T TEHLTVBHAH USRS E —5 L
Y ROINEES FRA T, WEEh ) ET,



PIMCO A4 YHLEKI 7Y K<HA VHL> (F2ESER)

SEDOERAGE (SRR CORRTT . )

PPIMCO AVHLEERI7ZVR BULTWK T LR, SlEEEEERT—

<HAVAL> (F2E0O%E8Y)
AR CHEREEENDKREZE D Citt
R FFEEESHEI. ) ORLVIESE
DRARBEB L ZFNSDIREERZ S L
[CHPANTCEBRZITVWE T, oo —
L, YR— - X—T vk - IXPF=TrPV
RIREEFEISDEF AN ZHIFIT D
HTI, DESEDREICHIZ>TIE.
EEMEOREZEELL. RAIEULTH
fezisl g 258 T,

pELTD NZa—% AVHLA

Jr7VR A — I3RY (JPY)
BEEZROE UCBHEEN CIFBHRD
HEHNBSND2DDD., BFLHRE T
ATHIMHBEKE., SEPRIEBITOER
BN ZR(T T, HFREEF20208FP(THE
PHROEICETRUDEFTHEINTT, —
FCT. KPBFERICAKEXTINDBAEK
REKDIIIP, KEDFEHBGFTIF
[CX T 2HBDIFTIIAHFZFDMEHCK D
THHEOAEREFBALTHY., BE
BRURITTATICIEFBENNEEERT
WET, Ffe. DRIANICEFEEFHICH
WCESFIREBI MG T 20, MEN
SEROEBPEICEVWTRFEE =R T
DHBERFENRENERDRICHEET
DINENDY ., REDTTAREZERU
DD, BAHNBRKEDA VA LPNAZE

767

NCHBDEEATVWET,
RDBHEIC K > TRIFRIB U DR
HENFSEFL>TVEIN, by IIVD
BBUICE DU XTBSZHEM1(C 8
MICBDD—7A. BEEOBWVKR LA
7y IPORET AT 7 =8 U THEMHIC
SVAEVINADES =it U, B89
BFIRERBEDHREICHATVE T, 5|E
i, BEORLWSHOWEEZDRDET
% [WH] DEEELE. URTF TEIC
R=bT3UFZRENRSED [FV]
DEEDODNSVAZERL., [RERA
VALl ZERICEHLEIFEHIET, T
KDOREERENGA VD LDREHZH
gLET,
HEEMEBRZ K NVIRE LB CFIEE
BREREOAKRNILGEVHEWLWDBBRS|Z
TU, REEHURIDERZRDET,

pPIR— +I=vh - IY—T7UR

PMiEFEPHICERLUTOSEFTRLT
WETH. HIROYMHERTHS 2 %I
[FENEVEBDONE T, LIch T,
SHROETRMBENBERD M T D ERES
NdZENS. TSN FEUTCHERET
BEFRULTCVET, LEDRBUICK
Ve d—)b - O—YBKUC PIRERS]
ENOREZBUC. BE UG DHE
REHE UIBRZITDHE T,



PIMCO A VHLEKI 7Y F<HA VHL> (E2ERHER)

201944 R23H~2019410A21H

1 F0OZ7cY OEREHE

=HA

T
"8 T8 (@ R (%)

IHE D=

(a)iE 5 | 100 0.905

(a){S5tEM =B O EME X EFHME X (BPOBH-FHEE)

(®E &= #) (56)  (0.512) T7YROER-FE AN OEREN. BEGEOSE. BRREEFOEHRFONMD
(R 5E &) (42)  (0.377) XMNERRSEFSESHOEN. BSOEOEE. BARDEREHEOMNM
(R &= #) (2)  (0.016) T7YROHEDRESFVEE. ZFERUNSDERERDETEDN I
(b)yz @ ftt & A 0 0.001 (b)Z0Dfth&ER=HPDOZDMER + BPOTIRHIECE
(58 & H) (0)  (0.001) TrrROREHEFCEEEANSEAZRITDIHDER
(2 O flbb) (0) (0.000) (EEEEBOIEEICETDTDMEER
& &t 100 0.906

HAh D RAEMRRE. 11,040MTY,

CE) HhDBAR CHERZFONN D DDIFHERSE
ZSO) (&, 80 - BIC kY SHREORICEEN
HDH. BEECLIERUHERETT,

CF) SSBEFEHCECHAFREEMERAALTHYF
g_o

Ck) Z0MBRE. COT77 Y RNMEFANTNDE
BEESEN I SEREDS B, BT 7Y RICH
BT REDNESHET,

() BEEOBAR. COT77 Y RPEFANTND
BEEHAS (RY—-—T7 Y RERS, ) B
o ICBRZSHEEA.

() SHREGFASOEEDSHERRFBRICSITD
[1AOSY) OERRBR] PEETESDDIC
DVTIF THANLEAIT 7Y ROBE] [CRRT
BIEELELTHBUFT,

(0B BHEEF1HOHLYOZENZTNOEREHE (M
REDHHZSO) ZHPOFHREMETIRU
T100ZFUIcBD T, HEC&EIT/IE 3 ik
BIFOHEAALTHIFT,



PIMCO A VHLEKI 7Y F<HA VHL> (E2ERHER)

(BEEH)

MR ER

LEhOER - ERICHN S BAOKRE (RAIE LT, BEFHHN. TESTFHRROE
LS EE B R <. ) ZHPOTHRZMEDMICHAPOTHREME (1 05/cY) 280
TR U BBEE (%) 131.81% T,

ZDthEMA

EREEER (RFEa1) 0.00%

0.03% ERSEER
- %
EAEEERLSN
-%
BREXT 7R
68 FH S T 24 %
(AR5E=£1)
076%
RER
1.81%
EREIEEH
(RIS =11
1103%
BEREX (V+@+0) (%) 1.81
OHT 7 ROBRDEER (%) 1.81
QREFLT 7 ROBRASEERADE R (%) -
ORELT 7V ROEREESAMUNDEE (%) -
G OOBAF. 1 HOHY DERP@ICSWVTH G ODBAG. ¥YH—DJ 7Y RS cBRES
WeBEBECLWEL LIEDHDTY, H. WEXT 7V R eBRESHET A
G SBERIF. REIEULT, BEFHE. TEBESF G ODBARACQADERF. st ESNEHRHNER
RN OB MEEESEE R ESHEE A 2GR DI ET,
(I B|HRE. ERBEUETY, GE) FIECDAHERUTEHLIZBDTY, TDfesH.,
Ck) ®BBET7VREF. TOT7YRAEANTV CNODEIFHLETHEZETHY . ERICKE
DWEEFIE (WF—T 7V RERLS, ) TY, UcBRADLREFERIED,

_8_



PIMCO A4 YHLEKI 7> K<HA HL> (F2REHER)

)

OFERUVEEIDIRR (20194 4 H238 ~2019410H218)

U

REETALS

= £+ 5t £+
& 1% O e & % 5] % & B
T TH T TH
W | vha A3a=F AUk 7778 A — J3AY(JPY) 17 156, 437 52 474, 200
(F) GAmEz e,
OFMEEBRAEDEE N RE (20194 4 B23E ~20194108218)
FUMEIH IS WER A,
[FIFBMEA L 13, B OB AT 2 B LB LEICHUE Sh B RIERIBA C T,
O AEEDHEH (2019510821 AT
.ww‘-ﬁ-wymfﬁmr:ﬁsﬁ;zwymam
) EIGEES) % ] ®
% i o i o i R ¥
Fn Tn FI1 %
Yha RIa—4 Avhh 778 A — J7FAY (JPY) 797 761 6, 820, 258 99.0
& &t 797 761 6, 820, 258 99.0
() TP IMCO A > HAMIET 7o R<HAA B 5> (B2 [05E) OMEEREICRT 5 g,
.%E?Q’EEEEH%T%‘
& - NG ES) ] i IS
" ] % =i % il A
+n Fn0 FH
YF— =y b Y =T 7R 4,145 4,145 4,221
OB EBEXMEDIER (2019410821 BI7E)
" = ’
1 H ¥ m W I %
+H %
BB EFE AR 6, 820, 258 98.0
v F— e w—H ke =T R 4,221 0.1
a—)L - m— L ZOM 133, 022 1.9
P 5 FEM PERREE 6,957, 501 100. 0




PIMCO A4 YHLEKI 7> K<HA HL> (F2REHER)

O%E. 8. TARVEEMADKR covzoa2ess OFBBOIRIT (20194 4 A238~2019410A218)
H 5l ERES H Y
A =
N BE 6, 957, 501, 950 [V SEETE: 153, 955, 874
o ALY 4 153, 980, 236
a—)L e m— s 97, 021, 691 LG 951
BBIE = AR SR GHAMAR) 6, 820, 258, 643 BZS1) =N A 24,613
<H— =l b P =T 7 R GHEE) 4,221,616 (B) HifFEHTEEE A 32,871,645
o A FER R 1,399, 950
RIULA4 36, 000, 000 P A 34,271, 595
® faf 70, 058, 450 (O 27 E= A 63,728,533
KA 5B 4 6,233,105 D) LHEFEE(A+B+C) 57, 355, 696
(E) mifAfRBIERE 43, 240, 358
FIiH) 4 b ' ’
e ﬁiﬁ% 96,928 F) emEREENe 559, 974, 592
ARALAFFE A 63, 629, 956 (i 24 25 24 ) (956, 425, 484)
HRALFILE 54 (FE B 2 %8) (396, 450, 892)
Z DAL 98, 412 @) s (D+E+F) 660, 570, 646
O s ) WEsERe A 6,233,105
(C) #MEEHRIE(A—B) 6, 887, 443, 500 REBHIEES (G+ H) 654, 337, 541
JEAR 6, 233, 105, 959 BIMEREERE A 559, 974, 592
WA R S 4 654, 337, 541 ((REEEEY ) (956, 425, 484)
= " (Cna=¢iEAYiEE T ) (396, 450, 892)
(D) ZIEHRAK 6, 233,105,959 PN N 446, 929, 617
1/F0%-YEEME(C D) 11,0504 RS 4 A\352, 566, 668
<EREE> (%) B) AMESEE BRI ROTMIRZIC L L2 bDEEHLET,
O HCA%H 6, 577, 798, 38411 (1) (C)EFEIRANG (< 1 M5 FEHIN IS 69~ 2 T B B S5 AR M 48 2 5 C
BN E e AR 85, 821, 008 FRLTWET,

A — A AR 430, 513, 433M
F/o, 1 0% HEEFERIT, WKL 1050 T,

(F)BIEFRZEBRER L &2 DOIX, [FFLOBIREDEE. BN
TE % LICAWED b eAR 2 7 LG WS 2 0V ET,

@45 inds D FFE B
20194E 4 A23H ~
H H 2019410421 H
e FERR T Ol 4 5 N %8 90, 227, 285
e FAVERRS: - Mol R AR O A A7 B SR 4 —H

AR T S

956, 425, 484"

SrBlHE R LA

362, 935, 437H]

Y7 7 v FOSRLRR AR

1, 409, 588, 2061

1 5 A 272 0 ILES Syt S48 2,261
177 0% 70 R e% 10M
US4 5y Ficd 4 6, 233, 1051

OEFEMPEDEN DIRRNAR D MR DO B E T2 II—MERFET D72 0ICEF 28 M & LT, [FREMIEEDME ERFUT K LEEL0, 00057 D60LL

WNORZF U TRIEHEZZCERMOTNOXFLTEY £9,




PIMCO A4 YHLEKI 7> K<HA HL> (F2REHER)

ORBEEDHEMLE

[ 1070 e (Bliazy) | 10 |

SHESIIRAERNOERE LTS BEEAE TRBIABVERBLTBY 7,

S5l EHRE I ND HFOBFRSECSIE, 20194210421 BHADOEEMAICE SN T, AREIETOOEICEI ANTHEREWZLE LK,

0ﬁmtomn&w

< AR, SRR O SEHEMAE &l & OIS F OMBITEAR L DOEICL Y | BBV E 22D EES RS &, IRV & 7e D [eARIAR A
<%nu MhLAR) | S ivET,
M%@A@ﬁﬁﬁﬁwﬁ*tMﬁitiLE7ﬁAi AHENEE R L 720 £ ik O U LME R TTA Z TE S 5A121E.
FIEl DS OB AR S (R Ede) & tt YR OFENE B L ) 5,

'E$%&é<%% FHOAR) MR LTS EE, DR aRAERE 2 OZA8E OB TTAN b YA RS (R /aHLe) 2 HERR LA

. LOBOE 2 OFZLIEFOMBIEAR L 720 T,

-ﬁAXH%#x%wéxﬁéuﬁ S D 5 ST ELABI DWW CEALS AT G & L CERBE S 4L, JFUIE LT, 20.315% (FTfadils%, fHH
BERIFTABL0. 315%, TR 5 %) OB THERMIN (HEAE) Shxd, MEREEITV., RAME - BESBERRZRINT S 4 b
T&ET,

MIBNZ BT 2BUIR Y 5,

> MLDW&wwﬁm_omfi BBHEMFEICCMRIND L 2BE8D LET,

MBUENKIE SN HA%IZIE, ERRARVETICRDZENH Y 7,

Xmmﬁ;@yiﬁ7mmé FIHOYE, B, —EEOFME TH 7 ICHA Lo AT EEFE/2 £5 54 U 2B Frfsds K OGEE T
MR —EWEIERBLL 720 £,

* ZZEUFE J EBEEAE TIEAREEOIENCY 7 7 & RICET 2 HEREOH R EZITo TV HHERH Y £9, 8L IE. B ikeattic
BRIWEHBEWEZZL 9y, YR — 02— (https://www. am. mufg. jp/) Z T 7ZEW,



ELa NZa—4% AhhL 27K A — 95RY (JPY)

<BES>HRETLIREGERAFE LI UVTOME

727 Y RF&|ELa NEa—4% AVhL T7oF A — UFRY (JPY)
E A A #t | ELa NRZa—4 A hh T7oFE (M) ~OREZEL T, HE (HFEEZ2S
HAET. UTRIL, ) OREVEEOAHBEELS LU ZINLOREBREICEENGR
BETL, ATFRBEOERZHSLET,
TEEAXNE | HROBLVEEOAMBESSLUTALDIRERRS
ERMAHIR | - EF. REED 5% ULFHRADEBLEVEEOAHBES LUV ZTNLDREFRZFIC
BELEY,
FREERREOLOHEZEADRELRITREED 50%LURNE LET, 2L, BER
RSB LUVE—HF—SHEHITOVWTIECORY TIEHY £ A,
cR— b ITFUFOFEHTL—2 30 E, REIELTO~SENEHATHRBLET,
X¥Talb—Yarveik, BEOBRETADENICET 3 FHREHMOSANREE S
BT HIEETYT, COEAREVNELE. EHNEBICHT 2ERMEOEETERNK
ELRYET,
- KFILLANDBELIY AR—D v —2REED 10%LUNTHEODZENTEET,
- FEEDORITERNRITT 2HA~NDRETREED 20%0LURNELET,
- RENEBRTEEICKL, RAIE LT, SZNEREERTOMEERBELEX FILRE
L3 L ZFREREEDOX FILFRYABEVDOAEEREIZTVET,
®* H B | #£10831H
S B H & | RAIELTEANBEFTIAHTT.




ELad NZa—4 A hL T7F A

BEREE MEELHHEEZ. BREAFMIIZHAEMRIIPINCO Bermuda Trust T Annual
Report October 31, 2018krA k¥ L THERRL TLVET,

BH. BRBERICOEFLTCE. EBEBDYSADFEIATLWVENLDE TELT /NS a—
T A2hL T7UF Al THELTWET, £, TELTd NZIa—4 A hL T7
K (M)] & IRRA—DT7U K] ERTTBHBEELAHYET,

(1) ERFESE
FLa NIa—4% A4 hlh 72K A
(20174118 1 H~20184108318)

ELa NZa1—4

AVhL T7UE A

. FREL
BREIA :
ZHRFE (S EHREEERE) 1,602
SZHERLE (VEREEERE) 0
HITA 6, 041
IR AEE 7,643
t=4::I8
FERTHT (JPY) 1,149
BB (USD) (%1) 194
B IEIRENP (JPY) 291
B IEIRENX (JPY) 50
EEEEET (JPY) 300
&I EFEEN(USD) (X1) 60
BlR ST EREMP (JPY) 291
TIFE 680
HEST 3,015
BEFUIA 4,628
SR (8%) -
HEAMAIS (S EFEEIERE) 1
<AB—T 7 F 218,137
ABWNE|. hREBEESFIRERE R 0
5 SE® Bh IRk A (264, 409)
NE 4218
ERMFE (8%K) (42, 053)

REBFMS (FFHER) OHES :

RAGMES (S EREERE)

RRA—=T7U K

AR5, DRET SRR R

4
(141, 429)
0

JE B2 BRI A P 45,478
NEBEEFLIVEBEOBREIZEINE (700)

REHRMHESE GEfiiE) DL (96, 697)
MR (8% (138, 750)
BRICKkIMEEDME (B # (134, 122)
*41 E iR SR U 0

(F) BHRTAFLBIELOREHANEZBHEL TVET,
(E) FEATEITFRPLKRBEEEREALTHY FT,
X1 AREMIE20176128158 ~2018F10A31BE T



ELO

(2) MEETHHREE
ElLa

NZEa—% A hh 272K A
(20171181 B~20184108318)

ELd NIa—4
AVhl T7U K A

NZa—4% A2hL T7ok A

FXRERIL
sIEEDEM (BD) -
EA -
BEHIRA 4,628
ERMFIE (B (42, 053)
REHRTmE GHliiE) OMESD (96, 697)
ERICKAMEEDMEE (R) %8 (134, 122)
S -
F (JPY) (60, 171)
F_(USD) (67,318)
J_(JPY) (40, 280)
J_(USD) (11, 640)
N (JPY) (436, 842)
N_(USD) (80, 564)
P_(JPY) am
S (JPY) (15, 831)
X_(USD) GK1) (4, 508)
Y (JPY) (26, 322)
Y_(USD) (32, 587)
HEREEEEE (776, 840)
27 Faz=y FEREl :
J7oFa=y FREIICKBHMEEDHMIE (&) %8 4,637, 830
piEEDE () BEst 3,726, 868
fhEeE -
BE 8,092, 203
ES 11,819, 071

GE) BHATAFLEIELORFHAEZB/HL TLET,
(GE) BEACLITFRFLRBEIEEAALTHY ET .
X1 AREARIE201846 4 A248 ~2018F10A31AE T



ELad NZa—4 A hL T7F A

(3) BEHMET4EAMER (the Schedule of Investments)
(A) ELa NEa—4 A hL 270F A
(201810831 HIRTE)

A B
(B4 F) (B F)

INVESTMENTS IN SECURITIES 4.0%

[SHORT-TERM INSTRUMENTS 4.0%

Bank of Nova Scotia

1.690% due 11/01/2018 $ 11,799 8 11,799
Bank of Tokyo-Mitsubishi UFJ Ltd.
(0.300%) due 11/01/2018 ¥ 9 0
Brown Brothers Harriman & Co.
1.690% due 11/01/2018 $ 61 61
Citibank N.A.
1.690% due 11/01/2018 49,184 49,184
DBS Bank Ltd.
1.690% due 11/01/2018 12,667 12,667
JPMorgan Chase & Co.
1.690% due 11/01/2018 104,599 104,599
Sumitomo Mitsui Banking Corp.
(0.300%) due 11/01/2018 ¥ 2 0
1.690% due 11/01/2018 $ 120371 120,371
Sumitomo Mitsui Trust Bank Ltd.
(0.300%) due 11/01/2018 ¥ 8 0
1.690% due 11/01/2018 $ 93517 93,617

392,198
2.249% due 01/10/2019 (al(d) 23,255 23,155
2.299% due 01/24/2019 (b)(d) 50,968 50,700
2.304% due 01/31/2019 (a) 3,240 3221

71,076
Total Short-Term Instruments 469,274
(Cost $469,269)
Total Investments in Securities 469,274
(Cost $469,269)
0%
(BT F)

INVESTMENTS IN AFFILIATES 96.2%
MUTUAL FUNDS 96.2%

PIMCO Bermuda Income Fund (M)

(Cost $11,245,387) 889,654 11,369,772
Total Investments in Affiliates 11,369,772
(Cost $11,245,387)
Total Investments 100.2% $11,839,046
(Cost $11,714,656)
Financial Derivative

Instruments (c) (0.1%) (12,086)
(Cost or Premiums, net $0)
Other Assets and Liabilities, net (0.1%) (7,889)
Net Assets 100.0% $11,819,0711

INOTES TO SCHEDULE OF INVESTMENTS (AMOUNTS IN THOUSANDS*):

* A zero balance may reflect actual amounts rounding to less than one thousand.
(a) Coupon represents a yield to maturity.
(b) Coupon represents a weighted average rate.

c) FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER

REREE (H8)
HE

WEIHEF RER ZELBE ZEER =1
BPS 11/2018 JPY 294,413 $ 2,611 $ 2 $ 0
BPS 11/2018 322,025 2,854 0 0



ELad NZa—4 A hL T7F A

[FORWARD FOREIGN CURRENCY CONTRACTS (Cont.):

KRB (8) #

WEIHEF RFER ZELBE ZEIER 3
BPS 1112018 $ 1,689 JPY 190,231 $ 0 $ (3)
BPS 1112018 288 32,451 0 0
BPS 1112018 25 2,802 0 0
BRC 1112018 JPY 17,755 $ 157 0 0
BRC 1212018 $ 168 JPY 17,756 0 0
HUS 11/2018 JPY 603,605 $ 5,365 16 0
HUS 1112018 $ 372 JPY 41,843 0 [}

$ 18 $ (4

WEIHEF RER ZFELER SIBE HE aft
BOA 11/2018 JPY 348,824,702 $ 3,103,423 $ 12,512 $ 0
BOA 12/2018 $ 3,110,576 JPY 348,824,702 0 (12,182
BPS 11/2018 JPY 1,184,807 $ 10,506 8 0
BPS 11/2018 5,860,394 52,726 0 1}
BPS 11/2018 $ 281,621 JPY 31,728,853 0 (474)
BRC 11/2018 JPY 347,609,424 $ 3,081,644 1,502 0
BRC 11/2018 $ 898,534 JPY 101,682,385 2,466 0
BRC 12/2018 3,088,750 347,609,424 0 (1,149
CBK 11/2018 JPY 7,057,996 $ 62,685 200 (65)
CBK 1112018 $ 10,481 JPY 1,184,807 37 0
CBK 11/2018 949,631 106,872,444 0 (1,756)
CBK 12/2018 JPY 1,184,807 $ 10,486 0 (38)
GLM 112018 7,118,306 68,791 N7 0
GLM 1112018 $ 1,383,677 JPY 156,676,613 5,379 (656)
JPM 112018 3,166,935 356,539,156 0 (7,867)
MSC 11/2018 JPY 1,084,824 $ 9,586 0 (26)
MSC 1212018 $ 9,608 JPY 1,084,824 28 0
RBC 11/2018 JPY 691,144 $ 6,191 67 0
RYL 1112018 $ 9,181 JPY 1,033,044 0 27
SCX 11/2018 JPY 981,651 $ 8,71 14 m
NIt 11/2018 346,876,834 3,064,627 0 (9,124)
S06 1212018 $ 3,071,467 JPY 346,876,834 9,626 0
$SB 1112018 JPY 7,831,742 $ 69,411 212 (197)
$SB 11/2018 $ 2,814,366 JPY 316,349,633 0 (11,215)
$ 32,468 $ (44,568
Total Forward Fareign Currency Cantracts $ 32,486 $ (44,572)




ELa NZa—4% A hhL 272K (M)

B) FLa NIa—4& A42hL4L
(2018E10ﬁ§é31 HIRTE)

AE Bl
(B F) (B F)

27K (M)

HEEE Bl EEEE Bl
(B F) (B F) (B F) (B F)

INVESTMENTS IN SECURITIES 110.5%

Envision Healthcare Corp.

Ocean Rig UDW, Inc.

[BANK LOAN OBLIGATIONS 5.5% 6.052% due 10/10/2025 $ 9100 ¢ 8930 8.000% due 09/20/2024 $ 6693 ¢ 7044
Accudyne Industries Borrower S.C.A. FCAUS.LLC Parexel International Corp.
5.302% due 08/18/2024 $ 537 536 4.300% due 12/31/2018 768 759 5.052% due 09/27/2024 396 391
Air Medical Group Holdings, Inc. Financial & Risk U.S. Holdings, Inc. PetSmart, Inc.
6.530% due 03/14/2025 993 977 4.000% due 10/01/2025 EUR 15,000 17,096 5.280% due 03/11/2022 4,865 4,138
Alphabet Holding Co., Inc. 6.052% due 10/01/2025 $ 11,300 1,215 Pisces Midco, Inc.
5.802% due 09/26/2024 435 474 First Data Corp. 6.175% due 04/12/2025 5,161 5,149
Altica France S.A. 4.287% due 07/08/2022 2,629 2,626 Post Holdings, Inc.
6.280% due 08/14/2026 5,400 5,335 Forest City Enterprises LP 4.290% due 05/24/2024 876 876
Altran Technologies 6.199% due 10/24/2025 2,200 2,212 Prestige Brands, Inc.
2.750% due 03/20/2025 EUR 2,789 3175 Frontier Communications Corp. 4.302% due 01/26/2024 60 60
American Builders & Contractors Supply Co., Inc. 6.060% due 06/15/2024 1425 7,202 Rebublic of Tanzania
4.302% due 10/31/2023 $ 1,679 1,666 Genworth Holdings, Inc. 7.839% due 12/10/2019 2,600 2,551
Ancestry.com Operations, Inc. 6.831% due 03/07/2023 398 407 Reynolds Group Holdings, Inc.
5.560% due 10/19/2023 1177 1,181 Golden Nugget, Inc. 5.052% due 02/05/2023 186 186
Aramark Intermediate HoldCo Corp. 5.052% due 10/04/2023 1 1 RPI Finance Trust
4.052% due 03/11/2025 933 935 5.186% due 10/04/2023 13 13 4.386% due 03/27/2023 1,018 1,033
Avantor, Inc. 5.277% due 10/04/2023 15 16 SBA Senior Finance Il LLC
6.302% due 11/21/2024 684 689 GreenSky Holdings LLC 4.310% due 04/11/2025 499 498
Avolon TLB Borrower 1 (U.S.) LLC 5.563% due 03/31/2025 4,876 4,900 Sequa Mezzanine Holdings LLC
4.280% due 01/15/2025 42,148 42,087 HCA, Inc. 7.389% due 11/28/2021 31 31
AWAS Leasing 2011-1 Ltd. 4.052% due 03/18/2023 826 831 7.408% due 11/28/2021 12,498 12,333
4.870% due 10/02/2021 (k) 633 632 4.302% due 03/13/2025 2,976 2,994 11.520% due 04/26/2022 650 644
Axalta Coating Systems Dutch Holding B BV HD Supply Waterworks Ltd. Serta Simmons Bedding LLC
4.136% due 06/01/2024 468 467 5.313% due 08/01/2024 317 317 5.774% due 11/08/2023 197 179
Bausch Health Co., Inc. Hilton Worldwide Finance LLC Sigma Holdco BV
5.274% due 06/01/2025 481 482 4.031% due 10/25/2023 10,682 10,703 3.500% due 07/02/2025 EUR 5,300 6,013
Beacon Roofing Supply, Inc. iHeartCommunications, Inc. (d) Sprint Communications, Inc.
4.527% due 01/02/2025 1,104 1,096 8.443% due 01/30/2019 45,625 33,183 4.813% due 02/02/2024 $ 4,142 4,140
Bway Holdings Co. 9.802% due 07/30/2019 6,200 4,499 SS&C Technologies Holdings, Inc.
5.658% due 04/03/2024 385 383 Intelsat Jackson Holdings S.A. 4.552% due 04/16/2025 8,567 8,535
Caesars Resort Collection LLC 6.045% due 11/27/2023 3,800 3,805 Starfruit Finco BV
5.052% due 12/22/2024 5,344 5,352 6.625% due 01/02/2024 10,100 10,388 3.760% due 10/01/2025 EUR 3,800 4,347
Camelot U.S. Acquisition 1 Co. Iqvia, Inc. 5.506% due 10/01/2025 $ 4,900 4,898
5.552% due 10/03/2023 192 192 4.386% due 01/17/2025 10,098 10,128 State of Rio De Janeiro
Castlelake Aircraft Structured Trust IRB Holdings Corp. 6.024% due 12/20/2020 6,716 6,631
3.967% due 07/12/2024 3,359 3,312 5.460% due 02/05/2025 697 697 Syniverse Holdings, Inc.
Ceasers Entertainment Operating Co. LLC KFC Holding Co. 7.280% due 03/09/2023 746 750
4.302% due 10/06/2024 2,303 2,294 4.037% due 04/03/2025 1,078 1,080 TerraForm Power Operating LLC
CenturyLink, Inc. Kinetic Concepts, Inc. 4.302% due 11/08/2022 199 199
5.052% due 01/31/2025 2,006 1,985 5.636% due 02/02/2024 9,381 9,427 Traverse Midstream Partners LLC
CH Hold Corp. Klockner Pentaplast of America, Inc. 6.600% due 09/27/2024 234 236
5.302% due 02/01/2024 294 295 4.750% due 06/30/2022 EUR 300 323 Tronox Blocked Borrower LLC
Charter Communications Operating LLC Las Vegas Sands LLC 5.302% due 09/23/2024 135 135
4.310% due 04/30/2025 5,610 5,617 4.052% due 03/27/2025 $ 2,574 2,568 Tronox Finance LLC
CityCenter Holdings LLC Marriott Ownership Resorts, Inc. 5.302% due 09/23/2024 361 361
4.552% due 04/18/2024 296 296 4.552% due 08/29/2025 1,300 1,307 Unitymedia Finance LLC
Community Health Systems, Inc. McDermott International, Inc. 4.530% due 01/15/2026 1,000 1,000
5.563% due 01/27/2021 26,707 26,217 7.302% due 05/10/2025 2,832 2,812 Unitymedia Hessen GmbH & Co. KG
Concordia International Corp. Meredith Corp. 2.750% due 01/15/2027 EUR 2,900 3,306
7.781% due 09/06/2024 3,400 3,34 5.052% due 01/31/2025 975 975 Univision Communications, Inc.
Crown Holdings, Inc. Messer Industries LLC 5.062% due 03/15/2024 $ 26,641 25,603
4.283% due 04/03/2025 763 766 4.834% due 10/01/2025 2120 2123 Vertiv Group Corp.
CSC Holdings LLC MGM Growth Properties Operating Partnership LP 6.313% due 11/30/2023 251 248
4.780% due 01/25/2026 2,886 2,895 4.302% due 03/21/2025 605 603 VICI Properties 1 LLC
DaVita, Inc. MH Sub I LLC 4.280% due 12/20/2024 3,627 3,623
5.0562% due 06/24/2021 192 192 6.030% due 09/13/2024 1,000 1,005 Vistra Operations Co. LLC
Dell International LLC Mission Broadcasting, Inc. 4.302% due 08/04/2023 425 427
4.310% due 09/07/2023 2,814 2,813 4.544% due 01/17/2024 63 64 4.552% due 12/14/2023 444 445
Diamond Resorts International, Inc. Multi-Color Corp. West Corp.
6.062% due 09/02/2023 3,942 3,848 4.302% due 10/31/2024 174 175 6.302% due 10/10/2024 1 1
Dubai World Neiman Marcus Group Ltd. LLC 6.527% due 10/10/2024 212 212
2.000% due 08/30/2022 20,315 19,045 5.531% due 10/25/2020 11,822 10,786 Westmoreland Coal Co.
Energizer Holdings, Inc. Nexstar Broadcasting, Inc. 10.562% due 05/21/2019 153 156
7.353% due 05/18/2019 2,700 2,703 4.544% due 01/17/2024 3% 397 WHLN FIRST MTG CO LEND 2 ASSET HOTEL
Nielsen Finance LLC 4.246% due 07/21/2025 79,000 79,077
4.281% due 10/04/2023 394 392 4.850% due 02/08/2021 (k) 45,000 45,079
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WHOLE LOAN ST REGIS ASPEN

3.200% due 07/09/2020 (k) $ 99000 $ 99,158
Wyndham Hotels & Resorts, Inc.
4.052% due 05/30/2025 2,500 2,502

Total Bank Loan Obligations
(Cost $658,315)

[CORPORATE BONDS & NOTES 33.0%

ABH Financial Ltd. Via Alfa Holding Issuance PLC

646,322

2.626% due 04/28/2020 EUR 3,028 3,432
ABN AMRO Bank NV

1.800% due 09/20/2019 $ 200 198
2.450% due 06/04/2020 5,900 5,828
ADLER Real Estate AG

1.875% due 04/27/2023 EUR 2,900 3,193
3.000% due 04/27/2026 2,900 3,188
AerCap Ireland Capital DAC

3.500% due 05/26/2022 $ 160 146
3.750% due 05/15/2019 1,880 1,804
4.250% due 07/01/2020 1,405 1414
4.500% due 05/15/2021 650 657
4.626% due 10/30/2020 4,000 4,083
5.000% due 10/01/2021 1,300 1,335
AGFC Capital Trust |

4.186% due 01/15/2067 2,200 1,185
Air Lease Corp.

3.250% due 03/01/2025 37,900 35,227
Akelius Residential Property AB

1.500% due 01/23/2022 EUR 3,600 4,162
3.376% due 09/23/2020 2,900 3,480
Alliance Data Systems Corp.

4.500% due 03/15/2022 173 199
Ally Financial, Inc.

3.250% due 11/05/2018 $ 1,400 1,400
3.500% due 01/27/2019 5,240 5,240
3.750% due 11/18/2019 1,060 1,063
4.125% due 03/30/2020 5,800 5,822
4.250% due 04/15/2021 4,660 4,672
7.500% due 09/15/2020 566 591
8.000% due 12/31/2018 400 403
8.000% due 03/15/2020 560 580
8.000% due 11/01/2031 8,949 10,805
Alpha Bank AE

2.500% due 02/05/2023 EUR 3,900 4,473
Ambac LSNI LLC

7.396% due 02/12/2023 $ 12727 12,918
American International Group, Inc.

5.750% due 04/01/2048 2,516 2,382
American Tower Corp.

3.000% due 06/15/2023 1,864 1,787
Annington Funding PLC

1.650% due 07/12/2024 EUR 1,600 1,786
2.646% due 07/12/2025 GBP 2,200 2,770
3.184% due 07/12/2029 900 1,136
Ardonagh Midco 3 PLC

8.375% due 07/15/2023 3,560 4,274
Army Hawaii Family Housing Trust Certificates

2.680% due 06/15/2050 $ 8200 6,112
Aroundtown S.A.

1.000% due 01/07/2025 EUR 2,800 2971
1.625% due 01/31/2028 2,100 2,149
1.875% due 01/19/2026 500 548
2.000% due 11/02/2026 2,500 2,733
3.000% due 10/16/2029 GBP 7,400 8,938
Assurant, Inc.

4.200% due 09/27/2023 $ 2012 2,003

BEEHE B {iff
(BfL: F) (B F)
Athene Holding Ltd.

4.125% due 01/12/2028 $ 834§ 821
Atrium European Real Estate Ltd.

3.000% due 09/11/2025 EUR 3,100 3,547
3.626% due 10/17/2022 350 426
AXA Equitable Holdings, Inc.

3.900% due 04/20/2023 $ 436 431
4.350% due 04/20/2028 2,610 2,499
5.000% due 04/20/2048 1,518 1,368
Axis Bank Ltd.

3.250% due 05/21/2020 2,200 217
Banco Bilbao Vizcaya Argentaria S.A. (b)(c)

6.750% due 02/18/2020 EUR 7,600 8,848
7.000% due 02/19/2019 31,200 35,738
8.875% due 04/14/2021 8,600 10,856
Banco de Galicia y Buenos Aires S.A.

25.980% due 04/26/2020 ARS 61,000 1,262
Banco do Brasil S.A.

6.000% due 01/22/2020 $ 1,000 1,026
Banco do Nordeste do Brasil S.A.

4.375% due 05/03/2019 7,300 7,318
Banco Espirito Santo S.A.

2.626% due 05/08/2049 (d) EUR 3,100 1,089
Banco Santander S.A.

3.545% due 04/12/2023 $ 800 803
3.848% due 04/12/2023 1,200 1,162
4.379% due 04/12/2028 800 744
4.750% due 03/19/2025 (blic) ~ EUR 10,200 10,138
6.250% due 09/11/2021 (bl(c) 21,400 24,926
Bank of America Corp.

3.106% due 03/05/2024 $ 4136 4,109
3.419% due 12/20/2028 315 291
Bank of China Ltd.

0.182% due 04/17/2021 EUR 3,020 3,423
Bank of Ireland

7.375% due 06/18/2020 (bl(c) 500 604
Barclays Bank PLC

7.625% due 11/21/2022 (b) $ 7540 8,063
14.000% due 06/15/2019 (c) GBP 9,970 13,659
Barclays PLC

1.375% due 01/24/2026 EUR 4,300 4,626
2.375% due 10/06/2023 GBP 7,350 9,233
3.126% due 01/17/2024 27,000 34,633
3.250% due 02/12/2027 17,530 21,849
3.250% due 01/17/2033 3,300 3,790
3.684% due 01/10/2023 $ 500 484
3.695% due 05/16/2024 8,400 8,335
4.039% due 01/10/2023 1,000 1,016
4.337% due 01/10/2028 700 652
4.338% due 05/16/2024 5,400 5,301
4.375% due 01/12/2026 2,900 2,786
4.972% due 05/16/2029 2,600 2,528
5.875% due 09/15/2024 (blic) ~ GBP 5,800 6,922
6.500% due 09/15/2019 (bllc) ~ EUR 21,200 24,770
7.000% due 09/15/2019 (bllc] ~ GBP 7,540 9,682
7.250% due 03/15/2023 (bl(c) 14,800 19,444
7.750% due 09/15/2023 (b)(c) $ 11,100 11,102
7.875% due 03/15/2022 (bl(c) 1,200 1,239
7.875% due 09/15/2022 (blic) ~ GBP 8,063 10,761
8.000% due 12/15/2020 (bllc] ~ EUR 4,160 5,166
8.250% due 12/15/2018 (bl(c) $ 5030 5,060
Bevco Lux Sarl

1.750% due 02/09/2023 EUR 5,100 5,732
BGC Partners, Inc.

5.125% due 05/27/2021 $ 400 409
5.375% due 12/08/2019 1,450 1,470
Blackstone CQP Holdco LP

6.000% due 08/18/2021 1,300 1,305

HEEE Bl
(BfL: F) (B F)

6.500% due 03/20/2021 $ 7400 0§ 7454
Blackstone Property Partners Europe Holdings Sarl
1.400% due 07/06/2022 EUR 4100 4,670
2.200% due 07/24/2025 2,900 3,220
BNP Paribas S.A.

3.375% due 01/09/2025 $ 54,443 50,961
4.400% due 08/14/2028 4,200 4,041
7.000% due 08/16/2028 (bl(c) 1,400 1,382
7.625% due 03/30/2021 (bl(c) 600 625
BOC Aviation Ltd.

2.375% due 09/15/2021 570 544
3.499% due 09/26/2023 3,500 3,507
3.500% due 01/31/2023 200 195
3.609% due 06/02/2021 3,380 3,403
Boston Properties LP

3.200% due 01/15/2025 991 943
BPCES.A.

12.500% due 09/30/2019 (c) 700 763
Brighthouse Financial, Inc.

3.700% due 06/22/2027 2,400 2,069
Brixmor Operating Partnership LP

3.250% due 09/15/2023 300 287
Brookfield Finance, Inc.

3.900% due 01/25/2028 1,988 1,860
4.700% due 09/20/2047 4,240 3,923
Capital One Financial Corp.

3.450% due 04/30/2021 5,900 5,878
CBL & Associates LP

5.850% due 12/15/2026 1,384 1,156
China Construction Bank Corp.

0.281% due 09/24/2021 EUR 2,000 2,269
CIT Group, Inc.

4.125% due 03/09/2021 $ 1216 1,216
5.000% due 08/15/2022 7,200 1,245
5.000% due 08/01/2023 4,136 4,157
5.250% due 03/07/2025 1,008 1,067
5.376% due 05/15/2020 1,330 1,369
Citigroup, Inc.

3.142% due 01/24/2023 2,500 2,442
Compass Bank

2.750% due 09/29/2019 700 697
Cooperatieve Rabobank UA

2.938% due 04/26/2021 1,780 1,756
3.126% due 04/26/2021 2,500 2,478
4.625% due 12/29/2025 (b)c) ~ EUR 3,600 4,050
5.500% due 06/29/2020 (bl(c) 17,610 21,000
6.625% due 06/29/2021 (b)(c) 11,400 14,218
Co-operative Group Holdings 2011 Ltd.

6.875% due 07/08/2020 GBP 3,430 4,650
7.500% due 07/08/2026 600 895
Corestate Capital Holding S.A.

3.500% due 04/15/2023 EUR 39,300 43,747
CPI Property Group S.A.

1.450% due 04/14/2022 5,500 6,219
2.125% due 10/04/2024 4,800 5,369
Credit Agricole S.A.

3.507% due 04/24/2023 $ 1,000 998
3.750% due 04/24/2023 1,750 1,
7.875% due 01/23/2024 (bl(c) 496 514
Credit Suisse AG

4.375% due 08/05/2020 750 762
6.500% due 08/08/2023 (b) 10,885 11,526
Credit Suisse Group AG

2.997% due 12/14/2023 3,600 3,426
3.532% due 12/14/2023 3,000 3,025
3.574% due 06/12/2024 2,750 2,751
3.869% due 01/12/2029 33,900 31,519
4.207% due 06/12/2024 3,500 3,480

AhL T7UF (M)
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4.282% due 01/09/2028 $ 6,700
7.250% due 08/12/2025 (bl(c) 1,800
7.500% due 07/17/2023 (b)(c) 5,800
Credit Suisse Group Funding Guernsey Ltd.
2.750% due 08/08/2025 GBP 600
3.750% due 03/26/2025 $ 1,800
Crown Castle International Corp.

3.200% due 09/01/2024 604
3.650% due 09/01/2027 2,678
4.000% due 03/01/2027 255
CTR Partnership LP

5.250% due 06/01/2025 504
Deutsche Bank AG

0.375% due 01/18/2021 EUR 73,700
2.700% due 07/13/2020 $ 42
3.150% due 01/22/2021 10,000
3.284% due 01/22/2021 12,700
3.406% due 07/13/2020 1,774
3.766% due 02/04/2021 5310
3.950% due 02/27/2023 1,820
4.250% due 10/14/2021 15,940
4.251% due 05/10/2019 80
Digital Euro Finco LLC

2.625% due 04/15/2024 EUR 1,400
Digital Realty Trust LP

3.700% due 08/15/2027 $ 92
Digital Stout Holding LLC

2.750% due 07/19/2024 GBP 400
3.300% due 07/19/2029 400
Discover Bank

3.350% due 02/06/2023 $ 900
Emerald Bay S.A.

0.000% due 10/08/2020 EUR 3,425
EPR Properties

4.500% due 06/01/2027 $ 3650
4.750% due 12/15/2026 372
4.850% due 04/15/2028 1,132
Equinix, Inc.

2.875% due 03/15/2024 EUR 5,700
2.875% due 10/01/2025 500
2.8756% due 02/01/2026 16,550
ERP Operating LP

3.250% due 08/01/2027 $ 257
3.500% due 03/01/2028 792
Eurobank Ergasias S.A.

2.750% due 11/02/2020 EUR 1,000
Fairfax Financial Holdings Ltd.

2.750% due 03/29/2028 6,600
4.850% due 04/17/2028 § 34
Fastighets AB Balder

1.125% due 03/14/2022 EUR 5745
1.875% due 03/14/2025 1,100
1.875% due 01/23/2026 1,470
Franshion Brilliant Ltd.

5.750% due 03/18/2019 $ 1,583
Freedom Mortgage Corp.

8.250% due 04/15/2025 1,269
Global h Real Estate | Ltd.
2.875% due 06/20/2022 EUR 1,400
3.000% due 03/29/2025 400
GLP Capital LP

5.260% due 06/01/2025 $ 1,200
5.300% due 01/15/2029 3,424
Goldman Sachs Group, Inc.

0.131% due 12/16/2020 EUR 1,200
3.060% due 02/23/2023 $ 12,900
3.200% due 02/23/2023 12,900
3.814% due 04/23/2029 7,100

6,428
1,784
5916

757
1,726

571
2,481
24

493

82,269
4,178
9,756

12,569
1,763
5,298
1,783

15,820

80

1,675

513
508

870
3,682
3,469

360
1,096
6,561

567

18,346

242
757

1,157

1,524
3,329

6,550
1,234
1,622

1,606
117

1,632
454

1,209
3,377

1,361
12,895
12,540

6,677

il

HEEE B
(B F) (B F)

Goodman Australia Finance Pty Ltd.

1.375% due 09/27/2025 EUR 400

Goodman U.S. Finance Three LLC

3.700% due 03/15/2028 $ 234

Grainger PLC

3.376% due 04/24/2028 GBP 2,000
point Properti Pty Ltd.

5.872% due 05/02/2023 $ 1,600

High Street Funding Trust Il

4.682% due 02/15/2048 300

Host Hotels & Resorts LP

4.000% due 06/15/2025 200

Howard Hughes Corp.

5.375% due 03/15/2025 3,600

HSBC Bank Argentina S.A.

25.250% due 09/27/2019 ARS 53,530

HSBC Holdings PLC

2.625% due 08/16/2028 GBP 360

2.822% due 05/18/2021 $ 7,000

3.033% due 11/22/2023 4,900

3.262% due 03/13/2023 800

3.322% due 05/18/2024 3,000

3.950% due 05/18/2024 2,800

4.041% due 03/13/2028 700

4.300% due 03/08/2026 500

4.750% due 07/04/2029 (bllc) ~ EUR 2,800

5.260% due 09/16/2022 (b)(c) 7,500

5.875% due 09/28/2026 (blic) ~ GBP 4,500
6.000% due 09/29/2023 (blic) ~ EUR 7,210
6.250% due 03/23/2023 (b)(c) $ 5400

6.500% due 03/23/2028 (b)(c) 9,470
Hudson Pacific Properties LP

3.850% due 11/01/2027 363
Hunt Cos., Inc.

6.250% due 02/15/2026 482
ICICI Bank Ltd.

3.125% due 08/12/2020 200
3.441% due 12/04/2018 25,600
InCaps Funding I Ltd.

4.321% due 06/01/2033 17,521
Industrial & Commercial Bank of China Ltd.
2.626% due 05/26/2020 1,600
3.093% due 11/08/2020 2,000
ING Bank NV

2.450% due 03/16/2020 3,200
2.500% due 10/01/2019 3,300
ING Groep NV

1.000% due 09/20/2023 EUR 1,100
3.398% due 10/02/2023 $ 4100
4.100% due 10/02/2023 6,000
4.550% due 10/02/2028 4,300
Inmobiliaria Colonial Socimi S.A.

1.625% due 11/28/2025 EUR 3,000
2.000% due 04/17/2026 2,900
International Lease Finance Corp.

5.875% due 08/15/2022 $ 500
8.250% due 12/15/2020 7,970
8.626% due 01/15/2022 3,201
Intesa Sanpaolo SpA (b)(c)

7.000% due 01/19/2021 EUR 26,850
7.750% due 01/11/2027 660
Intrepid Aviation Group Holdings LLC
8.500% due 08/15/2021 $ 3970
iStar, Inc.

4.626% due 09/15/2020 187
5.250% due 09/15/2022 515
Jefferies Finance LLC

6.876% due 04/15/2022 1,000

$

19 —

437

193
3,474
1,360

444
7,009
414

782
2,99
2,773

671

483
2991
8,868
5721
8,935
5,262
8,902

336
421

197
25,597

17,621

1,674
2,001

3,189
3,282

1,239
4,101
5,966
4,233

3,282
3221

527
8,648
3,629

31,069
768

4,000

136
500

1,008

HEEE Bl
(BfL: F) (B F)

7.250% due 08/15/2024 $ 600
7.375% due 04/01/2020 6,475
7.500% due 04/15/2021 1,380
JP Morgan Chase Bank N.A.

2.848% due 04/26/2021 12,400
3.086% due 04/26/2021 12,400
Kasikornbank PCL

3.500% due 10/26/2019 2,200
KBC Group NV

4.250% due 10/24/2025 (b)c) ~ EUR 4,400
Kennedy Wilson Europe Real Estate Ltd.

3.250% due 11/12/2025 1,400
3.850% due 06/30/2022 GBP 800
Kennedy-Wilson, Inc.

5.875% due 04/01/2024 $ 1,320
Kojamo 0YJ

1.500% due 06/19/2024 EUR 1,200
1.625% due 03/07/2025 2,400
Liberty Living Finance PLC

2.626% due 11/28/2024 GBP 1,250
3.376% due 11/28/2029 500
Lifestorage LP

3.500% due 07/01/2026 $ 1,200
LifeStorage LP

3.876% due 12/15/2027 1,010
Lincoln Finance Ltd.

6.876% due 04/15/2021 EUR 9,322
Lloyds Bank PLC

2.833% due 05/07/2021 $ 4,000
3.300% due 05/07/2021 9,600
12.000% due 12/16/2024 (c) 200
Lloyds Banking Group PLC

2.250% due 10/16/2024 GBP 6,600
2.807% due 11/07/2023 $ 3500
3.574% due 11/07/2028 5,600
4.000% due 03/07/2025 AUD 4,700
4.050% due 08/16/2023 $ 5800
4.375% due 03/22/2028 2,200
4.450% due 05/08/2025 3,400
4.550% due 08/16/2028 5,000
6.375% due 06/27/2020 (bllc) ~ EUR 1,400
7.000% due 06/27/2019 (bllc] ~ GBP 38,538
7.500% due 06/27/2024 (bl(c) $ 2,700

7.500% due 09/27/2025 (b)(c) 7,700
7.626% due 06/27/2023 (blic) ~ GBP 8,311

7.875% due 06/27/2029 (b)(c) 4,600
LoanCore Capital Markets LLC

6.875% due 06/01/2020 $ 1,900
Meiji Yasuda Life Insurance Co.

5.100% due 04/26/2048 3,400
Merlin Properties Socimi S.A.

1.750% due 05/26/2025 EUR 1,710
1.875% due 11/02/2026 700
Mitsubishi UFJ Lease & Finance Co. Ltd.
2.652% due 09/19/2022 $ 1,100
Mizuho Bank Ltd.

2.400% due 03/26/2020 1,200
Mizuho Financial Group, Inc.

2.601% due 09/11/2022 4,700
3.211% due 09/11/2022 10,200
Morgan Stanley

2.891% due 02/10/2021 12,900
3.126% due 01/23/2023 12,900
3.772% due 01/24/2029 3,600
National Australia Bank Ltd.

1.875% due 07/12/2019 600
2.626% due 07/23/2020 250

$ 590
6,572
1,394

12,405
12,356

2,200
4,530

1,568
1,061

1,214

1,356
2,684

1,586
636

1,105

940

4,481
10,226

12,909
12,486
3,415

534
247
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National Bank of Greece S.A.

2.750% due 10/19/2020 EUR 800 $ 932
Nationwide Building Society

3.766% due 03/08/2024 $ 5,600 5,462
4.302% due 03/08/2029 6,400 6,042
Natwest Markets PLC

0.581% due 09/27/2021 EUR 5,100 5,785
0.626% due 03/02/2022 300 335
Navient Corp.

4.875% due 06/17/2019 $ 10,490 10,542
5.000% due 10/26/2020 4,474 4,510
5.500% due 01/15/2019 17,552 17,640
5.625% due 08/01/2033 1,468 1,201
5.875% due 03/25/2021 14,633 14,834
6.500% due 06/15/2022 3,440 3,505
6.626% due 07/26/2021 3,990 4115
7.250% due 01/25/2022 5,900 6,158
8.000% due 03/26/2020 21,896 22,909
Nordea Kredit Realkreditaktieselskab

2.000% due 10/01/2047 DKK 2,648 405
Nykredit Realkredit A/S

2.500% due 10/01/2047 9,787 1,563
Ontario Teachers' Cadillac Fairview Properties Trust
3.126% due 03/20/2022 $ 636 682
Oppenheimer Holdings, Inc.

6.750% due 07/01/2022 424 429
Physicians Realty LP

3.950% due 01/15/2028 1,828 1,685
4.300% due 03/15/2027 2,650 2,523
Preferred Term Securities XVIII Ltd.

2.714% due 09/23/2035 584 561
Preferred Term Securities XXIV Ltd.

2.634% due 03/22/2037 1,338 1,244
2.714% due 03/22/2037 4,918 4,033
Preferred Term Securities XXV Ltd.

2.624% due 06/22/2037 30,831 28,21
Preferred Term Securities XXVI Ltd.

2.634% due 09/22/2037 50,146 45,883
Prologis International Funding I1 S.A.

1.750% due 03/15/2028 EUR 900 1,003
Provident Funding Associates LP

6.376% due 06/15/2025 $ 172 170
Qatari Diar Finance Co.

5.000% due 07/21/2020 11,400 11,670
QNB Finance Ltd.

3.688% due 02/12/2020 79,800 80,290
3.693% due 02/07/2020 56,200 56,564
4.086% due 04/01/2019 600 604
Realkredit Danmark A/S

2.500% due 07/01/2047 DKK 8,514 1,361
Reckson Operating Partnership LP

7.750% due 03/15/2020 $ 500 526
Royal Bank of Scotland Group PLC

2.000% due 03/08/2023 EUR 1,900 2,200
2.000% due 03/04/2025 21,750 24,652
2.500% due 03/22/2023 25,700 30,357
3.498% due 05/15/2023 $ 4414 4,249
3.784% due 05/15/2023 3,074 3,091
3.875% due 09/12/2023 7,700 7416
4.800% due 04/05/2026 2,300 2211
5.076% due 01/27/2030 10,700 10,501
7.500% due 08/10/2020 (bl(c) 2,900 2,955
8.000% due 08/10/2025 (b)(c) 6,760 6,992
8.625% due 08/15/2021 (b)(c) 4,200 4,426
Sagax AB

2.000% due 01/17/2024 EUR 1,600 1,822
Santander Holdings USA, Inc.

3.400% due 01/18/2023 $ 14,048 13,422
3.700% due 03/28/2022 42 405

BEEHE

(B - F)
4.400% due 07/13/2027 $ 1,284
4.500% due 07/17/2025 3,000
Santander UK Group Holdings PLC
0.531% due 03/27/2024 EUR 2,800
2.875% due 08/05/2021 $ 3,600
2.920% due 05/08/2026 GBP 1,220
3.373% due 01/05/2024 $ 55,550
3.571% due 01/10/2023 1,500
3.626% due 01/14/2026 GBP 1,900
3.823% due 11/03/2028 $ 3,400
6.750% due 06/24/2024 (blic) ~ GBP 16,360
7.375% due 06/24/2022 (bl(c) 4,100
Santander UK PLC
1.625% due 05/10/2021 6,300
2.941% due 06/01/2021 $ 2200
3.400% due 06/01/2021 5,400
SBA Tower Trust
2.877% due 07/09/2021 1,500
Sherbank of Russia Via SB Capital S.A.
3.080% due 03/07/2019 EUR 5200
3.352% due 11/15/2019 8,000
4.150% due 03/06/2019 (k) $ 4200
5.180% due 06/28/2019 7,200
5.717% due 06/16/2021 900
6.126% due 02/07/2022 10,400
SELP Finance Sarl
1.500% due 11/20/2025 EUR 1,500
SL Green Operating Partnership LP
3.250% due 10/15/2022 $ 234
SL Green Realty Corp.
4.500% due 12/01/2022 1,420
SMBC Trust Account
3.808% due 04/09/2021 5,000
Societe Generale S.A. (b)(c)
6.750% due 04/06/2028 2,200
7.375% due 10/04/2023 11,200
8.250% due 11/29/2018 800
Society of Lloyd's
4.750% due 10/30/2024 GBP 800
Springleaf Finance Corp.
5.250% due 12/15/2019 $ 10,070
5.625% due 03/15/2023 21,700
6.000% due 06/01/2020 6,232
6.125% due 05/15/2022 14,223
6.875% due 03/15/2025 3,161
7.750% due 10/01/2021 1,780
8.250% due 12/15/2020 23,219
Standard Chartered PLC
3.558% due 01/20/2023 2,470
4.247% due 01/20/2023 4,700
Starwood Property Trust, Inc.
3.626% due 02/01/2021 8,000
4.750% due 03/15/2025 1,162
5.000% due 12/15/2021 500
State Bank of India
3.358% due 04/06/2020 14,500
Stearns Holdings LLC
9.376% due 08/15/2020 1,580
STORE Capital Corp.
4.500% due 03/15/2028 1,348
Sumitomo Mitsui Banking Corp.
2.514% due 01/17/2020 6,300
2.799% due 01/17/2020 6,300
Sumitomo Mitsui Financial Group, Inc.
3.102% due 01/17/2023 6,300
3.189% due 01/17/2023 5,670
Sumitomo Mitsui Trust Bank Ltd.
1.950% due 09/18/2019 2,480

B {iff
(B4 : F)
$ 1,200

2,938

3124
3492
1,535
53,065
1,450
2,498
3,067
21,397
5,456

8,021
2,210
5,364

1,467

5,923
9,216
4197
1,237
916
10,685

1,647
226
1,431
5,008
1,944
10,906
803
1,085
10,196
26,869
6,388
14,365
3,035
1,887
24,902

2474
4,699

7,790
1,100
499
14,546
1,584
1,306

6,246
6,307

6,135
5,673

2,485

HEEE Bl
(B F) (B F)
$

2.779% due 09/19/2019 3,040 3,046
Summit Germany Ltd.

2.000% due 01/31/2025 EUR 1,100 1,190
Tesco Property Finance 2 PLC

6.052% due 10/13/2039 GBP 5,108 7,862
Tesco Property Finance 3 PLC

5.744% due 04/13/2040 166 251
Tesco Property Finance 4 PLC

5.801% due 10/13/2040 402 612
Tesco Property Finance 6 PLC

5.411% due 07/13/2044 2,631 3,854
TLG Immobilien AG

1.375% due 11/27/2024 EUR 1,500 1,663
TP ICAP PLC

5.260% due 01/26/2024 GBP 1,900 2,330
Tritax Big Box REIT PLC

2.626% due 12/14/2026 1,000 1,261
3.126% due 12/14/2031 800 1,000
Turkiye Garanti Bankasi A/S

3.588% due 02/11/2019 $ 5800 5,763
U.S. Capital Funding VI Ltd.

2.694% due 07/10/2043 28,305 25474
UBS AG (b)

5.125% due 05/15/2024 900 898
7.625% due 08/17/2022 6,000 6,585
UBS Group Funding Switzerland AG

2.850% due 02/01/2022 7,100 6,856
2.859% due 08/15/2023 1,000 959
3.491% due 05/23/2023 2,000 1,956
4.126% due 09/24/2025 2,870 2,826
4.125% due 04/15/2026 2,500 2,456
4.253% due 03/23/2028 1,800 1,766
5.750% due 02/19/2022 (blic) ~ EUR 3,200 3,948
7.000% due 02/18/2025 (bl(c) $ 200 209
UDR, Inc.

3.500% due 01/15/2028 410 382
4.625% due 01/10/2022 103 105
Unique Pub Finance Co. PLC

5.658% due 06/30/2027 GBP 2,308 3,269
6.542% due 03/30/2021 736 988
7.395% due 03/28/2024 1,886 2,678
Ventas Realty LP

3.250% due 10/15/2026 $ 100 92
VEREIT Operating Partnership LP

3.850% due 08/15/2027 380 354
VICI Properties 1 LLC

8.000% due 10/15/2023 3,278 3,614
Virgin Money Holdings UK PLC

8.750% due 11/10/2021 (blic) ~ GBP 200 273
Vornado Realty LP

3.500% due 01/15/2025 $ 528 504
Wells Fargo & Co.

2.125% due 12/20/2023 GBP 2,100 2,670
3.000% due 10/23/2026 $ 2810 2,573
3.268% due 02/11/2022 6,670 6,726
Wells Fargo Bank N.A.

2.977% due 07/23/2021 4,700 4,704
3.326% due 07/23/2021 10,600 10,566
Welltower, Inc.

3.850% due 09/01/2023 830 829
4.250% due 04/15/2028 1,256 1,228
Westfield America Management Ltd.

2.126% due 03/30/2025 GBP 500 629
WeWork Cos., Inc.

7.875% due 05/01/2025 $ 1,344 1,240
WPC Eurobond BV

2.125% due 04/15/2027 EUR 2,100 2,326
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2.250% due 04/09/2026 EUR 3400 & 30837
2,402,158

AA Bond Co. Ltd.

2.750% due 07/31/2023 GBP 400 472

2.875% due 01/31/2022 2,100 2,591

4.249% due 07/31/2020 506 665

4.875% due 07/31/2024 1,200 1,634

AbbVie, Inc.

3.376% due 11/14/2021 $ 582 5,797

3.750% due 11/14/2023 3,462 3,433

4.250% due 11/14/2028 4,992 4,822

Air Canada 2017-1 Class B Pass-Through Trust

3.700% due 01/15/2026 366 352

Allergan Funding SCS

0.031% due 06/01/2019 EUR 144 163

3.000% due 03/12/2020 $ 500 488

Altice Financing S.A.

5.260% due 02/15/2023 EUR 10,200 11,998

6.626% due 02/15/2023 $ 13,930 13,823

7.500% due 05/15/2026 1,000 942

Altice France S.A.

5.625% due 05/15/2024 EUR 13,920 16,312

5.875% due 02/01/2027 24,000 28,081

6.250% due 05/15/2024 $ 15,000 14,437

7.875% due 05/01/2026 14,133 13,581

8.126% due 02/01/2027 4,300 4,268

Altice Luxembourg S.A.

7.250% due 05/15/2022 EUR 11,224 12,480

American Airlines 2017-2 Class AA Pass-Through Trust

3.350% due 10/15/2029 $ 487 444

Andeavor Logistics LP

3.500% due 12/01/2022 144 141

4.250% due 12/01/2027 258 248

5.500% due 10/15/2019 200 204

AP Moller - Maersk A/S

1.750% due 03/16/2026 EUR 2,900 3,184

2.875% due 09/28/2020 $ 1,400 1,379

Arrow Electronics, Inc.

3.250% due 09/08/2024 479 449

Avolon Holdings Funding Ltd.

5.500% due 01/15/2023 3,604 3,595

Bacardi Ltd.

4.450% due 05/15/2025 2,000 1,969

4.700% due 05/15/2028 2,600 2,517

Baidu, Inc.

3.876% due 09/29/2023 4,100 4,052

4.375% due 03/29/2028 1,400 1,362

Banff Merger Sub, Inc.

9.750% due 09/01/2026 2,426 2,334

BAT Capital Corp.

2.297% due 08/14/2020 300 294

Bausch Health Cos., Inc.

5.500% due 11/01/2025 210 207

6.500% due 03/15/2022 3,835 3,979

7.000% due 03/15/2024 901 948

Baxalta, Inc.

2.875% due 06/23/2020 828 819

Bayer U.S. Finance Il LLC

3.003% due 06/25/2021 1,600 1,601

Boral Finance Pty Ltd.

3.000% due 11/01/2022 1,996 1,922

Boston Scientific Corp.

3.376% due 05/15/2022 2,260 2,231

6.000% due 01/15/2020 300 309

Broadcom Corp.

2.200% due 01/15/2021 100 97

2.375% due 01/15/2020 100 99

HEEE B3l
(BT F) (B F)

HEEE B3l
(BfL: F) (B F)

2.650% due 01/15/2023 $ 6326 $ 5938
3.000% due 01/15/2022 6,026 5,838
3.626% due 01/15/2024 1,487 1,426
3.876% due 01/15/2027 8,690 7,993
Bureau Veritas S.A.

1.875% due 01/06/2025 EUR 3,200 3,671
Caesars Resort Collection LLC

5.260% due 10/15/2025 $ 86 80
Campbell Soup Co.

2.834% due 03/16/2020 2,480 2,486
2.964% due 03/15/2021 2,030 2,023
3.950% due 03/15/2025 1,639 1,464
Celgene Corp.

2.250% due 08/15/2021 3,660 3,535
Central Nippon Expressway Co. Ltd.

2.774% due 02/15/2022 13,200 13,138
2.881% due 08/04/2020 7,800 7,816
Charles River Laboratories International, Inc.

5.500% due 04/01/2026 404 404
Charter Communications Operating LLC

3.579% due 07/23/2020 1,426 1,424
4.191% due 02/01/2024 4,202 4,273
4.200% due 03/15/2028 1,393 1,307
4.464% due 07/23/2022 1,687 1,708
4.500% due 02/01/2024 1,700 1,705
4.908% due 07/23/2025 992 998
Chesapeake Energy Corp.

5.686% due 04/15/2019 189 190
Christian Dior SE

0.750% due 06/24/2021 EUR 300 345
1.875% due 06/18/2019 100 114
Clear Channel Worldwide Holdings, Inc.

6.500% due 11/15/2022 $ 1,370 1,398
7.625% due 03/15/2020 2,300 2,303
Cleveland-Cliffs, Inc.

4.875% due 01/15/2024 520 488
CNH Industrial Capital LLC

4.375% due 11/06/2020 300 304
4.875% due 04/01/2021 80 82
Comcast Corp.

2.738% due 10/01/2020 4,008 4,011
2.848% due 10/01/2021 2,242 2,244
3.038% due 04/15/2024 3,632 3,614
3.700% due 04/15/2024 3,180 3,169
Community Health Systems, Inc.

5.125% due 08/01/2021 17,507 16,676
6.250% due 03/31/2023 26,200 24,194
8.625% due 01/15/2024 10,517 10,662
Conagra Brands, Inc.

2.808% due 10/09/2020 180 180
CSCEC Finance Cayman | Ltd.

2.850% due 11/19/2020 400 393
CVS Health Corp.

3.700% due 03/09/2023 4,083 4,013
4.300% due 03/25/2028 5,980 5,843
CVS Pass-Through Trust

7.507% due 01/10/2032 722 834
DAE Funding LLC

4.000% due 08/01/2020 2,670 2,653
4.500% due 08/01/2022 13,832 13,621
5.000% due 08/01/2024 9,446 9,233
Davide Campari-Milano SpA

2.750% due 09/30/2020 EUR 1,410 1,673
Dell International LLC

4.420% due 06/15/2021 $ 11,782 11,887
Delta Air Lines, Inc.

2.875% due 03/13/2020 1,720 1,705
3.626% due 03/15/2022 920 905

21 —
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Diamond Resorts International, Inc.

7.750% due 09/01/2023 $ 834 $ 8574
10.750% due 09/01/2024 260 255
Discovery Communications LLC

2.750% due 11/15/2019 304 302
2.850% due 03/20/2023 362 344
3.850% due 03/20/2028 528 482
DISH DBS Corp.

5.125% due 05/01/2020 4,588 4,617
7.8758% due 09/01/2019 17,565 18,132
DP World Ltd.

2.375% due 09/25/2026 EUR 2,200 2,484
4.250% due 09/25/2030 GBP 1,100 1,400
DR Horton, Inc.

4.000% due 02/15/2020 $ 290 291
DXC Technology Co.

3.271% due 03/01/2021 4,154 4,154
4.750% due 04/15/2027 310 308
Eastern Creation Il Investment Holdings Ltd.

2.750% due 09/26/2020 2,300 2,251
Eastern Creation Investment Holdings Ltd.

3.626% due 03/20/2019 600 539
eBay, Inc.

3.800% due 03/09/2022 3,375 3,385
El Group PLC

6.3756% due 02/15/2022 GBP 5,600 7,401
6.500% due 12/06/2018 1,061 1,362
6.875% due 02/15/2021 950 1,320
EMC Corp.

2.650% due 06/01/2020 $ 31,268 30,432
Energy Transfer Operating LP

4.150% due 10/01/2020 100 101
4.200% due 09/15/2023 1,304 1,349
4.850% due 06/15/2028 1,962 1,942
6.000% due 06/15/2048 300 298
Energy Transfer Partners LP

5.750% due 09/01/2020 2,140 2,207
5.875% due 03/01/2022 450 474
EQT Corp.

3.166% due 10/01/2020 1,229 1,229
4.875% due 11/15/2021 200 205
Equifax, Inc.

3.184% due 08/15/2021 1,668 1,679
3.600% due 08/15/2021 586 581
Eurofins Scientific SE

2.126% due 07/26/2024 EUR 800 902
Exela Intermediate LLC

10.000% due 07/15/2023 $ 880 919
Ford Motor Credit Co. LLC

2.587% due 11/04/2019 1,300 1,285
5.875% due 08/02/2021 400 4
8.126% due 01/15/2020 1,600 1,677
Fortress T ion & Inf LLC
6.500% due 10/01/2025 5,520 5,437
6.750% due 03/15/2022 9,064 9,302
Fresenius Medical Care U.S. Finance II, Inc.

4.126% due 10/15/2020 16 16
5.625% due 07/31/2019 374 380
Fresenius U.S. Finance I, Inc.

4.250% due 02/01/2021 190 192
G4S International Finance PLC

1.500% due 01/09/2023 EUR 1,400 1,607
GATX Corp.

3.061% due 11/05/2021 $ 3900 3,908
General Electric Co.

5.500% due 01/08/2020 950 969
5.550% due 05/04/2020 160 164
General Mills, Inc.

2.976% due 04/16/2021 2,524 2,523
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3.200% due 04/16/2021 451 % 448

General Motors Financial Co., Inc.

3.150% due 01/15/2020 125 124

3.200% due 07/13/2020 800 793

3.550% due 04/09/2021 1,110 1,101

Gerdau Holdings, Inc.

7.000% due 01/20/2020 7,200 74719

Greene King Finance PLC

4.064% due 03/15/2035 GBP 723 984

5.106% due 03/15/2034 160 220

5.702% due 12/15/2034 4,156 5,016

Halfmoon Parent, Inc.

3.326% due 07/15/2023 $ 10,860 10,858

3.750% due 07/15/2023 13,332 13,230

Harris Corp.

3.000% due 04/30/2020 5,600 5,598

Harvest Operations Corp.

2.330% due 04/14/2021 2,884 2,773

HCA, Inc.

4.250% due 10/15/2019 2,710 2,726

6.500% due 02/15/2020 200 207

Hilton Domestic Operating Co., Inc.

5.125% due 05/01/2026 2,766 2,11

HOCHTIEF AG

2.626% due 05/28/2019 EUR 653 760

3.875% due 03/20/2020 7,483 8,874

Hyatt Hotels Corp.

4.850% due 03/15/2026 $ 100 102

Hyundai Capital America

3.137% due 09/18/2020 3,198 3,200

iHeartCommunications, Inc. (d)

9.000% due 12/15/2019 34,080 24,708

9.000% due 03/01/2021 48,736 35,485

9.000% due 09/15/2022 9,018 6,538

10.625% due 03/15/2023 4,560 3212

11.250% due 03/01/2021 11,268 7,993

IHO Verwaltungs GmbH

3.750% due 09/15/2026 (e) EUR 100 113

IMCD NV

2.500% due 03/26/2025 1,700 1,908

Imperial Brands Finance PLC

2.850% due 07/21/2020 $ 1,300 1,284

Incitec Pivot Finance LLC

6.000% due 12/10/2019 160 164

Intelsat Connect Finance S.A.

9.500% due 02/15/2023 3,960 3,807

Intelsat Jackson Holdings S.A.

5.500% due 08/01/2023 1,624 1,467

7.500% due 04/01/2021 12,789 12,949

8.000% due 02/15/2024 4,221 4,433

8.500% due 10/15/2024 12,393 12,192

9.750% due 07/15/2025 314 3,298

Intelsat Luxembourg S.A.

7.750% due 06/01/2021 (d) 16,908 16,113
i Flavors & Frag Inc.

3.400% due 09/25/2020 1,780 1,780

InterXion Holding NV

4.750% due 06/15/2025 EUR 400 474

1QVIA, Inc.

2.875% due 09/15/2025 400 444

3.250% due 03/15/2025 500 574

JT International Financial Services BV

1.125% due 09/28/2025 1,100 1,264

Kinder Morgan, Inc.

7.750% due 01/15/2032 $ 2500 3,075

Kraft Heinz Foods Co.

2.911% due 02/10/2021 1,690 1,694

HEEE B3l
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Marriott Ownership Resorts, Inc.

6.500% due 09/15/2026 $ 2004 8 2029

Martin Marietta Materials, Inc.

2.838% due 12/20/2019 680 682

2.860% due 05/22/2020 570 571

MGM Resorts International

6.626% due 12/15/2021 162 160

6.750% due 10/01/2020 6,108 6,379

Minmetals Bounteous Finance BVI Ltd.

3.500% due 07/30/2020 1,600 1,587

Mitchells & Butlers Finance PLC

2.784% due 12/15/2030 659 621

6.013% due 12/15/2028 GBP 192 281

Molnlycke Holding AB

1.876% due 02/28/2025 EUR 300 344

MPLX LP

3.375% due 03/15/2023 $ 316 308

NetApp, Inc.

3.300% due 09/29/2024 2,610 2,494

Netflix, Inc.

3.625% due 05/15/2027 EUR 7,727 8,704

4.625% due 05/15/2029 4,800 5,465

New Red Finance, Inc.

4.250% due 05/15/2024 $ 6073 5,724

Nexi Capital SpA

4.125% due 11/01/2023 EUR 100 14

Nidec Corp.

0.487% due 09/27/2021 900 1,026

Nokia 0YJ

4.375% due 06/12/2027 $ 175 165

Norwegian Air Shuttle ASA 2016-1 Class A Pass-Through
Trust

4.875% due 05/10/2028 464 455

Ooredoo Tamweel Ltd.

3.038% due 12/03/2018 200 200

Ortho-Clinical Diagnostics, Inc.

6.625% due 05/15/2022 5,091 4918

Pacific National Finance Pty Ltd.

4.625% due 09/23/2020 530 535

Park Aerospace Holdings Ltd.

3.625% due 03/15/2021 18,709 18,007

4.500% due 03/15/2023 10,670 10,082

5.250% due 08/15/2022 48,447 48,265

5.500% due 02/15/2024 8,672 8,609

Pelabuhan Indonesia lll Persero PT

4.500% due 05/02/2023 1,600 1,563

Petroleos de Venezuela S.A. (d)

5.375% due 04/12/2027 11,932 2178

5.500% due 04/12/2037 10,372 1,919

6.000% due 05/16/2024 8,083 1421

6.000% due 11/15/2026 13,183 2,323

9.000% due 11/17/2021 400 86

9.750% due 05/17/2036 4,730 1,029

Petroleos Mexicanos

6.500% due 03/13/2027 2,620 2,543

6.750% due 09/21/2047 390 336

Petronas Capital Ltd.

5.250% due 08/12/2019 2,800 2,847

PetSmart, Inc.

5.875% due 06/01/2025 674 529

Phillips 66

3.086% due 04/15/2019 1,000 1,000

3.186% due 04/15/2020 900 900

QGOG Constellation S.A.

9.500% due 11/08/2024 (d)(e) 753 365

QUALCOMM, Inc.

2.800% due 05/20/2024 140 133

QVC, Inc.

4.375% due 03/15/2023 900 885

HEEE Bl
(B F) (B F)

4.450% due 02/15/2025 $ 660
4.850% due 04/01/2024 2,180
5.125% due 07/02/2022 3,400
5.450% due 08/15/2034 50
5.950% due 03/15/2043 8,100
Radiate Holdco LLC

6.875% due 02/15/2023 3,210
RCI Banque S.A.

0.250% due 07/12/2021 EUR 1,300
Refinitiv U.S. Holdings, Inc.

4.500% due 05/15/2026 16,630
6.250% due 05/15/2026 $ 3300
6.875% due 11/15/2026 EUR 600
8.250% due 11/15/2026 $ 850
Rite Aid Corp.

6.126% due 04/01/2023 4,940
Roadster Finance DAC

1.625% due 12/09/2024 EUR 700
2.375% due 12/08/2027 1,000
Rockwell Collins, Inc.

2.800% due 03/15/2022 $ 194
Russian Railways Via RZD Capital PLC
3.374% due 05/20/2021 EUR 7,700
7.487% due 03/25/2031 GBP 6,300
Sands China Ltd.

4.600% due 08/08/2023 $ 4200
5.125% due 08/08/2025 5,200
5.400% due 08/08/2028 7,000
Scientific Games International, Inc.
3.375% due 02/15/2026 EUR 317
SF Holding Investment Ltd.

4.126% due 07/26/2023 $ 2200
Shelf Drilling Holdings Ltd.

8.250% due 02/15/2025 473
Shire Acquisitions Investments Ireland DAC
2.400% due 09/23/2021 3,780
SMBC Aviation Capital Finance DAC
2.650% due 07/15/2021 400
3.000% due 07/15/2022 300
4.126% due 07/15/2023 200
SoftBank Group Corp.

3.126% due 09/19/2025 EUR 9,400
4.000% due 04/20/2023 35,726
4.000% due 09/19/2029 1,700
Spanish Broadcasting System, Inc.
12.500% due 04/15/2049 (d) $ 818
Spectra Energy Partners LP

3.016% due 06/05/2020 500
Spirit Issuer PLC

3.500% due 12/28/2031 GBP 1,060
6.582% due 03/28/2025 248
Sprint Spectrum Co. LLC

3.360% due 09/20/2021 $ 3750
4.738% due 03/20/2025 5,200
5.152% due 03/20/2028 8,270
Starfruit Finco BV

6.500% due 10/01/2026 EUR 900
8.000% due 10/01/2026 $ 900
Sunoco Logistics Partners Operations LP
5.950% due 12/01/2025 760
Sunoco LP

4.875% due 01/15/2023 1,110
Syngenta Finance NV

3.698% due 04/24/2020 600
3.933% due 04/23/2021 1,600
4.441% due 04/24/2023 5,300
4.892% due 04/24/2025 800
5.182% due 04/24/2028 1,800

$

628
2,162
3,444

44
7,260

3,098
1,460
17,761
3,268
678
829
4901

710
1,078

188

9,130
9,474

4,153
5,106
6,707
335
2,186
478
3,600
386
288
199
9,903
42,108
1,692
832
501

1,334
320

3,722
5,206
8,291

1,000
875

806
1,072

598
1,593
5,220

m
1,706



ELa

INS 2 —4

A2hL TZ72F (M)

HEEE B3l
(BfL: F) (B F)

Tech Data Corp.

3.700% due 02/15/2022 $ 2321 8 2219
4.850% due 02/15/2027 910 880
Telefonica Emisiones SAU

5.134% due 04/27/2020 230 236
Telenet Finance Luxembourg Notes Sarl

5.500% due 03/01/2028 1,600 1,492
Tencent Holdings Ltd.

3.376% due 05/02/2019 1,600 1,602
Tenet Healthcare Corp.

4.626% due 07/15/2024 1,702 1,645
Teva Pharmaceutical Finance IV BV

3.650% due 11/10/2021 418 401
Teva Pharmaceutical Finance IV LLC

2.250% due 03/18/2020 474 480
Teva Pharmaceutical Finance Netherlands Il BV

0.375% due 07/25/2020 EUR 4,800 5,363
3.250% due 04/15/2022 11,200 13,102
Teva Pl | Finance Netherlands Ill BV

1.700% due 07/18/2019 $ 220 218
2.800% due 07/21/2023 208 184
Textron, Inc.

2.891% due 11/10/2020 3,710 3,766
Times Square Hotel Trust

8.528% due 08/01/2026 1,870 2,154
T-Mobile USA, Inc.

4.750% due 02/01/2028 728 337
Triumph Group, Inc.

4.875% due 04/01/2021 2,479 2,341
5.260% due 06/01/2022 486 452
Ubisoft Entertainment S.A.

1.283% due 01/30/2023 EUR 1,800 2,041
UCB S.A.

1.875% due 04/02/2022 1,500 1,766
3.750% due 03/27/2020 376 447
4.125% due 01/04/2021 160 184
United Airlines 2016-1 Class AA Pass-Through Trust
3.100% due 07/07/2028 $ 256 242
United Group BV

4.375% due 07/01/2022 EUR 1,100 1,287
4.876% due 07/01/2024 1,100 1,291
United Technologies Corp.

2.965% due 08/16/2021 $ 1,428 1,430
3.350% due 08/16/2021 292 291
3.650% due 08/16/2023 4,868 4,828
4.125% due 11/16/2028 3,448 3,393
4.450% due 11/16/2038 564 547
4.625% due 11/16/2048 1,028 993
Univision Communications, Inc.

5.125% due 05/15/2023 530 501
5.125% due 02/15/2025 14,170 12,987
UPCB Finance VII Ltd.

3.626% due 06/15/2029 EUR 8,161 9,146
ViaSat, Inc.

5.625% due 09/15/2025 $ 3698 3,444
Virgin Media Secured Finance PLC

5.000% due 04/15/2027 GBP 3,760 4,748
5.500% due 01/15/2025 9,450 12,347
VMware, Inc.

2.300% due 08/21/2020 $ 654 639
2.850% due 08/21/2022 5,966 5,707
3.800% due 08/21/2027 540 494
Volkswagen Bank GmbH

0.101% due 06/15/2021 EUR 900 1,014
Volkswagen Financial Services AG

0.250% due 10/16/2020 7,960 9,010
Volkswagen Financial Services NV

1.875% due 08/07/2021 GBP 1,800 2,286

HEEE B3l
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Volkswagen Leasing GmbH

0.132% due 07/06/2021 EUR 1,000
0.250% due 02/16/2021 4,688
1.000% due 02/16/2023 2,464
Warner Media LLC

3.800% due 02/15/2027 $ 246
Western Digital Corp.

4.750% due 02/15/2026 5,260
Westmoreland Coal Co.

8.750% due 01/01/2022 (d) 685
Wind Tre SpA

2.625% due 01/20/2023 EUR 2,400
2.750% due 01/20/2024 1,400
3.125% due 01/20/2025 1,200
5.000% due 01/20/2026 $ 1,000
Wyndham Destinations, Inc.

5.400% due 04/01/2024 172
5.750% due 04/01/2027 196
Wynn Macau Ltd.

4.875% due 10/01/2024 400
5.500% due 10/01/2027 600
Yara International ASA

4.750% due 06/01/2028 2,205
Zimmer Biomet Holdings, Inc.

3.375% due 11/30/2021 124
AT&T, Inc.

3.386% due 07/15/2021 3419
3.450% due 09/19/2023 AUD 3,630
3.514% due 06/12/2024 $ 6982
4.100% due 01/19/2026 AUD 3,630
4.800% due 08/15/2037 $ 3020
5.000% due 03/01/2021 61
5.300% due 08/15/2058 2,590
5.650% due 02/15/2047 44
BellSouth LLC

4.333% due 04/26/2021 28,100
China Resources Gas Group Ltd.

4.500% due 04/05/2022 400
CNOOC Finance 2015 Australia Pty Ltd.
2.625% due 05/05/2020 400
Dominion Energy, Inc.

2.914% due 05/15/2020 9,370
Duke Energy Corp.

2.819% due 05/14/2021 3,100
3.050% due 08/15/2022 600
Duquesne Light Holdings, Inc.

6.400% due 09/15/2020 1,000
El Paso Natural Gas Co. LLC

8.625% due 01/15/2022 1,900
Enable Midstream Partners LP

4.950% due 05/15/2028 1,249
Enbridge, Inc.

2.814% due 01/10/2020 8,800
3.034% due 06/15/2020 4,400
Florida Gas Transmission Co. LLC

5.450% due 07/15/2020 780
Gazprom Neft 0AO Via GPN Capital S.A.
4.375% due 09/19/2022 5,550
6.000% due 11/27/2023 11,200
Gazprom OAO Via Gaz Capital S.A.

3.375% due 11/30/2018 CHF 1,100
3.389% due 03/20/2020 EUR 4,900
3.600% due 02/26/2021 5,500
4.950% due 02/06/2028 $ 200
5.338% due 09/25/2020 GBP 1,230
5.999% due 01/23/2021 $ 232

$

1127
5,203
2,762

231
4,865

271
2,63
1472
1,241

856

166
182

364
543

2,187

122

1,165,963

3,457
2,566
7,007
2,558
2,119

63
2,361

43

28,285

404

5,446
11,674

1,096
5,761
6,600

191
1,644
2,385
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6.510% due 03/07/2022 $ 6,398
7.288% due 08/16/2037 500
8.625% due 04/28/2034 2,372
9.250% due 04/23/2019 20,950
Global Switch Holdings Ltd.

2.250% due 05/31/2027 EUR 100
Iberdrola Finance Ireland DAC

5.000% due 09/11/2019 $ 2,000
Israel Electric Corp. Ltd.

7.250% due 01/15/2019 567
Kinder Morgan Energy Partners LP

6.850% due 02/15/2020 2,750
Korea National 0il Corp.

2.125% due 04/14/2021 600
Odebrecht Drilling Norbe VIII/IX Ltd.
6.350% due 12/01/2021 491
0Odebrecht Offshore Drilling Finance Ltd.
6.720% due 12/01/2022 232
ONEOK, Inc.

4.550% due 07/15/2028 1,446
5.200% due 07/15/2048 1,180
Petrobras Global Finance BV

5.299% due 01/27/2025 535
5.875% due 03/07/2022 EUR 800
5.999% due 01/27/2028 $ 11,921
6.125% due 01/17/2022 6,576
6.250% due 12/14/2026 GBP 2,831
6.625% due 01/16/2034 2,900
6.850% due 06/05/2115 $ 990
7.375% due 01/17/2027 18,022
8.375% due 12/10/2018 1,000
8.750% due 05/23/2026 2,340
Plains All American Pipeline LP

6.650% due 01/15/2037 46
Rio Oil Finance Trust Series 2014-1

9.250% due 07/06/2024 2,992
Rio Oil Finance Trust Series 2014-3

9.750% due 01/06/2027 896
Rio 0il Finance Trust Series 2018-1

8.200% due 04/06/2028 2,800
Rockpoint Gas Storage Canada Ltd.

7.000% due 03/31/2023 150
Rosneft Finance S.A.

7.250% due 02/02/2020 750
Sabine Pass Liquefaction LLC

5.626% due 02/01/2021 664
Sempra Energy

2.784% due 03/15/2021 8,200
SGSP Australia Assets Pty Ltd.

3.300% due 04/09/2023 250
Sinopec Group Overseas Development 2015 Ltd.
2.500% due 04/28/2020

Sinopec Group Overseas Development 2016 Ltd.
1.750% due 09/29/2019 200
2.125% due 05/03/2019 200
Southern Co.

2.750% due 06/15/2020 396
Sprint Capital Corp.

6.900% due 05/01/2019 33,951
Sprint Communications, Inc.

7.000% due 08/15/2020 17,292
9.000% due 11/15/2018 1,349
Sprint Corp.

7.250% due 08/15/2021 24,594
7.625% due 03/01/2026 4122
State Grid Overseas Investment 2014 Ltd.
2.750% due 05/07/2019 900
State Grid Overseas Investment 2016 Ltd.
2.250% due 05/04/2020

6,711
563
2,909
21,456
12
2,031
562
2,869
579
485
223

1,418
1,145

512
1,021
11,337
6,831
3m
3,754
881
18,713
1,006
2,618
448
3,205
975
2918
150

175

197

197
199

392
34,480

17,940
1,383

25,762
4,291

897

196
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Transocean Phoenix 2 Ltd.
7.750% due 10/15/2024 $ 1680 § 1,743
Transocean Proteus Ltd.
6.250% due 12/01/2024 46 46
Verizon Communications, Inc.
2.875% due 01/15/2038 EUR 1,680 1,873
3.375% due 10/27/2036 GBP 680 853
5.250% due 03/16/2037 $ 1,690 1,743
317,381
Total Corporate Bonds & Notes 3,885,502

(Cost $4,003,507)

CONVERTIBLE BONDS & NOTES 0.0%

Caesars Entertainment Corp.

5.000% due 10/01/2024 2,906 4,157
Total Convertible Bonds & Notes 4,157
(Cost $4,695)

[MUNICIPAL BONDS & NOTES 0.5%

Chicago, lllinois, Build America Bonds, Series 2010

6.630% due 02/01/2035 655 684
6.726% due 04/01/2035 280 294
7.350% due 07/01/2035 545 534
Chicago, lllinois, General Obligation Bonds, Series 2003
5.100% due 06/01/2033 1,740 1,645
Chicago, lllinois, General Obligation Bonds, Series 2014
6.314% due 01/01/2044 220 214
Chicago, lllinois, General Obligation Bonds, Series 2015
7.375% due 01/01/2033 440 476
7.750% due 01/01/2042 780 828
Chicago, lllinois, General Obligation Bonds, Series 2017
7.045% due 01/01/2029 370 391

Commonwealth of Puerto Rico, General Obligation
Bonds, Series 2001

5.126% due 07/01/2031 (d) 17,360 10,459

Commonwealth of Puerto Rico, General Obligation
Bonds, Series 2006 (d)

5.000% due 07/01/2