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1
1
2
3
2
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23 12 23 10 12
1
2
3
22 10 28 23 12
384,372,442
384,372,442
23 13 23 10 12
1,407,214,208
1,407,214,208

23 12
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23

22

23

10

10

12

28

13

23

23

10

12

12

61/205

EDINETOOOO
OO00DOO000DO000DO00OooOonO(Ees9s?)
OOooooooooooooooooOo



EDINETOOOO
OO00DOO000DO000DO00OooOonO(Ees9s?)
OOooooooooooooooooOo

23 12 23 10 12
626,780,743 4,617,439,830
3,993,889,087 12,800,621,017
3,230,000 426,625,486
(a)
(b)
PIMCO U.S.
1,875,219 13,306,554,024
Y BRL
1,987,874 2,001,590
13,308,555,614
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Pl MCO U. S.

Y BRL
Pl MCO U. S. Y
BRL Pl MCO U. S.
Pl MCO U. S. Pl1 MCO u. sS.
M Pl MCO U. S.
Pl MCO u. sS. M
21 11 1

22 10 31

22 10 31
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2010 10 31

1) Pl MCO u. s. M

$ 1,211,280
200,300

1
7|
1,591
3,622
28,666
21,934
4
171

3,624
1,471,200

$ 65,498,
13,730,

818

2,435

1,919

84,400

$ 1,386,800

$ 1,322,398
2,652

(16,830)

78,580

$ 1,386,800

1,386,800

@

137,036
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10.12

L - A N

1,135,699
200,300
7|
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(2)

PI MCO U. S.

82,349
721,154
604

25
1,110,
1,370
31,409
26,212
864,233,

28,183

8,180
14,513
4
50,880

813,353

792,642
(14,239)
4,793
30,157,
813,353

66/205

54,314
30,638
728,401

482
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264

6,442

$ 112.59
\ 9,069
$ 116.03
\ 9,346
$ 113.07|
\ 9,108
$ 82,346
$ 702,922
$ 23

67/205
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2010
1 PI MCO
23
AGFS Funding Co.

7.250% 04/21/2015

Catalent Pharma Solutions, Inc.

2.505% 04/10/2014

10

31

u. sS.

Community Health Systems, Inc.

2.549% 07/25/2014
DaVita, Inc.

4.500% 10/20/2016
Ford Mator Co.

3.010% 12/15/2013
3.040% 12/15/2013
3.050% 12/15/2013
Goodman Global Group,
5.750% 10/28/2016
HCA, Inc.

2.539% 11/17/2013
Nuveen Investments, Inc.
3.288% 11/13/2014
3.289% 11/01/2014

OSl| Restaurant Partners LLC

2.625% 06/14/2014

Texas Competitive Electric Holdings Co. LLC

3.756% 10/10/2014
3.789% 10/10/2014
4.066% 10/10/2014

Univision Communications, Inc.

2.500% 09/29/2014
Visant Corp.

Inc.

1,500 $

2,500

4,500

2,500

129

216

461

1,000

4,500

425
575

1,994

9,026

25

663

2,000

68/205

1,517

2,349

4,421

2,524

227

214

457

1,015

4,409

399

1,879
7,079
19

522

1,894

EDINETOOOO
OO00DOO000DO000DO00OooOonO(Ees9s?)
OOooooooooooooooooOo



7.000% 12/22/2016 1,000 1,010

Vodafone Americas Finance 2, Inc.

6.875% 08/11/2015 1,750 1,728
32,203

( $31,627)

81.3%
18.0%

AESRed Ok LLC

9.200% 11/30/2029 1,700 1,711

Ally Financia, Inc.

6.000% 12/15/2011 1,000 1,035

6.625% 05/15/2012 3,125 3,236

6.750% 12/01/2014 1,580 1,654

6.875% 08/28/2012 1,650 1,714

7.000% 02/01/2012 2,450 2,522

7.500% 12/31/2013 6,700 7,236

7.500% 09/15/2020 2,000 2,170

8.000% 03/15/2020 415 460

8.000% 11/01/2031 4,165 4,544

8.300% 02/12/2015 2,000 2,185

American Genera Finance Corp.

4.875% 07/15/2012 2,500 2,397

American Internationa Group, Inc.

5.850% 01/16/2018 2,150 2,284

8.175% 05/15/2058 2,000 2,145

8.250% 08/15/2018 3,900 4,675

BAC Capita Trust VI

5.625% 03/08/2035 600 545

BAC Capita Trust VII

5.250% 08/10/2035 GBP 2,250 2,674

BarclaysBank PLC

69/205
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7.434% 09/29/2049
14.000% 11/29/2049
BPCE SA.

9.000% 03/29/2049
Cantor Fitzgerad LP
7.875% 10/15/2019
Capital One Capita V
10.250% 08/15/2039
CIT Group, Inc.

7.000% 05/01/2013
7.000% 05/01/2014
7.000% 05/01/2015
7.000% 05/01/2016
7.000% 05/01/2017
Citigroup Capital XVIII
6.829% 06/28/2067
Conti-Gummi Finance BV
6.500% 01/15/2016
7.125% 10/15/2018
7.500% 09/15/2017
8.500% 07/15/2015
Countrywide Capital 111
8.050% 06/15/2027
Discover Bank

8.700% 11/18/2019
Ford Motor Credit Co. LLC
3.039% 01/13/2012
5.625% 09/15/2015
6.625% 08/15/2017
7.000% 10/02/2013
7.800% 06/01/2012
8.000% 06/01/2014

$ 3775
GBP 1,500

EUR 2,500

$ 2,000

2,600

1,250
3,500
5,500
7,050
17,777

GBP 300

EUR 975
3,000

800

400

$ 1,250

2,000

1,350
2,000
4,500
4,675
1,000
2,000

70/205

3,869
3,094

3,683

2,092

2,837

1,272
3,535
5,521
7,059
7,777

386

1,376
4,232
1,147

607

1,303

2,424

1,364
2,124
5,040
5,103
1,078
2,241
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8.000% 12/15/2016
8.125% 01/15/2020
8.700% 10/01/2014
12.000% 05/15/2015
GMAC Internationa Finance BV
7.500% 04/21/2015
HBOSPLC

1.188% 09/01/2016
6.000% 11/01/2033
6.750% 05/21/2018
Hexion US Finance Corp.
9.750% 11/15/2014
Host Hotels & Resorts, Inc.
6.000% 11/01/2020
HSBC Finance Capital Trust IX
5.911% 11/30/2035
ILFC E-Capital Trust I
6.250% 12/21/2065
Ineos Finance PLC

9.000% 05/15/2015
9.250% 05/15/2015
ING Cepital Funding Trust I11
8.439% 12/29/2049
ING Groep NV

5.775% 12/29/2049

International Lease Finance Corp.

4.750% 01/13/2012
5.550% 09/05/2012
5.625% 09/20/2013
5.750% 06/15/2011
6.625% 11/15/2013
7.125% 09/01/2018

7,000

1,925

3,500

4,100

EUR 2,000

1,750

$ 350

4,225

1,750

2,900

300

2,000

4,500
EUR 525

$ 1,050

1,750

800
1,000
3,225
2,250

225
1,750

71/205

8,204
2,358
4,030
5,260

2,856

2,200

287

4,338

1,851

2,914

289

1,610

4,792
77

1,013

1,623

813
1,025
3,261
2,287

233
1,934
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8.625% 09/15/2015
8.750% 03/15/2017
Intesa Sanpaolo SpA
8.047% 06/29/2049
LBG Capital No.1 PLC
6.439% 05/23/2020
7.625% 10/14/2020
8.000% 12/29/2049
11.040% 03/19/2020
LBG Capita No.2PLC
6.385% 05/12/2020
9.125% 07/15/2020
15.000% 12/21/2019
Lehman Brothers Holdings, Inc. (a)
5.625% 01/24/2013
6.625% 01/18/2012
6.750% 12/28/2017
6.875% 05/02/2018
7.500% 05/11/2038

Marina Digtrict Finance Co., Inc.

9.500%

Pacific Life Insurance Co.

9.250%

10/15/2015

06/15/2039

Petroleum Export 11 Ltd.

6.340%

Pinnacle Foods Finance LLC

8.250% 09/01/2017
9.250% 04/01/2015
Rabobank Nederland NV
11.000% 06/29/2049
RBS Capita Trust A
6.467% 12/29/2049

06/20/2011

2,000
750

EUR 1,550
975

EUR 575
$ 500
GBP 850
EUR 575
GBP 750
250

$ 1,000

75

775

350

675

300

1,500

613

5,000
2,750

5,000

EUR 200

72/205

2,255
855

2,251
1,213
775
468
1,509
715
1,197

546

229
17

82

297

1,850

612

5,237
2911

6,695

229
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Regions Bank

7.500% 05/15/2018
Regions Financial Corp.
7.375% 12/10/2037
Reynolds Group Issuer, Inc.
7.750% 10/15/2016
8.000% 12/15/2016
Roya Bank of Scotland Group PLC
7.648% 08/29/2049
SLM Corp.

0.518% 10/25/2011
0.588% 01/27/2014
3.264% 01/31/2014 (b)
5.000% 10/02/2013
5.000% 06/15/2018
5.050% 11/14/2014
5.375% 05/15/2014
8.000% 03/25/2020
8.450% 06/15/2018
Societe Generale

5.922% 04/29/2049
Susser HoldingsLLC
8.500% 05/15/2016

Telenet Finance Luxembourg S.C.A.

6.375% 11/15/2020
UBSAG

7.152% 12/29/2049
UPCB Finance Ltd.
7.625% 01/15/2020
Ventas Redty LP

6.500% 06/01/2016
6.750% 04/01/2017

$ 3,000

1,200

EUR 500
1,000

$ 2,000
1,300
875
800
175
1,150
50
2,950
1,325
1,950
150
600

EUR 2,250
1,000

4,500

$ 1500
450

73/205

3,209

1,085

730
1,381

1,950

1,263
778
716
176
995

49

2,961

1,341

2,045

142

3,127

1,442

6,567

1,581
466
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Virgin Media Secured Finance PLC
6.500% 01/15/2018

Wells Fargo Capital XIlII

7.700% 12/29/2049

Wells Fargo Capital XV

9.750% 09/29/2049

Ziggo Bond Co. BV

8.000% 05/15/2018

Ziggo Finance BV

6.125% 11/15/2017

52.4%
Advanced Micro Devices, Inc.
7.750% 08/01/2020
Alere, Inc.
8.625% 10/01/2018
Alliance One Internationa, Inc.
10.000% 07/15/2016
Alliant Techsystems, Inc.
6.875% 09/15/2020
Allison Transmission, Inc.
11.000% 11/01/2015
American Achievement Corp.
10.875% 04/15/2016 (c)
American Airlines, Inc.
10.500% 10/15/2012
American Rena Holdings
8.375% 05/15/2018
American Stores Co.
7.100% 03/20/2028
8.000% 06/01/2026
AmeriGas PartnersLP

2,100

3,000

2,975

EUR 4,500

EUR 2,725

247,911

$ 3,500

2,250

2,500

1,500

1,100

850

2,800

425

25

1,220
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2,263

3,127

3,356

6,489

3,778

3,728

2,419

2,763

1,586

1,199

876

3,059

453

19
1,046
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7.125% 05/20/2016
7.250% 05/20/2015
AMGH Merger Sub, Inc.
9.250% 11/01/2018
Amsted Industries, Inc.
8.125% 03/15/2018
Anadarko Petroleum Corp.
6.200% 03/15/2040
6.450% 09/15/2036
Angd Lux Common S.A.
8.250% 05/01/2016
ARAMARK Caorp.
3.787% 02/01/2015
5.000% 06/01/2012
8.500% 02/01/2015
Arch Cod, Inc.

7.250% 10/01/2020

Ardagh Packaging Finance PLC

7.375% 10/15/2017
9.125% 10/15/2020
9.250% 10/15/2020
ArvinMeritor, Inc.
8.125% 09/15/2015
8.750% 03/01/2012
Associated MateridsLLC
9.125% 11/01/2017
Aviation Capita Group
7.125% 10/15/2020
Ball Corp.

6.625% 03/15/2018
6.750% 09/15/2020
Bausch & Lomb, Inc.

2,000
2,500

2,750

300

500
2,750

EUR 3,100

$ 1,100
1,500
1,150

1,000

4,000
750

EUR 375

$ 1,000
498

3,000

2,500

500

1,000

75/205

2,095
2,594

2,860

318

482
2,745

4,556

1,031

1,517

1,213

1,100

4,959

799

537

1,048

3,158

2,583

520
1,105
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9.875% 11/01/2015

BE Aerospace, Inc.

6.875% 10/01/2020
Berry Petroleum Co.

6.750% 11/01/2020 (c)
10.250% 06/01/2014
Berry Plastics Corp.

5.039% 02/15/2015
8.250% 11/15/2015
9.500% 05/15/2018
Biomet, Inc.

10.000% 10/15/2017
10.375% 10/15/2017 (d)
11.625% 10/15/2017
Bombardier, Inc.

6.125% 05/15/2021 (c)
7.250% 11/15/2016
7.500% 03/15/2018
Brickman Group Holdings, Inc.
9.125% 11/01/2018

Brocade Communications Systems, Inc.

6.625% 01/15/2018
6.875% 01/15/2020

Building Materias Corp. of America

6.875% 08/15/2018
7.000% 02/15/2020
7.500% 03/15/2020
Cablevision Systems Corp.
7.750% 04/15/2018
8.000% 04/15/2020
CapellaHedthcare, Inc.
9.250% 07/01/2017

2,000

2,000

3,325
925

2,500
750
$ 2,500

635

7,190

11,275

EUR 2,000
525

$ 1325

1,500

250
1,823

1,675
1,850

750

750
1,500

1,625

76/205

2,185

2,135

3,441
1,072

2,413
794
2,463

708
8,053
12,755

2,738

765

1,454

1,552

267
1,969

1,683
1,938

771

822
1,667

1,775
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Case New Holland, Inc.

7.875% 12/01/2017 2,000
Catdent Pharma Solutions, Inc.

9.500% 04/15/2015 (d) 1,250
CCOHoldingsLLC

7.250% 10/30/2017 750
7.875% 04/30/2018 1,500
Celanese USHoldingsLLC

6.625% 10/15/2018 2,000
CF Industries, Inc.

6.875% 05/01/2018 1,500
7.125% 05/01/2020 1,000
Chart Industries, Inc.

9.125% 10/15/2015 825
Chemtura Corp.

7.875% 09/01/2018 2,000
Chesapeake Energy Corp.

6.625% 08/15/2020 2,000
7.250% 12/15/2018 2,585
9.500% 02/15/2015 7,000
Cie Generale de Geophysique-Veritas

7.500% 05/15/2015 625
7.750% 05/15/2017 1,425
9.500% 05/15/2016 950
Clear Channdl Worldwide Holdings, Inc.

9.250% 12/15/2017 8,000
Clearwater Paper Corp.

7.125% 11/01/2018 600
Cognis GmbH

9.500% 05/15/2014 EUR 1,150
Community Health Systems, Inc.

8.875% 07/15/2015 $ 12,000

771205

2,245

1,275

778
1,601

2,130

1,714
1,162

2,165

2,127

2,837
8,155

1,500

1,054

8,698

630

1,666

12,870
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Concho Resources, Inc.
8.625% 10/01/2017
Consol Energy, Inc.

8.000% 04/01/2017
8.250% 04/01/2020
Constellation Brands, Inc.
7.250% 05/15/2017
Continenta Airlines 1996-2 ClassA Pass-Through Trust
7.750% 07/02/2014
Continenta Airlines, Inc.
9.000% 07/08/2016
9.798% 04/01/2021
Continental Resources, Inc.
7.125% 04/01/2021
7.375% 10/01/2020
8.250% 10/01/2019
Cooper-Standard Automative, Inc.
8.500% 05/01/2018

Cott Beverages, Inc.

8.125% 09/01/2018
Crown AmericasLLC

7.625% 05/15/2017
Crown Castle Internationa Corp.
7.125% 11/01/2019
9.000% 01/15/2015
Crown European Holdings S.A.
7.125% 08/15/2018
CSCHoldingsLLC

6.750% 04/15/2012
7.625% 04/01/2011
7.625% 07/15/2018
7.875% 02/15/2018

875

4,500
3,500

2,500

1,320

3,407
$ 801

1,500

1,000

250

3,500

2,500

1,750

3,500
50

EUR 375
$ 275
875

4,905

2,000

78/205

952

4,950
3,920

2,753

1,355

3,952
801

1,627

1,087

279

3,767

2,719

1,907

3,868
56

547

288
895
5,451
2,245
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8.500% 06/15/2015
8.625% 02/15/2019
DaVita, Inc.

6.375% 11/01/2018
6.625% 03/15/2013
6.625% 11/01/2020
7.250% 03/15/2015
DdtaAir Lines, Inc.
9.500% 09/15/2014
Denbury Resources, Inc.
8.250% 02/15/2020
9.750% 03/01/2016
DISH DBS Corp.

6.625% 10/01/2014
7.000% 10/01/2013
7.125% 02/01/2016
7.875% 09/01/2019
Diversey, Inc.

8.250% 11/15/2019
DJO FinanceLLC
9.750% 10/15/2017
10.875% 11/15/2014
Dynegy Roseton

7.270% 11/08/2010
7.670% 11/08/2016
EN Germany Holdings BV
10.750% 11/15/2015
Enterprise Products Operating LLC
8.375% 08/01/2066
Equinix, Inc.

8.125% 03/01/2018
Ferrellgas Escrow LLC

725
4,250

2,025

213
3,000
1,000

2,237

722
2,095

1,500
2,525
6,000
7,000

3,000

2,750
1,575

292
1,250

EUR 1,250

$ 3475

550

79/205

802
4,935

2,076

219
3,094
1,044

2472

809
2,383

1,592
2,714
6,390
7,709

3,296

2,874
1,734

292
1,163

1,689

3,670

586
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6.750% 05/01/2014
Ferro Corp.
7.875% 08/15/2018

Fidelity National Information Services, Inc.

7.625% 07/15/2017

First Data Corp.

9.875% 09/24/2015
FMG Resources August 2006 Pty Ltd.
7.000% 11/01/2015

Ford Mator Co.

6.375% 02/01/2029
7.125% 11/15/2025
Forest Oil Corp.

7.250% 06/15/2019
8.500% 02/15/2014
FreseniusMedical Care Capitd Trust IV
7.875% 06/15/2011
Fresenius U.S. Financell, Inc.
9.000% 07/15/2015
Genera Nutrition Centers, Inc.
5.750% 03/15/2014 (d)
GeoEye, Inc.

8.625% 10/01/2016
9.625% 10/01/2015
Georgia-Pacific LLC

5.400% 11/01/2020 (c)
7.000% 01/15/2015
7.125% 01/15/2017
7.250% 06/01/2028
7.375% 12/01/2025
7.700% 06/15/2015
8.000% 01/15/2024

300

750

1,500

1,000

1,025

65
1,000

$ 3,500
1,500

200

700

2,000

1,000
2,000

3,550
2,720
2,225

500

300
2,000
3,700

80/205

305

802

1,631

850

1,051

67
1,040

3,697
1,669

207

821

1,993

1,053
2,238

3,603
2,853
2,403

552

333
2,310
4,542
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8.250% 05/01/2016 1,415
8.875% 05/15/2031 585
Goodman Global Group, Inc.

0.000% 12/15/2014 1,500
Goodyear Tire & Rubber Co.

8.250% 08/15/2020 1,500
10.500% 05/15/2016 1,350
Graham Packaging Co. LP

8.250% 01/01/2017 2,000
8.250% 10/01/2018 500
9.875% 10/15/2014 1,500
Graphic Packaging International, Inc.

7.875% 10/01/2018 2,750
9.500% 06/15/2017 1,500
Grohe Holding GmbH

3.860% 01/15/2014 EUR 2,000
Harrah's Operating Co., Inc.

10.000% 12/15/2018 $ 2,500
11.250% 06/01/2017 5,000
Harvest Operations Corp.

6.875% 10/01/2017 1,500
HCA, Inc.

7.250% 09/15/2020 1,825
7.875% 02/15/2020 2,500
8.500% 04/15/2019 1,000
9.125% 11/15/2014 2,750
9.250% 11/15/2016 13,850
9.625% 11/15/2016 (d) 4,500
Hertz Corp.

7.500% 10/15/2018 2,000
Hexion US Finance Corp.

8.875% 02/01/2018 2,250

81/205

1,631
736

973

1,605
1,552

2,085
520
1,564

2,922
1,661

2,648

2,181
5,550

1,582

2,005
2,781
1,130
2,889
15,027
4,905

2,070

2,427
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9.000% 11/15/2020 (c)
Huntsman International LLC
5.500% 06/30/2016
8.625% 03/15/2020
8.625% 03/15/2021
Impress Holdings BV
3.414% 09/15/2013
Ineos Group Holdings PLC
7.875% 02/15/2016
8.500% 02/15/2016
Inergy LP

7.000% 10/01/2018
Insght Communications Co., Inc.
9.375% 07/15/2018
Intelsat Corp.

9.250% 08/15/2014
Intelsat Jackson Holdings S.A.
7.250% 10/15/2020
8.500% 11/01/2019
9.500% 06/15/2016
11.250% 06/15/2016
Intelsat Luxembourg S.A.
11.250% 02/04/2017
11.500% 02/04/2017 (d)

Intelsat Subsidiary Holding Co. SA.

8.875% 01/15/2015
Interactive Data Corp.
10.250% 08/01/2018
Intergen NV

9.000% 06/30/2017
Iron Mountain, Inc.
8.000% 06/15/2020

1,050
2,500
1,650
1,000

1,700

EUR 1,750
$ 1,000

800

3,750

$ 1500

7,000

4,000

2,500

500

1,000
1,579

750

2,500

3,250

3,000

82/205

1,095

2,497

1,813

1,101

1,700

2,153
915

4,088
1,556
7,193
4,390
2,681

547

1,076
1,715

780

2,747

3,526

3,285
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Jarden Corp.

7.500% 01/15/2020
JC Penney Corp., Inc.
6.875% 10/15/2015
7.125% 11/15/2023
7.950% 04/01/2017

Kansas City Southern Railway

8.000% 06/01/2015
Kerling PLC

10.625% 02/01/2017
Lamar Media Corp.
7.875% 04/15/2018

Lender Processing Services, Inc.

8.125% 07/01/2016
Levi Strauss & Co.
7.625% 05/15/2020
LifePoint Hospitals, Inc.
6.625% 10/01/2020
Linn Energy LLC
7.750% 02/01/2021
8.625% 04/15/2020

Live Nation Entertainment, Inc.

8.125% 05/15/2018
Ltd. Brands, Inc.

7.000% 05/01/2020
Lyondell Chemical Co.
8.000% 11/01/2017
11.000% 05/01/2018
Manitowoc Co., Inc.
8.500% 11/01/2020

Marina District Finance Co., Inc.

9.875% 08/15/2018

3,500

250

425

800

300

450

2,000

625

1,325

2,750

3,000
1,250

1,025

300

3,750
8,500

3,500

1,500

83/205

3,727

263

446

860

325

665

2,145

647

1,401

2,908

3,112
1,356

1,061

331

4,116
9,563

3,671
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MCE Finance Ltd.
10.250% 05/15/2018
Mcunkin Red Man Corp.
9.500% 12/15/2016
MGM Resorts International
6.750% 09/01/2012
6.875% 04/01/2016
7.500% 06/01/2016
9.000% 03/15/2020
10.000% 11/01/2016
10.375% 05/15/2014
11.125% 11/15/2017
13.000% 11/15/2013
Michael Foods, Inc.
9.750% 07/15/2018
Michadls Stores, Inc.
7.750% 11/01/2018
10.000% 11/01/2014

Momentive Performance Materias, Inc.

9.000% 01/15/2021 (c)
Mudler Water Products, Inc.
8.750% 09/01/2020
Mylan, Inc.

7.625% 07/15/2017
7.875% 07/15/2020

Nalco Co.
8.875% 11/15/2013
Nara Cable Funding Ltd.

8.875% 12/01/2018
Navios Maritime Holdings, Inc.
8.875% 11/01/2017
NBTY, Inc.

2,250
1,250
10
150
250
1,700
2,500
2,000
1,500
400

3,000

$ 2500
2,000

1,000

675

875
2,750

1,215

EUR 1,600

$ 2,000

84/205

2,551
1,156
10
131
224
1,868
2,456
2,260
1,733
478

3,285

2,488
2,110

1,040

735

967
3,080

1,245

2,229

2,145
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9.000% 10/01/2018
New Albertsons, Inc.
7.750% 06/15/2026
Newfield Exploration Co.
6.625% 04/15/2016
6.875% 02/01/2020
7.125% 05/15/2018
NFR Energy LLC

9.750% 02/15/2017
Nielsen Finance LLC
0.000% 08/01/2016 (€)
7.750% 10/15/2018
11.500% 05/01/2016
11.625% 02/01/2014
Northwestern Bell Telephone
7.750% 05/01/2030
Novasep Holding SAS
9.625% 12/15/2016
Novelis, Inc.

7.250% 02/15/2015
NPC Internationd, Inc.
9.500% 05/01/2014
NXP BV

3.039% 10/15/2013
7.875% 10/15/2014
9.750% 08/01/2018
Ol European Group BV
6.750% 09/15/2020
Oshkosh Corp.

8.250% 03/01/2017
8.500% 03/01/2020

Owens-Brockway Glass Container, Inc.

3,250

1,350

850

2,000

1,000

2,500

1,000

3,550

3,000

500

700

EUR 1,000

$ 5,000

2,000

1,500

500

350

EUR 2,000

$ 175

450

85/205

3,469

1,127

888

2,145

1,075

2,509

1,024

3,696

3,465

578

721

1,181

5,181

2,080

1,431

521

384

2,822

192
501
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6.750% 12/01/2014
OXEA Finance

9.500% 07/15/2017
9.625% 07/15/2017
Peabody Energy Corp.
6.500% 09/15/2020
7.875% 11/01/2026
Penn Virginia Corp.
10.375% 06/15/2016
Petrohawk Energy Corp.
7.250% 08/15/2018
PHH Corp.

9.250% 03/01/2016
Phillips-Van Heusen Corp.
7.375% 05/15/2020
Picard Bondco SA.
9.000% 10/01/2018
Pinafore LLC

9.000% 10/01/2018

Pinnacle Entertainment, Inc.

8.625% 08/01/2017

Pioneer Natural Resources Co.

7.500% 01/15/2020

Plains Exploration & Production Co.

7.625% 06/01/2018
7.625% 04/01/2020
Pregis Corp.

5.985% 04/15/2013
Prestige Brands, Inc.

8.250%  04/01/2018 (c)

QEP Resources, Inc.
6.875% 03/01/2021

750

2,500

EUR 1,000

1,000

500

3,500

700

2,500

EUR 1,000

$ 3,000

1,000

1,250

1,000
3,000

EUR 1,500

$ 1,650

750

86/205

771

2,750
1,525

449
1,135

552

3,649

722

2,722

1,454

3,225

1,082

1,414

1,072
3,247

1,991

1,683

819
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Quebecor Media, Inc.
7.750% 03/15/2016
Quicksilver Resources, Inc.
9.125% 08/15/2019
11.750% 01/01/2016
Quintiles Transnationd Corp.
9.500% 12/30/2014 (d)
QVC, Inc.

7.125% 04/15/2017
7.500% 10/01/2019

Radiation Therapy Services, Inc.

9.875% 04/15/2017
Range Resources Corp.
6.750% 08/01/2020
RBS Global, Inc.

8.500% 05/01/2018
Regency Energy PartnersLP
6.875% 12/01/2018
Rent-A-Center, Inc.
6.625% 11/15/2020 (c)
Rexel SA.

8.250% 12/15/2016
Reynolds Group Issuer, Inc.
7.125% 04/15/2019
7.750% 10/15/2016
8.500% 05/15/2018
9.000% 04/15/2019
RhodiaS.A.

6.875% 09/15/2020
7.000% 05/15/2018
Roadhouse Financing, Inc.
10.750% 10/15/2017

5,250

2,375
1,025

2,000

250
2,000

1,250

1,750

8,750

2,000

2,000

EUR 1,400

$ 7,000

1,000

3,500

2,000

1,500
EUR 2,100

$ 1,750

87/205

5,506

2,547
1,189

2,045

267
2,160

1,244

1,886

9,231

2,105

2,030

2,116

7,332

1,065

3,596

2,088

1,584
3,130

1,903
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Rockwood Specidties Group, Inc.
7.500% 11/15/2014

Saly HoldingsLLC

10.500% 11/15/2016
SandRidge Energy, Inc.

3.915% 04/01/2014

8.625% 04/01/2015 (d)
8.750% 01/15/2020
Scientific Games Corp.

8.125% 09/15/2018

Scientific Games International, Inc.

9.250% 06/15/2019
Scotts Miracle-Gro Co.
7.250% 01/15/2018
Seagate HDD Cayman
6.875% 05/01/2020
Sensata Technologies BV
8.000% 05/01/2014
Sheraton Holding Corp.
7.375% 11/15/2015
Simmons Foods, Inc.
10.500% 11/01/2017 (c)
Smithfield Foods, Inc.
7.750% 07/01/2017
Smurfit Kappa Funding PLC
7.750% 04/01/2015
Solutia, Inc.

7.875% 03/15/2020
Spectrum Brands Holdings, Inc.
9.500% 06/15/2018
SPX Corp.

6.875% 09/01/2017

2,000

2,000

1,205

2,825

2,000

1,000

1,000

550

2,000

2,284

1,000

5,000

175

1,500

3,000

2,000

88/205

2,055

2,205

1,119

2,903

2,090

1,050

1,096

589

2,050

2,370

56

1,000

5,144

181

1,663

3,336

2,190
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Starwood Hotels & Resorts Worldwide, Inc.

7.875% 10/15/2014
Stedl Dynamics, Inc.

7.625% 03/15/2020
7.750% 04/15/2016
Suburban Propane Partners LP
7.375% 03/15/2020
SunGard Data Systems, Inc.
9.125% 08/15/2013
10.625% 05/15/2015
Sunrise Communications Holdings S.A.
8.500% 12/31/2018
Sunrise Communications International S.A.
7.000% 12/31/2017
SUPERVALLU, Inc.

7.500% 11/15/2014
8.000% 05/01/2016
Targa Resources Partners LP
7.875% 10/15/2018
Teck Resources Ltd.
10.250% 05/15/2016
10.750% 05/15/2019
Tenet Hedlthcare Corp.
8.000% 08/01/2020
10.000% 05/01/2018
Tenneco, Inc.

8.125% 11/15/2015
Texas Industries, Inc.
9.250% 08/15/2020
Thermon Industries, Inc.
9.500% 05/01/2017
TransUnion LLC

550

2,000
200

500

5,250
1,000

EUR 1,000

1,250

525

1,000

531
4,000

2,000
2,000

25

550

550

89/205

632

2,155
214

534

5,401
1,122

1,451

96
536

1,065

657
5,118

2,037
2,330

27

582

584
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11.375% 06/15/2018
TransDigm, Inc.

7.750% 07/15/2014
Transocean, Inc.

6.500% 11/15/2020
Travelport LLC

9.000% 03/01/2016
TreeHouse Foods, Inc.

7.750% 03/01/2018

TRW Automotive, Inc.

7.000% 03/15/2014

7.250% 03/15/2017

UAL 2009-2A Pass-Through Trust
9.750% 01/15/2017

UHS Escrow Corp.

7.000% 10/01/2018

United Air Lines, Inc.

10.400% 11/01/2016

United Rentals North America, Inc.
8.375% 09/15/2020

United Surgica Partners International, Inc.

8.875% 05/01/2017

Universal City Development Partners Ltd.

8.875% 11/15/2015

10.875% 11/15/2016

Univision Communications, Inc.
7.875% 11/01/2020

UPC Holding BV

8.375% 08/15/2020

Vaeant Pharmaceuticas International
6.750% 10/01/2017

7.000% 10/01/2020

1,500

1,250

1,000

3,750

1,750

1,500
2,250

2,284

1,075

1,462

$ 3250

1,500

1,000
1,000

1,750

EUR 6,250

$ 575
4,000

90/205

1,736

1,291

1,116

3,816

1,923

1,612
2,407

2,684

1,139

1,652

3,315

1,586

1,065
1,108

8,801

602
4,210
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Vanguard Health Holding Co. I LLC

8.000% 02/01/2018 4,800 5,074
Vertellus Specidties, Inc.

9.375% 10/01/2015 1,250 1,348
Videotron Ltee

6.875% 01/15/2014 1,000 1,019
9.125% 04/15/2018 500 566
Viking Acquisition, Inc.

9.250% 11/01/2018 1,000 1,000
Visant Corp.

10.000% 10/01/2017 2,750 2,936
Warner Chilcott Co. LLC

7.750% 09/15/2018 6,000 6,270
West Corp.

8.625% 10/01/2018 750 782
9.500% 10/15/2014 1,525 1,605
Whiting Petroleum Corp.

6.500% 10/01/2018 1,000 1,078
Wind Acquisition Finance SA.

11.000% 12/01/2015 EUR 1,500 2,210
11.750% 07/15/2017 $ 3450 3,950
12.000% 12/01/2015 610 650
Windstream Corp.

7.750% 10/15/2020 1,500 1,598
7.875% 11/01/2017 4,000 4,390
8.625% 08/01/2016 4,500 4,804
WMG Acquisition Corp.

7.375% 04/15/2014 1,000 934
9.500% 06/15/2016 2,000 2,165
Wynn LasVegasLLC

7.750% 08/15/2020 1,200 1,308

7.875% 11/01/2017 1,400 1,530

91/205



728,317
10.9%

AES Corp.
7.750% 03/01/2014 780 856
7.750% 10/15/2015 130 143
8.000% 10/15/2017 2,778 3,070
8.000% 06/01/2020 5,000 5,637
8.875% 02/15/2011 325 330
9.750% 04/15/2016 500 584
AES Ironwood LLC
8.857% 11/30/2025 3,356 3,469
AESRed Ok LLC
8.540% 11/30/2019 2,381 2,456
Calpine Corp.
7.500% 02/15/2021 3,500 3,601
7.875% 07/31/2020 5,000 5,262
CMS Energy Corp.
8.500% 04/15/2011 2,070 2,133
El Paso Corp.
6.950% 06/01/2028 $ 1400 $ 1,380
7.000% 06/15/2017 1,900 2,081
7.420% 02/15/2037 5,000 4,924
7.750% 01/15/2032 3,000 3,228
7.800% 08/01/2031 2,915 3,133
8.050% 10/15/2030 3,375 3,638
El Paso Performance-Linked Trust
7.750% 07/15/2011 950 988
Energy Future Holdings Corp.
9.750% 10/15/2019 1,156 1,174
10.000% 01/15/2020 2,000 2,105

Energy Future Intermediate Holding Co. LLC
9.750% 10/15/2019 1,412 1,434

92/205
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Energy Transfer Equity LP

7.500%

Frontier Communications Corp.

6.625% 03/15/2015
7.000% 11/01/2025
7.125% 03/15/2019
7.450% 07/01/2035
7.875% 04/15/2015
7.875% 01/15/2027
8.125% 10/01/2018
8.250% 05/01/2014
8.250% 04/15/2017
8.500% 04/15/2020
Homer City Funding LLC
8.734% 10/01/2026

Kinder Morgan Finance Co. ULC

5.700%

10/15/2020

01/05/2016

Kinder Morgan, Inc.

6.500%

MarkWest Energy PartnersLP
11/01/2020 (c)

6.750%

09/01/2012

MetroPCSWireless, Inc.

9.250%

11/01/2014

Midwest Generation LLC

8.560%

01/02/2016

NGPL PipeCoLLC

7.119% 12/15/2017
NRG Energy, Inc.

7.250% 02/01/2014
7.375% 02/01/2016
7.375% 01/15/2017
8.250% 09/01/2020

1,950

1,000
1,149
2,100
1,250
275
300
2,800
325
150
150

234

3,250

25

825

1,150

3,821

600

4,000

7,000

6,000

4,000

93/205

2,135

1,075
1,077
2,257
1,169
309
315
3,206
367
172
174

213

3,368

27

1,210

3,830

677

4,105

7,306

6,270
4,260

EDINETOOOO
OO00DOO000DO000DO00OooOonO(Ees9s?)
OOooooooooooooooooOo



8.500% 06/15/2019 4,550
NSG HoldingsLLC

7.750% 12/15/2025 1,150
NV Energy, Inc.

7.803% 06/15/2012 1,750
Qwest Capital Funding, Inc.

7.625% 08/03/2021 2,000
Qwest Communications International, Inc.

7.500% 02/15/2014 250
8.000% 10/01/2015 4,600
Qwest Corp.

7.200% 11/10/2026 1,500
7.250% 09/15/2025 1,000
Reliant Energy Mid-Atlantic Power HoldingsLLC

9.237% 07/02/2017 317
9.681% 07/02/2026 125
RRI Energy, Inc.

7.625% 06/15/2014 700
7.875% 06/15/2017 200
Sonat, Inc.

7.625% 07/15/2011 $ 425
Sprint Capital Corp.

6.900% 05/01/2019 11,750
7.625% 01/30/2011 450
8.375% 03/15/2012 100
8.750% 03/15/2032 3,000
Sprint Nextel Corp.

6.000% 12/01/2016 5,010
8.375% 08/15/2017 6,000
Telesat Canada, Inc.

11.000% 11/01/2015 2,500
12.500% 11/01/2017 500

94/205

4,891

1,051

1,795

2,100

256
5,026

1,519
1,095

335
134

709
186

12,073
457
107

3,308

5,035
6,645

2,819
592
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TenaskaAlabama Partners LP
7.000% 06/30/2021

TW Telecom Holdings, Inc.
8.000% 03/01/2018
Virgin MediaFinance PLC
9.500% 08/15/2016

( $1,056,051)
0.2%
Chesapeake Energy Corp.

2.250% 12/15/2038

( $2,458)
0.2%

Oakland, Cdifornia, Unified School District Genera Obligation Bonds, Series 2009

9.500% 08/01/2034

( $2,900)
11%

0375%  10/31/2012 (c)

( $14,893)

1.7%
Adjustable Rate Mortgage Trust
3.001% 10/25/2035
American Home Mortgage Assets
0.446% 05/25/2046
0.446% 09/25/2046
0.466% 10/25/2046
1.053% 02/25/2047

1,798

750

2,000

3,250

2,900

14,900

168

90
50
121
69

95/205

1,875

814

2,282
151,543

1,127,771

2,490
2,490

3,251
3,251

14,912
14,912

117

50
27
63
35
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1.273% 11/25/2046

6.250% 06/25/2037

American Home Mortgage I nvestment Trust
1.953% 09/25/2045

Banc of AmericaAlternative Loan Trust
0.656% 05/25/2035

Chase Mortgage Finance Corp.

5.409% 03/25/2037

Citigroup Mortgage Loan Trust, Inc.
2.660% 10/25/2035

5.564% 07/25/2046

Countrywide Alternative Loan Trust
0.446% 09/25/2046

0.451% 12/20/2046

0.466% 03/20/2046

0.466% 07/20/2046

0.586% 11/20/2035

1.353% 12/25/2035

5.748% 02/25/2037

Countrywide Home Loan Mortgage Pass-Through Trust

0.576% 03/25/2035

Deutsche ALT-A Securities, Inc. Alternate Loan Trust

5.500% 12/25/2035

Downey Savings & Loan Association Mortgage Loan Trust

0.506% 03/19/2045

First Horizon Alternative Mortgage Securities
6.000% 05/25/2036

GSR Mortgage Loan Trust

2.876% 11/25/2035

2.953% 05/25/2035

4.841% 01/25/2036

Harborview Mortgage Loan Trust

611
279

36

93

53

673
52

74

345

50

121

48

$ 188 $

217

225

19

159

1,933
4,767

96/205

279
173

30

69

587
37

169
27
56
27

115
47

132

167

13

129

1,698
3,424
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0.436% 07/19/2046

0.456% 09/19/2046

0.496% 03/19/2036

0.596% 06/20/2035

1.203% 12/19/2036

5.750% 08/19/2036

Indymac IMSC Mortgage Loan Trust
0.436% 07/25/2047

Indymac Index Mortgage Loan Trust
0.446% 09/25/2046

0.456% 06/25/2047

2.638% 08/25/2035

5.076% 09/25/2035

5.365% 05/25/2036

JPMorgan Alternative Loan Trust
5.550% 10/25/2036

JPMorgan Mortgage Trust

5.342% 08/25/2035

6.000% 08/25/2037

Luminent Mortgage Trust

0.426% 12/25/2036

MASTR Adjustable Rate Mortgages Trust
0.466% 04/25/2046

Maerrill Lynch Mortgage-Backed Securities Trust
5.599% 04/25/2037

Residential Accredit Loans, Inc.
0.416% 01/25/2037

0.586% 03/25/2037

3.275% 03/25/2035

3.414% 02/25/2035

6.500% 07/25/2037

Residential Asset Securitization Trust

126

49
760
183

51

75

52

47

179

104

2,919

36

700
209

67

37

59

941

512

59

74
145

97/205

74
28

153
27
33

35

30

25
138
81
2,456

710
186

42

20

538
210
41
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6.000% 05/25/2037

Structured Asset Mortgage Investments, Inc.
0.446% 07/25/2046

0.476% 05/25/2046

0.506% 09/25/2047

WaMu Mortgage Pass-Through Certificates
1.053% 02/25/2047

1.053% 03/25/2047

1.113% 04/25/2047

1.173% 12/25/2046

5.159% 01/25/2037

5.330% 12/25/2036

5.691% 10/25/2036

5.743% 02/25/2037

5.867% 09/25/2036

Wells Fargo Mortgage-Backed Securities Trust
5.428% 07/25/2036

5.506% 05/25/2036

( $21,036)

0.1%
Credit-Based Asset Servicing & Securitization LLC
5.476% 01/25/2037
Merrill Lynch First Franklin Mortgage Loan Trust
0.376% 07/25/2037
Mid-State Trust
7.791% 03/15/2038
Morgan Stanley ABS Capita |
0.396% 05/25/2037
Structured Asset Securities Corp.
0.556% 06/25/2035

177

136
56
698

126
133
66

61

58
9,473
320
61

50

62
$ 1,609

1,100

200

27

100

108

98/205

148

81
30
132

74

82
42
39
45
7,393
268
41
50

1,339
22,906

523

121

27

46

75
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( $586)

0.2%

Brazil Notas do Tesouro Nacional Series F

10.000%
10.000%

01/01/2012
01/01/2017

( $2,196)

0.1%
Wells Fargo & Co.

7.500%

12/31/2049

( $1,189)

0.1%
SMFG Preferred Capital USD 3 Ltd.

9.500%

07/29/2049

UBS Preferred Funding Trust V

6.243%

05/29/2049

( $769)
14.5%
4.4%
Barclays Capitd, Inc.

0.220%
(10/07/2010

11/01/2010
Fannie Mae 0.246%

$22,004 )

0.230%

(10/29/2010
$43,478

11/01/2010

U.S. Treasury Notes 1.875%
$42,501 )

BRL 270
4,300

1,550

3,000

5,000

$ 22,000
07/26/2012 $22,449

42,500
06/30/2015

99/205

792

162
2,406
2,568

1,550
1,550

499

22,000

42,500
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Citigroup, Inc.
0.230% 11/01/2010 135,800 135,800
(10/29/2010 U.S. Treasury Notes 0.625% 07/31/2012
$138,660 $135,803 )
200,300
0.1%
Brown Brothers Harriman & Co.
0.005% 11/01/2010 CHF 1 1
0.005% 11/01/2010 \ 5 0
0.055% 11/01/2010 GBP 1 1
Nordea Bank AB
0.030% 11/01/2010 $ 1698 $ 1,698
1,700
0.0%
0.148% 11/26/2010 (h) 294 294
202,294
( $202,294)
101.8% $ 1,411,580
( $1,335,999)
(1.8%) (24,780)

100.0% $ 1,386,800
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“ g “ g
(a)
(b)
(c)
(d) PIK( )
(e)
(f) 2010 10 31 1,578
2010 10 31
(h) 2010 10 31 294 13
90-Day Eurodollar December Futures Long 12/2010 334 $ 1,514

(i) 2010 10 31

(1)

200 10
a
@ @

AES Corp. 5000%  06/20/2014 CSFB 2833% $ 200 $ 6 $ (12 $ 28
El Paso Corp. 5000%  09/20/2014 GSC 2.072% 500 57 (489) 105
RRI Energy, Inc. 5000%  09/20/2014 al 6.303% 1,000 (39) (110) 72
RRI Energy, Inc. 5000%  12/20/2014 al 6.503% 2,000 (93) (140) 47
RRI Energy, Inc. 5000%  09/20/2014 DUB 6.303% 400 (15) (58) 43
SLM Corp. 5.000%  09/20/2011 BCLY 1.954% 500 17 (36) 53
SLM Corp. 5000%  12/20/2013 BCLY 3.711% 550 23 (61) 84
SLM Corp. 5000%  12/20/2010 BOA 1.614% 900 9 1) 80
SLM Corp. 5000%  06/20/2012 BOA 2.760% 1,300 55 (110) 165
SLM Corp. 5000%  06/20/2012 DUB 2.760% 500 21 (65) 86
SLM Corp. 5000%  06/20/2013 DUB 3.424% 350 15 (45) 60
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SLM Corp.
SLM Corp.

5.000%
7.600%

09/20/2014
03/20/2012

DUB
GSC

102/205

4.199%
2.543%

350
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12 (39) 51
106 0 106
$ 185 $ (795 $ 980




/

(1)

(©)]

Dow Jones CDX N.A.
Dow Jones CDX N.A.
Dow Jones CDX N.A.
Dow Jones CDX N.A.
Dow Jones CDX N.A.
Dow Jones CDX N.A.
Dow Jones CDX N.A.
Dow Jones CDX N.A.
Home Equity Index AAA Rating 2007-1

(1)

(2)

(3)

(i)

2010

10

HY 9 Index
HY9 Index
HY 14 Index
HY 14 Index
HY 15 Index
HY 15 Index
HY 15 Index
1G9 Index

31

1.550% 12/20/2010
4.530% 12/20/2010
5.000% 06/20/2015
5.000% 06/20/2015
5.000% 12/20/2015
5.000% 12/20/2015
5.000% 12/20/2015
0.760% 12/20/2012
0.090% 08/25/2037

MLP $
MLP
CITI
JPM
BOA
CITI
MSC
DuUB
CSFB

481% 2 $ 0% 2
4200 49 0 49
9000 225 (152) 377
15000 375 (356) 731
15000 148 (1100 258
61,000 606 (256) 862
10,000 100 (81) 181

868 12 0 12

979  (513) (685) 172

$1004 $ (1,640 $ 2,644

(ii)

103/205
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(k)

BRL 3572 CITI  12/2010 $ 0 $ (44) $ (44)
3572 HSBC 12/2010 (100) (100)
3572 CITI  03/2011 41 0 41
CHF 926 BCLY 11/2010 $ 26 $ 0 $ 26
EUR 1,773 BCLY 11/2010 (102) (102)
1,058 BNP  11/2010 0 (45) (45)
7384 CITI  11/2010 14 (14) 0
5701 CSFB  11/2010 0 (18) (18)
673 CSFB  11/2010 7 (14) @
9766 DUB  11/2010 0 (1,064) (1,064)
7899 MSC  11/2010 0 (92) (92)
6553 RBS  11/2010 9 (134) (125)
2713 UBS  11/2010 3 1) (18)
23283 CITI  01/2011 49 0 49
5701 CSFB 01/2011 18 0 18
2725 RBS 01/2011 0 (40) (40)
GBP 587 CSFB  11/2010 4 0 4
587 RBS  11/2010 0 ) )
2701 CITI  12/2010 0 (123) (123)
587 CSFB  12/2010 0 ) @)
604 GSC  12/2010 0 (25) (25)
764 MSC  12/2010 0 12) (12)
1,364 UBS 12/2010 0 (58) (58)
$ 171 $ (1,919) $ (1,748)
(1)
2010 10 31
(2)
2010
10 31
() 1(4) 2(5) 3(6)

$ 0% 32203 $ 0% 32,203

104/205
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3,127 244,316 468 247,911
3,689 724,628 0 728,317
0 151,543 0 151,543

0 2,490 0 2,490

0 3,251 0 3,251

0 14,912 0 14,912

0 22,906 0 22,906

0 792 0 792

0 2,568 0 2,568
1,550 0 0 1,550
0 843 0 843

0 202,294 0 202,294
8,366 1,402,746 468 1,411,580

(M

0 3,624 0 3,624

0 171 0 171
1,514 0 0 1,514
1,514 3,795 0 5,309
0 (1,919) 0 (1,919)
1514 $ 1,876 $ 0% 3,390
9,880 $ 1,404,622 $ 468 $ 1,414,970
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3 2010 10 31
0
03
am a0
A / 3 103 /
/ 3
(©) ®) ® / ©)

$ 0 $ 463 $ 0 $ 0% 0$ 5 $ 0 $ 0 48 $ 5
119 0 0 0 (720 602 0 0 0 0

$ 119 $ 463 $ 0 $ 0% (72) $ 607 $ O $ 0 $ 468 $ 5

(1) I(c)

(2) 2010 10 31 1 2

(3)

(4)

(5)

(6)

(7)

(8)

(9) 2010 10 31

(1) 2010 10 31

2010 10 31

171 0 0 0 171
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0 3,624 0 0 3,624
$ 171 $ 3624 $ 0 $ 0$ 379
$ (1,919 $ o $ 0 $ 0% (1919
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2010 10 31

$ 3361 $ 0 $1149$ 0 $ 0 $ 4510

0 592 0 0 0 592

$ 3361 $ 52 $ 11499 % 0 $ 0 $ 5102
/

$ (608) $ 0 $224%$ 0 $ 0 $ 1686

0 (1,569) 0 0 0 (1,569

$ (608) $ (15690 $ 2294 0O $ O $ 117

1,514

108/205



EDINETOOOO
OO00DOO000DO000DO00OooOonO(Ees9s?)
OOooooooooooooooooOo

(2) PIMCO U.S.

109/205

(a) 88.7%
PIMCO Bermuda U.S. HighYield Fund (M)
( $702,922) 71,260,296 $ 721,154
10.1%
10.1%
0.142% 11/12/2010-01/27/2011 (b)(c) $ 82,358 82,349
82,349
( $82,346)
98.8
( $785,268) $ 803,503
1.2% 9,850
100.0% $ 813,353
" “« g “« g
(a)
(b)
(c) 2010 10 31 750
1,110
(d) 2010 10 31
\ 1,620,000 CITI  11/2010 $ (94) $ (94
910,000 JPM  11/2010 0 0



185,000 CSFB  12/2010 135 0 135
$ 135 $ (94) 41

2010 10 31
CNY 4,701 BCLY 01/2011 $ 4 $ 0 4
4234 BCLY 01/2011 0 (14) (14)
2189 BOA 01/2011 7 0 7
732 CITI 01/2011 1 0 1
12,378 HSBC 01/2011 6 0 6
2,840 HSBC 01/2011 0 0 0
2189 RBS 01/2011 0 (6) (6)
342,345 BNP  11/2011 1,932 0 1,932
$ 1,950 $ (20) 1,930

110/205
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2010 10
AUD 29,303 BOA  11/2010 0 $ (65) (65)
28226 CITI  11/2010 5 (144) (139)
617 RBS 11/2010 8 0 8
460 UBS 11/2010 8 0 8
29,303 BOA  12/2010 65 0 65
253 CITI  12/2010 1 0 1
499 CSFB  12/2010 1 0 1
\ 426 HSBC 11/2010 0 0 0
434 MSC 11/2010 0 0 0
860 RBS 11/2010 0 0 0
426 HSBC 12/2010 0 0 0
126 JPM  12/2010 0 0 0
434 MSC 12/2010 0 0 0
499 RBS 12/2010 0 0 0
88 $ (209) (121)
2010 10
BRL 32008 CITI 12/2010 277 0 $ 277
20,738 CITI  12/2010 % 0 %
442778 HSBC 12/2010 6,008 (283) 6,625
568,102 HSBC 12/2010 6,656 (68) 6,588
300,000 JPM  12/2010 3,395 0 3,395
236,311 MSC  12/2010 1,483 (638) 845
37,422 MSC 122010 291 0 291
376,797 RBS 122010 3,079 (407) 2,672
161,632 RBS 12/2010 1,584 (43) 1,541
55555 CITI 022011 0 (319) (319)
14,711 HSBC 02/2011 60 0 60
71,727 MSC 022011 95 (324) (229)
82,154 RBS 022011 115 0 115
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6,277 CITI  03/2011 0 (76) (76)
589,071 HSBC 03/2011 0 (6,902) (6,902)
300,000 JPM  03/2011 0 (3,300) (3,300)
159,639 RBS  03/2011 0 (1,830) (1,830)

$ 24,039 $ (14,190) $ 9,849
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2010 10 31
(2)

2010 10 31
(©)] 1(4) 2(5) 3(6)
$ 721154 $ 0 $ 0 $ 721,154
0 82,349 0 82,349
721,154 82,349 0 803,503
)
0 26,212 0 26,212
0 (14,513) 0 (14,513)
0% 11,699 $ 0 $ 11,699
721,154 $ 94,048 $ 0 $ 815,202
(1) 1(c)
(2) 2010 10 31 2 1
721,154
(3)
(4)
(5)
(6)
(7)

(f) 2010 10 31

2010 10 31
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$ 0 $ 26,212 $ 0 $ 0 $ 0% 26,212

$ 0 $ (14513 $ 0 $ O $ 0$ (14513

2010 10 31

$ 0 $ 20 $ 0 $ O $ 0% 209

$ 0 $ 1169 $ 0 $ O $ 0 $ 11,699
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° 2010 10 31
1
US GAAP
u. S. GAAP
(a)
(i) PI MCO
(Pl MCO Bermuda Gl obal Aggregate Ex-Japan Bond Fund) PI MCO
(Pl MCO Bermuda Gl obal Aggregate Ex-Japan

(Yen-Hedged) Bond Fund) (ii) PI MCO (Pl MCO Emerging Bond | ncome
Fund) PI MCO (Pl MCO Emerging Bond
(Yen-Hedged) I ncome Fund) (iii) PIMCO U. S. (Pl MCO U. S. High Yield Fund) PI MCO U
S. (Pl MCO U. S. High Yield Strategy Fund) PI MCO U. S.

1 (Pl MCO U. S. High Yield Strategy Fund 11) PI MCO U. S.

(Pl MCO U. Ss. High Yield (Yen-Hedged) Fund) (iv) PI MCO U. S.
Il (Pl MCO U.S. High Yield Fund 11) Pl MCO U. S. I
(Pl MCO U. Ss. High Yield (Yen-Hedged) Fund 11) (v) PI MCO (Pl MCO World High Inconm
(i) PI MCO (M) (Pl MCO

Ber muda Gl obal Aggregate Ex-Japan Bond Fund (M)) (ii) PI MCO (M)
(PI MCO Emerging Bond I ncome Fund (M)) (iii) Pl MCO (M) (PI MCO
Bermuda U. S. Hi gh Yield Fund (M)) (iv) Pl MCO 1T (M) (Pl MCO Ber muda
U.S. High Yield Fund 11 (M)) (v) Pl MCO (M) (PI MCO

Bermuda Emerging Markets Bonds Fund ( M))
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(b) 1
1 NAV
4 NYSE
NAV
(c)
NAV
NAV
NYSE
NAV
U.S. GAAP
U.S. GAAP
123
123
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NYSE

NAV
NAV
NAV
NAV
2 NAV NAV

60
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Pl MCO

Uu. S. GAAP

(d)

Pl MCO

3
NYSE
Pl1 MCO
Pl MCO NAYV
3
NAV

U. S. GAAP
3
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15

NAV

NAV

NAV
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PIMCO
e [nst
PIMCO Il
e [nst
e [nst
e Inst Admin
PIMCO
PIMCO M
PIMCO

PIMCO JGB
PIMCO JGB u.s.
PIMCO M
PIMCO
PIMCO
PIMCO
PIMCO I
PIMCO
°J

o J
oY
oY
PIMCO
PIMCO U.S. 0

PIMCO
e Inst
PIMCO M
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PIMCO M

PIMCO M
PIMCO

(f)

(9)

PIMCO

e |nst

PIMCO

PIMCO us.
PIMCO

PIMCO

PIMCO

PIMCO U.S.

PIMCO U.S.

o J

o J

oY

oY

PIMCO U.S. I
o J

oY

oY

PIMCO U.S.
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PIMCO

PIMCO JGB
PIMCO JGB

PIMCO

e |nst
PIMCO

e Inst

e |nst

e InstAdmin
PIMCO
PIMCO
PIMCO
PIMCO u.s
PIMCO U.S.
PIMCO U.S.

u.s
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23 10 11

()

1

228,166,697

228,166,698

228,166,698

3,396

30,686

34,082

34,082

226,574,016

1,558,600

228,132,616

228,132,616

228,166,698

23

10

11

13
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23 14
23 10 11
23 14
23 10 11
24 21 12
24 21 12
23 10 11
23 10 11
226,574,016
1.0069
10,069
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23 14
23 10 11
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23 10 11
1
2
3
23 10 11
23 10 11
23 14 23 10 11
23 10 11
23 14
229,216,917
23 10 11 9,340,942
23 10 11 11,983,843

(b)
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226,131,514

1.0090

228,166,697
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23 10 11

22,858,624,

1,888,398,160

3,027,213

2,881,487

1,917,165,484

1,917,165,484

1,900,069,145

17,096,339

1,917,165,484
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1,917,165,484

1,917,165,484

23

10

11

13
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23 14
23 10 11
23 14
23 10 11
24 21 12
24 21 12
23 10 11
23 10 11
1,900,069,145
1.0090
10,090
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23 14
23 10 11
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23 10 11
1
2
3
23 10 11
23 10 11
23 14 23 10 11
23 10 11
23 14
597,626,140
23 10 11 1,581,346,638
23 10 11 278,903,633
23 10 11
8,308,443
2020 2,080,126
2025 287,829
2030 350,287
2035 198,548
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2040
2045

76,534
205,834
999,001

8,340,735
11,315,849
8,039,947
29,767,812

99,128

297,384
226,131,514
795,261,750
808,308,424

1,900,069,145

(a)

(b)

930,000,000

932,194,800

316,000,000

317,899,160

316,000,000

318,787,120

316,000,000

319,517,080

1,878,000,000

1,888,398,160

1,888,398,160
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23 11 30
14,562,233,478

124,715,520
14,437,517,958
18,370,708,931

0.7859
7,859
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23 11 30
2,000

60,000

17,640

139/205



B 21 I ERA#HIRE
27 2 FORRERRHEEEE

IO/ ZAF-FFUAL-27
P —iie—IZ L a7 20OEFR
IF1g - ThisiRET s

#EHES -

RinBEREHE &< Twl B
A= kT U OSSR
HeDUASEZ2U05

v

Fl—F 14558
SER BT

EHFEEA S
(WAHERD . EH i laTh)

25 L PO RIS THED.
ERTR O EERES L0
Esaiasl Ao Foq 0B L
| ismhonarikRatis

Si#0IE *OUR T E= 5
vy

140/205

EDINETOOOO
OO00DOO000DO000DO00OooOonO(Ees9s?)
OOooooooooooooooooOo



23 11 30
23 11 30
44 52,549
1 165
296 4,393,872
130 2,899,128
340 4,446,421
131 2,899,293
0 0
0 0
0 0
0 0
0 0
0 0
340 4,446,421
131 2,899,293
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25 21 22 31
38 59
19 52
26 22 23 31
19 52
27 ( 23 23 30 )
52 38 38
57 19 52
25 21 22 31 193
26 22 23
31 193
27 ( 23 23 30 )
193
22
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25 26
22 31 23 31
15,484,883 17,127,600
2,999,185 3,999,722
248,594 264,910
6,524 607,623
3,405,895 3,712,698
456,672 326,523
426,716 412,606
7,020 27,051
244,770 241,975
1,392 1,299
23,281,654 26,722,012
173,574 148,698
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