EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooooooood

31 28

Pacific Investment Management Company LLC

Peter G. Strelow, Managing Director

92660
650
650 Newport Center Drive, Newport Beach, CA 92660, USA

03 6212 8316

PIMCO Bermuda Trust - PIMCO Short-Term Strategy
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2018 11
25,055 7.67
16,621 5.09
5,701 1.74
5,660 1.73
2,294 0.70
999 0.31
499 0.15

3/102



EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OoooodooodoooioooooOon

137,730 42.15
34,444 10.54
24,712 7.56
12,537 3.84

9,186 2.81
6,436 1.97
5,864 1.79
5,672 1.74
4,524 1.38
4,461 1.37
3,776 1.16
3,123 0.96
2,673 0.82
1,759 0.54
1,494 0.46
1,403 0.43
1,300 0.40
1,169 0.36
1,128 0.35
1,088 0.33
1,014 0.31
1,014 0.31
999 0.31
931 0.28
805 0.25
729 0.22
524 0.16
513 0.16
490 0.15
202 0.06
100 0.03
24,858 7.61
4,705 1.44
1,920 0.59
1,028 0.31
631 0.19
1,057 0.32
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8,442 2.58
1,100 0.34
1,001 0.31
580 0.18
294 0.09
185 0.06
38 0.01
1 0.00
5,590 1.71
2,542 0.78
1,003 0.31
23,386 7.16
109,553 33.53
82 0.03
115 0.04
516,510 158.09
189,786 58.09

326,724
100.00

36,266
2018 12 28 UFJ

111.00
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2018 12
2018 35,720,752 3,965,003 102.69 11,399
38,550,645 4,279,122 102.81 11,412
48,717,333 5,407,624 102.64 11,393
53,535,976 5,942,493 103.01 11,434
52,767,804 5,857,226 103.03 11,436
56,376,256 6,257,764 103.28 11,464
55,568,934 6,168,152 103.57 11,496
52,576,500 5,835,992 103.69 11,510
54,652,623 6,066,441 104.02 11,546
10 58,177,222 6,457,672 104.19 11,565
11 68,059,263 7,554,578 103.99 11,543
12 84,823,560 9,415,415 103.52 11,491
2018 6,275,151,116 10,084
5,843,762,336 10,084
6,770,389,131 10,045
7,498,816,265 10,068
8,305,557,209 10,050
9,237,956,306 10,056
9,216,998,276 10,069
8,847,790,951 10,060
9,095,097,701 10,076
10 8,994,469,525 10,074
11 8,731,984,463 10,035
12 8,828,752,374 9,962
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2018 2018 12 0.92

2018 2018 12 1.24
100x%

2018 12

2017 12
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2018 12 2018 12
823,582.981 352,295.638 819,399.959
823,582.981 352,295.638 819,399.959
726,563.700 438,570.873 886,210.874
726,563.700 438,570.873 886,210.874
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UFJ 2018 12 28
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518,757 57,582

0 0

7 1

0 0

(46) ®)

0 0

76,325 8,472

70,114 7,783
864
674

88.37 9,809
10,035

103.99 11,543
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6,544
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6,575
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128
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32
29
20
14
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1,921
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4,654
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18

NN W B O
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213
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(1,099)

(12,227)
212

(13,032)
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(1,635)
0

1,346
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(4,093)

(122)

(1,357)
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(1,447)

(17,125)
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0
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(425)

(454)

(12,471)

(1,901)

10

(1,384)
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4,654
(13,032)
(4,093)

OOoooooooooooooooooood

517
(1,447)
(454)

(12,471)

(62,259)

(74,730)

401,454

326,724
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(6,911)
(8,295)

44,561
36,266
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2018 11 30

(12,471) (1,384)
(342,817) (38,053)
229,778 25,505

0 0

0 0

20,830 2,312
(13) 1)
(12,223) (1,357)
(3.454) (383)
4,740 526
TBA 0 0
(823) (o1)
(937) (104)

TBA 0 0
(1,400) (155)
112 12

5 1

0 0

1 0

0 0

5 1

34 4

0 0

82) (©)

1,099 122
12,227 1,357
1,635 181
(1,346) (149)
3,826 425

89 10

741 82

(100, 444) (11,149)
67,173 7,456
(153,467) (17,035)
722,250 80,170
(629,793) (69,907)
2,903,084 322,242
(2,808,803) (311,777)
100,444 11,149

0 0

9 1

9 1

1,156 128
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2018 11 30

92.50 10,268
(a) 0.99 110
(5.12) (568)
(4.13) (458)
88.37 9,809
(b) (4.46)
(©) (0.15)
76,325 8,472
1.51
* 0.78

2.22
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2018 11 30

103.03 11,436
(@) 0.96 107
0.00 0
0.96 107
103.99 11,543
() 0.93
70,114 7,783
1.92
* 1.14

1.86
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2018 11 30
2001
2006 11 28
2017 29
PIMCO

2006

JITF
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US GAAP
US GAAP
US GAAP

JITF
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JITF

2016 FASB ASC 815
ASU 2016 05
ASU 2017 12 15 2018 12 15

2016 FASB
ASC 230 ASU 2016 15 ASU 2018 12
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15 2019 12 15

2016 11 FASB

ASC 230 ASU 2016 18
ASU 2018 12 15 2019 12 15
ASU ASU
2017 FASB
ASU 2017-08 ASU 2019 12 15
2020 12 15 ASU
ASU
2018 FASB ASC 820 ASU 2018 13
ASU 2019 12 15
NYSE
NYSE NYSE
NYSE NYSE

ETF
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NYSE

NYSE

NYSE

NYSE

PIMCO

NYSE
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US GAAP

US GAAP

US GAAP

US GAAP

US GAAP

26/102



EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooooooood

ETF
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ETF

NYSE
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NYSE

LIBOR
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US TIPS
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2018 11 30

CMo
CMO

CMo

SMBS
SMBS
SMBS 10
PO 10

PO
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CDO CBO CLO
CBO CLO CBO
CLO
CDO
CDO
CBO CLO CDO
CBO CLO CDO
PIK PIK

2018 11 30
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GNMA

FNMA

FNMA
FNMA

FNMA
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FHLMC

TBA
TBA
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PIMCO
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FRB

FRB
30
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PIMCO
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250,000

TBA

CFTC FCM
FCM
FCM
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1SDA
1SDA
1SDA
1SDA
0.236
0.236
0.5 © g5 @ 0.02 0.33 @
045 @ 0.5 ®  0.02 0.33 ®
0.3 0.08 ® 032 @
0.35 10 0.08 AV g3 @2
0.45 10 0.40 10
0.35
5,000
0.25 5,000 0.20
0.15
0.23 10 0.28 10
0.33
0.45 10 0.40 10
0.35
5,000
0.25 5,000 0.20

0.15
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0.23 10
0.33

0.35
0.375
0.40
0.425
0.45

0.08
0.085
0.09
0.10
0.10

0.32
0.42
0.52
0.545
0.57

10

0.35
0.375
0.40
0.425
0.45

11

0.08
0.085
0.09
0.10
0.10

12
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0.28 10

0.0
0.0 -0.5
0.5 -1.0
1.0 -2.0
2.0

0.0
0.0 -0.5
0.5 -1.0
1.0 -2.0
2.0

0.0
0.0 -0.5
0.5 -1.0
1.0 -2.0
2.0

0.0
0.0 -0.5
0.5 -1.0
1.0 -2.0
2.0

0.0
0.0 -0.5
0.5 -1.0
1.0 -2.0
2.0

0.0



EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooooooood

0.32 0.0 -0.5
0.42 0.5 -1.0
0.52 1.0 -2.0
0.545 2.0
0.57
PIMCO
PIMCO
0.1 PIMCO
PIMCO
PIMCO
PIMCO
PIMCO
PIMCO
PIMCO
PIMCO
PIMCO
0.05
PIMCO
PIMCO
0.05
PIMCO
PIMCO
2018 11 30 PIMCO

15,402
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2018 11 30

5,000
10
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59.91

7,484
607
1,942

2018 11 30

18,293
369
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JITF M
2018 11 30 2018 11 30 2018 11 30 2018 11 30
24 2,420 16 1,613 132 5,235
5 44
6,610 98,126
@y 4,431 @) (2,954) 135)  (5,394)
@n (213)
(13,519)| (200,490)
@) (2,011) 13)| (@,341) ®) (159)]  (6,931)| (102,533)
2018 11 30 2018 11 30 2018 11 30 2018 11 30
17 995 9 9%
26 1,146 2 23
0 6
3 200 0 7
6 371 0 6
6
2 114
424 6,009
8 290
0 0 0 0
0 44
0 7 1 37
0 7 1 39
1 43
(62) (3,687) (33) (344)
(110) (4,844) ) (84)
0 14)
0 (339) 0 (19
(18) (1,237) 0 14)
(14)
(20) (1,123)
(2,344) (32,796)
(23) (836)
(45) (2,692) (2,050) (33,031) @ 71 2% (250)
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2018 11 30 2018 11 30
17 292
67 6,109
38 3,615
261 23,547
388 40,295

@6)|  (1,462)

©75)|  (88,229)
(44) (4,155)
(223)|  (20,005)
(226)  (23,436)

69|  (1,170) 714)|  (62,259)

M 2018 11 30 60 10
13

14

US GAAP
2018 11 30
2018 11 30
15
2019
2019
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Atheno Glohal Funding (g)

3 00 doe O7,01/2022 973 g

3 6Z8% dwe O7/01/2022 3. 70 3, 708

AvalonBay Commumities, Ine.

> 8668 duse O1/15/202] 20 1}

Azis Bank Ltd.

32500 duwe 06212020 e el

Banco Santsnder Chile

3200 due O7/25,/2000 20K 201

0075 dhse 11/28,/002) B B0y

Bank of America Corp.

L6 duwe 10012021 T 701

3 1EA dee O7/21,/2081 i) O

Barclays FLC

TR0 dwe 1102010 () a4, ) &1, 265

8. 250% due 12/15/2018 (k) () 20 200

BOC Aviation Ltd

EATEN dwe O0/15/0000 (gh 1. 700 1 B2

27D dwe 09182022 200 LS

3. 0000 dhee O3,/30/2000 B B44

. GOERG dhee DBAOZ/202L Kgd 1. 200 L, 203

38754 dse 05,00,/ 2019 S0 il

Brimsor Operating Partmoership LP

A 591% due 02012002 ) Bag

Cantor Fitzgerald LF

T.878% dwe 10/15,/201% 1 W0} L Q0

Cooperntiswva Rabohank [k

ZRoEy due O1/10/200F (gl 2. 000 (R 0
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(5 L TIA] {F ALY
Credit Suisse Group AG
L5740 due D6/1E 202 : I T 5 i
Credit Suisse Group Fesding Guornaey Ltd
1. 735% dee 04/16/2021 sl L
Danske Bask A/S
1. 65 dise 00,/06,/201% 250 246
3390 dwe 091272023 L 451
DBS Group Holdings Ltd
110 e 0725, 2002 1. 500 L, 502
Esiratos NBD PJSC
1055 due O1/26,/2020 20 22
General Electric Co,
38000 due 061872009 ) 1. 900 1, 50
Goldman Sachs Group, Imo,
3 TREL diee 111552001 20 il
Goodaan 1.5, Finence Two LLO
B 00 dise 03,22/ 2022 Ald) B0
Hitachi Capital UK FLC
A AT dwe 1152002020 2.0 2. 595
HSEC Holdimgs FLC
205 due O0V11/2021 () 2. 5ol i o R
LG0% die 051852029 20 197
4,349 due 06/25/2001 (g 1. 650 I, 653
HiH Portfol iosansgossat Aol
070N e §1/19/2021 Bk B06
ICICI Bank Ltd.
3 125% duo 08/12/2020 1. 0G0 LroH
3. GO0 e 03/18,/2020 o) EaG
DG Bank NV
E 4500 due 0371672020 A0 b
Internnticmn]l Leass Finsnce Corp.
B.250% duwe 12/15/2020 GO0 Bt
B.6Z5% dse 017152002 406 8
Intess Sappsolo Sph
JOBTEN dwe 01/15/20010 1, 300 L, 300
ITAU CorpBanca
38754 dse 00/22/2019 1. (Wi 1. 004
JPorgan Chase & Co.
29474 duwe 06/18/2002 (g) 2. 00 1, 950
F AT dee DBADT 2021 5ok [l
LeasePlan Corp. NV
T BTSN dwee 01,/22/2019 1. {HX0 e
Lloyds Basking Group FLC
L90TH dise 1100772023 B0 o2t
BB dse 0B/2152001 () (] 1, BT
7. 0000 due DB/2T/2019 (bl {c) GHF E1L 1} Bl
Macquarie Group Lid.
3. T21% dwe 03/27/2024 i 5o 4
Mitsobishi UF] Financial Growp, Ime.
32800 de 07/25/2002 (g} 3. 950 3, B
& 3944 due 0901352021 Hied i
BATES dise 030272003 1,260 1, 194
3 608 dhse D222 2002 ] ]
Witsohishi UF] Leass & Finamce Co. Ltd.
TG00 dise 03,009/ 2020 401 a5
26524 doe 00/19/2022 1. i I, 432
& 7500 dwe B0/21/2000 T =3
Mizuho Ficancial Group, Inc.
BDUIN dwe 091152002 (g) <200 1. 206
3 AT dise 0913/2021 1.473 1;
04T duo 020282022 b 1] 2,412
Morgan Stamley
B30 dwe O7/22/2002 () 2. i 2,154
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(FHE (F L
Havient Corp.
4875 duse O6/17,/ 2018 3 1. AU 5 1,404
5. DOUS dhse 10,/26/2020 300 298
B G0O% dwe O1/15/2019 oo bal
B.000% dise 03,°25,/2020 ) a3z
Mordea Bask Abp
B OATH due 08/30/2023 fg) 1. 000 250
HTT Pinance Corp.
L 006% duwe DG6/29/2020 d.0m 3,022
ORIT Corp.
2 650% due 04,/13/2021 3. 450 5, 353
2.900% due 07/18/2022 650 B30
3.200% dee 01/160/2022 20d) 196
Protective Life Global Funding
® 006 due DESIE/IN2Y S0 B
Gatarl Dier Fipamce Co,
BoO00% dise 07,/21/2020 A0 40
QfE Finance Ltd
2. BTSN due D4,529/2020 S0 195
& O duee 02007,/2020 2. 0k 2,013
3. GES dse 02,/12/2020 1. 00l 1,006
A 086% dhse 0401,/2019 1. 0 1, 007
Royal Bank of Scotland Group FLC
4. 086% due 05/16/2023 (gl & 160 3, 0&1
B ADDS dise 10,21/2010 20K} 1,227
Santander Holdings USA Inc.
44500 due 13033020 (d) a0 o0
Santander UK Group Holdings FLC
T BTSN dise 10,'16,/2020 10 L]
33T due 01,505,202 1. 100 1, 036
Siom Comssercial Bank PCL
3. 500 dhee 040772019 100 100
Sirechen Owversess Capital Co. Ltd
4. 500% dise - 11,/12/2020 500 506
5L Groen Operating Partnership LP
3 60T dise D8/16,/2021 e} 498
Springleafl Finasse Corp.
52500 due 12/15/2019 104} 101
Standard Chartered FLC
2 A00% dwe 09/08/2018 g 1. 50 1, 450
Starwood Property Trust, Ine.
B 625% dise 0201 /0028 A =
State Bank of Indin
3. 358% dise 04,008,2020 1. 50 1, 503
Smmivome Mitsui Flnancial Group, Ine.
3.205% due 07/12/2022 (g) 1. 30 1, 02
55468 due 07/14/2021 e Ll
Smcdrony Financisl
X 600% e 0L/15,/2019 1] 400
30008 dise 08/15/2019 1. 505 1,490
3 BI2% due DZ000,/2020 100 {0
85 Group Punding Switzorland AG
3. 666% due 08,15/2023 504 196
VEREIT Operating Partmership LP
OO0 dhse 02506,/2019 1. 250 124w
WEA Finance LLC
L7008 de O0/17/2010 (g) 1. 135 1, 120

111, 861

s® s |
Alimentation Couche-Terd, Ine.

B3R e 12,13/2019 A =
Allergan Punding SC5
3 BRI dise 03,/12/2020

E
g
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(5 LTI { Y
Andeavor Logistics LP
5. G0 dise 10/15,/201% 5 THx] 5 12
Arrow Electronics, Ine.
A 5008 dwe D4/01,/2022 L] BET
Avistion Capital Group LLC
L ATEN dwe DL/20/2002 i1 1} 193
E1000 dee OF 3002021 L) e}
Balda, Inec.
375 dhse DA0GSID1S (gl 1. 500 L, 446
BAT Capital Corp.
2.200% due 08/14,/2020 20 194
3. 496% due 08/15/2022 (g) 4. 00 3,299
BAT Intermational Finamce FLC
L. G5 dhse D005, 2010 1. 500 L 470
Bayer U.5. Finance 11 LLC
& 00% duse D6/25,/2021 40 il
A 344K dwso 12/15,/2023 1o 100 I, 078
Bayer U.5 Finamce LLC
T ATHY de 10080010 1. DN ]
Bocton Dickinacn & Co.
E 1338 dise DE/DE/ 201D 1. 0430 t¥q
HUN U.5. Capital LLC (g}
29506 due D8/14/2020 2. 0ad I, 9a7
1184 doe O8/13/2001 1. 200 L, 159
Broadoom Corp.
2 AT5% due 0171570020 (gh 2300 2,270
Cardinal Bealth, Inc.
3 104% dee D6/15,/2022 16041 Bat
Central Nippon Expressway Co. Ltd
Z241% due 0271652021 a0 195
2,203 due 04,23,/2021 (UL o7l
2 BETR duwe 1150272021 L. (W 971
L 0TEN dwe 02015,/ 2002 . D) 6, 036
E 54T dwe 042372001 00 pia |
3. DA8% due 030072022 S0 B
Charter Comsunications Oparating LLC
4. 190% dee 020012024 4. T 2, i
4. 4640 due D7/23/0008 S0 B2
GH Industrial Capital LLC
3. 375N dwe OT/15/2019 400 o]
4. 8754 de D401,/ 2021 1K) 7
CHPC Goneral Capital Led
2.750% due D5,/14,/2019 L] beg
Comcant Corp.
48N dise 10012021 HE) ]
Conagra Brands, Inc.
219 duwe 10,/22/2020 201 200
Constollation Brands, Ine.
& 204 dse 11/15,/2021 e ] L1
Continantal Airlines 1988%=1 Class & Paas-Throogh Trust
B 540% due 02/02/2019 B2 51
Corp. Maclonal del Cobre de Chile
7. 600 dhse 017152018 (gl 2. 5o) 2,512
DAE Fundieg LLC
4. 0000 dusee 08,01/2020 q0d =l |
Daisler Fimsnce Marth America LLC
L1 dae 05905,/ 2020 GO ool
3133 due D6A04/0021 (gh 3, 700 3, B9l
Dall Intermsticssl LLC
3 450 dhse DGOL/201E (gd 3. 400 3,
4. A20% duse 06152021 50 7l
Delta Air Lines 2011-1 Class A Pass-Throsgh Trest
5300 due 04/15/2019 470 4T
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(FUALL { Tl
Delta Air Lines, Inc.
T ATEN due 037132000 5 ] 5 (g |
3. 620% duwe 0371572022 1. 250 1, 236
Douteche Telokes Intermsticmsl Fiesnce BV
L. 500 dise /10,2010 B TES
DIscovory Commnications LLC
3 DASE dwe 00202019 100 a1}
DISH DBS Corp.
T.875% duse 0001,/ 201% T0 20
Dow Chomiesl Cou
& 500 due O5/15/2019 1. G0 I, B3d
DR Hortoo, Ine.
& T50 dee 030012000 S 200
elay, Inc.
L. 0Z1% duee 0850152019 (g1 4, o 3, b
Beopetrol 5 A
T. 6250 due 07 /23/2010 560 Gk
Encena Corp.
B D diee O6/165/001% A A
Energy Tramsfor Operating LP
000 dise 041572015 TOd) 714
Enterprise Products Operating LLC
6. 50 dwe O1/31°201% 1. 400 L, 407
QT Carp.
B 1254 dwe 06012010 (g) 2, 5ig I, G50
Bquifex, Imc.
3 4863 due 08/15/2021 1. 000 I, 004
Ferd Moter Credit Co. LLC
20218 dwe 05032019 A a7
EE% due 01508/2019 1, D ool
31600 due 031273019 (g) A, 460 &, 458
94454 due 08/12/2000 b GO0
Fresenius Medical Care U.5. Finance II, Inc.
B.BZ5% due O7/31/0019 (gl 2700 3, 735
GATX Corp.
L6000 dwe 03,30,/ 02000 260 27
3300% dee 1150550021 1. (¥ 1. (M
Ganeral Elsctric Co.
6. 000 due 08,/07,/2019 Gl G0R
Ganeral Mills, Imsc.
A A5t duse D0V1T 2003 L1} 188
GGL0% duee 10S15/2020 S0 BET
Goneral Motora Co,
33500 duee 08072020 H oy
General Motors Financial Co., Inc.
3 25858 duse 040072001 1. 100 L,
50 duee OT/10/2019 1, 0 L, iy
365 dhse 1170672021 (gl 4. 1) 2, BST
Halfmoon Parent., Inc.
I 980 due O0S1TS202L 1. X} w9l
33264 dwe O7/16/0023 S0 93
Harley-Davidson Financial Services, Ine.
A 1468 dise D521/ 2020 ELLY 4y
X 605% dee 03,/02/°2021 L] (5401
Harris Corp.
3 000 doe D430,/ 2000 ] 7ol
Hewlott Packard Enterprise Co.
® 100 due 5004,/ 2010 T B4
3. 0690 due 1005,/2021 GO 597
Helelm U 5. Finamce Sarl & Cle 505
. DO due 123020159 LLetit] o531
WP, Inc.
& AT dwe 0171450019 gl 1. 800 1. B0
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(FUALL { Tl
HFHT Finamce 16 Led.
T HTEN duwe 0371772000 (gl 5 (] 5 friHl
Humarmn, Iec,
LRIE due 10012010 G B35
Hutchison Fhaspes [nternational 09 Ltd.
T.625% due 045000018 () 2. 000 2, 032
Hyundai Capital America
& 000 duee 07012019 ) 196
2 G0 duse 03152019 GG 504
130 dee O0/1E72020 GO Bag
Hyundni Capital Services, Ime
1. 625N due 08/30,/2019 G Bal
LOGEEN dhse O20/2020 L B3
Ieperinl Brands Finance PLC
2 o duee O7/2172020 T (231
Incitee Pivor Finsnes LLC
6. 000 duo 12/10/201% 1. 04 I, 023
Kindor Morgen, Imo.
30000 dise 1200172019 A a7
Kraft Holez Foods Co.
3 438K dse D810/ 2002 Bx) 497
Marrictt Imtornational, Inc.
3 268% duwe 120012000 1. D) 1, DD
Masco Corp.
360 dee 0401,/ 2021 LK) 198
McDormld" s Corp.
2000 dso B0/28/ 2021 L] =]
MGM Resorts Internaticanl
5o 2500 dise D3/31/2000 kL it |
G 700% due 00012020 1. 850 I, 23z
Miners y Metalurgica del Boleo SAFI de C.V,
2. 8TH% duwe 0607/ 20109 ) Fan
Mylan ¥V
Eo00IN duse 0T/ 2019 543 540
3100 due DBS15/2021 1 s} og
3 7608 dse 12/15,/2000 TO0 |
Hexen Energy ULC
B 200% duse O7/30/00018 (gl 1. D I, 018
MHissan Moter Acceptance Corp
&L 854N dise OB/13/2010 S0 00
205 duee OO0y 20E1 5 497
30764 due D0/28/2022 (g) 1. a0 g
3.086% due O7/13/2022 (g) 2,360 2,535
foredoo Tamweel Lud.
F 00 dse 1200372018 4K} AiHy
Pacific Mational Finamcoe Pty Lid
1. 623N dwo O0/23/2020 2.201 el
Park Aercspece Baldinge Ltd
3 625N duwe 03515,/ 2021 1K) S
Pansko Truck Leasing Co, LP
3. 0500 due 01/09/2020 1. D) 995
Petroless Mezicamos
B 000 dise 05,03,/ 2010 1. N} L 014
Potronns Capital Ltd
0. 250 due 08/12/2019 1. 0 I, 004
Phillips 66
1564 due D0/15/00200 () 2. 830 2, Bol
QUALCOMM,  Inec.
26000 due 01/30,/2023 206 190
3 2500 diee 01/30/2023 0 Bal
WWE, Inc.
& 125% due 040172019 1, 30 1, 208
Ras Laffas LiqueTied Matural Gas Co Ltd 3
6. THON duwe 00/30/2010 T T
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(5 LTI Uy
Reckitt Bemckiser Treasury Services FLC
= 026K due DE/24/ 2002 5 450 5 446
5ES Global Meericen Holdings GP
2 500 dwe 03,/25./3019 1. 00g T
Shiire Acquisitions Investments Ireland DAC
L. D00 dise Dk 2320080 3. 000 3 641
SMBC Aviation Capital Finance DAC
3. 000% due O7/15/2002 2060 193
SNCF Roseala EFIC
L 000 due 10132020 5040 190
Soutbweat Airlines Co.
27500 due 11°06/2019 00 a8
Spectra Energy Fartners LP
L OU6L due 0605,/2020 2 et}
Spirit AercSystems, Iec.
3. 134% dee 06/15/2021 406 400
Syngenta Finance NV
3 698% due 042472020 1. 4% 1, 491
Telefonica Badsicnes SAU
B 1340 duee 04272000 260 50
B BTT% e O7/15/2010 i) 4
Teva Pharmscoutical Fimmnce Motherlands 110 BY
L. TS dhae OF /1972019 2. 100 Z, 076
Textron, Imc.
B 16E% dwe 11/10/2020 206 200
Toyota Motar Credit Corp.
30400 duo 06,/17/2002 (g) 1. 800 I, 788
Tyacn Foods, Ine.
L 15T dse 053050019 () & 0 2, D00
United Technologies Corp.
3,279 due 08/16,2021 Ll 500
Viecom, Ime.
B GZ5% dee OB/15/2010 5 Bl
Viware, Inc.
* A0 due OB/2 12000 A0 290
Wabtes Corp.
3. 352% duwe OB/15/2021 ) i
Woolworths Group Lid
4. 000 due 09/22/2020 400 A0z
Xorox Corp.
& 7508 dhse D3/15/2019 5 A
Zimmer Bicmet Holdings, Ine.
3050 due 03/19,2021 T B985
Zoatis, Isc
3. 085% dwe 08/20,/2021 4060 el

138, 058

ATHT, Inc.
4. 380% due 0O7/15,/2001 20 201
3. 4854 due 06/01/2001 A0 01
350 dise 02/16,/2023 ) BT
L5140 due 06/12/2024 ) bag
Ball5outh LLC
4. 337 due 04,/26,/2021 1. 0 I, 005
Chugoku Electric Power Co., Ine.
ET00% duse O3/16/ 2020 2 1598
Duloe Energy Corp.
A 114N diee 061452021 1. 600 1, 503
Enbridge. Ine.
Z.B1d% due 011052020 T a7
Entergy Texes, Imc.
T. 1254 dwe 02/01/2010 200 parll
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(FUALL) { T
Iarael Electric Corp. Led.
T. 2600 dwe 01/15,/2019 § 447 5 e
T 3T5N due 012872030 D (i)
KT Carp.
2 6ERY due 042272010 5K A9l
Mizsissippi Power Co.
B 030% dwe 032772020 800 0
HoatBrn Emergy Caplital Holdimgs, Ime.
& 107N dwe D821,/ 2000 (P L1 L, Zinr
Ponasylvanis Electric Co.
b0 dise 04701 /2020 250 ot
Plains All Aserican Pipeline LP
5. TR0 dise O1/15,/2020 50 B0
Sabino Pass Ligeefaction LLC
BoB2AN diee 025012021 A0 i)
Sespra Energy
ET84N diso 03152021 EL b1}
Sinopec Group Overscas Developsent 2014 Lid.
3 A3 dee 04102019 1. 10 1, 10
Sinepoc Group Dverseas Developsent 2015 Lid.
.00 dee D128,/ 2000 B} k-
Sincpoc Group Overseas Dovelopsent 20068 Led.
L. 700 s DOS207°2019 1. 100 1., (86
Sinepec Greup Dverzeas Dovelopment 2017 Lid.
F 50N dhse OO/ 13/2000 ] 45l
Southorn Co.
I 10 duse 020042020 1. i) g
Southern Pewar Ca,
IoBESN dse 120202000 1. 100 I, g
Sprint Capital Corp.
G 900 dse 05,/01/201% T Tl
State Grid Overseas [avestment 2014 Ltd
ETH dee D507 /2010 1, (a0} san
Yorizon Comsunications, Inc.
383N dwe 037162032 10 101
& TH6% dwee D6S1G/200E gl 1. T 1, B85
Vodafone Group FLC
3 A6% due 0171650024 (g 1, 800 I, TS
WL Boldiegs, Ine.
E 84N dise D3/12/2000 Ak 8

21, 881

Pl L TR i 271, 500
(AR ERS2T, 10}
MU 0. 3%
Daughin, Pennsylvanls, Pennsylvanis Higher Educsticn Assistance Agency Rovenue Boods, Serics 2006
G20 due 10,/25,/ 2006 05 393
Sacramonto, Californis, Genera]l OBligetion Boeds, Series 3017
A 08T due 04/01,/ 2047 200 201
Salt Lake, Utsh, Utah State Board of Regenie Revenws Bonds, Series 2017
3 065% dse DL/25S2057 208 04
Thurston, Washington, Bealth Care Fecilities Awthority Revesue Bonds, Series 2017
& 7400 due 01°01/2042 a51) 555
HUF I 1, 067
(e fM ST 1, 046)
F.INEETHMR 7. 2%
Funaio Mas
1158 dse 03/25/2008 LE4 134
3 65N dwo D4/25,/2023 a i
1. 0000 dwe O7701,/2048 (g) 7. 450 7,499
4. 0005 e §1501/0048 (k) . 167 i Sulk
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2. 606% due 037152057
G0 dwe 10,/15/2007 k)
2.600% due 08/15/2042 ig)
2G56% due 01152040 ()
2 H5TH due 04152002
Ginnie ¥ae

T 6N due DB/20/2061

2 T10 due 1172072067 (gl
2 754N dise 032052061
974 due 08/20/2066

3 074% due 05,/20/2066
T124% dhse OF /202065

ik 124% e 117202066
R T £ B
(bR, 289)
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i L&
(FHE (F L

] 1,576 1,571

2,078 z

L OT4 1,073

653 955

1 ]

H 34

1. D) 1, 028

113 113

153 154

177 179

L] L

181 194

23, 386

CERE B RN 10 0

Treasury Inflation Protected Securities
0. T30 due 0F/15/2008 (o)

U5 Treasury Bomds

2 873% due 0BS15/2008 (g)

.5 Treasury Notes

X 25N e O7/31/20000 (gl

MR B

(e 3109, 652)

10, B6] 10, 581
1. 80 | By
97 500 07, 193
108, 553

E— 3 o ol NEEN 10, N

AREIT Trust

3. 262% dwe 11142005

Atrium Hotel Pertfolie Trust

3 257N duse D6,/15,/ 2005

Bapcorp Cosserciel Mortgege Trust

1. 207% due 00/16/2035

Bayview Eoiters Pund Trust

L 62I% due 03/28/2003

Bayview Opportunity Mester Fund IIle Trest
3. 352% dwe 11/268/2052

Bayview Opportunity Master Fund IVa Trust
LTI due 0228/ 2008

Bear Stearms Adjustable Rate Morigege Trust
3. 8334 dee 04,25/2033

4. 205% dee 08/25/2033

BEPET Issuer Ltd

& 12T e 10015/2004
Citigroup Mortgage Losn Trust, Ine.
T 505K due 11/25/2036

Ciwio Mortgage LLC

4. 349% due 11/26/2022

Cold Sterege Trust

33078 due 04,/15/20036

Commorcial Mortgpage Trust

L9448 due 03/10/2046

Cradit Suises Morigage Capital Trast
3. 057% due 07/15/2032

& First Boston Mortgege-Backed Trust
4. 055% due 10:°25/20M

Firstsac Mortgage Funding Trast Ko 4
3 18T duse 0306, 204%

GPMT Lad

& 200 due 1172152005

Great Welf Trust

33078 due 00/15/2034

1. 00 1. 003
T 700
a8 W
210 =10

57 57
189 188
=3 23
34 3
HoE Ea7
HE] ET3
755 83
20 200
395 d9q
300 L

12 12
TE4 T8
160 4R
500 190
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(5 L TIA] {F ALY
G5 Mortgage Securities Corporaticn Trust
L 00N duse 0715,/ 2032 § Jog 5 biall}
Holmes Master [ssuar PLC
TN due 10/15,/0064 1. 00 tas
28560 due 10/15,/2054 3. 5d 3, 4956
Hyatt Hotel Portfolic Trust
Z.O60% duwe 0O8,09/2032 800 T
Ispac QB Truat
2. GEE% dise 0b25,/ 2005 2. 167 & 1
EO55 due 03/25/2015 238 =20
JPMergan Chese Cossercinl Mertgnge Secuzities Trust
A 145% due 07/156/2004 T B9
L2174 due 06/15/2005 50 4ty
& A0TN dwe D615,/ 2002 ] ]
LAREC, Ine.
3 08T dee §1/234°0001 ulk) 00
Long Beach Mortgage Loan Trast
S 2000 disie 042572035 1. 000 1, DMy
Morgan Stamley Capital T Truse
41679 duee 11/16/2004 B 00
Motel 6 Trast
3200 duo 0871552004 864 Bih
Homura Resecuritizatica Trust
205N dioe §0/20,/ 2006 2174 Z, 185
HowaStar Mortgage Funding Trost
2.970% due 01/20/2006 A0 il
Pepper Residontial Securities Trust No. 20
24BN dhae 0016/ 2059 Al 38 246
PFF Led.
3187 due 071472035 i a4 |
Residential Asset Mortgage Products Trust
2 095% due 06726/2035 b 196
Ripon Mortgages FLC
1. 689 dwe 08,20, 2066 GHP 167 212
FAAT LP
4. (K dise DB/26,/ 2048 5 Bod Sy
Structured Asset Investment Loan Trust
2. BER% duc 09252004 1,930 I, 954
Tauras UK DAC
L T3 dise B1/17/2087 GBP 497 &3]
Tharaldsoce Hotel Portfolio Trust
3 066% diee 11,711/°2004 3 Bz &5
UBS-Barclays Commorciel Mertgnge Trust
104K diso 041002046 0 4
WOLT LXIT LLC
3 125% dwe 09252047 a6 5l
Wolls Farge Cossorcial Mortgege Trust
& 038K dee 12/15/2006 1. oD L, 498
A 164K duse 1271372081 SlK) ]
33036 duse 071672046 30K il
WFHES Commercial Mortgage Trost
300 dee 12/165/2046 w5 2y
T3 Ay J R 33, 142
(e O B33, 177)
Tho bR 174
Atrice XII
32070 due 04722700007 1. @7
DM CLO Lid,
L1668 due 04/16,/2026 1. 743 1. 735
Bank of The West Auto Trust
L. T8I due OZ716/2021 Gla 513
Bonefic Street Partners CLO VII Led,
B 225N dwe D71/ 2027 1. ) h
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(FUALL) { T
Black Diamond CLO Deadgnated Activity Co.
Lo due 10,00 2000 § I T 5 1, Dl
Cairm CLO IV BY
0. 5EIG due 0],/30/2008 ELR 1. D0k L 1
CARDS II Trust
L RETE duse 10T 2022 5 1o 200 L, 20k
2.66TY due 04/17/2023 1. 0ax I, 002
Carlyle Global Market Sirategios Bure CLO DG
. TR e OS2 12020 EUR 400 451
Carllay Auto Owner Trust
L. B0 dipe 03715/2021 § 1. 000 ah
Cont (LD 19 Lid
34008 dhse 10,20,/2005 157 197
Chessponke Punding IT LLC
LGOI diee O8/16,/200% T8 Tk
3 200 dse D8/15,/2000 1.« TH) Erh)
Commercial Industrial Finance Corporation Funding Ltd.
33l due B0CZ52002T 400 g
Contego CLO 11 BY
0. 58 dee 11/16/2006 ElR 1. 0 I, 132
Credit Suisse Mortgnge Capital Trust
4. 5000 dae 03725,/ 202 5 A7 AT
Dartry Park CLO DAC
(83 doe 04/28/2020 ELR 300 0
Dorchester Park CLD DAC
3369 due 04,20/2028 4 ] O
ECMC Group Studest Loam Trust
3 065% duwe 02/27/2068 T40 T4k
3. 3654 duwe 0625/ 2067 1. 170 I, 548
EFE Volumteor LLC
3, 340% due 10/25/2030 179 179
Braas Grove CLD Lid.
L 6ETN due D5/28/2028 da 100 2, i
Figoeroa (LD Ltd
33385 dwe 011572007 1. )
Ford Credit Flecrplan Mester Owner Trust A
LTI due 10150023 10 Tol
Gallstin COLD IX Ltd.
J 4ED% due 01/21/2008 1. 104 I, o7
@F Floorplan Dwmer Revalving Truat
26ZTH dwe Of15/2002 40 A0
A5 diee O0/15/2021 1. T L.- 707
Haleyon Leoan Advisors Fundimg Lid
&35 dizo 047202027 1. 100 1. Ry
Hertz Flest Lease Funding LP
3. 230% dwe 05/10/2032 1. D} 1 Ol
Jamestom 10 IV Lid
& 126% dwe O7/156/2026 fid 06
Jumestown CLO VIIT Ltd
A 30Es dse 011672028 S0 £ ]
Jubileo CLO BY
0. 481% duse 12/15/2020 ElR 1. b 1, &
LF Credit Card Assot-Backed Securities Master Trust
X830 die 08,°200°2024 3 458 S
Marathon CLO ¥ Ltd,
3. 6E6N doe 112172027 1. 500 I, 4t
Marlette Punding Trust
3, 060% due 07 /17/2028 27l 2l
BTN due 12/16,/2028 G &1
Maater Credit Card Trast II
ET0M due 07212024 L1} B0l
Marcedns—Benz Auto Lease Trust
L0006 due 04/16/2020 1330 I, &27
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i e Bl

(5 LTI { Y
MUAF Bquipsent Finance LLC
20300 due O7/12/2021 i 1. 0 ] )
Mountain Yiew CLO X Lid
3. 25068 dso 101352027 1. O g
Havient Private Education Loan Trust
G50 dise 12/16,/2008 138 (k1)
Mawient Student Loan Trust
FoAMA dee 1201572050 1. (H¥) I, D2
3 A65% dwe 03252066 L4 115
Helnet Stwdent Loan Trust
FOUEN dae O0/2T/ 2008 2. 408 2427
31154 dee 00/25/ 2065 174 175
& 1654 dse D2/25,/ 2066 2345 350
Ocean Trails CLO IV
L 518% duse 08,/13°2025 370 I
OCP CLD Ltd.
3 236K duwe 07/15,/2007 1. 30 ah
nellain Finencial Isseance Trust
S ATON due 0941452002 a0 197
0SCAR U. 8. Pundimg Trest IX LLC
3 1500 due 08/10,/2021 b e
OSCAR U.5. Pundieg Trest VIID LLC
E O dse 0471250001 Sl O
Palmer Square CLO Ltd
3. A66% due 08/156/2026 953 548
Penarth Master lesuer FLC
276 due O9/18/2002 bk Ll
Progroas Residential Trust
B TOXN duwe 01/17/20M L0 1on
Prosper Marketplace Iesuance Trust
3. 3500 doe 10152024 68 455
Securitized Torm Aute Recelvables Trust
3. 060% duwe 027265/2021 (W 1. GO0
SLC Studest Loan Trust
444N dee 03/16,/2027 I 946
L6764 dwe 06/15,/2000 241 =30
5LM Private Hducation Loan Trust
4. 56T% dee 06/16/2042 5 Bl
SLM Student Loan Trust
255 due D1/26/2006 1854 L, B50
X 8048 dise 12/15/2007 116 116
30900 dse 04/25,/2003 79 85
Sofi Consumer Loan Program LLC
27T dhse 05/25,/2006 5 a4
Sofi Professional Loan Prograa LLC
L TH due N0/2T/2006 201 197
3 2654 due D1/25/ 0099 70 0
Sofi Professional Loan Progrea Trost
30800 due 01,/20/2048 467 168
THL Crodit Wind River CLO Ltd
A BREY dwe 0171572026 20 i}
Tilkehsu CLO BY
O G0F% dhee 080472008 ELR 1. 5060 L. 701
Trillius Credit Card Trust II
2 hEm due 0I/27/2023 i 1. 5 1, 498
Ventare XVIT CLO Lid
1. 316N due 04/15,/2027 a5 o
Yoys CLOD Led.
3. 2100 dee 072672026 268 264
Fhiteliorse IX Litd
3 G0N diee OT/17/2006 178 i
Tzl An rEREN &, 829
(B IIEEIST, 07TE)
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Y ———
Dowalopssnt Rank of Jepan, Inc.

34T due 04,/23/2020 H 1. D} $ 1, 007
Ersie Abwicklungsanstalt

LUTT% dee 03092020 1, D0 1, bo3
Expert-Import Bask of India

LTE0% dee 04012020 TiK) L1
366N due 08,21,/ 2022 1. 350 1, 351
3. 875% due 10.02/2010 5 501
Jopan Bank for Imternational Cooperaticm

E2B0N due 02/24/2000 HOd Tia
2 850 due 07,/21/2020 L B3
3050 due O2/24/2000 400 Ll
Japan Finemce Organizetion for Mumicipalities

21208 due 03706/201%9 1. A0 1, 498
Japan Internaticsn]l Cooperation Agency

1875 due 11/13/2019 (L BEg
Tekeyo Metropolitan Government

2 120% dee 06/20,/2019 20 194
¥ U AN 9,135
(Ei L, 169)

G000 dwe 1250752018 50 BO0
2.570% due 01112019 00 B0
G0l B0

00

3.091% dee 05/28/201% (1) 2. 00d) 1, 530

Casgiwll Soup Co,

2 025% dse D1/15/2018 (1) 250 240

(5H Industrisl Cepital LLC

3 563% due 05,09/2019 (F) 300 205

Syngents Vilmirgton, Ine.

3042 due 12/06/2018 (F) 1. 200 1,200

V¥ Credit Canada, Inec.

E121% due OT/00/2019 (1) 3. 90 3, 828
7,543

1 166% due 02°27/2010 G} G0
N Nnticnal Bask

0.700% due 12/03/2018 NiD 7 5
0. T50% due 12/03/2018 AD 319 23
1. 690% due 12/03/2018 $ 2 23
Bank of Nova Scotis

0.880% duv 12/03/2018 CAD 54 -

1. 6B0% due 12/03/2018 $ 171 171
Bank of Tokyo-Mitsublishi UFJ Lid

{0, 270%) due 12/03/2018 ¥ % 0
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Brown Brothers Harrissn & Co.
0. BD0R) due 12,03/2018

0, 3600 dhee 127032018

0. 700 due 12/03/2018

0. T50% due 12032018

0. 580% due 12,03/2018
Citibank K. A

0. 360% dwe 120032018

b GO0 due 12/03/M018

D85S Benk Led.

1. G90% due 12030018
Deutsche Bank AG

(0, 5T0%) due 1203/ 0018
HSBC Bank

0. 360% dee 120372018
JPMsrgan (hass & Co.

1. 600 due 1270052018
Kotional Aostralin Bask Ltd
0. T50% die 1250370018
Sumitomo Nitsui Banking Corp.
03605 due 12032018

1. G580% dize 12,/03/2018
Sumitome Mitsui Trust Bank Ltd
0, 270%) due 12/03/2018

1. 690 due 12/00/2018

A e B £
(PSS, 6420

SRR (a) 15218
(LM 518, 75T

LTV AT TR R 0.TH
(EBREE T I T A, M SUE)D

ORI LA N, W (5T

BERERE 100. 0%
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SRR R e S (e TR, B

* Yo, PR A EA S M SRR L TSI RS,

(wh 20089 11 A 30 A SHEORAREE NG L SRR S il s, Bz hc SRR 100, 0%, HAEIZHTS 12 6%, SR
(st 509, 5%, WEICET S 0 5%, SLURE RO B sNEdb a2 odaiiz L b S s,

(bl ERREREREE %,

() AAMBEH, RINTHAME, BNHAMS, REORE o LTS s,

(dh SETTRRILRAE T,

(o) EESOEEERILY P LRI L TSN TIE,

iy =it @EcofED &8

-

EAdnds LU oo R SR a|

LY
BEy A mAR A (e <
Y ik 200r%) /1172018 5 144 H] [exH
(i1 111, 1171372018 (3, 801) 13, BOG)
fi-1s] AT 11/13,/2018 {875) (876}
L] 11,9 1L/19/2018 (7,064 {7.075)
0] & A0 11/26,/2018 (B, 276) {6, 278)
FE & 450 00/27/2018 (B, 856) {6, 285)
FR il 171, 1 11/16,/2018 {18, 911) {18, 0
& g 101, 9 1172072018 {16, BET) {16, T00)
F& il 101, 1 11/21/2008 (4, 08s) {4, 5H9)
& L 74,9 1L/26,/2018 [ 372 {2375
GRE i1, ] 11302018 (1,76 {1.793)
RiE Lol 11/13/2018 (1, 5] {6, 006}
LiAG i 500% 11/18,/2018 (8. 310 (8. 317)
rag AN 11052008 {11, 705 t11, 740
G LEMN 11282008 12005/2018 (R T {674
Uag SLEGON  1L/26/2018  12AIT/2008 0, 70 {ik, 705
Ry §  (loa, 176)
gt A
ReH WL
Bl dade
R AR HEAR L[] HEAE et
bes ! ] 11/38,/2018 124032018 H (141, H64) § (9], 806)
bes L4 11730/2018 12/03, 2018 (2,413 (2. 410
wECHRELERI SN 5 (84,313
HERHEA L LT E X RS O
RO ERH
F—rt—toaf |
HLUFEEGRG] O WEBEET 0 N EsG9E 90 BELE it
BT
EE ] ] 0oF (75§ ¢ § WM % (37,688
I Lk o {31, 572 0 0 (51, 572
IR I o (19, 918) 0 0 (39, 918}
LA 3 0§ (idzn  § o3 (3a)  § (109, 176)
3R WL TRE
IS EAT RN 3 I B 1t [ 9§ e
PR WBE L Mg A ] 0§ (uuy [ 0§ (o431
AR R ] 0§ (202,565) [ (93d) § (203,439
AT L R W LR e SR 3
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H AL b T i B SR | i
ELUFRE, 200866 11 00 30 BRMED, MM LS AN S IR S o0 et ol TR oo TERER R 45 £ UOALT TR AhSENORETES,
{g) 20184E 11 A 30 BAE, TREOvAF—NHOEMEizE-I%, SR 208, 000 X KAl AR E o T,

R BerREE RO L fik A g kr

Bing ETE RilChind WL FORORS HEENS f e
HEH Sngl b i ppdddie BMRIANH (BN r—eE”
FR sl s o A= RN
By H 0 3 (a4 3 o 3 o3 (oa4r % il 3 57
s n {4, Tr} Qa 0o (4 TR a. 136 J64
(& o (13, 353} o o {13, 453} 14,114 L
& o {449, 8T8} o o {48, 73} 52,408 2,588
GEE i {1, 743 0 o (1, 7533 1,779 {141
i o {9, D06} a ] {9, D06} 9,355 349
UaG 0 (29, 4401 0 o {29, 40) 0. 663 1.2
AN =R o O IR
bes 1 0 (1. 3130 o (8, 313} i, 505 (508)
A LU E OO B S|
L H 0§ {108,176} § (84,313 3§ o
GRS R W 0 LR,

F2018 5 1 H 30 BETREE, Aaie TR AL 108, TIE R FaaT, WEUEERRRL 2 208 T o, TEEAEIL. SMPRTTS Dt
RN R LRI L O LR e e I LM 5,

RS R LRGN A kR, L FAOBE TR L ARESSERS,

W A WL TR R S o CRLARY &R IRAES LUSE OHR IR e B AR —
I, @i e H T S0 -G 2 S -E S B E S RSIROA e TRE SRS, A X - e R SR e
[t BEEESC T SERGES [wAr-HR8E SR80,

BT 4 TR T VAT s TR IR L e D

ﬁ_ﬂ ﬂtﬂ HERmE % A NE ik i
Call - U5 Tressury 5-Year Note January B00% Futures $116. 750 12°21,/201% 8 i t E] o
Call - U, 5 Treasury 5-Year Sove January 3019 Futures 117, 6800 1aL20ng b= 3 o
Call - U & Tressury 10-Vesr Note Jonuary 2008 Futures 126, 000 12721,/ 200% i} Q 0
Call - U5 Treasury 10-Vear Nate Jonuary 2009 Futures 126, 500 1EL 2008 147 1 0
Call - U & Tressury 10-Vear Note Jonuary 2009 Futures 127. 000 12721/200% 1% 1 0
Call - U5 Tressury 10-Vear Note January 2009 Futures 128, 500 1&721/2014 2 0 L]
Par = LS Tressury I-Year Mote Janusry 2016 Futures 103 750 12721/200% 105 1 [

WA o8 f § 10 3 [
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=M

J-Month Carmda RBank Acceptunce Decesbor Fulures

J-Mopth Carnds Benk Acceptance June Futures
d-tlonth Cormida Bank Acceptance June Fotures
FMomth Comada Bank Acceptance Mareh Future

]

J-Momth Capada Memk Acceptance Septeaber Futures

U0-Day Eurcdollnr December Futures
0-Iay Eurodollar March Futures

H0-Day Eurcdollar March Futures

W-lay Eurcdollar March Futures

B0-Day Sterling March Futares

#0-Day Sterlieg March Futures

IS, Treasury 2-Year Note March Futures
IS, Treasury 3-Year Note March Futures
I.S, Tressury 10-Year Note March Futures
U5 Treasary 30-Year Bond March Futures

United Kingdom Treasiry I0-Year Gilt March Fulures

St g

o WES M (%) wil K
Lo 127201% 177 [ 11 5 15 i ]
Lomg  06/201% 12 1] ] o
Loog 062020 171 T 17 /]
Lemg 03/ 2020 M 52 a1 L]
Lomg  09/201% 3 (2} 3 o
Lomg 122018 a2 (= L} (1}
Lemg 032019 285 20 a o

Short 32020 265 {83 L] (3}

Shert 030000 1955 {46} [ {7}
Lomg: R I01% Gl L1 L1 {100

Short 032020 B4 ] bt ]
Lesg 032018 457 61 i 1]

Shert 03720140 a5 (351} o {2y

Short 0E 2009 3 (3l L} 147)

Short 0320018 =9 1] Q {11}

Short 32010 ag {61} 0 {37)

3 (249) § 8 3 (145}

2008 4E11 A
a0 BMlfE
L wFILF -
HER Ly b RIS EERER

e o Rt e U i SMeh WME AT er FY O MR iHER %) WA AR
Genieral Electric Co Loo0h  10/20,/2000 L. 7a5% L] 100 5 1) H] 1 5 0 5 0
General Electric Co. LOOOR  1LE02023 2 108% 300 {14) i6) 0 i

5 {15} § {5 5 0 5 (D

(=S|
i Pl () ad  WmE MEaEY R D] WA AN
CIRL NT-31 Indox (B 000%F  I2/M0C2023 § 14, 300 5 {177} L e §F W 3§ Q
4
=8| EREME
EReT  EeREN Wi ANE ELY AT (%) | T
T 3-Month LSD-LIBOR T 05/ 10/2021 365, 0 i 1 3 1 3 12 % 0
3 1A d-Month USD-LIBOR TGIE 05/117202] E, D0 a a a2 n
= I-Month USD-LIBOR Lol 05,/14./2021 41, 120 | | 7 a
= 3-Month LSD-LIBOR™ 3. 006 1219/ 2028 35, 800 - 136) 0 i6)
£, FEMLOL Index LR ) LL/15/2020 35, 500 E3 115 2 o
T § 86§ 55§ (6

2T w TR §  (671) $ 33 3 @2 $ @
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Vi o Filidh - ENRR T o R E MR DT Y 4T g RO

ELFIE, 200845 11 0 30 ARESD ST U 4% o« FESER RPN RO S L 2L 0RT U A7 o 7l 0T & L TR RO
HThd.

(i) 201B4E 110 30 BAE. 3, 242 & FA-ONEN, TEO LT VA7 .0 RS LR MRS - L5687 1 A7« FlAHOER
ELTEARGATYVS, v AF—HERSERT BNV TR, BRI HiEROES (-2 —HRNy) 8o

L,
ST A7 TR ST VAT 4 SRR
AR LA EETER
_ T L _ThiEs el
[ TN Ao ] AT e
#Fiem o] it # b ks e =niH it
LEE@T U A s R
EEEhECHR LD
W ) AT R H o $ B3 £ @ % 1B H 0 $ (146) % (N § (162

M FrwEfFeF i a B BEORD, HREOAT »7REOBHECERSMALIEANEOQSE- 8BS, F7r it (i) A0 a70m
ErE R L BE 7o T rarORN ORI L Xy, BREBLLARL P brA s e F 4 74 —HBERET SRERESRITS
Ao, Fierk (@) MECEELRRNBEREEL PP LA - P o = S IR 5 PRLRE R U R 1 P S b vk R £ )
b LS FHEERORE TR O,

DR ERFOF L0 POWMVETHD, WEOQAT A FRAOMATERSNELACAIEOSEaSBES, PR (i) AT oM
kgLl 7Ty e bnRY B LEHL, BERBLLRLPr bR 2T o F o — RN S RUE R S S e,
Bk i) MRS REME L L T LA s P T =R M DS R R W LR e e L
< REER OB TN,

Tl T E N, MEME o, REEGRERR Y AL L P b s FEA AR - AT - RN R RS D A
TR B Flifab 27w K, Ell0A 07— X o | 20 OBEEEE FToiimodie B L, f e b o F BT a7
A MErETeAERL L R AR r bl REOL T LR L F s P e S e S ke AL B, FoF
8 XD AS SRR R L R B S AR R e R D b RS, LTy b AF v FOHERR, L TR T 4T
£ =S, 2L UREORI T ER SR L A IR TRTO Y 2 G LR Ol AR 5 SRR e i,

HEDAT «TMBORNTTERSRE L EMHAFMSE 0, T BRI OF S s RO EELTERS ., ERERAHT =
P Lea DR E LORNENS T LB SRS R L.

W Py MRS AP LSy o F e b AT 27 REIC LT, kL CRRER, BT R DR OEiREES E
TORNORRE RS L, P eh o F AT s T b a TOBWMRN CERRRMEE i, BEREY e —Z LS RBHERE A o TRR
O TE D B B M T e UL R L S T BT S AR L, L b3 e e o R R et
OB, HLUMAORITTERENS LS ICEBTRITON A2 H L < EE O iE MR E T S S Ak et

Wb TR SRR R 1-Month USD LIBOR plus 0 139%,

T RPN R -Month USD LIBDR plus O 136%,

W s EESLEY. PR S B EHT A, SIAHRELZ 0T, BN A TERIRS L UHRRG cRMEmI
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(i) Gl Y AT o i - PRI T A o R

HEH A Ei gt 1 il wE A
ROy 12/ JPy G, 500 5 8, uly 3 125 3 a
B 122018 $ 16,210 ELR 14, 251 o (75)
o 01,2015 FUR 14,251 £ 16, 270 Fi-] 1]
s 12/0018 ey A 123 3T o 4
s 127518 3 BHE Jr 101, %65 3 a
s 122018 5453 67, 287 o [
IR 12,5018 P 12,300 i 108 ] 0
RC 12,0018 3 EEE Jr 48, 300 i] 2
CEX 12/H18 Al 412 5 316 & a
CEE 12/H18 EUR 1212 b, 06 w a
[n: 12/2018 ] 5,041 ELR 4,150 o (2
CEE 120018 i | GBP ki ] 1] 3]
R 0L/ 2019 EUR 11 i 125 o a
G 12/ M08 ] Sl JE AL, 200 0 ()
GiM 01,2018 e 128 § 164 o a
Hus 12/M18 iy 513 It o 1]
HUs 12/0018 JH 11687 1022 2 a
s 125018 15, 4495 137 i a
HUs 1272018 H] 1 Jr LIE] o i}
Hus 01/ 3009 I 16, 418 i 145 o Q
REC 012018 1, 500 1, 6387 1 1]
S0 12,5018 EUR 14,480 16, 534 129 0
0K 122018 GHP 1. 330 1.701 1 0
558 12/ M8 3 5, 44 T 2, 520 13 0
550 01/ 3015 Je G A0 i 8, 447 1] {13}
5 Sl 3 {100
RIEHE S (R
HEY i) AT e .13 R
AT 12,0018 JPY IT, H0G 1 |, 4t 3 0 k] {2)
04 12518 E R JFY L0, D16, 845 o (4, 2519
s 12,2018 IPY 165, 963 i 1, 462 o 0
] 12/32018 3 BS, 355 JPY B B2, 719 [i] {5820
RC 12,018 JPY 8, 420, 4560 i &3, 145 208 Q
HBC 12/2018 3 =6 JHY 10, 091, 461 o {172)
BC 01,2019 Hik Al 9,422, 456 o {193}
CER 1270018 JPY B, 671 i BGlw 18 )
CER 12/5018 5 Tin JH 80, 27 o 4
Hs 12,2018 JEY 8,087, 194 5 =0 (5] a
Hus 12/ 2018 3 s JPY 113, 104 o {2)
Hus 0173018 i 13a 9, 397, 199 o (B2
RiL 12/H18 ey HLEH 3 T 1 o
RIL 01./301% ] 733 Ry B2, 5 i 5]
50X 1272018 JFY 146,000 3 1. 287 11 Q
558 12,718 9, B4, 309 84,721 1 {127
S50 12/His 11 1 g o 0
558 01./5019 $  B4502 JIT 9,582, 140 130 1]
TOR 12/2018 53 e H 72 b 1
] M3 (2000
BETHREEN H 85 & (3, 095)
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s
SWER
D S R AF  fME HRRSE  BEak  BANE  HEEs
CEE Call - UIC 2-YVear Interesi Bste Ssap 3-Wonth USE-LIBOE Tk 0006 0211720019 5 50,000 § pra 5 B2
BT irm ] M § &2
El e g PR
2%
EEER FITh
el KW E R EIHER afl R WEEmE MRk (SE) ksl
CEX Call - 0T 10-Year Intervst Hote Swap  S-Month USD-LIBOR Zm 3.030% 0N 1172009 § 5800 & {16} 5 137}
GLM Call = OTC 5-Year Interest Ente Swmp  S-Month USD-LIBOR S e 031152009 10, B0 {17} {40
§ i3 i OO0
A A FITh
RS i FoFsioa TR HERHE i (S T EHE
B Put — COOG TG-31 Index Sell  O.8008  IZOW2008 5 000 % 8 it
HO& Put = COX JG-31 Index Sell 0, 3505 017162009 2000 (53] {33
(i Put - CIY. 16-31 Index Soll  OO% 01162009 4, 00 (5 {4}
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