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Report af mdependent Auditors

To the Trustee and Management of PIMCO Bermuda Trust II

We have audited the accompanying financial statements of each of the funds indicated in the table below
(thirty funds constituting the PIMCO Bermuda Trust I1, hereafter collectively referred to as the “Funds™),
which comprise the statements of assets and liabilities, including the schedules of investments, as of
October 31, 2018 and the related statements of operations and of changes in net assets, and the financial
highlights for the periods indicated in the table below. These financial statements and financial highlights
are hereafter collectively referred to as "financial statements™

PIMCO Bermuda Bank Loan Fund (M) (1) PIMCO Bermuda U.S. High Yield Fund (M) (1)
PIMCO Bermuda Bank Loan Fund A (1) PIMCO Bermuda U.S. High Yield Fund II (M) (1)
PIMCO Bermuda Bank Loan Fund B (1) PIMCO Emerging Bond (Yen-Hedged} Income
Fund (1)

PIMCO Bermuda Bank Loan Fund C (1) PIMCO Emerging Bond Income Fund (1)
PIMCO Bermuda Bank Loan Fund D (1) PIMCO Emerging Bond Income Fund (M) (1)
PIMCO Bermuda Emerging Markets Bond Fund PIMCO Emerging Bond Income Fund IT (1)
(M) (1)
PIMCO Bermuda Emerging Markets Bond Fund IT | PIMCO Emerging Bond Income Fund ITT (1}
(1)
PIMCO Bermuda Global Aggregate Ex-Japan PIMCO Short-Term Mortgage Income (1}
{(Yen-Hedged) Bond Fund (1)
PIMCO Bermuda Global Aggregate Ex-Japan PIMCO U.S. High Yield (Yen-Hedged} Fund (1}
Bond Fund (1)
PIMCO Bermuda Global Aggregate Ex-Japan PIMCO U.S. High Yield (Yen-Hedged} Fund II (1)
Bond Fund (M) (1)
PIMCO Bermuda Income Fund (M) (1) PIMCO U.S. High Yield Fund (1}
PIMCO Bermuda Income Fund A (1) PIMCO U.S. High Yield Fund II (1)
PIMCO Bermuda Income Fund D (1) PIMCO 1U.8. High Yield Strategy Fund (1)
PIMCO Bermuda Income Fund E (1) PIMCO U.5. High Yield Strategy Fund II (1)
PIMCO Bermuda Mortgage Opportunities Fund PIMCO World High Tncome (1}
(2)

(1) Statements of operations and of changes in net assets for the vear ended October 31, 2018

(2) Statements of operations and of changes in net assets for the period from March g, 2018

{(inception date} to October 31, 2018

Management’s Responsibility for the Financial Statemenis

Management is responsible for the preparation and fair presentation of the financial statements in
accordance with accounting principles generally accepted in the United States of America; this includes
the design, implementation and maintenance of internal control relevant to the preparation and fair
presentation of financial statements that are free from material misstatement, whether due to fraud or
error.

PricewaterhouseCoopers LLP, 101 Seaport Boulevard, Suite 500, Boston, MA 02210
T: (617} 530 5000, F: (617) 530 5001, WWW.pWC.Com,/ us
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Auditars’ Responsibility

Qur responsibility is to express an opinion on the financial statements based on our audits. We conducted
cur audits in accordance with anditing standards generally accepted in the United States of America.
Those standards require that we plan and perform the audit to obtain reasonable assurance about whether
the financial statements are free from material misstatement.

An audit involves performing procedures to obtain audit evidence about the amounts and disclosures in
the financial statements. The procedures selected depend on our judgment, including the assessment of
the risks of material misstatement of the financial statements, whether due to fraud or error. In making
those risk assessments, we consider internal control relevant to the Funds’ preparation and fair
presentation of the financial statements in order to design audit procedures that are appropriate in the
circumstances, but not for the purpose of expressing an opinion on the effectiveness of the Funds’ internal
control. Accordingly, we express no such epinion. An audit also includes evaluating the appropriateness
of accounting policies used and the reasonableness of significant accounting estimates made by
management, as well as evaluating the overall presentation of the financial statements. We believe that
the audit evidence we have obtained is sufficient and appropriate to provide a basis for our audit opinions.

Opinions

In our opinion, the financial statements referred to ahove present fairly, in all material respects, the
financial position of each of the Funds indicated in the table above as of October 31, 2018, and the results
of each of their operations, the changes in each of their net assets, and each of their financial highlights for
the periodsindicated in the table above, in accordance with accounting principles generally accepted in
the United States of America.

Auictrotrho omper UA

January 16, 2019
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7 ROMBED 0% BEREAET H20, 77V RITEKNR Y A7 OEF WL ATREERH 5, 2 b
DZIREN—FEICZEOE MR OERE LIZGEIT, D0 D% B OFEOETIX, 77 v XIZEK
TR R T RN S D, 7 7 ROZEAHFORIALS L OE R LIX 7 7 o XOHME e &
BTCTHY, BEIHICBIT2ARy b« L—RMZLY 77 U XOBEEREICHBRE SIS, 77 KD
ZASAEARIL, WAHE CRITIN D, ZRERth, BHSMOREICE Y RV Thro 7 7 v RICH
WML TEMZ 7> R LTV TRAERILY T AL BREBLIOSEET HZ LN TEX B,
FIEBINAZ RO EII TRO LB Tho7e (AEBLOEH : THALY) .



20184E10H 31H 20184E10H 31H 20184E10A31H 20184E10H 31H
HET TR HTHE HET R
&4 & B ] Bk ]
n% CK F) 0% CKkFn) 0% Ck R 5E CKkFA)
2 A HEFRER 52 B 2,404 § 27,443 N/A N/A N/A N/A N/A N/A
F (ZERL) N/A N/A N/A N/A 337 § 2,03 N/A N/A
F CkFML) N/A N/A 934 $§ 7,838 N/A N/A N/A N/A
J (AARM) N/A N/A 18 1, 437 N/A N/A N/A N/A
J CKkFA) N/A N/A 6 495 N/A N/A N/A N/A
Y EERL) N/A N/A N/A N/A 7 524 N/A N/A
Y (750 LT N/A N/A N/A N/A 25 1, 385 N/A N/A
Y (AARM) N/A N/A 117 8, 825 N/A N/A N/A N/A
Y (27 - —T L) N/A N/A N/A N/A 47 2, 315 N/A N/A
Y (b= U35) N/A N/A N/A N/A 517 22, 942 N/A N/A
Y CkRA) N/A N/A 133 11, 415 N/A N/A N/A N/A
DRMEOHHEIZLD
RITH 0 0 N/A N/A N/A N/A N/A N/A
F (EFL) N/A N/A N/A N/A 380 2,338 N/A N/A
F CkFA) N/A N/A 1,594 13, 257 N/A N/A N/A N/A
Y (FEERL) N/A N/A N/A N/A 30 2,193 N/A N/A
Y (7520 LT V) N/A N/A N/A N/A 278 14, 576 N/A N/A
Y (Ck F) N/A N/A N/A N/A N/A N/A 499§ 24,397
Y (AAM) N/A N/A 105 7,893 N/A N/A N/A N/A
Y (AFa-~Y) N/A N/A N/A N/A 86 5, 239 N/A N/A
Y (ma7 e =70 N/A N/A N/A N/A 424 20, 593 N/A N/A
Y (R U3) N/A N/A N/A N/A 284 12, 139 N/A N/A
Y CRRA) N/A N/A 268 22, 933 N/A N/A N/A N/A
BRI (51,466) (588, 074) N/A N/A N/A N/A N/A N/A
F (ZEFnL) N/A N/A N/A N/A (1, 160) (7, 109) N/A N/A
F CERL) N/A N/A (5, 638) (46, 980) N/A N/A N/A N/A
J (AAM) N/A N/A (242) (18, 478) N/A N/A N/A N/A
J CkFL) N/A N/A (353) (31, 285) N/A N/A N/A N/A
Y (FEF) N/A N/A N/A N/A (255) (18, 760) N/A N/A
Y (7520 LT N/A N/A N/A N/A (1, 263) (66, 931) N/A N/A
Y (Ck F) N/A N/A N/A N/A N/A N/A (1, 403) (69, 119)
Y (AZARM) N/A N/A (936) (70, 793) N/A N/A N/A N/A
Y (AFma-~Y) N/A N/A N/A N/A (688) (42, 456) N/A N/A
Y (27 - L—T L) N/A N/A N/A N/A (2,417)  (118,517) N/A N/A
Y (b= U35) N/A N/A N/A N/A (974) (40, 410) N/A N/A
Y CKFA) N/A N/A (1, 150) (98, 655) N/A N/A N/A N/A
77 v FRIEEHFBEIC LD
M Ged) B (49, 062)  $(560, 631) (5,144) $(192, 098) (4,342)  $(207, 903) (904) § (44,722
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20184E10H 31H 2018410 H 31 H 20184E10H 31 H 20184E10H 31 H

HTERE HTEE HET R HET R
&4 &5 &85 &%

[=f 4 CKEN) a3k Ck F) ¥ CkFL) A3k kR
2 IS RIE FR 5 ST BUE 326§ 60,323 2,477 $ 459,136 504, 045 $ 6,409, 614 N/A N/A
F (AZRM) N/A N/A N/A N/A N/A N/A 3,422 § 296,876
F CKFL) N/A N/A N/A N/A N/A N/A 36,303 345, 036
J (AARM) N/A N/A N/A N/A N/A N/A 4,143 364, 967
J CKkFA) N/A N/A N/A N/A N/A N/A 901 87,611
K CkFL) N/A N/A N/A N/A N/A N/A  9,048® 90, 482©
N (BA&M) N/A N/A N/A N/A N/A N/A 30,776 2, 692, 759
N CKFA) N/A N/A N/A N/A N/A N/A 7,556 611, 167
Q (AZARM) N/A N/A N/A N/A N/A N/A 814©® 75, 147©
R (AARM) N/A N/A N/A N/A N/A N/A 100 9,411
S (AAM) N/A N/A N/A N/A N/A N/A 6, 292 625, 356
T (AAM) N/A N/A N/A N/A N/A N/A 3, 869 353, 424
W CkRL) N/A N/A N/A N/A N/A N/A 5,878® 58, 684®
X (AZARM) N/A N/A N/A N/A N/A N/A 37 3,816
X CkFM) N/A N/A N/A N/A N/A  N/A 12,7259 125, 450
Y (AARM) N/A N/A N/A N/A N/A N/A 3,470 292, 871
Y CKkFA) N/A N/A N/A N/A N/A N/A 3,110 294, 507
7 (AZRM) N/A N/A N/A N/A N/A N/A 560 53, 834
SRSOFHREICLD
RATH 0 0 0 0 0 0 N/A N/A
F (HAM) N/A N/A N/A N/A N/A N/A 707 60, 171
F CkRn) N/A N/A N/A N/A N/A N/A 7,234 67,318
J (AARM) N/A N/A N/A N/A N/A N/A 17 1,566
X CEFn) N/A N/A N/A N/A N/A N/A 466 4,508
Y (AARM) N/A N/A N/A N/A N/A N/A 316 26, 322
Y CKkFA) N/A N/A N/A N/A N/A N/A 355 32, 587
SRR R (778) (145, 736) (2,899)  (537,903)  (229,136) (2,917, 758) N/A N/A
F (AZARM) N/A N/A N/A N/A N/A N/A  (4,343) (370, 932)
F CkFA) N/A N/A N/A N/A N/A N/A (39, 058) (366, 680)
J (AARM) N/A N/A N/A N/A N/A N/A  (2,585) (225, 720)
J CKkF) N/A N/A N/A N/A N/A N/A (452) (43, 042)
K kR N/A N/A N/A N/A N/A N/A (23) @ (233) ©@
N (AAM) N/A N/A N/A N/A N/A N/A  (5,260) (441, 550)
N CKFL) N/A N/A N/A N/A N/A N/A (972) (77, 231)
Q (HAM) N/A N/A N/A N/A N/A N/A @)© (251) ©
S (AAM) N/A N/A N/A N/A N/A N/A  (1,398) (135, 423)
T (AZARM) N/A N/A N/A N/A N/A N/A (162) (14, 219)
W kR N/A N/A N/A N/A N/A N/A  (2,964)®  (29,435)®
X (AARM) N/A N/A N/A N/A N/A N/A (23) (2, 313)
X CkrA) N/A N/A N/A N/A N/A N/A  (4,982)@ (48, 100) @
Y (AARM) N/A N/A N/A N/A N/A N/A (1, 039) (85, 760)
Y CRERA) N/A N/A N/A N/A N/A N/A (261) (23, 621)
Z (AZRM) N/A N/A N/A N/A N/A N/A (747) (71, 530)
77 v FREIERREIIC L B
M ) | (452) § (85, 413) (422) § (78,767) 274,909 $ 3,491,856 73,827  $4, 637, 830




20184E10H 31 H 20184E10 A 31 H 20184E10 H31 H 20184E10H 31 H
T TR TR H& T HAR HET R
&8 S x| &8

o  CkFW) 03 (BZ&H) 0¥  CkFW 0%  CkFW
ZARAEIRR RS BUE N/A N/A N/A N/A N/A N/A 17,306 § 214,028
J (AR N/A N/A N/A N/A 243 § 22,249 N/A N/A
J Gk N/A N/A N/A N/A 226 21, 394 N/A N/A
KR N/A N/A N/A N/A 1 10 N/A N/A
Y (U— k) 273§ 19,931 N/A N/A N/A N/A N/A N/A
RWESOFHEKICLD
ITHE N/A N/A N/A N/A N/A N/A 0 0
J (AR N/A N/A N/A N/A 1 90 N/A N/A
J Gk N/A N/A N/A N/A 0 0 N/A N/A
Y (U—1R) 390 26, 854 N/A N/A N/A N/A N/A N/A
SRR R HE N/A N/A N/A N/A N/A N/A (43,766) (540, 685)
B-J 1605 (AAM) N/A N/A (25) ¥ (242,781) N/A N/A N/A N/A
B-J 1605 (k) N/A N/A (15) (158, 808) N/A N/A N/A N/A
B-J 1609 (HAM) N/A N/A (69) (664, 816) N/A N/A N/A N/A
B-J 1609 CK F/L) N/A N/A (1) (81, 124) N/A N/A N/A N/A
B-J 1612 (AAM) N/A N/A (88) (849, 408) N/A N/A N/A N/A
B-J 1612 CK F/L) N/A N/A 11 (111, 933) N/A N/A N/A N/A
J (AARM) N/A N/A N/A N/A (1) (31) N/A N/A
J CKkFA) N/A N/A N/A N/A (8) (788) N/A N/A
N (T—F) 0 (36) N/A N/A N/A N/A N/A N/A
Y (U— ) (307) (20, 853) N/A N/A N/A N/A N/A N/A
77 v FRISEERREIC LB
Mo ) 8| 356§ 25,896 (215) ¥(2, 108, 870) 462§ 42,924 (26,460) $ (326, 657)

2018410 H 31 H 2018%E10H 31 H 20184E10 H31H 20184E10H 31 H
HET R W THERE HETHRE HET R
&4 &4 &8 &8

0¥  CkFW 0¥ CkFV) 0¥  CkFLY A%  CkFW)
2 ARESR R 5752 A 154 $ 33,671 50 $ 3,813 142§ 12,398 3,449 § 50,484
RWEOFREICLD
BITH 0 0 259 19, 025 111 9, 236 0 0
AL E R STV (230) (50, 390) (1, 197) (87, 667) (337) (27, 865) (16,194) (235, 034)
77 v FRBEFBEICL D
M 8d) B/ (76) $ (16, 719) (888) § (64,829 84 § (6,231 (12, 745) § (184, 550)

— 62



20184£10H31H 20184E10H 31H 20184E10H31H 20184210H31H

TR HTEE TR TR
&4 S8 B 4] S8
0% Ck F) 5k CkFn) A% CkFL) A% CkFL)
=R R T B N/A N/A N/A N/A N/A N/A 8 § 619
A VAT AT a—af
Ck B N/A N/A N/A N/A 2,495 $ 25,000 N/A N/A
J FEFn) 1 $ 749 N/A N/A N/A N/A N/A N/A
J(TFTn-LTN) 30 1,075 N/A N/A N/A N/A N/A N/A
J BFHE- ) 5 355 N/A N/A N/A N/A N/A N/A
J (m—m) N/A N/A 5 § 334 N/A N/A N/A N/A
J GERVF) N/A N/A 4 253 N/A N/A N/A N/A
J AV RRYT - LET) 8 500 N/A N/A N/A N/A N/A N/A
J (LR =) 6 402 N/A N/A N/A N/A N/A N/A
J (F~>3) N/A N/A N/A N/A 6 577 N/A N/A
J @BEY ) 6 425 N/A N/A N/A N/A N/A N/A
J (AFa.y) 5 317 N/A N/A N/A N/A N/A N/A
J (g7« =T ) 10 447 N/A N/A N/A N/A N/A N/A
J (b= U35) 95 3, 067 N/A N/A N/A N/A N/A N/A
J CkrFL) N/A N/A 4 284 N/A N/A N/A N/A
Mz oA N/A N/A N/A N/A 1 45 N/A N/A
¥R A N/A N/A N/A N/A 0 1 N/A N/A
SMEDOHHEICLD
BITH N/A N/A N/A N/A N/A N/A 0 0
J (FEFn) 127 8, 924 N/A N/A N/A N/A N/A N/A
J(TFI0 - LT 29 1, 166 N/A N/A N/A N/A N/A N/A
J (&) 6 439 N/A N/A N/A N/A N/A N/A
J (=) N/A N/A 4 332 N/A N/A N/A N/A
J GERVR) N/A N/A 5 389 N/A N/A N/A N/A
J LV FRYT - AET) 11 721 N/A N/A N/A N/A N/A N/A
J (A Fene—) 10 712 N/A N/A N/A N/A N/A N/A
J RED ) 5 438 N/A N/A N/A N/A N/A N/A
J (AFa.y) 241 13, 779 N/A N/A N/A N/A N/A N/A
J (27« =T ) 17 806 N/A N/A N/A N/A N/A N/A
J (A= U3F) 27 1,038 N/A N/A N/A N/A N/A N/A
J CkFL) N/A N/A 5 455 N/A N/A N/A N/A
SRR R INE N/A N/A N/A N/A N/A N/A (50) (3,907)
J ErRN) (399) (27, 963) N/A N/A N/A N/A N/A N/A
J(TII0 1T (88) (3, 396) N/A N/A N/A N/A N/A N/A
J (hrHE - ) (33) (2, 291) N/A N/A N/A N/A N/A N/A
J (m—m) N/A N/A (29) (2, 238) N/A N/A N/A N/A
J FEARVF) N/A N/A (30) (2,174) N/A N/A N/A N/A
J (A RRTT - LET) (30) (1, 894) N/A N/A N/A N/A N/A N/A
J (LR (26) (1, 842) N/A N/A N/A N/A N/A N/A
J (F~>) N/A N/A N/A N/A (2) (193) N/A N/A
J EEEY 4+ ) (28) (2,278) N/A N/A N/A N/A N/A N/A
J (AFxa-~Y) (622) (35, 443) N/A N/A N/A N/A N/A N/A
J (g7« =7 ) (44) (1, 995) N/A N/A N/A N/A N/A N/A
J(h=- U3 97) (3, 369) N/A N/A N/A N/A N/A N/A
J Gk N/A N/A (25) (2, 096) N/A N/A N/A N/A
Mz o= N/A N/A N/A N/A (411) (37, 094) N/A N/A
KR T 5 R N/A N/A N/A N/A (315) (3, 261) N/A N/A
77 v FRBEHEBREIC LD
ABEM 8 8| (718) § (45, 111) (57) § (4,461) 1,774 § (14,925) (42) $ (3,288)




20184210 H 31H 20184E10H 31H 20184210 H 31H 20184210 H 31H
HE TR HTHRE HE TR HE TR
&8 &8 &8 &8

[2f 4 CkFv) [=E3 CkEV) 0% CkF) [5E4 CkF)
SRR B 21§ 3,591 7 3 543 117§ 25,597 N/A N/A
J (AAM) N/A N/A N/A N/A N/A N/A 396  $§ 25,814
J (H~>3) N/A N/A N/A N/A N/A N/A 161 10, 632
J CKkFA) N/A N/A N/A N/A N/A N/A 5, 1759 51, 7509
Y (AZARM) N/A N/A N/A N/A N/A N/A 57 5, 639
Y (F~>3) N/A N/A N/A N/A N/A N/A 20 1,235
RESOEZEIC LD
RITH 0 0 0 0 0 0 N/A N/A
J ([~>3) N/A N/A N/A N/A N/A N/A 41 2, 808
J CkFL) N/A N/A N/A N/A N/A N/A 3219 3,1399
Y (AAM) N/A N/A N/A N/A N/A N/A 83 8, 099
Y (H~v3) N/A N/A N/A N/A N/A N/A 153 9, 755
S HESRE R IV (56) (9, 922) (83) (7, 264) (162) (35, 420) N/A N/A
J (AARM) N/A N/A N/A N/A N/A N/A (482) (30, 890)
J (F~>3) N/A N/A N/A N/A N/A N/A (1, 099) (73, 630)
Y (HAM) N/A N/A N/A N/A N/A N/A (371) (36, 328)
Y (F~>3) N/A N/A N/A N/A N/A N/A (594) (38, 045)
77 v FRIEEHFBEIC L B
M 84 B (35) § (6,331) 81 § (6 721) (45) § (9,823) 3,861 $ (60,022)

20184E10H 31H 20184E10H 31H
HTERE HTEE
&8 &85

A% CkFn) A% CkF)
52 IS HERR R 752 BRUE N/A N/A 904 $ 8,149
Y (FEFL) 121 § 6,625 N/A N/A
Y (75920 LT L) 1,120 22, 528 N/A N/A
Y (AFm-~Y) 8 459 N/A N/A
Y (Frze UF) 40 1, 058 N/A N/A
REREOFREICLD
AT N/A N/A 0 0
Y (FEERA) 194 10, 478 N/A N/A
Y (7590 LT 3, 524 72, 642 N/A N/A
Y (AFa-~Y) 2 83 N/A N/A
Y (hy=e J3) 17 572 N/A N/A
TR R INVA N/A N/A (989) (8, 695)
Y (R (556) (30, 294) N/A N/A
Y (FF90 LT (7,670) (158, 699) N/A N/A
Y (A% ) (5) (288) N/A N/A
Y (hv=e J3) (44) (1, 617) N/A N/A
Ty v FRERHFRIIZL B
M 08d) B (3,249) $ (76, 453) (85) §  (546)

oPoigmit, THEAREICHE LASNEEREARM®R L TWD 2 LN 5,
W 20184E10 31 HEAE, ~ADZREN, 772 FD12% 2T 57 7 ROMEESFHD10%#

AL TV,

@ 201843 H 9 H GEMBILEH) 2252018410431 H £ TOHIR,
2018510 3L HBIE, —ADZREMN. 772 RO19%ZHERT 57 7 v ROMEHERED10%HE

AL W,



@ 2018410 H3IHBIE, ~ANDZWEEN, 77 RD16% &R T 57 7 > ROMEFERFD10%IER
ZH LT\,

® 2018426 H29H GEMBALEH) 520184104 31 H £ TOHIR,

© 2018422 A 1 B GEMBILEH) 5520184104 31 H £ TOHIR,

@ 201842 A15H GEMBLAR) 2> 520184E10H 31 H £ CTOHIR,

® 20174512150 GEMBLAR) 2> 520184E10H 31 H £ CTOHIR,

@ 20184E4 H24H GEMBILARA) 2> 52018410H 31 H £ CTOHIR,

13. il L OFFaFIE

77 VRE, WD ERBRFRELFFETREOWE L L EINTELT, 77 v Rk 0k
HERRFRS LAIRMBR ETLITHAETL2RNOH 5 WL TE BRI L TH2RUY,
AR DOFIHIL, 0D VA= FOHMIZBWTOAERTHEDTH D,

14. Fif3si

FZ7 A N, ZOBE EOMAIZOWTN 2 —FEICRT D, BATONI 2—FEICESE, T
A NEIET 7 RSSHA D REFEHL, E@AERL, FEERL, 72 LB EITZ OMOBIAITAFAIE LRV,
FIZRTAMBLLIET 7 FIZK D08 F 701332 38505 D H = L RO MG FEANMER D SCFHNZ DN T
PSR BUNBUTEH S e, 2072, KB EHIZE W T, SRS I35 ES v T,
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BHRZAERT DX v I A - R a v idiholz, LEERoT, 77 VRIIRERRA DL - XD
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(3) BRERMAFHAMERE

PINCOY a— bk - B—L - E—H5—D - A VAL

H & A MEEH AR
2018410 A 31 H BifE
AL IRFAI
(F-HAL) (T-ET)

R EBRFHSBIME 109. 6%

Fannie Mae

2.079% due 09/01/2043 (e) $ 1,739 $ 1,711
2.296% due 08/01/2027 5 5
2.338% due 06/01/2045 45 44
2. 430% due 04/01/2046 27 27
2.500% due 03/25/2028 (b) 796 Bl
2.554% due 07/25/2046 867 871
2.574% due 09/25/2046 1,024 1,029
2.581% due 05/25/2035 14 14
2.581% due 11/25/2035 169 169
2.615% due 09/01/2044 46 46
2.651% due 08/25/2035 192 193
2.651% due 05/25/2037 145 146
2.687% due 09/18/2031 38 38
2.687% due 12/18/2032 12 12
2.701% due 06/25/2037 309 310
2.731% due 07/25/2033 224 224
2.737% due 10/18/2030 8 8
2. 744% due 09/25/2040 (b) 204 40
2.781% due 05/25/2040 83 84
2.781% due 12/25/2040 74 75
2.831% due 09/25/2041 164 166
2.869% due 02/25/2040 (b) 881 91
2.981% due 09/25/2022 1 1
3.000% due 11/25/2032 (b) 939 104
3.000% due 04/01/2033 1, 955 1,870
3.000% due 06/25/2033 (b) 941 83
3.000% due 09/25/2040 180 178
3.000% due 04/01/2045 (e) 908 864
3.000% due 12/01/2046 (e) 874 831
3.000% due 09/25/2048 981 932
3.031% due 03/25/2037 27 28
3.095% due 11/25/2022 128 129
3.131% due 01/25/2024 235 237
3.192% due 04/01/2044 5 5
3.197% due 04/01/2035 10 10
3.244% due 05/25/2033 (b) 829 70
3.263% due 09/01/2043 5 5
3.380% due 01/01/2021 259 260
3.381% due 10/25/2039 34 35
3. 444% due 03/01/2021 1 1
3.474% due 02/01/2035 7 8
3.499% due 08/01/2029 2 2
3.500% due 12/25/2020 (b) 90 3
3.500% due 11/01/2026 522 519
3.500% due 12/25/2026 (b) 387 49
3.500% due 06/25/2030 (b) 984 91
3.500% due 05/01/2033 280 277
3.500% due 08/25/2034 (b) 1, 227 159
3.500% due 04/01/2048 500 487
3.503% due 12/01/2037 2 2
3.566% due 02/01/2033 2 2
3.781% due 04/25/2024 14 14
3.819% due 03/25/2043 (b) 567 92
3.840% due 09/01/2020 281 284
3.869% due 07/01/2036 2 2
3.869% due 05/25/2042 (b) 769 99
3.955% due 05/25/2035 493 517
3.969% due 01/25/2040 (b) 269 31

BMYOERL RO &,



000%
000%
000%
000%
000%
000%
000%
000%
000%
000%
000%
000%
000%
000%
000%
136%
169%
180%
185%
192%
198%
319%
375%
419%
469%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%

e e e e

BMYOERL RO &,

due

05/25/2019
07/25/2020
01/01/2031
03/01/2031
08/01/2038
12/01/2040
01/01/2041
04/25/2041
07/01/2041
10/25/2041
11/01/2041
04/01/2042
04/25/2042
06/01/2042
08/01/2044
09/25/2037
03/25/2042
06/01/2020
04/01/2045
10/01/2036
06/01/2033
11/25/2035
06/01/2033
03/25/2036
05/25/2035
08/25/2023
02/25/2025
06/25/2025
07/01/2033
08/01/2033
09/01/2033
10/01/2033
12/01/2033
05/01/2034
06/01/2034
03/01/2035

e 05/01/2035

06/01/2035
09/01/2035
10/01/2035
12/01/2035
03/01/2037
06/01/2038
07/01/2038
02/25/2039
03/01/2039
04/01/2039
05/01/2039
06/01/2039
07/01/2039
09/01/2039
11/01/2039
03/01/2040
06/01/2040
08/01/2040
10/01/2040
12/01/2040
01/01/2041
02/01/2041
03/01/2041
04/01/2041
05/01/2041
06/01/2041

®)

®)

)

b

)
(b)

(b)
)

(e)

(e)

(e)

PINCOS, S— bk » B — L » E— b S
BAGMISPER (H=)
2018410 H 31 H BIAE

R PN

$

T
(FHAL)

1

87

57

902

500

229

34

1,974

11

701

2

8

1,173

246
50
444
602
96

20
175

248
1,643

1, 025
58

131
37
49

162
26
110
92
38
65
133
52
26
95
11
23
238
47
125
706
1,481
326
1,177
541
27

92
76
28
850
388
21
185

i

(F-Hifir)

$

1

2
57
919
506
228
34
286
11
713
2

8
195
2
249
53
65
609
99
5
20
16
1
28
140
3
42
4

4
134
38
50
1
165
26
112
94
39
66
135
53
26
97
12
24
244
49
127
731
1,534
338
1,220
561
28

92
79
29
881
402
22
190
14



500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
819%
000%
000%
000%
000%
000%
000%
000%
000%
000%
000%
000%
000%
000%
000%
288%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%

MOV ONN OO INNAT O ONNN T T T ND AT OO DD DG OO D DG OGO DG R R e e R R e e e e

BMYOERL RO &,

due

07/01/2041
08/01/2041
09/01/2041
01/01/2042
01/25/2042
09/01/2042
10/01/2042
11/01/2043
12/01/2043
01/01/2044
02/01/2044
04/01/2044
05/01/2044
06/01/2044
07/01/2044
12/01/2044
01/01/2045
02/01/2045
01/01/2046
07/01/2046
11/25/2033
04/01/2033
06/01/2033
10/01/2034
11/01/2034
05/01/2035
11/01/2035
06/01/2037
03/01/2038
04/01/2039
12/25/2039
02/25/2040
05/01/2040
04/25/2041
07/01/2044
11/25/2041

e 09/01/2019

06,/25/2020
08/01/2020
09/01/2020
12/01/2020
03/01/2021
05/01/2021
06/01/2021
12/01/2021
02/01/2022
03/01/2022
05/01/2022
06/01/2022
07/01/2022
08/01/2022
10/01/2022
12/01/2022
07/01/2023
08/01/2023
09/01/2023
10/01/2023
04/01/2024
05/01/2024
09/01/2024
04/01/2025
09/01/2025
07/01/2029

(
(

o~

—~

e)
b)

e)

b)

PINCOS, S— bk » B — L » E— b S
BAGMISPER (H=)
2018410 H 31 H BIAE

R PN

(
$

T
THAD)

627

8

90

418

1,869

432

38
384
234

47

22

30

227
254

638
175
73
90
40
1,579

110

51
58
40
197

20
460
348

47
282

30
139
245
283

$

FE
(F-HAL)

649

8

94

433

735

447

10

15

40

397

243

48

23

31

236
263

646
15
75
91
41

1,612
67

230
30
64

148
11

490

342
59
81

148
17
11
37
34
46

27
43
112

52
60
40
201
13

21
474
356

48
289

31
142
251
289



500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
000%
000%
000%
000%
000%
000%
064%
500%
500%
500%
500%
500%
500%
500%
500%
500%
932%

SRR T = N N R T N R = I N R S I IR

due 12/01/2031
due 11/01/2034
due 08/01/2036
due 10/01/2036
due 11/01/2036
due 01/01/2037
due 02/01/2037
due 04/01/2037
due 08/01/2037
due 05/01/2038
due 08/01/2048
due 11/01/2049
due 03/01/2050
due 07/01/2050
due 09/01/2028
due 09/01/2037
due 01/01/2038
due 09/01/2039
due 07/01/2047
due 04/01/2048
due 08/25/2033
due 05/25/2020
due 03/01/2026
due 06/01/2031
due 09/01/2031
due 03/01/2032
due 08/01/2036
due 05/01/2037
due 04/25/2038
due 09/01/2048
due 01/25/2041

Fannie Mae, TBA (c)

3. 000%
3. 500%
4. 000%
4. 500%
5. 500%

due 12/01/2033
due 12/01/2048
due 11/01/2048
due 11/01/2033
due 11/01/2033

Freddie Mac

500%
736%
000%
000%
500%
571%
580%
580%
580%
680%
680%
730%
730%
780%
880%
930%
930%
930%
000%
000%
000%
209%
258%
365%
380%

BMYOERL RO &,

10/15/2034
due 11/15/2040
due 06/15/2028
due 01/15/2043
due 04/15/2039
due 10/01/2046
due 11/15/2036
due 02/15/2037
due 04/15/2037
due 09/15/2036
due 04/15/2037
due 11/15/2032
due 09/15/2041
due 09/15/2037
due 06/15/2031
due 09/15/2022
due 10/15/2022
due 01/15/2023
due 12/15/2032
due 12/15/2042
due 01/15/2046
due 03/01/2045
due 01/15/2033
due 05/01/2048
due 12/15/2031

o
=
)

®)

®)
)

®)
)
)

)

PINCOS, S— bk » B — L » E— b S
BAGMISPER (H=)
2018410 H 31 H BIAE

R PN

(
$

T
THAD)
19
27
4
60
56
54
13
450
8
20
501
20
230
269
22
136
18
447
256
33
38
3
5
15
3
14
2
168
7
3
111

2,600
2,000
3,000
2,500

500

770
123
1,835
4,775

301
218
49
15
173
249
47
129
63

1, 154
433
769
117
347
291
219

i
(F-Hifir)

29

61
59
56
14
469

20
533
20
236
276
24
147
18
469
267
35
40

16
15

178

114

2,548
1,944
3,049
2,535

519

106
103
4, 550

301
218
49
15
174
249
47
128
64

82
41
91
122
45
289
225



500%
500%
500%
500%
500%
500%
500%
569%
704%
707%
721%
T71%
780%
971%
000%
000%
000%
000%
000%
000%
000%
000%
000%
038%
055%
114%
119%
125%
223%
310%
321%
370%
421%
421%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
600%
000%
000%
000%
000%
000%
000%
000%
000%
000%
000%
000%
000%

L L L I L e e L e S

BMYOERL RO &,

due

12/01/2025
01/15/2029
04/15/2031
12/15/2041
01/15/2042
03/15/2043
07/01/2043
06/01/2048
04/01/2037
01/01/2037
06/15/2042
07/15/2042
06/15/2023
11/15/2042
04/15/2020
05/01/2020
01/15/2028
07/15/2028
07/01/2029
02/15/2032
08/15/2042
04/01/2044
10/01/2044
04/01/2037
09/01/2037
03/01/2037
04/01/2036
07/01/2031
06/01/2033
07/01/2037
07/15/2023
06/01/2037
09/15/2026
07/15/2042
11/01/2019
01/15/2020

e 02/15/2020

03/01/2025
07/01/2033
08/01/2033
01/01/2036
03/01/2039
05/01/2039
01/01/2040
02/01/2040
12/01/2040
05/01/2041
04/01/2044
06/01/2044
09/01/2021
05/01/2034
10/15/2024
03/01/2033
07/01/2033
10/01/2033
05/01/2034
11/01/2034
05/01/2035
11/01/2036
01/01/2037
02/01/2037
04/01/2037
10/01/2037

)
(®)
®)
®)

b
)

)
)

b
)

b
®)

—~

b)

PINCOS, S— bk » B — L » E— b S
BAGMISPER (H=)
2018410 H 31 H BIAE

R PN

$

T
(FHAL)
683
19
2,786
2,940
896
70
882
188
1
8
1,145
485
2
748
4
62
4,037
204
948
442
199
241
75

e I

36
140
1,147
698
31

76
31

62

629
101
36
36

181
30

529
80
10
47

324

234
25

214
11

146
26
28

$

FE
(F-HAL)

684
19
277
402
105
10
854
187
2

8
174
78
2
60
4
63
439
19
967
58
24
243

=)
SRS N N I TS

F_
©
O w,

122
32

76
32

63
15
649
104

25
218
11
153
&1
29



000%
000%
000%
000%
190%
340%
341%
483%
490%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
550%
650%
000%
000%
000%
000%
000%
301%
500%
500%
500%
500%
500%
500%
500%
500%
500%
000%
657%

e

o I = L L = < L L LI S L U L SIS

25.923% due 10/15/2036

Ginnie Mae

000%
414%
442%
484%
504%
514%
544%
564%
564%
584%
614%
614%
614%
634%
694%

BMYOERL RO &,

due

11/01/2037
12/01/2037
01/01/2038
02/01/2038
04/01/2037
03/01/2037
01/15/2041
04/15/2044
10/01/2038
03/15/2023
08/01/2033
09/01/2034
04/01/2035
05/01/2035
09/15/2035
08/01/2036
11/01/2036
12/01/2036
02/01/2037
07/01/2037
09/01/2037
03/01/2038
09/01/2038
05/01/2041
02/01/2047
04/01/2047
06/01/2047
06/01/2037
01/01/2037
08/01/2019
09/01/2031
05/01/2033
01/01/2034
06/01/2037
02/15/2040
03/01/2022

e 08/01/2022

10/01/2022
01/01/2023
03/01/2023
09/01/2035
02/01/2036
11/01/2036
10/17/2038
05/01/2029
07/15/2033

12/20/2039
08/20/2060
07/20/2063
10/20/2066
10/20/2066
03/20/2063
04/20/2060
03/20/2060
05/20/2062
08/20/2061
01/20/2063
07/20/2063
03/20/2065
08/20/2062
09/20/2062

®)

(e)

PINCOS, S— bk » B — L » E— b S
BAGMISPER (H=)
2018410 H 31 H BIAE

R PN

$

B
(D)

—

6
121
17
133
149
375
500
488
33
293
220
36
190
19
1
41
13
98
107
204
31
127
641
639
268
123
56
96
44
9
54
62
653
25
42
46
57
39
11
2
28
38
107
82
19
37
41

608
36
373
221
131
732
153
15
61
044
90
132
64
274
302

i

(F-Hifir)

$

6
126
18
138
156
397
467
350
35
113
224
37
195
19

42
13
101
110
210
31
130
1,723
661
277
127
58
101
47

55
64
680
26
45
46
58
40
11
23
31
42
117
89
19
40
61

580
36
376
221
131
731
152
15
61
1,045
90
132
64
275
302



T14%
714%
714%
750%
780%
794%
800%
814%
814%
864%
914%
914%
964%
964%
996%
000%
000%
013%
022%
114%
114%
160%
164%
247%
247%
260%
264%
326%
375%
500%
500%
500%
500%
500%
500%
578%
625%
792%
957%
000%
000%
000%
000%
000%
000%
000%
070%
320%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%
500%

B R R R R e R R R e R R g R R R R R R £0 00 00 00 00 ©0 €3 £0 80 00 99 0 £0 £0 £0 €0 0 €3 £0 80 80 8O 5 £0 10 10 19 1O [0 [0 [0 19 19 19 [0 80 10 1O 1O

BMYOERL RO &,

due

10/20/2061
04/20/2064
08/20/2065
07/20/2027
03/20/2060
11/20/2065
01/16/2040
10/20/2065
08/20/2066
12/20/2065
06,/20/2066
07/20/2066
03/20/2066
11/20/2066
03/20/2065
01/16/2027
12/15/2045
03/20/2067
05/20/2065
01/20/2066
03/20/2066
04/20/2068
02/20/2066
03/20/2067
04/20/2067
04/20/2065
03/20/2066
03/20/2058
03/20/2044
09/20/2021
04/20/2032
05/20/2032
11/20/2032
06/16/2042
08/20/2042
08/20/2067

e 04/20/2030

11/20/2060
08/20/2063
05/20/2039
06/20/2039
10/20/2041
01/20/2046
09/20/2047
10/20/2047
11/20/2047
10/16/2039
05/20/2041
05/20/2030
08/20/2038
07/20/2039
02/20/2040
09/20/2040
10/20/2040
06/20/2041
04/20/2042
10/20/2043
11/20/2046
02/20/2047
03/20/2047
04/20/2047
05/20/2047
09/20/2047

(b)
(b)

PINCOS, S— bk » B — L » E— b S
BAGMISPER (H=)
2018410 H 31 H BIAE

R PN

$

B
(D)

15

3]

14,

—

682
227
237
6
236
203
245
69
237
161
981
117
121
244
300
295
499
814
566
255
85
917
671

391

177

491

614

001

100

511
997
220
059
126
231
418
756

$

i

(F-Hifir)

i

]

P

14,

=

685
236
238
6
237
213
246
69
238
163
994
248
153
265
305
292
478
836
576
260
87

, 147

708
059
375
397
226
673
205
178
374
595
463
493

92
600

636
605
620
822

49
354

35
254

44
225

23
545
633
816

122
102

70
517
064
224
082
129
236
427
772



PINCOY 33—k - 3—L - E—HF5—C - A VHL
RERMAEFARR KBS

20184210 A 31 H HifE
T R
(FHLfL) (F-HfL)

4,500% due 10/20/2047 $ 3,291 $ 3,365
4.500% due 12/20/2047 353 361
4.500% due 01/20/2048 473 483
4.500% due 03/20/2048 317 324
4.500% due 04/20/2048 3, 533 3,611
4.881% due 09/20/2066 360 395
5.000% due 02/16/2037 (b) 146 24
5.000% due 11/20/2037 1 1
5.000% due 11/20/2038 15 16
5.000% due 04/20/2046 243 245
5.000% due 01/20/2047 555 568
5.000% due 02/20/2048 735 751
5.000% due 05/20/2048 1,220 1,251
5.000% due 06/20/2048 366 375
5.000% due 09/20/2048 280 287
5.078% due 09/20/2066 827 912
5.500% due 11/20/2038 33 34
5.500% due 08/20/2047 (e) 1, 032 1,088
5.500% due 06/20/2048 1, 669 1,711
6.000% due 07/20/2038 34 35
6.000% due 10/20/2038 69 71
6.000% due 11/20/2038 81 84
6.000% due 01/20/2039 40 41
6.000% due 02/20/2047 (e) 2, 168 2,305
6.500% due 07/20/2038 321 342
6.500% due 08/20/2038 170 182
6.500% due 09/20/2038 61 65
6.500% due 11/20/2038 14 16
Ginnie Mae, TBA

5.000% due 12/01/2048 (c) 600 623
KEB TR E AR 174, 298
(RARIFAIES 179, 940)

CREF B A RES: 0. 3%
KREMBEEIES

2.750% due 04/30/2023 200 198
2.875% due 04/30/2025 300 297
KERMBETSRAH 495
(DA BAE$501)

T« Ny J3EE 3. 5%

BX Commercial Mortgage Trust

3.030% due 11/15/2035 2,700 2,702
Freddie Mac Multifamily Structured Pass-Through Certificates

2.961% due 09/25/2022 275 276
FREMF Multifamily Aggregation Risk Transfer Trust

2.607% due 02/25/2020 2,000 2,001
NCUA Guaranteed Notes Trust

2.749% due 11/05/2020 384 386
Vendee Mortgage Trust

3.750% due 12/15/2033 139 139
E—H =T Ny JIEHEH 5,504
(BARIFAESS5, 502)

fEH SRR 1. 7%

2,200

W ORERLESRDOZ &,



PIMCOL 53— bk - B —L - E—4F—

S

$o.

REARMIZFARER (B

2018410 A 31 A BifE

Bank of Nova Scotia
1.690% due 11/01/2018

Bank of Tokyo-Mitsubishi UFJ Ltd.
(0. 300%) due 11/01/2018

Citibank N.A.
1.690% due 11/01/2018

DBS Bank Ltd.
1.690% due 11/01/2018

JPMorgan Chase & Co.
1.690% due 11/01/2018

Sumitomo Mitsui Banking Corp.
(0. 300%) due 11/01/2018
1.690% due 11/01/2018

Sumitomo Mitsui Trust Bank Ltd.
(0. 300%) due 11/01/2018
1.690% due 11/01/2018

EemEnaR
(RARRAIES2, 774)

BEAMIEFHA 3 (a) 115. 0%
(BB IRAm$188, 717)

STV 8T 4 T

() ) (0.2%)
(BAAREE 71XV X 7 A, Wi $415)
ZOMOKER L UAM, #iE (16. 2%)

PUEEEE 100. 0%

BMYOERL RO &,

4 —

1 h L

S LS
(F-HfD) (FHifL)
$ 17 $ 17
¥ 76 1
$ 72 72
18 18
153 153
¥ 17 0
$ 176 176
¥ 71 1
$ 136 136
574
2,774
$ 183,071
338
(24, 266)
$ 159, 143




PIMCOS 3 — k- B—L - E—H— A hLA
REFMIEEFEER (BEx)
2018410 A 31 A BifE

BRA MREFF MRS 5 IR0 (8 - TRUL *) :

Vo, THEARBICSEASN EEBELZ KL THWE 2 EhH5,

(a) 20184104 31 AHIEDOHBZH 2 IC L 2 GG R AFH OBy, KEICEBIT HMEED114.8%, BLUMBEESEKD0.2%% 5D 5
FOMOEICE VR ENS,

by AYF VAR Z)— FIFLERSY) FfE.

(c) FEATHFURFT AL,

i ANE L T E OfOE STEE|

HE VARSI
B H 31 B ZH. VRS, hB
HFEH RH&F (BB (H/B/%) ik R el R ZEEY
JPS 2. 280% 10/31/2018 11/01/2018 $ 2,200 U.S. Treasury Notes 2.000%
due 11/15/2026 $  (2,247) § 2,200 § 2,200
UREM AR $ (2,247 § 2,200 § 2, 200
N WA HUREMCHT S
HEH AL (H/B/%®) HAB/H) A Kb
BOS 2.210%  08/15/2018 11/15/2018 § (1, 152) $ (1,158)
BOS 2.230%  08/15/2018 11/15/2018 (1, 646) (1, 654)
BOS 2. 380% 10/11/2018 11/13/2018 (10, 779) (10, 794)
WU RRHE R $ (13, 606)
B OBRIFFER H
BHY
BLT
BERE| 0A¥T LA BHY0R 90 & a8t
WL R
KEBUTHERE $ 0 $  (13,606) $ 0 $ 0 $ (13, 606)
WL REER $ 0§ (13,608) § 0§ 0 § (13,606)
EANAR $ 0§ (13,608) § 0o $ 0§ (13,606)
H LR RS $  (13,606)
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2018410 A 31 A BifE
WA LRI
BES P =Ry (A/B/%) HEiik  SEE SriREe
BOS Fannie Mae 3. 500% 12/01/2033 § 500 $ (500) $ (499)
BOS Fannie Mae 4.000% 12/01/2048 500 (500) (500)
CSN Fannie Mae 3. 500% 12/01/2033 5,000 (4, 995) (4, 990)
CSN Fannie Mae 4. 000% 12/01/2048 1,500 (1,503) (1, 498)
CSN Ginnie Mae 3. 000% 11/01/2048 500 (479) (478)
GSC Fannie Mae 4. 500% 12/01/2048 9,000 (9, 210) (9, 202)
MSC Fannie Mae 3. 000% 01/01/2049 1, 000 (950) (944)
NOM Fannie Mae 5. 500% 11/01/2048 3,500 (3,707) (3, 709)
SAL Ginnie Mae 3. 000% 11/01/2048 2,500 (2, 398) (2, 390)
Ze5 Yy A8t $ (24,242)  § (24,210)

PAUFIE, 201810 A3IABIAED . HIFHIC L DEAINR D NCE OMOE SFHERS | DRl L OZA S () ShBROMETH D,

(e) 20184E10H31HBME, TROVRAY —SMOLHITEIE, FHEMREEL3, 905K FILDMARESRE X UNM06K FAOBRERER L 2o T

%,
LRSI FH/AREL fEAhB I

»hB BUREIZ MEIchhd BRI 2omoRE HEBEA/ IAR-Y
ik R PRERIE R Ph5RIE WERSEE () ¥ —HligE®
Tr—r b s e A — - LIRERK
BOS $ 0§ (13,606) $ 0o 3 0 $ (13, 606) $ 14,011 $ 405
JpPS 2,200 0 0 0 2,200 (2, 247) 47)
~ R =FEAT 4 U= FEGIEK
BOS $ 0§ 0o S 0§ 999)  $ (999) $ 0 $ (999)
CSN 0 0 0 (6, 966) (6, 966) 0 (6, 966)
GSC 0 0 0 (9, 202) (9, 202) 0 (9, 202)
MSC 0 0 0 (944) (944) 0 (944)
NOM 0 0 0 (3,709) (3, 709) 0 (3, 709)
SAL 0 0 0 (2, 390) (2, 390) 0 (2, 390)
EANRB L OEDOMOREFTERT|
&3 $ 2,200 § (13,606) § 0 $ (24,210)
R SRR I

@ 2018410 A 31 B THIR A, RPE O AFIXLS, 565K FC, MEFHRITL 8765 Ch o7, EE AL, YA SNEE, &
BRELRAB IO LARNEE 2 L 8h 5,

A

Oz AB—Y v — R, EETBITROHFL 250,/ ~ORNE,/ (Rivd) 2FT. HABLOZEOMOGRBE NS DT/ AR—Vr—
i, RA—OENEEEZATDR—0~AF —RRESEHEFINIBEIMOLITBN TR SN D, < A% =BT 5 BRI OV T

X, MBEEICHTT AEROES (=27 —HERKN) 23RO L,
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PINCO 3 — bk + B —L - E—H—L - A VhHL
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20184210 H 31 H HifE

(f) &MT Y N7 4 7Hif . BREMT Y 1T + TR EREPHERONR L R5EMT U N7 4 TR

Xh/ Wi A REHAE EHine
ZELEHEN  THEFEK BEEeFl  (A/B/9) HETAH Ry /@R BE Ak
L 3-Month USD-LIBOR 1. 750% 06/20/2020 $ 16, 800 $ (281) $ (63) $ 0 § ®
=8 3-Month USD-LIBOR 3. 036% 05/16/2028 7,100 55 55 26 0
ZHE 3-Month USD-LIBOR™ 3. 000% 12/19/2028 900 21 15 4 0
=E 3-Month USD-LIBOR 2. 500% 06/20/2048 1, 300 201 87 10 0
ATy SHEMER $ () $ 94 $§ 40 $ (8

SBT Y AT 4 THER . EREMT ) AT 4 TEGE IR PEREONE L 25887 ) AT 1 TREHOBE

LU, 2018410 A 31 HBRAED ERERT Y 3T ¢ T £ 3ETEREOX R L 2 58807V 37 1 TS ORI S OB L& OME CH
Do

() 20184E10H31HEAE, 375K FADBERN, TROLBEMTV A7 1 THHB LCETHBRONR L 2507V T 4 THEROEHLL L
TEANLNTWS, v A —HREHICET 2 BIMFERICOVTIE, MEEEICNT2REORES w2 ¥ —HREW 28RO L,

LT VAT 4 TRE ST AT 4 SRE
TS e oiEns B
il RE il ol
BA AU yS FH RV
FFrvarv Eis E 4] &t FFvav P E 4] =X:is

EREMTV AT 4 TR E I
BhERORNRE RS
STV ST 4 TEER $ 0§ 0 $ 40 § 40 $ 0§ 0§ ® $ (8

O BRI, BAMAS = FEET S, BMERICOW L, MEBEERICHT 52 REERGIB L OBRENG] 25RO L,

(h) &BT Y ST 4 THE : EERE&RT ) AT 1 T

5 AR

REFFE @GR
®RHEA
BEH R/ i Elb WS BE A
BPS 11/2018 § 1 JPY 101 $ 0 $ 0
2—1 7 T R & BTN
REGFIR/ (HER)
wEA
HES (A% ok Glb: % BREBE BHE i
BOA 11/2018 $ 147 EUR 126 $ 0 $ (4)
BPS 11/2018 EUR 1 $ 1 0 0
BPS 11/2018 $ 150 EUR 127 0 (6
MSC 11/2018 150 128 0 (5)
Sex 11/2018 EUR 128 $ 145 1 0
SCX 12/2018 $ 144 EUR 127 0 0
TOR 11/2018 EUR 126 $ 143 0 0
W ORERLESRDOZ &,
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20184210 H 31 H HifE
22—y 5 ABBTHREN ()
FEBFR/ HER)
WA
HEF (A/4%) ERE I ER BB REE AfK
TOR 12/2018 $ 144 EUR 126 $ 0 $ 0
UAG 11/2018 EUR 127 $ 144 1 0
UAG 12/2018 $ 145 EUR 127 0 (1)
$ 2 $ (17

] (A~ ) BLOEZ 7 REBTHRG

REFFE/ @K
wEA

HES A/ %) . Gz BRZ TR BE AR
AZD 11/2018 JPY 81,334 $ 718 $ 1 $ 4
BOA 11/2018 1,175, 795 10,478 59 0
BOA 11/2018 $ 10,575 JPY 1,197,022 32 0
BOA 12/2018 10, 502 1,175,795 0 (58)
BPS 11/2018 JPY 1,171,017 $ 10, 360 0 an
BPS 12/2018 $ 10, 321 JPY 1,164,031 18 0
BRC 11/2018 JPY 1,172,825 $ 10, 395 2 0
BRC 12/2018 $ 10, 419 JPY 1,172,825 0 (1
CBK 11/2018 15 1,664 0 0
GLM 11/2018 JPY 3,606 $ 32 0 0
GLM 11/2018 $ 10, 638 JPY 1,196, 163 0 (39)
JPM 11/2018 10, 681 1,202, 743 0 (24)
$ 112 3 (143)
RETRTOEH $ 114 $ (160)

AT a

Xt/
SEES) HERIRZHA
HES S5 EESFIEK &7 TER (A% Breas BRRM i}
Put — OTC 10-Year Interest Rate
GLM Swap 3-Month USD-LIBOR = 3. 000% 12/10/2018 $ 11,100 § 325 $ 261
Put — OTC 10-Year Interest Rate
GLM Swap 3-Month USD-LIBOR = 3. 400% 01/04/2019 7, 000 45 32
MYC Put - OTC 1-Year Interest Rate Swap 3-Month USD-LIBOR =0 3. 200% 04/30/2019 94, 000 78 99
WAL s A $ 48 §$ 392
MtOERLESZROZ L,



PINCOY a—bk - B—L - E—H5—D - A VAL
RERMAEFARR KBS

2018410 H 31 H HifE
HeRIRZHA FVIT A
HES iR 1THEAE (H/B/%) Bexs (€:25))
FAR Call - Fannie Mae sk $ 102. 609 11/06/2018 $ 500 $ 0 0
FAR Call - Fannie Mae sk 99. 051 12/06/2018 500 (68) 0
FAR Call - Fannie Mae sk 100. 875 01/07/2019 500 1) 1)
FAR Put - Fannie Mae s 98.074 11/06/2018 500 1) (4)
FAR Put - Fannie Mae sk 100. 609 11/06/2018 500 0 3)
FAR Put - Fannie Mae s 98.875 01/07/2019 500 1) @)
GSC Call - Fannie Mae sk 98. 566 11/06/2018 500 (O8] 0
GSC Call - Fannie Mae sk 100. 375 11/06/2018 500 (68) 0
GSC Call - Fannie Mae sk 99. 086 12/06/2018 500 1) 0
GSC Put - Fannie Mae 98.375 11/06/2018 500 1) 5)
JPM Call - Fannie Mae sk 97.828 11/06/2018 1, 000 1) (1)
JPM Call - Fannie Mae sk 100. 383 11/06/2018 500 (6] 0
JPM Call — Fannie Mae #* 97.891 12/06/2018 500 1) 6V
JPM Call — Fannie Mae % 98. 023 12/06/2018 500 1) 1)
JPM Call - Fannie Mae sk 99, 484 12/06/2018 500 (08] 0
JPM Call — Fannie Mae #* 100. 750 12/06/2018 500 1) 6))
JPM Call - Fannie Mae sk 101. 625 12/06/2018 500 (1) 0
JPM Call - Fannie Mae %k 97.531 01/07/2019 500 2) )
JPM Call — Fannie Mae % 100. 766 01/07/2019 500 1) 1)
JPM Call - Fannie Mae sk 100. 875 01/07/2019 500 (6] (1)
JPM Put - Fannie Mae 97. 484 12/06/2018 500 1) (3)
JPM Put - Fannie Mae 99. 625 12/06/2018 500 [6Y) (2)
JPM Put - Fannie Mae % 99. 805 12/06/2018 500 1) (2)
JPM Put - Fannie Mae 96. 031 01/07/2019 500 (2) D
JPM Put - Fannie Mae sk 98. 766 01/07/2019 500 [S)) 2)
JPM Put - Fannie Mae 98. 875 01/07/2019 500 1 (2)
SAL Call — Fannie Mae % 98. 203 01/07/2019 1,000 (3) (2)
SAL Call - Fannie Mae sk 98. 344 01/07/2019 500 [S)) (1)
SAL Call - Fannie Mae % 100. 578 01/07/2019 500 [6)) 6V,
SAL Put — Fannie Mae #% 98.578 01/07/2019 500 (2) (D
RHA T a & $ (33 § (40)
|78 424
R e VF 4
T A —iThd
B33t/ % REB
h—=%n . VZyLVA . &S WA FUITA  fiEE/ AV TRE. Rl
HWEF  VF—v TUTAT4— A EE&F| fBexs A% X/ GEE @R Rie
10S. FN30. 650. 67
Index Plus 1-Month USD-LIBOR
DB XA 6. 500% N/A Rate $ 32 01/12/2038 0$ 0
10S. FN30. 550. 08
Index Plus 1-Month USD-LIBOR
DB XA 5. 500% N/A Rate 7 01/12/2039 0 0
AU v TRKEE $ 0 $ 0

BMYOERL RO &,
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LU, 2018410 A31BBAED, FFIF & OJEEBGI@/T V37 1« T ORHEE S OZA/ (ZH) ShBREOMETH 5,

(i) EBRRVyFFUARF 4 7L (ISDA) < A7 —FRTHERENS LBV, 2018E10H31HHLE, 10Kk FAORER, &7 Y N7 4 7TEROE

RELTEANDNTNS,
SWMTVNT 4 TRE ST VT 4 TRIR
JEEmET

AETH A AUy JEEEG] AETR A RUy7 EEBRE VAT 47 HEEA =7 RAR—
Li:E B ASvar BR a8 B¥ ASvar BB B ORHEME S (EE) Py —MgEe
AZD B 18 0 3 0o $ 1 $ @ s 0 $ 0o $ @ $ @ 3 G
BOA 91 0 0 91 (62) 0 0 (62) 29 0 29
BPS 18 0 0 18 (23) 0 0 (23) (5) 10 5
BRC 2 0 0 2 1) 0 0 (G)] 1 0 1
CBK 0 0 0 0 0 0 0 0 0 0 0
DUB 0 0 0 0 0 0 0 0 0 0 0
FAR 0 0 0 0 0 (10) 0 (10 (10 0 (10)
GLM 0 293 0 293 (39) 0 0 (39) 254 (270) (16)
GSC 0 0 0 0 0 (5) 0 (5) (5) 0 (5)
JPM 0 0 0 0 (24) (20) 0 (44) (44) 0 (44)
MSC 0 0 0 0 (5) 0 0 (5) (5) 0 (5)
MYC 0 99 0 99 0 0 0 0 99 0 99
SAL 0 0 0 0 0 (5) 0 (5) (5) 0 (5)
SCX 1 0 0 1 (1) 0 0 (1) 0 0 0
TOR 0 0 0 0 0 0 0 0 0 0 0
UAG 1 0 0 1 (1) 0 0 (1) 0 0 0
JEEEEE &Rt $ 114 $ 392 $ 0 $ 506 $ (160) $ (400 $ 0 § (200

ok BTSRRI D A T a v,

Oy ZAR—V AL, FERBITROMEGT L0,/ ~ORNE,/ (Fihd) 2T, EEHIGISRET Y AT 4 TP HDOT I AR -V vy —
. RA—0EMEEREZET HR—0~2 7 2RI ESEHBEINLIBEIMOACBOTHES NS, <A —HEEN0ICHET 2:8MEHRIZ W T
1, MEBEEEICHT AEROES (<A X — BR8N 2BHOZ L,
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LT, VAZ « 27 AR=V =Rl ENTZ T 7V ROF U AT 4 THGOAEMEOMETH 5.
20184E10H 31 BBEAEORKE - AKHAE LOSRT U /37 1 7 s OAEMIE
~y ViR LTRHEShRWT YT 4 THR

BREN VPV MR =24 T4 RN RHEEN SFIFEK 3t
STV T 4 T BE
&R ) 8T TS E T
EHEROXR L IR DEFT Y 3T 4 TS
AUy TERK $ 0 $ 0 $ 0 $ 0 $ 40 $ 40
JEFEHEG | &R U ST 1 TS
TR $ 0 $ 0 $ 0 $ 114 $ 0 $ 114
AL a 0 0 0 0 392 392
$ 0 3 [ 0o 3 114§ 392§ 506
$ 0 3 0 3 [ 114§ 432§ 546
SWT VT 4 TR Al
ESEEET ) ST 1 TR E T
EHEROXR L IR DE/T Y 3T 4 TR
ATy TEK $ 0 3 0 $ 0 $ 0 $ @8 § (8)
JESEHE G| &R U ST 1 TS
BT AR $ 0o 3 0o 0o 3 (160) 8 0o 3 (160)
FHE S a 0 0 0 0 (40 (40)
AT T 0 0 0 0 0 0
$ 0§ 0 3 0o s (160)  $ (40) § (200)
$ 0§ 03 03 (160) _ $ (48) 3 (208)

20184E10A 31 HR THIMOBAHER LOSRMT U 17 4 THAHORE :

~y Vi L LR EESRARWT Y AT 1 Tk

BREN 1LV MR =2 AT 48K HEFEN SFIFEK £t
STV ST 4 TR HD B EHAFIRE (RKR)
&R T 4 TR E T
EHIER OB L IR DHE[T Y 3T 4 TS
AT TEHY $ 0 $ 0 $ 0 $ 0 $ 62) $ (62)
SRR | &7 U 8T o T
FRT RO $ 0 $ 0 $ 0 $ (290) 0o 8 (290)
WAL T v a v 0 0 0 0 37 37
FHA T a 0 0 0 0 303 303
AT T 0 0 0 0 0 0
$ 0 $ 0 $ 0 $ (290) 340§ 50
$ 0 $ 0 $ 0 $ (290)  § 278 $ (12)

STV AT 4 TERITHPHRESFE HR) OMEBE
HBEET U AT T E
BHEROMRE 2D EMT VAT 1 7

AT TEEY $ 0 3 0 $ 0 $ 0 3 94 $ 94
SRR | &@h T U 8T o T

FRT RO $ 0 $ 0 $ 0 $ 636 $ 0 $ 636
AL T a v 0 0 0 0 256 256
FHA T a 0 0 0 0 (38) (38)
AT T 0 0 0 0 0 0

$ 0§ 0 3 0 3 636§ 218§ 854

$ 0§ I 0 $ 636  $ 312§ 948
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A IEMGERIE

LUFI, 2018%E10A31IABIAED, 77 v FOEES LOAEFMBENICEIT S A v 7y MERILHE > Tl SWEAEMENEOMETH 5,

20184E10 A 31 HHAE
IAFIY—RBIOYT - A7y — LyL 1 LYl 2 LL 3 ATEfTE
BRAEIES, Rl
KE BT & $ 0 $ 174, 298 $ 0 $ 174,298
K S R 0 495 0 495
=D« Ny TR 0 5, 504 0 5,504
SRl S 0 2, 774 0 2,774
EEA MG $ 0 $ 183,071 $ 0 $ 183,071
ZEFRY . Kl $ 0 $ (24,210) $ 0 $ (24,210)
LWV T 4 T BE
EIGERT U ST 4 TR E TR
EPEROXR L 258/ ) 3T 1 T 0 40 0 40
JEIHEE &k ) 8T 1 TR 0 506 0 506
$ 0 $ 546 B 0 $ 546
&RT VT 1 TRa- AR
HBERT U ST 4 TR E T
EPHERORR L 7R HE/MT Y 3T ¢ T 0 ® 0 ®
JEBEEG BT U ST ¢ TS 0 (200) 0 (200)
$ 0 $  (208) $ 0 $  (208)
ks $ 0 $ 159,199 $ 0 $ 159,199
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