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LHRER LR ERFTME LR A 11,099
BEROHRRIZLIMEEDEBE A 10,166
HER 0

EHeh 0 ERESNTN2HDIE, REDOEFREDIERALER, FRLRBLLSEBDEEHET,



SBI—PIMCO HBRE#FO7+777>F (DC)
Y

(2) BEBEMILZAM (202246 53081R*#E)

WAL 1 VA LE
00z ] (000
FRANCE 4.6%
0o
107 ENF Paribas §
313 dug C100 4 1K 1Y
100 03 A R2RM dua C1027027 ihiic] an 156
New Immo Holing 5.A.
Australia Government Bond 100 EE GBI £ mw .
i 100 e Sociste Ge
1007 e n 2797 duz 4 w__ g
TED dl 125 123 Lk
£ 300 dus 2 i}
1 a7
s DA 1o % EJR i
790 o
i —————  TRTXIssuer L. -
Total Australia B e 50 10 o7 oy
(Cost 41,005) 4
re 33 CLO Ltd.
AN ADR T th due IFARETH 100 % PO
Wenturs XWIICLO Ltd. [Cost $2,415)
Air Canada 20171 Class AA Pass Through Trast eBEh e & =
23008 5 a7 78 Venture XAV CLO Ltd. GERMANY 2.6%
Fairfax Financial Holdings Ld. P Wl 10 R = el
2 TE g il an 97 Venture XXV CLO Ltd, Deutsche Bank .I.G
- B J i 50 gz 1 1 K|
Ih\ﬂi Banlk of Cal adl tira ity J U x‘ o _3L
i 3 500 an s
352 n
Avalon Holdings FIIII‘III! Ltd. S0
R TR A E el i I
. 2% e 160 1 HO Y Itungs GrbH
o 6t 3524 duz O A 1] il #1
ba 2
AREIT Trust Volleswagen Banlc GmbH
110 5 B0 due 1772060 i ik 12500 dug il 105
Total Cayman kslands 2,405 1.87 9 duz 0143 ww__ 1t
Canada Govern mnll Bond [Cost $2,483) Total Germany 1,041
2 [Cost $1,256)
Total Canada P C HINA I e e e |
{Cost $613) IR ELAND 2.8%
China Government lnternational Bond
CAYM AN ISLANDS 6.1% 3 E% due 10A32061 ik 200 31 Accunia Evropean CLO 1| DAC
Total China N 0.937% duz "0 52030 a1 =4
:I.CFIi_EC L. B ICost 331 Ares European CLO X DAC
2752 tug 5 il 96 0.762% duz (0152031 il 102
DENMARK 3.4%
AMMC CLO 15 Ltd. ElueMountain Fuji EUR CLO Il DAC
20154 fug M44I2E 61 60 06528 duz 30 6 =
.I ke Realkredit A/S
1‘::5 CLO 20 Ld - " ve . o050 Bk 142 14 ElueMountain Fuji EUR CLO Il DAC
RIELTE 7 & e it - T s [ 5 1 %
B, I e 10 m 1 0720% due C14 530 on 102
P m gn Mordea Kredit Realkre fitaktieselshab EakLlO VDA . .
0% due T 3059 gz DEKdue i w i
?E‘rs:\\m' i " " 1 9 3= Cairn CLO X DAC
TR e 7 1 an o [ ET .
Mylradit Realkredit A/S e L s i
Uryenshisey i * D00% duz 1301/2090 BA13 CWC Cordatas Loan Fand XI DAC
2.064% tue 24 i 93 SI0% duz 10017205 198 7 0654 duz (0! FE031 ill] 102
E“"“" CI.EI I}( LW _ ) Reallredit Danmark A/S Harvest CLO X| DAC
L1 e 4 £ D205 dua 1540 /205 295 kE [LB5% dua CE/E/030 ] 1o
Halseypoint CLO 2 Ltd. due 1207208 395 45 Harvest CLO XXI DAC
2.163% due J720201 ' B Total Denmark 1,339 0,452 dug G/ 501 i L]
JFiH cLO Ltd [Cost $1,857) Jubilee CLO X| DAC
iR & DB 1% duz G4 52030 il 1]
HREF Ltd. Jubiiles CLO XVII DAC
2.057% due T nn d

06504 duz 04757051 il o]




PRINCIPAL
AMOUNT VALLE

10003 000)

Total Ireland & 1092

(Cost $1,290)

Israel Government Eond

0.750% due 07/31/2022 L3 200 58
1.000% due 03/31/2030 200 51
2.000% due 031/2027 500 141
Israel Government International Bond

0.000% due 077222022 EUR 200 04
3.800% due 01372080 $ 200 187
Total Israel 626
(Cost $713)

ITALY 0.7%

CORPORATE BONDS & NOTES 0.5%

AMCO - Asset ManagementCo. SpA

1.500% due 07/17/2023 EUR 100 105
Banca Monte dei Paschi di Siena SpA

0.675% due 10082026 100 E2)
ISOVEREIGM ISSUES 0.2%

Italy Buoni Poliennali del Tesoro

2.600% due 030172067 100 B4
Total Italy 288
(Cost $315)

JAPAN 4.3%

CORPORATE BONDS & NOTES 2.7%
Mizuhe Financial Groap, Ine.

2721% due 07/16°2023 $ 200 200

Sumitomo Mitsui Banking Corp.

0.010% due 09102025 EUR 100 B

0.403% due 11/07/2023 100 a

0.550% due 11/06/2023 200 o7

2.440% due DB/1872024 $ 200 196

Sumitome Mitsui Trust Bank Ltd.

0.010% due 10/152027 EUR 100 94
887

[SOVEREIGN ISSUES 2.1%

Japa ance Organization for Municipalities

3.000% due 03122024 § 200 193

Japan Government CPl-Linked Bond

0.100% due 03/10°2028 (a) ¥ 41,189 313

Japan Goverament International Bond

0.700% due DB/Z0/2051 17,000 10

Tokyo Metropolitan Government

0.750% due 07/16/2025 4 200 184
812

Total Japan 1,699

(Cost $1,912)

LUXEMEOURG 1.1%

CORPORATE BONDS & NOTES 0.9%

Aroundtown S.A.

0.000% due 07/16/2026 EUR 100 85

CPI Property Group S.A.

2.750% due 051272026 200 186

SBI—PIMCO H#RE#H#F7O71+T772F (DC)
_____________________________________________________________________________________________ |

FRINCIFAL
AMOUNT VALLE
(0008 1000
Logicor Financing Sarl
0.62%% due 11/17/2025 ELR 100 § a4

365
JORTGAGE-BACKED SECURITIES0.2% |

Miravet Sarl-Compartment

0.494% due 052612065 ] 85
Total Luxembourg 450
(Cost $539)

ALAYSIA 0.7%
[SOVEREIGN ISSUES 0.7

Malaysia Government International Eond

4 065% due 06/152030 MYR 200 n

4.369% due 1053172028 1,100 257

Total Malaysia 281

{Cost $313)

ORPORATE BONDS & NOTES 0.9%

ARirbus SE

2 37%% due DBD2040 ELR 100 a7

CTP NV

0.500% due 06/21/2025 100 8

Enel Finance International NV

067 due D9/78/2034 100 73

IMCD NV

2.500% due 03/26/2025 100 a7
346

Domi BY

0.569% due 06152051 R B

Dutch Property Finance BV

0.23% due 07/28/2054 64 67
100

Total Netherlands 445

{Cost $579)

Kommanalbanken A/S

1.900% due 01/1972027 AUD 100 62
Total Norway
(Cost $73)

ERU 1.0%

[SOVEREIGN ISSUES 1.0%
Peru Government International Eond

5350% due 08/122040 PEN 100 n
5.400% due 08/12/2034 100 2
5940% due 02122029 214 fird
6.350% due 081272028 1,000 u8
6.950% due 08/122031 165 4
Total Peru 382
(Cost $502)
PORTUGAL 0.1%

ORPORATE BONDS & NOTES 0.1%
Banco Espirito Santo S.A.
4.000% due 0172172049 (e] ELR 30 55

PRINCIPAL
AMOUNT VALUE
(e e
Total Portugal $ 55

(Cost $432)

Romania Government International Bond

1.750% due 07/13/2030 EUR 100 75
2.000% due 041472033 50 M
2.750% due D4/142041 012
Total Romania I 3
(Cost 5201)

Serbia Government International Eond

1.000% due DYZ3/2028 100 76
Total Serbia 76
(Cost $116)

SINGAPORE 2.0%
SOVEREIGN ISSUES 2.0%

Singapore Goverament Bond

1.625% due 070172031 S60 100 (2]
2.875% due 090172030 00__ NS
Total Singapore __ 780
{Cost $862)
SOVEREIGN ISSUES 4.1%

tty of .
4 220% due 04262035 EUR 100 13
Spain Government Bond
0.850% due 07/30:2037 100 19
1.250% due 10/31/2030 500 485
1.400% due 07/20/2028 500 58
1.450% due 10/31/2071 150 88
3.450% due 07/302066 200 18
5.250% due 04/06/2028 GBp o0__ 138
Total Spin s
(Cost $2,132)
SWITZERLAND 1.1%
CORPORATE BONDS & NOTES 1.1%
Credit Suisse Group AG
2.997% due 121472023 $ 250 248
7 500% due 12/11/2023 [blic) 200 131
Total Switzerland a3

Barclays Eank PLC

7.625% due 112172022 [b) 200 m2
HSEC Holdings PLC

2871% due 11222032 200 164
Lloyds Eank Corporate Markets FLC

0.250% due 100472022 EUR 100 105
Nationwide Building Society

3766% due 03082024 $ 200 199
NatWest Growp PLC

2.500% due 03722073 EUR 100 106
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Y

PRIMCIPIL RIS AL
VALE AL Lk AR s
fiE S 1Tk
NatWest Marlets PLC LCCM Trl:t
1.000% doa Q5782122 tn 100 4 1z b A i 10 & o Alternative Loan 'I'rl:t
Santandar UK Group Holdings PLC il & : tE ¢ e
1373 duz 010157 H i 133 LMREC LLC 53 ;";
Standard Chartered PLC £Es A = " 9
18370 da 11237075 A0 186 M h Educational Financing Anthority 13 1
1262 7138 e 0470033 7 7 P P
SMB Private Education Loan Trust f f
Avon Finance No.2 PLE 1.830% cue D2/16/2085 100 100 BN due (e | 152 A
- PR - B. 0% due O 40 2
2074% dz DHVZAE GE? i 1 Sofi I’mfaﬁmnil Loan Program LLC % oe l
Barley Hill No.2 PLC I 104 L6 TmTur; “L-n::,::‘&?!a?! Assats Trust y .
21060 d.e DR/27/12058 & 1 Toyota Aute Loan Extended Note Trast i AL =
Brass o8 PLC 2560% cue 117252031 100 Bamc of America Funding Trust
21118 due | AARZER 5 a7 4 f;
Eurohome UK Mortgages PLC . ° -
17360 e D34S o T 213 Lamen Toch AT MO UR R ) .
Eu il FLC 3.916% cue D31 296 3.704% oe CBREE03E |2 2 i
rosai i —
1748 dos 121132044 5 o Eayview MSR Opportunity Master Fund ‘I'rlst
) - ’ 3.C00% due 111257051 5]
bury Square PLC Allegion U.S. Holding Co., Inc. )
s o B2 3 53 22004 coe 10102 1 o :‘_:_E:‘:"'&: Addjustable Rate Mortgage T'T" ]
0% due Cei2!
Great Hall Mortgages No.1 PLC Eank of America Corp, .
1755 2 DEA1AZIE 8 ¥ 2972% ft. 1 &5 52:;:‘:"“ Altarnative-A Trust [e) S ]
o -
Mortimer ETL PLC Eroadcom, lnc. 1 1
1 02 TN 7 B3 L600N oue D203 100 m il ST 23
BIG Commercial Mertgage Trust
203 100 8 zmmdenny L g
iin} o
Citigroup Mortgage Loan Trast
Paragon Mortgages No.26 PLC 100 s 2 K0% dup ORPEE06 353 MR
1.55™% doe 091 52045 41 43 100 €0
. T eI Countrywide Home Loan Mortgage Pass-Through Trust
Polaris PLC ell International 2 5608 e O 4 .
1730% doa 12737008 24 13 4.400% roe 10012025 100 iCo £ RO0% i * ] 6 9
Ripon Mortgages PLC Goldman Sachs Gromp, Inc. Credit Suisse Mortgage Capital
1,336 dua 05776/2058 =5 453 2.010% eue 047302024 ELR :ﬁg EE 2 FI3% dLe DADR/E 78 ™
Stratton Mortgage Funding [ e s 1w . Credit Suisse Mortgage Capital Trast
1.387% dua 1202060 E1 19 .I.PM i I - B.500% due 07721 B4 2
organ Chase & Co. ) . L
Towd Point Mortyag Funding Granite4 PLC 7 847 e 7547073 1 P Credit-Based Asset Servicing & Securitization LLC
1,505 dag 10702001 4 e M" ! s‘a | o 1.744% dua O/ E o
. - organ Stanle
Iﬂmr :"ﬁjir:'::lﬂ! PLC » " - F';:‘m ey !j.':‘n??; m o5 |:s Flm Beston Mortgage Secrities Corp.
2454 oz 292002053 E . i 32 i
Lo MPT Operating Partners hip LP
Twin Bridges PLC - -
b .1?1 SR - 2 530% cue 12052023 EEP 100 "7 E‘?“f':jmﬂl”i;fg;r"m " )
2 133% da DA 7N i F10% due AR i
2,180 Nissan Motor Accepiance Co. LLC
183005 coe 037 23 5 100 =4 0 q
n n - Oracle Carp.
United Kingdom Gilt :
i b " d'"' T Bhu - g 2875k i D321 i) i Eh f’:‘;;‘:‘]“ 3;']'1:’:'}'[";“ Trast } 0
: - 24C5% due 0FASE038 4
1600 due 07142053 100 4 Pacific Gas & Electric Co. . K
17508 d 2 11727349 ks Bl 4700 coe DRT1707 1 £ F"ii;f:""_'r' Mortyage Loan Trast P .
A e 17 4 A0 B 23 L (O 1 B
S 6L ETER T B pyngke Truck Leasing Co. LP )
— 893 a0 o DXI0/2025 100 @ LS -
Total United Kingdom 4,335 caes USA e 16545 due CERSAET 5 a
{Cost $4,932) 3.400% ce D1/ .'2-323 ' 200 a0 Freddie Mac Structared Pass-Through Certificates
S FmE 1 ET6% due TCREE0 16 1k
UNITED STATES 42.6% LD WD [Ty
2153 cup D4TH2073 100 jig|  BCATTm=t
TR 3.0C0% due DF2S043 4 i
EDSLLC [ty [l
33078 d 2 TR 4 o | 47388 e NRF00N75 13 Kil GMACM Mortgags Loam Trazt . o

a7z 26 e 1QIEN]
FORT CRE lssuer LLC
27600 i DE/2012030 100 i




PRINCIFAL

AMOUNT
i+ v

G5 Mortgage Securities Trust

2.033% due 111072045 (f) § B05 &

G5 Mortgage-Backed Securities Trust

2. 300% due 01/2572062 32

2. 300% due 027252052 a

2 300% due 06252052 3

3.000% due 032572052 198

GSR Mortgage Loan Trest

3.055% due 09252035 13

HarborView Mortgage Loan Trust

1.326% due 1211972036 (e) 48

Home Equity Mortgage Trest

6.000% due 0172572037 75

Impac CME Trust

2.284% due 03252035 Bl

JPMorgan Mortgage Trust

2.417% due 072572035 14

2753% due 11/2572035(e) 13

3.000% due 0172572052 182

3.000% due 032572052 191

3.000% due 042572052 178

3.000% due 052572052 72

Manhattan West Mortgage Trust

2.130% due 03/10/2033 100

Merrill Lynch Mortgage Investors Trust

1.784% due 03252037 ]

1.864% due 02252037 ]

2.277% due 022572033 1

000E)

0

14
18
B4
177

100

13
"
166
176
180
330

Morgan Stanley Asset-Backed Securities Capital |, Inc.

Trust

1.684% due 05252037 i

Morgan Stanley Bank of America Merrill Lynch Trust

1.021% due 121572048 [f) 1,246

New Residential Mortgage Loan Trust

2.750% due 07/2572063 5

2.750% due 11/2572063 5

NYO Commercial Mortgage Trast

2.420% due 11/152038 100

OEX Trust

2.500% due 102572051 92

PMT Loan Trust

2. 500% due 0772572051 21

Ready Capital Mortgage Financing LLC

2.574% due 0772572036 100

Residential Accredit Loans, Inc. Trust

1.774% due 022572047 42

1.984% due DE252046 25

Residential Asset Securitization Trust

2.074% due 042572035 (e) b

Securitized Asset-Backed Receivables LLC Trust

1.754% due 0SZ52037 (e) )

Structured Adjustable Rate Mortgage Loan Trust

2 853% due 09252035 (e) 35
Asset bgag Il Trust

1.644% due 09252047 85

2.004% due 07/252046 (e) 11

Structured Asset Securities Corp.

1.904% due 01252036 ar

b5
b5

SBI—PIMCO H#REHFOF+7T772F (DC)
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& i Asset Securities Corporation Mortgag
Trust

1.753% due 07252036 ) * S

Terwin Mortgage Trust

2 4% due 11252033 ]

Thornburg Mortgage Secarities Trust

2017% due 107252043 pill

4 TH3% due 062572047 (e) 35

Towd Point Mortgage Trust

2 710% due 0172572060 a7

2.300% due 107252058 51

UWM Mortgage Trust

2.500% due 117252051 190

WaMu Mortgage Pass-Through Certificates Trust
2 244% due 012572045 2

3,100
16,845

2 368% due 0372572033 1
2 831% due 0372572036 *»
1.356% due 097252042 i
1.523% due DB/01/2043 2
7 000% due 030172057 99
2 024% due 0977572032 1
2024% due 0672572036 ]
2.722% due 01/01/2036 LTS
2 344% due 072572033 168
3.000% due 10/01/72043 It
3.500% due 050172049 36
3 500% due 020172050 3
3 500% due 070172050 38
3.500% due 010172053 o7
4 000% due DBA1/72050 33
7.000% due 0301/2036 3
Fannie Mae, TBA (g}
3 500% due 080172052 3,300
4 000% due 080172052 1,600
Freddie Mac
1.150% due 01152038 100
1.205% due 017152038 (f) 100
2.000% due 020172052 2]
2.000% due 0370172052 89
2.500% due 010172052 197
3 500% due 100172033 18
Small Business Administration
5 480% due 050172028 9
5600 due 09/01/2028 12
5 660% due DB/D1/2028 n
6.220% due 1200172028 b
EASUI
Treasury Inflation Protected Securities
2.500% due 011572029 (3) E06
U.5. Treasury Bonds
1.375% due 11152040 400
1.625% due 11152050 1,375
1 67 5% due 02152041 1,250
2879% due 051572052 200
Total United States
{Cost $18,458)

19

I3
204

347
1,575

|
B
i}
a7
178
8

13
)

a1

B74

%8
381

PRINCIFAL
AMOUNT
(N

|E DEP
Australia and New Zealand Banling Gromp Ltd.

VALUE
i)

SHORT-TERM INSTRUMENTS 14.1%

¥
2

30
2

e e ) TR

Moo o

130

14

116

24

1,125

m
o
311
170

0. 250% due 070172022 ALD 45
0.250% due 07/01/2022 NaD B
1.060% due 070172022 § b]
Bank of Nova Scotia
0 560% due 07/04/2022 L&D 3
1.060% due 070172022 $ 32
ENP Paribas Bank
(1. 200%)] duwe 07/01/2022 CHF 1
(0.780%)] due 07/01/2022 EUR 4
(0 730%) due D7/01/2022 DEK 1
0.370% due 07/0472022 HKD 5
0 520% due 070172022 GBpP 1
1.060% due 07012022 5 1
Brown Brothers Harriman & Co.
(0 360%) due D701/2022 ¥ 1
0.005% due 070172022 SEK 5
0.070% due 07/01/2022 HOK 3
3.650% due 077012022 ZAR 2
Citibank N.A.
1.060% due 070172022 $ 130
DES Bank Ltd.
1.060% due 070172022 110
HSEC Bank PLC
(0.7B0%)] duwe 07/01/2022 EUR 9
0/ 520% due 070172022 GBP 14
JPMorgan Chase Bank N.A.
1.060% due 07/01/2022 3 261
MUFG Bank Ltd.
10 360%)] due 07/01/2022 ¥ 533
Royal Bank of Canada
1.060% due 07/01/2022 3 12
13
(00360%)] due 07/01/ ¥ 164
1.060% due 07/01/2022 5 118
Sumitomo Mitsei Trust Bank Ltd.
(0 780%) due D7/M01/2022 EUR 2
(0.360%) duwe 07/01/2022 ¥ 3,509
0.520% due 07/01/2022 GBF 2
1.060% due 070172022 $ 24
The Honglkong and Shanghai Banking Corp. Ltd.
0.370% due 070472022 HKD 182
0 650% due 07/01/2022 360 2
{0 DOE%) due DSM2022 (h) I3 100
0.000% due 110272022 [h) 200
0. 532% due 050372023 (1) 1,100
0.959% due 040572073 [h) EO0
10.146%) due 092002022 (1) ¥ 7,000
(0.138%] due 08/08/2022 (h) 70,000
10 122%) due 08152022 (h) 40,000
{0 120%) due 031272022 (h) 51,000

1,620
515
449

2,873



5 200 %
200

Total Short-Term Instruments
{Cost $5,677)
Total Investments in Securities 109.4%  § 43,269
(Cost $49,185)
Financial Derivative

Instruments (i) (0.6%] 249
(Cost or Premiums, net ${108))
Other Assets and Liabilities, net (8.8%) (3,488)
Net Assets 100.0% 3 39552

SBI—PIMCO H#REHFOF+7T772F (DC)

NOTES TO SCHEDULE OF INVESTMENTS:

* A zero balance may reflect actual amounts rounding to less than one thousand.

{a) Principal amount of security is adjusted for inflation.
{b) Contingent convertible security.

{c) Pempetual maturity; date shown, if app next

{d) Paymentin-kind securty.
(e} Security is in default.
Security is an Interest Only (10"} or 10 Strip.
{g) When-lssued security.
{h) Couponrepresents a yield to maturity.
{ity Couponrepresents a weighted average yield to maturity.

Issuer Description

1al call date.

Market Value as

Toun, Inc.
Dnaulz Dor
Total Restrictad Securities

¥

Acquisition Market Percentage of
Date Cost Valug Net Assets

4 1 4 a1 S 2%

200 158 3]

$ 300 5 755 0.E5%

EORROW/INGS AND OTHER FINANCING TRANSACTIONS

Maturity Frincipal Payahle far
Counterparty Description Amount Procee ds Short Sales
ROG Sl a, THA 5 REC0 H k] (3,127
BOS orne Mas, TRA 13,233
pOg cerne Man, TRA [BE]
JFE erne Mee, THL | [E )
Total Short Sales (18.0%) & (70§ 103}

The folewing B a summany by counte Tarty of the morcet walua of Soriosinge erd Ctoar Firanciog Tracsacticrs and cellateral dedged] -eceived |

Repurchase
Agreement Payable for
Procests Reverse Payable for
tobe Repurchase Sale-Buyback Payable for

Counterparty Received Agresments Transactions Short Sales
aster Sezurifies [oreerd Trzesctiors Agreement
B § 0 3 ] 0 5 16,4501
JFS 0 BRI
Total Borrowings and Other Financing T i 3 0 5 0 % 0 3 7.103)

]

e expot e represe s the net reewadle eyl

SATIE MEster zgreemen it the == me legal entity Ses Hote d, Maste

The everage amount of borrowings outstanding during the period ended June 30, 2022 wes 4271 st e weighted sverage interest rate of (LOTE%. Average b

iFheld during the period

ety in e menrof default Exocsure Yo borvover i 2nd other Faa
fing Arangzmen, (7 the Fotes tn Financ 2| Sezterents br mere inbrmasen regarding master ne

a3 of Jue 30, 3032

Total
Borrowings and
Other Financing Collateral
Transactions _FledgediiReceived) Mot Exposure™

H 5440 & ] 5
(il 0

15,4501
]

2mactons zan only b nenes across tareacnons gowered unce e

PR

huyback i d reverse
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(k) FINANCI AL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED

PURCHASED OPTIONS:
Strike Expiration #of Market
I Price Date Cost Value
Pt- L3 Traasury 3 ear hote August 2023 Fulurs § 0128 creaenze a B o 1
Pt - L. Trzgsany 10-Year Wote August JUEY bulores riem Ciddid 3 L U
Total Purchased Options $ 0 $

RITTEN OPTIONS:

Strike Expiration #of Premiams Market
Price Date i Value
Dall - 3 otk SRR Decamoer 2023 Fiures kS 23000 THEECE 1 i ] B i
Pt - 3-lanth SOFF Cerember 2073 St res SE =m0 TANEEE 1 4] (1
Total Written Options $ (2) § (2)
Unrealizad
#of Appreciation/ Variation Margin
n Type Contracts _ {Dapraciation) Asset Liability
SOF% Lne FLures Long L 4 El 4 1 s n
ralie Gonerrirent 39 zer Bond Setember Fuires Shirt 3 1] u 1]
Asrale Government 10-730r Bond Septzmber Fuores Lonyg 03°E022 g 12 3 ]
Cermeta Govermment 10-eer Bod S2ptenber Fuiones Short I 2 7 u 1]
EuroBotd B-ear Mote Seiember fLives Shirt 037022 il A il (S|
Firc TP 10 R Bond Bactemnbar Funires | nawnz? 1 124 i n
Eurob e (C-acr Bod Septembar Furues Long NEEN22 3 ? ] Al
Furofiod 30°Fear Boed Seprembar Fturas Lomg 2 17 15 n
Eupo & 1 1023 Bord Sestem ter Foturzs Long 1 12 3 u
[uroSoka ‘ner hote Septamber [ures Long 3 1" 2 il
Jepan overrment 10-ea Bond Sepembar Folures Short 2 1) il (]
LS. Treasury 2-ear hiote Saplamoer Fulures Long 2 12 1 0
LS, Tregsury e Wole Saplarmoer Fulus Loy IO B 19) £ ]
U5 Treasury 10-7ear hate Saptamber Ftoes Long 032022 i 133 an n
15 Treasury Uttea 10-Year Wore Saprambar FLures: Shret nawnz? al 17l n 2
U5 Treasury Uitra 30-vear Bord Seprember Futures Lomg U 7 137 i n
United Kingdom Treasury 10-5a Git Seprambar Futuras Short naznz? B i il (13
Cel Option 5t ke B ELR 120 000 o buroB ool Seprember 2022 Futrzs"! Lomg i | i il I
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Index/Tranches (Pay) Rate Amount® Value™ {Depreciation) Asset Linbility
1.CO0% | o 4 4 3 1 4 1 4 il
1 n 1 n
3 B il il
11.000%] ] 1 2 il
2 37 Intze [ARAIET) 4 ] d i]
£ 110 3 173 4 13 4 il
Unrealized
Fixed Deal Maturity Notional Market Appreciation/ Variation Margin
Index/Tranches Receive Rate Date Amount®™ Value'™ (Depreciation) Asset Liability
1 burope Crossover Sanes 2/ Incex il i RS I 4 {9 H 120 4 u 4 Al
iTrase Europe Senizs 36 oz 0005 X 3] Al ] Al
4 o] ] 121) 4 i] 4 El
Unrealized
Pay/Receive Notional Market Appreciation/
Floating Rate Floating Rate Index Fixed Rate Amount Value [Depreciation)
Fiyt® THelunt USDLIECR 0.5:3% 3 0 5 c $ i 5 I i
i 1Mo LD IEDA 0 2500 1 i i1
Helont LSOLIETR 100 1 1 il 0
Fayd il 1 LS04 IRDA 1,000 1 1 n i
Fayf 3hlor Cerad an Dark Gill ZAD 1700 K] 1 i
P Il Lz G| A n i
3 o 1,200 (=) il I
Ielun Kl e il 1
3hdonth o [E]] u i
el gl 120 1 1
3dlanit nn A 6] n 1
ot Rl 000 E 0 1 0
Flant 1,080 i1z 17 1 1
3 hlomh 1,300 E 2 1 0
o : el ? n
3o SEE-5T130R SEE A il i
Selunl USOLIECR 3 Tl i i
Fey 3lomh USL-LIBUR Al il i
Recewe LSD-LIECR 130H 2 3 0
Rareud’! TG IRER 1570% ] il 15!
Fay i LSC0-LIECR A 0 0
Rereir i 1JE0- 3 n I
fincee i LIS L ji] 12,
i LS0-L il [AEN
th LEOLIELH . q i
Fiy 1 USOLIECR 3 2 0
Fey i LSDLIED R =00 ] i
Recewe o LUSD-LIECR 500 1 1
Fearpur T LSO IRCR fin ] 13
Raceve i LISD-LIECR 1450 0 1
Fay i LD IR R 450 4 i
Fey th A Efra er Hank B &0 400 1 o}
(RS 1 s alier Bank il 100 il i
hee 1 & valier Bank Bl L] T u i
! i BURIZ0R EF 400 Al 1 0
g EN ) 0 113E] 14 1
i ELRIZ0R 100 Bl 1 1
i FLIRIA0R nn Al 1 i
Fey i ELRIS0H 00 Al 1 1
Fey i ELIRI 300 00 el 1 i
Fey i LRI SR L] A 1 i
Fi” 11 BURIS0R 2050 1223 2 1
Feg? it EURI30R 1,500 i 7 i
Recees! lonih ELIFI20R 0.051% 50 0 (I




SBI—PIMCO HBRE#FO7+777>F (DC)
Y

Unrealized
Pay/Receive Maturity HNotional Marlet Appreciation/ Variation Margin
Floating Fate Fixed Rate Date Amonnt Value [Depreciation) Asset Liability
Fiaead?! U.500% Odr2 17205 =il ol ] i H] 12 3 o3 "3
Receve 2E0% 03E3026 LHY 4,300 1 3 il I
Farrr 18 7R L0000 Al (] ] i
Rereue i ENN 1 il 1
T it 1 £ i 1 1 i
hecewe par Urcoliztarg =ed
Ouarnig it Call Hiate OCC0% u i} 1 il i
ERES par Urcoliel2id sad
Gall Rate 0CC0% 12152020 2,000 3 2 il 0
Fey per Urollelang sed
Rate OO0 12MEE028 AC.nnn ] (17 1 1
Fay apar Ureallztara sad
Rate COnn% 03177031 .nnn ] [51] ] 1
Fey per Urcollztard =ad
Hate ULCC0% 017203 T2 ey 32 z i
fecee par Urcollztars =od
fial 0.C50% 131900 “con g 3 il i
Raceve par Urcallztara sad
Fiate 0400% R 1377039 ,nnn i 1R il I
Rareve ~ Ureallztars sad
Tite [ 7C0% o, 4 3 il 0
hecewe par Urcoliztarg =ad
Call Rate [ECD% 5,000 i 2 il i
Fey e el Banernacks nda
gt Fumbiei tarkank
il Fale S750% 03183024 [ 302,200 1811 7 4 0
Raceve Bancamatks Inta
murmbz Ftarbank
Irrght Fate E TR 24,310 el (13 n 4
liocee Timanc el Dancomaks Inca
[ durba Fizibank
I B.2H% ji] I
Fey B LET 1 i
Foy Saured Dhernight Firancing Rata 01 350% z 0
Freed! F Einancing Rale 1.320% il 17
Faytf T Firancing Rata i n
Tieee”! t Tirancing Riata n 13
Fay T Firancing Rata 7 n
Tieepre! 1 firancing liata i} 113
Frae”! H Financing fialz il 12
Hece Ht Hinancing Het2 il 13;
Faewe Savurer CoernghL Financng Rels ] 15
Rareve wright Firancing Reta 0 13
Fey 1 Timancing fiata 2 0
Firancing Rata 1 n
liranzing liatz 1 o}
Finanzing Hatz 1 [}
irancing hatz 2 o}
Sacured Coengh L Finaneng Rals 207EN 1 0
Sanued Cuerright Fimancing Ratz 1.000% 12 1
1.500% 7 0
3 1
1 limanzing liatz i} o}
T Firancing Rata 3 n
n i
Fecenn u 13
Fey 1 i
Fey 3 0
Fay 0 s
Facewe Sacurer Cvernight Financing Rela ] 12
Rarpue 3 ngerore Duernizt e ! I 1E
Sigepere Dvernight Imdes 1 1 o}
Fry Sirnerere Dermigt Iodee 4 4 1 i
hiew SingEpore vernight bdox A 1 o il 1
Fey Sigepore T L Files Average | i) ji] i



SBI—PIMCO HBRE#FO7+777>F (DC)
Y

Unrealized
PayfReceive Maturity Notional Market Appreciation/ Variation Margin
Floating Rate Floating Rate Index Fixed Rate Date Amount Value [Depreciation) Asset Liahility
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(I FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER

Settlement Currency to Currency to Unrealizad Appreciation/(Depreciation)
Counterparty Month be Delivered be Received Asset ity
ROIA Il 7 GRP 1.3 B 170 ] BT B n
B Wk 407 c 0
RO Bl 3 Mk C 17
bo& B3] i ]




SBI—PIMCO HBRE#FO7+777>F (DC)
Y
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Settlement Currency to Currency to Unrealized Appraciation [Dapreciati
Counterparty Month be Delivered be Received Asset Liability
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Settiement Currency to Currency to Unrealized Appreciation/(Dep
Counterparty Month be Delivered be Received Asset Liability
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FAIR VALUE OF FINANCIAL DERIVATIVE INSTRUMENTS

o il the s

onzed by 1 wpes

he talowerg g g summary of the <z rwsluator of the bord's cerre b rstiumen s Sel e dee Motz £, Poropz and Ut Risks, in e Motes wo brereal Statements onnsks o the -umd

Fair Values of Financial Derivati on the § ts of Assets and Liabilities as of June 30, 2022:

Derivatives not accounted for as hedying instraments

Foreign Interest
Commodity Credit Currency Rate
Contracts Contracts Contracts Contracts Contracts Total
b il ] 0 3 n 5 il $ 0 3
il o n il 44
] 3 I il 74
¥ ] 4 13 3 0 i a 4 3 3
b il 4 L i 0 b Mz 4 3
] 1 n il
1 0 0 a
3 J 4 i 5 I ) 2 % 5
$ ] 4 13 3 1l P12 4 4
Derivative [nstruments - Lial
radan or cantraly clearz 4
e Optiors 4 1 4 o E n 4 1 4 5
uLrEs J i u ]
JaEn ATemets J Al 1l il
] d 4 1i 5 n B i} H 5
Chaer the Countz
et Foraign Durermy ot b 1 H ] n k) § i 11,71
ten Optiors 1 I NEE]
S AT eETE LS J I (1
$ J 4 ] i 1l B 1217 4 E 11,4211
5 ] 3 ] i 1l ] 1217 3 3 | 1,587
ncial Derivative Instruments on the Statements of Operations for the period ended June 30, 2022:
Derivatives not i for as hedging instraments
Foreign Intarest
Commodity Credit Equity Carrency Rate
Contracts Contracts Total
Met Realized Gain (Loss] on Financial Derivative Instruments
L?‘l.'.hfl’]" tradec or czn r:l\rcl arcd
3 il § E 0 b il $ H
J ] il
il 0 il
] 1 il
¥ ] 4 H 0 i a 3 3
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Derivatives not accounted for as hedging instramants

Foreign Interest
Commodity Credit Equity Carrenecy Rate
Contracts Contracts Contracts Contracts Contracts Total
Met Realized Gain (Loss) on Financial Derivative Instruments
¥ 1 $ [ ] n E] (1,RRT) 4
bl 1 i 7
] i n g
J i I
4 d $ i i E] 4 i
3 ] $ 3 I 5 H 3
Net Change in i ppreciati iution) on Financial Derivative Instruments
Exclier ga-iadan o cantraly clsas
-uts 3 il 4 U E] ] 4 il 4 [Fas 3 ik ]]
S A e ls J 0 ] ji] |37E| el
3 J 4 L 3 I B ji] 4 157 3 A
her e countar
4 il 4 r H u 4 1341) 4 H
il 0 0 il
1 Al 1] 1 JEN
J ] 0 143 3
3 J 4 Al 5 I ) 1£34) % 5 1an
$ 1 4 ] ] I [ 1438 4 5 L7

FAIR VALUE MEASUREMENTS

Thie foewing i a summ ary of the Soir waluations accordng to e irputs Lsae 3z of June 30, 2022 nvaluirg tha Func's amats ane liablitias

Fair Value at Fair Value at
Category and Sub category Level 1 Level 2 Level 3 06/30/2022 Category ant Sub-categery Level 1 Level 2 Lavel 3 06/30/2022
Investments in Securities, at Value Investments in Securities, at Value

hiEtraia I

el L ] V- |- i SUMEr2IgT SRS H ] it A )
oier i ] o 0 10 Metreranes
[ Corporate Bords & Holes J 45 ji] e
Corpicate Bovds & Wotes ] il n A2 Mertgoga-Sacker Saurities 1 102 0 o
E iti il 111 0 0 Meriay
] 1nz 0 0z SogEraiy wes 1 Rl n EZ
e
a u Soverang sees a adi il o]
il il |
il u 3 il ah il ]
Suer s ks ji] il 0 3 SunErdg ) ey J 121 il Z
Darrr ark Serbiz
Corporate Bovds & Notes il 133 n 1,33 SOERiGT SSES 1 13 il TE
Frarce Sircannne
Corporate Bonds & Notes i} n WEM2IGT SSLES 1 =1 i} FEl
Soerang B o 0 Span
Garmarty SoWTrag L0 a 1,623 il
Curporate Borids & Holes ji] 1,041 ] 1,94 Szl
Iretanit & Boriks & Hotes ] 433 il 138
Azptfarked § n 1.m3? 0 1,05 Ur ted Enguen
Erael Lovpreate Bordks & Motes d 1,757 il
SoErain B s i} E?5 0 I Mertgagr Sacked Saities 1 213 o
Ity RoiFra 1 RA3 n
Lorporate Bonds & Notes il i} ay Urted Seate
ST ag ks il bd 0 4 Aszelaked Sanyz il il
Jaan Bark Logn Chliget ons J ]
Curporate Bunids & Holes ji] ooy ] B2 Corporate Borks & Holes J ji]
il B2 0 3z ] 0
il 1 n
Cocpreate Bovs & Notes il 0 1 il
Mortgage Baked Saourties il n
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Fair Value at
Category and Sub-cateqory Level 1 Level 2 Level 3 06/30/2022
Investments in Securities, at Value
Short-Tarm I s 0 3 § 0 s
Totel Imestments 5 0 3 ¥ 0 s
Short Sales, at value § [ § 0 &
Financial Derivative Instruments - Assets
Exchange-traded or cantrally
cleared 1) il
[ the courter ji] i
3 5 3 3 o 4
Financial Derivative Instruments - Liabilities
Exchange-tradad or cantrally
f | (60} . i}
g 11.477] 0
5 (B 5 o % 03
Totals § 3 & 35970 3% 0§ 35917

There were no significant frarsters into or ot of Level 3 dunng the penod endad Jure 30
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2022F 1083 BRAEAFLTNSRHH (202286 A30RIRE) DKRTT,
(1) #ERTEE 2021567818~2022468308)

IRk (B F2KRIL)
SEFI S (S ERBERE) 1,379
N & A 1,379
ER:
| 28
FEEMA 5
ERAET 33
M EEE 1,346
LHEREBSN
BER M (S ERIERE) A 990
ABETINT TR G REERERH T NT TS| 183
Bt TUNTTEE] A 1672
NEBE 189
LHASRIR B A 2290
LHRER FHME R
HERMA S A 4654
HETINTATREI XEPRBFEREBRATINT TS| 1,195
AR TINT A TEE| A 345
NERBRE A 106
YRR M B A 3910
LR A LUPRERLMER A 6,200
BEROHKRIZLMEEDEBE A 4854
S ER 9

HREMN 0 EREBINTNREDIE, EEOESBEMIERAALLER, TRLREELZEDEEHET,
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(2) BEBEMILZAM (202246 53081R#E)

SR PAL FRINZIPAI
AMCIRT wallrE i
Jiraivz) iz}

INVESTMENTS IN SECURITIES 97.4%
ARGENTINA 0.1%

SR
AT WALUE
LIS JLLEES
Total Hungary 3 102
[Cost $143)

Argentina Bocon COF 1.544000 5
G A TLTAS007 ART B9 4 1
A G In | Bond Periama Holdings LLC
1150 e 7 ] T 1R e 1T A5, E 5 8570 dua (A6 B Fn 120
1126 due I 51 n S e D22 T4y, 100 Total India 180
Autonomons City of Bunos Aires Argentina '\"433 1,506,700 [Cost $214)
3T Juz Ui ARG 4574 17 3 nn
. e 11,000 2 IRELARND 0.6%
Total Argentina __ 85 48300 142 EORPI SR
[Cost $132) 0 700% e T L 2413
Alfa Bank AO Yia Alfa Bond Issuance PLC
Financiers de Desarrolle Temitorial S.A. Findeter 9 A57% dis CACRSO27 (h] F.E E400N 3h
7 b duz DENZE078 & s S
E T BT T duz 2112202 23,000 : 05; SMEC Avition Capital Fin DAC
SOCAR Turkey Enerji AS via Steas Funding 1 DAC . ] ANN% dhia 7455027 kS 3 patl
M g T EREUE 3 gl il Total Colombia 3352 Total Ireland 235
Total Azerbaijan ) R (Cost $1,087)
[Cost $298)

Banco BTG Pactual S.A.

& DMy dug 210107

vh] sl 143

BN tue D6 IR0 RRI 1,700 178

) [Cost §523) Israel Government Bo
GiS.A. 0.002% duz "7 L§ 300
1.913% due JH252035 1 45 DENMARIC 2.1 TNC% duz CRZAE0NE 3300

Swiiss Insured Brazil Power Finance Sarl
9.820% due J7 162032

435 73

Jyske it AJS

- E

0% e 120020 T K A48

Nordea Kredit Realkre ditaktieselshab
Vale SA. 0% A 10M0P0R 13
2202 ¢e THERITC [a) 2,100 172 1 E20% due 1012050 Ha
Total Brazil 1,360 Nylradit Realkredit A/S
[Cost $1,930) D00 due VN0V2050

" U0 due V00D
7.200% duz 100205

CAYM AN ISLANDS

R

Total Israel
E [Cost $2,694)

orp.
7 RPR duz CTEAG0 E n xn
bishi HC Capital, Ine.

3BT dua CACAHIE n X0

£ BUNDS ¢ Realkredit Danmark A/S Panasenic Holdings Corp.

Avolon Holdings Fanding Ltd. 7.000% duz 10072050 E1 B2 2 T3 duz CTHAE00 an X0
5 I e DR 5 a2 &0 7 200% duz 10D120E B84 BJ Total Japan 600
Intaroceanica I¥ Finance Ltd. Total Denmark 805 [cost$503)
D00 dug 1AENE2E 2 2 [Cost $1,075)
Kaiza Group Holdings Ltd. JERSEY I:H_l‘illl ISLANDS 0.5%
117 00% dua 117112026 |2 400 &
MAF Global Securities Lt '::"f" pupsinaan Lut ) .
£ 7500 dus DBTRCIH Eil| 301 i S0 dug CAZ2027 ER 00 9

. nor 14200 .200% duz C1AAT i) gr
Sands China Lid. 13,400
5178 e DAL Eul 8 . Total Jersey; Channel

Total Dominican Republic Islands 196
Total Cayman Islands 504 [Cost $5 10) [Cost $223) |
[Cost $302)
LUXEMEOURG 0. SR
) Hungary Govermment Bond Sherbank of Russia Via SB Capital S.A.

Bonos de Ia Tesoreria de Ia Rep 3005 due D=2 120 HUE o BOUD 11 5 12 i3 “(35097 (5] s
B.OND% fue 21017043 5 . R

i MFE Magyar Fejlesztesi Bank Zrt Total Luxembourg
Total Chile 5 v due EURIE ELR 100 9 [Cost $201]
[Cost $7)
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MAURITIUS 0.5%

CORPORATE BONDS J0TES 0.5

Greenko Solar Mauritius Ltd.

5950% due 0772972026 ] 200 % 173

Total Mauritius 173

(Cost $201)
SOVEREIGN ISSUES

Mexico Government International Bond

08.500% due 09/31/2029 MEN 1,400 7
Total Mexico 67
(Cost $76)
MORDCCO 0.5%
M I ional Bond
4 250% due 121172022 ] 200 200
Total Morocco 200
{Cost $201)
NETHERLANDS 0.5%

ANK LOAI |GATION!
Sigma Holdco BY

B.320% due 070272025 FLH 200 32
SOVEREIGH ISSUES

Republic of Angola Via Avenir || BY

B.503% due 1207/2023 45 45

10.447% dus 07012023 wi__ 108
153

Total Netherlands 185

(Cost $200)

EANK LOAN OBLIGATIONS 0.7%

Bank of Industry Ltd.

T 745 dus 121472023 ] 267 268

Total Nigeria 268

{Cost $265)

RPO DS & MO .

Banco de Credito del Peru S.A.

4550% due 0317/2024 FEN 460 12

SOVEREIGM ISSUES

Fondo MIVIVIENDA S.A.

7.000% due 02/14/2024 &0 16

Peru Gevernment International Bond

5400% due DBM272034 100 143

B 200% due 081272026 200 b5l

220
Total Peru 332
(Cost $413)

SOVEREIGH ISSUES
Poland Government International Bond

0:250% due 1072572026 FLN 300 130

2.750% due 10252029 500 85

SBI—PIMCO HBRE#FO7+777>F (DC)
Y

FRINGIFAL
AMIUNT VALUE
(003! (0008}

Total Poland $ 235

(Cost $269)

[SOUTH AFRICA 3

Development Bank of Southern Africa Ltd.

B E00% due 1002172024 (e) AR 5,700 m

Eskom Holdings SOC Ltd.

[0 000% due 1273172032 4,300 ]

7.850% due 04/02/2026 12,000 Ba1

Growthpoint Properties International Pty Ltd.

5.872% due 0502/2023 $ 200 200

Sasol Financing USA LLC

B/ due 0372172024 200 1498
1,481

South Africa Government International Bond

0.000% due 01/31/2030 ZAR 700 I

10.600% due 1272172026 31,400 2,030
2,067

Total South Africa 3,548

(Cost $4,048)

[SOVEREIGH ISSUES

Republic of Uganda Government Eond

16.250% due 11/0672035 UGK 206,200 el

Total Uganda 54

(Cost 363)

[SOVEREIGM ISSUES 0.1%

Ulraine Government International Eond

7.750% due 040172023 $ 100 32

Total Ulraine 32

(Cost $56)

HNITED KINGDOM 0.8%

Jaguar Land Rover Automotive PLC

58754 de 11152024 ELR 100 a

NatWest Group PLC

4765% due 0372272025 $ 200 198

Total United Kingdom 295

(Cost $313)

NITED STATES 7.6%

Credit Acceptance Auto Loan Trust

2.350% due 111572028 B1 Bl

ECMC Group Student Loan Trust

2874% due 05252067 il %

Nelnet Student Loan Trust

2.474% due 027257066 ] ar

OneMain Financial Issuance Trust

4 130% due 051472035 100 a9
273

PRINCIPAL
AMOUNT VALUE
[ 1000s)
i BON|
AbbVie, Ine.
2.300% due 11/06:2022 § 200 % 200
3.200% due 1170872022 100 100
American Tower Corp.
3.000% due DB 52023 100 a3
3.500% due 0173172023 100 100
Aviation Capital Group LLC
3 8759 due 050172023 100 a3
Cigna Corp.
3.090% due 1173072022 200 200
Citigroup, In
2.544% due 09 100 a3
DAE Funding LLC
1 550% due 0812024 300 281
Ford Motor Credit Co. LLC
3 530% due 10/07/2022 200 199
General Motors Financial Co., Inc.
3. 267% due 01/0572023 100 100
International Lease Finance Corp.
0TS due 081572022 100 100
Komatsu Finance America, Inc.
2.437% due 031172022 200 200
Penske Truck Leasing Co. LP
3.300% due 0200172024 100 100
Rio Oil Finance Trust Series 20141
9.250% due 07/06/2024 il 1]
Ryder System, Inc.
2 J0% due 020172022 100 100
Southern Co.
2.9590% due 070172023 100 a9
Sprint Communications, Inc,
6.000% due 111152022 100 m
Sprint Corp.
T.875% due 09152023 100 104
2,365
Ellington Loan Acquisition Trust
267 4% due 0572572037 47 45
GSAA Home Equity Trust
6 312% due 11252036 ibl 106 48
RAAC Trust
2.324% due 02252046 7 ik
Soundview Home Loan Trust
2 524% due 10252037 Ll Jik]
226
Total United States 2,864
(Cost §2,932)

HORT-TERM INSTRUMENTS 45.5%

Constellation Brands, Inc.
1.702% due 07/052022 ic) i 290

|E DEPOSITS
Australia and New Zealand Banling Growp Ltd.

0.250% due 0701 ALD 9 b
1.060% due 070172022 4 3 3

36
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Banlt of Nova Scotia

[1530% daa 07042022 CaD g

1.080% d. y ] ]

BNP Paribas Bank

|078M% | due 0712072 EUR g
LIKE.

Browmn Brothers Harriman & Co.

N 270% das TFOUP0E2 HE A
3350% due 070172022 ]

Citibank H.A.

1.360% daa OFA01/2022 ¥ 5
DES Bank Ltd.

106500 doa OFAM0E2 E
HSEBC Bank PLC

10.780% | due 070772022 EU g
0.530% e O7A01/2022 GR?

JPMeorgan Chase Banl N.A.

13504 dae D401/ b3 3

MUFG Banle Ltd.

10L360% | due 070772022 ¥ I

Royal Eank of Canada

10:0% doa 0712022 4 i

Sumitomo Mitsui Banking Corp.

10.750%] due 07/27/2022 EUR g
¥

1050 dae D722 $

Sumitomo Mitsui Trast Bank Ltd.

g and Shanghai Banking Corp. Ltd,
11370% dua 7042072 HKD 1

51 385% e CEANIEE i ARG 3R00

M doz DRI Li
1 e DMO220E3

1.102

101465 | due 04072022 ¥ B0
10103%| due 0701797027 40,000
MR 11000

H AR

2400

2,713

1.335% daz 10041
2T da

S60 1,300

Total Short:-Term Instruments
(Cost $17.962)

105

335

]
£.313

2471

il
2,308

1.385
L0 218
1,580
17,157

Total Investments in Securities 97.4%
[Cost 541,224
Financial Derivative

Instraments (filg) (0.6%)
[Costor Pramiums, net $24)
Other Assets end Liabilities, net3.2%
et Assets 100.0%

SBI—PIMCO H#REHFOF+7T772F (DC)
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it 1)
36,702

(224)

1,220

37.658
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NOTES TO SCHEDULE OF INVESTMENTS:

* A zero balance may reflect actual amounts rounding to less than one thousand.

(a) Perpetual maturity; date shown, if applicable, ref ts next 1l call date.
{b) Security is in default.

ic} Coupon represents a yield to maturity.

{d) Couponrepresents a weighted average yield to maturity.

Marlet Yalue

Maturity Acquisition Market as Percentage of

Issn p Coupon Date Date Cost Valug Net Aszeis
Dewalozenet Bens of Botherdrea ln B ECO% 17107074 107N ] 3R3 H 31 [ ANt

EORROWINGS AND OTHER FINANCING TRANSACTIONS

The everage smount of borowings outstanding during the period ended June 30, 2022 was $E5 at a weighted everage interest rate of 0.604%. Aversge bomowings mey include sele-uybeck wansections and reverse repurchese agreements,
it held during the period

(F] FIMANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED

Implied Credit Unrealized
Fixed Deal Maturity Spread at Notional Market Appreciation/ Variation Margin
Reference Entity Receive Rate Date Juna 30, 2022 Amount™ Value {Depreciation) Asset Liahility
Roaing Lo 1 0% NRTEE073 1R % 30 3 i 3 17 $ n $ Al
Unrealized
Fixxed Deal Maturity Notional Market Appreciation/ Variation Margin
Index/Tranches Receive Rate Date Amount? Value (Depreciation) Asset Liability
iTraxs s ex-lacan [ Series 37 Injax 000 BEEET S 1200 i 125) 3 121 H 0 S
Unrealized
Pay/Receive Maturity Hotional Market Appreciation/ Variation Margin
Floating Rate Floating Rate Index Fixed Rate Date Amount Value [Depreciation) Aszet Liahility
Recene JiZ0R 12422022 5 ] S 1] & I 0
Rereur 3l 1I30R 7l i7 n 1
Fay ] i 13 1 0
Farrr Fhlnnt 1I30R 2 n il i
Fey 3 JI30H C 1] il i
(RS JIZ0R ¢ 1 i
Fey 3helom JI3UH il il U
Fiyy OR il il 0
1I20R Al il 1
30R 7 il 0
1I30R i 5 n i
ficce 3 Ielom JI30n E B 1 i
Fiarre 3 1I30R ] 5 il i
tinceye 0 1z u 14
a0 g 0
[EEE 16 u 14
Faceve 12 ] [EN
Rereue 1 ] n
Fiareue c 0 0 1
Rerer 3 ki ] 11
fincee 3 3 ] I
Tine 7 2 ] 1
Fey 4 1 1 i
Fiacee e i i 15
Faee! =R i 4 i 1%
Receet! anih EUFI20R 182 il 0 4]
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Unrealized
Pay/Receive Maturity Notional Appreciation] Variation Margin
Floating Rate Floating Rate Index Fixed Rate Date Amount [Depreciation) Asset Liability
Sdelon HU--3UBTS 1.290% b Ve HJ- k] 4 4 da b 104 i
o HJ=-2UB05 07en2028 il 0
it HIF-3LR0A 07747076 1 1
o HJ=-2LB05 13232001 1 0
Rerer 3 i} = : n 17!
fincee B ‘B ji] [EN
Fay I'El (16} 2 i
i B u 13
3 3 ] I
3 3 il AN
7 7 ] I
E n I
7 0 12
i 0 I
3 il )
£ il
E il
il il
2al 2
il PLH-AIR TR il 2
i FILH-AIROR Al ?
it FLHAATROR C 4
] 3
heceve i u
C 2
J il
il
SR_-LOCorpuaed 3h. it
BR_LHompounced £
Fay ARL-ZOEompooncad 1
hecewe SR_-CJ-Componcied il
Fey ARL-ZO1Compounciad £3
Fey SH_-CI-Compocd BB
Faceve SR_-L O ompouncad il
Rece SH_-CO-Curpoaied il
i SR_-LDHompouncad i
ARC-ZOEampongded ]
3R ampoonded 7
ARL-ZOCompounded ]
SH_-CJ-Compomced 4
_ L0 Compounced il
SH_-CO-Corpomicad 1
BRI O ompounead nazz0 il
SR_-COCorpuaed 22024 i il
3R ampouncd [AEA] 150
AN_-IOompouncad (an 33
BRLDIEAmpn e (23 25
_ZOMCompomnded i 1
SH_-C-Compounted 1) 4
AHC 201 Compounded [E]] 1
SH_-CO-Corpoaed 3] 1
SR_-L0Hampounded (1] 3
SR_-LDompuuneid ] 1
2RLLILampnncad il
ARC-ZOMCompooncad il
AR SO Ampn e il
I il
SH_-LO-Corpomad 2 il
SR LI Compomnced | 31 1
SR_-COCurnpouiad vl 211 22
3R ampouncd A 114 18 n
SR_-C O ompounead o an ] 141
BRSO ampn e 1 n 17
AR_-I0Componded 23 i} 12
AR D ampnncad (i 17 1l
SHL 201 Compouncizd [EH] 39 i
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Unrealized
Pay/Receive Maturity Market Appreciation] Variation Margin

Floating Rate Floating Rate Index Fixed Rate Date Value [Depreciation) Asset Libility
Fey Sh_-CJHCompomnted L0 U2 b Jiill] 4 [K[l)] 2 N i
oy SR_-L0Hompouncid i 01A0272023 1 ] I
ARSI Ampn e | W] ] 1l
SR_-L0ompauncad C n ] 0
AR IO amponcad 4 IR il 143
SHC 201 Compouncizd =ty (13 13! i
A_-LOCompouncad 44 ] il 141
SH_-ZJ-Compounczd I'El (1) 1 U
SR_-C O omponed 18 11 0 13
SH_-CO-Corpouted i ll] il 22
SR ompounced 36 bl 0 140
AR -LNCampoined g 1R1 n AT
3RS0 omponied e 13 0 137,
£ i
il [B=A
COCompounced 12 i
CUI-Compooneed 1,000 u 124,
S ompouneed 1800 33 kil 0
Dl-Corpomed 1,0CC 1] 4 0
DI-Compooniad 00 3 &) 3 0
OCompoinied 0 7| W] 3 1
0L ampounded ECO il 5 n 15
ZOlCompoonded ECO al g a0
ZU-Compounted 40 &l ! 4 U
_ L0l Compounded ECO k]l () g i
J1-Corpomed Al Wl ] 8 U
JHompounded 11.CE0% ECo Al 14 g 0
JHCoripomed 11.055% L0 il (&) g i
3R ampounded T1CER ECO A 141 g n
Fey AR_-IO I ompounded 11730% ECO il (£) g i
Fey SH_-LJMCompounded 11740 =Ll El [1:1] ! i
lincee AHL-ZO1Compounciad TET% ECO 3 3 il 14

[FENE 3 Lherright Iniertans
] 42E0% 1041072022 M 22300 C 0 il 0

hecew Cngrtane
4A30% 102EE022 4,000,000 3 13 il 1,

Rarrue % Derght Imedans
] 7 AN 02AE2073 TEonn Al i n 15

Rareve + Cerght Imedans
Setererce Halz R i) Le1420d ERERRA E b u (A

faceve Lotomaa I0R Cweraghs Inmeans
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hecewe Cotomaa BR Ceright Iniertans
A JCEDY 02052020 SR ET0000 i 17 H 13 k I 192,
Rareue
GEINN [AERRE I TaaaECcn 1 3 0 17
Fay weright Imteran:
fetereroe Hetz 1h=t El [L:1] B U
Fey
B [iCa AR N A 12 g i
Fey
BE40% 0120y ] ) 3 i
Foy
B TE0% [N n 1 n
Fay
REZES | (1 B n
Fey
B 2% [3r3172027 | [} B i
hecewe Cotomaa BR Cherright Iniertans
Aefererc TEE0% [aDE2027 Z 2 il 13
heewe Ctuno b
Aeferarca 7% OADE2027 36700 1 ] 15
RarFue Dotomaa AR Cweraghs Ineedans
Aeferama Hatz 7 5A0% AMR027 170500 7 2 il 17
Fey Dot sz I0F Jueright Intertans
detererce Hatz BIEDY OB 2 ) 2z i
feceve Coiomaa I0F Cueraghs x
e R EIE] 9450% C 1] u i
Faceve L 1B haeright I
et Sl 1T [ 400 C 0 il i
Rareve Tolomaa IBR Derght Incedans
feleramea Hata AEED% TMEZ07 EC 33 il 135
hecewe Cotomaa BR Cwerghs Iniertans
TEED% [4T52074 243400 4 4 ] 15
Fey werght Interban:
BEE0% 05122029 FEDC0 C 0 2 0
Fiey gl Intertans
el (m 10 0
a i n i
9 il 1
& ] i
i u i
7 il i
128 il i
Al il 0
Al 0 U
LD il 1
E il i
i il 1
E il i
C il i
12 il i
i 3 i
1 0
Faee i 1%
Receure 0 I
Fey ? i
Fey 1 i
liccene 3 il 0
hecee 1 u U
Fey [isil] 1 U
Fey 12 1 i
Recee z 0 I
Recewe 1 0 I
Rereiur n I
Fey 1 i
Fay i i
Fey i i




SBI—PIMCO HBRE#FO7+777>F (DC)
Y

Unrealized

Pay/Receive Market Appreciation] Variation Margin
Floating Riate Floating Rate Index Fixed Rate Value [Depreciation) Asset Liability
[IEHEE : b : 4 b 4 I i
AE] 0 il I
IRLIFEID 17R n 15
IBIMEEID [l5i} il 0
il Ly il I
Fey i i
Fey i i
himee u I
Fey 7 0
Fey i i
Foy 1 0
Rereir n 1
e il I
3 i
il i
7 H il 0
il i
z 2 il 0
T 0 il (AN
1 il 0
Fienie 7 H ] n
Raceue h 5 n 1
127 1 i
Al il i
Al il i
1202026 13 1 i
10052020 Al il 0
] il i
El i i
Tier:eer 18 p n 11
himee i n u 12,
Fey E| (8 1 i
[EHEE 4 14 u I
Recene [ 0 il 1
haee C 1] u U
Receve 3 2 0 I
Fay 1| & 1 i
Receue el sl 0 I
Tiezesr i} il 11
hixee k] u i
lier ik ] I
it} il 15
240 1 0
(33 2 i
q i i
k B i
| 1 1
£ il I
& 28 u 12
2l (3 ji] 1
1z 12 1 i
| Al il 1
i 1 0
[AKi] 1 1
kit il 14
in n I
E 1B il I
Fery vl 12 i i
Fey 3 1 i i
Fey 11 11 1 0
Fay | L] 1 0
Foy 2 1 0
Rereure 7 0 1
Fey oombery (1E1) B i
Firnpiue oomibeeg a n 1
ficcr K304 3 comberg ] il 14




SBI—PIMCO HBRE#FO7+777>F (DC)
Y

Unrealized
Pay/Receive Maturity Notional Marlket Appreciation] Variation Margin
Floating Rate Floating Rate Index Fixed Rate Date Amount Value [Depreciation) Asset Libility
heee Sracoh Chile Intererk Fate
07C0% 112412073 CLe 127,700 i £ H G i o3 14
Renpue
0EE0% 02472023 143,000 2 12 il 15
Fienriur 3
Luorage 250% U5 13:2029 123,000 [ 1] ji] I
Fay Srrenoll Chile ntarberk Feta
& 1.0/0% 1070 L2000 Al (] g i
Fiy Srecof Chile nitarbark Fate
Derag 1.0:0% 12107023 Al 19 ] i
Fieceye ifi Chile Intercork Fate
s ET10% K| 3 il il [}
Receive e Interoerk: Fate
3 13 il 17
Fey Chile ‘mterberk Fzte
] 1.040% 12177023 23000 2l (3 3 i
Fey Smmzof Chile ntzrberk Falz
furage ETEE G0z TIRECD [ A i 0
Feylt S rizuf Chile e ser k. Fate
* B3E0% 07OE2024 4,000 C n il 0
Fieniue
i 120472074 A2.000 " il [ANS
liecee
LHEY EERIERIERS a0 il 1 il 1"
lioeee Snecoll Chile Interoenk Fate
1 12042024 [ g 4 il [
Receive S Cile Inter ok Fate
B 2ES0% 12042024 [ € 1 il [EX
Fay 5 i Chile ntarbark Fata
Suvaragp 7 TED% 1207074 FR,CC El [E]] i i
Fey Simacof Chile ntarberk Fetz
Suvaragn 2010% 07i14 23500 136 (38 il i
Fey Smmzoh Chile ntzrberk Felz
ETE0% 0128730235 154,000 il i il 0
Fey Chile mbzrbier b Felz
2355 020520235 22R.00 135 m 0
Finne Frenall Chile Interoenk Fate
Auarag ETEEN 02077073 188,000 1 il (AN
liecee Srecoll Chile Interoenk [ate
Bearag BRI L2020 dadoce 18 | il 1
licene Gnecoll Chile Interoenk Fate
Do 02102025 3 Kl il |3
Receve S e Chile Inter sork Fate
5.350% 0210:2023 o i 5 il 15
Raceve 3 recofi CRile Inter ek Fate
02812075 1RD,000 E [ ] [EN
Reaceue
x] BZH0% 30,000 7 12 il 1z
heee ofi Chile Inter erk Fate
Buoraie 03012023 320,0cn i i il 124,
(RS ufi Chilk e ek, Fate
*: £730% 03012023 145000 1 1" il 1o,
Fey ufi Chile nibarberk Fale
] £ 2A0% 03M12025 120,000 El [13]] I 1
liocee
1 [IsET e 2800 47 7 il K
ficene
1.540% 0dn0:202 2 128,700 bl N il 13
Fey
pivs i 032173023 31,000 | B 1 i
Fay
Aesarag T3 03232023 L2000 C 0 1 0
Recee 3 recnfi CRile Intercank Fate
& [14 3 3 il 13
Fenpur Frenl CRile Interoarnk Fate

Suoragn BEZEY 04042025 164,000 ] 5 il 15;



SBI—PIMCO HBRE#FO7+777>F (DC)
Y

Unrealized
Pay/Receive Maturity Notional Marlket Appreciation] Variation Margin
Floating Rate Floating Rate Index Fixed Rate Date Amount Value [Depreciation) Asset Libility
heee Sracoh Chile Intererk. Fate
GETIY HU20E3 CLP 106,000 i 3 H 3 i o3 13
Fay
TEE0% 03102023 103AC0 C 0 il 0
Pry
10 OB 13200 18,500 [ 1] il i
Fay
£.ad% OB 1320 18,400 [ ] il i
Pt
Fvars) 10,0 C U il i
Foy
7 i an,ccn 15| (1R 13 i
Receive
1780% g q il 13
lizewe
] 17EM 020172028 21,000 4 4 ] 14
heee Sracoh Chile Interserk Fate
fumrage 1.750% 02172020 TR B 1 il 14
e Srrcuh Chile Inter ek Fale
2 2EAD% 030120260 200,000 i Bl il 13
Fiene
E SEN% 0312076 120,000 g 1a il [N
Fey
i I i G R =000 A (] 2z i
Pey
20E0% 047 26 163 (B3 ] i
Foy
1.580% 05U52026 1601 (G0 g i
Raceve
3 TE0% [ATEIZR A3,7c0 h 13 n 13
Fey
LETI% NISTFIE T il [H] B i
heee
S04 129472020 TED £ 0 il 15
Fey nlerbir k Felz
EE10% 0121:E0T B2ACD Al 14 4 0
Fay rtarhark Fafa
EEN% [IeB e e 10R,C00 El [13]] i 1
Fey ntarbark Feta
) [ty D el Bl,oC0 ] [E1] 3 i
Fey Srrecofi Chile ntarberk Fet2
Beprae B.CaE 0 | 121 2 U
Foy 5 rocofi Chile ntarbork Fata
! SETEN o3 4 (&) 4 i
Fay 5 racofi Chile niarberk Fata
B OCO% 201177027 197,000 El (L] B i
Fay rtarbiErk Fafa
215 ED,CC0 2 (] 2 i
Fey e iterberk Fete
3220y 12,500 C ] il i
Fey tilrbier b Fela
BoSE O3H/E027 1m,°co | 3 3 0
(RS
BOA0% 3NE2077 C n il il
liocee
031172077 7 2 il 13
liccene
B2 0 20dy 1 il Il
lizene
GEZEN [aean 3 C 0 il i
Fay
Ao G.350% 04043027 35000 Al i1 1 0
Fay Srenofi Chile ntarberk Fat
Buarap % | in 1 i
Fenriur Frennl CRile Interoarnk Fate

Burage LA O 0202y 3LHD C ] i i



SBI—PIMCO HBRE#FO7+777>F (DC)
Y

Unrealized
Pay/Receive Maturity Notional Marlket Appreciation] Variation Margin
Floating Rate Floating Rate Index Fixed Rate Date Amount Value [Depreciation) Asset Libility
Fey Srmzoh Chile nizrberk Fetz
L3E6% 0524/3027 [Hig 1130 5 ]| H 2 i 304 0
Fey
IR0 0525307 00 Al Al 1 0
Pry
B.20% UEDEZ0E 118,000 A (] 3 i
Fey f
& 1075 HIBIE iR 12 (12 12 i
Reene 5 recof Chile Inter cork. Fate
D L010% O 187202 L3000 all i u i
Fieceye Srewfi Chile Inter ok Fate
T E0% 787 000 Al ] 3 i
Foy I ritarhirk Fate
TUED% 1RNECD 3 3 n 17
I:E'y" Chile Interzerk. Fate
] B EC0% 18,000 C ] il i
Fey Simazof Chile nterberk Falz
ferage 2355 TEA0RDET 107 000 (24 (241 i 0
Fey Sirraof Chile nizrber k Felz
*: BUEH 040473020 43000 Al Al 1 0
Fiene
3 HE0% MR 42078 &2, 00 g 1q il [EN
lincee
3.5 UHlE 202 166,000 i u 24
licee
£l 1020 E [ il 14
Recee
E30% 10012020 20300 g 3 il 13
Raceve
SA00% 10012028 R1,0C0 E [ n 15!
lizee
S 100012028 178,000 13 13 il 13
heee
S570% 104012020 40000 z 2 ] 12
Fey nlerbir k Felz
BCC0% 101E028 130000 il 151 4 0
Fay rtarhark Fafa
ROI0% 0253079 7| 21 ? 1
Fey ntarbark Feta
X % Uiz L L u il i
Fey Srmecof Chile ntarberk Fet2
Deiae 03242024 C ] 1 i
Foy 5 rocofi Chile ntarbork Fata
B30 06232029 36000 C 0 1 i
Raceve
371 15147030 178,000 5 it | ] 173
Fay
3% 230 | [H] 3 i
Fey
20E0% OEA2030 =0,0cn 1z 13 1z i
Foy
2010% ORD1ZE030 0o El 1] i 0
RS
E20% 08012030 9 1q il [E}
liocee
EAT0% 08T 1770 7 H il 13
Fey
B 0% LRI AR IR ] B =0 ] 12 z i
lizene
2AE0Y 242030 126,500 # L il 144
Fay
desmrag LEE 112712030 [HIE 1220 (22 n 0
Fay Srenofi Chile ntarberk P
& 20 1231 i i
Fay Srenofi Chile ndarberk Faf
Luworagn 5 C0% 1450 | W) 1 o}




SBI—PIMCO HBRE#FO7+777>F (DC)
Y

Unrealized
Pay/Receive Maturity Notional Marlet Appreciation] Variation Margin
Floating Rate Floating Rate Index Fixed Rate Date Amount Value [Depreciation) Asset Libility
Fey Smzoh Chile nizrberk Falz
£730% 152301 [Hig 14,50 5 Al H i1 B [ 0
Rerpue
SEE0% 03172052 16,700 1 1 il I
Fiene
e 22042 16,=C0 1 1 ji] I
lienee
BEb SNkl sy C u u i
Recene
B [IEh IR C u u i
Fieceye bl -f Chile Interzork. Fate
Auaragn (40877057 700 C n n n
Fay
B A% [E: C n n i
Fey
1 B D% [EAE2032 i3 1 1 ] I
Fey Smzof Chile nizrberk Falz
furage GEID 0G4 72032 33300 1 1 il 0
Fey Srrazof Chile nizrber b Felz
fuarage 0% OR2E2032 200 C i}
4 e $ b 4 §  (26a)
Total Swap Agreements $ 910 § 966 $ 5 (2662
“he failewing i & summary of tha marke velue and variet on meng o oof Cecharca Treced o Sertralby Cleared Trecial Jariatioe Instrumerts & of Juna
Cash of $671 has been pledged as collateral for exch -lraded and centrally cleared financial derivative instruments as of June 30, 2022. See Note 8,
Master Netting Arrmgements, in the Notes ta Fi 13 for more infi ion regarding master netting arrangements.
Financial Derivative Assets Financial Derivative Liabilities
Variation Margin Variation Margin
Market Valup Asset Market Value Liahility
Purchased Swap Written Swap
QOptions Fatures Ag Total Options Futares Ry Total
Total Exchange-Traded or Centrally Cleared $ 0% 0 % 2,244 % 2244 % 03 0 % [2,862) % 2,662)

and acrzatcent s, 3 dehncd under the e of foars
T or ur dzrlying securiti =5 comprising the rfersnced gz or |
socunTies comprang to relornce d inde:

Gl il eining ther e =n e

fprotzzncn an arount cousl o o aotonal ama w0 the 3
 the nntinra zmount ol the swep less e ecovery vElie ol the

Fl 1 perionl =l sy
burargSelle g promeczon 2
il sl sl = g r|IlFI vl ne ik ol delanlt ornther e b santon

= clerinnalien o e relermed iy

el i
elinert i ner the 2 =R
'hcu aem um porzncal amount the Furd ek hquLwd W 2y & aselkr
I|L[.1 s and rsalong waucs foreredic del

2dirpeozzon i credic es detnzd under tre wzrmg of that pareular swas agreement
Serlarmance sk and cpees oc of ¥ exaected wabiling (or proded lor b eecedi deriatie shou i o
e vehen enmpsed b0 £ notional smoUnTaf re wEp, r=prssrt 3 dersrao cEmion of the refzrenced i dz

el

T OCCUrE 95

kL||I||||||. skl
vt | st wlleti o

B The U el Stcernents b ot ol e

Currency to C yto i ppreciation /i

party e Deli e Received Asset Liahility
RO LLP 1 E ] 3 B n
f0a COF C n
[0 HLE [ 1]
0o& hiih C i
Bilé FER C (2041
B it 36 0
ROl “RY [N n
ROA B ity C (14
fa L7 [ i
iy Lek, L 0]




SBI—PIMCO HBRE#FO7+777>F (DC)
Y

Settlement Currency to Currency to Unrealized App
Counterparty Month be Delivered Asset
bk {1 2 z 4 C 2 2
i 0
C 1]
3 il 0
[ n
C (13
5 L ;
r )
3 ]
C 80}
63 0
C £
LLF 3 n
Ik i n
i C u
(KK il C I
IR C u
c 0
1 1]
0
[ C (3R
[k, C 2
tn C (4
HUF L 1]
[ES) T ]
4
c
C
C
[ C
Lk C
I C
EN C
TRY i
4R c
B 3
i n
C (12
CLe C i
C4H C (1]
[EES] C ]
5 dl 0
n
I4H )
Lo? [H1]
H ]
C4H I
H i
0
IMH 2
c 125
B s n
47 n
k4] L i
C i
5 C U
Lt C (13
60 C i1
Lo? C [E1l]
5 i 0
MRS C n
C (200
k3 i n
4 C ]
£ C 0




SBI—PIMCO HBRE#FO7+777>F (DC)
Y

Settlement Currency to Currency to Unrealized App
Counterparty Month be Delivered be Received Asset
TBE W r = ” 3 T
[8:]4 C
LBE 25
LRE C
LRE C
LRE C
LOE G n
414 4 u
LOK ] ]
818 4 1]
i1 4 0
LRE i n
CRE C 2
: C [t}
C i1
al ]
4
C
E
b
PEN C
B
T C
b i
C
C
C
ERl C
cLe C
KR C ;
FLY C ]
5 bh 1]
C ]
C 0
& n
B L 1
B i n
0 C n
5 & u
C 31
1 1]
C n
cL? C 0
! C (1
7 C (3
? C 1
233 4 5 ]
4 C 1]
4 u
1 0
i n
132022 C 22
IR TNH C n
) H 4 1]
NI JFEnz: n
ND T 3 ]
WO A I1F 0




SBI/—
PIMCO HBRE#7717772F (DC)

Settlement
Counteparty Currency to
& P be Delivered be ecsind e
\: N - [:LiJe Receiulzd _ Asset B
AL “ I s .
JEM ; s L
5 o W :
JEM ' $ E :
JEM a .I u
: v E (3am
: \ r ]
JEM ; n
JEM ‘. U
JEM ’ L u
JEM s U
JEM 0 E u
JEM o i g IH]
JEM ; ! :' n
A K b F n
JFM ’ $ ‘ U
=M y n
[1EM o k L !
k3 ‘ 5 . u
i o MEN L 1]
Ah3 $ r u
M Irl n
: . N n
o [EE. . n
i ’ U
M.I' ) :t. LI
[Ah3 L :
: . C i
Ak - E u
: e C 1
i E n
MY LR, I r n
i i b B n
Wi : U
L ’ i u
m Thit E 1]
Ah3 i : D
: o C 171
: o C 1
: o C (38)
i T r ;
i e Lk L i
- L"-r 5 'LI | II]
T ‘ )
i £ 0
s n
K . C 151
C
2 : :
4 1]
WXk L :
\‘ : C 1]
MEY : |
ChE g E i
IhF : E D
5
[l
CNY :
Lk 0
&1 L
e HOE L
5 Eif ¢
- R :
4 $ r
) PR n
EUR 31 :
43 b i i
4 0




SBI—PIMCO HBRE#FO7+777>F (DC)
Y

Settlement Currency to Currency to Unrealized App
Counterparty Month be Delivered be Received Asset
S0 (I ] 3 LIk, ih 4 C
S0G 0 Hk 1.1 5 7 C
S8B I ShL C
58 ERL C
TR k) 3
TCR HUF C
“Oh 4 i
Uk
st 2
Llasi 2
5 -
a5 7
LAG ERL 1
LG MRy [ [131]
Lt KL C (243
[IEH il C (2
L 5 i I
LaG C i
Lt b ]
LaG C 0
a6 4 n
I ] 3 n
LA ks C i
LAt 5 C u
st 2 1]
Llasi SRR C [e1]
LaG 153 TRY 0
LaG 122 8k C 5]
(1] o TR C (3n
LG 7 Cht E.817 4 47 1
Total Forward Foreign Currency Contracts § 2,307 4 2,231)
PayReceive Exercise  Expiration Totional Market
Counterparty  Description Floating Rats Index Floating Rate _ Rate Date Amount"! Cost Vilue
; e L rrcllateralized
CRE Put - T70 3rear Ivecest Rate Swap [T Lall Rate Farane ronmg o4 Moo s EG
Strike Expiration Notional Market
party Description Price Date Amount!! Cost Value
i Fur - OTT Furoweras L3 H 35 JFQEE 3 1 B Il
Total Purchased Options 3 7T & 4
Buy/Sall Exercise  Expiration Market
Counterparty  Description Protection Rate Date Value
(i) Call - CLA G349 rdz By 07C0% [it:1y 4 il
GET Pt - SOX1G-32 e el 000773022 18]

Total Written Options $ 5§ (]



51

SBI—PIMCO H#REHFOF+7T772F (DC)

Implied Credit Unrealized
Fixed Denl  Maturity Spread at Motional Premiums Appreciation/__Swap Agresments, at Value
party Entity {Pay) Rate Date Juna 30, 20224 Amount®™  PaidiReceived) preciati Asset Liability
R0 A | Gewrrerart Iteenatinnal Rerd 110003 % R0 ] k] 3 3 12 i 0
[ Grag | Gererrmart Irternationsl D 2m 1 L il
JEM e | Goerrrrer L Irternatonzl Brood qun i i 10 ]
5 £ ] 4 ¢ 32 4 i
Implied Credit Unrealized
Fieed Deal ~ Maturity Spread at Notional Premiums Appreciation/ _ Swap Agreements, at Value
[ party Refi Entity Receive Rate  Date June 30, 2022% Amount™  Paidj{Received) (Depreciati Asset Liability
BRC N8 Firgroe Lud. T.000% A CG0D% ER i $ 2 5 1 s 1 5 t
Notional Hotional
Amount of Amount of Unrealized
Maturity Curremcy Currency PPremi Appreciation/ Swap Agreements, at Value
[ ' Pay Date®  Received”  Deliversd”  PaidfReceived) [Depreciation)  Assst Liahility
(LR Fized rate equal o 22.300%
bazed o e it ovgl amo ot
of curerey racamed
ARS RAR B Eal 13 I 3 17 4 < 4 1
GLR wcd rate coudl to 332505
baed
ot e
ofcorrarcy de wered ORO0/202 2223 i) o 43 ji]
) 0 ] Bl 4 B ]
Pay/Receive Unrealized
Floating Maturity Notional Premiums Appreciation/__ Swap Agresments, at Valug
Counterparty Rate Hoating Rate Index Date Amount Paid/[Received) (Depreciation]  Asset Limbility
D04 fieconae I hlorth ILS TEDOR Li L B i ] i E 12 ] C
I Pay F-Morth ILETE ROR 1 (o n ]
GLM Hecene Siracch Chilz Irteraank Hat CLe 1 3 2
GLM Siraueh Chiz I ersank i 0
ML F 121532028 Hb i i
LiiE 12157201 ] 0
HIGF 12 IRI02R ks
HIGT TENETA i
B 5 S f
Total Swap Agreements 3 § 5 210 §

he tal o e sur sty of the rner<et waluz of 000 fmanc sl dervatiee rsira

=iz and collaters | pledged!) - ecered

{h) Securities with an aggregate market value of $309 and cash of 5562 have been pledged as collateral for inancial derivative instruments as govemned by
International Swaps and Derivatives Association, Inc. master agreements as of June 30, 2022,

Fimancial Assets Financial Liahilities

Forward Forward

Foreign Total Foreign Total Net Marlet  Collataral

Currency  Purchased Swap Over the Currency Written Swap Overthe  Valwe of OTC  Pledged/ fiet
Counterparty Contracts Options __ Ayreements  Cownter Contracis Options __ Agresments  Counter  Derivatives  (Received)  Exposurs®™
0o& LR ] H 0 4 4 a 3 4 1] H C (302 i |'ER $ o B )
bFE 0 il 1] ] 1287
BFC [y I i} C 1310 il
B3t [ il 0 C il il
LRE 1 il n C 1347 (3
e i il n [ s 4R




SBI—PIMCO HBRE#FO7+777>F (DC)
Y

ial Derivative Assets Derivative Liabilities

Forward Forward
Foreign Total Foreign Total Net Market  Collateral
Currency Purchased Swap Over the Currency Written Swap Overthe Valwe of OTC  Pledped/ Net
Counterparty Contracts Options A;mmem Counter Contracts Dptms Agreements  Counter Derivatives  (Received)  Exposure™
LM 3 ! ] 0 3 iy = 14 § 157 2 ] 3 } ] 161) ] el % 130 B a
GET 0 il 0 1] U] ] L]
HLE [ il 0 1 il 16
i 1 il n 1287 il
i 18 n | (4
1 il n n 177 1
il 0 2 g 1] ) 1 il 1
163 0 il 18 1] fa il Ia
il 0 123 k| 1] 12 il 12
17 i il 17 0 C [ a £
n 0 ] n n C ; il el
14 0 il 14 0 C 13 ] 13
n 1 il 1 n C 1 il 1
12 i il 12 0 C ) el il (4
177 1 il 132 n L (AR ael] i 13
Total Over the Counter 4% 2,307 § 4 § 270 $ 2,581 $(2.231 ¢ 6 % (1500 % (2,387)
T Sntinnal amonne represans the wmber ol i
L eFy Iz L0 anjacr* I Bz L e, 4 1ncd unEr e s 3 I\h’ ".cularsw:n areem et the Fund wal e ther i rcens from the seler ol protecnon =n amosr o zual o te notonzl amountof e swa

= giEp less the ecovery vele of the

IR [ HYUET RN 0 ECOALE B I peerionl =rl s e el catons ol the

of defau T we. The mn2led credicspread of 3 sarmc 0 o re e e of brargSelle g promection 200 mzy relude
cidg rEprEsEnt o recitEc ndness and 2 g e of dzlauls or ather ceds mn[w:umg
- ot r ] a]r= RN
b [aIurJunl e Furd coc ke be requ red w x\ iz :ulcmd':unm. onor e s a buyer oferzdic L‘t[ chion |ILL|cj|[c it el 25 defncd under tre czons ol hat pareular svao agreenent
K unal the curen i i
F 5
L by Lo nted s s s gresn s ool e san=

I ATAIGRT RN

FAIR VALUE OF FINANCIAL DERIVATIVE INSTRUMENTS
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The Effect of Financial Derivative Instruments on the Statements of Operations for the period ended June 30, 2022;
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FAIR VALUE MEASUREMENTS
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