
CUSIP DESCRIPTION SECTOR COUPON MATURITY CURRENCY PAR/SHARES/QTY PRICE MKT VALUE (USD) DURATION
135087ZE7 CANADA GOVT BOND North America 1.5000 06/01/2012 CAD 5,900,000.000 99.1718      5,767,221.37               2.12
464287234 ISHARES MSCI EMERGING MKT IN North America 0.0000 12/31/9999 USD 503,849.000 42.1200      21,222,119.88             0.00
464287465 ISHARES MSCI EAFE INDEX FUND North America 0.0000 12/31/9999 USD 327,431.000 56.0000      18,336,136.00             0.00
693390403 StocksPLUS® Fund North America 1.5700 01/01/2013 USD 3,960,253.598 8.2700       32,751,297.20             0.86
693390700 Total Return Fund North America 2.9500 04/01/2017 USD 1,084,427.375 11.0400      11,972,078.19             4.82
722005816 Investment Grade Corporate Bond Fund North America 6.1100 06/01/2019 USD 312,500.500 11.1800      3,493,755.59               6.71
72201D9J8 PIMCO CAYMAN COMMODITY FUND II LTD SPV North America 0.0700 07/01/2010 USD 473,636.621 6.0983       2,888,387.67               0.09
72201R601 PIMCO 3-7 Year U.S. Treasury Index Fund North America 3.5900 04/01/2015 USD 10,000.000 75.0800      750,800.00                  4.57
74913GAC9 QWEST OP CO North America 8.8750 03/15/2012 USD 1,000,000.000 110.0000    1,100,000.00               1.83
78463V107 SPDR GOLD TRUST North America 0.0000 12/31/9999 USD 118,025.000 108.9500    12,858,823.75             0.00
SPX0P0002 CBOE EPUT S&P500 INDEX @ 600 North America 0.0000 12/18/2010 USD -1,000.000 1.7750       (1,775.00)                     0.00
SPX0P0010 CBOE EPUT S&P500 INDEX @ 700 North America 0.0000 12/18/2010 USD 1,000.000 4.1000       4,100.00                      0.00
SPX0P0036 CBOE EPUT S&P500 INDEX @ 850 North America 0.0000 06/19/2010 USD 6,700.000 1.2250       8,207.50                      0.00
SWPC30Z63 CDX IG9 10YR 15-30% BP GST North America -1.0000 12/20/2017 USD 1,470,000.000 (1.8935)      (27,834.30)                   0.00
TUM000009 FIN FUT US 2YR CBT 6/30/10 North America 6.0000 07/01/2010 USD 6,600,000.000 108.4766    7,159,453.13               1.70
TYM000001 FIN FUT US 10YR CBT 6/21/2010 North America 6.0000 06/22/2010 USD 1,400,000.000 116.2500    1,627,500.00               6.20
XLF0P0005 XLF (JUN '10 $10 PUT) North America 0.0000 06/19/2010 USD -168,500.000 0.0150       (2,527.50)                     0.00
XLF0P0013 XLF (JUN '10 $12 PUT) North America 0.0000 06/19/2010 USD 168,500.000 0.0500       8,425.00                      0.00
72201F516 Emerging Local Bond Fund Emerging Markets 6.1400 09/01/2016 USD 1,249,541.968 10.3800      12,970,245.66             4.73
72201P522 Emerging Markets and Infrastructure Bond Fund Emerging Markets 7.7900 02/01/2018 USD 976,796.416 11.2900      11,028,031.56             5.68
693390874 Global Bond Fund (Unhedged) Other 3.5600 01/01/2018 USD 971,803.295 9.4500       9,183,541.17               5.79
72201M446 Global Advantage Strategy Bond Fund Other 3.4900 07/01/2016 USD 1,412,227.597 11.0800      15,647,481.77             4.88
3128X8D41 FED HOME LN MTGE GLBL NT 1 (3MMM) FRN Net Cash Equivalents 0.1088 02/01/2011 USD 150,000.000 99.9588      149,938.20                  0.09
3128X8E24 FED HOME LN MTGE NT (3MMM) FRN Net Cash Equivalents 0.1791 08/05/2011 USD 122,000.000 100.0058    122,007.08                  0.09
3128X8E24 FED HOME LN MTGE NT (3MMM) FRN Net Cash Equivalents 0.1791 08/05/2011 USD 278,000.000 100.0058    278,016.12                  0.09
313385UZ7 FEDERAL HOME LOAN BANK DISC NT Net Cash Equivalents 0.0544 04/01/2010 USD 4,000,000.000 100.0000    3,999,999.89               0.01
313397A50 F H L M C DISC NT (RB) Net Cash Equivalents 0.2235 08/03/2010 USD 2,000,000.000 99.9144      1,998,287.78               0.32
313397C33 F H L M C DISC NT (RB) Net Cash Equivalents 0.2396 08/17/2010 USD 2,000,000.000 99.8987      1,997,973.33               0.36
313397YV7 F H L M C DISC NT Net Cash Equivalents 0.1799 07/02/2010 USD 5,000,000.000 99.9530      4,997,650.00               0.24
313397ZS3 F H L M C DISC NT Net Cash Equivalents 0.2062 07/23/2010 USD 2,000,000.000 99.9323      1,998,646.67               0.30
313589YL1 F N M A DISC NT Net Cash Equivalents 0.1772 06/23/2010 USD 3,500,000.000 99.9558      3,498,452.50               0.22
317512GZ8 CDX.O P 1.6 IG13 5Y 06/16/10 GST Net Cash Equivalents 0.0000 06/16/2010 USD -5,000,000.000 0.0178       (891.63)                        0.00
722010105 Short-Term Floating NAV Portfolio Net Cash Equivalents 0.5100 08/01/2010 USD 1,179,682.885 10.0130      11,812,164.72             0.21
898688395 FINL FUTURES MAINTENANCE ACCT Net Cash Equivalents 0.0100 12/15/2015 USD 62,012.270 100.0000    62,012.27                    0.00
908688393 STIF FUND (AUD) Net Cash Equivalents 0.4000 12/31/2015 AUD 1.000 84.9812      0.92                             0.00
911688398 STIF FUND (CNY) Net Cash Equivalents 0.0000 12/01/2015 CNY 1.000 102.3885    0.15                             0.00
920688397 STIF FUND (CAD) Net Cash Equivalents 0.0000 12/31/2015 CAD 1.000 87.2513      0.99                             0.00
922688395 STIF FUND (DKK) Net Cash Equivalents 0.0000 12/01/2015 DKK 1.000 104.5361    0.18                             0.00
929688398 STIF FUND (EUR) Net Cash Equivalents 0.1000 12/01/2015 EUR 1.000 102.7271    1.35                             0.00
940688393 STIF FUND (HONGKONG) Net Cash Equivalents 0.0000 12/01/2015 HKD 1.000 100.9411    0.13                             0.00
948688395 STIF FUND (JPY) Net Cash Equivalents 0.0000 12/15/2015 JPY 1.000 93.4400      0.01                             0.00
956688394 STIF FUND (NZD) Net Cash Equivalents 0.0000 12/31/2015 NZD 1.000 88.7887      0.71                             0.00
960688398 STIF FUND (NOK) Net Cash Equivalents 0.0000 12/01/2015 NOK 1.000 89.0355      0.17                             0.00
968688390 STIF FUND (SGD) Net Cash Equivalents 0.0000 12/01/2015 SGD 1.000 95.0674      0.72                             0.00
980688394 STIF FUND (SEK) Net Cash Equivalents 0.0000 12/31/2015 SEK 1.000 93.5610      0.14                             0.00
9840608A4 STATE STREET REPO Net Cash Equivalents 0.0100 12/01/2015 USD 636,871.460 100.0000    636,871.46                  0.00
984388397 STIF FUND (CHF) Net Cash Equivalents 0.0000 12/31/2015 CHF 1.000 96.8346      0.95                             0.00
988688396 STIF FUND (GBP) Net Cash Equivalents 0.0500 12/31/2015 GBP 1.000 106.7967    1.52                             0.00
AUD0091A7 AUSTRALIAN DOLLARS Net Cash Equivalents 0.0000 04/01/2010 USD 1,886,000.000 1.0896       1,730,875.48               0.00
AUD0091A7 AUSTRALIAN DOLLARS Net Cash Equivalents 0.0000 04/01/2010 USD -1,886,000.000 1.0896       (1,730,875.48)              0.00
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AUD0120A2 AUSTRALIAN DOLLARS Net Cash Equivalents 0.0000 04/30/2010 USD 1,886,000.000 1.0931       1,725,417.15               0.00
CAD0096A4 CANADIAN DOLLAR Net Cash Equivalents 0.0000 04/06/2010 USD 3,010,000.000 1.0146       2,966,826.74               0.00
CAD0096A4 CANADIAN DOLLAR Net Cash Equivalents 0.0000 04/06/2010 USD -5,871,000.000 1.0146       (5,786,790.62)              0.00
CHF0130A5 SWISS FRANCS Net Cash Equivalents 0.0000 05/10/2010 USD 1,685,000.000 1.0522       1,601,424.84               0.00
CNY0321A0 CHINESE - YUAN RENMINBI NDF Net Cash Equivalents 0.0000 11/17/2010 USD 180,101.000 6.8000       26,485.31                    0.00
CNY0327A4 CHINESE - YUAN RENMINBI NDF Net Cash Equivalents 0.0000 11/23/2010 USD 19,898.000 6.7985       2,926.83                      0.00
CSH00MLP2 CASH COLLATERAL FUTS MLP USD Net Cash Equivalents 0.0700 12/31/2060 USD 0.000 -             -                               0.00
EDM000003 FIN FUT EURO$ CME 06/14/10 Net Cash Equivalents 0.0000 06/15/2010 USD 2,000,000.000 99.6300      1,992,600.00               0.25
EDZ000009 FIN FUT EURO$ CME 12/13/10 Net Cash Equivalents 0.0000 12/14/2010 USD 2,000,000.000 99.1700      1,983,400.00               0.25
EUR0116C5 EUROPEAN MONETARY UNION EURO Net Cash Equivalents 0.0000 04/26/2010 USD 2,307,000.000 0.7390       3,121,663.70               0.00
GBP0175B7 BRITISH POUND STERLING Net Cash Equivalents 0.0000 06/24/2010 USD 2,662,000.000 0.6596       4,035,883.28               0.00
JPY0109A6 JAPANESE YEN Net Cash Equivalents 0.0000 04/19/2010 USD 205,163,000.000 93.4302      2,195,895.62               0.00
SEK0130A9 SWEDISH KRONER Net Cash Equivalents 0.0000 05/10/2010 USD 1,615,000.000 7.1964       224,417.67                  0.00
SWPC002G0 MEXICO EM SP 12/21/09 DUB Net Cash Equivalents 1.0000 03/20/2011 USD 2,000,000.000 0.4078       8,156.64                      0.00
SWPC003G9 SOUTH KOREA GOVERNMENT AS SP DUB Net Cash Equivalents 1.0000 03/20/2011 USD 1,400,000.000 0.5640       7,895.33                      0.00
SWPC089G6 GAZPROM INTERNATIONAL EM SP 12/21/09GST Net Cash Equivalents 1.0000 03/20/2011 USD 700,000.000 (0.1711)      (1,197.98)                     0.00
SWPC092G1 QWEST OP CO SR UNSECU NEGB SNR S* BP JPM Net Cash Equivalents -1.0000 03/20/2012 USD 1,000,000.000 (0.1964)      (1,964.20)                     0.00
SWPC219E4 TRANSCAPITALINVEST LT EM SP 09/21/09 BRC Net Cash Equivalents 1.0000 12/20/2010 USD 100,000.000 (0.1814)      (181.39)                        0.00
SWPC318G9 RSHB CAPITAL SA FOR O EM SP 12/21/09 BRC Net Cash Equivalents 1.0000 09/20/2010 USD 800,000.000 (0.2449)      (1,959.52)                     0.00
SWPC994F2 ABU DHABI EM SP GST Net Cash Equivalents 1.0000 03/20/2011 USD 1,400,000.000 0.4565       6,391.50                      0.00

TOTAL SECURITIES POSITIONS HELD 214,403,895.87           
UNINVESTED CASH PLUS RECEIVABLES 10,485.92                    
NET UNSETTLED TRADES (13,418,588.49)            
NET FUTURES HELD (12,762,953.13)            
ACCOUNTING MARKET VALUE 188,232,840.17           
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Additional Disclosures:

This material has been distributed for informational purposes only and should not be considered as investment advice or a recommendation of any particular security, strategy or investment product. No part of this material may be 
reproduced in any form, or referred to in any other publication, without express written permission. Pacific Investment Management Company LLC. ©2010, PIMCO.   

PIMCO Funds are distributed by Allianz Global Investors Distributors LLC, 840 Newport Center Drive, Newport Beach, CA 92660, (800) 927-4648.  

The Fund invests in other PIMCO Funds and performance is subject to underlying investment weightings which will vary.  The cost of investing in a fund that invests in other funds will generally be higher than the cost of investing in a 
fund that invests directly in individual stocks and bonds. Investing in the bond market is subject to certain risks including market, interest-rate, issuer, credit, and inflation risk; investments may be worth more or less than the original 
cost when redeemed. Investing in foreign denominated and/or domiciled securities may involve heightened risk due to currency fluctuations, and economic and political risks, which may be enhanced in emerging markets. High-yield, 
lower-rated, securities involve greater risk than higher-rated securities; portfolios that invest in them may be subject to greater levels of credit and liquidity risk than portfolios that do not.  Equities may decline in value due to both real 
and perceived general market, economic, and industry conditions.  

Mortgage and asset-backed securities may be sensitive to changes in interest rates, subject to early repayment risk, and their value may fluctuate in response to the market’s perception of issuer creditworthiness; while generally 
supported by some form of government or private guarantee there is no assurance that private guarantors will meet their obligations. Income from municipal bonds may be subject to state and local taxes and at times the alternative 
minimum tax; a strategy concentrating in a single or limited number of states is subject to greater risk of adverse economic conditions and regulatory changes. Commodities contain heightened risk including market, political, regulatory, 
and natural conditions, and may not be suitable for all investors. REITs are subject to risk, such as poor performance by the manager, adverse changes to tax laws or failure to qualify for tax-free pass-through of income. There is no 
assurance when investing in short sales that the security necessary to cover a short position will be available. 

Derivatives and commodity-linked derivatives may involve certain costs and risks such as liquidity, interest rate, market, credit, management and the risk that a position could not be closed when most advantageous. Commodity-linked 
derivative instruments may involve additional costs and risks such as changes in commodity index volatility or factors affecting a particular industry or commodity, such as drought, floods, weather, livestock disease, embargoes, tariffs 
and international economic, political and regulatory developments. Investing in derivatives could lose more than the amount invested. The use of leverage may cause a portfolio to liquidate positions when it may not be advantageous to
do so to satisfy its obligations or to meet segregation requirements. Leverage, including borrowing, may cause a portfolio to be more volatile than if the portfolio had not been leveraged. The Fund is non-diversified, which means that it 
may concentrate its assets in a smaller number of issuers than a diversified fund.  

The value of most bond funds and fixed income securities are impacted by changes in interest rates. Bonds and bond funds with longer durations tend to be more sensitive and more volatile than securities with shorter durations; bond 
prices generally fall as interest rates rise.


