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® PIMCO Capital Securities Fund (nesuwdn) : nesyufiidhmnefielildsunanouunugeanainnisamulu Capital
Securities AfisAthala Ingldvannisdanisamuetaseuney tnsazawueestiosiesay 80 vosarMIwgay
avisvasnowu lu Capital Securities Swefs ns1ansvll (Fudiidifamsdneaenidensd wie liasi), contingent
convertible bonds way/v3ensansnuiieenlaganiunisidu 1wy suIn1s waz U3 Yseiude Tngndnnind

amu%ﬁﬁy’aﬁlé’%’umﬁmé’uﬁummmL%ﬁ@@g”imsﬁu Investment grade wag N3 Investment grade

el nesuodldinsranseyiug (i dufedostuanudsmiafionsamu) Fsnsldnsanseuiusinanas

ylinng leverage Wiy Tapszdy leverage wasnasyuaaiiazaglurasiaus 0% F 500% vosyaAmInSauas

N13ATLINAN gross notional value YBINIIENTOUNUSVDINBINU Uazlar1na1nreIN1Tavulagnsilag A1ndvedl

HATINYRINIANUE long Waw short T3iiiu 700% vesyarmIndduans

LGN Rk Ane ﬁ’agja ﬂawguwa"n‘lﬁ'ﬁl'm https://www.pimco.lu/en-lu/investments/gis/capital-securities-
fund/inst-acc
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0 (Active Management)
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® nawuUaAuny wAUUnea He3n Tlus p1afasanamuluns el g dyanevieaiamit (Derivatives) fifish
wadudasuanivdsudulaeiianusrasdifletotunnudes Instuegiugasfifinvesiinnsnasmuniuaniu
mangaufuaamnsalluusiazva eradsdimudssiusniuaniudsuiumiesy dsenavinliamuldfuna
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® nasunanaIu1IaIuly loan participations Wag/139 loan assignments way/%38 Credit Default Swap Tu
g1z Protection seller faifuningaulsziand uilaliningauiinemulneamuld Taguas. 2y monitor N3
amulunsngauninand wasminneasmunaninisamulu loan participations waz/%39 loan assignments Laz/
50 Credit Default Swap lugnug Protection seller 1nninsagay 20 e NAV Y8INaUnan Uaa. V@ uans
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N89U33U International credit AAA AAA BBB #n1 BBB unrated

rating scale

e wskinsdinnesuamulusuduaudLgelie (credit rating) TULAUNT 20% Va3 NAV
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High Issuer 71 A

Concentration Risk 10-20% 20-50% 50-80% > 80%

High Sector 71 (N

v

Concentration Risk < 20% 20-50% 50-80% > 80%

VELe: NBUNAnInTTawunsEandluriingnamnssy Banking

q q

o

High Country M1 &9
Concentration Risk < 20% 20-50% 50-80% > 80%
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AdIUVDUTANNTNITUNDMNU LA FININITULALNITAMUGIHAVIINDINUNEN

Top 10 Corporate Holdings Capital Structure Positioning (%MV)
DEUTSCHE BANK AG SUB 23
BANCO BILBAD VIZCAYA ARG COCO JR SUB 23 Banking M 74
ING GROEP NV COCO JRSUB 21
INTESA SANPAOLO SPACOCO JRSUB 1.7 Insurance I 34
HSBC BANK FUNDING STER EMTN PRFSTY 14
CAIXABANK SA JRSUB COCO PRFSTY REG 14 Financa Corporation B
HSBC HOLDINGS PLC JR SUB COCO 13
KBC GROUP NV JR SUB COCO 13 Gavemment b8
UNICREDIT SPA JR SUB 13
CAIXABANK SA JR SUB PRFSTY 12 Mon-Financials  -1,5
*Top 10 corporate holdings as of 31/03/2021, excluding derivatives.
Source: PIMCO

Net Other Short Duration Instruments 113

Source: PIMCO -0 0 10 20 30 40 50 60 70 80 %0
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Sector Diversification (%MV) Top 10 Country Exposure (%MV)
Senlor United Kingdom
Tier2 United States
Tier 2 CoCo Spain
Tier 1 & Preferred Netherlands
I
Additional Tier 1 d
Switzerland
Equity
France
Bank Loans
Germany
Mon-Financials Ireland
Net Other Short Duration Instruments Euro Currency

A0 5 0 5 10 15 20 25

Source: PIMCO The country exposures exclude cash and cash equivalents

Source: PIMCO
*71111970 Factsheet NBwUMEn a4 Uil 30 Aguieu 2564

https://www.pimco.lu/en-lu/investments/gis/capital-securities-fund/inst-acc
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<T-CSBOND e Credit % vo4
TEMIWEAU
P Credit 9% U4 rating AV
Aaniwdu
rating AN CEUTSCHE BANK AG SUE 2.30
FIMCO GIS Capital Securities 101.65 BANCO BILBAD WIZCAYA ARG COCO JR 2,30
Fund SUB
v dludays uft 30 dguinu 2564 ING GROEF MV COCO JRSUB 2.10
INTESA SANPACLO SPA COCO JRSUB 1.70
HSBC BANE FUNMDING STER EMTN 1.40

PRFSTY

varmn: (udaya w $uil 30 Soue 2566
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A . .
AINATIWURNAUTENA credit rating

M1 international rating scale

12.1%
AA %1%
14.7%
3RB 34,156
w1n771 BBB 30%
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Fuildsn Fo #uil 3 Month USD LIBOR #naiu 100.00%
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namuilingiinavinnugegalutiaiat 5 U fs -23.15%

*A3ainNe9InsdliATU 5 Yazuansrnfinduiiunsuadnfanamu

AMURUNIUYBINANI5ANLHUIUY (standard deviation) Aa 8.59% #al

' v o
A a X2 o o

*nstinesdanalinsyu 5 YaguanadnMinTuliuniuadnnsneanu

Uszinvnasusauive ldssuiisuransaniiunu o 318 Ae : Global Bond Discretionary F/X
Hedge or Unhedge Hedge

* gauanunsagdayaiutagiulan https//www.aimc.or.th
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ne4ny Year to Date 3 (ABu  Percentile & RBU  Percentils 17 Percentile 37 Percestile 57 Percentile 10T Percentile  AuASAR
R RELNTLINERINL T2 3R I 5% 500 35T% 25100 1.0 5000 6.13% 500 5558
I-:"r‘-:l'.l.'r'.'FﬁLft 5 AE% Pl 2504 e 2100 3 TE% 15000 % S50 2%
Freudiree N 259 L% Fha0 2359 f500 Telm 9500 BEES 2500 59
P :T'Jh'.!u'.r:cf'i'."’"i'h 4.38% 4.6 5,04 4.38% FEO0 q.85% FEO 4.05% 5000 493%
{hudoya  uii 20 figuneu 2564 auamsoateyaiutlaaUulaf www.ktam.co.th
@S WUARIHANTISEITIUI U BUAYBaINGY Global Bond Discretionary F/X Hedge or Unhedge Hiaya e Jun 30
dguiau 2564
Alasduelng Hansa i (%)
51l 101

wlasifuelnaii 5 3.31 2.05

wlasifudlngdi 25 8.98 4.28 2.47 1.58

ulasifuelnan 50 1.68 1.05 6.93 3.11 1.86 0.95

wlasifudlngdi 75 1.16 -0.63 2.94 2.29 -0.16 -0.50

ulasifuelnaii 95 0.44 -2.38 0.69 -0.36 -1.51 -1.82

. = . ATHAUHIUBaIHANTE LT (%)
tilasuriue v = =
3 1Hau wan | 11 | 38 | =1 101

wlasifudlngdi s 1.43 1.73 1.78 2.93 2.52 5.28

ulasituelnaii 25 1.68 1.92 2.30 4.49 2.75 5.04

wlasifuelnaii 50 1.93 2.22 2.62 6.10 3.46 6.39

ulasifuelnaii 75 3.23 7.10 5.19 5.98

wlasifudlngdi 95 4.52 4.32 6.51 7.71

Lmuﬁ-wmaﬁa Han1y Ailuau / ﬁ?ﬂﬂﬁﬂﬂ?ﬂﬂaﬂﬂﬂﬂﬂ?ﬁﬂlﬂuﬂu%ﬁ]iﬂaﬂi‘!u?']i.l
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Performance [Net of Fees) ———Fund ——— Benchmark Fund Statistics
15 Efsctivs Durafion [y} 168
bl —_—
0 _ | Cutrent Yisd (] 41
— — ¥
ﬁ e ——— Esiimated Yield in Maturity (%)’ 470
g Arnualissed Distribufion Vel 1
40 Average Coupon (%) 462
zg Effsctios Mahurity [y7s) 45
ey 5 2
& # # & &

Chart shows periormanice: from the frst month-end, rebased in 100, for the oldest share dass. Past Pefiormance is not a
jguarantee or reliable indicator of future results and no guaranies is being made that similar retunrs will be
achieved in the futere. Samce PIMCO

Performance (Net of Fees) 1 Mo. 3 Mos. & Mos. 1%r. 3 Yrs. 5 Yrs. Bl
Insbufional, At (%) 0.5 ) 452 1.3 B 773 714
Insbufional, Inc (%) 080 27 457 17.% a1z 713 637
Benchmark (%) 0.0z oS o1z 0.35 185 1.48 -

Past Performance is nof a guaraniee or reliable indicator of fiture results and no guarantes i being made that similar resurns will be achieved in the future.

Performance (Mot of Fees]  May'2016-May'2017  May 2017 -May'2018  May2018-May'2013  May'2010-May'2020  May'2020-May'2021

Insiufional, Ao (%) 124 1.78 483 Fa =2
Instautional, Inc (%) 1281 174 4.B0 LT 1.5
Benchmark (%) 026 157 54 pdirg 035

Past Performance is nof a guaraniee or reliable indicator of fiture results and no guarantes i being made that similar resurns will be achieved in the future.

Calendar Year [Net of Fees) 24 2018 18 2017 2018 28 2020 YTD
Instiutional, Aoz (%) 05 380 B.16 1z 442 17.38 632 k)
Insbiutional, Inc (%) - 385 6.12 1.2 484 1740 628 340
Benchmark (&) 024 i L] 1.2 1] 249 058 0o

Current MIFID legeiation prevenis us fom reporting perfommance data for funds with less than a 12 month rack o
Past Performance is nof a guaraniee or reliable indicator of fiture results and no guarantes i being made that similar resurns will be achieved in the future. The benchmark &
the 3 Mo UED LIBOR. All pariods ionger than one year are arnualissd. 31 is the pedomance sinceincepiion

o a A Ay Y& a A o o o a
nansanfiurulueda dladudduduimansaiivauluowean
111970 Factsheet neavuvian a Jui 30 lquigu 2564

https://www.pimco.lu/en-lu/investments/gis/capital-securities-fund/inst-acc
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Management PIMCO Global Advisors (Ireland) Limited

Company
Custodian State Street Custodial Services (Ireland) Limited.
Website https://www.pimco.lu/en-lu/investments/gis/capital-securities-fund/inst-acc
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