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Item 1. Schedule of Investments
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Schedule of Investments

PIMCO Corporate & Income Strategy Fund

October 31, 2017 (Unaudited)

PRINCIPAL
AMOUNT

(000S)

MARKET
VALUE

(000S)
INVESTMENTS IN SECURITIES 124.1% ∎
LOAN PARTICIPATIONS AND ASSIGNMENTS 4.3%
Air Medical Group Holdings, Inc.
TBD% due 09/07/2024 $ 100 $ 100
Altice Financing S.A.
TBD% due 01/05/2026 50 50
Avantor, Inc.
TBD% due 09/07/2024 200 201
Beacon Roofing Supply, Inc.
TBD% due 08/23/2024 40 40
BMC Software Finance, Inc.
5.242% (LIBOR03M + 4.000%) due 09/10/2022 ~ 7,187 7,243
Caesars Resort Collection LLC
TBD% due 09/27/2024 400 402
Centene Corp.
TBD% due 09/13/2018 1,400 1,400
CenturyLink, Inc.
2.750% (Escrow) due 01/31/2025 ~ 1,000 988
Clover Merger Sub, Inc.
4.833% (LIBOR03M + 3.500%) due 09/26/2024 ~ 100 98
Forbes Energy Services LLC
5.000% - 7.000% due 04/13/2021 u 143 146
Golden Entertainment, Inc.
4.240% (LIBOR03M + 3.000%) due 08/15/2024 ~ 100 100
H.B. Fuller Co.
3.489% (LIBOR03M + 2.250%) due 10/12/2024 ~ 100 101
iHeartCommunications, Inc.
8.083% (LIBOR03M + 6.750%) due 01/30/2019 ~ 14,300 10,752
McAfee LLC
5.833% (LIBOR03M + 4.500%) due 09/30/2024 ~ 100 101
MH Sub LLC
5.070% (LIBOR03M + 3.750%) due 09/13/2024 ~ 120 120
Multi Color Corp.
TBD% due 09/20/2024 16 16
Nidda Healthcare Holding AG
TBD% due 09/19/2024 EUR 83 98
3.500% due 08/21/2024 17 20
Numericable Group S.A.
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TBD% due 01/31/2026 $ 100 100
Ocean Rig UDW, Inc.
8.000% due 09/20/2024 253 256
Olympus Merger Sub, Inc.
5.242% (LIBOR03M + 4.000%) due 10/10/2024 ~ 132 132
Parexel International Corp.
TBD% due 09/27/2024 100 101
Petroleo Global Trading
3.597% (LIBOR03M + 2.140%) due 02/19/2020  u~ 200 196
Sequa Mezzanine Holdings LLC
6.807% - 6.874% (LIBOR03M + 5.500%) due 11/28/2021 ~ 219 222
10.374% (LIBOR03M + 9.000%) due 04/28/2022 ~ 90 92
Sprint Communications, Inc.
3.750% (LIBOR03M + 2.500%) due 02/02/2024 ~ 1,592 1,599
Team Health Holdings, Inc.
3.992% (LIBOR03M + 2.750%) due 02/06/2024 ~ 199 197
Tronox Blocked Borrower LLC
4.323% (LIBOR03M + 3.000%) due 09/22/2024 ~ 23 23
Tronox Finance LLC
4.323% (LIBOR03M + 3.000%) due 09/22/2024 ~ 52 53
Unitymedia Finance LLC
TBD% due 10/16/2024 100 100
Unitymedia Hessen GmbH & Co. KG
TBD% due 10/16/2024 EUR 200 234
UPC Financing Partnership
3.732% (LIBOR03M + 2.500%) due 01/15/2026 ~ $ 100 100
VICI Properties LLC
TBD% due 10/14/2022 100 100
Westmoreland Coal Co.
7.833% (LIBOR03M + 6.500%) due 12/16/2020 ~ 960 606

Total Loan Participations and Assignments

(Cost $28,240)

26,087

CORPORATE BONDS & NOTES 48.5%
BANKING & FINANCE 25.7%
AGFC Capital Trust
3.109% (US0003M + 1.750%) due 01/15/2067 ~ 2,300 1,391
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Ally Financial, Inc.
8.000% due 11/01/2031 (l) 6,486 8,600
Ardonagh Midco PLC
8.375% due 07/15/2023 GBP 700 967
Banco Bilbao Vizcaya Argentaria S.A.
6.750% due 02/18/2020 t(i) EUR 600 757
Banco do Brasil S.A.
6.250% due 04/15/2024 t(i) $ 1,200 1,134
9.000% due 06/18/2024 t(i) 1,800 1,980
Banco Espirito Santo S.A.
4.000% due 01/21/2019 ^(e) EUR 4,300 1,428
4.750% due 01/15/2018 ^(e) 5,100 1,723
Banco Santander S.A.
6.250% due 09/11/2021 t(i) 500 638
Barclays PLC
6.500% due 09/15/2019 t(i) 2,200 2,761
7.250% due 03/15/2023 t(i) GBP 6,300 9,181
8.000% due 12/15/2020 t(i) EUR 2,100 2,841
Blackstone CQP Holdco LP
6.000% due 08/18/2021 (l) $ 900 901
6.500% due 03/20/2021 4,900 4,962
BNP Paribas S.A.
7.375% due 08/19/2025 t(i) 3,220 3,723
Brighthouse Holdings LLC
6.500% due 07/27/2037 (i) 200 214
Brookfield Finance, Inc.
4.700% due 09/20/2047 122 125
Cantor Fitzgerald LP
6.500% due 06/17/2022 (l) 8,000 8,963
Credit Agricole S.A.
7.875% due 01/23/2024 t(i)(l) 1,230 1,403
Credit Suisse Group AG
7.500% due 12/11/2023 t(i)(l) 7,105 8,276
Deutsche Bank AG
4.250% due 10/14/2021 (l) 2,000 2,096
Emerald Bay S.A.
5.000% due 10/08/2020 ~ EUR 1,657 1,800
EPR Properties
4.750% due 12/15/2026 (l) $ 3,100 3,236
Flagstar Bancorp, Inc.
6.125% due 07/15/2021 (l) 3,500 3,717
Fortress Transportation & Infrastructure Investors LLC
6.750% due 03/15/2022 (l) 200 211
GSPA Monetization Trust
6.422% due 10/09/2029 3,682 4,225
Harland Clarke Holdings
8.375% due 08/15/2022 84 88
HSBC Holdings PLC
6.000% due 09/29/2023 t(i) EUR 3,193 4,399

Edgar Filing: PIMCO CORPORATE & INCOME STRATEGY FUND - Form N-Q

5



iStar, Inc.
4.625% due 09/15/2020 $ 13 13
5.250% due 09/15/2022 48 49
Jefferies Finance LLC
6.875% due 04/15/2022 1,000 1,015
7.375% due 04/01/2020 (l) 2,100 2,176
7.500% due 04/15/2021 1,444 1,513
Jefferies LoanCore LLC
6.875% due 06/01/2020 (l) 6,100 6,317
Lloyds Banking Group PLC
7.625% due 06/27/2023 t(i) GBP 2,166 3,283
7.875% due 06/27/2029 t(i) 1,500 2,412
MPT Operating Partnership LP
5.250% due 08/01/2026 $ 1,283 1,342
Nationwide Building Society
10.250% ~(i) GBP 12 2,579
Navient Corp.
5.500% due 01/15/2019 (l) $ 7,425 7,676
5.625% due 08/01/2033 2,290 1,987
OneMain Financial Holdings LLC
6.750% due 12/15/2019 1,349 1,401
Oppenheimer Holdings, Inc.
6.750% due 07/01/2022 1,496 1,530
Provident Funding Associates LP
6.375% due 06/15/2025 31 33
Rio Oil Finance Trust
9.250% due 07/06/2024 394 428
9.250% due 07/06/2024 (l) 2,865 3,112
Royal Bank of Scotland Group PLC
7.500% due 08/10/2020 t(i) 3,070 3,297
8.000% due 08/10/2025 t(i) 6,390 7,321
8.625% due 08/15/2021 t(i) 2,700 3,064
Santander UK Group Holdings PLC
6.750% due 06/24/2024 t(i) GBP 3,795 5,540
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7.375% due 06/24/2022 t(i) 3,520 5,125
Sberbank of Russia Via SB Capital S.A.
5.717% due 06/16/2021 $ 1,900 2,060
6.125% due 02/07/2022 1,300 1,425
Spirit Realty LP
4.450% due 09/15/2026 (l) 1,600 1,588
Springleaf Finance Corp.
6.125% due 05/15/2022 656 694
8.250% due 10/01/2023 1,200 1,373
Tesco Property Finance PLC
7.623% due 07/13/2039 GBP 417 760
Vici Properties LLC
4.847% (US0003M + 3.500%) due 10/15/2022 ~ $ 540 545
8.000% due 10/15/2023 1,966 2,197
Washington Prime Group LP
5.950% due 08/15/2024 528 543

154,138

INDUSTRIALS 17.6%
Altice Financing S.A.
7.500% due 05/15/2026 1,600 1,762
Avantor, Inc.
6.000% due 10/01/2024 126 129
Beacon Escrow Corp.
4.875% due 11/01/2025 31 32
BMC Software Finance, Inc.
8.125% due 07/15/2021 1,688 1,737
Boxer Parent Co., Inc. (9.000% Cash or 9.750% PIK)
9.000% due 10/15/2019 (d)(l) 5,542 5,559
Catalent Pharma Solutions, Inc.
4.875% due 01/15/2026 46 47
Charter Communications Operating LLC
4.200% due 03/15/2028 134 133
5.375% due 05/01/2047 38 39
Cheniere Energy Partners LP
5.250% due 10/01/2025 160 165
Chesapeake Energy Corp.
4.609% (US0003M + 3.250%) due 04/15/2019 ~ 115 114
CommScope Technologies LLC
5.000% due 03/15/2027 2 2
Community Health Systems, Inc.
6.250% due 03/31/2023 (l) 158 152
Continental Airlines Pass-Through Trust
9.798% due 10/01/2022 771 848
CRC Escrow Issuer LLC
5.250% due 10/15/2025 62 63
CSN Resources S.A.
6.500% due 07/21/2020 519 483
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DAE Funding LLC
4.000% due 08/01/2020 60 61
4.500% due 08/01/2022 60 61
5.000% due 08/01/2024 (l) 150 154
Discovery Communications LLC
3.950% due 03/20/2028 46 46
DriveTime Automotive Group, Inc.
8.000% due 06/01/2021 (l) 4,100 4,141
Exela Intermediate LLC
10.000% due 07/15/2023 (l) 117 113
Ferroglobe PLC
9.375% due 03/01/2022 2,000 2,180
Ford Motor Co.
7.700% due 05/15/2097 (l) 7,315 9,339
Fresh Market, Inc.
9.750% due 05/01/2023 (l) 5,650 3,221
Frontier Finance PLC
8.000% due 03/23/2022 GBP 4,600 6,496
goeasy Ltd.
7.875% due 11/01/2022 (c) $ 44 45
HCA, Inc.
5.500% due 06/15/2047 98 100
7.500% due 11/15/2095 1,200 1,234
Hologic, Inc.
4.375% due 10/15/2025 26 26
iHeartCommunications, Inc.
9.000% due 09/15/2022 3,440 2,503
Intelsat Jackson Holdings S.A.
7.250% due 10/15/2020 6,720 6,500
9.750% due 07/15/2025 115 116
Intelsat Luxembourg S.A.
7.750% due 06/01/2021 (l) 10,492 6,636
8.125% due 06/01/2023 (l) 1,121 689
Intrepid Aviation Group Holdings LLC
6.875% due 02/15/2019 7,895 7,836
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Kinder Morgan Energy Partners LP
6.375% due 03/01/2041 (l) 400 463
Kinder Morgan, Inc.
7.800% due 08/01/2031 (l) 3,580 4,624
Mallinckrodt International Finance S.A.
4.750% due 04/15/2023 (l) 810 686
5.500% due 04/15/2025 270 244
Multi-Color Corp.
4.875% due 11/01/2025 29 29
Netflix, Inc.
4.875% due 04/15/2028 160 159
New Albertson�s, Inc.
6.570% due 02/23/2028 (l) 5,600 4,298
Park Aerospace Holdings Ltd.
3.625% due 03/15/2021 80 80
4.500% due 03/15/2023 159 160
5.250% due 08/15/2022 13 14
5.500% due 02/15/2024 36 37
Petroleos Mexicanos
6.500% due 03/13/2027 260 284
6.750% due 09/21/2047 270 279
PetSmart, Inc.
5.875% due 06/01/2025 108 95
Pitney Bowes, Inc.
3.625% due 09/15/2020 28 28
4.700% due 04/01/2023 60 59
Plastipak Holdings, Inc.
6.250% due 10/15/2025 15 15
QVC, Inc.
4.375% due 03/15/2023 410 428
5.450% due 08/15/2034 900 898
5.950% due 03/15/2043 3,682 3,642
Russian Railways via RZD Capital PLC
7.487% due 03/25/2031 GBP 1,000 1,654
Safeway, Inc.
7.250% due 02/01/2031 (l) $ 1,345 1,170
Scientific Games International, Inc.
5.000% due 10/15/2025 27 27
SFR Group S.A.
7.375% due 05/01/2026 (l) 5,340 5,761
Simmons Foods, Inc.
5.750% due 11/01/2024 42 42
Spirit Issuer PLC
3.034% (BP0003M + 2.700%) due 12/28/2031 ~ GBP 1,000 1,295
6.582% due 12/28/2027 1,400 1,987
Times Square Hotel Trust
8.528% due 08/01/2026 $ 1,647 1,956
Transocean, Inc.
7.500% due 01/15/2026 88 91
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Unique Pub Finance Co. PLC
5.659% due 06/30/2027 GBP 3,576 5,396
6.542% due 03/30/2021 1,421 2,048
United Group BV
4.375% due 07/01/2022 EUR 100 123
4.875% due 07/01/2024 100 122
UPCB Finance Ltd.
3.625% due 06/15/2029 190 223
Valeant Pharmaceuticals International, Inc.
6.500% due 03/15/2022 $ 86 91
7.000% due 03/15/2024 165 179
ViaSat, Inc.
5.625% due 09/15/2025 92 93
Viking Cruises Ltd.
5.875% due 09/15/2027 20 20
Virgin Media Secured Finance PLC
5.000% due 04/15/2027 GBP 300 415
Westmoreland Coal Co.
8.750% due 01/01/2022 $ 5,765 3,495
Wind Tre SpA
2.467% due 01/20/2024 ~(c) EUR 200 234
2.625% due 01/20/2023 (c) 200 234
Wynn Las Vegas LLC
5.250% due 05/15/2027 $ 10 10

105,950

UTILITIES 5.2%
AT&T, Inc.
2.850% due 02/14/2023 200 199
3.400% due 08/14/2024 (l) 390 390
3.900% due 08/14/2027 (l) 350 349
4.900% due 08/14/2037 (l) 358 359
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5.150% due 02/14/2050 (l) 538 533
5.300% due 08/14/2058 (l) 1,260 1,252
DTEK Finance PLC (10.750% Cash or 10.750% PIK)
10.750% due 12/31/2024 (d) 300 312
Gazprom Neft OAO Via GPN Capital S.A.
4.375% due 09/19/2022 (l) 5,700 5,826
Mountain States Telephone & Telegraph Co.
7.375% due 05/01/2030 8,200 8,661
Odebrecht Drilling Norbe Ltd.
6.350% due 06/30/2022 ^(e) 286 173
Odebrecht Offshore Drilling Finance Ltd.
6.625% due 10/01/2023 ^(e)(j) 2,600 936
6.750% due 10/01/2023 ^(e)(j) 2,811 1,012
Petrobras Global Finance BV
5.299% due 01/27/2025 156 157
5.999% due 01/27/2028 160 162
6.250% due 12/14/2026 GBP 4,800 6,922
6.625% due 01/16/2034 100 142
6.750% due 01/27/2041 $ 2,300 2,323
7.250% due 03/17/2044 244 256
Rio Oil Finance Trust
9.750% due 01/06/2027 (l) 196 213
9.750% due 01/06/2027 235 255
TerraForm Power Operating LLC
6.375% due 02/01/2023 625 658
Verizon Communications, Inc.
2.875% due 01/15/2038 EUR 100 120
3.375% due 10/27/2036 GBP 100 131

31,341

Total Corporate Bonds & Notes

(Cost $278,415)

291,429

CONVERTIBLE BONDS & NOTES 0.9%
INDUSTRIALS 0.9%
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