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(PIMCO Bermuda Trust

PIMCO Euro Total Return Fund)( )
@
(2019 11 )
( ) (@)

2,730 10.39
2,606 9.92
914 3.48
826 3.14
807 3.07
736 2.80
722 2.75
516 1.96
404 1.54
317 1.21
315 1.20
309 1.18
299 1.14
264 1.00
108 0.41
108 0.41
100 0.38
100 0.38
12,181 46.37
3,055 11.63
2,583 9.83
1,173 4.47
687 2.62
289 1.10
280 1.07
208 0.79
8,275 31.50
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( ) )

2,588 9.85

929 3.54

152 0.58

91 0.35

32 0.12

3,792 14.44

189 0.72

164 0.62

101 0.38

101 0.38

93 0.35

57 0.22

23 0.09

6 0.02

734 2.79

1,085 4.13

400 1.52

150 0.57

9% 0.37

21 0.08

19 0.07

11 0.04

1 0.00

0 0.00

0 0.00

1,783 6.79

3,397 12.93

413 1.57

33 0.13

-58 -0.22

30,550 116.30

( ) -4,281 -16.30
26,269 100.00

( ) ( 3,219 )
2019 12 30 (

122.54 )
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@
2019 12
2019 25,683,534 3,147,260,256 10.47 1,283
25,701,988 3,149,521,610 10.49 1,285
26,164,414 3,206,187,292 10.67 1,308
26,080,802 3,195,941,477 10.63 1,303
26,271,986 3,219,369, 164 10.71 1,312
25,440,790 3,117,514,407 10.84 1,328
26,155,299 3,205,070,339 10.98 1,345
26,602,495 3,259,869,737 11.18 1,370
26,649,948 3,265,684,628 11.19 1,371
10 26,443,187 3,240,348,135 11.11 1,361
11 26,359,571 3,230,101,830 11.06 1,355
12 26,150,448 3,204,475,898 11.01 1,349
)
2019 12
2019 0.010439669 1.279
0.008667783 1.062
0.010727030 1.314
0.009708434 1.190
0.009691863 1.188
0.008495980 1.041
0.006234684 0.764
0.004762208 0.584
0.003542805 0.434
10 0.002801624 0.343
11 0.003259531 0.399
12 0.003659172 0.448
() 2019
( ) 2019 2019 17 2019 2019
12 18
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) ( ) 100x (a b) b
a 2019 12 ( ( ) )
b (2018 12 ) ( )
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2019 12 2019 12

69,130 147,254 2,374,885
(69,130) (147,254) (2,374,885)
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@
2019 11 30
( )
( )
( ) ( )
30,575 3,747
0 0
20 2
95 12
0 0
199 24
21 3
1,969 241
0 0
TBA 3,343 410
0 0
156 19
1 0
36,379 4,458
2,938 360
0 0
0 0
13 2
143 18
1,876 230
TBA 5,017 615
0 0
0 0
0 0
90 11
8 1
0 0
10 1
6 1
0 0
5 1
4 0
0 0
10,110 1,239
26,269 3,219
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29,815 3,654
0 0

21 3

0 0

® €))

0 0
26,269 3,219

2,374

11.06 1,355
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( )
( )
( ) ( )
196 24
2 0
198 24
58 7
32 4
30 4
3 0]
1 0
0 0
124 15
74 9
791 97
0 0
323 40
(161) (20)
56 7
1,009 124
(173) 21
0 0
@ ©
(18) @
17 2
(175) 21
834 102
908 111
0 0
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) ( )
74 9
1,009 124
(175) (¢&2H)
908 111
(69 ®
(69 ®
318 39
1,157 142
25,112 3,077
26,269 3,219
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( )
( ) )

10.71 1,312
@) 0.03 4
0.35 43
0.38 47
(0.03) 4)
11.06 1,355

(b) 3.55
26,269 3,219

0.95

0.95

0.56

)
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ASU 2018 13 ASU
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US TIPS
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0.236
0.236
0.5 @ 9.5 @ 0.02 0.33 @
045 @ 9.5 ®  0.02 0.33 ®
0.35 0.8 ® o032 ©
0.35 1O 0.08 U g3 (2
0.35 @ 0.08 @ 9.3 @™
0.45 10 0.40 10 0.35
5,000
0.25 5,000 0.20 0.15
0.23 10 0.28 10 0.33
0.45
10 0.40 10 0.35
5,000 0.25
5,000 0.20 0.15
0.23
10 0.28 10 0.33
0.0
0.35 0.0 -0.5
0.375 0.5 1.0 0.40
1.0 2.0 0.425
2.0 0.45
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PIMCO

PIMCO
PIMCO
0.05
PIMCO
PIMCO
0.05
PIMCO

PIMCO
PIMCO

2019 11 30 PIMCO

PIMCO

PIMCO

PIMCO

10

2019 11 30

55/111



EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooooooood

0 184
M 3,886 9,287
360 0
204 0
7,901 39,138
PIMCO
5,000
JITF M
2019 11 30 2019 11 30 2019 11 30 2019 11 30
9 907 6 604 356 14,550
4,080 68,477
enl  @.836) a9  @,890) G2  @2,397)
4,919) (83,153)
as)|  @,929 as)|  (@,286) 54 2,153 (839)| (14,676)
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2019 11 30 2019 11 30 2019 11 30 2019 11 30
61 3,897 52 566 9 153
107 4,718
13 986
14 979
11 671
127 1,976
30 1,073
@o8)|  (6,953) (23) (248) (53) (956),
6l 3,729)
(1) (58)
ae)|  @,141)
e @,573)
2,346)]  (39,238)
69l @,419)
@n|  G,056)  (2,210)  (36,749) 29 318 (44) (803)
2019 11 30
156 10,896

111D | 11,067 @

28 2,612
8 806
62 5,731
372 39,209

@) | (2,804)

@ Y @0y @
28) | (21,289)
a3 | @,328)
261) | (24,055)
256) | (26,916)

(69) (6,741)

@ 2019 29 2019 11 30
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@
2019 11 30
( )
( ) ( )
116.4%
2.2%
1.1%
Barry Callebaut Services NV
5.500% due 06/15/2023 $ 200 EUR 199
Euroclear Bank S.A.
0.000% due 03/08/2021 EUR 100 100
299
1.1%
Kingdom of Belgium Government Bond
2.250% due 06/22/2057 (h) 200 289
588
( EUR 560)
0.4%
0.4%
Bacardi Ltd.
2.750% due 07/03/2023 100 108
108
( EUR 107)
2.4%
1.2%
Bank of Montreal
0.750% due 09/21/2022 200 206
Fairfax Financial Holdings Ltd.
2.750% due 03/29/2028 100 109
315
0.1%
Canadian Mortgage Pools
2.260% due 07/01/2020 CAD 47 32
1.1%
Province of Alberta
2.350% due 06/01/2025 100 70
Province of Ontario
2.400% due 06/02/2026 300 210
280
627
( EUR 606)
0.4%
0.4%
Industrial & Commercial Bank of China Ltd.
0.132% due 10/12/2020 EUR 100 100
100
( EUR 100)
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« )
2019 11 30
( )
( ) ( )
10.4%
10.4%
Jyske Realkredit A/S
1.000% due 04/01/2020 DKK 4,100 EUR 552
1.000% due 10/01/2050 1,100 144
1.500% due 10/01/2050 542 74
2.000% due 10/01/2050 2,157 295
3.000% due 10/01/2047 15 2
Nordea Kredit Realkreditaktieselskab
1.000% due 10/01/2050 500 66
2.000% due 10/01/2050 2,229 305
2.500% due 10/01/2047 24 3
3.000% due 10/01/2047 7 1
Nykredit Realkredit A/S
0.088% due 10/01/2022 EUR 100 101
1.000% due 10/01/2050 DKK 8,097 1,064
1.500% due 10/01/2047 4 1
2.000% due 10/01/2050 745 102
2.500% due 10/01/2036 2 0
2.500% due 10/01/2047 57 8
Realkredit Danmark A/S
2.500% due 04/01/2036 51 7
2.500% due 07/01/2047 18 2
3.000% due 07/01/2046 19 3
2,730
( EUR 2,706)
6.8%
0.4%
Purple Master Credit Cards
0.000% due 10/25/2030 EUR 100 101
1.9%
Bureau Veritas S.A.
1.250% due 09/07/2023 200 206
Dexia Credit Local S.A.
0.500% due 01/17/2025 100 103
RCI Banque S.A.
0.250% due 07/12/2021 100 100
TDF Infrastructure SAS
2.500% due 04/07/2026 100 107
516
4.5%
Agence Francaise de Developpement EPIC
0.500% due 10/25/2022 (h) 500 512
1.500% due 05/25/2050 (h) 425 515
1.750% due 05/25/2066 110 146
1,173
1,790
( EUR 1,783)
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3.9%
0.7%
Bavarian Sky S.A.
0.000% due 06/20/2025 EUR 49 EUR 49
Driver Multi-Compartment S.A.
0.000% due 02/21/2026 30 30
0.000% due 08/21/2026 72 73
Red & Black Auto Germany 4 UG haftungsbeschrankt
0.037% due 09/15/2025 37 37
189
3.2%
Deutsche Bank AG
0.059% due 12/07/2020 100 99
4.250% due 10/14/2021 $ 100 93
Deutsche Hypothekenbank AG
1.035% due 03/22/2021 GBP 100 117
Eurogrid GmbH
1.875% due 06/10/2025 EUR 100 109
Landeshank Hessen-Thueringen Girozentrale
0.000% due 07/18/2022 100 101
TLG Immobilien AG
1.500% due 05/28/2026 200 207
Volkswagen Bank GmbH
0.000% due 06/15/2021 100 100
826
1,015
( EUR 999)
0.7%
0.1%
SCF Rahoituspalvelut Kimi VI DAC
0.000% due 11/25/2026 23 23
0.6%
Bluestep Mortgage Securities No.3 DAC
1.534% due 05/10/2063 SEK 183 17
Bluestep Mortgage Securities No.4 DAC
0.320% due 08/10/2066 EUR 35 35
European Loan Conduit No.36 DAC
1.000% due 02/17/2030 100 100
152
175
( EUR 177)
4.0%
0.4%
Sunrise SPV Z80 Sri
0.291% due 10/27/2044 100 101
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1.0%
ACEA SpA
1.750% due 05/23/2028 EUR 100 EUR 109
UniCredit SpA
3.250% due 01/14/2021 150 155
264
2.6%
Italy Buoni Poliennali del Tesoro
1.750% due 07/01/2024 400 422
2.800% due 03/01/2067 180 192
3.850% due 09/01/2049 55 73
687
1,052
( EUR 1,011)
0.4%
0.4%
Sumitomo Mitsui Financial Group, Inc.
0.050% due 06/14/2022 100 100
100
( EUR 100)
0.4%
0.4%
Atrium European Real Estate Ltd.
3.000% due 09/11/2025 100 108
108
( EUR 99)
4.1%
0.6%
Bavarian Sky S.A.
0.000% due 10/20/2024 30 30
Compartment VCL 25
0.000% due 09/21/2023 19 19
Compartment VCL 27
0.000% due 08/21/2024 115 115
164
3.5%
Allergan Funding SCS
3.000% due 03/12/2020 $ 100 91
Aroundtown S.A.
1.500% due 07/15/2024 EUR 200 209
Blackstone Property Partners Europe Holdings Sarl
2.200% due 07/24/2025 100 106
CPI Property Group S.A.
1.625% due 04/23/2027 100 99
Dream Global Funding I Sarl
1.375% due 12/21/2021 100 101
Logicor Financing Sarl
1.625% due 07/15/2027 100 102
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SELP Finance Sarl
1.500% due 12/20/2026 EUR 200 EUR 206
914
1,078
( EUR 1,049)
0.8%
0.8%
Morocco Government International Bond
4.500% due 10/05/2020 200 208
208
( EUR 200)
3.2%
0.0%
Chapel BV
0.000% due 07/17/2066 6 6
2.8%
JAB Holdings BV
1.750% due 06/25/2026 200 212
Nederlandse Waterschapsbank NV
1.625% due 01/29/2048 100 128
NN Group NV
4.500% due 01/15/2026 (a) 100 113
Syngenta Finance NV
3.698% due 04/24/2020 $ 200 182
Volkswagen International Finance NV
0.500% due 03/30/2021 EUR 100 101
736
0.4%
Dutch Property Finance BV
0.226% due 04/28/2051 91 91
833
( EUR 773)
1.2%
1.2%
PKO Bank Hipoteczny S.A.
0.750% due 01/24/2024 300 309
309
( EUR 304)
13.0%
0.2%
Asset-Backed European Securitisation Transaction Thirteen FT
0.000% due 08/23/2030 57 57
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1.2%
Merlin Properties Socimi S.A.
1.750% due 05/26/2025 EUR 200 EUR 212
2.375% due 05/23/2022 100 105
317
11.6%
Autonomous Community of Catalonia
4.900% due 09/15/2021 250 269
4.950% due 02/11/2020 200 202
Autonomous Community of Valencia
4.900% due 03/17/2020 100 102
Spain Government Bond
0.250% due 07/30/2024 (h) 700 711
1.400% due 07/30/2028 (h) 1,385 1,512
2.700% due 10/31/2048 175 235
3.450% due 07/30/2066 15 24
3,055
3,429
( EUR 3,316)
2.T%
2.T%
Molnlycke Holding AB
1.875% due 02/28/2025 200 213
Stadshypotek AB
2.000% due 09/01/2028 SEK 4,000 418
Svenska Handelsbanken AB
2.400% due 10/01/2020 $ 100 91
722
( EUR 713)
1.5%
1.5%
Credit Suisse AG
1.000% due 06/07/2023 EUR 100 103
UBS AG (b)
4.750% due 02/12/2026 100 105
5.125% due 05/15/2024 $ 200 196
404
( EUR 384)
22.8%
3.1%
HSBC Holdings PLC
0.464% due 12/04/2021 EUR 100 101
5.100% due 04/05/2021 $ 100 94
Imperial Brands Finance PLC
2.250% due 02/26/2021 EUR 200 204
Lloyds Bank PLC
1.000% due 11/19/2021 100 102
4.000% due 09/29/2020 100 104
NatWest Markets PLC
0.490% due 09/27/2021 100 101
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Santander UK PLC
0.875% due 11/25/2020 EUR 100 EUR 101

807
9.9%

Aggregator of Loans Backed by Assets PLC
0.953% due 03/17/2039 GBP 63 70
1.963% due 04/24/2049 49 57
Canada Square Funding PLC
0.000% due 10/17/2051 100 117
Dukinfield PLC
1.787% due 08/15/2045 43 50
Eurohome UK Mortgages PLC
0.935% due 06/15/2044 53 61
Eurosail PLC
0.941% due 12/15/2044 12 13
Eurosail-UK PLC
0.935% due 03/13/2045 46 53
Finsbury Square PLC
1.730% due 09/12/2068 95 112
1.751% due 06/16/2069 96 113
Gosforth Funding PLC
0.048% due 02/15/2058 EUR 100 100
Great Hall Mortgages No.1 PLC
0.000% due 03/18/2039 27 26
Hawksmoor Mortgages
1.761% due 05/25/2053 GBP 240 282
Landmark Mortgage Securities No.3 PLC
1.073% due 04/17/2044 38 42
Ludgate Funding PLC
0.920% due 01/01/2061 59 65
Mortimer BTL PLC
2.010% due 06/20/2051 199 235
Newgate Funding PLC
0.911% due 12/15/2050 20 24
Paragon Mortgages No.13 PLC
1.007% due 01/15/2039 80 89
Precise Mortgage Funding PLC
1.460% due 03/12/2055 150 175
Residential Mortgage Acceptance Corporation Securities No.1 PLC
0.950% due 06/12/2044 161 179
Residential Mortgage Securities 28 PLC
1.931% due 06/15/2046 23 27
Ripon Mortgages PLC
1.602% due 08/20/2056 73 86
Silverstone Master Issuer PLC
0.000% due 01/21/2070 EUR 63 63
0.040% due 01/21/2070 91 91
Southern Pacific Securities PLC
1.072% due 03/10/2044 GBP 47 54
Towd Point Mortgage Funding Auburn 11 PLC
1.639% due 05/20/2045 81 95
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Towd Point Mortgage Funding PLC
1.820% due 10/20/2051 GBP 89 EUR 105
Twin Bridges PLC
1.560% due 09/12/2044 71 83
Warwick Finance Residential Mortgages No Two PLC
2.265% due 09/21/2049 102 121
2,588
9.8%
United Kingdom Gilt
3.250% due 01/22/2044 575 964
3.500% due 01/22/2045 300 528
3.500% due 07/22/2068 100 224
3.750% due 09/07/2021 700 867
2,583
5,978
( EUR 5,781)
28.3%
0.4%
SLM Student Loan Trust
1.330% due 03/15/2038 83 93
9.9%
Air Lease Corp.
3.000% due 09/15/2023 $ 100 93
Amgen, Inc.
1.250% due 02/25/2022 EUR 100 103
AT&T, Inc.
3.150% due 09/04/2036 100 118
Bank of America Corp.
0.386% due 05/04/2023 150 151
0.417% due 09/14/2020 100 101
BAT Capital Corp.
2.764% due 08/15/2022 $ 100 92
Berkshire Hathaway, Inc.
0.250% due 01/17/2021 EUR 100 100
Charter Communications Operating LLC
4.908% due 07/23/2025 $ 100 100
Citigroup, Inc.
0.422% due 05/24/2021 EUR 100 101
Digital Euro Finco LLC
2.625% due 04/15/2024 200 217
Energy Transfer Partners LP
5.750% due 09/01/2020 $ 100 92
Goldman Sachs Group, Inc.
0.017% due 12/16/2020 EUR 100 100
0.189% due 09/09/2022 100 100
Incitec Pivot Finance LLC
6.000% due 12/10/2019 $ 100 91
International Flavors & Fragrances, Inc.
1.800% due 09/25/2026 EUR 200 212
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Masco Corp.
5.950% due 03/15/2022 $ 100 EUR 97
Morgan Stanley
0.000% due 05/21/2021 EUR 100 100
Philip Morris International, Inc.
2.750% due 03/19/2025 100 112
United Technologies Corp.
0.000% due 05/18/2020 200 200
Wells Fargo & Co.
1.375% due 10/26/2026 100 106
Zimmer Biomet Holdings, Inc.
2.425% due 12/13/2026 200 220
2,606
3.5%
Banc of America Mortgage Trust
4.458% due 02/25/2035 $ 50 46
BCAP LLC Trust
4.865% due 03/26/2037 37 34
Chase Mortgage Finance Trust
4.264% due 01/25/2036 62 56
CS First Boston Mortgage Securities Corp.
2.691% due 03/25/2032 3 2
Downey Savings & Loan Association Mortgage Loan Trust
2.573% due 09/19/2044 55 51
GSAMP Trust
1.848% due 06/25/2036 54 48
JPMorgan Mortgage Acquisition Trust
1.838% due 08/25/2036 86 77
MASTR Asset-Backed Securities Trust
2.488% due 02/25/2034 44 40
Option One Mortgage Loan Trust
1.898% due 01/25/2036 4 3
Residential Accredit Securities Corporation Trust
2.108% due 12/25/2035 42 39
3.433% due 11/25/2034 117 109
Sequoia Mortgage Trust
1.914% due 06/20/2036 156 138
Soundview Home Loan Trust
1.958% due 10/25/2036 250 220
Structured Asset Securities Corporation Mortgage Loan Trust
1.843% due 07/25/2036 14 12
WaMu Mortgage Pass-Through Certificates Trust
2.168% due 04/25/2045 39 35
2.377% due 02/27/2034 21 19
929
12.9%
Fannie Mae
2.944% due 07/25/2039 95 88
3.500% due 04/01/2049 500 466
Fannie Mae, TBA
3.500% due 01/01/2049 (c) 1,800 1,676
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Freddie Mac
2.305% due 01/15/2038 (d) $ 39 EUR 2
2.382% due 01/15/2038 39 35
3.500% due 09/01/2048 393 367
4.582% due 09/01/2037 78 74
Ginnie Mae
2.512% due 10/20/2062 80 73
2.747% due 01/20/2066 154 141
2.777% due 09/20/2066 173 158
2.797% due 06/20/2066 172 157
2.797% due 07/20/2066 83 76
2.847% due 11/20/2066 92 84
3,397
1.6%
Treasury Inflation Protected Securities
0.250% due 07/15/2029 (e) 452 413
7,438
( EUR 7,245)
6.8%
0.9%
Australia and New Zealand Banking Group Ltd.
0.320% due 12/02/2019 AUD 1 1
Bank of Nova Scotia
0.880% due 12/02/2019 CAD 2 1
BNP Paribas Bank
(0.670%) due 12/02/2019 EUR 19 19
(0.550%) due 12/02/2019 SEK 12 1
5.850% due 12/02/2019 ZAR 9 1
Brown Brothers Harriman & Co.
(1.000%) due 12/02/2019 DKK 1 0
(0.670%) due 12/02/2019 EUR 3 3
(0.550%) due 12/02/2019 SEK 3 0
0.670% due 12/02/2019 NOK 2 0
5.850% due 12/02/2019 ZAR 1 0
Citibank N.A.
(0.670%) due 12/02/2019 EUR 1 1
0.370% due 12/02/2019 GBP 1 1
1.070% due 12/02/2019 $ 5 5
HSBC Bank PLC
(0.670%) due 12/02/2019 EUR 95 95
0.370% due 12/02/2019 GBP 1 1
JPMorgan Chase Bank N.A.
1.070% due 12/02/2019 $ 10 9
Royal Bank of Canada
0.880% due 12/02/2019 CAD 1 1
1.070% due 12/02/2019 $ 10 9
Sumitomo Mitsui Banking Corp.
(0.670%) due 12/02/2019 EUR 66 66
1.070% due 12/02/2019 $ 7 7
Sumitomo Mitsui Trust Bank Ltd.
0.370% due 12/02/2019 GBP 9 11
1.070% due 12/02/2019 $ 8 7
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EUR 239
0.6%(CF)
0.150% due 01/31/2020 EUR 100 100
0.293% due 09/11/2020 50 50
150
1.5%(9)
(0.245%) due 0473072020 400 400
3.8%(F)
(0.271%) due 01/08/2020 \ 120,000 994
1,783
( EUR 1,802)
116.4% EUR 30,575
( EUR 29,815)
@0 (0.2%) (CH)
( $®)
(16.2%) (4,265)
100.0% EUR 26,269
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©
@
®
Q)
@
@

IND (0-380%) 10/29/2019 02/27/2020 EUR (204) EUR (204)

MBC (0.460%) 10/25/2019 02/27/2020 (488) (488)

RYL (0.400%) 10/25/2019 12/05/2019 (295) (295)

uLo (0.250%) 10/30/2019 02/27/2020 (205) (205)

ULO (0.400%) 10/17/2019 02/27/2020 (1,542) (1,542)

uLo (0.400%) 10/25/2019 02/27/2020 (204) (204)

EUR (2,938)

30 31 90 90

EUR 0 EWR (295) EUR (2,643) EUR 0 EWR (2,938)

EUR 0 EWR (295) EWR (2,643) EWR 0 EWR (2,938)

EUR 0 ELR (295) EWR (2,643) EWR 0 EUR (2,938)

EUR (2,938)

2019 11 30
(h) 2019 11 30 2,897

@

IND EUR 0 EWR  (204) EWR 0 EW 0 EUR (204) EUR 203 EWR Q@

MBC 0 (488) 0 0 (488) 485 3)

RYL 0 (295) 0 0 (295) 289 (6)

uLo 0 (1,951) 0 0 (1,951) 1,920 31

EUR 0 EUR (2,938) EWR 0 EUR 0
@ 5019 11 30 1,793 (0.365%)
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Canada Government 10-Year Bond March Futures Short 03/2020 2 EUR 1 EUR 0 EUR 0
Euro-Bobl 5-Year Note December Futures Long 12/2019 9 (€)) 0 (€H)
Euro-BTP 3-Year Note March Futures Long 03/2020 21 1 0 (€Y)
Euro-BTP 10-Year Bond March Futures Long 03/2020 11 (11) 0 (€H)
Euro-Bund 10-Year Bond March Futures Long 03/2020 13 (€)) 0 (O)
Euro-OAT 10-Year Bond March Futures Long 03/2020 7 (€)) 0 (€H)
Euro-Schatz 2-Year Note March Futures Short 03/2020 20 1 0 0
Swedish Government 10-Year Bond December Futures  Long 12/2019 1 16 18 0
U.S. Treasury 2-Year Note March Futures Short 03/2020 11 2 0 (€Y)
U.S. Treasury 5-Year Note March Futures Short 03/2020 3 1 0 0
U.S. Treasury 10-Year Note March Futures Short 03/2020 17 2 2 0
U.S. Treasury 20-Year Bond March Futures Long 03/2020 3 @) 0 (¢D)
U.S. Treasury 30-Year Bond March Futures Long 03/2020 2 3 0 (€Y)
United Kingdom Treasury 10-Year Gilt March
Futures Long 03/2020 8 2 0 2
Call Option Strike @ EUR 114.000 on Euro-Schatz
2-Year Note March 2020 Futures‘® Long 02/2020 15 0 0 0
Put Option Strike @ EUR 129.250 on Euro-Bobl 5-
Year Note March 2020 Futures(l) Long 02/2020 2 0 0 0
EUR 13 EWR 20 _EUR (13)
2019 11 30

() 2019 11 30 199

EUR 0 EUR 20 EUR 0 EUR 20 EUR 0 EUR (13) EUR 0 EUR (13)

@

71/111



EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooooooood

« )
2019 11 30
( )
(9]
BOA 01/2020 DKK 17,828 EUR 2,389 EUR 3 EWR 0
BOA 02/2020 PLN 265 $ 68 0 0
BOA 02/2020 $ 102 PLN 402 1 0
BPS 12/2019 EUR 38 $ 42 1 0
BPS 1272019 WD 2,166 72 1 )
BPS 12/2019 $ 106  EUR % 0 0
BPS 1272019 150 KRW 176,215 1 )
BPS 01/2020 EUR 324 DKK 2,420 0 0
BPS 01/2020 JPY 120,000 EUR 1,018 24 0
BPS 01/2020 $ 20 BRL 84 0 0
BPS 02/2020 EUR 475  CHF 516 0 (6)
BPS 02/2020 151  GBP 130 1 0
BPS 02/2020 263 JPY 31,500 0 @
BPS 03/2020 KRW 176,215 $ 150 1 16))
BRC 1272019 EUR 4,374 4,819 0 ')
BRC 12/2019 SGD 201 146 0 )
BRC 01/2020 $ 4,833  EUR 4,374 4 0
BRC 03/2020 20 IDR 285,770 0 0
CBK 1272019 GBP 36 EUR 42 0 0
CBK 1272019 1DR 2,035,138 $ 144 0 0
CBK 01/2020 EUR 42 GBP 36 0 0
CBK 01/2020 PEN 237 $ 70 1 )
CBK 01/2020 $ 71 PEN 243 1 ')
CBK 02/2020 coP 234,765 $ 68 1 0
CBK 04/2020 DKK 4,150 EUR 556 0 0
CBK 04/2020 $ 102 MXN 1,998 3 0
GLM 1272019 BRL 419 $ % 0 16
GLM 12/2019 EUR 55 61 1 0
GLM 1272019 WD 4,477 146 0 )
GLM 12/2019 $ 99 BRL 419 0 0
GLM 1272019 5,289 EUR 4,763 0 (34)
GLM 12/2019 70 TWD 2,142 1 @
GLM 01/2020 98 BRL 419 1 0
GLM 02/2020 EUR 81  NOK 825 0 0
GLM 02/2020 $ 164 RUB 10,512 1 ®)
HUS 1272019 KRW 258,470 $ 215 0 ®)
HUS 12/2019 $ 70 KRW 82,255 1 ')
HUS 1272019 29 RUB 1,865 0 0
HUS 1272019 73 SGD 100 0 0
HUS 01/2020 67  COP 232,525 1 0
HUS 01/2020 79 CZK 1,848 1 0
HUS 02/2020 EUR 33 GBP 28 0 0
JPM 1272019 42 36 0 0
JPM 01/2020 255  DKK 1,905 0 0
JPM 02/2020 14 SEK 145 0 0
JPM 02/2020 $ 71 HUF 20,890 0 )
MY 1 12/2019 BRL 419 $ 99 0 0
MYl 1272019 $ 104  BRL 419 0 )
NGF 1272019 SGD 100 $ 73 0 16D
NGF 1272019 $ 142 IR 2,042,063 2 0
RYL 1272019 102 1,457,230 1 0
SCX 12/2019 147 TWD 4,501 0 0
SCX 01/2020 DKK 500 EUR 67 0 0
SCX 02/2020 EUR 53 GBP 46 0 0
SCX 02/2020 GBP 1,083  EUR 1,260 0 ®)
SCX 02/2020 SEK 868 81 0 @
SCX 02/2020 $ 268 PLN 1,052 0 0
SCX 03/2020 WD 4,501 $ 148 1 )
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SSB 02/2020 CAD 465 EUR 317  EWR 0 EWR 0
UAG 12/2019 EUR 393 $ 440 6 0
UAG 01/2020 $ 101  RUB 6,657 2 0
EUR 62 EUR (85)
(]
Call - OTC 30-Year
FBF Interest Rate Swap  3-Month USD-LIBOR 1.300% 08/21/2020 300 EWR 9 EWR 3
Call - OTC 5-Year
GLM Interest Rate Swap  3-Month USD-LIBOR 1.618% 07/10/2020 3,000 20 30
EUR 29 EUR 33
1
(O] C
Call - OTC 30-Year
CBK Interest Rate Swap  6-Month EURIBOR 0.050% 12/05/2019 100 EUR (2) EUR 0
Call - OTC 30-Year
DUB Interest Rate Swap  6-Month EURIBOR 0.000% 12/13/2019 40 @ 0
Call - OTC 30-Year
GLM Interest Rate Swap  3-Month USD-LIBOR 2.250% 07/10/2020 600 (20) (55)
Call - OTC 30-Year
GLM Interest Rate Swap  6-Month EURIBOR (0.120%)  08/21/2020 200 ®) (&)
Call - OTC 30-Year
GLM Interest Rate Swap  6-Month EURIBOR 0.250% 12/13/2019 100 (2) 0
EUR  (33) EUR (57)
1
(O] C
Put - iTraxx Europe Series 31
BRC Index Sell 0.750% 12/18/2019 900 EWR (1) EUR 0
Call - iTraxx Europe Series 31
DUB Index Buy 0.400% 12/18/2019 2,100 (€Y) (€H)
Put - iTraxx Europe Series 31
DUB Index Sell 0.700% 12/18/2019 2,100 (@) 0
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2019 11 30
( )
2019 11 30 oTC
oTC

@
BOA EUR 4 EUR 0 EUR 0 EUR 4 EUR 0 EUR 0 EUR 0 EUR 0 EUR 4 EUR 0 EWR 4
BPS 29 0 0 29 (11) 0 0 (11) 18 0 18
BRC 4 0 0 4 ) 0 0 ) @ 0 @
CBK 6 0 0 6 6) 0 0 ®) 0 0 0
DUB 0 0 0 0 0 ) 0 ') @) 0 )
FBF 0 3 0 3 0 0 0 0 3 0 3
GLM 4 30 0 34 (40) (57) 0 7 (63) 0 (63)
HUS 3 0 0 3 ®) 0 0 6) ®? 0 (©)
JPM 0 0 0 0 ') 0 0 ) ) 0 D)
MYl 0 0 0 0 @ 0 0 O] ) 0 (€Y}
NGF 2 0 0 2 6 0 0 ) 1 0 1
RYL 1 0 0 1 0 0 0 0 1 0 1
SCX 1 0 0 1 (11) 0 0 (11) (10) 0 (10)
SSB 0 0 0 0 0 0 0 0 0 0 0
UAG 8 0 0 8 0 0 0 0 8 0 8

EUR 62 FUR 33 EUR 0 FUR 95 EUR (85)EUR (58)EUR 0 EUR (143)

(€))
@

0TC
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2019 11 30
2019 11 30
EUR 0 EWR 0 EWR 0 EWR 0 EWR 20 EWR 20
EUR 0 EWR 0 EW 0 EWR 62 EUR 0 EWR 62
0 0 0 0 33 33
EUR 0 EWR 0 EWR 0 EUR 62 EUR 33 EUR 95
EUR 0 EUR 0 EWR 0 EUR 62 EUR 53 EUR 115
EUR 0 EWR 0 EWR 0 EUR 0 EWR  (13) EWR  (13)
EUR 0 EWR 0 EWR 0 EWR  (85) EWR 0 EWR  (85)
0 @) 0 0 (57) (58)
EUR 0 EUR (1) EWR 0 EUR__ (85) EUR __ (57) EUR _ (143)
EUR 0 EWR (1) EWR 0 EUR _ (85) EUR _ (70) EUR _ (156)
2019 11 30
EUR 0 EWR 0 EW 0 EWR 0 EWR 0 EWR 0
0 0 0 0 304 304
0 8 0 0 11 19
EUR 0 EWR 8 EUR 0 EUR 0 EUR 315 EUR 323
EUR 0 EWR 0 EWR 0 EWR (211) EWR 0 EWR (1)
0 0 0 0 216 216
0 5 0 0 (171) (166)
EUR 0 EUR 5 EUR 0 EUR__ (211) EWR 45 EUR__ (161)
EUR 0 EWR 13 EWR 0 EUR  (211) EUR 360 EUR 162
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EUR 0 EWR 0 EWR 0 EWR 0 EWR 12 EWR 12
0 3 0 0 (16) (13)
EUR 0 EWR 3 EWR 0 EUR 0 EWR (4) EWR @)
EUR 0 EWR 0 EWR 0 EWR 23 EWR 0 EWR 23
0 0 0 0 127 127)
0 3 0 0 83 86
EUR 0 EWR 3 EWR 0 EUR 23 EUR  (44) EWR _ (18)
EUR 0 EWR 6 EUR 0 EUR 23 EUR __ (48) EUR __ (19)
2019 11 30
2019 11 30
EUR 0 EUWR 299 EUR 0 EWR 299
0 289 0 289
0 108 0 108
0 315 0 315
0 32 0 32
0 280 0 280
0 100 0 100
0 2,730 0 2,730
0 101 0 101
0 516 0 516
0 1,173 0 1,173
0 189 0 189
0 826 0 826
0 23 0 23
0 152 0 152
0 101 0 101
0 264 0 264
0 687 0 687
0 100 0 100
0 108 0 108
0 164 0 164
0 914 0 914
0 208 0 208
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2019 11 30
2019 11 30
EUR 0 EUR 6 EUR 0 EUR 6
0 736 0 736
0 91 0 91
0 309 0 309
0 57 0 57
0 317 0 317
0 3,055 0 3,055
0 722 0 722
0 404 0 404
0 807 0 807
0 2,588 0 2,588
0 2,583 0 2,583
0 93 0 93
0 2,606 0 2,606
0 929 0 929
0 3,397 0 3,397
0 413 0 413
0 1,783 0 1,783
EUR 0 EWR 30,575  EUR 0 EWR 30,575
20 0 0 20
0 95 0 95
EUR 20 EUR 95 EUR 0 EUR 115
(13) 0 0 (13)
0 (143) 0 (143)
EUR (13) EUR (143) EUR 0 EWR (156)
EUR 7 EUR 30,527  EUR 0 EUR 30,534

2019 11 30
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114 428,715,743,986
21 13,257,245,911
12 21,089,563,008
65 202,886,960,197
9 9,882,128,211
35 10,274,140,129
34 21,563,073,251
13 23,524,388,820
1 299,507,679
5 2,426,575,975
15 12,534,760,761
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