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(PIMCO Bermuda Trust

PIMCO Euro Total Return Fund)( )
@
(2020 11 )
( ) (@)
2,665 10.13
2,279 8.66
1,340 5.09
1,260 4.79
1,209 4.59
923 3.51
585 2.22
565 2.15
545 2.07
517 1.96
511 1.94
468 1.78
413 1.57
354 1.35
309 1.17
107 0.41
105 0.40
102 0.39
101 0.38
14,358 54 .57
2,922 11.11
2,309 8.78
1,130 4.29
842 3.20
557 2.12
296 1.12
206 0.78
170 0.65
165 0.63
156 0.59
148 0.56
103 0.39
101 0.38
88 0.33
85 0.32
9,278 35.26
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( ) )

3,309 12.58

816 3.10

179 0.68

120 0.46

33 0.13

4,457 16.94

202 0.77

192 0.73

112 0.43

106 0.40

105 0.40

78 0.30

12 0.05

807 3.07

155 0.59

76 0.29

12 0.05

11 0.04

7 0.03

4 0.02

1 0.00

266 1.01

3,887 14.77

546 2.08

23 0.09

-26 -0.10

33,59 127.68

( ) -7,284 -27.68
26,312 100.00

( ) ( 3,340 )
2020 12 30 (

126.95 )
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@
2020 12
2020 26,798,841 3,402,112,865 11.26 1,429
26,838,110 3,407,098,065 11.22 1,424
24,943,785 3,166,613,506 10.69 1,357
25,470,936 3,233,535,325 10.91 1,385
25,738,781 3,267,538,248 10.93 1,388
26,239,359 3,331,086,625 11.04 1,402
26,418,214 3,353,792,267 11.18 1,419
26,162,905 3,321,380,790 11.15 1,415
26,226,311 3,329,430,181 11.22 1,424
10 26,443,966 3,357,061,484 11.31 1,436
11 26,382,810 3,349,297,730 11.38 1,445
12 26,508,637 3,365,271,467 11.46 1,455
)
2020 12
2020 0.002927350 0.372
0.003093353 0.393
0.003684798 0.468
0.002255571 0.286
0.001405654 0.178
0.000543363 0.069
0.000367544 0.047
0.000261850 0.033
0.000398801 0.051
10 0.001617126 0.205
11 0.000115713 0.015
12 0.000039849 0.005
() 2020
( ) 2020 2020 18 2020 2020

12 19
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4.24
) ( ) 100x (a b) b
a 2020 12 ( ( ) )
b (2019 12 ) ( )
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2020 12 2020 12

83,010 145,175 2,312,720
(83,010) (145,175) (2,312,720)

) C )
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76

23 103

UFJ 2020 12 30
126.95
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2020 11 30

33,599 4,265
0 0

4 1

103 13
291 37

14 2

133 17

0 0

TBA 7,786 988
0 0

125 16

0 0
42,055 5,339
4,266 542
0 0

18 2

35 4

525 67
TBA 10,803 1,371
0 0

0 0

71 9

0 0

0 0

0 0

9 1

5 1

0 0

5 1

6 1

0 0
15,743 1,999
26,312 3,340
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33,256 4,222
0 0
14 2
(14) 2
0 0
26,312 3,340
2,312

11.38 1,445
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2020 11 30

86 11
0 0
86 11
59 7
33 4
30 4
3 0
1 0
1 0
127 16
(41) 5)
360 46
0 0
126 16
235 30
(44) ®
677 86
339 43
0 0
25 3
42 5
(41) ®)
425 54
1,102 140
1,061 135
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2020 11 30

(41) ®)
677 86
425 54
1,061 135
(®) @
(8) (D)
(474) (60)
579 74
25,733 3,267
26,312 3,340
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2020 11 30

10.93 1,388
(0.02) (©)
0.47 60
0.45 57
0.00 0
11.38 1,445
4.15

26,312 3,340
0.97
0.96
(0.31)

0.01
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2020 11 30

2001

2017 29

PIMCO

2006

JITF
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US GAAP
US GAAP
US GAAP

JITF
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2020 FASB LIBOR

ASU 2020 04 ASU 2020 12 2022 12 31

NYSE

NYSE
NYSE

NYSE
NYSE

ETF

22192



EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooooooood

NYSE

NYSE

NYSE

NYSE
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NYSE
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US GAAP

US GAAP

US GAAP
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NYSE

ETF

NYSE

NYSE

o1s LIBOR
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CMO

CMo

SMBS
SMBS
SMBS 10
PO 10
10
PO
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CDO CBO CLO
CBO CLO CBO
CLO

CDO

CDO

CBO CLO
CDO
CBO CLO
CDO

PIK PIK

2020 11
30
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GNMA
FNMA
FNMA
FHLMC FNMA FNMA
FNMA FNMA
FHLMC
PC
FHLMC PC
2019 FNMA FHLMC TBA
UMBS
TBA FNMA  FHLMC

TBA

TBA
TBA
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PIMCO
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LIBOR LIBOR
ICE
LIBOR 2021 LIBOR
LIBOR
LIBOR
LIBOR
2020 CovID 19
CovID 19
coviD 19

CovID 19 CovID 19
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CovID 19
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250,000
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TBA

CFTC FCM
FCM
FCM

1SDA
1SDA

1SDA

1SDA
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0.45
0.35
0.25 5,000
0.15
0.23
0.33
0.45 10
0.35
0.25 5,000
0.15
0.23 10
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0.236
0.236
045 () g5 €D 0.02 0.33 ()
0.5 () g5 () 0.02 0.33 )
0.45 ) 0.10 () g57 ()
0.45 @O 0.10 @Y g57 @2
0.45 @ 0.10 @ g57 @®
10 0.40 10
5,000
0.20
10 0.28 10
0.40 10
5,000
0.20
0.28 10
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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
0.0
0.08 0.0 0.5
0.085 0.5 1.0
0.09 1.0 2.0
0.10 2.0
0.10
0.0
0.32 0.0 0.5
0.42 0.5 1.0
0.52 1.0 2.0
0.545 2.0
0.57
10
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
11
0.0
0.08 0.0 0.5
0.085 0.5 1.0
0.09 1.0 2.0

0.10 2.0 0.10
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0.32
0.42
0.52
0.545
13
0.35
0.375
0.40
0.425
14
0.08
0.085
0.09
0.10
0.10
15
0.32
0.42
0.52

0.545

EDINETOOOO

OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooooooood

0.5
1.0
2.0

1.0
2.0

0.

1.0
2.0

0.0

2.0

0.0
0.5

1.0
2.0

0.0
5
2.
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1.0

2.0

1
0

0.0
0.5

0.0
0.5
1.0

0.0

0.0 0.5
0.5

1.0
2.0

0.0
0.5

.0

0.57

0.45
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PIMCO
PIMCO 0.1
PIMCO
PIMCO
PIMCO
PIMCO
PIMCO
PIMCO
PIMCO

PIMCO
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0

0
18,541
358

0
13,940

PIMCO

1,623
1,028
75,656
119

82
35,779
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JITF
2020 11 30 2020 11 30 2020 11 30 2020 11 30
2 214 1 143 220 8,637
2,056 36,226
(57) (5,875) (38) (3,917) G73)] (14,63D)
(5,463) (96, 280)
(55) (5,661) @37) (3,774) (153) (5,994) (3,407), (60,054)
2020 11 30 2020 11 30 2020 11 30 2020 11 30
33 2,116 34 379 167 3,313
88 2,635
3 242
7 449
19 989
47 644
20 578
(92) (5,773) (76) (853) (41) (820)
(159) (4,817)
(©) (370)
(10) (689)
(31) (1,703)
(1,670) (24,243)
(36) (1,060),
(59) (3,657) @,727) (27,345) 42) (474) 126 2,493
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2020 11 30
95 6,989
53 5,452
4 383
1 160
75 6,983
842 90,754

(195) (14,212)
(109) (11,296)
(180) (17,503)

(©) (405)
(159) (15,100)
(444) (47,685)

@1 4,520
13
14
US GAAP
2020 11 30
2020 11 30
15
2021 10
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2020 11 30
( ) ( )
127.7%
2.1%
2.1%
Anheuser-Busch InBev S.A.
2.000% due 03/17/2028 EUR 250 EUR 285
Barry Callebaut Services NV
5.500% due 06/15/2023 $ 200 180
Euroclear Bank S.A.
0.000% due 03/08/2021 EUR 100 100
565
( EUR 567)
0.4%
0.4%
Bacardi Ltd.
2.750% due 07/03/2023 100 105
105
( EUR 105)
2.5%
0.4%
Fairfax Financial Holdings Ltd.
2.750% due 03/29/2028 100 107
2.1%
Province of Alberta
2.350% due 06/01/2025 CAD 200 138
Province of Ontario
2.400% due 06/02/2026 600 419
557
664
( EUR 646)
0.4%
0.4%
Hutchison Whampoa Finance 14 Ltd.
1.375% due 10/31/2021 EUR 100 101
101
( EUR 102)
0.3%
0.3%
Czech Republic Government Bond
1.000% due 06/26/2026 CZK 2,300 88
88
( EUR 89)
8.7%
8.7%
Jyske Realkredit A/S
1.000% due 10/01/2050 DKK 2,978 402
2.000% due 10/01/2050 546 75
3.000% due 10/01/2047 7 1
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2020 11 30
( ) ( )
Nordea Kredit Realkreditaktieselskab
1.000% due 10/01/2050 DKK 896 EUR 122
1.000% due 10/01/2053 200 27
2.000% due 10/01/2050 962 133
2.500% due 10/01/2047 11 1
3.000% due 10/01/2047 4 1
Nykredit Realkredit A/S
1.000% due 10/01/2050 10,835 1,464
1.500% due 10/01/2047 2 0
2.000% due 10/01/2050 314 43
2.500% due 10/01/2036 1 0
2.500% due 10/01/2047 28 4
Realkredit Danmark A/S
2.500% due 04/01/2036 24 4
2.500% due 04/01/2047 9 1
3.000% due 07/01/2046 10 1
2,279
( EUR 2,228)
0.4%
0.4%
Estonia Government International Bond
0.125% due 06/10/2030 EUR 100 103
103
( EUR 99)
6.0%
0.8%
Purple Master Credit Cards
0.158% due 05/25/2034 100 101
Silver Arrow S_A.
0.164% due 11/20/2030 100 101
202
1.9%
BNP Paribas S.A.
0.500% due 02/19/2028 100 101
Bureau Veritas S.A.
1.250% due 09/07/2023 200 206
Dexia Credit Local S.A.
0.500% due 01/17/2025 100 104
RCI Banque S.A.
0.250% due 07/12/2021 100 100
511
0.1%
SapphireOne Mortgages FCT
0.002% due 06/27/2061 33 33
3.2%
Caisse Francaise de Financement Local
0.000% due 02/25/2025 100 101
1.500% due 05/25/2050 (e) 555 741
842
1,588
( EUR 1,532)
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3.6%
0.1%
Driver Multi-Compartment S.A.
0.000% due 02/21/2026 EUR 12 EUR 12
3.5%
Deutsche Bank AG
0.020% due 12/07/2020 100 100
4.250% due 10/14/2021 $ 100 86
Deutsche Hypothekenbank AG
0.336% due 03/22/2021 GBP 100 112
Eurogrid GmbH
1.875% due 06/10/2025 EUR 200 218
Kreditanstalt fuer Wiederaufbau
0.000% due 09/15/2028 200 207
Volkswagen Bank GmbH
0.000% due 06/15/2021 100 100
Volkswagen Leasing GmbH
0.000% due 07/06/2021 100 100
923
935
( EUR 938)
2.6%
0.4%
Citizen Irish Auto Receivables Trust DAC
0.000% due 12/15/2029 100 100
SCF Rahoituspalvelut Kimi VI DAC
0.000% due 11/25/2026 5 5
105
1.8%
Bank of Ireland Group PLC
1.000% due 11/25/2025 250 256
PartnerRe Ireland Finance DAC
1.250% due 09/15/2026 200 212
468
0.4%
Bluestep Mortgage Securities No.4 DAC
0.207% due 08/10/2066 21 21
European Loan Conduiit No.36 DAC
1.000% due 02/17/2030 100 99
120
693
( EUR 688)
0.4%
0.4%
Israel Government International Bond
0.000% due 07/22/2022 100 101
101
( EUR 100)
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5.6%
1.3%
AMCO-Asset Management Co. SpA
1.500% due 07/17/2023 EUR 100 EUR 103
Banca Carige SpA
0.877% due 02/25/2021 100 100
UniCredit SpA
3.250% due 01/14/2021 150 151
354
4.3%
Italy Buoni Poliennali del Tesoro
1.350% due 04/15/2022 100 103
1.850% due 07/01/2025 (e) 680 739
2.450% due 09/01/2050 105 130
2.800% due 03/01/2067 120 158
1,130
1,484
( EUR 1,421)
1.6%
1.6%
Mitsubishi UFJ Financial Group, Inc.
0.872% due 09/07/2024 200 207
Nissan Motor Co. Ltd.
1.940% due 09/15/2023 100 104
Sumitomo Mitsui Financial Group, Inc.
0.465% due 05/30/2024 100 102
413
( EUR 406)
0.-4%
0.4%
Atrium European Real Estate Ltd.
3.000% due 09/11/2025 100 102
102
( EUR 99)
5.2%
0.4%
Bavarian Sky S.A.
0.000% due 10/20/2024 2 2
Compartment VCL 27
0.000% due 08/21/2024 23 23
Silver Arrow S.A. Compartment 11
0.165% due 02/15/2027 81 81
106
4.8%
Aroundtown S.A.
1.500% due 07/15/2024 200 211
1.500% due 05/28/2026 200 211
2.000% due 11/02/2026 100 109
Blackstone Property Partners Europe Holdings Sarl
2.200% due 07/24/2025 200 214
CPI Property Group S.A.
1.625% due 04/23/2027 100 100
John Deere Bank S.A.
0.000% due 10/03/2022 100 100
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SELP Finance Sarl
1.500% due 12/20/2026 EUR 200 EUR 215
SIX Finance Luxembourg S.A.
0.000% due 12/02/2025 (a) 100 100
1,260
1,366
( EUR 1,321)
3.5%
2.2%
Enel Finance International NV
1.375% due 06/01/2026 250 270
JAB Holdings BV
1.750% due 06/25/2026 200 215
Volkswagen International Finance NV
0.500% due 03/30/2021 100 100
585
0.7%
Dutch Property Finance BV
0.121% due 04/28/2051 79 79
Jubilee Place BV
0.485% due 10/17/2057 100 100
179
0.6%
Nederlandse Waterschapsbank NV
0.750% due 10/04/2041 140 156
920
( EUR 914)
1.7%
1.2%
PKO Bank Hipoteczny S.A.
0.750% due 01/24/2024 300 309
0.5%
Poland Government International Bond
2.500% due 07/25/2026 PLN 600 148
457
( EUR 446)
0.3%
0.3%
Russia Government International Bond
7.650% due 04/10/2030 RUB 6,800 85
85
( EUR 110)
0.7%
0.7%
Saudi Government International Bond
2.375% due 10/26/2021 $ 200 170
170
( EUR 180)
1.1%
1.1%
Slovenia Government International Bond
0.875% due 07/15/2030 EUR 270 296
296
( EUR 293)
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13.8%
0.7%
Asset-Backed European Securitisation Transaction Thirteen FT
0.000% due 08/23/2030 EUR 18 EUR 18
BBVA Consumer Auto FTA
0.270% due 07/20/2031 72 73
FT Santander Consumer Spain Auto
0.190% due 03/20/2033 100 101
192
2.0%
Abertis Infraestructuras S.A.
1.125% due 03/26/2028 100 102
Merlin Properties Socimi S.A.
1.750% due 05/26/2025 100 103
2.375% due 05/23/2022 200 206
2.375% due 07/13/2027 100 106
517
11.1%
Autonomous Community of Catalonia
4.900% due 09/15/2021 250 260
Spain Government Bond (€)
0.000% due 01/31/2025 1,750 1,783
1.000% due 10/31/2050 230 237
1.250% due 10/31/2030 575 642
2,922
3,631
( EUR 3,567)
0.8%
0.8%
European Union
0.000% due 11/04/2025 100 103
0.000% due 07/04/2035 (a) 100 103
206
( EUR 204)
5.2%
4._6%
Molnlycke Holding AB
1.875% due 02/28/2025 200 215
Stadshypotek AB
2.000% due 09/01/2028 SEK 9,000 994
1,209
0.6%
Kommuninvest 1 Sverige AB
1.000% due 11/12/2026 1,600 165
1,374
( EUR 1,300)
2.1%
2.1%
Credit Suisse AG
1.000% due 06/07/2023 EUR 100 103
Credit Suisse Group AG
1.250% due 07/17/2025 150 156
UBS AG (b)
4.750% due 02/12/2026 100 101
5.125% due 05/15/2024 $ 200 185
545
( EUR 536)
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26.9%
0.4%
Turbo Finance 9 PLC
0.884% due 08/20/2028 GBP 100 EUR 112
5.1%
BAT International Finance PLC
3.625% due 11/09/2021 EUR 100 104
HSBC Holdings PLC
0.207% due 09/27/2022 100 100
0.422% due 12/04/2021 100 100
Informa PLC
1.250% due 04/22/2028 200 199
InterContinental Hotels Group PLC
3.875% due 11/28/2022 GBP 100 117
Nationwide Building Society
1.500% due 03/08/2026 EUR 150 159
Natwest Group PLC
2.000% due 03/04/2025 150 158
NatWest Markets PLC
0.407% due 09/27/2021 100 101
0.625% due 03/02/2022 100 101
Santander UK Group Holdings PLC
0.391% due 02/28/2025 200 201
1,340
12.6%
Aggregator of Loans Backed by Assets PLC
0.223% due 03/17/2039 GBP 58 62
Avon Finance No.2 PLC
0.000% due 09/20/2048 100 111
Canada Square Funding PLC
1.156% due 10/17/2051 80 89
Canterbury Finance No.3 PLC
1.054% due 05/16/2057 92 102
Eurohome UK Mortgages PLC
0.209% due 06/15/2044 48 52
Eurosail PLC
0.219% due 12/15/2044 8 9
Eurosail-UK PLC
0.210% due 03/13/2045 38 42
Finsbury Square PLC
0.000% due 06/16/2070 100 112
1.010% due 09/12/2068 78 87
1.023% due 06/16/2069 82 92
Gosforth Funding PLC
0.000% due 02/15/2058 EUR 85 85
Great Hall Mortgages No.1 PLC
0.000% due 03/18/2039 22 22
Hawksmoor Mortgages
1.104% due 05/25/2053 GBP 211 236
Landmark Mortgage Securities No.3 PLC
0.328% due 04/17/2044 35 38
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Lanebrook Mortgage Transaction PLC
0.000% due 06/12/2057 GBP 100 EUR 112
Ludgate Funding PLC
0.221% due 01/01/2061 54 58
Mortimer BTL PLC
1.359% due 06/20/2051 190 214
Newgate Funding PLC
0.189% due 12/15/2050 6 7
Paragon Mortgages No.13 PLC
0.286% due 01/15/2039 76 82
Polaris PLC
1.304% due 05/27/2057 99 110
Precise Mortgage Funding PLC
0.740% due 03/12/2055 111 123
Residential Mortgage Acceptance Corporation Securities No.1 PLC
0.230% due 06/12/2044 148 159
Residential Mortgage Securities 32 PLC
0.000% due 06/20/2070 200 224
Ripon Mortgages PLC
0.868% due 08/20/2056 195 218
Silverstone Master lIssuer PLC
0.000% due 01/21/2070 EUR 84 84
0.806% due 01/21/2070 GBP 66 74
Southern Pacific Securities PLC
0.360% due 03/10/2044 32 36
Stratton Mortgage Funding PLC
0.000% due 03/12/2052 100 111
Towd Point Mortgage Funding Auburn 14 PLC
0.955% due 05/20/2045 193 215
Towd Point Mortgage Funding Granite4 PLC
1.073% due 10/20/2051 145 163
Tower Bridge Funding PLC
0.000% due 09/20/2063 100 112
Twin Bridges PLC
0.840% due 09/12/2044 61 68
3,309
8.8%
United Kingdom Gilt
0.625% due 06/07/2025 (e) 750 860
1.625% due 10/22/2054 230 316
1.625% due 10/22/2071 50 78
3.250% due 01/22/2044 495 834
3.500% due 07/22/2068 95 221
2,309
7,070
( EUR 7,014)
30.4%
0.3%
SLM Student Loan Trust
0.609% due 03/15/2038 74 78
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10.1%
American Tower Corp.
1.375% due 04/04/2025 EUR 100 EUR 106
Amgen, Inc.
1.250% due 02/25/2022 100 102
ATE&T, Inc.
0.372% due 09/05/2023 100 101
Bank of America Corp.
0.260% due 05/04/2023 150 151
0.808% due 05/09/2026 150 155
BAT Capital Corp.
2.764% due 08/15/2022 $ 100 87
Berkshire Hathaway, Inc.
0.250% due 01/17/2021 EUR 100 100
Citigroup, Inc.
0.500% due 01/29/2022 100 101
Digital Euro Finco LLC
2.625% due 04/15/2024 200 218
General Motors Financial Co., Inc.
0.167% due 05/10/2021 100 100
Goldman Sachs Group, Inc.
0.143% due 09/09/2022 100 100
1.625% due 07/27/2026 150 162
Liberty Mutual Group, Inc.
2.750% due 05/04/2026 200 226
Masco Corp.
5.950% due 03/15/2022 $ 100 89
Morgan Stanley
0.000% due 05/21/2021 EUR 100 100
Philip Morris International, Inc.
2.750% due 03/19/2025 200 224
Wells Fargo & Co.
1.375% due 10/26/2026 300 319
Zimmer Biomet Holdings, Inc.
2.425% due 12/13/2026 200 224
2,665
3.1%
Banc of America Mortgage Trust
3.672% due 02/25/2035 $ 40 34
BCAP LLC Trust
4.855% due 03/26/2037 31 26
Chase Mortgage Finance Trust
3.798% due 01/25/2036 49 39
CS First Boston Mortgage Securities Corp.
0.798% due 03/25/2032 2 2
Downey Savings & Loan Association Mortgage Loan Trust
0.990% due 09/19/2044 47 38
GSAMP Trust
0.290% due 06/25/2036 45 37
JPMorgan Mortgage Acquisition Trust
0.280% due 08/25/2036 57 47
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MASTR Asset-Backed Securities Trust
0.930% due 02/25/2034 $ 42 EUR 34
0.975% due 10/25/2034 146 121
Residential Accredit Securities Corporation Trust
1.875% due 11/25/2034 117 98
Sequoia Mortgage Trust
0.337% due 06/20/2036 117 93
Soundview Home Loan Trust
0.400% due 10/25/2036 250 200
Structured Asset Securities Corporation Mortgage Loan Trust
0.285% due 07/25/2036 10 8
WaMu Mortgage Pass-Through Certificates Trust
0.610% due 04/25/2045 30 25
1.773% due 02/27/2034 16 14
816
14.8%
Fannie Mae
2.944% due 07/25/2039 55 47
Fannie Mae, TBA (@)
2.000% due 02/01/2051 2,600 2,247
2.500% due 02/01/2051 900 785
Freddie Mac
0.499% due 01/15/2038 30 25
2.782% due 01/15/2038 (c) 30 2
2.985% due 09/01/2037 60 53
3.500% due 09/01/2048 177 156
Ginnie Mae
0.655% due 10/20/2062 61 51
0.890% due 01/20/2066 142 120
0.920% due 09/20/2066 157 133
0.940% due 06/20/2066 157 133
0.940% due 07/20/2066 75 64
0.990% due 11/20/2066 84 71
3,887
2.1%
Treasury Inflation Protected Securities
0.125% due 07/15/2030 (d) 589 546
7,992
( EUR 8,085)
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1.0%
1.0%
Australia and New Zealand Banking Group Ltd.
(0.160%) due 12/01/2020 AUD 1 EUR 1
Bank of Nova Scotia
0.010% due 12/01/2020 $ 8 7
BNP Paribas Bank
(0.690%) due 12/01/2020 EUR 3 3
3.500% due 12/01/2020 ZAR 10 1
Brown Brothers Harriman & Co.
(0.690%) due 12/01/2020 EUR 1 1
(0.280%) due 12/01/2020 SEK 3 0
(0.250%) due 12/01/2020 NOK 4 0
0.020% due 12/01/2020 SGD 2 1
3.500% due 12/01/2020 ZAR 1 0
Citibank N.A.
0.010% due 12/01/2020 $ 4 3
DBS Bank Ltd.
0.010% due 12/01/2020 8 7
HSBC Bank PLC
(0.690%) due 12/01/2020 EUR 68 68
0.010% due 12/01/2020 GBP 7 8
JPMorgan Chase Bank N.A.
0.010% due 12/01/2020 $ 8 7
MUFG Bank Ltd.
(0.260%) due 12/01/2020 30 0
Royal Bank of Canada
0.010% due 12/01/2020 CAD 6 4
Sumitomo Mitsui Banking Corp.
(0.690%) due 12/01/2020 EUR 15 15
0.010% due 12/01/2020 GBP 4 4
0.010% due 12/01/2020 $ 2 2
Sumitomo Mitsui Trust Bank Ltd.
(0.690%) due 12/01/2020 EUR 112 112
(0.260%) due 12/01/2020 19 0
0.010% due 12/01/2020 GBP 12 14
0.010% due 12/01/2020 $ 9 8
266
266
( EUR 266)
127.7% EUR 33,599
( EUR 33,256)
@@ 0.2% 54
( $Q4)
(27.9%) (7,341)
100.0% EUR 26,312
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@
@ (€))
BPS (0.470%) 11/18/2020 0271772021 EUR (1,137) EUR (1,137)
BPS (0.480%) 11/18/2020 02/17/2021 (557) (557)
BPS (0.480%) 11/25/2020 02/17/2021 (1,042) (1,042)
BRC (0.500%) 11/19/2020 02/17/2021 (306) (306)
L (0.530%) 11/18/2020 02/17/2021 (534) (534)
SCX 0.160% 11/12/2020 02/11/2021 GBP (618) (690)
EUR (4,266)
30 31 90 90
EUR 0 EWR 0 EWR (4,266) EUR 0 EWR (4,266)
EUR 0 ELR 0 EWR (4,266) ELR 0 EWLR (4,266)
EUR 0_ EWR 0 EWR (4,266) EWR 0 EWR (4,266)
EUR (4,266)
2020 11 30
(e) 2020 11 30 4,263
@
BPS EUR 0 EWR (2,736) EWR 0 EW 0 EUR (2,736) EUR 2,735 EUR @
BRC 0 (306) 0 0 (306) 306 0
ML 0 (534) 0 0 (534) 534 0
SCX 0 (690) 0 0 (690) 688 @
EUR 0 EUR (4,266) EUR 0 EWR 0
1
@ 2020 11 30 3,593 (0.366%)
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Call - U.S. Treasury 2-Year Note March 2021 Futures $ 111.000 02/19/2021 29 EUR 0 EWR 0
Call - U.S. Treasury 10-Year Note March 2021 Futures $ 157.500 02/19/2021 24 __EUR 0 EUR 0
EUR 0 EUR 0
)

Canada Government 10-Year Bond March Futures Short  03/2021 4 EUR 0 EWR 0 EWR 0
Euro-Bobl 5-Year Note December Futures Long 12/2020 2 0 0 0
Euro-BTP 3-Year Note December Futures Long 12/2020 22 16 0 (€Y)
Euro-BTP 10-Year Bond March Futures Long 03/2021 7 (@) 0 (@)
Euro-Bund 10-Year Bond March Futures Long 03/2021 10 (¢)) 0 ®3)
Euro-Bund 10-Year Bond December Futures Short  12/2020 1 0 0 0
Euro-Buxl 30-Year Bond March Futures Long 03/2021 3 0 0 @)
Euro-OAT 10-Year Bond March Futures Long 03/2021 11 (©)) 0 (O)
Euro-Schatz 2-Year Note March Futures Short  03/2021 68 1 2 0
Euro-Schatz 2-Year Note December Futures Long 12/2020 5 0 0 0
U.S. Treasury 2-Year Note March Futures Short  03/2021 33 (©)) 0 (€H)
U.S. Treasury 5-Year Note March Futures Long 0372021 21 2 1 0
U.S. Treasury 10-Year Note March Futures Short  03/2021 24 @) 0 0
United Kingdom Treasury 10-Year Gilt March Futures  Long 03/2021 10 2 0 (O]
Call Option Strike @ EUR 135.750 on Euro-Bobl 5-
Year Note February 2021 Futures(l) Short  01/2021 4 0 0 0
Call Option Strike @ EUR 179.000 on Euro-Bund 10-
Year Bond January 2021 Futures(l) Short 12/2020 2 0 0 0
Call Option Strike @ EUR 179.500 on Euro-Bund 10-
Year Bond February 2021 Futures(l) Short 01/2021 2 0 0 (€))
Call Option Strike @ EUR 115.000 on Euro-Schatz 2-
Year Note March 2021 Futures'™ Long  02/2021 64 0 1 0
Put Option Strike @ EUR 163.000 on Euro-Bund 10-
Year Bond March 2021 Futures™ Long 02/2021 10 0 0 0
Put Option Strike @ EUR 112.000 on United Kingdom
Treasury 10-Year Gilt January Futures(l) Long 12/2020 5 0 0 0

EUR 5 EUR 4 EUR (18)

@
2020 11 30
C ) ® (O]

Auchan Holding S.A. 1.000% 12/20/2027 1.340% EUR 100 _EUR (2) EUR 3 EUR 0 EUR 0

EUR (2) EWR 3 _EUR 0 EUR 0
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2020 11 30

2020 11 30 291

EUR 0 EUR 4 ELR 0 EUR 4 _ELR 0 EUR_ (18) EWR 0 EUR _(18)

@
@

©)

*
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@

BOA 1272020 DKK 13,605 EUR 1,828 EWR 0 EWR 0
BOA 01/2021 $ 11 PLN 43 0 0
BPS 12/2020 EUR 76 DKK 565 0 0
BPS 12/2020 $ 190  EUR 160 1 0
BPS 12/2020 3 RUB 203 0 0
BPS 12/2020 3 259 0 0
BPS 01/2021 4 PN 15 0 0
BPS 02/2021 CAD 878 EUWR 564 0 )
BPS 02/2021 EUR 81  NOK 880 2 0
BRC 12/2020 BRL 31 $ 6 0 0
BRC 12/2020 $ 6 BRL 31 0 0
BRC 01/2021 BRL 31 $ 6 0 0
BRC 02/2021 EUR 26 GBP 23 0 0
CBK 01/2021 $ 2 RUB 188 0 0
GLM 12/2020 DKK 60 EUR 8 0 0
GLM 12/2020 EUR 28 $ 33 0 0
GLM 12/2020 $ 6 RUB 431 0 0
GLM 01/2021 3 234 0 0
GLM 02/2021 SEK 7,965 EUR 776 0 )
HUS 12/2020 EUR 1,712 DKK 12,742 0 0
HUS 01/2021 $ 9 PN 36 0 0
HUS 02/2021 DKK 12,742 EWR 1,712 0 0
IND 02/2021 $ 1 CK 21 0 0
JPN 02/2021 DKK 2,855 EUR 384 0 0
MY1 12/2020 2,496 335 0 0
MY 1 01/2021 $ 1 PLN 3 0 0
RYL 02/2021 EUR 444 CHF 479 0 )
SCX 12/2020 $ 3,369 EUR 2,890 74 0
SCX 12/2020 $ 24 RUB 1,862 1 0
SCX 01/2021 3,619 EUR 3,022 0 0
SCX 01/2021 66  HUF 20,293 1 0
SCX 02/2021 GBP 878 EUWR 976 0 ®)
SSB 12/2020 BRL 31 $ 6 0 0
SSB 12/2020 $ 6 BRL 31 0 0
UAG 12/2020 9 RUB 679 0 0
UAG 1272020 13 1,042 1 0
UAG 02/2021 2 CK 34 0 0

EUR 80 EUR [©)
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@
Put - OTC 30-Year
BPS Interest Rate Swap  6-Month EURIBOR 0.195% 11/02/2022 100 EUR 0 EUR 6
Put - OTC 30-Year
BPS Interest Rate Swap  6-Month EURIBOR 0.197% 11/04/2022 150 10 8
Call - OTC 1-Year
Myc Interest Rate Swap  3-Month USD-LIBOR 0.344% 11/17/2022 2,500 3 3
Put - OTC 30-Year
MYC Interest Rate Swap  6-Month EURIBOR 0.190% 11/02/2022 100 6 6
EUR 19 EWR 23
1
@ C )
Put - OTC 10-Year
BPS Interest Rate Swap  6-Month EURIBOR 0.000% 11/02/2022 300 EUR 0 EWR (6)
Put - OTC 10-Year
BPS Interest Rate Swap  6-Month EURIBOR 0.000% 11/04/2022 300 (©) (6)
Put - OTC 10-Year
BRC Interest Rate Swap  6-Month EURIBOR 0.000% 11/04/2022 150 A3) (©)
Call - OTC 1-Year
GLM Interest Rate Swap  3-Month EURIBOR (0.526%)  11/17/2022 2,100 A3) (&)
Call - OTC 30-Year
Myc Interest Rate Swap  6-Month EURIBOR (0.150%)  02/17/2021 150 (O] (&)
Put - OTC 10-Year
MYC Interest Rate Swap  6-Month EURIBOR 0.000% 1170272022 300 (6) (©)
EUR_ (23) EWR (24
( ) ©
BOA Call - iTraxx Europe Series 33 Index Buy 0.475% 12/16/2020 1,000 EUR (1) EUR @
BOA Put - iTraxx Europe Series 33 Index Sell 0.850% 12/16/2020 1,000 (¢H) 0
BPS Call - iTraxx Europe Series 33 Index Buy 0.450% 12/16/2020 100 0 0
BPS Put - iTraxx Europe Series 33 Index Sell 0.800% 12/16/2020 100 0 0
BPS Put - iTraxx Europe Series 34 Index Sell 0.850% 12/16/2020 500 @ 0
DUB Call - iTraxx Europe Series 33 Index Buy 0.450% 12/16/2020 600 0 0
DUB Put - iTraxx Europe Series 33 Index Sell 0.800% 12/16/2020 600 @ 0
DUB Put - iTraxx Europe Series 34 Index Sell 0.900% 12/16/2020 500 @ 0
FBF Call - iTraxx Europe Series 33 Index Buy 0.450% 12/16/2020 300 0 0
FBF Put - iTraxx Europe Series 33 Index Sell 0.800% 12/16/2020 300 0 0
GST Put - CDX.1G-34 Index Sell 1.000% 12/16/2020 1,000 2 0
EUR (D _EWR (@)
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2020 11 30
(]

(G
JPM Put - Fannie Mae $ 99.539 12/07/2020 200 EUR (1) EWR 0
JPM Put - Fannie Mae 99.688 02/04/2021 100 0 )
IPM Put - Ginnie Mae 104.000 12/14/2020 1,000 (O] 0

ELR (3 EWR __ (D

EUR _ (33) EWR  (26)

2020 11 30 0TC
oTC
( ) (2)
BOA EUR O EUWR O FER O0EWR 0 EUWR 0 EUR (I)EBR 0 EUR (1)EWR (1)ER 0 ER (1)
BPS 3 14 0 17 (©) 12) 0 14) 3 0 3
BRC 0 0 0 0 0 ®3) 0 ®3) ®3) 0 (©)
CBK 0 0 0 0 0 0 0 0 0 0 0
DUB 0 0 0 0 0 0 0 0 0 0 0
FBF 0 0 0 0 0 0 0 0 0 0 0
GLM 0 0 0 0 (©) (@) 0 (O) () 0 ()
GST 0 0 0 0 0 0 0 0 0 0 0
HUS 0 0 0 0 0 0 0 0 0 0 0
IND 0 0 0 0 0 0 0 0 0 0 0
JPM 0 0 0 0 0 [6)) 0 () [6H) 0 [6H)
MYC 0 9 0 9 0 ) 0 ) 2 0 2
MYl 0 0 0 0 0 0 0 0 0 0 0
RYL 0 0 0 0 (©) 0 0 () @ 0 ()
SCX 76 0 0 76 ?) 0 0 ®3) 73 0 73
SSB 0 0 0 0 0 0 0 0 0 0 0
UAG 1 0 0 1 0 0 0 0 1 0 1
EUR 80 EUR 23 EUR 0 EUR 103 EUR (9)EUR (26)EUR 0 EUR (35)

**k
@
2
@ oTC
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2020 11 30
2020 11 30
EUR 0 EWR 0 EUR 0 EWR 0 EWR 0 EWR 0
0 0 0 0 4 4
0 0 0 0 0 0
EUR 0 EWR 0 EWR 0 EUR 0 EUR 4 EWR 4
EUR 0 EWR 0 EWR 0 EWR 80 EUWR 0 EUWR 80
0 0 0 0 23 23
EUR 0 EWR 0 EWR 0 EUR 80 EUR 23 EUR 103
EUR 0 EUR 0 EUR 0 EUR 80 EUR 27 EWR 107
EUR 0 EUR 0 EUR 0 EUR 0 EUR (18) EUWR (18)
EUR 0 EWR 0 EUR 0 EUWR (9 EWR 0 EWR ©)
0 () 0 0 (25) (26)
EUR 0 EUR (1) EUR 0 EUR (9) EUR (25) EUR (35)
EUR 0 EWR (1) EWR 0 EUR (9) EUR (43) EUR (53)
2020 11 30
EUR 0 EWR 0 EUR 0 EWR 0 EWR 0 EWR 0
0 0 0 0 2 2
0 0 0 0 150 150
0 6 0 0 (32) (26)
EUR 0 EUR 6 EUR 0 EUR 0 EWR 120  EWR 126
EUR 0 EWR 0 EWR 0 EWR 199  EWR 0 EWR 199
0 0 0 0 (36) (36)
0 13 0 0 59 72
EUR 0 EWR 13 EUR 0 EUR 199  EUR 23 EUR 235
EUR 0 EUR 19  EUR 0 EUR 199  EWR 143 EWR 361
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2020 11 30
EUR 0 EWR 0 EW 0 EWR 0 EWR 24 EWR 24
0 1 0 0 0 1
EUR 0 EWR 1 EWR 0 EUR 0 EUR 24 EWR 25
EUR 0 EWR 0 EWR 0 EWR 14 EWR 0 EWR 14
0 0 0 0 (128) (128)
0 6 0 0 150 156
EUR 0 EUR 6 EUR 0 EUR 14 EWR 22 EWR 42
EUR 0 EWLR 7 EWR 0 EUR 14__EWR 46 EUR 67
2020 11 30
2020 11 30
EUR 0 EWR 565  EUR 0 EUR 565
0 105 0 105
0 107 0 107
0 557 0 557
0 101 0 101
0 88 0 88
0 2,279 0 2,279
0 103 0 103
0 202 0 202
0 511 0 511
0 33 0 33
0 842 0 842
0 12 0 12
0 923 0 923
0 105 0 105
0 468 0 468
0 120 0 120
0 101 0 101
0 354 0 354
0 1,130 0 1,130
0 413 0 413
0 102 0 102
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2020 11 30
2020 11 30

EUR 0 EWR 106  EUR 0 EUR 106
0 1,260 0 1,260
0 585 0 585
0 179 0 179
0 156 0 156
0 309 0 309
0 148 0 148
0 85 0 85
0 170 0 170
0 296 0 296
0 192 0 192
0 517 0 517
0 2,922 0 2,922
0 206 0 206
0 1,209 0 1,209
0 165 0 165
0 545 0 545
0 112 0 112
0 1,340 0 1,340
0 3,309 0 3,309
0 2,309 0 2,309
0 78 0 78
0 2,665 0 2,665
0 816 0 816
0 3,887 0 3,887
0 546 0 546
0 266 0 266

EUR 0 EUR 33,599 EUR 0 EUR 33,599
4 0 0 4
0 103 0 103

EUR 4 EUR 103 EUR 0 EUR 107
(18) 0 0 (18)
0 (35) 0 (35)

EUR (18) EWR (35) EWR 0 EUR (53)

EUR (14) ER 33,667 EUR 0 EUR 33,653

2020 11 30
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2020 12 324
799,309,672,994

114 454,653,498,165
21 13,035,098,518
12 24,864 ,356,200
67 225,119,872,615
9 10,183,853,047
32 9,704,391,922
35 20,844,068,183
12 23,379,811,726
2 605,435,536
5 2,273,134,344
15 14,646,152,737
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PIMCO PIMCO

PIMCO 2020 12

2018 18 PIMCO PL
PIMCO PL
2018
PIMCO
2019 24 PIMCO PL PIMCO PIMCO
PIMCO

2019 12 17 PIMCO

PIMCO
PIMCO
PIMCO
PIMCO
PIMCO

2020
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PIMCO
PIMCO
PIMCO 2020 10
23
2020 PIMCO
PIMCO
2020 31 PIMCO
PIMCO
2020 19 PIMCO
2019
PIMCO
2020 10
2020 11 18 PIMCO PIMCO PIMCO

PIMCO
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BESA - GEBENSA
| PIMCODigE

#Pacific Investment Management Company LLC N30 wd - A N2 R AV R - RRUA B - H N
Z— - TJuIT)i— (Bg¥R [PIMCOD K19 ELCHUEH, REMRBRMBOREEBSH PP YOE
TICT. RELCEBERBEFHILTAEYEY.

SHRABLROEHFARSH*ETHHEEASHELTOSNTSY,. BEPIMCOS L —-T2ETOERRE
(MRS SORRAEET) FE.02EK P ($207HM*) &8 THUET,

BIXPIL=107885ATHE (WMO-<4—L—F. 2020568X8RE)

SPIMCOE¥EEZU0D, OvFY Sayal, BE Yfii=, YFIZ— ROXb SEEERG&

LTY0-NCEV2A%BBLTEVEY,

1994 1997 2006 2010
1971 1982 THafe RS0 ERSRZoooe BEZ2ZiIM
-;i?-f;;é.; ﬂ%i: g%ﬂ HaERIC EPI}D W ~ ETF (ﬁgﬂnﬂ!ﬂ
PIMCO Z7iisa Fime

#RRE '75 "80 "85 "a0 "9h "00 "05 M0 15 "20
- 4000FEN ISEEN WCEEFA ZB0MEN TEMEFL ZISTEEA SSOEFRN LZEFN 1AEEN 192EF N

*2012830318£UTFUPLY - G- TRESHE HSOBRTESHCERIEENEXRLTOET,
SEORER2ARMM. 2020FRE6AXA0NE.

)

| PIMCODER (-39 55881 5 DEE{H

FHEBEERSIR—IJ+r—H EAESAN
HEE—Z A AS—3 PUPL - AN AR
20124, 2013%&. 20154 (BANY)
20104, 201148, 20134, 20144
[(FO=riuEeE (Ao i)
gg;grﬂs 20084, 2013, 20154

The Momningsiar Fixed-Income Fund Manager of the Year award (Jerome Schneider and Team, PIMCD Short Term (2015); Dan hasscyn and Alfred Musata,
PIMCO Income (2013) Mok Kiesel, FIMCO wesiment Grage Corporate Bond (20123 UE) is based on the swengin of the manpger, performance, strategy.
and firm 5 Stowardship. Momingstar Awards 2050, Mormingstad. Ing. All Rights Reservid Awarded 10 Jergme Schneider and Team for LS. Fixed-Incame
Fund Manager of the Year.
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BESA - GEBENSA
| PIMCoDiE

#Pacific Investment Management Company LLC N2 awd - A N2 R AV R - RRIA B - BN
Z— - TJLITIi— (Bg¥E [PIMCOL K19 ELCHUEH, REMRBARNOREEBSH P U P YOE
FICT. RELCEERBEFHILTHEYEY.

SHRABLROEHFARSHETHHEETASHELTOSNTSY,. BEPIMCOS L —-T2ETOERRE
(BRERSHHSORRAEET) F8H2.2258K P ($92205M*) 42 THUET,
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1994 1997 2006 2010
1971 1982 THESY 5&“*?*“;unn Fitwe 2009  GE7RZRZE®
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20124, 2013, 20154 (BAmN)
20104, 201145, 20134, 20144
[(HFO=NUfEE (M)
Qﬁ”%ms 20084, 20134, 20154

The Moningsiar Fixed-Income Fund Manager of the Year award (Jerome Schneiger and Team, PIMCO Short Term (2015) Dan hascyn and Allred Murata,
PIMCO Ingome (2013 Motk Kiesel, FIMCO twesiment Grade Corporate Bond (2012) U.S) is based on the strengih of the manpger, performance, strategy.
ang i & Stewargship, Mommingstar Awards 20050, Mormingsias, e, All Rishts Reserved Awardid 10 Jerome Schnsiter and Team 107 US, Fixed-Income
Fund Manager of the Year.
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