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(PIMCO Bermuda Trust

PIMCO Euro Total Return Fund)( )
@
(2021 11 )
( ) ()
2,170 9.10
1,636 6.86
1,340 5.62
947 3.97
710 2.98
649 2.72
604 2.53
533 2.23
465 1.95
345 1.45
306 1.28
305 1.28
304 1.27
255 1.07
206 0.86
200 0.84
110 0.46
104 0.44
) 103 0.43
100 0.42
100 0.42
11,492 48.18
2,895 12.14
1,483 6.22
1,279 5.36
968 4.06
861 3.61
453 1.90
219 0.92
160 0.67
149 0.62
122 0.51
104 0.44
100 0.42
100 0.42
100 0.42
84 0.35
78 0.33
57 0.24
9,212 38.62
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3,400 14.25

746 3.13

401 1.68

241 1.01

22 0.09

4,810 20.16

240 1.01

146 0.61

118 0.49

101 0.42

100 0.42

95 0.40

800 3.35

254 1.06

171 0.72

113 0.47

77 0.32

17 0.07

7 0.03

3 0.01

2 0.01

2 0.01

646 2.71

618 2.59

534 2.24

58 0.24

-126 -0.53

28,044 117.57

( ) -4,190 -17.57
23,854 100.00

( ) ( 3,113 )
2021 12 30 (

130.51 )
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@
2021 12
2021 26,286,501 3,430,651,246 11.42 1,490
25,680,496 3,351,561,533 11.19 1,460
25,651,900 3,347,829,469 11.24 1,467
25,304,163 3,302,446,313 11.18 1,459
24,918,641 3,252,131,837 11.20 1,462
24,921,390 3,252,490,609 11.22 1,464
25,013,376 3,264,495,702 11.39 1,487
24,742,835 3,229,187,39 11.32 1,477
24,305,174 3,172,068, 259 11.14 1,454
10 23,998,687 3,132,068,640 11.08 1,446
11 24,183,490 3,156,187,280 11.18 1,459
12 23,720,631 3,095,779,552 11.11 1,450
)
2021 12
2021 0.000009718 0.001
0.000055687 0.007
0.000342489 0.045
0.000387520 0.051
0.000335456 0.044
0.000360864 0.047
0.000461099 0.060
0.000354264 0.046
0.000366915 0.048
10 0.000382111 0.050
11 0.000379342 0.050
12 0.000400214 0.052
() 2021
( ) 2021 2021 19 2021 2021
12 20

4/92



EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooood

2021 12
)
-3.02
) ( ) 100x (a b) b
a 2021 12 ( ( ) )
b (2020 12 ) ( )

5/92



EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooood

( )
HEARULBEERRT HBREICE.

(20024 108318 (EMBAHLE) ~20214&12A%8)
RRE O (1—-0) (&H21—0)

MEFLALTEALTHYEY, #->T7. SHOREN-HLEVLEBESTBUET,

_ 201 = wAAsE (58) 1400
105U RRESS m1a-0] SB[ RN e e 1350
HRESH 2378520 | ,g 1300
(2021 £12BRBRE) 15 12560

L

] 1150

1381 S 1190

10 m_n

02%108 094108  13#108 178108  21#108

‘Eg;%%?ﬂﬁﬁ?& AERI7 7 EABRELLCEAELTEBLE

FTELCEEOLR (2021F12A%kB8R%F)
ot
. nge—nn | ™ ;:g;rggrr7w—nﬂ-ﬁﬂﬁMEa¥z
= S 2 TBAD L, BABRAT I »> FICEANS
TR7 2Ly 195 1% NI HEES I RSEABNENBTHLLEDT
TG 1 A- AA3/A1 #Y. 77 FICRDERBATEBYEE A,
R D ==
L 0T ol lnte 0t 52— OBIRIA LS
[i% 5 H 37
L %) - %) i %)
1—0 77 i - AR 33 Em A1/P1 0
B 17 | | msiemse 4 A2/P2LLTF 0
AAR TS 2 Eini-| a7 i) ] AAA i2
AT —Fy - HO—F 1 Iv—-YUoEs 1 AA 31
St — - H0—% 1 TETY o 15 A 18
it 1 animECeT—y- —JmEHE 888 34
s nav. BB 4
=F ol BICR PIMCOA + 4
w2 kB TESE (FERATOEN B 1
#) FHSENTORT. Big#H 0
@i EE MO E W
Wi B T am mas | A
1 | SPANISH GOVT BD (BONOS Y QBLIG) A @2Mm 2025/1/31 7.5
2 | NYKREDIT AS SEC I0**PARTIAL CALL** FUT—4 3 2050/10/1 | 44
3 | STADSHYPOTEK AB SEC RHI—FY & 2028/9/1 | 39
4 |US TREASURY INFLATE PROT 8D *® D 2031/7/15 | 39
5 | SPANISH GOVT BD (BONOS Y OBLIG) ARA Y D 2030/10/31 | 33
6 | ITALIAN BTP BOND 5P D 2025/71 | 30
7 UK GILT 3 1/4% 2044 0 @A 2044/1/22 | 28
8 . FRANCE GOVT QAT BD FIA (£l | 2052/5/25 . 26
9 | US TREASURY INFLATE PROT BD K @ 2030/7/15 | 26
10 | SLOVENIA GOVT ADR=F @ 2031/2/12 19

(G #AEnRiR. 772 FORARZERICHTIUERREORDBORREEVOVET,

6/92



EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)

OOooooooooooonoonod

DEDIES (¥51H1)

AF £/ A | 152158 WIG2HES WI720%S | MIe2HES W9SHES| 21968 | 21578 | 21%88 | 21598 1%108 215118 215128 BERRY
D8 UARE

11-0) 0.07 | 002 | 0.13 | 0.05 | 0.004 |0.0004|0.0005|0.0004|0.0004|0.0004 |0.0004 0.0004| 555
(1) SEHEEsBEERIOIOSSVARER00 2—0RBA+MBRALTRRELTVLE Y, SADIONLCUYS

E&£300001 1-0xBEOBEALTERLTLET,
(F2) v EQF T AEFBSBE8EB TNESHIET.

INEE RO HERS
(%)
200

150+ o
100F 282 3G e

T L

B0t
0
:EIEF MZ7vE MASFI—5
" !.n: a.EE #1222 R125k3E RIskEE ?112- E; BISSHIE BIGSHE ; wﬂ E; a Eas z; ?-Qﬂuﬁa
) (e (i) (i) (Beames ) ety
gy \Friziaue / \Snmsesin ) \ 2

GE1) NeFI—9@T—LN—THABNEEC v TFusR

(x2) 77 FORER (%) =100% (a-b) /b
a=RIEER0 OfcURERES (SESHEROMES (RSIF) Oaame 0
b=4ESHEEROTROSHERRD 1 OSLUKBEDEE (REB0H)

MARMOLEHICHRDZICEIR

ZrFOSARARS<ETARZORATHY. BROFAANERIEZLBTEHISLOTREVEEA.

7192



EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooood

2021 12 2021 12

5,440 182,970 2,135,190
(5,440) (182,970) (2,135,190)

) C )

8/92



EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooood

76

23 103

UFJ 2021 12 30
130.51

9/92



EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooood

2021 11 30

28,112 3,669
0 0

13 2

109 14

0 0

282 37

17 2

22 3

0 0
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0 0
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2021 11 30
( )
( ) ( )
117.9%
2.0%
2.0%
Anheuser-Busch InBev S._A.
2.000% due 03/17/2028 EUR 250 EUR 275
Barry Callebaut Services NV
5.500% due 06/15/2023 $ 200 190
465
( EUR 463)
0.4%
0.4%
Bacardi Ltd.
2.750% due 07/03/2023 EUR 100 104
104
( EUR 103)
0.5%
0.5%
Fairfax Financial Holdings Ltd.
2.750% due 03/29/2028 100 110
110
( EUR 99)
0.4%
0.4%
Czech Republic Government Bond
1.000% due 06/26/2026 CZK 2,300 84
84
( EUR 89)
9.1%
9.1%
Jyske Realkredit A/S
1.000% due 10/01/2050 DKK 2,838 361
2.000% due 10/01/2050 268 37
3.000% due 10/01/2047 4 1
Nordea Kredit Realkreditaktieselskab
1.000% due 10/01/2050 846 108
1.500% due 10/01/2053 500 65
2.000% due 10/01/2050 550 75
2.500% due 10/01/2047 7 1
Nykredit Realkredit A/S
1.000% due 10/01/2050 10,420 1,324
1.000% due 10/01/2053 196 25
1.500% due 10/01/2053 598 78
1.500% due 10/01/2053 398 52
2.000% due 10/01/2050 178 24
2.500% due 10/01/2047 17 2
Realkredit Danmark A/S
1.500% due 10/01/2053 100 13
2.500% due 04/01/2036 16 2
2.500% due 04/01/2047 6 1
3.000% due 07/01/2046 7 1
2,170
( EUR 2,249)
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0.4%
0.4%
Estonia Government International Bond
0.125% due 06/10/2030 EUR 100 EUR 100
100
( EUR 99)
0.4%
0.4%
SBB Treasury 0YJ
0.093% due 02/01/2023 100 100
100
( EUR 100)
7-3%
1.0%
Auto Asset-Backed Securities French Leases FCT
0.132% due 06/29/2033 100 101
Purple Master Credit Cards
0.130% due 05/25/2034 100 101
Silver Arrow S.A.
0.137% due 11/20/2030 38 38
240
2.6%
Accor S.A.
2.375% due 11/29/2028 100 100
Bureau Veritas S.A.
1.250% due 09/07/2023 200 204
CAB SELAS
3.375% due 02/01/2028 100 99
Dexia Credit Local S.A.
0.500% due 01/17/2025 100 102
Rexel S.A.
2.125% due 12/15/2028 100 99
604
0.1%
SapphireOne Mortgages FCT
0.000% due 06/27/2061 22 22
3.6%
Agence Francaise de Developpement EPIC
0.125% due 09/29/2031 100 100
Caisse Francaise de Financement Local
0.000% due 02/25/2025 100 100
0.750% due 05/25/2052 (f) 650 661
861
1,727
( EUR 1,750)
3.0%
3.0%
Deutsche Bank AG
1.375% due 09/03/2026 100 103
Fraport AG Frankfurt Airport Services Worldwide
1.625% due 07/09/2024 100 102
Kreditanstalt fuer Wiederaufbau
0.000% due 09/15/2028 100 101
0.000% due 09/15/2031 300 302
0.010% due 05/05/2027 100 102
710
( EUR 710)
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0.2%
0.2%
Hungary Government International Bond
1.500% due 11/17/2050 EUR 60 EUR 57
57
( EUR 61)
0.4%
0.4%
Indonesia Government International Bond
1.400% due 10/30/2031 100 100
100
( EUR 102)
3.6%
0.4%
Citizen Irish Auto Receivables Trust DAC
0.246% due 12/15/2029 100 100
1.1%
Bank of Ireland Group PLC
1.000% due 11/25/2025 250 255
1.7%
Bluestep Mortgage Securities No.4 DAC
0.148% due 08/10/2066 10 10
Dilosk RMBS No.4 DAC
0.186% due 02/20/2060 94 95
Dilosk Rmbs No.5 DAC
0.166% due 12/20/2060 100 101
European Loan Conduiit No.36 DAC
1.000% due 02/17/2030 100 100
Primrose Residential DAC
0.190% due 03/24/2061 95 95
401
0.4%
Ireland Government Bond
0.550% due 04/22/2041 80 80
1.700% due 05/15/2037 20 24
104
860
( EUR 855)
0.9%
0.9%
Israel Government Bond
5.500% due 01/31/2022 ILS 400 119
Israel Government International Bond
0.000% due 07/22/2022 EUR 100 100
219
( EUR 201)
- 5.8%
0.4%
Red & Black Auto Italy Srl
0.135% due 12/28/2031 100 101
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1.3%
AMCO - Asset Management Co. SpA
1.500% due 07/17/2023 EUR 100 EUR 102
Atlantia SpA
1.875% due 02/12/2028 100 103
Nexi SpA
1.625% due 04/30/2026 100 99
304
4.1%
Italy Buoni Poliennali del Tesoro
1.850% due 07/01/2025 () 680 726
2.150% due 03/01/2072 (f) 200 196
2.800% due 03/01/2067 40 46
968
1,373
( EUR 1,357)
1.3%
1.3%
Sumitomo Mitsui Banking Corp.
0.409% due 11/07/2029 300 305
305
( EUR 310)
0-4%
0.4%
Atrium European Real Estate Ltd.
3.000% due 09/11/2025 100 103
103
( EUR 99)
2.9%
0.6%
PBD Germany Auto Lease Master S.A. - Compartment
0.000% due 11/26/2030 100 101
Silver Arrow S.A. Compartment 11
0.126% due 02/15/2027 45 45
146
2.3%
Aroundtown S.A.
1.500% due 05/28/2026 200 209
CBRE Global Investors Open-Ended Fund SCA SICAV-SIF Pan European Core Fund
0.900% due 10/12/2029 100 99
CPI Property Group S.A.
1.625% due 04/23/2027 100 102
Logicor Financing Sarl
2.750% due 01/15/2030 GBP 100 123
533
679
( EUR 662)
4.4%
2.T%
Cooperatieve Rabobank UA
5.250% due 09/14/2027 100 138
Enel Finance International NV
0.000% due 06/17/2027 EUR 100 98
JAB Holdings BV
1.750% due 06/25/2026 200 211
Nationale-Nederlanden Bank NV
0.125% due 09/24/2029 100 101
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Wabtec Transportation Netherlands BV
1.250% due 12/03/2027 EUR 100 EUR 101
649
1.0%
Dutch Property Finance BV
0.080% due 04/28/2051 59 60
0.100% due 07/28/2058 99 99
Jubilee Place BV
0.449% due 10/17/2057 82 82
241
0.7%
Nederlandse Waterschapsbank NV
0.750% due 10/04/2041 140 149
1,039
( EUR 1,045)
0.8%
0.8%
DNB Boligkreditt A/S
0.010% due 01/21/2031 100 99
SpareBank 1 Boligkreditt A/S
0.125% due 11/05/2029 100 101
200
( EUR 204)
1.8%
1.3%
PKO Bank Hipoteczny S.A.
0.750% due 01/24/2024 300 306
0.5%
Poland Government International Bond
0.750% due 04/25/2025 PLN 400 80
2.750% due 04/25/2028 200 42
122
428
( EUR 436)
0.3%
0.3%
Russia Government International Bond
7.650% due 04/10/2030 RUB 6,800 78
78
( EUR 110)
1.9%
1.9%
Slovenia Government International Bond
0.000% due 02/12/2031 EUR 420 413
0.125% due 07/01/2031 40 40
453
( EUR 464)
0.4%
0.4%
Hana Bank
0.010% due 01/26/2026 100 100
100

( EUR 101)
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13.5%
0.5%
BBVA Consumer Auto FTA
0.270% due 07/20/2031 EUR 42 EUR 42
FT Santander Consumer Spain Auto
0.155% due 03/20/2033 76 76
118
0.9%
Abertis Infraestructuras S_A.
1.125% due 03/26/2028 100 101
Merlin Properties Socimi S.A.
1.750% due 05/26/2025 100 105
206
12.1%
Spain Government Bond
0.000% due 01/31/2025 () 1,750 1,776
0.500% due 10/31/2031 100 101
1.000% due 10/31/2050 (f) 240 230
1.250% due 10/31/2030 (F) 725 788
2,895
3,219
( EUR 3,185)
5.8%
5.8%
EUROFIMA
0.010% due 06/23/2028 100 100
European Union
0.000% due 07/06/2026 300 306
0.000% due 07/04/2029 300 304
0.000% due 07/04/2031 200 201
0.200% due 06/04/2036 100 100
0.250% due 04/22/2036 100 100
0.400% due 02/04/2037 100 103
0.450% due 07/04/2041 100 103
0.450% due 05/02/2046 60 62
1,379
( EUR 1,360)
4_6%
3.9%
Stadshypotek AB
2.000% due 09/01/2028 SEK 9,000 947
0.7%
Kommuniinvest 1 Sverige AB
1.000% due 11/12/2026 1,600 160
1,107
( EUR 1,082)
1.4%
1.4%
Credit Suisse Group AG
1.250% due 07/17/2025 EUR 150 154
UBS AG
5.125% due 05/15/2024 (a) $ 200 191
345
( EUR 331)
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26.5%
0.4%
Turbo Finance 9 PLC
0.879% due 08/20/2028 GBP 81 EUR 95
5.6%
HSBC Holdings PLC
3.000% due 07/22/2028 100 123
Informa PLC
1.250% due 04/22/2028 EUR 200 201
InterContinental Hotels Group PLC
3.875% due 11/28/2022 GBP 100 121
Nationwide Building Society
1.375% due 06/29/2032 EUR 200 225
1.500% due 03/08/2026 150 156
NatWest Group PLC
2.000% due 03/04/2025 150 156
RolIs-Royce PLC
4.625% due 02/16/2026 100 110
Tesco Property Finance 4 PLC
5.801% due 10/13/2040 GBP 95 148
Vmed 02 UK Financing 1 PLC
3.250% due 01/31/2031 EUR 100 100
1,340
14.3%
Aggregator of Loans Backed by Assets PLC
0.241% due 03/17/2039 GBP 52 59
Avon Finance No.2 PLC
0.949% due 09/20/2048 87 102
Canada Square Funding PLC
1.148% due 10/17/2051 63 74
Canterbury Finance No.3 PLC
1.047% due 05/16/2057 54 64
Eurohome UK Mortgages PLC
0.220% due 06/15/2044 41 47
Eurosail PLC
0.230% due 12/15/2044 5 5
Eurosail-UK PLC
0.217% due 03/13/2045 29 34
Finsbury Square PLC
1.017% due 09/12/2068 37 44
1.041% due 06/16/2069 45 53
1.349% due 06/16/2070 83 99
Great Hall Mortgages No.l1 PLC
0.000% due 03/18/2039 EUR 17 17
Hawksmoor Mortgages
1.100% due 05/25/2053 GBP 179 211
Landmark Mortgage Securities No.3 PLC
0.494% due 04/17/2044 32 36
Lanebrook Mortgage Transaction PLC
1.149% due 06/12/2057 90 107
Ludgate Funding PLC
0.245% due 01/01/2061 50 57
Mortimer BTL PLC
1.350% due 06/20/2051 157 185
Polaris PLC
0.837% due 12/23/2058 99 116
1.297% due 05/27/2057 82 97
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Precise Mortgage Funding PLC
0.747% due 03/12/2055 GBP 92 EUR 108
1.250% due 12/12/2055 100 119
Residential Mortgage Acceptance Corporation Securities No.1 PLC
0.237% due 06/12/2044 133 152
Residential Mortgage Securities 32 PLC
1.299% due 06/20/2070 168 200
Ripon Mortgages PLC
0.914% due 08/20/2056 168 198
Silverstone Master Issuer PLC
0.800% due 01/21/2070 66 78
Southern Pacific Securities PLC
0.363% due 03/10/2044 16 19
Stratton Mortgage Funding
0.950% due 07/20/2060 89 104
Stratton Mortgage Funding PLC
0.899% due 09/25/2051 93 110
0.949% due 03/12/2052 87 103
Towd Point Mortgage Funding Auburn 14 PLC
0.947% due 05/20/2045 178 210
Towd Point Mortgage Funding Granite4 PLC
1.236% due 10/20/2051 169 201
Tower Bridge Funding PLC
0.827% due 11/20/2063 100 118
1.419% due 09/20/2063 94 111
Trinity Square PLC
0.899% due 07/15/2059 88 104
Twin Bridges PLC
0.847% due 09/12/2044 49 58
3,400
6.2%
United Kingdom Gilt
0.250% due 01/31/2025 50 58
0.875% due 07/31/2033 300 352
1.500% due 07/31/2053 135 187
1.625% due 10/22/2054 93 133
3.250% due 01/22/2044 400 684
3.500% due 07/22/2068 28 69
1,483
6,318
( EUR 6,035)
14.8%
6.9%
American Tower Corp.
1.375% due 04/04/2025 EUR 100 103
AT&T, Inc.
0.302% due 09/05/2023 100 101
Bank of America Corp.
0.455% due 09/22/2026 200 203
0.808% due 05/09/2026 150 153
BAT Capital Corp.
2.764% due 08/15/2022 $ 100 90
Coty, Inc.
3.875% due 04/15/2026 EUR 100 102
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Goldman Sachs Group, Inc.
0.444% due 04/30/2024 EUR 100 EUR 101
0.454% due 09/23/2027 200 204
0.875% due 01/21/2030 100 100
1.625% due 07/27/2026 150 159
Liberty Mutual Group, Inc.
3.625% due 05/23/2059 100 102
Zimmer Biomet Holdings, Inc.
2.425% due 12/13/2026 200 218
1,636
3.1%
Banc of America Mortgage Trust
2.502% due 02/25/2035 $ 27 25
BCAP LLC Trust
4.784% due 03/26/2037 22 20
Chase Mortgage Finance Trust
3.012% due 01/25/2036 36 31
CS First Boston Mortgage Securities Corp.
0.696% due 03/25/2032 2 2
Downey Savings & Loan Association Mortgage Loan Trust
0.929% due 09/19/2044 36 31
GSAMP Trust
0.372% due 06/25/2036 36 31
JPMorgan Mortgage Acquisition Trust
0.352% due 08/25/2036 26 23
MASTR Asset-Backed Securities Trust
0.872% due 02/25/2034 35 31
0.917% due 10/25/2034 124 110
Residential Accredit Securities Corporation Trust
1.817% due 11/25/2034 117 105
Sequoia Mortgage Trust
0.471% due 06/20/2036 93 81
Soundview Home Loan Trust
0.342% due 10/25/2036 250 221
Structured Asset Securities Corporation Mortgage Loan Trust
0.227% due 07/25/2036 6 6
WaMu Mortgage Pass-Through Certificates Trust
0.552% due 04/25/2045 21 19
1.475% due 02/27/2034 12 10
746
2.2%
Fannie Mae
2.944% due 07/25/2039 30 28
Freddie Mac
0.432% due 01/15/2038 23 21
1.891% due 01/15/2038 (b) 23 1
Ginnie Mae
0.590% due 10/20/2062 42 37
0.825% due 01/20/2066 119 107
0.855% due 09/20/2066 123 111
0.875% due 06/20/2066 123 111
0.875% due 07/20/2066 63 56
0.925% due 11/20/2066 69 62
534
2.6%
Treasury Inflation Protected Securities
0.125% due 07/15/2030 (c) 621 618
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EUR 3,534
( EUR 3,445)
2.T%
1.6%
Australia and New Zealand Banking Group Ltd.
(0.120%) due 12/01/2021 AUD 1 1
0.005% due 12/01/2021 $ 1 1
Bank of Nova Scotia
0.005% due 12/01/2021 2 2
BNP Paribas Bank
(0.790%) due 12/01/2021 EUR 111 111
(0.350%) due 12/01/2021 SEK 4 1
0.005% due 12/01/2021 NOK 1 0
0.005% due 12/01/2021 SGD 1 1
Brown Brothers Harriman & Co.
(0.490%) due 12/01/2021 DKK 1 0
3.550% due 12/01/2021 ZAR 11 1
Citibank N.A.
0.005% due 12/01/2021 GBP 2 2
0.005% due 12/01/2021 $ 1 1
DBS Bank Ltd.
0.005% due 12/01/2021 3 3
DnB Bank ASA
(0.790%) due 12/01/2021 EUR 17 17
HSBC Bank PLC
(0.790%) due 12/01/2021 71 71
0.005% due 12/01/2021 GBP 5 6
JPMorgan Chase Bank N.A.
0.005% due 12/01/2021 $ 3 3
MUFG Bank Ltd.
(0.270%) due 12/01/2021 \ 1 0
Sumitomo Mitsui Banking Corp.
(0.790%) due 12/01/2021 EUR 137 137
0.005% due 12/01/2021 GBP 5 6
Sumitomo Mitsui Trust Bank Ltd.
0.005% due 12/01/2021 24 28
392
1.1%
(0.034%) due 01/05/2022 (d) ILS 100 28
(0.024%) due 02/02/2022 (e) 800 226
254
646
( EUR 620)
117.9% EUR 28,112
( EUR 27,727)
@ ") (0-8%) (198)
( EUR (12))
(17.1%) (4,060)
100.0% EUR 23,854
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BRC (0.610%) 1172272021 02/14/2022 EUR (841) EUR (841)
L (0.630%) 11/22/2021 02/14/2022 (2,609) (2,608)
MY1 (0.720%) 11/22/2021 02/14/2022 (646) (646)
EUR (4,005)
30 31 90 90
EUR 0 EUR 0 EUR (4,095) EUR 0 EWR (4,095)
EUR 0 EWR 0 EWR (4,095) EWR 0 EWR (4,095)
EUR 0 ELR 0 EWR (4,095) EUR 0 EWR (4,095)
EUR (4,095)
2021 11 30 « )
(F) 2021 11 30 4,118
@
(G
BRC EUR 0 EWR (841) EWR 0 EW 0 EUR (841) EUR 836 EWR )
L 0 (2,608) 0 0 (2,608) 2,620 12
MY 1 0 (646) 0 0 (646) 662 16
EUR 0 EUR (4,095) EUR 0 EWR 0
@
2021 11 30 5,351 (0.423%)
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(G
Euro-Bobl 5-Year Note December Futures Long 12/2021 19 EUR 9 EUR 0 EUR @A)
Euro-BTP 10-Year Bond March Futures Long 03/2022 14 5 5 0
Euro-Bund 10-Year Bond December Futures Short  12/2021 19 (42) 0 0
Euro-0AT 10-Year Bond December Futures Long 12/2021 9 (6) 1 0
Euro-Schatz 2-Year Note March Futures Short  03/2022 30 1 1 0
U.S. Treasury 5-Year Note March Futures Short  03/2022 12 (©)) 0 (¢D)
U.S. Treasury 20-Year Bond March Futures Short  03/2022 3 (©)) 0 5)
U.S. Treasury Ultra 10-Year Note March Futures Long 03/2022 1 2 1 0
U.S. Treasury Ultra 30-Year Bond March Futures Long 03/2022 1 7 3 0
United Kingdom Treasury 10-Year Gilt March Futures  Long 03/2022 11 19 0 2
EUR (23) EUR 11 EUR (11)
@
2021 11 30
2
( ) @ ® O )
ELO SACA 1.000% 12/20/2027 1.066% EUR 100 EUR 0 EUR 1 EWR 0 EUR 0
( ) (G
6-Month EURIBOR 0.000% 03/17/2036 EUR 300 EUR 12 EUR (7) EUR 0 EWR (€D)
® Sterling Overnight
Interbank Average Rate 0.900% 03/21/2023 GBP 100 0 0 0 (€D)
® Sterling Overnight
Interbank Average Rate 1.184% 03/21/2023 700 1 1 0 0
® Sterling Overnight
Interbank Average Rate 1.013% 03/20/2024 100 0 0 1 0
® Sterling Overnight
Interbank Average Rate 1.248% 03/20/2024 700 0 0 1 0
UK Retail Price Index 0.000% 01/15/2031 405 (78) (62) 0 (@)
US CPI Urban Consumers
NSA 0.000% 01/19/2022 $ 500 (20) (13) 0 (€H)
US CPI Urban Consumers
NSA 0.000% 01/21/2022 140 (6) (4) 0 0
EUR__ (91) EUR _ (85) EWR 2 _EUR (5)
EUR  (91) EUR  (84) EUR 2 _EUR 5)
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2021 11 30

2021 11 30 282

EUR 0 EUR 11 EWR 2 ELR 13 EUR 0 EUR _(11) EUR _ (5) EUR (16)

@

@

®

O

®
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BOA 0172022 $ 6 CzK 134 EUR 0 EUR 0
BOA 02/2022 EUR 119 AUD 185 0 ®)
BOA 02/2022 $ 9 PLN 34 0 @
BOA 04/2022 DKK 6,868 EUR 923 0 0
BPS 12/2021 EUR 621 $ 713 13 0
BPS 12/2021 $ 825 ILS 2,562 0 (10)
BPS 01/2022 $ 11 RUB 809 EUR 0 EWR 0
BPS 02/2022 CAD 3B 8 27 1 0
BPS 02/2022 EUR 111 CAD 158 0 )
BPS 02/2022 414 CHF 436 4 0
BPS 02/2022 201 NOK 2,000 0 ©)
BPS 04/2022 DKK 100  EUR 13 0 0
BRC 04/2022 20 12 0 0
CBK 12/2021 $ 24 CNH 157 0 0
CBK 12/2021 4 RUB 302 0 0
CBK 01/2022 ILS 211 $ 65 0 [0)
CBK 01/2022 100 31 0 @
CBK 02/2022 3,367 1,028 0 (38)
CBK 02/2022 $ 7 PN 26 0 0
DUB 02/2022 75 HUF 24,117 0 @
DUB 02/2022 7 PN 29 0 0
GLM 12/2021 IDR 1,757,384  $ 122 0 0
GLM 12/2021 RUB 3,561 49 1 0
GLM 12/2021 $ 24 CNH 157 0 0
GLM 12/2021 72 IDR 1,033,033 0 0
GLM 12/2021 16  RUB 1,193 0 0
GLM 01/2022 ILS 106  $ 32 0 @
GLM 01/2022 RUB 5,604 76 2 0
GLM 01/2022 $ 172 RUB 12,459 0 (6)
GLM 02/2022 EUR 65 GBP 55 0 0
GLM 02/2022 GBP 1,383  EUR 1,636 13 0
GLM 02/2022 SEK 7,900 789 16 0
GLM 04/2022 DKK 300 40 0 0
GLM 04/2022 EUR 42 DKK 310 0 0
HUS 12/2021 BRL 3B % 6 0 0
HUS 12/2021 $ 6 BRL 33 0 0
HUS 12/2021 24 IDR 340,193 0 0
HUS 01/2022 CNH 226 % 35 0 0
HUS 01/2022 ILS 106 33 0 @
HUS 04/2022 DKK 8,879 EUR 1,193 0 @
HUS 04/2022 EUR 227 DKK 1,690 0 0
JPM 12/2021 IDR 547,300  $ 38 0 0
JPM 12/2021 $ 91 RUB 6,557 0 ®)
JPM 01/2022 CNH 317§ 49 0 0
JPM 04/2022 DKK 555  EUR 75 0 0
JPM 04/2022 EUR 117 DKK 870 0 0
WY1 12/2021 50 $ 56 0 0
MY 12/2021 $ 35  EWR 30 0 @
WY1 04/2022 DKK 800 108 0 0
WY1 04/2022 EUR 14 DKK 105 0 0
RYL 02/2022 CAD 38 EWR 27 0 0
Scx 12/2021 $ 29 CNH 186 1 0
SCX 12/2021 4,017  EUR 3,469 0 (100)
SCX 12/2021 44 1R 626,759 0 0
SCX 01/2022 CNH 124 3 19 0 0
SCX 01/2022 $ 3,189 EUR 2,829 0 0
SSB 12/2021 BRL 3B % 6 0 0
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SSB 12/2021 $ 6 BRL 33 0 0
SSB 0172022 BRL 33 $ 6 0 0
TOR 12/2021 $ 26 CNH 169 0 0
TOR 12/2021 22 IDR 317,711 0 0
UAG 0172022 18 RUB 1,318 0 [€H)
EUR 51 EUR (178)
Put - OTC 30-Year
BPS Interest Rate Swap  6-Month EURIBOR 0.195% 11/02/2022 100 EUR 0 EWR 9
Put - OTC 30-Year
BPS Interest Rate Swap  6-Month EURIBOR 0.197% 11/04/2022 150 EUR 9 EWR 13
Put - OTC 30-Year
BPS Interest Rate Swap  6-Month EURIBOR 0.000% 03/15/2023 200 19 27
Put - OTC 30-Year
MYC Interest Rate Swap  6-Month EURIBOR 0.190% 11/02/2022 100 7 9
EUR 35 EUR 58
Put - OTC 10-Year
BPS Interest Rate Swap  6-Month EURIBOR 0.000% 11/02/2022 300 EUR 0 EUWR (11)
Put - OTC 10-Year
BPS Interest Rate Swap  6-Month EURIBOR 0.000% 11/04/2022 300 ©) (11)
Put - OTC 10-Year
BPS Interest Rate Swap  6-Month EURIBOR (0.175%)  03/15/2023 600 (19) (34)
Put - OTC 10-Year
BRC Interest Rate Swap  6-Month EURIBOR 0.000% 11/04/2022 150 3) (6)
Call - OTC 1-Year
GLM Interest Rate Swap  3-Month EURIBOR (0.526%)  11/17/2022 2,100 @A) (¢H)
Put - OTC 10-Year
MYC Interest Rate Swap  6-Month EURIBOR 0.000% 11/02/2022 300 (6) (11)
Sterling Overnight
Put - OTC 1-Year Interbank Average
RYL Interest Rate Swap Rate 0.100% 03/24/2022 5,500 () (48)

EUR (44 EUR_ (122)
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« )
2021 11 30
( )
( ) ®
Call - OTC U.S. dollar versus Canadian
BPS dollar CAD 1.265  02/11/2022 130 EIR (1) ER (@
CBK Put - OTC Euro versus Swiss Franc CHF 1.067 12/01/2021 16 0 (1)
ERR (1) EWR (3
( ) ®© >
JPM call - Fannie Mae $  100.672 12/06/2021 300 EWR (1) EWR 0
IPH call - Fannie Mae 100.141  02/07/2022 300 w w
ERR (2 ER (D
EUR __ (47) EUR (126)
2021 11 30 « )
C @
BOA ELR O EUWR O EWR OER 0 EUIR (4EWR 0 ER 0 ER (4ER (4)ER 0 ER (4)
BPS 18 49 0 67 18) (58) 0 (76) ©) 0 )
BRC 0 0 0 0 0 ®) 0 ®) ®) 0 ()
CBK 0 0 0 0 (41) () 0 (42) 42) 0 (42)
DUB 0 0 0 0 @ 0 0 @ (h) 0 @
GLM 32 0 0 32 @ (h) 0 ®) 24 0 24
HUS 0 0 0 0 &) 0 0 &) ) 0 @
JPM 0 0 0 0 ®) (h) 0 0)) “ 0 0))
MYC 0 9 0 9 0 11 0 (1)) () 0 @
MYl 0 0 0 0 @ 0 0 @ (h) 0 @
RYL 0 0 0 0 0 (48) 0 (48) (48) 0 (48)
SCX 1 0 0 1 (100) 0 0 (100) (99) 0 (99)
SSB 0 0 0 0 0 0 0 0 0 0 0
TOR 0 0 0 0 0 0 0 0 0 0 0
UAG 0 0 0 0 [6)) 0 0 () w 0 @
EUR 51 EUR 58 EUR 0 EUR 109 EUR (178) EUR (126)EUR 0 EUR (304)
@
&)
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2021 11 30
2021 11 30
EUR 0 EWR 0 EUR 0 EWR 0 EWR 11 EWR 11
0 0 0 0 2 2
EUR 0 EUR 0 EUR 0 EWR 0 EWR 13 EWR 13
EUR 0 EWR 0 EUR 0 EWR 51  EWR 0 EUR 51
0 0 0 0 58 58
EUR 0 EUR 0 EUR 0 EWR 51 EUR 58 EUR 109
EUR 0 EWR 0 EWR 0 EWR 51  EUR 71 EWR 122
EUR 0 EW 0 EW 0 EWR 0 EW (11) EWR (11)
0 0 0 0 (5) (5)
EUR 0 EWR 0 EWR 0 EWR 0 EWR (16) EWR (16)
EUR 0 EW 0 EW 0 EWR  (178) EWR 0 EW (178)
0 0 0 3) (123) (126)
EUR 0 EWR 0 EWR 0 EUR (181) EUR  (123) EWR  (304)
EUR 0 EUR 0 EUR 0 EUR (181) EUR  (139) EUR  (320)
2021 11 30
C )
EUR 0 EWR 0 EW 0 EWR 0 EWR 32 EUR 32
0 0 0 0 (12) (12)
EUR 0 EWR 0 EWR 0 EUR 0 EWR 20  EWR 20
EUR 0 EWR 0 EW 0 EUR  (102) EUR 0 EUR (102)
0 0 0 0 ) ®)
0 2 0 1 18 21
EUR 0 EWR 2 EWR 0 EUR  (101) EWR 13 EWR (86)
EUR 0 EWR 2 EWR 0 EUR (101) EWR 33 EUR (66)
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2021 11 30
« )
EUR 0 EWR 0 EW 0 EWR 0 EWR (53) EWR (53)
0 0 0 0 (75) (75)
EUR 0 EWR 0 _EWR 0 EWR 0 EWR  (128) EWR  (128)
EUR 0 EWR 0 EW 0 EWR  (179) EWR 0 EW (179)
0 0 0 0 @n @n
0 @ 0 2 (38) (41
EUR 0 EWR (1) EWR 0 EUR (181 EWR (65) EWR (24D
EUR 0 EWR (1) EWR 0 EUR  (181) EWR  (193) EWR (375
2021 11 30
2021 11 30
2 3
EUR 0 EWR 465 EUR 0 EW 465
0 104 0 104
0 110 0 110
0 84 0 84
0 2,170 0 2,170
0 100 0 100
0 100 0 100
0 240 0 240
0 604 0 604
0 22 0 22
0 861 0 861
0 710 0 710
0 57 0 57
0 100 0 100
0 100 0 100
0 255 0 255
0 401 0 401
0 104 0 104
0 219 0 219
0 101 0 101
0 304 0 304
0 968 0 968
0 305 0 305
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2021 11 30
2021 11 30
2 3

EUR 0 EUR 103  EUR 0 EUR 103
0 146 0 146
0 533 0 533
0 649 0 649
0 241 0 241
0 149 0 149
0 200 0 200
0 306 0 306
0 122 0 122
0 78 0 78
0 453 0 453
0 100 0 100
0 118 0 118
0 206 0 206
0 2,895 0 2,895
0 1,379 0 1,379
0 947 0 947
0 160 0 160
0 345 0 345
0 95 0 95
0 1,340 0 1,340
0 3,400 0 3,400
0 1,483 0 1,483
0 1,636 0 1,636
0 746 0 746
0 534 0 534
0 618 0 618
0 646 0 646

EUR 0 EUR 28,112 EUR 0 EUR 28,112
7 6 0 13
0 109 0 109

EUR 7 EUR 115 EUR 0 EUR 122
®) (11) 0 (16)
0 (304) 0 (304)

EUR (5) 1EUR (315) EWR 0 EUR (320)

EUR 2 ELR 27,912 EUR 0 EULR 27,914

2021 11 30
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2021 12 330
837,525,007,270

113 492,715,815,447
22 15,847,482,105
13 26,322,779,967
69 218,326,144,098
9 10,106,822,531
30 8,726,654,181
36 21,581,122,607
15 25,676,865,711
3 847,126,081
5 2,720,813,972
15 14,653,380,570
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PIMCO PIMCO

PIMCO 2021 12

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

2019 12 17 PIMCO

PIMCO
PIMCO PIMCO
2020 PIMCO
PIMCO
2020 31 PIMCO
PIMCO
2020 11 18 PIMCO PIMCO PIMCO
2021 18
2021 12

PIMCO
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76

23 103

UFJ 2021 12 30
115.02
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2021 30

1,218,980,021 140,207,082
24,143,992 2,777,042
640,599,756 73,681,784
323,112,265 37,164,373
45,041,939 5,180,724
21,334,131 2,453,852
23,002,042 2,645,695
26,850,035 3,088,291
63,200,555 7,269,328
2,386,264,736 274,468,170
226,717,390 114,004,405 13,112,787
189,975,621 21,850,996
974,184,449 112,050,695
30,865,176 3,550,113
33,187,129 3,817,184
39,183,015 4,506,830
55,254,579 6,355,382
1,436,654,374 165,243,986
3,822,919,110 439,712,156
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395,823,404 45,527,608
602,171,423 69,261,757

97,046,294 11,162,265

31,084,922 3,575,388

63,658,292 7,321,977

23,002,042 2,645,695

5,815,416 668,889

1,218,601,793 140,163,578

974,184,449 112,050,695

200,119,987 23,017,801

155,480,580 17,883,376

4,060,949 467,090

1,333,845,965 153,418,963

2,552,447 ,758 293,582,541

850,000 (85,381,560) (9,820,587)
150,000 1,313,915,921 151,126,609
74,190 62,594,657 7,199,637
103,555 26,537,533 3,052,347
(47,195,199) (5,428,392)

1,270,471,352 146,129,615

3,822,919,110 439,712,156
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2021 30

2,077,603,355 238,965,938
605,560,698 69,651,591
611,553,473 70,340,880
174,139,153 20,029,485

18,174,820 2,090,468

3,487,031,499 401,078,363

1,256,149,699 144,482,338
389,891,600 44,845,332
312,358,275 35,927,449
109,509,733 12,595,809

84,905,818 9,765,867
52,028,090 5,984,271
23,765,858 2,733,549
20,100,930 2,312,009
2,248,710,003 258,646,625
1,238,321,496 142,431,738
98,732,681 11,356,233
(2,910,107) (334,721)
995,294 114,479
1,335,139, 364 153,567,730
46,340,393 5,330,072
1,288,798,971 148,237,658
(2,453,629) (282,216)
1,286,345,342 147,955,441
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2021 30

850,000  (103,214,782)  (11,871,764) 150,000 1,308,035,518 150,450,245 58,608 43,399,986 4,991,866
910,405,280 104,714,815 290,446,808 33,407,192 87,946,883 10,115,650
(909,072,477)  (104,561,516) (284,566,405)  (32,730,828) (77.,649,354) (8,931,229)

8,451,432 972,084
8,048,987 925,794 8,897,142 1,023,349
(85,381,560)  (9,820,587) 150,000 1,313,915,921 151,126,609 74,190 62,594,657 7,199,637

850,000
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2021 30

2020 12 31
148,726 37,843,422 4,352,750 (44,741,570)  (5,146,175) 1,241,322,574 142,776,922
1,288,798,971 148,237,658
(1,271,288,236)  (146,223,573)
8,451,432 972,084

PINMCO
5,640,240 648,740 5,640,240 648,740
(16,946,129)  (1,949,144)

(2,453,629) (282,216) (2,453,629) (282,216)

2021 30
103,555 26,537,533 3,052,347 (47,195,199)  (5,428,392) 1,270,471,352 146,129,615
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2021 30

1,288,798,971 148,237,658
5,527,181 635,736
32,361,814 3,722,256
2,910,107 334,721
(995,294) (114,479)
(327,452) (37,664)
2,103,482 241,942
15,036,589 1,729,508
(7,960,091) (915,570)
(54,843, 368) (6,308,084)
(2,910,107) (334,721)
152,391,041 17,528,018
(11,554,500) (1,328,999)
413,326,409 47,540,804
26,920,238 3,096,366
1,860,785,020 214,027,493
(6,180,581) (710,890)
(1,488,667) (171,226)
(23,500,150) (2,702,987)
(31,169, 398) (3,585, 104)
337,000,000 38,761,740
(337,000,000) (38,761,740)
(1,271,288,236) (146,223,573)
8,451,432 972,084
(16,250,224) (1,869,101)
(1,279,087,028) (147,120,590)
(2,453,629) (282,216)
548,074,965 63,039,582
670,905,056 77,167,500
1,218,980,021 140,207,082
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