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(PIMCO Bermuda Trust

PIMCO Euro Total Return Fund)( )
@
(2022 11 )
( ) ()

762 4.13
683 3.70
562 3.04
500 2.71
429 2.32
404 2.19
288 1.56
264 1.43
250 1.35
230 1.25
201 1.09
200 1.08
169 0.92
100 0.54
86 0.47

83 0.45
5,211 28.23
1,995 10.81
1,367 7.41
917 4.97
854 4.63
789 4.27
404 2.19
266 1.44
134 0.73
190 1.03
189 1.02
98 0.53

97 0.53

80 0.43

77 0.42

74 0.40

30 0.16
7,561 40.96
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( ) )

2,033 11.01

645 3.49

353 1.91

251 1.36

3,282 17.78

20 0.11

810 4.39

438 2.37

84 0.46

27 0.15

11 0.06

3 0.02

3 0.02

1 0.01

1,377 7.46

195 1.06

1,336 7.24

3 0.02

-42 -0.23

18,943 102.62

( ) -484 -2.62
18,459 100.00

( ) (2,611 )
2022 12 30 (

141.47 )
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@
2022 12
2022 23,255,726 3,289,988 10.91 1,543
22,876,135 3,236,287 10.61 1,501
22,400,819 3,169,044 10.39 1,470
21,443,012 3,033,543 10.03 1,419
20,577,244 2,911,063 9.82 1,389
19,593,459 2,771,887 9.46 1,338
20,441,588 2,891,871 9.89 1,399
19,273,072 2,726,561 9.33 1,320
18,294,739 2,588,157 8.86 1,253
10 18,433,285 2,607,757 8.95 1,266
11 18,787,337 2,657,845 9.16 1,296
12 17,813,623 2,520,093 8.82 1,247
)
2022 12
2022 0.000350663 0.050
0.001534420 0.217
0.009024381 1.277
0.011708740 1.656
0.013903870 1.967
0.010055351 1.423
0.005403582 0.764
0.010569904 1.495
0.002878289 0.407
10 0.011208241 1.586
11 0.010082012 1.426
12 0.012934261 1.830
C ) 2022
( ) 2022 2022 20 2022 2022
12 21
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2022 12
)
-19.72
) ( ) 100x (a b) b
a 2022 12 ( ( ) )
b (2021 12 ) ( )
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2022 12 2022 12

33,100 147,955 2,020,335
(33,100) (147,955) (2,020,335)

) C )
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76

23 103

UFJ 2022 12 30
141.47
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2022 11 30
18,982 2,685
0 0
28 4
115 16
0 0
630 89
10 1
91 13
0 0
TBA 591 84
0 0
82 12
0 0
20,529 2,904
0 0
0 0
23 3
93 13
86 12
TBA 1,457 206
0 0
0 0
281 40
21 3
43 6
0 0
31 4
17 2
1 0
16 2
1 0
0 0
2,070 293

18,459 2,611
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20,541 2,906
0 0
11 2
GH ©)
0 0
18,459 2,611
2,020
9.14 1,293

US GAAP
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2022 11 30

167 24

1 0

168 24

36 5

20 3

19 3

2 0

0 0

77 11

91 13
1,127) (159)

0 0
(641) (91)
(280) (40)
(13) @
(2,061) (299
(107) (15)

0 0

368 52

90 13

4 1

355 50
(1,706) (241)
(1,615) (228)

2022 2022 10 28
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2022 10 29 2022 11 30

26 4
26 4
31 4
18 3
16 2
1 0
66 9
(40) (6)
(229) (32)
30 4
42 6
(11) @
(168) (24)
419 59
12 2
43 6
41 6
515 73
347 49

307 43
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2022 11 30

91 13
(2,061) (292)
355 50
(1,615) 228
(82) — (d2)
(82) N €3]
(108) (15)
(1,805) (255)
20,337 2,877
18,532 2,622

2022 2022 10 28

12
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18,532
307

18,839

21

(359)

(380)

18,839

18,459
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2,622
43
2,665

(D)
(54)

2,665
2,611
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2022 11 30
N
9.82 1,389
0.04 6
0.81 (115)
0.77 (109)
0.05 (@)
9.00 1,273
7.98
18,532 2,622
0.96
0.96
1.15
0.01
2022 2022 10 28
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2022 10 29 2022 11 30

9.00 1,273
0.02 3
0.13 18
0.15 21
0.01 (€Y)
9.14 1,293
1.69

18,459 2,611
0.77
0.77
0.27

0.01

US GAAP
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2022 11 30

2001

2017 29
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JITF

2022 10 31

US GAAP 2022 6 1 2022 10 28
2022 10 29 2022 11 30

2022
11 30 2023 3 15
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US GAAP
US GAAP
US GAAP
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JITF
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2021

2022 6
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FASB

Accounting Standards Update

12 2022 12 31
LIBOR
LIBOR

LIBOR

FASB ASU 2022-03

2024 12 15

NYSE
NYSE

NYSE
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LIBOR
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NYSE
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US GAAP

US GAAP

US GAAP

US GAAP
US GAAP
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ETF

ETF

NYSE
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ETF

NYSE
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oIS LIBOR
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US TIPS
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CMO
CMO

CMO
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SMBS
SMBS 10
PO 10
10
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CDO CBO CLO
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CDO
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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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PIMCO

38/91



EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooood

39/91



EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooood

40/91



EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooood

41/91



EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooood

0TC
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2020 COVID-19
COVID-19
COVID-19
COVID-19 COVID-19
PIMCO
PIMCO
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250,000

TBA
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FCM
FCM

1SDA
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1SDA

ISDA
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0.45
0.35

0.25
0.15

0.23
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0.35

0.25
0.15

5,000

0.23
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0.236
0.236
0.5 () g5 ) 0.02 ¢33 ()
0.5 €0 g5 ) 0.02 ¢33 ()
0.45 () 0.10 ¢ o057 ()
0.45 1O 0.10 @D g57 @2
0.15 0.60
0.45 @® 0.10 @ g57 @9
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
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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
12
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
13
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
14
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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15
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
PIMCO
PIMCO 0.1
PIMCO
PIMCO
PIMCO
PIMCO
PIMCO
PIMCO
PIMCO
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10
2022 11 30
385 0
0 385
761 2,200
0 138
600 0
7,317 37,242
11
PIMCO
12
5,000
10
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JITF
2022 11 30 2022 11 30 2022 11 30 2022 11 30
1 95 1 63 107 3,164
1,170 | 17,841
an | @,2s84) 1) (856) ©262) | (7,896)
2,428) | (37,244)
@s) | (@,189) (10) (793) @as5) | @,732) | (1.258) | (19,403)
2002 2022 10 29
2022 11 30 2022 11 30 2022 10 28 2022 11 30
@
50 1,845 3 25 0 0
43 1,030
1 64
5 261
5 235
247 1,822
8 170
an | @.872) (15) (133) (39) (359)
@08y | (2,710)
(©) (247)
o) | (1,050)
(10) (449)
(889) | (6.645)
12) (251)
en | @,027) @348 | (@.770) 12) (108) (39) (359)
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2022 11 30 2022 11 30
23 449

73 4,994

95 9,960

56 3,942

51 5,247

2 94

820 | 56,651
438 | 46,269

@18) | (2.,262)

(78) (5,344)
(30) (3,137)
(25) (1,787)
(14) (1,447)
(72) (5,035)
O @

@05) | (74,649)

@) | @.815) 611| 35,756
@ 9022 9 30 2022 11 30
@ 2022 11 30
13
14
US GAAP
2022 11 30

2022 11 30
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2023 15
2022 10 31
2023 15
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( )
2022 11 30
( )
( ) )
) ( )
103.4%
1.1%
1.1%
Australia & New Zealand Banking Group Ltd.
3.205% due 11/15/2024 EUR 100 EUR 101
Westpac Banking Corp.
3.106% due 11/23/2027 100 100
201
( EUR 200)
1.2%
0.5%
Silfin NV
2.875% due 04/11/2027 100 86
0.7%
Kingdom of Belgium Government Bond
1.400% due 06/22/2053 190 140
226
(¢ EUR 290)
0.5%
0.5%
Bacardi Ltd.
2.750% due 07/03/2023 100 100
100
( EUR 101)
1.1%
1.1%
Bank of Nova Scotia
3.050% due 10/31/2024 100 100
Federation des Caisses Desjardins du Quebec
2.875% due 11/28/2024 100 100
200
( EUR 200)
3.7%
3.7%
Jyske Realkredit A/S
1.000% due 10/01/2050 DKK 32 4
3.000% due 10/01/2047 4 1
Nordea Kredit Realkreditaktieselskab
1.000% due 10/01/2050 1 0
2.000% due 10/01/2050 480 54
2.500% due 10/01/2047 6 0
3.000% due 10/01/2047 2 0
Nykredit Realkredit A/S
1.000% due 10/01/2050 3,086 298
1.500% due 10/01/2047 1 0
1.500% due 10/01/2053 599 62
2.000% due 10/01/2050 162 18
2.000% due 10/01/2053 99 11
2.500% due 10/01/2036 1 0
2.500% due 10/01/2047 15 2
3.000% due 10/01/2053 198 24
3.500% due 10/01/2053 996 126
5.000% due 10/01/2053 600 80
Realkredit Danmark A/S
2.500% due 04/01/2036 13 2
2.500% due 04/01/2047 5 0
3.000% due 07/01/2046 6 1
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( o )
2021 11 30
( )
( ) ( )
EUR 683
( EUR 830)
0.4%
0.4%
Estonia Government International Bond
0.125% due 06/10/2030 EUR 100 80
80
( EUR 99)
7-2%
2.2%
Arkea Home Loans SFH S.A.
3.000% due 10/04/2028 100 101
AXA Bank Europe SCF
3.000% due 11/03/2026 100 101
BPCE SFH S.A.
3.125% due 01/24/2028 100 101
Cie de Financement Foncier S.A.
3.125% due 05/18/2027 100 101
404
5.0%
Agence Francaise de Developpement EPIC
0.125% due 09/29/2031 100 80
Bpifrance SACA
3.000% due 09/10/2026 100 101
Caisse d"Amortissement de la Dette Sociale
2.875% due 05/25/2027 100 101
Caisse Francaise de Financement Local
3.125% due 11/16/2027 200 203
France Government Bond
0.100% due 07/25/2031 (a) 45 46
0.750% due 05/25/2052 450 285
Societe Nationale SNCF S.A.
3.125% due 11/02/2027 100 101
917
1,321
( EUR 1,521)
3.8%
2.3%
Deutsche Bank AG
1.375% due 09/03/2026 100 91
Kreditanstalt fuer Wiederaufbau
0.000% due 09/15/2031 300 241
2.000% due 11/15/2029 100 97
429
1.5%
Bundesrepublik Deutschland Bundesanleihe
0.000% due 08/15/2052 130 78
1.000% due 05/15/2038 100 87
1.800% due 08/15/2053 50 50
State of North Rhine-Westphalia
3.000% due 01/27/2028 50 51
266
695
( EUR 754)
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( o )
2021 11 30
( )
( ) ( )
0.2%
0.2%
Hungary Government International Bond
1.500% due 11/17/2050 EUR 60 EUR 30
30
( EUR 61)
0.4%
0.4%
Indonesia Government International Bond
1.400% due 10/30/2031 100 77
77
( EUR 102)
2.3%
1.9%
Dilosk RMBS No.4 DAC
2.552% due 02/20/2060 85 84
Dilosk RMBS No.5 DAC
1.730% due 12/20/2060 95 93
European Loan Conduit No.36 DAC
2.803% due 02/17/2030 98 93
Primrose Residential DAC
2.168% due 03/24/2061 85 83
353
0.4%
Ireland Government Bond
0.550% due 04/22/2041 80 56
1.700% due 05/15/2037 20 18
74
427
( EUR 466)
5.1%
0.5%
Atlantia SpA
1.875% due 02/12/2028 100 83
4.6%
Italy Buoni Poliennali del Tesoro
1.850% due 07/01/2025 680 661
2.150% due 09/01/2052 120 85
2.800% due 03/01/2067 140 108
854
937
( EUR 1,038)
1.9%
1.4%
Sumitomo Mitsui Banking Corp.
0.409% due 11/07/2029 300 250
0.5%
Japan Finance Organization for Municipalities
2.375% due 09/08/2027 100 97
347
( EUR 409)
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2021 11 30
( )
( ) ( )
1.2%
1.2%
Aroundtown S_A.
1.500% due 05/28/2026 EUR 100 EUR 82
CBRE Global Investors Open-Ended Fund SCA SICAV-SIF Pan European Core Fund
0.900% due 10/12/2029 100 75
CPI Property Group S.A.
1.625% due 04/23/2027 100 73
230
( EUR 298)
-2.8%
0.9%
ING Groep NV
1.750% due 02/16/2031 100 85
Nationale-Nederlanden Bank NV
0.125% due 09/24/2029 100 84
169
1.4%
Dutch Property Finance BV
2.208% due 04/28/2051 33 33
2.228% due 07/28/2058 78 77
2.328% due 10/28/2059 94 92
Jubilee Place BV
2.378% due 10/17/2057 49 49
251
0.5%
Nederlandse Waterschapsbank NV
0.750% due 10/04/2041 140 98
518
( EUR 609)
1.4%
1.4%
DNB Boligkreditt A/S
0.010% due 01/21/2031 100 80
SpareBank 1 Boligkreditt A/S
0.125% due 11/05/2029 100 83
Sparebanken Soer Boligkreditt A/S
3.125% due 11/14/2025 100 101
264
( EUR 304)
2.2%
2.2%
Slovenia Government International Bond
0.000% due 02/12/2031 320 249
0.875% due 07/15/2030 144 122
1.175% due 02/13/2062 57 33
404
( EUR 512)
7.5%
0.1%
BBVA Consumer Auto FT
0.270% due 07/20/2031 21 20
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2021 11 30
( )
( ) ( )
7.4%
Spain Government Bond
0.000% due 05/31/2025 EUR 300 EUR 283
0.000% due 01/31/2027 600 541
1.900% due 10/31/2052 100 74
2.550% due 10/31/2032 400 386
3.450% due 07/30/2066 80 83
1,367
1,387
( EUR 1,450)
5.6%
5.6%
Eurofima Europaeische Gesellschaft fuer die Finanzierung von Eisenbahnmaterial
0.010% due 06/23/2028 100 86
3.125% due 11/09/2031 100 103
European Investment Bank
0.250% due 01/20/2032 100 81
1.375% due 03/07/2025 GBP 100 109
European Union
0.000% due 07/04/2029 EUR 200 170
0.000% due 07/04/2031 200 161
0.200% due 06/04/2036 100 72
0.250% due 04/22/2036 100 73
0.400% due 02/04/2037 100 72
0.450% due 07/04/2041 100 65
0.450% due 05/02/2046 60 36
1,028
( EUR 1,260)
4.8%
4.1%
Stadshypotek AB
2.000% due 09/01/2028 SEK 9,000 762
0.7%
Kommuniinvest 1 Sverige AB
1.000% due 11/12/2026 1,600 134
896
( EUR 1,069)
1.6%
1.6%
Credit Suisse AG
3.184% due 05/31/2024 EUR 100 97
UBS AG
5.125% due 05/15/2024 (b) $ 200 191
288
( EUR 277)
24.8%
3.0%
HSBC Holdings PLC
3.000% due 07/22/2028 GBP 100 101
Nationwide Building Society
1.375% due 06/29/2032 EUR 200 174
1.500% due 03/08/2026 150 141
NatWest Group PLC
2.000% due 03/04/2025 150 146
562
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11.0%
Aggregator of Loans Backed by Assets PLC
2.755% due 03/17/2039 GBP 43 EUR 47
Avon Finance No.2 PLC
3.237% due 09/20/2048 70 80
Canterbury Finance No.3 PLC
3.928% due 05/16/2057 16 18
Eurohome UK Mortgages PLC
2.893% due 06/15/2044 31 34
Eurosail PLC
2.682% due 12/15/2044 1 1
Eurosail-UK PLC
2.644% due 03/13/2045 20 22
Finsbury Square PLC
3.603% due 06/16/2070 48 55
Great Hall Mortgages No.l1 PLC
1.193% due 03/18/2039 EUR 11 10
Landmark Mortgage Securities No.2 PLC
1.263% due 06/17/2039 49 46
Landmark Mortgage Securities No.3 PLC
3.668% due 04/17/2044 GBP 27 30
Lanebrook Mortgage Transaction PLC
3.373% due 06/12/2057 69 80
Ludgate Funding PLC
3.490% due 01/01/2061 41 45
Polaris PLC
3.721% due 12/23/2058 88 99
4.182% due 05/27/2057 51 59
Precise Mortgage Funding PLC
3.161% due 03/12/2055 67 78
3.561% due 12/12/2055 90 103
Residential Mortgage Acceptance Corporation Securities No.1 PLC
2.651% due 06/12/2044 115 122
Residential Mortgage Securities 32 PLC
3.587% due 06/20/2070 140 161
Southern Pacific Securities PLC
2.781% due 03/10/2044 2 3
Stratton Mortgage Funding
3.668% due 07/20/2060 73 84
Stratton Mortgage Funding PLC
3.173% due 03/12/2052 72 83
3.246% due 09/25/2051 79 90
Towd Point Mortgage Funding Auburn 14 PLC
3.828% due 05/20/2045 157 179
Towd Point Mortgage Funding Granite4 PLC
3.912% due 10/20/2051 126 145
Tower Bridge Funding PLC
3.191% due 12/20/2063 96 108
3.707% due 09/20/2063 60 70
3.719% due 11/20/2063 88 99
Trinity Square PLC
3.376% due 07/15/2059 72 82
2,033
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2021 11 30
( )
( ) ( )
10.8%
United Kingdom Gilt
0.250% due 01/31/2025 GBP 450 EUR 485
0.500% due 01/31/2029 100 98
0.875% due 01/31/2046 100 68
1.250% due 07/22/2027 50 53
1.250% due 10/22/2041 90 72
1.625% due 10/22/2054 23 17
1.625% due 10/22/2071 160 121
3.250% due 01/22/2044 295 325
3.500% due 07/22/2068 28 34
3.750% due 07/22/2052 100 122
5.000% due 03/07/2025 500 600
1,995
4,590
( EUR 4,669)
14.5%
2.7T%
Bank of America Corp.
2.100% due 09/22/2026 EUR 200 197
Ford Motor Credit Co. LLC
3.021% due 03/06/2024 100 98
Goldman Sachs Group, Inc.
0.875% due 01/21/2030 100 81
1.250% due 02/07/2029 100 85
2.118% due 09/23/2027 40 39
500
3.5%
Banc of America Mortgage Trust
2.542% due 02/25/2035 $ 20 18
BCAP LLC Trust
4.616% due 03/26/2037 15 14
Chase Mortgage Finance Trust
3.087% due 01/25/2036 30 25
CS First Boston Mortgage Securities Corp.
3.183% due 03/25/2032 1 1
Downey Savings & Loan Association Mortgage Loan Trust
4.779% due 09/19/2044 30 26
GSAMP Trust
4.324% due 06/25/2036 26 24
JPMorgan Mortgage Acquisition Trust
4.304% due 08/25/2036 12 11
MASTR Asset-Backed Securities Trust
4.824% due 02/25/2034 31 28
4.869% due 10/25/2034 107 100
Residential Accredit Securities Corporation Trust
5.769% due 11/25/2034 117 110
Sequoia Mortgage Trust
4.319% due 06/20/2036 75 68
Soundview Home Loan Trust
4.544% due 10/25/2036 211 194
Structured Asset Securities Corporation Mortgage Loan Trust
4.179% due 07/25/2036 3 3
WaMu Mortgage Pass-Through Certificates Trust
2.597% due 02/27/2034 9 8
4.504% due 04/25/2045 16 15
645
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7.2%
Fannie Mae
2.944% due 07/25/2039 $ 19 EUR 17
Fannie Mae, TBA (¢)
3.000% due 12/01/2052 350 301
4.000% due 01/01/2053 550 505
4.500% due 01/01/2053 100 95
Freddie Mac
0.096% due 01/15/2038 (d) 18 1
3.222% due 01/15/2038 18 17
Ginnie Mae
2.730% due 01/20/2066 90 85
3.658% due 10/20/2062 27 26
3.923% due 09/20/2066 97 93
3.943% due 06/20/2066 97 94
3.943% due 07/20/2066 52 50
3.993% due 11/20/2066 54 52
1,336
1.1%
Treasury Inflation Protected Securities
0.125% due 07/15/2031 (a) 221 195
2,676
( EUR 2,644)
7.5%
2.4%
European Treasury Bills
1.453% due 02/09/2023 (e) EUR 110 110
1.681% due 04/07/2023 (f) 330 328
438
0.3%
Australia and New Zealand Banking Group Ltd.
1.790% due 12/01/2022 AUD 9 6
2.160% due 12/01/2022 GBP 1 2
3.330% due 12/01/2022 $ 3 3
BNP Paribas Bank
0.690% due 12/01/2022 DKK 2 0
1.210% due 12/01/2022 SEK 2 0
1.410% due 12/01/2022 NOK 5 1
2.690% due 12/01/2022 SGD 1 1
5.420% due 12/01/2022 ZAR 1 0
Brown Brothers Harriman & Co.
(0.240%) due 12/01/2022 \ 2 0
DBS Bank Ltd.
3.330% due 12/01/2022 $ 3 3
JPMorgan Chase Bank N.A.
3.330% due 12/01/2022 3 3
MUFG Bank Ltd.
(0.240%) due 12/01/2022 \ 66 1
Sumitomo Mitsui Banking Corp.
(0.240%) due 12/01/2022 480 3
2.160% due 12/01/2022 GBP 13 15
3.330% due 12/01/2022 $ 2 2
Sumitomo Mitsui Trust Bank Ltd.
(0.240%) due 12/01/2022 \ 15 0
2.160% due 12/01/2022 GBP 1 1
3.330% due 12/01/2022 $ 6 5
The Hongkong and Shanghai Banking Corp. Ltd.
2.690% due 12/01/2022 SGD 1 1
47
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( ) ( )
(e) 4.4%
0.847% due 01/04/2023 EUR 420 EUR 420
1.184% due 03/08/2023 280 279
1.756% due 04/05/2023 110 109
808
0.4%
0.022% due 01/04/2023 (e) ILS 300 84
1,377
( EUR 1,378)
102.8% EUR 18,982
( EUR 20,541)
@ 0-2% 27
( $4)
(3.0%) (550)
100.0% EUR 18,459
@
®
©
@ ( 10 ) 10
®
®
2022 11 30 325 (0.540%)
@
( )] )
Euro-Bobl 5-Year Note December Futures Long 12/2022 15 EUR 8 EUR 4 EUR 0
Euro-BTP 10-Year Bond December Futures Long 0172023 3 12 1 0
Euro-OAT 10-Year Bond December Futures Long 12/2022 5 ®) 3 0
Euro-Schatz 2-Year Note December Futures Long 12/2022 20 (11) 1 0
U.S. Treasury 2-Year Note March Futures Short  03/2023 3 (@) 0 @
U.S. Treasury 5-Year Note March Futures Short  03/2023 2 (¢D) 0 (¢Y)
U.S. Treasury 20-Year Bond March Futures Short  03/2023 2 %) 0 @)
U.S. Treasury Ultra 10-Year Note March Futures Short  03/2023 7 (©) 0 (6)
U.S. Treasury Ultra 30-Year Bond March Futures Long 0372023 1 4 1 0
United Kingdom Treasury 10-Year Gilt March Futures Short  03/2023 8 13 8 0
EUR 5 EUR 18 EUR [€4D)
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2021 11 30
@
2022 11 30
@ ® (O]
(¢ ) )
Barclays Bank PLC 1.000% 12/20/2022 0.600% EUR 70 EWR 1 EWR 0 EWR 0 EWR 0
) [6))
® (O]
(¢ ) (G
CDX.1G-39 Index 1.000% 12/20/2027 $ 2,800 EUR 35 EUR 31 EUR 7 EWR 0
(¢ ) (G
5
®) 6-Month EURIBOR 1.750% 03/15/2033 EUR 1,000 EUR  (82) EUWR 26 EWR 1 EUR 0
5
®) 6-Month EURIBOR 1.500% 03/15/2053 200 2 13) 0 w
Bank of Japan
Uncol lateralized
Overnight Call Rate 0.000% 06/16/2029 \ 120,000 23 0 1 0
Eurostat Eurozone
HICP Ex Tobacco
Unrevised Series NSA 0.000% 08/15/2027 EUR 300 1 0 1 0
Sterling Overnight
) Interbank Average
Rate 2.250% 03/15/2028  GBP 400 (32 (©) 0 (€H)
Sterling Overnight
® Interbank Average
Rate 2.000% 03/15/2033 1,500 (193) 108 0 (©)
Sterling Overnight
) Interbank Average
Rate 2.000% 03/15/2053 200 (42) 20 0 3)

EIR  (301) EUR 134 EWR 3 EUR__ (12)
EUR (265) EUR 165 EUR 10 EUR  (12)
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( DIGEND
2021 11 30

( )

2022 11 30

2022 11 30 630

EUR 0 EUR 18 EUR 10 EUR 28 EUR 0 EUR (11) ELIR (12) EUR (23)

@ )

)
@

®

O

®
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( o )
2021 11 30
( )
Q)
QD)
( )

BOA 1272022 $ 1,400 EUR 1,393 EUR 33 EUR 0
BOA 01/2023 42 HUF 19,157 5 0
BOA 02/2023 EUR 40 AU 62 0 0
BOA 02/2023 252 NOK 2,620 2 0
BOA 02/2023 GBP 10 EUR 11 0 0
BOA 02/2023 JPY 1,400 10 0 0
BOA 03/2023 $ 19 ZAR 329 0 0
BPS 12/2022 EUR 77 DKK 575 0 0
BPS 12/2022 67 S 67 0 )
BPS 12/2022 $ 76 EUR 74 0 0
BPS 02/2023 EUR 6 JPY 856 0 0
BRC 12/2022 ZAR 3%/ % 20 0 @)
CBK 12/2022 EUR 143 DKK 1,065 0 0
CBK 12/2022 $ 53 MXN 1,077 3 0
CBK 01/2023 ILS 30 $ 95 7 0
CBK 01/2023 $ 43 BRL 224 0 0
CBK 02/2023 EUR 131 GBP 115 2 0
DUB 12/2022 $ 23 ZAR 355 0 )
DUB 02/2023 SEK 220 EUR 20 0 0
GLM 01/2023 $ 109  PLN 552 11 0
GLM 03/2023 MXN 1,112 8 54 0 )
JPM 12/2022 DKK 3,898 EUR 524 0 0
JPM 12/2022 EUR 55  DKK 410 0 0
JPM 12/2022 $ 173 EWR 173 5 0
JPM 02/2023 EUR 143 AUD 220 0 0
JPM 02/2023 121  GBP 106 1 0
MBC 12/2022 DKK 2,120 EWR 285 0 0
MBC 12/2022 EUR 1,394 $ 1,456 20 0
MBC 12/2022 $ 29 CNH 210 1 0
MBC 01/2023 DKK 3,967 EUR 534 0 0
MBC 01/2023 $ 1,461 1,394 0 (20)
MBC 02/2023 EUR 342 CHF 333 0 @
MBC 02/2023 15 SEK 165 0 0
MBC 02/2023 SEK 6,763 EUR 629 14 0
MBC 03/2023 ZAR 313 $ 17 0 )
MBC 05/2023 CNH 188 28 1 0
WY1 12/2022 EUR 179 180 0 )
WY1 02/2023 173 JpPY 24,865 1 0
S0G 02/2023 EUR 15 JPY 17 EWR 0 EWR 0
SSB 02/2023 GBP 1,378  EWR 1,570 0 (18)
UAG 01/2023 $ 87  CZK 2,219 6 0

EUR 112 __ELR (51)
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( o )
2021 11 30
( )
1
C ) (€Y}
Call - OTC 5-Year Secured Overnight
MYC Interest Rate Swap Financing Rate 2.200% 05/31/2023 1,000 EUR 11 EUR 3
EUR 11 EUR 3
( ) ®
Sterling Overnight
Call - OTC 10-Year  Interbank Average
BRC Interest Rate Swap Rate 4.308% 01/23/2023 100 EUR (4) EUR (©))
Sterling Overnight
Put - OTC 10-Year Interbank Average
BRC Interest Rate Swap Rate 4.308% 01/23/2023 100 (O) (€D)
Sterling Overnight
Call - OTC 10-Year Interbank Average
CBK Interest Rate Swap Rate 4.290% 01/17/2023 100 (O] (©))
Sterling Overnight
Put - OTC 10-Year Interbank Average
CBK Interest Rate Swap Rate 4.290% 01/17/2023 100 (O] 0
Call - OTC 10-Year
GST Interest Rate Swap  6-Month EURIBOR 2.950% 01/05/2023 200 5) (6)
Sterling Overnight
Call - OTC 10-Year Interbank Average
GST Interest Rate Swap Rate 4.670% 01/10/2023 100 @® (13)
Put - OTC 10-Year
GST Interest Rate Swap  6-Month EURIBOR 2.950% 01/05/2023 200 (©) (€H)
Sterling Overnight
Put - OTC 10-Year Interbank Average
GST Interest Rate Swap Rate 4.670% 01/10/2023 100 (O] 0
Call - OTC 10-Year  Secured Overnight
MYC Interest Rate Swap  Financing Rate 2.350% 05/31/2023 500 (11) )
EUR (45) EUR (42)

75/91




EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooood

( DIGEND
2021 11 30

( )

2022 11 30 « )

@
(G

EUR 40 EUR 0 EUR 0 EUR 40 EUR O EIR 0 EUR 0 EUR 0 EUR 40 EUR 0 EUR 40
0 0 0 0 ) 0 0 @ ©) 0 O)
0 0 0 0 @ (10) 0 11 @an 0 )
12 0 0 12 0 ) 0 ) 3 0 3
0 0 0 0 0) 0 0 @ @ 0 O)
11 0 0 11 ) 0 0 O] 9 0 9
0 0 0 0 0 (20) 0 (20) (20) 0 (20)
6 0 0 6 0 0 0 0 6 0 6
36 0 0 36 2) 0 0 22) 14 0 14
0 3 0 3 0 ®) 0 ®) 0 0 0
1 0 0 1 ) 0 0 ') ®) 0 ®)
0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 (18) 0 0 (18) (18) 0 18)
6 0 0 6 0 0 0 0 6 0 6

EUR 112 EUR 3 EUR 0 EUR 115 EUR (50)EUR (42)EUR 0 EUR (93)
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2021 11 30
7
2022 11 30
EUR 0 EW 0 EW 0 EWR 0 EWR 18 EWR 18
0 7 0 0 3 10
EUR 0 EWR 7 EWR 0 EUR 0 EWR 21 EWR 28
EUR 0 EWR 0 EW 0 EWR 112 EWR 0 EW 112
0 0 0 0 3 3
EUR 0 EWR 0 EWR 0 EUR 112 EWR 3 EWR 115
EUR 0 EUR 7 EWR 0 EUR 112 EUR 24 EUR 143
EUR 0 EUR 0 EUR 0 EUR 0 EUR (11) EUR (11)
0 0 0 0 (12) (12)
EUR 0 EUR 0 EUR 0 EUR 0 EUR (23) EUR (23)
EUR 0 EUR 0 EUR 0 EUR (51) EWR 0 EUR (51)
0 0 0 0 (42) (42)
EUR 0 EUR 0 EWR 0 EUR (51) EWR (42) EUR (93)
EUR 0 EWR 0 EWR 0 EWR (51) EWR (65) EWR  (116)
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2021 11 30
2022 10 28
C )
EUR 0 EWR 0 EWR 0 EWR 0 EWR (257) EIR  (257)
0 (30) 0 0 (354) (384)
EUR 0 EUR ___ (30) EWR 0 EWR 0 EWR _ (611) EUR _ (641)
EUR 0 EWR 0 EWR 0 EWR  (186) EWR 0 EWR  (186)
0 0 0 0 158 158
0 0 0 0 (252) (252)
EUR 0 EUR 0 EWR 0 EUR __ (186) EUR __ (94) EUR _ (280)
EUR 0 EUR___ (30) EWR 0 EUR  (186) EUR _ (705) EUR _ (921)
(IS ]
EUR 0 EWR 0 EWR 0 EWR 0 EWR 249 EWR 249
0 23 0 0 9% 119
EUR 0 EUR 23 EWR 0 EWLR 0 EUR 345 EUR 368
EUR 0 EWR 0 EWR 0 EW  (10) EWR 0 EWR  (0)
0 0 0 0 (181) (181)
0 0 0 0 281 281
EUR 0 EUR 0 EUR 0 EUR _ (10) EUR 100 EWR 90
EUR 0 EUR 23 EWR 0 EUR __ (10) EUR 445 EUR 458
2022 11 30
2022 11 30
2 3
EUR 0 EW 201 EUR 0 EW 201
0 86 0 86
0 140 0 140
0 100 0 100
0 200 0 200
0 683 0 683
0 80 0 80
0 404 0 404
0 917 0 917
0 429 0 429
0 266 0 266
0 30 0 30
0 77 0 77
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2021 11 30
2022 11 30
2 3
0 353 0 353
0 74 0 74
0 83 0 83
0 854 0 854
0 250 0 250
0 97 0 97
0 230 0 230
0 169 0 169
0 251 0 251
0 98 0 08
0 264 0 264
0 404 0 404
0 20 0 20
0 1,367 0 1,367
0 1,028 0 1,028
0 762 0 762
0 134 0 134
0 288 0 288
0 562 0 562
0 2,033 0 2,033
0 1,995 0 1,995
0 500 0 500
0 645 0 645
0 1,336 0 1,336
0 195 0 195
EUR 0 EWR 1,377 EUR 0 EWR 1,377
EUR 0 EWR 18,982 EUR 0 EWR 18,982
17 11 0 28
0 115 0 115
EUR 17 EWR 126 EUR 0 EUR 143
0 (23) 0 (23)
0 (93) 0 (93)
EUR 0 EWR (116) EWR 0 EUR (116)
EUR 17__EUR 18,992 ELR 0 EWR 19,009

2022 11 30
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2022 12 335
691,424,329,847

118 413,018,237,506
21 13,378,428,043
14 20,152,020,055
70 165,073,538,103
9 7,346,843,644
30 18,088,514,479
36 17,899,185,286
15 21,254,262,077
4 772,147,546
5 2,258,760,129
13 12,182,392,976
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PIMCO PIMCO

PIMCO 2022 12

2018 18 PIMCO PL
PIMCO PL
2018
PIMCO
2019 24 PIMCO PL PIMCO PIMCO
2022 12
2020 PIMCO
PIMCO
2020 31 PIMCO
PIMCO
2020 11 18 PIMCO PIMCO PIMCO
2021 18 PIMCO
2021 12
2023
PIMCO 2021 22
CDO
CDO PIMCO

PIMCO PIMCO
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2022 13 PIMCO PL PIMCO PIMCO
PIMCO
2022 23 2022 29 PIMCO PIMCO
FGMC
FGMC
FGMC
PIMCO

PIMCO FGMC PIMCO
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76

23 103

UFJ 2022 12 30
132.70
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2022 30

1,117,718,214 148,321,207
22,187,248 2,944,248
583,419,002 77,419,702
296,058,867 39,287,012
48,191,354 6,394,993
16,822,230 2,232,310
24,264,674 3,219,922
32,472,086 4,309,046
86,134,876 11,430,098
2,227,268,551 295,558,537
240,661,783 102,056,187 13,542,856
158,562,406 21,041,231
1,006,816,397 133,604,536
30,865,176 4,095,809
29,986,888 3,979,260
32,907,785 4,366,863
58,124,696 7,713,147
1,419,319,535 188,343,702
3,646,588,086 483,902,239
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419,088,130 55,612,995

578,771,182 76,802,936

64,870,656 8,608,336

33,834,936 4,489,896

81,830,157 10,858,862

24,264,674 3,219,922

4,490,265 595,858

1,207,150,000 160,188,805

1,006,816,397 133,604,536

164,933,641 21,886,694

115,010,504 15,261,894

3,615,936 479,835

1,290,376,478 171,232,959

2,497,526,478 331,421,764
850,000 (133,718,082) (17,744,389)
150,000 1,281,455,256 170,049,112
90,933 71,204,614 9,448,852
60,434 21,195,975 2,812,706
(91,076, 155) (12,085,806)

1,149,061,608 152,480,475

3,646,588,086 483,902,239
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1,918,013,768 254,520,427
538,043,676 71,398,396
607,567,041 80,624,146
150,045,251 19,911,005

20,791,015 2,758,968

3,234,460, 751 429,212,942
958,156,841 127,147,413
239,330,399 31,759,144
321,577,100 42,673,281
117,015,533 15,527,961

90,846,357 12,055,312
55,319,442 7,340,890
17,426,195 2,312,456
21,870,339 2,902,194
1,821,542,206 241,718,651
1,412,918,545 187,494,291

(175,838,837) (23,333,814)
(2,646,132) (351,142)
(4,080,832) (541,526)

1,230,352, 744 163,267,809
49,153,693 6,522,695

1,181,199,051 156,745,114
(38,367,407) (5,091,355)

1,142,831,644 151,653,759
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2022 30

2021
12
31

850,000 (6,433,247) (853,692) 150,000 1,333,506,696 176,956,339 74,205 69,610,604 9,237,327

820,500,299 108,880,390 263,510,464 34,967,839 97,188,288 12,896,886
(954,645,277) (126,681,428) (315,561,904) (41,875,065) (105,822,415) (14,042,634)
2,254,593 299,184
PINCO
4,605,550 611,156 10,228,137 1,357,274
2022
30

850,000 (133,718,082) (17,744,389) 150,000 1,281,455,256 170,049,112 90,933 71,204,614 9,448,852
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2022 30

2021 12 31
102,231 32,693,374 4,338,411  (52,708,748)  (6,994,451) 1,376,668,679 182,683,934
1,181,199,051 156,745,114
(1,376,029,596) (182,599,127)
2,254,593 299,184
PINCO
3,336,288 442,725 3,336,288 442,725
(14,833,687)  (1,968,430)

(38,367,407)  (5,091,355)  (38,367,407)  (5,091,355)

2022 30

60,434 21,195,975 2,812,706 (91,076,155) (12,085,806) 1,149,061,608 152,480,475
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1,181,199,051 156,745,114
3,290,743 436,682
35,746,934 4,743,618
2,646,132 351,142
4,080,832 541,526
1,007,455 133,689
13,890,086 1,843,214
(7,530,911) (999, 352)
(73,464,851) (9,748,786)
(2,646,132) (351,142)
436,774,977 57,960,039
(27,259,715) (3,617,364)
284,964,118 37,814,738
(20,389, 461) (2,705,681)
1,832,309,258 243,147,439
(5,216,311) (692,204)
(636,025) (84,401)
(5,852,336) (776,605)
579,000,000 76,833,300

(579,000, 000)
(1,376,029,596)
2,254,593
(17,794,390)

(76,833,300)

(182,599,127)
299,184

(2,361,316)

(1,391,569,393)

(184,661,258)

(38,367,407) (5,091, 355)
396,520,122 52,618,220
721,198,092 95,702,987
1,117,718,214 148,321,207
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