EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooood

2024 29

21 2023 2023 11 30

PIMCO Bermuda Trust PIMCO Real Return Fund

Pacific Investment Management Company LLC

Peter G. Strelow, Managing Director

92660

650
650 Newport Center Drive, Newport Beach, CA 92660, USA

03 6212 8316

1/68



EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooood

2023 11
486 1.24
403 1.03
200 0.51
721 1.84
196 0.50
196 0.50
1,405 3.58
742 1.89
365 0.93
143 0.36
81 0.21
69 0.18
52 0.13
45 0.11
7 0.02
6 0.02
6 0.02
4,949 12.60
1,204 3.07
161 0.41
43,836 111.63
83 0.21
55,190 140.54
15,920 40.54
39,270
100.00
5,570
2023 12 29

141.83

2023 12
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2023 40,574,881 5,754,735 19.22 2,726
39,953,100 5,666,548 18.93 2,685
40,982,996 5,812,618 19.45 2,759
40,766,809 5,781,957 19.45 2,759
40,085,951 5,685,390 19.16 2,717
39,803,815 5,645,375 19.11 2,710
40,184,001 5,699,297 19.15 2,716
39,623,697 5,619,829 18.98 2,692
38,668,805 5,484,397 18.64 2,644
10 38,217,373 5,420,370 18.50 2,624
11 39,269,572 5,569,603 19.01 2,696
12 40,204,196 5,702,161 19.46 2,760

2023 12

3.02
100x
2023 12

2022 12
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2023 12 2023 12

60,250 214,905 2,065,506
(60,250) (214,905) (2,065,506)
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2023 11 30

55,273 7,839
0 0

69 10

20 3

7 1

459 65

31 4

22 3

0 0

TBA 4,304 610
0 0

145 21
60,330 8,557
13,235 1,877
47 7

213 30
285 40
TBA 7,124 1,010
2 0

0 0

124 18

0 0

0 0

14 2

8 1

1 0

7 1

0 0
21,060 2,987
39,270 5,570
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61,732 8,755

0 0

43 6

(85) (12)

0 0

39,270 5,570
2,066

19.01 2,696
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1,052 149
7 1
1,059 150
89 13
49 7
45
4 1
299 42
486 69
573 81
(309) (44)
0 0
(216) (31)
293 42
(15) @
(247) (35)
(983) (139)
0 0
579 82
(236) (33)
@ )
(642) (91)
(889) (126)
(316) (45)
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573 81
(247) (35)
(642) (91)
(316) (45)
(500) (71)
(816) (116)

40,086 5,685

39,270 5,570
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(316) (45)
(30,795) (4,368)
27,547 3,907

(80) (11)
(159) (23)
57 8
14 )
TBA (1,639) (232)
13 2
(26) C))
285 40
TBA 2,083 295
14 2

@ )

@ )

@ )

309 44
216 31
(293) (42)
15 2

983 139
(579) (82)
236 33

2 0

220 31
(762) (108)
(2,686) (381)
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1,136 161
(1,588) (225)
96,972 13,754

(93,856) (13,312)
1,256 178
(1,257) (178)

2,663 (378)
(23) 3)
61
38

285 40
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19.16
0.28
(0.43)
(0.15)
0.00

19.01

(0.78)

39,270

2.47
0.95
2.91
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US GAAP
US GAAP
US GAAP
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S.C.A. BBH BBH
BBH
2020 FASB LIBOR
Accounting Standards Update ASU 2020-04
848 ASU 2020-04 2020 12 2024 12 31
2021 2022 12 FASB ASU
2021-01 ASU 2022-06 848
LIBOR ASU
2022 FASB ASU 2022-03 820
ASU 2022-03
820

ASU  2022-03 2024 12 15
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NYSE
NYSE
NYSE
NYSE NYSE
NYSE
NYSE
NYSE
PIMCO
NYSE NYSE

ETF

NYSE

NYSE
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CMO
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PO 10
10
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CBO CLO CBO
CLO
CDO
CDO
CBO CLO CDO
CBO CLO CDO
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FNMA
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2019 FNMA FHLMC TBA
UMBS
TBA FNMA  FHLMC
TBA

TBA
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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
12
0.0
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0.545 2.0
0.57

PIMCO
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PINCO
0.1 PIMCO
PIMCO
PIMCO
PIMCO
PIMCO
PIMCO
PINCO
10
2023 11 30
255 (144)
8,332 15,589 (28)
11

PIMCO
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5,000
10
JITF
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1 103 1 69 79 2,390
842 13,845
20) (1,401) (13) (934) (294) (8,995)
@.814)  (46,123)
(19) (1,298) (12) (865) (215) (6.,605) @€.972)|  (32,278)
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2023 11 30 2023 11 30 2023 11 30 2023 11 30
62 2,046 60 1,136
69 4,656
116 12,589
36 1,004
0 29
8 405
26 1,844
23 1,354
186 1,376
16 1,785
6 126
16 1,078
461 51,063
(81) (2,701) (86) (1,636)

@sa)|  (10,449)

@)l  (@2,287)

(89) (2,479)

® (186)

18) (890)

(54) (3,776)

(31) (1,807)

(788) (5,789)

1) (2,260)

an (339)
(60) (4,058)
@45)  (38,071)
(19) (655) (687) (7,196) (26) (500) 43) 2,114
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2023 11 30

1 By
[ T-Hifa) { T I

R3S L2 7 4 F K 18N
Jyeke Roalkredit A/S

1.000% dua 1070172060 DEK 1,299 ¥ 140
1.000% dua 1040172053 393 kL]
1.500% dus 1000172053 124 22
Nordoa Kradit Realkreditaktioselskab

0.500% dus 10/01/2043 430 49
1.500% dus 1000172053 200 20
2.000% dua 10701720563 100 10
Mykradit Roalkradit A5

1.000% dus 10/01/2060 GB6 74
1.000% dus 10/0172063 103 11
1.500% due 10/0172063 1.535 167
3.000% due 10012047 i 1
3.500% dus 10/01/2063 L 43
Roalkradit Danmark A/5

1.000% dua 1000172060 &a0 a5
1.000% dua 1070172063 B8 L
2.000% dua 1000172053 100 10
2.500% due 04/01/2047 4 1

721

3.125% due 0772672024 5 200 196
i
ATAT, Ine
2.550% dua 12/01/2033 251 196
Hma 1,112
(AR $1,424)
[N RN 12.6%
Fannia Mas
3.000% dua 05/01/2043 52 A6
3.000% dus 08/01/2043 160 141
5.793% dun O7/25/2037 a 3
5.823% dus O7725/2037 5 5
5.883% dus 05/25/2036 3 ]
6.000% dus 10/01/2044 1 1
6.500% dua 10/01/2053 300 305
Fannie Mas, TBA [b)
4.000% dus 010172064 400 63
4.500% dun 01/0172054 1,000 837
5.000% dus 120172053 A00 85
5.500% dus 01/01/2054 300 296
6.000% dus 01/01/2054 800 902
Fraddia Mac
6.039% dun 12/1572037 ] T
Ginnie Mao
6.125% dua 04/2002073 300 297
6.225% dua 07/20/2073 203 202
B.246% dun (8/20y2068 a5 a5
G.275% dus 0952072073 605 G4
G.325% due 0352072073 199 1498
6.425% dus 05202073 208 208
e R T H  B 4,949
(G 54.924)
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2023 11 30

T i i e B
{T-HLi) (T IHifir)

A EMEHIER 111.6%

Treasury Inflation Protected Securities [e)

0.125% dus 10/15/2024 le) $§ 30N § 2988
0.125% dun 04/15/2025 (o) 2,204 2013
0.125% dua 10/15/2025 474 453
0.125% due 04152026 GAG 608
0.125% due 07/15/2026 1.258 1,187
0.125% dus 10/15/2026 676 B34
0.125% dua 04/15/2027 218 202
0.125% due 01/15/2030 969 BB
0.125% dus 07/15/2030 384 338
0.125% duas 01/15/2021 1,135 a4
0.125% due 071572031 (w 4, 180 3605
0.125% due 01/15/2032 1.455 1,237
0.125% due 02/15/2051 591 a4d1
0.125% dus 02/15/2052 177 101
0.250% due 01/15/2025 1.299 1,255
©€.250% due 07/15/2029 1,804 1,627
(.250% dus (27152060 166 98
0.375% due Q7152025 284 ara
0.375% dus 01/15/2027 1.108 1,040
0.375% dus 07/15/2027 805 754
0.500% dua 04/15/2024 49 48
C.500% due 01/15/2028 (el 2,431 2,261
0.625% dus O1/15/20286 la) 2552 Ia44
0.625% dua 07/15/2032 (e} 3,284 2,902
0.625% dun (21572043 161 119
0.750% due 0752028 1,226 1,152
0.750% due 02152042 S04 383
0.750% dua 02/15/2045 m 570
0.875% due 01/15/2029 1,702 1,585
C.B75% due 02/15/2047 574 426
1.000% dus 02/15/2048 876 G768
1.000% due 02152043 330 250
1.125% dus 01/15/2033 930 B52
1.375% dus D7/1572033 304 285
1.375% due Q21572044 (e 2,483 2,109
1.500% dus 02/15/2063 207 178
1.625% dus 10/15/2027 1,766 1,727
1.750% due 01/15/2028 a74 953
2.000% dus 01/15/2026 882 BE9
2.125% due 021572040 24k 239
2.125% dun 02/15/2041 590 582
2.375% dus 01152025 1,404 1.388
2.500% due 01/15/2029 510 517
3.375% dus (04/15/2032 205 223
3.625% due 04/15/2028 274 289
3.875% due 04/15/2029 94 104
HEH BT 43.836
(MRS 548.751)

E—H—LF - A X ER 365%

Bane of Amarica Funding Trust

4.039% due 01/ 22047 a1 34
CIM Trust

6.443% due 0272572049 4 4
Countrywide Home Loan Mortgage Pass-Through Trust

G.037% dus (42572035 L B3
C5 Firat Boston Mortgage Securities Comp.

4.461% dua 01725/2032 50 56
GSAMP Trust

G.192% dua 0972673035 (d) 14 14
GSR Mortgage Loan Trust

4.653% dus 09/25/2035 8 o

48/68
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T 11 B

{T-Mifdr) (IR
Homa Equity Asset Trust
6.132% dus 0225/ 2036 5 63 8 B0
HS1 Assat Securitization Corp. Trust
5. 7717T% due 0625/2037 13 13
IndyMac INDX Mortgage Loan Trust
5.937% dua 0772672035 95 HT
6.297% dua O525/2034 104 93
Lahrman X5 Trust
F.I87% due 1225/2047 id) 25 3
LUX 2023-LI0N
8.013% due 081572040 200 201
Mallon Residential Funding Comporation Mortgage Pass-Through Trust
6.297% due D8/ E/H032 3 3
Now Residential Mortgage Loan Trust
2.0650% due 072572069 8BS 80
OPEN Trust
8.413% due 10/15/2028 200 201
Option One Mortgage Loan Trust
6.312% due 11/25/2034 53 &0
Rasidential Mortgage Securities 32 PLC
6.470% dua QG070 GEP 56 fa
Saxon Asset Securitios Trust
5. 767% dus 092572037 ¥ 10 10
Towd Paint Mortgage Funding Granited PLC
6.346% dua 1002072051 GEBP " a0
WaMu Mortgage Pass-Through Certificates Trust
4.312% due 0325/2037 (d 5 13 1"
WSTHN Trust
G.518% due OF/05/2037 200 194
Bt o 2 RSN 1,365
(AR 51.398)
AREIT LLC
7.441% due 0201772028 200 200
Bosphorus CLO IV DAC
4.665% dus 12/15/2030 EUR 175 189
Elmwood CLO 24 Ltd.
0.000% dua 1201172033 (b) 5 250 250
OZLM XXIV Lud,
6.837% due 072002032 100 100
Seulptor Eurepean CLO V DAC
4.755% dua 011472032 EUR 200 214
STWD Lud,
G.517% dus 0701502038 ] a7 ae
THL Credit Wind River CLO Led.
6.735% due O7/15/2031 100 100
Tw b oote SRS 1.089
(MRS 51, 104)
Y 6T
Canada Government Bond
4.260% due 12/01/2026 (c) CAD 180 143
France Govemment Bond (o}
(L100% due 0370172026 EUR 236 253
0. 100% dus 072572038 16 112
Italy Buoni Palisnnali del Tesoro (o)
0.400% due 05/15/2030 120 13
1.400% dua 05/26/2025 1,200 1.286
Japan Governmant CP-Linked Bond (c}
(. 100% duae 031072028 T 30,040 215
CL100% dua 0310720239 73516 527
VU AREN 2,655
(B INER 42,8651
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Australia and Mew Zealand Banking Group Ltd.

3.150% dus 12/01/2023 AUD i 4 i
3.600% due 12/01/2023 NZD B 4
4.830% dua 12/0172023 § 1 1
Bank of Nova Sootin

4.830% due 12/01/2023 g1 81
BNP Paribas Bank

0.330%) due 12/01/2023 b 32 W]
3.600% dus 12/01/2023 NID Z z
4.410% dus 1200172023 GEP 3 4
Brown Erothers Hariman & Co.

I0.330%) dus 12012023 ¥ 7 ]
2.750% due 12/01/2023 DKK 1 0
Citibank M.A,

4.830% due 120172023 5 14 14
DBS Bank Ltd.
4.830% dua 12/01/2023 7 7
HSBC Bank PLC
3.060% dus 1200172023 EUR a1 44
4.410% dus 120172023 GEF 7 8
JPMorgan Chase Bank N.A,
4.830% dua 12/01/2023 5 3 b
MUFG Bank Ltd.
10,3305} dus 1200/2023 ¥ 712 5
Sumitomo Mitsui Banking Corp.
10.330%) dus 12/01/2023 149 1
2.060% due 12/01/2023 EUR 1 1
4.410% due 12/01/2023 GEP 1 1
4.830% dus 1200172023 H] b ]
Sumitono Mitsui Trust Bank Lid.
0.330%) due 12/01/2023 ¥ 415 3
3.060% dus 12/01/2023 EUR 1 1
4.410% dua 12/01/2023 GEP 4 5
4.830% dua 12/01/2023 % 43 43

766

RS 266
(MRS $266)
HEIEIERAM (a] 140.7% 4 55273
(MRS $61.732)

ST AT R

Mg (0.4%) [171)
(ARNEE N~ -2 7T A, Ml $85)

O LU, S (40.3%) 115.832)
WREA 100.0% 4 39270
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) B RT ISR IR,

BARE Lol o SRR

il Lt
¥a e LRI S
HEN A EH " (5.~ B.7%) (8.7 8.7 kA" Fthde
BSN 5.430% 11162023 1202023 [ 1125380 3§ 112,562
DEU 5.430% 1114/2023 12/06/2023 (3300 13300
DEU 5.430% 11/3002023 12/07/2023 (343 1343
# LR 3 {13,235}
MEEHEAE LT ESh 3 nm
WO R ER e
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e
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B AT CNF g R A PN b e SR R TR
¢ i b
HESm A SR ot T B

ol ¥ (A ool St )] Al AR
Eurc-Bobl 5-Yoar Note March Futures Short  03/2024 I 1 ¥ 1 3 [4]
Euro-BTP 3.Year Note Decomber Futures Shart 1202023 ! {4 O [
Euwro-BTP 10-Year Bond Decambear Fuluras Leng 12/2023 3 5 1 1}
Ewro-Bund 10-Year Bend March Futures Shert 0372024 4 2 2 0
Euro-Buxl 30-Yeusr Bond Decembar Futures Shaort 1272023 2 [E1] o (2
Ewro-0AT 10-Yaar Bond Decembar Futures. Short 1272023 2 121 o i
Eurc-Schatz 7-Year Nota Dacembar Futures Shaort 1272023 A6 o 1] (B8
U.5. Treasury 2-Year Note March Futures Short 0372024 41 128} ] L]
U.5. Treasury 5-Year Note March Futures Short 0302024 | 51 3 (4]
s Tmﬂlunp 10-Yaar Mate March Futurnis Shorl 032024 17 1159} 7 il
U.5. Treasury 20-Year Bond March Futures Shart Q32024 8 [E] G ]
U.5. Treasury Ulra 10-Year Note March Futures Leng 03/2024 5 A 0 3
U.5. Treasury Ulra 30-Year Bond March Futures Short 03/2024 4 [0 A L]

§ (63} ] 33 s sl

bWy | #mn AT FEEER
ERafl BTN ~ EEeR  (B/R/%)  MERk  ME A% mE AR
L 5-Year French CPl Ex Tobacco

Daily Rafarance Indax 0.000% 03152024 EUR 100 & 10 5 10 % os 0
£ G-Month EURIBOR 0,700% 041142027 100 18 8y 4] 4]
= G-Month EURIBOR 0.650% 04122027 100 18 Lt ] 0 ]
-2 i B-tanth EURIBOR 0.650% 051 1/2027 100 18 8y ¥ ]
*ih G-Month EURIBOR 1.000% 051302027 200 1) {144 1 O
-1 i G-Month EURIEOR 1.000% 05/18/2027 100 17 [7h ] 1]
.2 ) G-Month EURIBOR 2.879% 08/15/2032 A00 3 13y 2 4]
EHO GMonth EURIBOR 3.000% 03/20/2034 3.500 29 &6 12 o
ot G-tonth EURIBOR 0.190% 110402052 130 72 72 0 1)
= G-Month EURIBOR 0.195% 1104/ 2052 150 83 B3 4] 11
e G-Month EURIBOR 0.197% 110082062 200 110 10 4] 1)
S G-Month EURIBOR 2.750% 03420/ 2064 1,000 18} 40y 4] 1B}
2l Bank of Japan

Uncollateradized Overnighe Call

Rate 0.450% 03202028 ¥ 70,070 3 22 3 [i]
S Bank of Japan

Unczollsteralized Cwamight Call

Rate 0.050% 12M5/2031 40,000 15 7 0 12
ol Eurostat Eurszona HICP Ex

Tobacco Unrevised Saries

NSA 0.000% 03152024 EUR 100 (1 [ 4] i
1 Eurastat Eurozona HICF Ex

Tabaces Unrevisad Series

NEA 0.000% 0552027 100 ] | ] 4]
-2 Y Eurostat Eurozona HICP Ex

Tobacco Unrevised Saries

NSA 0.000% QEA5/2027 100 4] 0 4] 4]
b1 Eurostat Eurozone HICP Ex

Tobacca Unrevisad Saries

NEA 0.000% 0352028 500 4 4 0 [i]
. Eurastat Eurszona HICP Ex

Tobacco Unrevisad Saries

NEA 0.000% 08/15/2030 100 4 4 0 1]
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bzl | e AW BRI
Emvadl  ERhEEIHNE [ e e ) (871 /) MEE B Pt t) i1 A
L Eurgstat Eurozona HICP Ex

Tobacco Unrevised Series

NEA 0.000% 03M5/2031  EUR 400 § B § [GE I 05 0
i Eurastat Eurozone HICP Ex

Tobacca Unrevisad Series

NEA 0.000% 05M15/2032 200 7 [ 0 1]
HH. Eurostat Eurozona HICP Ex

Tebacco Unrevised Saries

NSA 0,000% 0B15/2032 100 2 2 0 4
Lo Eurnstat Eurszona HICF Ex

Tobacca Unrevisad Series

NEA 0u.000% 1182033 300 3 3 0 [i]
- i Eurastat Eurozona HICP Ex

Tebacco Unrevisad Series

NEA 0.000% 05/15/2037 &0 (3 13y 0 a
Bt Eurastat Eurgzona HICP Ex

Tobecoo Unrovisad Series

NEA 0.000% 041152063 a0 (G [kh ] 4]
S Eurostar Eurozona HICF Ex

Tobecco Unrevisad Series

NSA 0.000% 05152062 10 (A1) [ 0 1]
By Eurastat Eurgzona HICP Ex

Tabacco Unmvised Saries

NEA 0.000% 121512052 100 %) [ 0 4]
2 Eurastat Eurszona HICP Ex

Tobacoo Unrevisad Series

NSA 0.000% 04/15/2053 100 4 3 0 [i]
Bt Eurastar Eurszone HICP Ex

Tobacco Unrevisad Series

NSA 0.000% 09152053 200 12 B 1 0
8 Eurostat Eurezona HICP Ex

Tobeceo Unrvised Series

NEA O.000% 111512063 200 2 2 1 4]
bz Secured Overnight Financing

Rate 1.750% 06MNS2024 5 3200 1114 az i li]
% i Secured Owarnight Finaneing

Rate 4. 606% 103172025 1.800 1] [ 0 12
HA, Securad Ovarnight Financing

Rate: 4.611% 1043172025 400 Q o ] 1]
EE A Securgd Ovarnight Financing

Rate 4. 250% V22002025 900 (4 G 0 11}
i Sacured Ovarnight Financing

Rate 1.750% Q6M52027 1,550 1147 {30y 0 13
HH. Securad Ovarnight Finaneing

Rate 2.300% 1152028 1,300 [ARNY (817 0 ()
FRLE Socured Ovarnight Financing

Rate 3.085% 0232034 1,300 {900 (BN 0 1)
i Secured Qvoernight Financing

Rate 1.89765% 11152053 100 137 (37 4] 1)
=i Secured Owarnight Finaneing

Rate 2.285% 11152053 300 a6 96 3 [i]
ot i Securad Ovarnight Financing

Rate 2.865% Q2312054 500 B2 I 5 o
i US CPI Urban Consumars

NSA 0.000% D8124/2024 200 4] i} 4] ]
2 US CPl Urban Consumans

NSA 0.000% 02072024 GO0 (1 [ 0 i)
= US CPl Urban Consumars

NEA 0.000% 022024 300 0 o 0 1]
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bzl | e MBS BRI
Emvadl  ERhEEINE [ e (871 /) MEE B Pt t) B A
EE US CPl Urban Consumars

NSA 0.000% O305/2026 % 400 & 39 % 39 % o % 4]
-2 LS CPI Urban Consumarns

NEA 0.000% 0532026 200 15 15 0 ]
#iL US CPl Urban Consumerns

NSA 0.000% 0514/ 2026 100 7 7 0 1]
HH. US CPi Urban Consusmars

NSA 0.000% 060112026 100 8 ] 0 4]
HEL WS CPI Urban Cansumars

NSA 0.000% QB 25/2027 200 29 29 4] ]
-1 1Y US CPl Urban Consusmens

NSA 0u.000% Q822027 20 28 28 0 Q
- i US CPl Urban Consumars

NEA 0.000% 02052028 180 (18 {18 ] 1]
x4 US CP Urban Consumars

NSA 0.000% 08/26/2028 100 L] G [&] 4]
s U5 CPI Urban Consumarns

NEA 0.000% Q7252029 00 (B8} (B8N 0 Q
S US CA Urban Consumens

NSA 0.000% 1104/2029 300 (45} {450 0 4]
p | US CP1 Urban Consumarns

NSA 0.000% 05/19/2030 300 (59) {1521 0 4]
EE US CPI Urban Consumars

NEA 0.000% 0224/2031 % 500 & 53 $ 54 5 0 % ]
AT a7REGH s 148 % 162 3 363 (32

20234R 11 H 30 BEGE, 450 % FADEREN, RERSRTY A7+ FERLE L RSB REONE L L HRT U T - TREOERE L
TEANLGRTVS, VA —HERREMT 2R T, HEFScs o REoRe (vAy—fEEn s8R0k,

ST ) AT TR ST A7 4 AR
fog el R TR
__EHE Bt in ] bl
o AT o EF) AT oF
Exis DA - bl o N o - ¥ hid 13
TREmT U A g TS E T
RO e BT I AT
R s 0 3 3% 5 36 3 69 3 O &% (15 & (32 & {47

W SRR, ERH AR - R ET L, BN TE, BRI S e (RERRE SR URENE) MOk
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gl el U oSF g I AR SR YA s TR
TR
o
i (A4 A IR A A
BOA 122023 DKE 2395 S 341 % 0 % o
BOA 1202023 El 14 JPY 55,571 2 [¥]
BOA O102a JPY BB 23T § ara 0 i
BPS 122023 CAD 1895 141 0 131
BPS 1272023 DKE 105 15 0 [}
BPS 1272023 JPY 63,731 428 o 13
BPS 1202023 5 307 DKK 2083 o [l
BPS 0172024 DKE 2085 5 307 2 Q
BRC 1272023 EUR 201 2N2F o (231
CEK 1202023 § o WIXN 3 0 4]
GLM 122023 a07 DKK 2767 0 12
GLM 122023 8 MXHN 140 0 0
GLM 0172024 DEK 2762 L a07F 2 Q
JPM 1272023 GBP 29 36 L] (]
MBC 1272023 5 2.207 EUR 2,011 o na
MBC 1024 EUR 2,011 5 2,21 13 ¥]
MYl 1270023 GEP 83 10 0 14}
RABC 12720233 PEMN a7 2% O 0
SCK 1272023 Gar 33 40 0 121
TOR 1212023 JPY 30,810 206 ] [Fd]
UAG 1212023 DKE 2355 334 o 11l
UAG 1272023 JPY 16,743 1Mz 0 i1}
UAG 1272023 5 14 AUD 22 1 i}
UaG 0172024 GBP 145 5 184 o Q
ARTHEEGH $ 20 3 11300
LA e il
3y | Lk ] FLITA
MEY SN AR R ERhRE] TR (A0 EERRY (RN BREE
Secured Overnight
BPS Call - OTC 2-vear Interest Rate Swap  Financing Rate =i 4.868% 1200072023 1,500 4 |\ o3 nn
Securad Overnight
BPS Call - OTC 2-¥ear Interast Rate Swap  Financing Rats Sl 4.700%  02/13/2024 1,500 {7 12
Secured Owernight
FAR Call - QTS 2-Your Interest Rate Swap  Financing Rate =i 4, 760% 011602024 1,200 [Gh o
GLM Call - OTC 2-Yaar Interest Rate Swop  &-Month EURIBOR =M 2.900% 08/ 2026 1,800 1231 (26
GLM  Put - OTC 2-Yeor Interest Rote Swap  &Month EURIBOR i 2.000% 08/20/2025 1,800 23} {15}
Socurad Overnight
MYC  Call - OTC 2-Vear Mterast Rate Swap  Financing Rete = 4.7658% 011652024 200 ) 38 [}
& 681 8 (78]
44 HERRE FLiTa
HEY A A Fwi A8 28 MEREY (B8 BE
Maxirmum of [[Final ndax/Initial
GLM  Cap - OTC CPALEMU Indax 120.718  Index - 1) - 3.000%, 0 OB/22/2035 300 % 13r % {B)
Maxirmum of [0, Final Indaxinitinl
JPnd Cap - OTC CPURNSA Index 243,273 Indene-(1 +4,00%]1 10 Qa/22130324 8O0 16} o
) [T {B)
WGt i m i i {85 & 1831
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GLM 2 0 o 2 17 49} o {61} 1a9) 4] 491
JPM o [} o o 12 a o 2 12 ] 2
MBS 13 a o 3 (13 L] o (131 Q Q a
MYC 1] Q o o o 12} o L2} 12 0 121
MYl o 0 o o i) 3] o 14} 4} 4] 41
RBC o 0 o o o a o 4] 4] 4] o
ShL o 0 o [+] o a o 4] 4] (4] a
0K o a o o (il L] o 12} [ Q 121
TOR o a o s] 12 L] o (2 12 0 2
UAG 1 0 o 1 (123 [+] o {12} {11} o {111
R
BAEM 5 20 % O & 0% 20 $  (130) % {53 & o % {243)

AN AL, RENEELTOS

B ox g e N, EFRIYORI PO OARES (R N~ORLe) ML T, EERSIRRT Y 57 1 FELSG
Dx s ZA— T —it, W-OEHRE AT SE 02 ¥Rz - B s A SNAMOS B THREAS, 25— BN
BTSRRI T I, WERERC T SIEROES A8 —Hans; «8E80- b,

Gl T AT 4 FELOEEEN

ELTFR, YA « & fAf—Fr =il nmE i r & FOF AT YRGS EENOERTH L, Y re Fo YA FIZ00Til, 8
Bl o SEROE 7 TEEe Y 2B L EEolEnl 28 $REoZ b,

20234511 A 30 ANEORE - REHEE LOSMT ) AF ¢ THEOLTER
o P8k LTHEEhEVF U A 4 SRS

EEEH LY MRE =S T EE AETEER SHRE i
BTV A7 TES - W
bRl U TS E IR
Wil Wbl b £ Sl F o F 2 T
o ] 0 3 0 8 o 8 o 8 a3 4 33
A N 0 (4] o o a6 a8
5 0 % ) 0 % 0 4 B % &0
RIS ] el B 225 R
AR % 0 5 0 8 [+ 20 30 % 20
4 0 § 0§ I ] 20 8§ ] 28

56/68



EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooood

2023 11 30

~o Pl L LTI EXhieF U 57 o Sl

BEEN Lo RN cFAAF N METERN SRR it
SWT U F 4 TS AN
b A S U 21T
PR R b £ e 1 5
Ah § 0 3 0 3 0 8 0 1 (16} 4 (15
AT o THH 1] i ] ] (52 (32
L) a9 % Q9 % o % [ 47 % 47y
OIS T Y 4 D
BETHNE 4 o 3 0 3 I (130 % 0 3 11309
R 2 m 2 0 0 ] o 183 (B3
[ 0 s 0 8 0 8 (1300 % B3 8 1213
8 0 % I CEE) 1130) % [EETE 1260}

ZO23EE 11 A 30 AR TRNMORANAE LoGRT Y A7 5 TELOER :
e~ PR LT MR E R U S TR

REALES Lo RN =2 AT NE AETEER poe el £
BT U OF 4 7 DS SO ()
AR U AT TRAEE TR
M e e b fe 0 el F U AT o R
LT brm 5 o s o % o % o3 B 3 8
R L) o o [i] o m 27
ER PR [#] o Q i} L) (4951
§ 0 3 [IE] 0 & 0 8 {216h % 12161
NI e ) LT SRR
HETHER ) o % o % o % 260 % 0 % 280
WA e 4] o ] o 119y 13
L E o TR [+] ) 4] Q [ ¥ 52
& "I ] 0§ 0 & 260 & 33 & 203
5 0 5 [ a8 280 % (183 5 77

ST U AF 4 RIS REREEE (IR ORI
B4 B Y o TR A
HePiR Bt & 22 5 G U R g T

ih 4 [+ ] 3 o % 0 % o 3 LT a6
ALY o 4] o a 4] 403 A9
¥ o % o % 0 % o 3 573 % E7D
L e B 2 L R
TR 4 o & o 8 o 8 (248 8 0 % (248
MAET o 4] o 0 Q 143k (LR
BT irn [4] o 4] 4] 56 55
% [+ 0% o 3 [248] % 12 % (2361
[ 0 & o3 [\ ] 17481 8§ 591 4 343

57/68



EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooood

2023 11 30

EUFRE, 20234 11 A 30 BRTED, 77 FOESE LTFAMIFE Bz 50 50 =7 FERZE- T o3 S EERNEOBmETHS

20234F 11 A 30 BELE

AFLV =L - RS — Lt 1 Lt 2 P S IE R
BEWEES, FHE
(iR |
o T e B - ) 5 o Y 721 - o % 731
i3 0 196 1) 196
L 5 0 196 0 196
EEEREn 4] 4,349 (8] 4,848
e R 0 43,836 0 43,836
e L 0 1.315 50 1,365
FAr o bow sl 2 GER 0 1.089 o 1,049
¥ 1l o 2,655 o 2,655
01 i 1] 266 0 266
B A0 BB M 5 5 0 $ 552373 $ 50) 4 K5 373
TN AT T - W
LA 045 A
PR RO R L e D R Y AT R ¥ 4 5 5 5 0 % 69
D S el el 1 1] 20 i) 0
§ 4 $ £5 $ [i] % 89
SR N AT T - RN
Eige 7 0 25 ¢ AR it
ML R o b e S R U AT TR 1z (35} 0 147
[ R e e o {213 1] 1213}
= 5 (12 $ 1248) 5 [i] 5 1260
i & 181 % 55.060 3 50 $ 55102

20230 11 030 BEETMMp, it 3l b O des

58/68



EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooood

2023 12
1,330,699,974.54 1,887 3,318
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2023 12 338
752,091,134,942

119 450,780,296,661
21 14,367,151,533
18 23,494,099,847
69 178,695,413,676
9 6,892,767,254
28 18,146,307,553
34 18,434,548,145
15 23,553,675,294
4 791,406,439
5 2,538,255,746
16 14,397,212,793
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PIMCO PIMCO

PIMCO 2023 12

2018 18 PIMCO PL
PIMCO PL
2018
PIMCO
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
2022 13 PIMCO PL PIMCO PIMCO
PIMCO
2022 23 2022 29 PIMCO PIMCO
FGMC
FGMC
FGMC
PIMCO

PIMCO FGMC PIMCO

61/68



EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooood

76

23 103

UFJ 2023 12 29
141.83
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30

1,013,661,485 143,767,608
19,326,102 2,741,021
667,548,950 94,678,468
294,910,245 41,827,120
68,702,831 9,744,123
15,476,137 2,194,981
17,875,238 2,535,245
20,851,016 2,957,300
113,247,731 16,061,926
2,231,599,735 316,507,790
90,760,961 12,872,627
222,667,521 31,580,935
1,253,588,749 177,796,492
30,865,176 4,377,608
30,756,522 4,362,198
26,570,990 3,768,564
64,587,773 9,160,484
1,719,797,692 243,918,907
3,951,397,427 560,426,697
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420,903, 866 59,696,795
565,044,623 80,140,279

60,382,239 8,564,013

18,609,056 2,639,322

75,542,357 10,714,172

17,875,238 2,535,245

3,053,533 433,083

1,161,410,912 164,722,910

1,253,588,749 177,796,492

249,841,855 35,435,070

121,224,559 17,193,279

3,662,023 519,385

1,628,317,186 230,944,226

2,789,728,098 395,667,136

850,000 (127,315, 540) (18,057,163)
150,000 1,278,193,858 181,286,235
98,819 78,788,846 11,174,622
25,675 10,689,383 1,516,075
(78,687,218) (11,160,208)

1,161,669,329 164,759,561

3,951,397,427 560,426,697
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1,795,001,444 254,585,055
503,285,567 71,380,992
537,256,999 76,199,160
130,015,913 18,440,157

25,359,475 3,596,734

2,990,919, 398 424,202,008

1,191,137,960 168,939,097
182,234,609 25,846,335
298,763,424 42,373,616
103,315, 358 14,653,217

98,229,025 13,931,823
58,380,832 8,280,153
16,272,450 2,307,922
22,988,744 3,260,494

1,971,322,402 279,592,656

1,019,596,996 144,609,442
105,578,918 14,974,258

(5,183, 285) (735,145)
(1,900, 684) (269,574)
1,118,001,945 158,578,981
42,922,025 6,087,631
1,075,169, 920 152,491,350
9,900,213 1,404,147
1,085,070,133 153,895,497
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2023 30

EDINETOOOO

OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)

OOoooooooooooooood

2022 12

31
850,000 (103,727,757) (14,711,708) 150,000 1,289,007,163 182,819,886 90,957 74,137,242 10,514,885
741,351,472 105,145,879 238,583,350 33,838,277 95,235,098 13,507,194
(776,776,518) (110,170,214) (249,396,655)  (35,371,928) (95,723,759) (13,576,501)

1,673,156 237,304

PIMCO
10,164,107 1,441,575 5,140,265 729,044

2023

30
850,000 (127,315,540) (18,057,163) 150,000 1,278,193,858 181,286,235 98,819 78,788,846 11,174,622
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2023 30
2022 12 31
59,004 24,899,178 3,531,450  (88,587,431)  (12,564,355)  1,195,728,395 169,590,158
1,075,169,920 152,491,350
(1,121,896,932)  (159,118,642)
1,673,156 237,304
PINMCO
1,094,577 155,244 1,094,577 155,244
(15,304,372)  (2,170,619)
9,900,213 1,404,147 9,900,213 1,404,147
2023 30
25,675 10,689,383 1,516,075  (78,687,218)  (11,160,208)  1,161,669,329 164,759,561
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2023 30

1,075,169,920

152,491,350

1,101,860 156,277
31,273,527 4,435,524
5,183,285 735,145
1,900,684 269,574
(646,394) (91,678)
10,752,956 1,525,002
(5,821,438) (825, 655)
(50, 880,780) (7,216,421)
(5,183,285) (735,145)
97,514,201 13,830,439
(50, 433,887) (7,153,038)
360,761,679 51,166,829
(11,376,924) (1,613,589)

1,459,315,404

206,974,704

(8,244,538) (1,169,323)
(8,727,998) (1,237,892)
(16,972,536) (2,407,215)
408,000,000 57,866,640

(408,000,000)

(1,121,896,932)
1,673,156

(10,644,776)

(57,866, 640)
(159,118,642)
237,304
(1,509,749)

(1,130, 868,552)

(160, 391,087)

9,900,213 1,404,147
321,374,529 45,580,549
692,286,956 98,187,059

1,013,661,485

143,767,608
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