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Pacific Investment Management Company LLC

Peter G. Strelow, Managing Director

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

03 6212 8316

PIMCO Bermuda Trust PIMCO Real Return Fund

30 4,697

2025 12 30
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2025 11
143 0.35
33 0.08
442 1.09
88 0.22
703 1.73
283 0.70
140 0.34
122 0.30
41 0.10
31 0.08
24 0.06
23 0.06
16 0.04
8 0.02
3 0.01
2 0.00
7,818 19.22
864 2.12
43,824 107.71
20 0.05
54,588 134.17
13,902 34.17
40,686

6,370 100.00

2025 12 30

156.56
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2025 12
2025 38,990,073 6,104,286 20.11 3,148
39,890,754 6,245,296 20.57 3,220
40,149,108 6,285,744 20.71 3,242
40,123,937 6,281,804 20.70 3,241
39,417,732 6,171,240 20.59 3,224
39,721,640 6,218,820 20.82 3,260
39,724,441 6,219,258 20.85 3,264
40,394,396 6,324,147 21.21 3,321
40,533,720 6,345,959 21.28 3,332
10 40,651,813 6,364,448 21.38 3,347
11 40,685,616 6,369,740 21.42 3,354
12 40,098,478 6,277,818 21.29 3,333

2025 12

7.36
100x
2025 12

2024 12
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2025 12 2025 12

0 55,953 1,883,398
©) (55,953) (1,883,398)
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328

23 103

UFJ 2025 12 30
156.56
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TBA

TBA

2025 11 30

54,608

29

28
459
38

50
2,217

163

57,593

12,364
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57,191 8,954
0 0
38 6
0 0

(48) (®)
0 0
40,686 6,370

1,899

21.42 3,354
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1,102 173
6 1
1,108 173
91 14
50 8
45
4 1
274 43
464 73
644 101
46 7
0 0
31 5
50 8
2 0
129 20
761 119
0 0
22 3
23 4
() )
804 126
933 146
1,577 247
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644 101
129 20
804 126
1,577 247
(306) (48)
1,271 199
39,415 6,171
40,686 6,370

12
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1,577 247
(25,509) (3,994)

24,795 3,882

() (¢

4 1

430 67

60 9

32 5

19 3

TBA 1,671 262
74 12

(11) @)

TBA (1,600) (250)
®) ¢
(€)) )

(46) @)

31 %)

(50) (€))
) ©

(761) (119)

(22) 3

(23) (C))

2 0

585 92

(663) (104)

521 82
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(276) (43)
140,331 21,970
(140,569) (22,007)

513 80
(513) (80)
(514) (80)

7 1
32
39

287 45
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20.59 3,224
0.34 53
0.49 77
0.83 130
0.00 0

21.42 3,354
4.03

40,686 6,370
2.30
0.94
3.20

0.01

14/72



EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooooooood

2025 11 30

2001

2017 29

PIMCO

2006

1933
1940

JITF
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US GAAP
ASC
946 US GAAP
US GAAP

JITF
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S.C.A. BBH BBH
BBH
2022 FASB Accounting Standards
Update ASU 2022-03 820
ASU  2022-03
820
ASU  2022-03 2024 12 15

2023 12 FASB ASU 2023-09

ASU 2025 12 15
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NYSE
NYSE
NYSE
NYSE NYSE
NYSE
NYSE
NYSE
PIMCO
NYSE NYSE

ETF

ETF

NYSE

NYSE
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NYSE

NYSE

US GAAP
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US GAAP

US GAAP

US GAAP
US GAAP
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ETF

ETF

NYSE
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NYSE

NYSE

NYSE

O LIBOR SOFR

NYSE

OIS SOFR LIBOR
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TIPS
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CMo
CMo
CMo
SMBS
SMBS
SMBS 10

PO 10

10

PO
CDO CBO CLO
CBO CLO CDO CBO
CLO

CDO

CDO
CDO
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CBO CLO CDO

CBO
CDO

CDO

PIK PIK
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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
FINRA
TBA TBA
TBA TBA

TBA
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PIMCO
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PIMCO
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0TC
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2020 2021
Fed 2022 2023
2024 2025 Fed

30
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PIMCO
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PIMCO
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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

2.0

0.0
0.5

0.5 1.0

0.0

1.0 2.0
2.0

0.236
0.236
045 () g5 €D 0.02 0.33 ()
0.45 ) 0.10 () g57 ()
0.45 ) 0.10 () g57 ()
0.45 @O
0.45 (O 0.10 4D g57 @2
10 0.40 10
5,000
0.20
10 0.28 10
0.35 0.0
0.375 0.5
0.40
0.425
0.45
0.08
0.085
0.09
0.10
0.10
0.32 0.0
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0.5
1.0
1.0
2.0

2.0

0.35
0.375
0.40
0.425
0.45

0.08
0.085
0.09
0.10
0.10

0.32
0.42
0.52
0.545
0.57

10

0.35
0.375
0.40
0.425
0.45

11

0.08
0.085
0.09
0.10
0.10

44/72

0.42 0.5
0.52
0.545
0.57
0.0
0.0 0.5
0.5 1.0
1.0 2.0
2.0
0.0
0.0 0.5
0.5 1.0
1.0 2.0
2.0
0.0
0.0 0.5
0.5 1.0
1.0 2.0
2.0
0.0
0.0 0.5
0.5 1.0
1.0 2.0
2.0
0.0
0.0 0.5
0.5 1.0
1.0 2.0
2.0
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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
PIMCO
PIMCO
0.1 PIMCO
PIMCO
PIMCO
PIMCO
PIMCO
PIMCO
PIMCO

10

2025 11 30
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11

12

10

5,000

94 25
3,931 6,054 6

PIMCO
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JITF
2025 11 30 2025 11 30 2025 11 30 2025 11 30
6 442 4 282 60 2,200
392 8,453
®) (541) ®) (360) (169) (6,189)
(929) (20,183)
@ (119) o) 79) (109) (3,989) (537) (11,730)
2025 11 30 2025 11 30 2025 11 30 2025 11 30
8 257
62 4,548
153 18,912
13 384
23 1,614
7 833
6 392
1,972 20,000
2,026 247,426
25) (838) @15) (306)
40) (2,986)
(85) (10,493)
@) (721)
(39) 2,777)
(704) (8,308)
14) (1,663)
“2) (2,810)
(195) (1,975)
(839)]  (102,578)
an (581) (715) (8,645) @15) (306) 2,995 168,443

13
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14

US GAAP

2025 11 30

2025 11 30

15
2026 12
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2025 11 30

i SR
{FHAAC)

1. BO0% due 10,/01/2053 KK L] i 12
Nordea Kredit Realkreditaktioselskab

1. 500% due 10,/01,/2053 105 12
5 0O0% duo 10,01/2053 100 ke

Nykredit Bealliredit A/S

L D00 due 10,01 ,/2060 4 a
1. DO0% due 10/01/2053 L 1
o BOs due 107012047 2 o
30005 due 10012047 5 1
3. 500 due 0450172063 303 47
Realkrodit Dassark ASS
L OO due 10,/01,°2053 4 1
o 000% due 10/01./2053 i1 2
2 500% due 040052047 3 1
B8
AEEE 1, 1%
ATAT, Inc.
& BE0% due 12/01/2033 5 251 215
Beignot Iovester LLC
B BR1S due 05,30/2049 210 227
442
AN 630
(MG $531)
R E TR 19, 2%
Fannie Maso
& D00 due 05/01,/2043 4l s
3. 000% due 05,01/2043 131 121
4. B36% due 07/25/2007 2 2
i o6 due O7/25/2007 1 i
4. 620% due 06252008 3 3
5. 100 due 06252055 189 190
5. 300% due 10,/01,/°20:44 1 |
6 D00 due 03012054 276 e
G 500 due 100172053 207 218
Fannio Mne, TBA (B)
3. 000% due 010152056 1, 30 1,155
1. B0 due 01/01/2066 1, 104 1,07
Freddie Mac
4. 8578 due 121572037 L b
5. D00% due 06012054 453 303
5. DL due 117252064 B2 B4
5. 300% due 09,0],/2054 63 2685
G DO due 060172064 L] H5
Ginnin Mne
3, 000% due 05,/20,/2052 1,002 L
1. B31% due 02/ 20/ 2068 Jes a7
4. 80 due 047202073 g0 263
42 92TR due 08/20,/2068 £ L] a0
4. 0 due 0772002073 165 199
B 4% due 09202053 573 ET9
5. 0o due 006/20/2073 15 201
B 1ol due 05,/20/2003 156 200
e R R B O£ 7, 818
CEFhILER 57, Ta0)

49172
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2025 11 30

ik LU

(R L]
MRS 107, T
o 7 Ll ()
0. 126% due 07./15,2026 ] 1,328 R |
01255 due 10/15/2026 713 i
0. 125% due O415/2027 23 2
0. I25% due D1/15/2030 1,073 aTs
0 125% due 07715,/20G0 405 585
0. 125% due 01/15,/2031 1. 1494 1,13
0. 125% due 0F/15/2031 (d) 3,805 3, 556
0. 126% due D1S16,/2032 H12 VBT
0o 125% due 02/15/2051 312 174
0 126% due 02/15,/2062 187 102
0o 2500 due 07/15/2020 1. 015 Gg2
. 250% due 0215,2050 164 1w
. 3755 due 011552027 1. 170 1,157
0. 3755 due 07C15,/2027 B850 B4l
0. 500% due 01/15/2028 id) 2, o5 2, 526
0. G258 due 07/15/2002 (d) 3. 465 3, 2686
0. G25% due 02016,/2043 170 129
O VS0% due O7/15/2028 1.3 1,283
0. TS0 due 02/15,2042 HEd (L3
0 750N due 02715/2045 814 608
0. BT5% due 01/16/2029 381 a7
0. BT5% due 02/15/2047 B05 A48
L 000% due 02015,/ 2046 2 L4
L DO due 027152040 349 258
1. 125% due 101572030 oz 508
1. 125% due D115/2033 (d) 2. 18] 2 118
L. 375% due 07/ 15/2033 2,138 2, 108
1. 47a% due 02/15,/2044 1, 23 1,645
1 5004 due 02/ 15/205% 324 263
1. B25% due LOS1G 2027 1, (45 1, 662
I B25% due 10,15/2020 1,135 1,153
1. 6255 due (4015,/2000 40 413
1. T50% due 01/15/2028 1. 028 1. 039
L. T50% due 01/15,/2004 e o2
1. 875% due 07/15,/2034 (d) 1. 6a6 1, 682
L. B75% due OT/15/2005 (d) A BIT
2. 12a% due D4/15/20249 1. 360 1; 204
21285 due 01/15/2035 1,285 ;2T
2. 120% due 02015/ 2040 2ab 267
21255 due 02715/2041 258 251
2. 126% due 02/15,/2064 L Jl |
2 375% due 10/15/20208 1,481 1. 647
L 3TE% due 02015/2055 (d) 412 402
2- D00 due 01715,2020 a3 Ba4
30758 due D4 1552032 218 241
3 625% due D4/ 1572028 234 305
BTSN due B4C15/20248 1 L]
MR IENA N 43, 824
(ELAMILEN 346, 413)

E— 2 - 452 2 R 2. 1%

Bane of Amorica Funding Trust

1. 435% due 01/20/2047 b 28
CIM Trust

B. 186% due 02/25/2049 2 2
Comtrywide Homo Loan Mortgage Pase-Through Trust

1. G49% due 04°25,/2005 B4

(S First Boston Mortgage Securities Corp.

4. 370% due 01/25,/2032 3 a4

50/72
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GSAMP Trust

4 M due 09,/25/2035

Morigage Loan Trust

4. 9875 due 09/25/2035

Home Bquity Aszset Trust

4-T44% due 02/25/2036

IndyMac INDK Morigage Loan Trust

1. B0% due 07,/25,/2035

I i due 05252034

Lohman X5 Trust

G360 due 12/25/2037

LK 2023-1.I0M

B 64 due 0815/2040

Mellen Residemtial Fumding Corporation Mortgage Pass-Through Trust
15335 due 081572032

New Residential Mertgage Loan Trust
3 T50% due 07,/25,/2050

Opticn One Mortgage Loan Trust
4.924% due 11/25/2004

Saxon Asset Secorities Trust

4. 379% due 09/25,/2087

WaMu Mortgage Pass-Through Certificates Trust
4. 9768 due 03725/2037

WS Trust

b, 518% due 07,05,/2087
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5 L 5 a
[ 6

3 il

78 i

7 70

14 19

20 202

o 2

5 53

H Lh)

(11 4

i 204

BE4

G 074% due 0817/ 2041
OZLM XXIV Lid
b J06% due 072002032

Tz b« Ay EREH
(HAHE $175)

143 143
13 A
176

FRa g

1. 2500 doe 120172026 (c)

7 AR

L0 due 03012026 (c)

Italy Bucoi Poliomnali del Tesore

L BO0% due 06,715,/2036 ()

Jepan Govermment CPI-Linked Bond {c)
0. 100% due 03/ 102028

0o 1005 due 03/10,/2029

SRR gty
(MRS 31, 337

CAD 1548 140
EUR M5 283
14 122

¥ 31 660 206
TG, 358 T
1,248

RSN 0 4%

Australis and New Ivaland Banking Croup Ltd
2 550% due 12/01/2025

3870% due 12/01/2025

Bank of Kova Scotia

L 330% due 120152025

4 370 due 127012025

ALD 6 I
E] i w
AR 8 i}
5 4 L]
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Ik 13 3 |
LD L] 5
ALTY | |
1. 130 due 2025 EUR | |
S 160% due 12/01,/2025 GE 3 3
3 3T0% due 125012025 L] 15 15
DBS Bank Ltd.
3. 370% due 12701/2026 3 3
DeiB Bank ASA
L 1305 due 120012026 EUR ! |
£o050R doe 12/01/2025 ALK ) 1
HSBC Bank FLC
I F30% due 127012 EUR 12 14
& 160% doe 1201202 L B ]
JPlorgan Chase Bank N A
B FT0% due 1270172025 § 1 i
WIFG Bank Lid
0. 120% due 1270172025 ¥ <)) |
Royal Bank of Canada
L. 330% doe 127012025 CAD I 1
3 370% due 12701/2025 ] L |
Sumitomo Mitsui Trust Bank Lid
0. 120% doe 120172025 ¥ 104 1
G FT0% due 1270152025 ] 29 29
148
$EL 0 R 5 148
(IR 51460
ERAEESREN () 132K $ 54,508
(T FmiE 357, 191)
BT 1) AT g R
(o) (F) 008 5
(SRS ERR T -2 7L, S §08))
FooMoRERS.E AN, M (3420 (13, 527
MEREEL 100, 0% § 40, 6886

HREERT R AT SR

o oM, FRAENICESE Sh R LTSI LB E,

(a) 20255 11 A 30 BEECERRNT I L D ERAEERSH oS, REICR T DEIRED 130, 25353 L UMRE R0 L e 505 T 0
MoECE D REERS,

(b) FEATREEFFRES,

(o) BEMOMIRTERL 7 LRICH L TR SR TE,
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(o) BT VU7 5 A

#rs a  Gi/W) mem T3 A
furc-Bob] 5-Year Note March Futures Long 03/ 2026 4 & i H 0 5 0
Bure-BTP 10-Year Bomd December Futores Leng s 4 hi-} a ]
Eupe-Burd 10-Year Bond March Futures Leng R 1 0 a a
Fura-Buxl 30-Year Bond December Fitires Short 12Mams I (2 i} i}
Euro-CAT 10-Year Bond December Futores Short  bftin 2l 11 (33 1 0
Euro-Schatz 2-Year Note December Futures short 12205 5 i} 0 i}
U S Treasury 2-Year Note March Futures Short 030026 58 {14} 4 [i]
L5 Tressury §-Year Note March Futures Short 03/2026 19 {vh 2 0
I.& Tressury 20-Year Bend March Futures Shert 03/ dme 15 {18) ] [
L5 Tressury Ultrs 10-Year Note Morch Futurces Long 03/2026 15 14 0 )
I. 5% Tressury Ultea 30-Vear Hond March Futures Leng 0372 14 14 ] (a)
SR ¥ e 5 15 3 [{ET}

iR wma WAL
HiE e B B ) sk S ()

i t-Manth EURIBOR 2 112% 002 02T EUR 1,200 3 1 5 1
£ 6-Manth EURIBOR 2. T3 0,18,/ 2036 1. 900 {8} 0
s | B-Manth EVRIBOR 0, 16 11,04,/ 2052 1320 2 i
| G-Month EVRIBOR 0, 195% 11/04./2052 150 | 19

]

il

= B-Month EVRIBOR 0, 197% 11/08/ 2052 200 125
= B-Manth ELRTBOR 3, 000 03,18/ 3056 240 H
= Bank of Japan

Uncollateral i zed

Dvernight Call

Rate 0, 450% 03,20,/ 0029 ¥ o T0070 11 6 1] 1]
| Bank of Japan

Uncal lnteral ized

veirnight Call

Rate 0, 050 12715/ 2031 40, 000 20 3 1] 1]
%18 Eurastnt Eurozone

HICF Ex Tobawea

Unrevised Series

it 0, iR 0215/ 3027 EUR 106 ] a 0 ]
-2 i Eurastat Eurozone

HIGF Ex Tobacco

Unrevised Series

WA LUSLL LT 05,15,/ H027 10
i Eurostat Eurozone

HICF Ex Tobaceo

Unrevised Series

H3A LUK 0815,/ 7027 100 i1 (1} 1] 1]
bt Eurestat Euresone

HICP Ex Tobaceo

Lnrevised Serles

WEA 0, Doy 03,16,/ 203] =1 {16} a 0 o
Eﬂn Eurastar Eurorane

HICP Ex Tobacea

Unrevised Series

NSA 0, QiR 00y 15/ 203 180 {23 1} o o

h:-——-—:n:-ﬁ
b4
il

(]
=
=
o
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£ L] REHFE 00 FREMES
EROFIN A e (1784 o 3 WE /(R il A
Eurastat Eurazones
HILP Ex Tobaceo
Inrevised Series
NEA 0, (0rs 04,15,/ 082 5 B 3 § & § L a
Eurastat Eurozone
HICF Ex Tolacen
Unrevised 3eries
WEA 0, 00 (5,/15,/ 2052 i o 1 L1 8
Eurastat Eurazome
HICE Ex Tobaceo
Unrevised Series
BEA Q. Oy 12/15,/ 3052 10} 12 2l (1] 1]
Eurastat Eurozone
HICH Ex Tobacca
Unrevised Series
WEA 0, D0 04,15,/ 2053 100 16 8 o [§ 1
Secured Overnight
Financing Rate 3. 815% 0213/ 2008 1, S L4 9 o a
Secured Overnight
Financing Rate 3, S0 03/22/ 3056 4 184 (103 (5) L 1
Secured Dvernight
Financing Rate 3. D0 03719,/ 3027 B {9 L [ a0
Secored (vemight
Financing Rate 1. 75 06,/ 16,/ 2027 1. 580 {56) B4 L a
Secured ﬂﬂ'rni.gh.t
Financing Rate 3. 7B G/ 172027 3700 21 I3 1] [4}]
Secured (rermight
Financing Hate 2, 300 11715,/ 508 400 {143 il 1] a
Secured vermight
Financing Rate 3TN 05/15,/ 5032 30 (&) (6) 0 f
Secured Drermight
Financing Hate 3. 0BE5% 0213730 1. 10a) E L (3] 2 o
Secured Overnight
Financimg Hote 3. 2505 0310,/ 5085 O A0 (13} 2 1]
Secured Drernight
Financing Hate 4. 10 11/715/2053 2080 () 1 1 o
Secured Overnight
Financing Rate 2. BAI% 02/ 13/ 2054 ey 14 14 2 a
Secured Orvormight
Financing Hate 3. 5y DB/20,/ 3054 ] 17 2 1 o
Secured vermight
Financing Rate 3.250% 06,18,/ T085 E 1] B2 11 1 o
Sverling Overneght
Interbank Avernge
Rate 3. T /17,2030 GEP 1500 10 I8 o (&
Sverling Overnight
Interbank Averspe
Rate 3. 750N 03/ 18/ 2031 106 5 2 0 ¥ 1]
UK Retnil Price
Tndex 0. 00 Ot/ 15, /07 200 {2 {2) 1] a
L% Retail Price
Indes LR 08,15,/ 50 20 B 7 L] (1}
LK Fetail Price
Index LR L 015,/ 3034 100 14 4 L1} (1
IS5 CP1 Urban
Consumers NS4 . OO 0114,/ 2026 5 300 {1 {1 a o
U5 CP1 Urban
Consumers N&4 LURLL 03,05, 7026 A0 I8 10 L o
15 CP1 Urban
Consumers N34 0, D0 05/ 13/ 3008 200 18 a o a
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b= | AWE eEmEE 0 ERERE
EaE  EmeRmm HE e (/8 /) ek wE /R il A
=i L5 CP1 Urban

Consumors NS4 0, 0drs 05,14,/ M0 H 105 5 k) 5 2 3 o 3 1]
i 5 CP1 Urban

Consumers HB4 0, (0rs (R R ] 100 W Z [ a
=M 18 CP1 Urban

Consumers N84 1, 0T 08,27,/ 20m 10 ] ] i Q
i, U5 CP1 Urban

Consumers NS4 0, 0 08,25/ 2027 200 35 7 ] 1]
. % CPI Urban

Consumers NS& 0. s 08,/27./ e 200 34 T 1] o
i, L5 CP1 Urban

LUonsumers N84 0 OINrs 08,26,/ 023 10} B F ] (1] o
L U5 CP1 Urban

Consumers M54 0, D0 07/25/2029 0 LAL ] {20} ] 0
i | U5 CPI Urban

Consumers N84 0, D0 11,704/ 3029 30 (53] (4} L1} 1]
| U5 CPI Urban

Consumers NS4 0, DO D5/19/3030 300 (67) (10} L] 0
i U5 CP1 Wrban

Consumors NS4 0, D0drs 02,24,/ 3081 S0 6l 11 ] ]
27 o THRETH § 565 5 257 i 4 3§ (11

Gl AT G AT R IR R R e SR U R R i

ELFit, 20059011 A 30 (3 BESD LGl W25 o S O A PR PR R R R L e D i U 3 o R RS L U MR o I T

G

2025 €7 11 A 30 HERAE, 460 % FAOESH, FiEbMT 147 TR EUCMPRNORRL T EHMT Y AT ¢ TGO LE LTEM
hehTeE, w28 —MENNc TS RnREic-on T, M s s EE0Rs M~ay—naRey 880k,

ST Y AP g TR il T U A RN
g st b i
Bl o1 B3 £l
WA T
it e =T oRE &N W iem AT .TRE =it
T U T TR
b Co b Tl
EMT VAT 0 TR H [ 15 § 14 § F N 0% (13 § {11) § (24}

e a ik, fpAF— FRIFFAOUERAEN TS, BEEEIC-V TR, BRI GE 2 TREROG| SRS fREoZ L
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() BT 147 0 ndh : SRR ST U AT TR

s

A
Y (1.7 4) #9e3) ee W T
(L 1272025 [3KE H 3 B2 5 o 3 1]
o 1270025 H 26 PEN B8 [+} ]
B 03/ 26 PEN B8 i 6 o o
s 1372025 1 = ALy 4 o o
i 18/ E0s B K 557 o Q
B8C {1/ 5026 DEE B5E 3 L o 0
=5 120025 Iy 14, I35 93 3 i}
B=5 12/2028 FEN B8 -} o (n
=5 1273085 3 16 GEP 15 o o
B=5 13/0025 148 JPY 3172 1] 0
=5 Q1206 Jr 23, 06D 3 145 o 1]
FaR paas EUR = 453 3 0
FAR 12/2026 Jr 36842 i) 7 0
I 1372025 [EE iz 45 o i}
Jru 1272028 Gap 16 i1 o 0
L 12./2025 Je 1.877 i2 o n
i 1272025 i 130 Cap 163 | 0
L 12/2026 L JFY a3 o ]
e 01,/2006 CAD 183 % 130 o (]
MEC 0172006 e kL= § o 0
50X 22025 CAD 183 131 o o
S04 1272026 GhP 3 14 0 0
= 29025 I 1,072 7 L o
SCY 123720s k1 115 JFY 17,975 ] 0o
0% 01/2026 Jr 17, 885 3 115 o o
500G 12184025 56, 783 i} b} V]
06 1271026 3 M8 EUR 358 ] o
506 1Era0s 428 JFY 67, 242 ] o
S0 QL 2026 EUR 388 3 ELEl o 2
506 0172026 Iy 66, 942 428 0 {3
BRETFERGAH R S
SE gl
2V HiR| 3 e FLiTh
LE N L BRI N ﬂ@ﬁ. fw (/0% MERAY (S L S
Call = OTC Z-Year Interest Rate
BRC Saup G-Month EURIBOR i 2.440% L B Uiy 100 $ 1) 3 41
Put — OIC 2-Year Interest Hate
IRC Swup G-Momth EURINOR it 2. 440% 01/25/2027 100 1) o
Call - OTC Z2-Year Interest Rote
GLM Samp G-Momth EURIROR i 2. 350% O80T/ 2027 1. 800 (16) 18}
Put = OTC 2-Vear Interest Hate
GLW Swnp G-Momth EUKIROR i 2. 3% QLTS 2027 1. B0 (13} {8}
§ [ H 117}
Tt L b I FLITA
WMEYN RS oA o d R ERET 9 0 P I () e
Maximm of [(Final
Index/Inieial Index — 1) -
M Cap — OTC CPALEMU Index 120,716 3. O00Re, 0] 06,/22/2035 300 § (14 E (3
BHFF e i N § (48 § (20)
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982,274,418,935

113 558,216,335,616
15 18,335,443,617
19 45,735,201,792
70 261,469,090,898
11 8,852,737,165
24 15,259,082,213
31 19,261,609,120
14 34,010,132,259
2 772,670,372
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PIMCO 2025 12

2018 18 PIMCO PL
PIMCO PL
2018
PIMCO
PIMCO 2021 22
CDO
CDO PIMCO
PIMCO
PIMCO
2022 13 PIMCO PL PIMCO PIMCO
PIMCO
2024 18 PIMCO
PIMCO
2024 27 PIMCO PIMCO
PIMCO
2025 23 2025

12 2025 15
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