1772 FOLEHIRDBY TY .

Bman 8
A

=
i

i

A7 &

TERERAXNR

A R

o B &

BMEIRE RS EE

{SETHARIX20184E3 A9 M 5202842F15BHE T T
ER
REMZIRBOFHER L BEEXHEOP RN
REZEHRLCGEREZTVET,

INVTAY T A VURRMNAV R RRZDAD R A
IX=—- T LT )L —(PINCO) ANERY %/8S 2 —
A EM N EIRESFTEE2PINCO Bermuda Mortgage
Opportunities Fund - J (JPY)J(LATRIEEHZER
FI7VRIEVVET ) ETERERNRELFETS,
REERIAHADEREBSICEHIRER T ERE A
BANOEEREFTVELA.
NEBREE~DEEREFTVERACEL.IE
BEMR I 7V FZBEL-EEREENSICITHIEZ
FITEEA,

TYUNT 4« TOEEMNAFTVERA.

#AISA (REBDIGEEREER) ITREZTL.
IIEDHEEITLVET

NENZET BEEREOBRHS SO -ELE
INHERVGERGHERZEHFET)ENLELL
E3 8

SEREHEICOVTIE FRSHAEEEMEEKE, TR
FREEHELTRELET 22 L. AERIRED
DEOBZEITENEEZTHLEVENHY ET,

PIMCO HAFHERERE77 /P

(BEAyYBY) (BRARE)

ERBEE (26K

F044 (REH 202543R17H) H87# (REB 202546A168)
H854 (REH 202544R158) 88 (REB 202567R15R)
£8658) (REB 2025F5A15H) %898 (REH 2025%8A15H)

2B DHIRE EN

ERITENO S Z@E Y JEL BILR LSBT ET.
ST Y77y FIXZ OO EROREEITNE L
DT, Z 2P oEMRIE ZHER Lo ET,
LSHhELEBOIEMELY ET X0 BEVE LD
FET

ZHERMSAM 7Y PRI AY MRS
T105-0011 RE&MERZABE—TE1H IS

R—LR—  https://www.smtam,jp/

BOEREEE BESEFOSIEIARICOVTOEMNEHLE
BEBIDOHIMESHABENAHLEEE,
BYERHEEC OV TOBHLEDLYE
71)—% 44 )L :0120-668001
(ZAHEEIEEE B OF R ~F %585 TT.)

<510144>




[(AEAWEFEOTLHIZONT]

- BLUEIARIS X OWUA DI 2T A7) TRE L TWVET,

- JRATE U C ok B 2RO R AR XU T URITUE A TR L TVET,

« —HUI A BEYF RSB R2N T LR LET,

- FEERIC BT 2 E AR O M EEME S KONV Dt 0 — IO MERNZFR B DB R T H L
<IEFAETLITFELET,




B STFRREADERISEHR

¥ w2

Gl GEE) | m ek o s M B ™
! ! % % % % "M
#6031 (20234 3A15H) 8, 584 10 ANO0.2 — — 97.5 197
6131 (20234 4H17H) 8, 542 10 NO0. 4 - - 97.7 197
a5 | 56201 (20234F 5H15H) 8, 564 10 0.4 - - 97. 4 195
11| #5631 (20234E 6 A 15H) 8, 481 10 A0.9 — — 97. 4 193
#6431 (20234 7TH18H) 8,478 10 0.1 - - 97.3 193
#6534 (20234 8A15H) 8, 421 10 N0. 6 — — 97.2 192
#6631 (20234E 9A15H) 8, 435 10 0.3 — — 97.2 192
H6TH (202345104 16 H) 8,301 10 AL.5 - - 97.5 189
o | 56881 (20234F 11 H 15H) 8,392 10 1.2 — — 97.4 189
12| #5698 (20234E12H15H) 8,535 10 1.8 - - 98.3 190
708 (20244 1H15H) 8, 537 10 0.1 - - 98.1 191
71 (20244E 2 15H) 8, 458 10 NO0.8 — — 97.7 187
7231 (20244F 3H15H) 8, 481 10 0.4 - - 97.8 188
T3 (20244E 4 15H) 8, 448 10 AN0.3 — — 97.8 187
o | H5TARI(20244F 5H15H) 8, 472 10 0.4 — — 97.8 184
13| #5758 (20244 6 H17H) 8, 499 10 0.4 - - 97. 4 183
63 (20244E TH16H) 8,515 10 0.3 — — 98. 1 183
HTTH (20244F 8H15H) 8,607 10 1.2 - - 97.2 185
781 (20244F 9H17H) 8, 690 10 1.1 - - 97.5 174
791 (20244E10 A 15 H) 8, 581 10 Al 1 — — 97.4 172
a5 | 55808 (20244E11 H 15H) 8, 464 10 AlL.2 - - 97.3 170
14 | #5811 (20244E12 A 16 H) 8,461 10 0.1 — — 98.3 168
#8241 (20254 1A15H) 8, 360 10 Al 1 — — 98.3 166
#8331 (20254F 2H17H) 8, 448 10 1.2 - - 98.3 167
#8431 (20254E 3A17H) 8, 487 10 0.6 — — 98.3 168
#8531 (20254F 4H15H) 8,436 10 N0. 5 - - 98. 2 167
a5 | 558611 (20254E 5H15H) 8,395 10 NO0. 4 - - 98. 2 166
15 | #5871 (20254E 6416 H) 8, 435 10 0.6 — — 98.2 167
#5883 (20254F TH15H) 8,417 10 AO0. 1 0.0 - 97. 4 166
#5893 (20254E 8A15H) 8, 457 10 0.6 0.0 — 97.6 166

(1) EEERA O M R 1T B eA 2 T,
(12) B 7 7 FITRBEEEFELMAANE T O T, AR MR R T RE R LR L TB Y £
(1E3) g oe t R TR R R — SR R T,

Y77 v ROEAOEARFTHIH LI HEFE LR WIcD RN F~v—2 ROBZBRRARFEL TEY £ A,



SRR AP DEXEMERDHETS

: i B g #m %k m|BH R
S 3 H | 4R A A - - £ I | RE 7%
M % % % %

75841 (4 #)20254E2A17H 8, 448 - — - 98.3

G ) 202543 17H 8,497 0.6 - - 98.3

(9 #)20254E3H1TH 8, 487 — - — 98.3

e G ) 202564 151 8,446 A0.5 - - 98.2

(1 %) 202544 151 8,436 - - - 98.2

LR () R) 202545 415 H 8,405 A0. 4 — — 98. 2
P (B &)20254E5H 151 8, 395 - — - 98. 2
e (] ) 2025426 7 16 H 8, 445 0.6 - — 98. 2
P (# #)20254E6 H16H 8,435 — — — 98.2
O (4 K)202547H 15 A 8,427 AO0. 1 0.0 - 97. 4

(# #)20254E7TH15H 8,417 - 0.0 — 97.4

LR (# R) 202548 H15H 8, 467 0.6 0.0 - 97.6

(1) WIARFEEMEN T /Bl A 7 R I3 w T

(FE2) 47 7 > MIBEERELLMAAN T O T MEZFEALSR ) MR TR E R 2Ll L Tk £,
(FE3) B 3 TR bR — SERE LR T,




SHERHEIPOEREBESEROERSEH

i
9,000 6

8,500

8,000 2
PO 4 1 s T 6 I 7 T8 l°
8488 2025/2 #=89HAG
EERE (BM) (B8 — HESEREREE (ra) | 5584H518,448[
----- EAE(MER (M) (Ao 2589H4K:8,457H (Bt 73 Bc=60M)

fEEER:0.8% (DECEFHREN—R)

(E1) DR SEIRE ML DTS (B5 18 2 DRI ERELBDEARLUTEHELLLD T 77 Y SEROEEN 28T+ —<
A%RTHDTY,

(E2) RS EFEBRETADEIPICOVTIIBERENTHAOI— ALV ELVET . £7-. 77 FOBASEICIDERI AL RERDE
T T EBENDBEREDBERRDRNERTHOTIIHVEE Ao

(1E3) DS ERE R ML, 202582 1 7THOEEZEEMEIC A bE TRELL TWET,

P EEMBOELEHER

LI77 ROFEHENRTHAPIMCO Bermuda Mortgage Opportunities Fund - ] (JPY) DE#Afi4E
(FEEFEHER-Z) P LERUIZEDS 77 ROREEMEE (HESEFRERN-R) T LR LEL,

HAT7UR RERE | T | BT
PIMCO Bermuda Mortgage Opportunities Fund - J (JPY) ﬁﬁaﬁﬁo)égjf 97.6% 1.6%
VI—T =T =T 7R HOAIEONEE 0.0% 0.2%

() R M E RIS RHEiEE O 5T



B e

<KEE—T—VIEFTE>

KREBF A FETO—ARRESR TS T SERB ORI KRB ROBEHEESE R -E&F K TF2LCMO (h
B IR M EESIE R ES) ORITHIRFE o7 e EDN T T ABR E e o72— T 8TV TEMEIC KA RAREUR
DODAEEREERICTBR I TA)TADEES20 . B DT T 28X b AN LNV THER LI L 41E
FCEA D 213 KRN BIF ARSI A E R FRB CREMEMIEES) OF NTHFOEED. HEE
BOBE( 2 ERIESERSEDONS 20 KEBFREE0—EEESTIHO R Ly RbiE/IL. &
FLEU 2 REFEBM R EET - HRAEFHHII ZE LT vy a7u—2@ MK N a2 E RIS HE
BB T ERLEL .

B U477 ROR—NTA)F

O=z77R
FEHEWNRTHAHPIMCO Bermuda Mortgage Opportunities Fund - J (JPY)NOEEEE(LIZR
DEMAZITVEL,

+ PIMCO Bermuda Mortgage Opportunities Fund - J (JPY)

PIMCO N3a—% =7 =V FRF 22T 14— R 77RO EZELC T A O E) B BB AL A

BLEU o SEREHFIINY 2T — 23> OB DS BUR REET — VBRSO EE & 2 m LI HER?

LEL7z0 Eo IEBURF R BT — ARSI OV TS BB A E R YV A% T 52 LT BEARNS

LEELGNEOEEZBIELX U7z AT IEBUN R B RS O — AR RAEZR € OMEEZHM LR mIcD

WTHEB$ERZ R MR L AV A7EE O NEZIFIL O OB RIS NAZEAERL L%

BELE L. B KRIVEREISH L, FAEUTRRLFED HEVLO BBy DEIT VL,
<BEENRT 7ROV BRSPS OERICEDSBHL CLET >



B Uo7 ROBABENAS

OAT7R
STEBHAR
2025%8H15H

PIMCO Bermuda Mortgage 97 6%

Opportunities Fund - J JPY) D

TR=T =N HF =T 7R 0.0%

Z DAt 2.4%

AT 7 RE 2

() M RIS E RIS 25O & T,
O&ERECT OERIEES OE&ERECT

HURBIEIES — Z0tth BA ——
0.0% 2.4% 0.0%
EEETS NI2—5 A
97.6% 100.0% 100.0%

(1) B R - 38 & B 73 0 HeRI3H G BRI O 2 FHl A O &l & L BRI EC D O HeRIGHE AGEZFFHE 4RI OO0 9 SFHE SO EI & T £
DAIRIN-REIAEFOFEITLD BEDP A F AR EDHVET

B ET77 RO FI—TEDER
L7 ROEAOERG BB R P EEL R WO R F v —T ROSEEREHEL TBDEE A,




B s

DRI B E DR BIERRER O 7 FoLF Nt AR MAKESE2ZEL UL TO@BESE TV

3407

BB RS EICTE T B ENICERUAIRIC OV T GEROER G E SO GERAZITVET,
(1755720 - #i51H1)

BE84H1 5855 86 | BE87H 5588H] B89
HH 2025%2A18E~ | 202563A18E~ | 202564 16H~ | 202565R 168~ | 20256178~ | 2025%7H 165~
2025%3A17H | 202584H15H | 20255R15H | 20256F16H | 2025%7HI15H | 2025%8H15H
SEAT L& () 10 10 10 10 10 10
OnfEEEfmAEEER) (%) | (0.118)| (0.118)| (0.119)| (0.118)| (0.119)| (0.118)
ELEIYVE () 10 10 10 10 10 10
ELELEIVE)S (H) — - - - - —
B ORNRE  (H) 495 500 505 516 521 531
(1) ;ﬁ;)iﬁ;—)lﬂéJ RO THBAOEE LI & IR ETIDIETTERL WA LD D EFT LN U E ] E—H L LiGE s

(12) HHEA L& D N AR HL RIS HA oy e (BT [R1T) O BAR AR (D ECEA 4) I T B R THY . 77 FOUERR L3R D
ESCI
(1F3) —FlIFEDP LN 2R LET o

B sxoEmsst

O=577>R
ISSTA9 T A VRAMA YN TRI AU F12 )8 == TV )L — (PIMCO) AR § %/ 32— & 4L
E#EFFEAEZ: [PIMCO Bermuda Mortgage Opportunities Fund - J (JPY)J (BUF [ FEHREWER
T7URIEVNET ) NOREZBEL T EELTOPEZ SO RO RS EREER R ELET /0.2
DD EHRZICHIRELET,
FEEENR T 7 REBUIAANEREEICOVTE R ELTRHHATOBBEAY IICID BELE) R

DR BIELE T,

+ PIMCO Bermuda Mortgage Opportunities Fund - J (JPY)
FELTONPEZE RO EREEFRITRELEX T /2. ZOMDEREZIOHRELHT,
KRVELINOEREIHRE UG5 SHEREIOWTIRAEL TRV O BB TR [HF21T720Ed,
HANEREEICOVTLRRIEL O TOR/ BNy VICKORBEEH) A7 DEEZEELE T,

YR —T=UIHF=T7UR
FEELTOPEDOAHBICKREZTVRELI IS OEREEIELE T,
— 7 —



1703720 OEREHE

ek
piE(E] (2025%2H18H~2025%8H15H) IHE DO E
o | R
(a) {SEEaRAM 64/ 0.755% | (a) 5 FE#REN= (HAh P B (4R ) < (5 FE M =
AR O P AR (TERIE8, 466 T,
EREERMI R D THBRUEY (1ER) IR OMEE AL TVET .
(BfE84) (37) (0.442) | ZEELIZE&OER . A EMAAOE . BRERMER SO0
(HR7E&H) (25) (0.297) | RATEARESESEEHEORNMN OENTO 77 ROEH,
& A% OB Z O
(ZEEaH) (1) (0.016) |ERMEOEM, HEEHEDSDIEROETOLHT
(b) FTTEZEFHE - - e oy BHROFERFEFERH
() ) ) (b) REZFEFER= (o T Ee ) <0000
(T RINETES) (=) (—) | EEZRFEFHRHL A MAEFEFEOTE OB TR AISZA
(AT AEES) () (—) |PFHM
(BT HIMETHLAE (Bt (E) ) (=) (=)
(FEEFES) (=) (=)
(P ) (=) (=)
(Sewn-x7ay) (—) (—)
(c) BIMEEFES % - - - U oA MAE % (i)
(Fet) ) ) (c) BffiFEZEE [Bi= (BT Ee s <0000
(T RINETES) (=) (—) | AMEEZREE B A MEESS O RS | O#EEF AT 2 H5 1B
(AT AEES) () (-) | P&
(BT HIMETHLAE (Bt (E) ) (=) (=)
(AHHE) (=) (=)
(FEEFEMS) (=) (—)
d) Zhfth 0 0.003 ozt ER
(&) ZOfhER (@) 2o ts= et DML 10,000
(REEM) (=) (=) |REERL BINCBIARERTEICKIOBEMIESREDR
BRUBEED%EE - BEOBEEICETHER
(BEEEM) (0) (0.003) |EBEBEMIT.EEFZANTIND 77V ROBEEIGIEM
(Z0fih) (=) (-) | Zofhiz EREEBONESICETAZOMBERM
=51 64 0.758

(1E]) B OB H HBHODPDSbDIHEER 2 &) LB BRI L TR E B D H 570 B EEICIVER LR T,
5B EERE TR BMHESIE B R OZFOMERIL. H 77 A ANTWE YT =77V I/ EHD S5 M T 7
RIS ST 2bDEEHET o

(1E2) FHEB S EICHARMBIIIIELALTHOET,

(E3) THR M. | AN 0F NN OEREEZ RO EEMETHRLTI00Z R/ HDTT,

(E4) BEHOBEAIZ. Y77 FIHAANTWAREERGESI - EAE2 EAFHA (I =77 FERL) .



<BEER>

HETRE

Sl S DR - B HEIC o7 B A (R L C L S B0k, PR B B 0K R OV A 5505 [
BIR<o) 2 O TH9 2 2SI O TH R 48 (1 0247:0) 2 RUZ M CRUBRRER (%) 13
1.55%T9,

EREEER | | ZDthER
(ZsEatt) 0.01%
0.03%

EREEEH —
(BRzE=tt)
0.61%

— EREEEA
(1BERH)
0.90%
BRER(O+Q) 1.55%
D477 FOBHD R 1.55%
QBELT7 FOEREHERASO LR —%

(FEDH 77> FOERAIZL A OE0OBEFAPEMICBW AW BERICIVEHRLZHDTT,

(132) BB RRI U EE TR EER LT R R O MG Bz & AEd A

(E3)BHRIG ERBELETT,

(E4) BT 7R ST 7V R A AN T WA EETT S (v — 77 FERL ) TT,

(1E5) Y77 ROBRIL. v =77V OB AR & A BT 7V I/ BRE & AEE A

(FE6) 77V ROBRHELER 77 ROBRAIL B LSNP B2 258 HVET .,

(E7)BELET7VROBRIREEAARSE PSR M SN AT LT -y PBHERICZHELR N AN Ty R DA M E
BLTWET,

(E8) BT 7V FOEREHBEREIHVE AL EREHER (REEH) ICH T 7V ROEFEMEDERICHRAERD—ER%
ZRt T DICETAEMARERET,

(119) LR ORHREA TEHLIZBDTT 200 INEDEIRHLETLEE THYD  ERICKAELZBRAD REIELRDET .



758 PR UESI DR

A
K3

&f

o
[=]1]]}

S 1 B4 39
= ; 5 fF
5] e & il ] e & 5
= A TH A TH
PN | PIMCO Bermuda Mortgage Opportunities Fund - ] (JPY) — — 0. 2202 1, 800
(1) BRI WENRETT,
REBRA*E DS INRE
BRIZERAEDIGEIIAR
] 1E & bt
= RAEEEA | 5 BFIEMBA B TEATEEEC | 9 BRIERRA D
& QBB KB A L DEGMRID C
Epaae =Pl % EpaE =P %
& fi2% it 0. 000185 0. 000185 100. 0 0. 000185 0. 000185 100. 0
a — )b . M 407 39 9.6 406 39 9.6
(1) Y AR 2 FIEBIR AT ZHAERE R TR AT,
NR=T=IL¥TF=D 7V RE>
] 1E B4 bt
= RAEEEA | 5 bFIEMBA B TEATEEEC | 9 BRIERRA D
L QBB KB A L OEG MR D C
Epaae =Pl % EpaE =P %
& 8% 2 2 100. 0 2 2 100. 0
. — )b . 6, 857, 456 671, 801 9.8 6, 883, 020 676, 362 9.8

CEERAEIS 0. 0%

(QED FHRAEE &3 BEEEFEORFENBOGFHINT 24 7 7 » FOBREEIHTA D oE & T

(1E2) BRG] FR 2R ERBIR AT ZIHEREFESUTHRA ST

K FIFMRA L3 BEE LR OB EE AN DRI I HE SN LFIFEMRA T,




HAAEE DB

<HI 7Y RHHEAANLTHBERD 7 ~ R DEEHE>

il #

BEHEI7UFR
PIMCO Bermuda Mortgage Opportunities Fund - J (JPY)

i TH
19 162, 886

97.6

() HeRIF A PERRBRIC  2 R A O LR T,

RIREEEERS >

~ F* — 7 — v < ¥ -7 7 v K 0 0 1
(1) BB EAE R0 SRR R BAE O 2 HERS M %1% .87, 019, 879 T- 11 T,
REIEFTHEDRER
L %

TH %
[id “ 15 7t = i i b 162, 886 97.4
~ %X — 7 — AL v ¥F — 7 7 > F 1 0.0
= v - v x 0 fh 4,362 2.6
fid “ 15 7t ] PE B %A 167, 249 100. 0




SE, 88 TARKIUEEMEBDINRE S VICIEMDIA;
WEE B1E TARLUREMADIRR
5 o FAIR 85K F863HR FERTHAR F88HATR H89HIR
- 202543 A 17 HBIE | 20256547 15 B BIfE | 20256551 15 B BIfE | 2025426 /1 16 HEE | 20254E7 A 15 A BIFE | 2025658 1 15 A BIfE
A & | 169,072,879M | 167,966, 1021 | 167,059, 805/ | 167,879,809/ | 166,914,559 | 167, 249, 498M
g — gL e omo— 3, 337, 240 3, 339, 392 3, 340, 401 3, 454, 721 4,724, 644 4,361,616
BEEFE AR S GRMARD) | 165,734,599 164, 625, 669 163, 718, 363 164, 424, 045 162, 188, 855 162, 886, 827
k=T = F=7 7 R GHEE) 998 999 999 999 1,000 1,000
ES g F SN 42 42 42 44 60 55
® & & 398, 778 405, 748 411,593 425, 205 403, 740 416, 378
S s 198, 745 198, 622 198, 506 198, 530 197, 815 197, 273
x B OO & 52 45 46 42 39 52
K OF FE WM 199, 277 206, 353 212, 290 225, 833 205, 160 218,278
z o fit K HO#H M 704 728 751 800 726 775
©) f & E # Z5(A-B)| 168,674,101 167, 560, 354 166, 648, 212 167, 454, 604 166, 510, 819 166, 833, 120
I A | 198,745,549 198, 622, 908 198, 506, 380 198, 530, 722 197, 815, 464 197, 273, 816
wOH MR B 3R 2% 4| A30,071,448 | A31,062,554 | A31,858,168 | A31,076,118 | A31,304,645 | A30, 440, 696
D) =% #® ¥ # 0O %| 1987455490 | 198,622,9080 | 198,506,380 | 198,530, 72200 | 197,815, 46400 | 197,273,816
1A0 %Y E#fHmEE (C/D) 8,487H 8,436 8,395M 8,435M 8,417H 8,457H
WISTDINT
84 #5854 #5861 58T #5884 #8944
T H B 20254E2 A 18H | B 20254E3A18H | B 20254R4 16 H | B 20254E5 A 16 H | B 20254E6 A17TH | B 2025457 16 H
F 202543 1TH | & 202544150 | & 202545150 | & 202546 16 | & 20254E7TH 150 | & 202548 15H
(A B El F IR = 505, 121H 505, 1561 505, 031H 505, 3011 499, 828M 500, 297H
Z B OB Y & 504, 059 504, 059 503, 856 504, 059 498, 552 498, 552
4 B F B 1,062 1,097 1,175 1,242 1,276 1,745
B) F i 5f % 5T B 18 % 664, 920 A1,109,108 A907, 313 705, 695 A436, 659 694, 265
7e B £ 665, 358 1 — 705, 682 3,536 697, 972
7e B 18 438 A1,109,109 A907, 313 13 440, 195 A3,707
©) & g iR ]| % A199, 981 A207, 081 A213, 041 2226, 633 A205, 886 A219, 053
D) & # B & £ AMB+0) 970, 060 A811,033 A615, 323 984, 363 A142,717 975, 509
(E) @1 #3 #& #® 48 ¥ £ | A28,033 364 A27,245,047 A28, 237, 866 A29,051, 480 A28,161, 747 A28, 423,902
(F) 8 0 1§ 3 = 8 & £ | A2,809 399 A2,807,852 A2, 806,473 A2,810,471 A2,802,366 A2,795,030
(B % % M X %) (2, 332, 745) (2, 331, 359) (2, 330, 062) (2, 331, 392) (2,323, 574) (2, 317, 308)
(G2 B 8 % M Y 40 | (A5,142,144) | (A5,139,211) | (A5,136,535) | (A5,141,863) | (A5,125,940) | (A5, 112, 338)
(@) Hi (D+E+F) | A29,872, 703 A30, 863, 932 A31,659, 662 A30, 877,588 A31,106, 830 A30, 243,423
(H) 4» =% o2 (i) & A198, 745 A198, 622 A198, 506 A198, 530 A197, 815 A197, 273
ROHRHR M 18 2E £ (GHH) | A30,071,448 A31,062, 554 A31,858, 168 A31,076,118 A31,304, 645 A30, 440, 696
BN fE Rt E B & 4| A2,809,399 A2, 807, 852 A2, 806,473 A2, 810,471 A2, 802, 366 A2,795,030
(Bl X4 % M %4 %) (2, 332, 745) (2, 331, 359) (2, 330, 062) (2,331, 392) (2,323, 574) (2,317, 308)
(G2 B 8 % M Y %) | (A5,142,144) | (A5,139,211) | (A5,136,535) | (A5,141,863) | (A5,125,940) | (A5, 112, 338)
gy BlOE fiE R L & 7,520, 151 7,614, 907 7,703, 852 7,915, 986 7,983,013 8,172, 337
Moo B 3 4| A34,782,200 | A35,869,609 | A36,755,547 | A36,181,633 | A36,485,292 | A35,818,003

(1) B) ﬁfﬁéﬁ#m/\%ﬁﬁ IFHROFHERZ L D bD2ERET,

(7%2) (C) SRR

(1:3) (F) 8 %ﬁi%ﬁﬁ%ﬁ LbooIF A
(D) B 7 7 v ROIFFEMEDEM OFEX
FESD A 2 OEFIFAKEIC T L THEL0, 00043 D55 (Fik) D=

S DB E D
RDHERD B ETFET D120

[EREHMEN S 2 BB EA L HE BT TERR L CVET
BRGBINRRE & Lf_{ﬂﬁ%%ﬁox?ﬁ%: LGN ER S 2V E S
WCEFLEA L LT
FhF U R HEZRLTRMNOPNLIFHFLTEY £7,

U] 208 U TRE MR OREEER




EFLF I

MU T 7 ROFESAMI B ST AL 198, 724, 9541 | Z584~8IM B MG E JLAKEIL 165, 5871 | F584~8IHh — A L AKHILL, 616, 725/ T,

MO DR LR
I H 25844 25854 25861 58T 25881 25894
(A) i Y SIS AE (B FHAEBR %) 418, 789H 298, 075 291, 99014 410, 727H 293, 9421 408, 5581
HAMFEAIE B SR A _ _ _ _ _ _
® (wRirse - daxas g M M M M M 1
(C) WA REE % 2,332, 745 2,331, 359 2,330, 0621 2,331, 392 2,323, 5741 2,317, 3084
(D) SyHc el FE T A H 7,300, 107 7,515, 4541 7,610, 368 7,703, 789 7, 886, 88614 7,961, 0524
(B) Srhicxt SN As 48 (A+B+C+D) 10, 051, 6411 10, 144, 8881 10, 232, 42011 10, 445, 9081 10, 504, 402[1 10, 686, 9181
(F)  HAARZRAT N4 198, 745, 5491 | 198,622,908 1 | 198,506,380 | 198,530, 72211 | 197,815, 4641 | 197,273, 8161
IS S ERRER (1 A4 720)
(G) (E/F X 10, 000) 505 5101 5151 52611 5311 5411
H) s nn%72Y) 10/ 10/ 109 109 10/ 10/
(1) Ua8 il 4428 (F X H/10, 000) 198, 745 198, 6221 198, 5061 198, 5301 197, 815 197, 2731
AN =
DBEEDRISE
84 854 864 F8THA 884 ZH891
17 04729 43fid 4 101 101 101 101 10H 10H4

(7B AT ARRAH SRR L COH¥EH £ CICBWERML TR Y £7.

|G RN LA ) e A e 1N
USRI, BB & 72 B IR ) & IR & 72 B TAINES BRISTA) | (R4
HOFTEARO IR LIS T 5550 ORX B H 0 £7,

A DR IR & 52 T IR D B
A YRZIN AR ST FL A B 1 O JEYEAR DY M 3% 2 488 OMEBITTA & RO BE UL U %2 A OMEBoA
Z B> TWDEAITIE, BigEE i O 2R N E @ o iae &7 0 |
B. BRZIN AR ALV B 14 O HYEMAR DS M54 5 388 OMBIe AR % FlEl> TV 5 5E11E. £ 0 FEl 5545
DEEANTEARLL R (FBl i) & 72 0 L SRR 7B B YRk e AL B4 (Rl oo il ) & #2563 L 72
(VAR By i AU B

B EOFEIC X F LI BB EMNFEEICD
CBUEDNWESNEBEE R SR, FRONAENERIZRABERH Y £1,

RBEINDZ L aBEIONIZLET,

Z Z RS

B AR DAL RS RSB E) 2% T - 12358 AR S Bl & T8 AR Z OERIDEA D B 2 3%
TEAFARR A (FFRISTBL ) 2 45ER L7 BHDN . T DR D Ui%s2 458 OEBITA L 720 97,




BT

MG EFE R OB E N A EE BSOS IEIT D S E I T E O E R A{T WV E LT~
(EHH : 20254E4 A 1H)

2023 11 IS TIRERFER O ETENICEE T 2168 O —ESUEDMT O, ZAER A FIZOWT
FEEAZMNZFAE L TWHENERE S LE Lz,

ALY TV F AL DHEEZ @ U TEEOREMER 25 & L bio N—— L 2RI LD
HERBRBEORER E AT TEY T A ~OHEBICENR DD LIZTEY £,

Atk bBEARN OGS EE 2R L oo BETIE TORRRREZED TEVWD 4,



HAREISFEESDONS

BPIMCO Bermuda Mortgage Opportunities Fund - J (JPY)
| AN

I R N D B A B N R e T R D e e
%fcﬂgi@ﬂf% DAE % & TR O R B R {5

FE L ThREEZGRHROR %%@%%K&L%Tyfﬁ m&wﬁ@%%&
EHORALEEE | WEEFEMEOT RN MEZ B g Bt
THATOEE~ Y I LY AT

=
ol
RF
m
o
.
Gk IR
&7




IR A& EE [EFHZ ] X TPIMCO Bermuda Trust II Annual Report October 31,
2024] OfEHAE IR L T ET,

QI8 ETE E (2024510831 B E THLHARD)

PIMCO Bermuda PIMCO Bermuda
PIMCO Bermuda PIMCO Bermuda PIMCO Bermuda Low Duration Mortgage
(Amounts in thousands) Income Fund (M) Income Fund A Income Fund D Income Fund ities Fund
Investment Income:
Interest $ 672,500 $ 23,886 $ 366 $ 22,191 $ 4,409
Dividends, net of foreign taxes™ 9,851 0 0 200 0
Miscellaneous income 262 0 0 532 13
Total Income 682,613 23,886 366 23,523 4,422
Expenses:
Advisory fees - W (USD] N/A 164 N/A N/A N/A
Management fees - Inst (JPY Hedged) N/A N/A N/A N/A 306
Management fees - M (JPY Advisory) N/A 801 N/A N/A N/A
Management fees - M (USD Advisory) N/A 469 N/A N/A N/A
Management fees - P (JPY) N/A 192 N/A N/A N/A
Management fees - R (USD) N/A 131 N/A N/A N/A
Management fees - S (USD) N/A 168 N/A N/A N/A
Management fees - T (JPY) N/A 4971 N/A N/A N/A
Management fees - U2 (JPY) N/A 2568 N/A N/A N/A
Management fees - X (JPY) N/A 28 N/A N/A N/A
Administrative fees - R (USD) N/A 40 N/A N/A N/A
Administrative fees - S (USD) N/A 52 N/A N/A N/A
Administrative fees - W (USD) N/A 51 N/A N/A N/A
Distribution fees - M (JPY Advisory) N/A 695 N/A N/A N/A
Distribution fees - M (USD Advisory) N/A 407 N/A N/A N/A
Distribution fees - P (JPY) N/A 192 N/A N/A N/A
Agency fees - M (JPY Advisory) N/A 53 N/A N/A N/A
Agency fees - M (USD Advisory) N/A 31 N/A N/A N/A
Legal expense 140 0 0 0 0
Interest expense 10,604 2,642 12 430 1,762
Miscellaneous expense 15 9 0 1 0
Total Expenses 10,759 11,354 12 437 2,068
Net | Income (Expense) 671,854 12,632 354 23,086 2,354
Net Realized Gain (Loss):
| 1S in securities 48,958 175 1 3,958 378
in Affiliates 0 330,640 3,410 0 0
Exchange-traded or centrally cleared financial derivative instruments 12,050 0 0 1,623 1,619
Over the counter financial derivative instruments (31,462 (149,396) 2,730 (161) (1,924)
Foreign currency 31,495 2,044 (32) 293 8)
Net Realized Gain (Loss) 61,041 183,463 6,109 5613 63
Net Change in Unrealized Appreciation (Depreciation):
| in securities 633,987 51 1 23,188 8,375
in Affiliates 0 980,416 7,666 0 0
Exchange-traded or centrally cleared financial derivative instruments (94,932) 0 0 (8,864) (197)
Over the counter financial derivative instruments 50,077 (267,115) (1,464) 552 (6,871)
Foreign currency assets and liabilities 106 (144) 0 322 21
Net Change in Unrealized Appreciation (Depreciation) 589,237 723,208 6,203 15,198 2,334
Net Gain (Loss) 650,278 906,671 12,312 20,811 2,397
Net Increase (Decrease) in Net Assets Resulting from Operations $ 1,322,132 $ 919,203 $ 12,666 $ 43,897 $ 4,751
* Foreign taxes $ 412 $ 0 $ 0 $ 3 $ 0

A zero balance may reflect actual amounts rounding to less than one thousand.
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PIMCO Bermuda Mortgage Opportunities Fund

(2024410 A 31 H HifE)
TR B ffl TR B ffl TR Bl
(BAGL:F) (BGL:F) (B F) (B F) (B F) (BEAL:F)
INVESTMENTS IN SECURITIES 219.1% 3.000% due 10/01/2038 $ 8 3 45 4.500% due 11/01/2043 (h) $ 186 181
3.000% due 01/25/2047 129 19 4.500% due 11/25/2044 () 47 8
Detroit, Michigan, Financial Recovery Bonds, Series 2014 3.000% due 05/25/2048 (c) 29 5 4.500% due 06/25/2046 (c) 320 26
4.000% due 04/01/2044 § 1700 $ 1344 3000% due 12/25/2048 (o) 12 16 4.500% due 03/01/2047 (h) 230 24
— ——————  3.000% due 10/01/2049 55 49 4.500% due 07/01/2053 (h 445 30
(Tc"::: :"1";';‘;;'“' Bonds & Notes — 1383 0008 due 1/01/2049 M 186 4.590% due 06/01/2033 335 3%
3.000% due 12/01/2049 6 6 4.700% due 04/01/2033 2% 3
3.000% due 03/01/2050 (h) 645 565 4.830% due 07/01/2033 40 403
Fannie Mae 3.000% due 04/25/2050 () 68 0 4.920% due 06/01/2028 1,000 1,000
0.000% due 04/25/2037 (b) 8 84 3000% due 12/01/2050 (h) 979 859 5.000% due 06/25/2039 [c] 217 3
0.000% due 09/25/2042 280 140 3.000% due 02/01/2051 16 14 5.421% due 03/25/2049 118 116
0.000% due 03/25/2043 357 245 3.000% due 03/01/2051 15 1 5471% due 11/25/2059 (h) 807 7%
0.000% dus 06/25/2043 § 3 3.000% due 04/01/2051 9 8 5.857% due 01/25/2054 1,153 1,161
0.000% dus 08/25/2044 87 56 3.000% due 04/01/2051 [h) 97 80 6.000% due 01/01/2053 (h) 289 21
0.000% due 05/25/2051 113 53 3.000% due 05/01/2051 7 14 6.213% due 11/25/2054 1,081 1,048
0.000% due 05/25/2051 ) 8 1 3.000% due 06/01/2051 28 25 6.429% due 11252054 336 335
0.000% due 02/25/2052 () 8,341 38 3.000% due 06/01/2051 (h) 1541 1347 6.822% due 10/01/2033 4 4
0.029% due 07/25/2040 ) 183 1 3.000% due 08/01/2051 (h) o 33 6.875% due 09/01/2043 10 10
0.029% due 06/25/2050 () 2917 23 3.000% due 11/01/2051 (h) 463 M0 Fannie Moo, TBA @
0.079% due 10/25/2040 () 25 15 3.000% due 10/25/2052 [c] 721 i [ T o T a0 5
0.703% due 02/25/2046 ) 6,349 318 3.000% due 040172059 1,099 e T 1250 155
0.879% due 10/25/2041 (c) 2,189 177 3.000% due 07/01/2080 326 216 4.500% due 11/01/2039 5,500 5,402
0.899% due 08/25/2037 (¢} 158 i) Pl TR T L0 5 4,500% due 1210112054 6,200 5,885
0.987% due 06/25/2052 () 200 14 3.273% due 05/01/2047 5 5 [ o e a0 o
1.029% due 02/25/2043 () il 73 3.290% due 04/01/2027 500 E] S A0 ik
1.029% due 11/25/2049 () 80 1 3.290% due 03/01/2028 200 it [ T o (T = =
1.078% due 05/25/2049 () 406 0 [ D WA AV 1y 96 .500% due 11/01/2041 19100 19497
1.079% due 07/25/2059 () 814 89 3.500% due 10/01/2034 4 4 BE00% dus 1200112056 500 e
1.129% due 07/25/2050 () 176 20 3500% due 11/01/2034 () 106 i1 [ Sl e
1.179% due 01/25/2043 () 622 0 3.500% due 05/01/2035 (h) 323 3 ’ ' ’
1.214% due 07/25/2045 (c) m 9 3.500% due 11/01/2049 (h] 548 501 Ereddisliao
1.229% due 05/25/2048 [c] 1,570 179 3.500% due 02/01/2050 2 gy eI ik il
1.243% due 10/25/2054 (c) 298 2 3.500% due 04/01/2050 52 4 0.000% due 01/15/2041 1 0
1.479% due 05/25/2038 (c] m 23 3.500% due 04/01/2050 (h) 136 14|  D000%idue 02/16/2041 16 o1
1.479% due 10/25/2041 ) 1,768 200 3.500% due 07/01/2050 (h) 125 13 0.000% due 08/15/2042 49 2
1.479% due 04/25/2042 () 531 81 3.500% due 06/01/2051 9 g5 0.000% due 121152042 5 3
1.629% due 06/25/2035 (c) 289 30 3:500% due 08/01/2051 (h) 300 70 0.000% due 03/25/2052 {c) 25 4
PR TR b = 0 3870% due 07011202 o 191 0.000% due 10/15/2058 (bl 219 158
B L TR - 0 000% due 12252028 () e 7 0.258% due 11/25/2054 (o) 700 18
T T i 0 4000% due US012037 1) = 165 0376% due 07/16/2042 ) 631 8
T AR o 3 4000% due 0302038 ) o 10 0876% due 0B/16/2042 o) 2,009 186
T o TR e b 4000% due 0BI01/2038 i o 0876% due 12/15/2046 (o 194 19
2.000% due 02/25/2051 (c) 273 3% 4.000% due 09/01/2038 & (0 [0 B IR ) K 8
2.000% due 01/25/2052 () 537 72 4.000% due 10/01/2038 (h) 121 1y 0978%idus 0615/202 ) 523 46
T e - B 4000% due 100112040 i 5 1056% due 02/15/2044 o 577 13
2.000% due 04/25/2052 (c] X0 15 4.000% due 06/25/2042 (c] 2] 2 [R5 e R ) At 4
T o R e Y 000% due 1200112082 T 1 1076%due 017152048 (o) 3639 459
T o (RS 0 6 4000% due 081012043 g 1 1.07%% due 1112502049 o) 3,896 425
2.500% due 07/25/2050 (c) 214 35 4.000% due 10/01/2045 4 gy [10D%due DA/15/2047 (c) iy 9
2.500% due 09/25/2050 (c) 214 35 4.000% due 11/01/2045 5 5o 129% due 08/25/2050 fc) 47 6
2.500% due 11/01/2050 (hf 328 273 4.000% due 12/01/2045 3 a7 [R5 s U ) A &
T o PG o 60 4000% duo 0110112045 e 6 1.237%due 08/15/2047 (o 151 13
2.500% due 12/25/2050 (c) 1,368 200 4.000% due 03/01/2047 1 1 [ 455 B ) D &
2.500% due 01/01/2051 (h) 707 592 4.000% due 04/01/2047 2 9 1AT6% due 0B/15/2031 c) 335 3
D e GEMVE T B 4000% due 0510112047 g 5 2000% due 11/25/2050 o 1,445 186
2.500% due 02/01/2051 (hf 1,09 915 4.000% due 06/01/2047 1 ) [ A0l O RS (o) iy i3
2.500% due 02/25/2051 (c) 971 161 4.000% due 11/01/2047 5 o [ A00 5 e R AT ) i g
2500% due 04/01/2051 (h) 700 585 4.000% due 01/01/2048 2 1|  Z00D%IdeDH/15/2057 e} 695 90
D T I e i o 4.000% dus 02012048 g 5 2000% due O8/15/2052 (o 1,999 20
2.500% due 01/01/2052 (h) 783 851 4.000% due 03/01/2048 8 g 2500%due 021152028 (c) 58 !
T o T i 15 4.000% duo 0310112048 = ;3 2500% due 0471512028 (o 547 13
2500% due 10/25/2052 (c) 18,460 283  4.000% due 05/01/2049 (h 561 g5 2:500% due 04/25/2050 (el 361 60
AT L I 7 6 4.000% dus 05012049 T 57 2.500% due 0612512050 [c 416 82
D 3 ARG 7 3 4.000% dus UBIZ5(2050 & 69 2500% due 12/01/2050 (n) 674 564
3.000% due 11/25/2026 (c) % 0 4.129% due 07/25/2033 51 5o 2500% due 01/01/2051 (h) 1026 859
3.000% due 12/25/2027 (o) 60 2 4.140% dus 04/01/2028 156 154 2:500% due 02/01/2051 70 5
3.000% due 01/01/2038 1 56 4.385% due 04/01/2033 166 162 %ggg:f ;‘“9 gggggga t”: ‘égf ‘7‘2
0 o .500% due c
3.000% due 04/01/2038 13 12 4.500% due 12/01/2038 (h) 129 8 et o .



2.500% due 07/25/2051 (c)
2.500% due 08/01/2051 (h)
2.500% due 09/01/2051 (h)
2.500% due 08/25/2051 (c)
2.500% due 11/25/2051 (c]
2.500% due 07/25/2052 (c)
2.500% due 10/15/2052 (c)
3.000% due 02/15/2027 (c)
3.000% due 02/01/2040 (h)
3.000% due 09/25/2045
3.000% due 12/25/2046
3.000% due 09/15/2048 (c)
3.000% due 11/01/2049
3.000% due 06/01/2050 (h)
3.000% due 06/15/2050 (c)
3.000% due 03/01/2051
3.000% due 04/01/2051
3.000% due 05/01/2051
3.000% due 06/01/2051
3.000% due 10/01/2051 (h)
3.000% due 12/25/2051 (c)
3.000% due 08/25/2052 (c)
3.288% due 05/15/2033
3.500% due 08/15/2027 (c)
3.500% due 04/15/2045 (c)
3.500% due 03/15/2046 (c)
3.500% due 12/25/2046
3.500% due 08/15/2048 (c)
3.500% due 11/01/2049 (h)
3.500% due 02/01/2050 (h)
3.500% due 05/25/2051 (c)
4.000% due 12/01/2040
4.000% due 09/01/2041
4.000% due 01/01/2042
4.000% due 10/01/2043
4.000% due 08/01/2047
4.000% due 08/01/2047 (h)
4.000% due 11/01/2047
4.000% due 01/01/2048
4.000% due 02/01/2048
4.000% due 03/01/2048
4.000% due 04/01/2048
4.000% due 05/01/2048
4.000% due 11/25/2049 (c]
4.000% due 07/25/2050 (c)
4.500% due 11/01/2040
4.500% due 04/01/2041
4.500% due 04/01/2046
4.500% due 04/01/2049 (h)
5.000% due 03/01/2049 (h)
5.000% due 09/01/2054 (h)
5.000% due 11/01/2054 (h)
5.421% due 09/25/2049
5.957% due 10/25/2054
6.000% due 08/01/2054 (h)
6.000% due 11/25/2054
6.157% due 11/25/2064
6.347% due 08/15/2048
6.360% due 11/25/2064

Ginnie Mae

0.000% due 05/20/2035 (b)
0.000% due 06/20/2035 (b)
0.000% due 06/20/2037 (b)
0.000% due 09/20/2042 (b)
0.000% due 08/16/2043 (b)
0.000% due 11/20/2046
1.246% due 12/20/2035 (c)
1.490% due 01/16/2040 (c)

A Bl
(B F) (BfL:F)
$ 167§ 21
3,438 2,891
393 330
159 19
86 12
268 38
1,043 161
43 0
37 675
16 14
28 24
29 5
9 8
489 429
94 16
18 16
16 14
" 10
95 84
142 124
195 3
353 58
8 8
606 19
31 4
3,912 658
39 34
6,861 1,398
197 180
120 110
224 M
1 1
7 7
" "
31 30
89 83
785 121
26 2
72 68
4 3
2 2
6 5
45 42
79 15
636 14
54 53
32 31
8 76
512 491
13 13
500 486
500 486
109 107
391 391
346 349
829 828
483 492
169 170
700 700
619 535
37 36
14 13
16 16
38 34
15 "
9% 6
Al 2

A B {iff

(AL F) (84 F)
1.500% due 01/16/2040 (c) $ 264§ 28
3.000% due 12/20/2047 (h) 140 124
3.000% due 02/20/2048 (h) 128 113
3.000% due 04/20/2050 (h) 381 335
3.000% due 08/20/2051 134 89
3.000% due 10/20/2051 37 32
3.000% due 03/20/2052 (h) 1,221 1,077
3.000% due 11/20/2067 17 13
3.500% due 01/20/2052 8 52
3.500% due 03/20/2052 340 243
3.500% due 02/20/2053 (h) 349 316
4.000% due 12/16/2044 (c) 243 27
4.500% due 10/16/2028 (c) 5 0
4.500% due 08/20/2048 (h) 110 108
4.500% due 09/20/2048 23 2
5.580% due 02/20/2053 (h) 936 935
5.740% due 07/20/2074 304 305
5.760% due 01/20/2073 100 100
5.770% due 02/20/2073 99 100
5.770% due 03/20/2073 98 99
5.790% due 01/20/2074 500 503
5.790% due 07/20/2074 1,107 1,115
5.820% due 01/20/2074 502 507
5.820% due 08/20/2074 505 510
5.890% due 12/20/2073 494 495
5.990% due 06/20/2073 906 922
Ginnie Mae, TBA (d)
2.000% due 12/01/2054 3,800 3,101
3.000% due 12/01/2042 5,000 4,385
4.000% due 12/01/2054 1,560 1,443
4.500% due 12/01/2041 13,300 12,695
5.000% due 12/01/2054 5,800 5,661
Total U.S. Government Agencies 123,622
(Cost $139,836)

U.S. TREASURY OBLIGATIONS 0.5%

Treasury Inflation Protected Securities (e)

LA i}
(BAL:F) (B F)

Chase Home Lending Mortgage Trust

0.125% due 04/15/2025 122 120
0.250% due 01/15/2025 266 264
Total U.S. Treasury Obligations 384
(Cost $385)

[MORTGAGE-BACKED SECURITIES 52.4%

Accredited Mortgage Loan Trust

5.112% due 09/25/2038 62 62
ACE Securities Corporation Home Equity Loan Trust

5.292% due 01/25/2037 4,846 1,066
Alternative Loan Trust

5.392% due 01/25/2036 45 40
5.412% due 10/25/2046 843 781
6.000% due 01/25/2036 10 6
American Home Mortgage Assets Trust

5.272% due 06/25/2037 M5 377
American Home Mortgage Investment Trust

5.252% due 03/25/2048 42 36

Ameriquest Mortgage Securities, Inc. Asset-Backed Pass-
Through Certificates

5.947% due 09/25/2034 131 120
Ashford Hospitality Trust

6.376% due 04/15/2035 900 894
6.951% due 06/15/2035 900 889
Asset-Backed Securities Corporation Home Equity Loan Trust
3.961% due 12/25/2038 1,000 914
5.762% due 11/25/2035 130 125
Banc of America Funding Trust

5.254% due 10/20/2038 145 109
BCP Trust

7.410% due 06/15/2038 1,000 636
Bear Stearns Asset-Backed Securities | Trust

6.000% due 03/25/2036 379 158

6.107% due 05/25/2055 $ 8§ 93
ChaseFlex Trust

5.532% due 05/25/2037 465 435
CIM Trust

0.500% due 07/01/2051 (c) 1,238 37
Citigroup Mortgage Loan Trust

6.207% due 07/25/2064 94 94
6.500% due 06/25/2054 537 538
Citigroup Mortgage Loan Trust, Inc.

5.112% due 03/25/2037 322 286
5.512% due 02/25/2035 91 86
COLT Mortgage Loan Trust

4.550% due 04/25/2067 381 373
Commercial Mortgage Trust

4.228% due 05/10/2051 950 908
Countrywide Home Loan Mortgage Pass-Through Trust
5.078% due 08/20/2035 183 169
6.000% due 02/25/2037 67 31
6.500% due 11/25/2037 21 162
Credit Suisse Mortgage Capital Mortgage-Backed Trust
6.421% due 10/25/2037 979 575
Credit Suisse Mortgage Capital Trust

1.926% due 07/27/2061 635 633
3.000% due 11/25/2058 7 65
4.088% due 12/27/2080 881 878
4.900% due 06/25/2050 162 143
Credit-Based Asset Servicing & Securitization LLC

3.386% due 03/25/2034 45 48
CWABS Asset-Backed Certificates Trust

4.892% due 08/25/2037 587 533
5.132% due 06/25/2047 731 664
5.352% due 04/25/2046 37 36
5.562% due 03/25/2036 83 72
5.797% due 11/25/2034 433 432
CWARBS, Inc. Asset-Backed Certificates

5.592% due 08/25/2047 208 21
5.677% due 03/25/2034 94 9
CWABS, Inc. Asset-Backed Certificates Trust

6.362% due 02/25/2035 35 35
CWHEQ Home Equity Loan Trust

5.098% due 05/15/2038 2 2
First Franklin Mortgage Loan Trust

5.072% due 12/25/2037 478 455
5.602% due 12/25/2035 682 661

Freddie Mac Multifamily Structured Pass-Through
Certificates

4.660% due 01/25/2031 600 596
5.007% due 09/25/2030 100 100
5.430% due 06/25/2031 114 17
Fremont Home Loan Trust

5.172% due 08/25/2038 1,008 318
5.392% due 02/25/2036 1,000 888
GCAT Trust

3.000% due 04/25/2062 603 508
GS Mortgage Securities Corporation Trust

6.724% due 12/15/2036 900 897
GS Mortgage Securities Trust

3.805% due 10/10/2035 1,000 891
GS Mortgage-Backed Securities Corporation Trust

4.211% due 07/25/2061 1,000 787
GS Mortgage-Backed Securities Trust

0.500% due 01/25/2083 (c) 353 "
2.500% due 07/25/2052 164 133
3.000% due 08/26/2052 256 215
GSAA Home Equity Trust

5.512% due 03/25/2035 7 7
GSAMP Trust

5.162% due 08/25/2036 721 584
5.737% due 07/25/2045 1,000 909



A Bl
(B F) (B F)
GSMPS Mortgage Loan Trust

8.000% due 01/25/2035 $ 63§ 63
HarborView Mortgage Loan Trust

5.774% due 06/20/2035 100 91
Home Equity Asset Trust

5.412% due 08/25/2036 330 326
Home Equity Mortgage Loan Asset-Backed Trust

6.097% due 03/25/2035 8 11
Hundred Acre Wood Trust

5.000% due 12/26/2061 82 78
IMS Ecuadorian Mortgage Trust

3.400% due 08/18/2043 692 683
IndyMac INDX Mortgage Loan Trust

3.257% due 01/25/2036 19 186
3.578% due 06/25/2036 231 144
JPMorgan Alternative Loan Trust

5.172% due 11/25/2036 570 480
6.180% due 03/25/2036 m 95
JPMorgan Chase Commercial Mortgage Securities Trust
7.151% due 02/15/2035 823 97
JPMorgan Mortgage Acquisition Corp.

5.602% due 06/25/2035 1,322 1,294
JPMorgan Mortgage Acquisition Trust

4.142% due 07/25/2036 n 0
JPMorgan Mortgage Trust

0.487% due 02/25/2062 (c) 525 14
0.500% due 12/25/2051 (c) 639 18
0.500% due 05/25/2062 (c) 1,108 32
2.500% due 02/25/2052 75 61
2.500% due 04/25/2062 (c) 76 10
5.000% due 05/25/2052 158 148
6.107% due 12/25/2054 561 562
JPMorgan Resecuritization Trust

4.785% due 04/26/2037 61 28
La Hipotecaria El Salvadorian Mortgage Trust

4.250% due 09/29/2046 231 223
Legacy Mortgage Asset Trust

4.750% due 07/25/2081 670 668
4.991% due 09/25/2060 45 45
Lehman XS Trust

5.312% due 04/25/2046 4 14
5.332% due 06/25/2047 42 M
Long Beach Mortgage Loan Trust

5.872% due 08/25/2033 3 3
Mastr Asset-Backed Securities Trust

5.632% due 02/25/2034 102 107
MASTR Reperforming Loan Trust

7.000% due 07/25/2035 133 88
Merrill Lynch Mortgage Investors Trust

5.692% due 02/25/2037 1,564 454
Mill City Mortgage Loan Trust

2.750% due 08/25/2059 56 54
Morgan Stanley Asset-Backed Securities Capital I, Inc. Trust
3.774% due 01/25/2035 m 242
5.392% due 12/25/2034 565 521
Morgan Stanley Capital | Trust

2.428% due 04/05/2042 500 420
Morgan Stanley Mortgage Loan Trust

5.192% due 01/25/2047 175 52
6.000% due 10/25/2037 81 38
0BX Trust

3.000% due 01/25/2052 82 0
Option One Mortgage Loan Trust

5.132% due 02/26/2037 97 61

Park Place Securities, Inc. Asset-Backed Pass-Through
Certificates

5.587°% due 09/25/2035 99 96
PRET LLC

2.487% due 07/25/2061 244 242
4.744% due 07/25/2051 438 421

A il
(BT F) (Bif:F)
s 6% 8 60

4.868% due 07/25/2051

8.497% due 10/25/2053 693 702

RAAC Trust

5.612% due 10/25/2046 49 48

Renaissance Home Equity Loan Trust

5.945% due 08/25/2036 m 65

6.115% due 08/25/2036 147 58
Accredit ities Ci ion Trust

5.542% due 11/25/2035 3 3

Residential Asset Mortgage Products Trust

5.412% due 09/25/2036 218 204

Residential Funding Mortgage Securities | Trust

6.000% due 09/25/2036 M 32

Saxon Asset Securities Trust

5.162% due 09/25/2037 333 317

Securitized Asset-Backed Receivables LLC Trust

5.092% due 11/25/2036 2,509 710

Sequoia Mortgage Trust

5.254% due 06/20/2036 138 128

Soundview Home Loan Trust

5.842% due 06/25/2035 636 602

Structured Adjustable Rate Mortgage Loan Trust

5.744% due 12/25/2034 1114 1,012

Structured Asset Securities Corp.

5.112% due 05/25/2043 373 344
Asset iti ion Mortgage Loan Trust

4.987% due 02/25/2037 439 48

Towd Point Mortgage Trust

3.000% due 06/25/2058 49 391

UBS Commercial Mortgage Trust

4.241% due 06/15/2051 1,000 967

UWM Mortgage Trust

5.000% due 09/25/2051 482 451

5.000% due 12/25/2061 165 154

WaMu Mortgage Pass-Through Certificates Trust

5.432% due 12/25/2045 42 38

Washington Mutual Mortgage Pass-Through Certificates
WMALT Trust

6.500% due 03/25/2036 215 145
Wells Fargo Commercial Mortgage Trust

3.809% due 12/15/2048 1,900 1,876
Wells Fargo Home Equity Asset-Backed Securities Trust
6.952% due 11/25/2035 1,000 977

Wells Fargo Home Equity Trust Mortgage Pass-Through
Certificates

5.602% due 04/25/2034 310 309
Wells Fargo Mortgage-Backed Securities Trust
6.000% due 06/26/2037 950 853

Total Mortgage-Backed 42,286

(Cost $48,785)

[ASSET-BACKED SECURITIES 4.4%

ACAS CLO Ltd.

5.784% due 10/18/2028 57 57
Commonbond Student Loan Trust

1.980% due 08/25/2050 253 218
Credit-Based Asset Servicing & Securitization CBO XII Ltd.
8.840% due 12/15/2034 57 4
Hildene TruPS Financials Note Securitization Ltd.

6.298% due 10/10/2038 60 60
Invitation Homes Trust

6.018% due 01/17/2038 493 494
Navient Private Education Refi Loan Trust

1.690% due 05/15/2069 203 189
Sound Point CLO IX Ltd.

6.679% due 07/20/2032 1,000 1,003
Store Master Funding I-VIl

4.290% due 10/20/2048 551 534

LA i}
(BfL:F) (BfL:F)

VMC Finance LLC

6.324% due 06/16/2036 $ 1000 § 1,002
Total Asset-Backed iti 3,562
(Cost $3,654)

[SHORT-TERM INSTRUMENTS 7.0%

Australia and New Zealand Banking Group Ltd.

4.330% due 11/01/2024 9 9

BNP Paribas Bank

4.170% due 11/01/2024 GBP 15 19

Brown Brothers Harriman & Co.

0.010% due 11/01/2024 ¥ 18 0

4.170% due 11/01/2024 GBP 0 1

4.330% due 11/01/2024 $ 16 15

Citibank N.A.

4.330% due 11/01/2024 96 9%

DBS Bank Ltd.

4.330% due 11/01/2024 59 59

DnB Bank ASA

2.340% due 11/01/2024 EUR 2 2

4.330% due 11/01/2024 $ 34 34

HSBC Bank PLC

2.340% due 11/01/2024 EUR 3

4.170% due 11/01/2024 GBP 8 10

JPMorgan Chase Bank N.A.

4.330% due 11/01/2024 $ 233 233

MUFG Bank Ltd.

0.010% due 11/01/2024 ¥ 34 0

Royal Bank of Canada

4.330% due 11/01/2024 $ 1 1

Sumitomo Mitsui Banking Corp.

0.010% due 11/01/2024 ¥ 787 5

2.340% due 11/01/2024 EUR 1 7

4.330% due 11/01/2024 $ 93 93

Sumitomo Mitsui Trust Bank Ltd.

0.010% due 11/01/2024 ¥ 457 3

4.170% due 11/01/2024 GBP 5 6

4.330% due 11/01/2024 $ 66 66

663

4.553% due 12/24/2024 (f)(k) 1,600 1,689

4.565% due 01/23/2025 (g)(k) 600 534

4.576% due 01/08/2025 (g)(k) 500 496

4.662% due 12/03/2024 (f)(k) 836 833

4.683% due 11/26/2024 (g)ik) 811 808

4.778% due 12/12/2024 (g) 700 636
5,016

Total Short-Term 5,679

(Cost $5,679)

Total Investments in Securities (a) 219.1% $ 176,877

(Cost $199,638)

Financial Derivative

Instruments (i)(j) (5.4%) (4,349)
(Cost or Premiums, net $751)
Other Assets and Liabilities, net (113.7%) (91,789
Net Assets 100.0% $ 80739



TES TO SCHEDULE OF INVESTMENT:

A zero balance may reflect actual amounts rounding to less than one thousand.

(a) The allocation of Total Investments by geographic region as of October 31, 2024 is 217.0% of Net Assets in the United States and other countries comprising
of 2.1% of Net Assets in aggregate.

(b) Principal only security.

(c) Security is an Interest Only (“I0”) or 10 Strip.

(d) When-Issued security.

(e) Principal amount of security is adjusted for inflation.

(f) Coupon represents a weighted average yield to maturity.

(g) Coupon represents a yield to maturity.
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