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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 Opportunities Fund |
Investment Income:
Interest, net of foreign taxes™ $ 796,045 $ 22,686 $ 283 $ 21,810 $ 4,455
Dividends, net of foreign taxes* 1,004 0 0 0 0
Miscellaneous income 0 0 0 160 11
Total Income 797,049 22,686 283 27,970 4,468
Expenses:
Advisory fees - NF (JPY) N/A oM N/A N/A N/A
Advisory fees - W (USD) N/A 190 N/A N/A N/A
Management fees - AUD N/A N/A N/A 54% N/A
Management fees - Inst (JPY Hedged) N/A N/A N/A N/A 314
Management fees - M (JPY Advisory) N/A 871 N/A N/A N/A
Management fees - M (USD Advisory) N/A 859 N/A N/A N/A
M fees - MU (JPY Unhedged N/A 49 N/A N/A NIA
Management fees - MU (USD) N/A 21" N/A N/A N/A
M 1t fees - P (JPY) N/A 196 N/A N/A N/A
Management fees - R (USD) N/A 138 N/A N/A N/A
Management fees - S (USD) N/A 229 N/A N/A N/A
M, 1t fees - T (JPY) N/A 4,953 N/A N/A N/A
Management fees - U2 (JPY) N/A 265 N/A N/A N/A
Management fees - USD N/A N/A N/A 243 0
Management fees - X (JPY) N/A 175 N/A N/A N/A
Administrative fees - NF (JPY) N/A " N/A N/A N/A
Administrative fees - R (USD) N/A 42 N/A N/A N/A
Administrative fees - S (USD) N/A 70 N/A N/A N/A
Administrative fees - W (USD) N/A 58 N/A N/A N/A
Distribution fees - AUD N/A N/A N/A 397 N/A
Distribution fees - M [JPY Advisory) N/A 755 N/A N/A N/A
Distribution fees - M (USD Advisory) N/A 744 N/A N/A N/A
Distribution fees - P (JPY) N/A 196 N/A N/A N/A
Distribution fees - USD N/A N/A N/A 177" 0
Agency fees - AUD N/A N/A N/A 5 N/A
Agency fees - M (JPY Advisory) N/A 58 N/A N/A N/A
Agency fees - M (USD Advisory) N/A 57 N/A N/A N/A
Agency fees - USD N/A N/A N/A 22 0
Organization costs - AUD N/A N/A N/A 53 N/A
Organization costs - USD N/A N/A N/A 53¢ N/A
Legal expense 0 0 0 0 2
Interest expense 18,225 1,683 10 63 782
Miscellaneous expense 126 377 0 0 1
Total Expenses 18,350 11,944 10 709 1,099
Net | Income (Expense) 778,699 10,742 213 21,261 3,367
Net Realized Gain (Loss):
I in securities 3,416 289 0 6,538 112
in Affiliates 0 506,441 3,525 0 0
Exchange-traded or centrally cleared financial derivative instruments 122,754 0 0 9,309 716
Over the counter financial derivative instruments 18,692 488,840 (622) (1,563) (6,311)
Foreign currency (25,567) (286) (8) (771) (5)
Net Realized Gain (Loss) 119,185 17,604 2,895 13,513 (5,488)

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



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 Opportunities Fund |
Net Change in Unrealized Appreciation (Depreciation):
| in securities 437,492 60 1 16,235 3,163
1ts in Affiliates 0 855,004 5,809 0 0
Exchange-traded or centrally cleared financial derivative instruments 55,126 0 0 (4,342) (629)
Over the counter financial derivative instruments (16,809) 190,253 2,255 (303) 1,266
Foreign currency assets and liabilities (2,334 157 0 (165) (25)
Net Change in Unrealized Appreciation (Depreciation) 473,475 1,046,064 8,065 11,425 3,765
Net Gain (Loss) 592,670 1,063,668 10,960 24,938 (1,723
Net Increase (Decrease) in Net Assets Resulting from Operations $ 1,371,368 $ 1,074,410 11,233 $ 52,199 $ 1,644
* Foreign taxes $ 407 $ 0 $ 0 $ 0 $ 0

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

kB (20254£10 A 31 H BirE)
(B4 F) (Bf: LA B =
CORPORATE BONDS & NOTES 1.1% T o T $ n s 1 4500% due 11/01/2043 § 8§ 1%
L T 42 39 4.500% due 11/25/2044 (c) 3 8
Beignet Investor LLC T m 105 4.500% due 06/25/2046 (c) 275 19
6.581% due 05/30/2040 0 m_g i é: SEZ ?gggggig {ci 28 5 4.500% due 03/01/2047 209 29
Total Corporate Bonds & Notes 436 3.000% due 10/01/2049 gl 11; 14 4.500% due 09/25/2050 85 61
(Cost $830) T 3.000%due 11/01/2049 185 133 B o &
3.000% due 12/01/2049 6 5 2?33; 332 3553155333 o 339
Detroit, Michigan, Financial Recovery Bonds, Series 2014 3.000% due 03/01/2050 (f) 590 532 4'747“/0 due 03/25/2049 e z
4.000% due 04/01/2044 1690 1319 3.000% due 0412502050 o) i B 4797% duo 1252050 ;m I
. . !
Total Municipal Bands & Notes e S 82 807 4803% due 07125/2033 b "
(Cost $1.314) _— 3'nun“/z uﬁz oaimgggl n 10 4.830% due 07/01/2033 400 m
310 o DTG 5 " Fotid o vt L
Fannie Mae 3.000% due 04/01/2051 (f) 878 796 Sgggé‘] g"e gggggﬂﬁ 285 284
0.000% due 04/25/2037 (b) 7 - 3.000% due 05/01/2051 16 W % dﬂe U”Mgas . o o
0.000% due 03/25/2043 37 s 3000 due DGIOI/Z05T % B 52 :- 11/25/2054 i o
0.000% due 06/25/2043 5 3 3000% due OB0IZ051 I 1402 186 543 da 11/25/2024 "o b
0.000% due 05/25/2051 (c) il o 3.000% due 08012051 366 W s due 05/01/20 i o e
0.000% due 05/25/2051 13 3 S000% due 11/01/2051 40 381 B000% dﬂe m/mzzu5 i o
0.000% due 02/25/2052 (c) 7,726 s 3000% due 107252052 (o 658 m B.000% d Zus/m/zu53 - ol
0.005% due 06/25/2044 87 g 3000% due 0401/2059 ) 991 o5 6250% o 0901 ,2055 30 35
0.041% due 09/25/2042 280 1y 3.000% due 07/01/2060 303 2 G40% die m/m/zog3 b 10
0.703% due 07/25/2040 (c) 154 1y 3020%due 0310112028 100 ® 5% duE 02/m/2053 ; ]
0.703% due 06/25/2050 (c) 2,706 e 3280%due 050112047 4 4 B0 dui 04/01/20! g " "
0.753% due 10/25/2040 (c) 23 T 3290% due 0410112027 500 W B 05/01/205 . %
1.553% due 10/26/2041 (c) 1921 o 3290% due 0370172028 20 W b5 o og/m,mga 13 14
1.570% due 02/25/2046 (c) 4924 op  3430% due 050172028 100 0 g5 die m/m/zosg 2 i
1.573% due 08/25/2037 (c) 17 1 3500% due 10/01/2034 LY 4 B.500% duo 111011205 b b
1.573% due 07/25/2045 (c) 138 g 3500% due 11012034 87 8 500 dﬂe 12/01/20 y s e
1.703% due 02/25/2043 (c) 612 o 3500% due 05/01/2035 259 w65 :m/m/zu53 " 15
1.703% due 11/25/2049 (c) 7 1 3500% due 11/01/2049 ) 494 e o o 8 8
1.753% due 05/26/2049 (c) 3.500% due 02/01/2050 .500% due 02/01/2054 5 5
364 45 85 80 6.500% due 03/01/2054

1.753% due 07/25/2058 (c) 736 g 3500% due 0410172050 172 162 6.500% due 6/01/2054 . %
1.770% due 06/25/2052 (c) 163 1 3500% due 0710112050 14 106 6.500% due 07/01/20! 0 a
1.803% due 07/25/2050 (c) 161 o 3E0% due 060172051 370 W G :03/0112054 o "
1.853% due 01/25/2043 (c) 559 T 302%duwe 111812031 (o) 21 2 s o 09/01/2054 “ 4
1.903% due 05/25/2048 (c) 1,463 gy B70% due 0710112027 200 W 50 die 12/01/2024 ; :
1.817% due 10/25/2084 (c) 276 s HO00% due 127252028 o 99 1 B.500% . m/m/zos4 . ?
2.000% due 11/25/2042 & o M000% due 0510172037 139 198 650 dﬂe 02/01/20! ; o 1
2.000% due 02/25/2051 (c) 257 g3 MOO0% due 0310172038 159 1% 550 . 02/01/2055 " 1
2.000% due 01/25/2052 (c) 502 s MOO0% due 0BI0T/2038 89 B s50% uue oa/m/zo55 ! B e
2.000% due 03/25/2052 (c) 88 T 000% due 0910112038 5 B 6500 die oa/m/zog5 " 5
2.000% due 04/25/2052 (c) m 1o 000%due 10/01/2038 107 5 0k . 04/01/20 i o e
2.153% due 05/25/2038 (c) 181 14 000% due 10/01/2040 2 ? s dﬂe Ds/m/zu55 i a8
2.153% due 10/25/2041 (c) 1628 g MO00% due D6IZ512042 o 629 5 50 :07/0112025 " n
2.153% due 04/25/2042 (c) 180 co  000%due 1200172002 18 B 6500 o oﬂ/m/m&5 " I
2.303% due 06/25/2035 (c) 236 o 000%due 0BI01/2043 1 1 B500% die 09/01/2055 o o
2.303% due 11/25/2035 (c) 5 o 000% due 10/01/2045 U B 20 : 03/01/2045 h s
2.353% due 03/25/2036 () 3 1 000%due 11012045 o i J % 0

2.453% due 08/25/2035 (c) e 2 4.000% due 12/01/2045 35 % Fannie Mae, TBA (d)
2.500% due 12/25/2027 (c) 8 T .000%due 01012046 5 W o00%due 11/01/2040 4200 4193
2.500% due 12/25/2037 (c] 846 g A000% due 0410112047 9 & [ Ll AT 900 909
2.500% due 07/25/2050 (c) 202 2 4.000% due 05/01/2047 7 9 5.000% due 12/01/2054 6,100 6,065
2.500% due 09/25/2050 (c) 202 3 4.000% due 06/01/2047 1 ] 6.000% due 12/01/2055 22,000 22,494
2.500% due 11/01/2050 307 261 4.000% due 11/01/2047 5 4 7.000% due 12/01/2055 5,000 537

2.500% due 11/25/2050 (c) 155 7 4.000% due 01/01/2048 17 16 Freddie Mac

2500% due 12/25/2050 (c) 1281 yip 000 due 0200172048 5 5 0.000%due 05/15/2037 (b) 104 9
2.500% due 02/25/2051 (c) 907 150 4.000% due 03/01/2048 7 7 0.000% due 12/15/2042 5 4
%ggg‘;ﬁu Zue 09/01/2051 355 306 Z-UUUE/U due 09/01/2048 2 # 0.000% due 03/25/2052 (c) 189 4
.500% due 09/01/2051 (f) 460 399 .000% due 01/01/2049 (f) 1,000 968 0.000% due 10/15/2058 (b) 202 127
2.500% due 06/25/2052 (c) 8 D A000% duo 05/01/2048 () 508 s 0.041% due 08/15/2042 199 20
2500% due 10/25/2052 (c) 16976 sees  HO00% due 060112049 2 g5 0.963% due 02/15/2041 116 102
2.530% due 07/01/2026 g ’ 8 4.000% due 05/25/2050 89 7 1.152% due 07/15/2042 (c) 602 52
2.917% due 09/25/2054 (c) 356 % 4.140% due 04/01/2028 155 156 1.164% due 01/15/2041 1 0
3.000% due 11/26/2026 (c) 8 0 4.300% due 12/25/2032 2,500 2,496 1.217% due 11/25/2054 (c] 633 3
3.000% due 12/25/2027 (o) % o 385 due 04012033 166 166 1-B52% due 081512042 (c) 1,841 192
3.000% due 01/01/2038 5 g AS00% due 1200112038 108 109 1-852% due 121152046 (o ‘178 20
1.752% due 06/15/2032 (c) 0 »



1.763% due 11/25/2049 (c)
1.803% due 08/25/2050 (c)
1.817% due 10/25/2054 (c)
1.832% due 02/15/2044 (c)
1.852% due 12/15/2041 (c)
1.852% due 01/15/2048 (c)
1.921% due 02/15/2038 (c)
1.960% due 04/15/2047 (c)
1.969% due 08/15/2047 (c)
2.000% due 11/25/2080 (c]
2.000% due 04/25/2051 (c)
2.000% due 03/15/2052 (c)
2.000% due 04/15/2052 (c)
2.000% due 06/15/2052 (c)
2.202% due 06/15/2042 (c)
2.252% due 06/15/2031 (c)
2.500% due 02/15/2028 (c)
2.500% due 04/15/2028 (c)
2.500% due 04/25/2050 (c)
2.500% due 06/25/2050 (c)
2.500% due 02/25/2051 (c)
2.500% due 03/25/2051 (c)
2.500% due 06/25/2051 (c)
2.500% due 07/25/2051 (c)
2.500% due 08/01/2051 (f)
2.500% due 09/01/2051
2.500% due 09/25/2051 (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 02/01/2040 (f)
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 (f)
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
3.000% due 12/25/2051 (c]
3.000% due 08/25/2052 (c)
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
3.500% due 02/01/2050
3.500% due 05/25/2051 (c)
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 (f)
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 05/01/2048 (f)
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

A Bl
(B F) (BfL:F)
$ 34186 ¢ 426
43 6
265 23
302 6
769 44
3,267 a7
101 5
102 9
120 12
1,362 184
780 93
a7 51
654 88
1,860 248
298 37
251 19
31 1
263 5
337 54
386 55
377 43
49 58
382 46
155 18
3,138 2,122
364 314
143 15
82 10
248 34
960 147
647 606
13 12
26 2
28 5
8 7
446 402
88 15
15 14
16 14
" 10
0 81
126 114
178 30
319 51
291 6
28 5
3,454 561
37 33
6,467 1,259
177 166
12 105
202 36
5 5
10 10
28 27
81 79
602 587
24 2
65 63
4 3
2 2
5 5
42 40
1,002 962
73 13
584 139
50 51
29 30

4.500% due 04/01/2046
4.500% due 04/01/2049 (f)
4.747% due 09/25/2049
4.748% due 08/15/2057
4.785% due 05/15/2033
4.983% due 10/25/2052
5.000% due 03/01/2049
5.000% due 09/01/2054 (f)
5.000% due 11/01/2054 (f)
5.283% due 10/25/2064
5.283% due 11/25/2064
5.365% due 08/15/2048
5.433% due 11/25/2052
5.483% due 11/25/2064
5.500% due 01/01/2054
5.500% due 04/01/2054
5.500% due 05/01/2054
5.500% due 01/01/2055
5.500% due 09/01/2055
6.000% due 08/01/2053
6.000% due 11/01/2053
6.000% due 02/01/2055
6.000% due 06/01/2055
6.500% due 09/01/2053
6.500% due 11/01/2063
6.500% due 12/01/2053
6.500% due 01/01/2054
6.500% due 02/01/2054
6.500% due 03/01/2054
6.500% due 04/01/2054
6.500% due 05/01/2054
6.500% due 06/01/2054
6.500% due 07/01/2054
6.500% due 08/01/2054 (f)
6.500% due 08/01/2054
6.500% due 10/01/2054
6.500% due 11/01/2054
6.500% due 12/01/2054
6.500% due 01/01/2055
6.500% due 02/01/2065
6.500% due 03/01/2055
6.500% due 06/01/2055
6.500% due 07/01/2055
6.500% due 08/01/2055
6.500% due 09/01/2065

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 08/20/2042 (b)
0.000% due 06/16/2043 (b)
0.000% due 11/20/2046
1.974% due 12/20/2035 (c)
2.244% due 01/16/2040 (c)
2.254% due 01/16/2040 (c)
3.000% due 12/20/2047
3.000% due 02/20/2048
3.000% due 04/20/2050
3.000% due 08/20/2051
3.000% due 10/20/2051
3.000% due 11/20/2067
3.500% due 01/20/2052
3.500% due 03/20/2052
3.500% due 02/20/2053
4.000% due 12/16/2044 (c)
4.500% due 10/16/2028 (c]
4.500% due 08/20/2048
4.500% due 09/20/2048

A B
(B F) (BT
$ 08 il
330 326
91 90
170 165
7 7
420 417
100 102
478 471
466 464
315 316
573 574
132 133
362 362
1,114 117
14 14
393 398
14 15
420 432
595 611
977 1,012
21 21
131 137
337 351
4 4
103 108
368 388
34 35
M 43
38 |
7 7
301 319
153 162
107 13
1,000 1,036
32 34
130 137
38 4
127 134
158 167
2 2
13 14
97 103
33 35
184 194
278 294
512 446
27 24
12 9
n n
3 29
15 n
79 2
190 2
221 28
126 115
116 105
344 310
138 93
33 30
96 94
81 54
352 261
315 291
207 22
1 0
98 98
20 20

TA i
(AL F) (BfL:F)
$ 812 s o8

4.874% due 02/20/2053

5.034% due 07/20/2074 293 293
5.064% due 01/20/2073 97 97
5.064% due 02/20/2073 96 9%
5.064% due 03/20/2073 95 9%
5.084% due 01/20/2074 473 478
5.084% due 07/20/2074 1,038 1,048
5.114% due 01/20/2074 452 455
5.114% due 08/20/2074 505 509
5.184% due 06/20/2055 714 7
5.184% due 12/20/2073 478 481
5.284% due 06/20/2073 858 873
Ginnie Mae, TBA (d)

2.000% due 12/01/2055 3,300 2,745
3.000% due 12/01/2055 6,200 5,671
3.500% due 12/01/2055 889 814
4.000% due 12/01/2055 1,850 1,844
4.500% due 12/01/2055 13,300 12,970
5.000% due 12/01/2054 6,300 6,274
5.500% due 12/01/2055 500 504
6.000% due 12/01/2055 500 509
6.500% due 01/01/2058 2,500 2,574
Total U.S. Government Agencies 136,050
(Cost $148,719)

U.S. TREASURY OBLIGATIONS 0.2%

U.S. Treasury Bonds

4.875% due 08/15/2045 21 28
U.S. Treasury Notes

4.250% due 11/15/2034 100 101
4.250% due 08/15/2035 45 48
Total U.S. Treasury Obligati 175
(Cost $173)

MORTGAGE-BACKED SECURITIES 40.5%

Accredited Mortgage Loan Trust

4.366% due 09/25/2036 33 3
ACE Securities Corporation Home Equity Loan Trust

4.546% due 01/25/2037 4,773 1,042
Alternative Loan Trust

4.646% due 01/25/2036 f 38
4.666% due 10/25/2046 761 721
6.000% due 01/25/2036 9 5
American Home Mortgage Assets Trust

4.526% due 06/25/2037 385 381
American Home Mortgage Investment Trust

4.506% due 03/25/2046 37 34

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

5.201% due 09/25/2034 131 123
Ashford Hospitality Trust

5.605% due 04/15/2035 900 896
Asset-Backed Securities Corporation Home Equity Loan Trust
3.514% due 12/25/2036 1,000 938
5.006% due 11/25/2035 130 128
Banc of America Funding Trust

4.526% due 10/20/2036 135 106
BCP Trust

6.639% due 06/15/2038 1,000 322
Bear Stearns Asset-Backed Securities | Trust

6.000% due 03/25/2038 379 147
Chase Home Lending Mortgage Trust

5.433% due 05/25/2055 60 60
ChaseFlex Trust

4.786% due 06/25/2037 399 384
CIM Trust

0.500% due 07/01/2051 (c) 1,158 36
Citigroup Mortgage Loan Trust

5.533% due 07/25/2064 67 67
6.500% due 06/25/2054 M3 422



A Bl
(B F) (B F)

Citigroup Mortgage Loan Trust, Inc.

4.366% due 03/25/2037 $ 2 267
4.766% due 02/25/2035 8 74
COLT Mortgage Loan Trust

4.550% due 04/25/2067 344 344
Commercial Mortgage Trust

4.228% due 05/10/2051 950 934
Countrywide Home Loan Mortgage Pass-Through Trust
4.624% due 08/20/2035 154 145
6.000% due 02/25/2037 64 2
6.500% due 11/25/2037 a1 140
Credit Suisse Mortgage Capital Mortgage-Backed Trust
6.421% due 10/25/2037 945 562
Credit Suisse Mortgage Capital Trust

3.000% due 11/25/2056 70 61
4.139% due 12/27/2060 790 87
4.211% due 07/27/2081 558 566
4.868% due 06/25/2050 150 136
Credit-Based Asset Servicing & Securitization LLC

2.948% due 03/25/2034 33 37
CWABS Asset-Backed Certificates Trust

4.246% due 08/25/2037 559 514
4.386% due 06/25/2047 662 606
4.606% due 04/25/2046 32 32
4.806% due 03/25/2036 78 n
5.051% due 11/25/2034 342 340
CWABS, Inc. Asset-Backed Certificates

4.846% due 08/25/2047 184 182
CWABS, Inc. Asset-Backed Certificates Trust

5.606% due 02/25/2035 2 20
First Franklin Mortgage Loan Trust

4.326% due 12/25/2037 378 367
4.856% due 12/25/2035 610 600

Freddie Mac Multifamily Structured Pass-Through
Certificates

2.873% due 07/25/2054 197 189
4.660% due 01/25/2031 600 609
5.007% due 09/25/2030 91 94
5.430% due 06/25/2031 114 19
Fremont Home Loan Trust

4.426% due 08/25/2036 986 307
4.646% due 02/25/2036 1,000 932
GCAT Trust

3.000% due 04/25/2052 558 488
GS Mortgage Securities Corporation Trust

5.950% due 12/15/2036 830 820
GS Mortgage-Backed Securities Corporation Trust

4.211% due 07/25/2061 1,000 822
GS Mortgage-Backed Securities Trust

0.500% due 01/25/2083 (c) 329 10
2.500% due 07/25/2052 161 127
3.000% due 08/26/2052 238 208
GSAMP Trust

4.406% due 08/25/2036 677 586
4.991% due 07/25/2045 1,000 943
GSMPS Mortgage Loan Trust

8.000% due 01/25/2035 54 56
HarborView Mortgage Loan Trust

5.046% due 06/20/2035 87 82
Home Equity Asset Trust

4.666% due 08/25/2036 217 07
Home Equity Mortgage Loan Asset-Backed Trust

5.351% due 03/25/2035 56 55
Hundred Acre Wood Trust

5.000% due 12/25/2051 76 n
IMS Ecuadorian Mortgage Trust

3.400% due 08/18/2043 533 522
IndyMac INDX Mortgage Loan Trust

3.366% due 01/25/2036 12 n
3.400% due 06/25/2036 218 132

JTAR Bl
(BfL:F) (BfL:F)

JPMorgan Alternative Loan Trust

4.426% due 11/25/2036 $ 475 % 410
6.180% due 03/25/2036 108 98
JPMorgan Chase Commercial Mortgage Securities Trust
6.380% due 02/15/2035 823 795
JPMorgan Mortgage Acquisition Trust

3.783% due 07/25/2036 37 37
JPMorgan Mortgage Trust

0.484% due 02/25/2062 (c) 487 14
0.500% due 12/25/2051 (c) 600 18
0.500% due 05/25/2062 (c) 1,031 31
2.500% due 02/25/2052 70 58
2.500% due 04/25/2062 (c) 70 g9
5.000% due 05/25/2052 147 138
5.433% due 12/25/2054 384 383
JPMorgan Resecuritization Trust

4.500% due 04/26/2037 61 26
La Hipotecaria El Salvadorian Mortgage Trust

4.250% due 09/29/2046 206 189
Legacy Mortgage Asset Trust

5.750% due 07/25/2061 603 603
Lehman XS Trust

4.586% due 06/25/2047 36 34
Mastr Asset-Backed Securities Trust

4.886% due 02/25/2034 92 9%
MASTR Reperforming Loan Trust

7.000% due 07/25/2035 126 80
Merrill Lynch Mortgage Investors Trust

4.946% due 02/25/2037 1,619 430
Mill City Mortgage Loan Trust

2.750% due 08/25/2059 40 39
Morgan Stanley Asset-Backed Securities Capital I, Inc. Trust
3.435% due 01/25/2035 248 230
4.646% due 12/25/2034 565 547
Morgan Stanley Capital | Trust

2.428% due 04/05/2042 500 442
Morgan Stanley Mortgage Loan Trust

4.446% due 01/25/2047 170 50
6.000% due 10/25/2037 81 38
New Residential Mortgage Loan Trust

5.000% due 09/25/2051 144 135
0BX Trust

3.000% due 01/25/2052 76 67
Option One Mortgage Loan Trust

4.386% due 02/25/2037 90 60

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

4.841% due 09/25/2035 58 57
RAAC Trust

4.866% due 10/25/2046 44 4
Renaissance Home Equity Loan Trust

5.945% due 08/25/2036 m 61
6.115% due 08/25/2036 147 54
Residential Asset Mortgage Products Trust

4.666% due 09/25/2036 190 180
Residential Funding Mortgage Securities | Trust

6.000% due 09/25/2036 38 31
Saxon Asset Securities Trust

4.416% due 09/25/2037 272 264
Securitized Asset-Backed Receivables LLC Trust

4.346% due 11/25/2036 2,44 673
Sequoia Mortgage Trust

4.526% due 06/20/2036 98 93
Soundview Home Loan Trust

5.096% due 06/25/2035 579 618
Structured Adjustable Rate Mortgage Loan Trust

5.048% due 12/25/2034 1,002 935
Structured Asset Securities Corp.

4.366% due 05/25/2043 332 315

JTA i}
(BT F) (BAf:F)

Asset ities Ci Mortgage Loan Trust
4.376% due 02/25/2037 $ /6§ 374
Towd Point Mortgage Trust
3.000% due 06/25/2058 360 343
UBS Commercial Mortgage Trust
4.241% due 06/15/2051 1,000 995
UWM Mortgage Trust
5.000% due 09/25/2061 452 420
5.000% due 12/25/2051 154 144
WaMu Mortgage Pass-Through Certificates Trust
4.686% due 12/25/2045 38 35

Washington Mutual Mortgage Pass-Through Certificates
WMALT Trust

6.500% due 03/25/2036 206 148
Wells Fargo Home Equity Asset-Backed Securities Trust
6.206% due 11/25/2035 1,000 997

Wells Fargo Home Equity Trust Mortgage Pass-Through
Certificates

4.856% due 04/25/2034 64 64
Wells Fargo Mortgage-Backed Securities Trust

6.000% due 06/25/2037 822 72
Total Mortgage-Backed iti 32,757

(Cost $39,113)

[ASSET-BACKED SECURITIES 1.1%

Commonbond Student Loan Trust

1.980% due 08/25/2050 208 188
Credit-Based Asset Servicing & Securitization CBO XII Ltd.
7.840% due 12/15/2034 57 4
Hildene TruPS Financials Note Securitization Ltd.
5.549% due 10/10/2038 56 56
Navient Private Education Refi Loan Trust
1.690% due 05/15/2069 148 4
Store Master Funding I-VII
4.290% due 10/20/2048 545 541
Total Asset-Backed iti 930
(Cost $997)
[SHORT-TERM INSTRUMENTS 1.4%

800

Australia and New Zealand Banking Group Ltd.

3.170% due 11/03/2025 GBP 2 2
3.360% due 11/03/2025 $ 45 45
Bank of Nova Scotia

3.360% due 11/03/2026 12 12
Brown Brothers Harriman & Co.

0.120% due 11/04/2025 ¥ 1 0
3.360% due 11/03/2025 $ 1 1
Citibank N.A.

3.360% due 11/03/2026 24 2%
DBS Bank Ltd.

3.360% due 11/03/2026 137 137
DnB Bank ASA

1.080% due 11/03/2025 EUR 1 1
3.360% due 11/03/2026 $ 4 4
HSBC Bank PLC

1.080% due 11/03/2025 EUR 6 7
3.170% due 11/03/2025 GBP 19 2
JPMorgan Chase Bank N.A.

3.360% due 11/03/2026 $ 8 8
MUFG Bank Ltd.

0.120% due 11/04/2025 ¥ 624 4
Sumitomo Mitsui Trust Bank Ltd.

0.120% due 11/04/2025 615 4
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3.360% due 11/03/2025 $ 60_ ¢ 60
335

Total Short-Term 1,135
(Cost $1,135)
Total Investments in Securities (a) 214.1% $ 173,282
(Cost $192,281)
Financial Derivative

Instruments (g)(h) (1.9%) (1,564)
(Cost or Premiums, net $2,248)
Other Assets and Liabilities, net (112.2%) (90,770)
Net Assets 100.0% __§ 80948

TES TO SCHEDULE OF INVESTMENTS:

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, 2025 is 213.4% of Net Assets in the United States and other
countries comprising of 0.7% of Net Assets in aggregate.

(b) Principal only security.

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

(d) When-Issued security.
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