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Report of Independent Auditors

To the Trustee and Management of PIMCO Bermuda Trust
Opinions

We have audited the accompanying financial statements of PIMCO Bermuda Foreign Low Duration Fund,
PIMCO Bermuda 1.8, Low Duration Fund, PIMCO Emerging Markets Bond Fund (JITF), PIMCO
Emerging Markets Bond Fund (M}, PIMCO Emerging Markets Bond Fund (Yen-Hedged), PIMCO
Emerging Markets Bond Fund IT, PIMCO Real Return Fund and PIMCQ Short-Term Strategy (collectively
referred to as the “Funds”™), which comprise the statements of assets and liabilities, including the
schedules of investments, as of May 31, 2023 and the related statements of operations, of changes in net
assets, and of cash flows for PIMCO Real Return Fund, including the related notes, and the financial
highlights for the vear then ended {collectively referred to as the "financial statements™).

In cur opinion, the accompanying financial statements present fairly, in all material respects, the financial
position of each of the Funds as of May 31, 2023, and the results of each of their operations, changes in
each of their net assets, and the cash flows of PIMCQ Real Return Fund, and each of the financial
highlights for the vear then ended, in accordance with accounting principles generally accepted in the
United States of America.

Basis for Opinions

We conducted our audits in accordance with auditing standards generally accepted in the United States of
America (US GAAS). Our responsibilities under those standards are further deseribed in the Auditors’
Responsibilities for the Audit of the Financial Statements section of our report. We are required to be
independent of the Funds and to meet our other ethical responsibilities, in accordance with the relevant
ethical requirements relating to our audits. We believe that the audit evidence we have obtained is
sufficient and appropriate to provide a basis for our audit opinions.

Responsibilities of Management for the Financial Statements

Management is responsible for the preparation and fair presentation of the financial statements in
accordance with accounting principles generally accepted in the United States of America, and for the
design, implementation, and maintenance of internal control relevant to the preparation and fair
presentation of financial statements that are free from material misstatement, whether due to fraud or
EeITor.

In preparing the financial statements, management is required to evaluate whether there are conditions or

events, considered in the aggregate, that raise substantial doubt about the Funds’ ability to continue as a
going concern for one year after the date the financial statements are available to be issued.

PricewaterhouseCocpers LLP, 101 Seaport Boulevard, Suite 500, Beston, MA c2210
T: (617) 530 5000, Www_pwe.com;/us
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Auditors’ Responsibilities for the Audits of the Financial Statements

Our objectives are to obtain reasonable assurance about whether the financial statements as a whole are
free from material misstatement, whether due to fraud or error, and to issue an auditors’ report that
includes our opinion. Reasonable assurance is a high level of assurance but is not absolute assurance and
therefore is not a guarantee that an audit conducted in accordance with US GAAS will always detect a
material misstatement when it exists. The risk of not detecting a material misstatement resulting from
fraud is higher than for one resulting from error, as fraud may involve collusion, forgery, intentional
omissions, misrepresentations, or the override of internal control. Misstatements are considered material
if there is a substantial likelihood that, individually or in the aggregate, they would influence the judgment
made by a reasonable user based on the financial statements.

In performing an audit in accordance with US GAAS, we:

¢ Exercise professional judgment and maintain professional skepticism throughout the audits.

¢ Identify and assess the risks of material misstatement of the financial statements, whether due to
fraud or error, and design and perform audit procedures responsive to those risks. Such
procedures include examining, on a test basis, evidence regarding the amounts and disclosures in
the financial statements.

# Obtain an understanding of internal control relevant to the audits in order to design audit
procedures that are appropriate in the circumstances, but not for the purpose of expressing an
opinion on the effectiveness of the Funds’ internal control. Accordingly, no such opinion is
expressed.

e Evaluate the appropriateness of accounting policies used and the reasonableness of significant
accounting estimates made by management, as well as evaluate the overall presentation of the
financial statements.

¢ Conclude whether, in our judgment, there are conditions or events, considered in the aggregate,
that raise substantial doubt about the Funds’ ability to continue as a going concern fora
reascnable period of time.

We are required to communicate with those charged with governance regarding, among other matters, the
planned scope and timing of the audits, significant audit findings, and certain internal control-related
matters that we identified during the audits.

: \J o ]
i .«xévmﬁ-ix\ﬂouwuye{)cJuJLLp

Boston, MA
August 14, 2023
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(3) REFMAFAMKREF

ELa-YFIL-YE—2-T72K
RE ML ZAMER
20234 5 H31 H BIE
(&%« THA, R B, SRIAZEOBBLIOF 2 4T 558) #%<, )

Eatialin i
(T HLAL) (A7)

B4 ffRESS: 129. 5%
1 2. 9%

Jyske Realkredit A/S

1. 000% due 10/01/2050 DKK 1,321 $ 138
1. 000% due 10/01/2053 394 38
1. 500% due 10/01/2053 195 21
Nordea Kredit Realkreditaktieselskab
0.500% due 10/01/2043 443 48
1. 500% due 10/01/2053 200 20
2.000% due 10/01/2053 100 11
Nykredit Realkredit A/S
1. 000% due 10/01/2050 1, 100 115
1. 000% due 10/01/2053 104 11
1.500% due 10/01/2053 1, 746 183
3.000% due 10/01/2047 5 1
3.500% due 10/01/2053 321 42
Realkredit Danmark A/S
1. 000% due 10/01/2050 895 93
1. 000% due 10/01/2053 390 38
2.000% due 10/01/2053 100 11
770

Imperial Brands Finance PLC

3. 125% due 07/26/2024 $ 200 193
AT&T, Inc.

2.550% due 12/01/2033 251 197
AR 1,160

(BURRAE $1, 527)
REBUFFHEEE 8. 3%

Fannie Mae

3.000% due 05/01/2043 55 51
3.000% due 08/01/2043 167 152
4.666% due 10/01/2044 2 1
5. 488% due 07/25/2037 4 4
5.518% due 07/25/2037 6 6
5.578% due 05/25/2036 3 3
Fannie Mae, TBA (b)

4.000% due 07/01/2053 400 378
4.500% due 07/01/2053 1, 000 969
5. 000% due 07/01/2053 400 394
5.500% due 07/01/2053 300 300
6.500% due 07/01/2053 300 307
Freddie Mac

5.707% due 12/15/2037 8 8
Ginnie Mae

3.858% due 08/20/2068 47 46
5.731% due 04/20/2073 299 293
5.811% due 03/20/2073 201 199
6.100% due 05/20/2073 205 206
KEBTHRE R AR 3,317

(BRI $3, 360)

B BATES 107. 4%
A7 VEBIR (o)

0.125% due 10/15/2024 (e) 3,012 2,912
0. 125% due 04/15/2025 2,162 2,070
0. 125% due 10/15/2025 465 445
0.125% due 04/15/2026 633 599

MIOERLEZZROZ &,
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125% due 07/15/2026
125% due 10/15/2026 (e)
125% due 04/15/2027
125% due 01/15/2030
125% due 07/15/2030
125% due 01/15/2031
125% due 07/15/2031 (e)
125% due 01/15/2032
125% due 02/15/2051
125% due 02/15/2052
250% due 01/15/2025
250% due 07/15/2029
250% due 02/15/2050
375% due 07/15/2025
375% due 01/15/2027
375% due 07/15/2027
500% due 04/15/2024
500% due 01/15/2028
625% due 01/15/2026 (e)
625% due 07/15/2032 (e)
625% due 02/15/2043
750% due 07/15/2028
750% due 02/15/2042
750% due 02/15/2045
875% due 01/15/2029
875% due 02/15/2047
000% due 02/15/2046
000% due 02/15/2049
375% due 02/15/2044
625% due 10/15/2027 (e)
750% due 01/15/2028
000% due 01/15/2026
125% due 02/15/2040
125% due 02/15/2041
375% due 01/15/2025
500% due 01/15/2029
375% due 04/15/2032
625% due 04/15/2028
875% due 04/15/2029
KBTS & 7
(RAGEAE $47, 844)
== Ny ZREE 2.1%
Banc of America Funding Trust
3.831% due 01/20/2047
CIM Trust

6. 020% due 02/25/2049
Countrywide Home Loan Mortgage Pass—Through Trust
5. 718% due 04/25/2035

CS First Boston Mortgage Securities Corp.
4.904% due 01/25/2032
GSAMP Trust

5. 873% due 09/25/2035 (d)
GSR Mortgage Loan Trust
4.056% due 09/25/2035
Home Equity Asset Trust
5.813% due 02/25/2036
HSI Asset Securitization Corp. Trust
5. 458% due 05/25/2037
IndyMac INDX Mortgage Loan Trust
5.618% due 07/25/2035
5.978% due 05/25/2034

PPN RO 00000000L0LLCOLOLOL0LLLLeo e

52

BMYOERL RO &,

BRERMISFHEMR (KB
20234E 5 H 31 A H/E

ARE A
(FELfL)
$ 1,234
663
214
950
377
1,113
3,874
1, 535
580
173
1,274
1, 769
153
279
1,087
790
1,245
1, 894
2, 502
2,078
158
2,044
494
756

1, 430
563
859
324
2, 435
1,732
955
865
237
579
1,377
360
201
269
92

T

(FEA4L)
1,170
627
200
865
342
1,004
3,481
1,370
385
115
1,228
1,638
107
269
1,031
749
1,214
1,793
2,411
1,935
129
1,962
420
625
1,373
472
746
278
2,297
1,729
957
864
256
624
1,373
376
232
293
103

43, 069

42

75

61

16

69

19

98
104

36

68

58

15

67

19

92
94
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BREFMIEEHMAR (KBS

20234F 5 A 31 A BLTE

HHE W R

(FEfL) (FEAL)
Lehman XS Trust
7.438% due 12/25/2037 (d) $ 26 $ 27
Mellon Residential Funding Corporation Mortgage Pass-Through Trust
5.967% due 08/15/2032 4 3
New Residential Mortgage Loan Trust
2.750% due 07/25/2059 95 89
Option One Mortgage Loan Trust
5.993% due 11/25/2034 57 55
Residential Mortgage Securities 32 PLC
5.512% due 06/20/2070 GBP 62 7
Saxzon Asset Securities Trust
5. 448% due 09/25/2037 $ 11 11
Towd Point Mortgage Funding Granite4 PLC
5.411% due 10/20/2051 GBP 87 108
WaMu Mortgage Pass-Through Certificates Trust
3.974% due 03/25/2037 $ 13 12
Tl Ry S ERAR 845

(BRI $868)
rey b SyoEELS

Bosphorus CLO IV DAC

3. 777% due 12/15/2030 EUR 228 239
Cairn CLO III DAC

4.212% due 10/20/2028 15 16
Midocean Credit CLO V

6. 385% due 07/19/2028 $ 21 21
OZIM XXIV Ltd.

6.410% due 07/20/2032 100 98
STWD Ltd.

6.251% due 07/15/2038 63 63
THL Credit Wind River CLO Ltd.

6. 340% due 04/15/2031 100 98
Ty bRy 7 ERAE 535

(BUSIRAE $573)
R e —

Australia Government Bond

3.000% due 09/20/2025 (c) AUD 60 58
Canada Government Bond

4.250% due 12/01/2026 (c) CAD 177 142
France Government Bond (c)

0. 100% due 03/01/2026 EUR 232 246
0. 100% due 07/25/2038 114 114
Italy Buoni Poliennali del Tesoro (c)

0. 400% due 05/15/2030 118 115
1. 400% due 05/26/2025 1,199 1,276
Japan Government CPI-Linked Bond (c)

0. 005% due 03/10/2031 ¥ 21,049 160
0. 100% due 03/10/2028 29, 585 222
0. 100% due 03/10/2029 40,924 309
Mexico Government International Bond

4.500% due 11/22/2035 (c) MXN 327 19
V7Y UEEH 2, 661

ARG $2, 901)

Australia and New Zealand Banking Group Ltd.

2.870% due 06/01/2023 AUD 2 1
Bank of Nova Scotia

3.580% due 06/01/2023 CAD 1 1
4. 580% due 06/01/2023 $ 9 9
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BREFMIEEHMAR (KBS

20234F- 5 A 31 H BIfE
ARE A 2]
(FEAD (FEAL)
BNP Paribas Bank
2. 020% due 06/01/2023 DKK 1 $ 0
Brown Brothers Harriman & Co.
(0.370%) due 06/01/2023 ¥ 13 0
4. 770% due 06/01/2023 NZD 8 5
Citibank N. A.
4.580% due 06/01/2023 $ 10 10
DBS Bank Ltd.
4, 580% due 06/01/2023 52 52
DnB Bank ASA
2.870% due 06/01/2023 AUD 1 1
HSBC Bank PLC
2. 360% due 06/01/2023 EUR 54 58
3. 640% due 06/01/2023 GBP 0 1
JPMorgan Chase Bank N. A.
4. 580% due 06/01/2023 $ 42 42
MUFG Bank Ltd.
(0.370%) due 06/01/2023 ¥ 688 B
Sumitomo Mitsui Banking Corp.
(0.370%) due 06/01/2023 129 1
2. 360% due 06/01/2023 EUR 17 19
4.580% due 06/01/2023 $ 6 6
Sumitomo Mitsui Trust Bank Ltd.
(0.370%) due 06/01/2023 X 2,199 16
2. 360% due 06/01/2023 EUR 1 1
4. 580% due 06/01/2023 $ 117 117
345
SEH R AR 345
(BARI5E $345)
BEAMWESFSF (@) 129.5% $ 51,932
(BfRJ5AE $57, 408)
SMT VAT 4 TR
(£) (g) 0.2% 73
(REBFEE X7 VI 7 A, Mi%E $(18))
EOMOBIES X UCAK, WE (29.7%) (11,919)
HEREEE 100. 0% $ 40, 086

BB ARSI D EE

¥ PoRmE, THEACREICAREAShARREZRBRLTWEZ XD 5,

(a) 202345 A 31 HEEOHBEERRMIRIC X 5 BB MIEREHOREN L. KBTI 2MEED 118. 0%, 38X CHMBELRMED 11. 5%% 5D 5 EOMOEICL Y R
Eha,

(b) FEITRRIRPFEES,

(c) FEFROEEMEILA 7 LRIZH L TREELTWS,

) HBERRITICR- R,

EANE L UEOMfORSHRERE|

BFH sl B R HDB
HES FEALF© (B/B/%) (A/B/4) HAEY Rih
BSN 5. 180% 05/04/2023 07/06/2023 $ (1,573) $ (1,579)
DEU 5.170% 05/23/2023 06/13/2023 (8,504) (8,515)
W LREMNEFH $ (10, 094)
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BREFMIEEHMAR (KBS

20234 5 H 31 B BI/E
BROBRTHER A
F—r—F 4 b
BI®
BRG] 30T 31E»H9AR 90 A8 &t
LR
KEME $ 0 $ (8,515) § (1,579) § 0 $  (10,094)
B URERHEH $ 0 $ (8,515) $ (1,679) § 0 $  (10,094)
EANEF $ 0 $ (8,515) § (1,579) § 0 $ (10,094
U0 B Kihd $  (10,094)
LATFE, 2023 485 H 31 ABUED, HPEFICE HEANR S NCZEDOMOESFIERS | Ol L OEA/ GHE) ShBEEOMETH D,
(e) 2023425 A 31 HBAE, BATOVR Y —ZNOKHICHESE, Rl 10, 055 5k FADBAZERIMER L RoTVS,
LSRRI FH/BREL fEANB IV
05 BLBEERIC BElIkhhd  ERVIC  2OhoRée 5% Ty AR—Y
HEF ZEE 00 3RIEE KIE  phEEDE RERSIEH EAS EH) y—ME?
Ta— )L AR — - LR
BSN $ 0 $ (1,579 § 0o 3 0§ (1,579) § 1,546 $ (33)
DEU 0 (8,515) 0 0 (8,515) 8, 509 ®)
BANB X OEOMOBEFERS &H §$ 0 $ (10,099 § 0 $ 0

02023 485 B 31 B THIBF, RIGFOTFIE AT 10,250 2k BT, MEPHRL 3 486 THo7/m, THEAEIL, SHFRAENEHE, TH BR LG IBLIY

WLURERE G L2 D D,

@z 2=V — I, MEHETEITHORFES» L 0RILE MFEF~OFLE) OMFEHT, HALEXICZOMOELFERI 1O D=y AR - e —id,
R—OEMEEEET HR— 0O~ A X =B ESERBEESNABEIMOZC BN THE SRS, v A X —MREMCET 2BMERIC SV TIE, MBEREICET 5IE
RROES [~A ¥ —BEN) 2BEOZ L,

(f) &7 VT 4 7k : LREMT ) AT 4 TR E IR TREONR L 25MT Y T 4« THR

RIS RESAE EL L2
81 mE (A58 TR (#HER) BiE AR
Euro—Bobl 5-Year Note June Futures Short 06/2023 6 $ (7 $ 0o 3 (7
Euro—BTP 10-Year Bond June Futures Short 06/2023 6 @n 0 (1)
Euro—Bund 10-Year Bond June Futures Long 06/2023 4 0 8 0
Euro-Buxl 30-Year Bond June Futures Short 06/2023 2 (14) 0 (]
Euro—OAT 10-Year Bond June Futures Short 06/2023 2 (10) 0 (4)
Euro-Schatz 2-Year Note June Futures Short 06/2023 76 (54) 0 (26)
Japan Government 10-Year Bond June Futures Short 06/2023 1 (25) 0 (1)
Short Euro—BTP Note June Futures Short 06/2023 7 9) 0 (3)
U.S. Treasury 2-Year Note September Futures Short 09/2023 26 14 0 (8)
U.S. Treasury 5-Year Note September Futures Short 09/2023 1 0 0 (1)
U.S. Treasury 10-Year Note September Futures Short 09/2023 19 (4) 0 (8)
U.S. Treasury 20-Year Bond September Futures Short 09/2023 4 (4) 0 (3)
U.S. Treasury Ultra 30-Year Bond September Futures Short 09/2023 4 9) 0 (6)
HEKAH $ (149) $ 8 § (85)
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BREFMIEEHMAR (KBS

202345 H 31 A BI{E

X/ %R WA REBIFIRE EHIFEISG
EHeF  EBeAEE EELF (A/B/%) BETA i} /@R HE AR
X 3-Month EURIBOR (0. 526%) 11/21/2023 EUR 1,400 $ (35) $ 34 $ 1 $ 0
A 5-Year French CPT Ex

Tobacco Daily

Reference Index 0. 000% 03/15/2024 100 10 10 0 0
X 6-Month EURIBOR 0. 700% 04/11/2027 100 (10) (10) 0 0
A 6-Month EURIBOR 0. 650% 04/12/2027 100 (10) (10) 0 0
KA 6-Month EURIBOR 0. 650% 05/11/2027 100 (10) (10) 1 0
s 6-Month EURIBOR 1. 000% 05/13/2027 200 an an 1 0
A 6-Month EURIBOR 1. 000% 05/18/2027 100 (8) (8) 1 0
ZEN© 6-Month EURIBOR 2.879% 08/15/2032 400 (2) (2) 5 0
A 6-Month EURIBOR 0. 000% 11/04/2032 920 (239) (239) 9 0
KA 6-Month EURIBOR 0. 000% 11/08/2032 600 (156) (156) 6 0
X 6-Month EURIBOR 2.547% 03/09/2033 100 (4) (4) 1 0
=48 6-Month EURIBOR 2.920% 04/13/2033 500 1 1 0 (6)
LHN® 6-Month EURIBOR 3. 000% 09/20/2033 400 3 8 5 0
=hE 6-Month EURIBOR 0. 190% 11/04/2052 130 67 67 0 (D
=ZHE 6-Month EURIBOR 0. 195% 11/04/2052 150 77 7 0 (D
ZHE 6-Month EURIBOR 0.197% 11/08/2052 200 103 103 0 (2
ZHEY 6-Month EURIBOR 2. 500% 09/20/2053 200 3 () 0 (3)
= Bank of Japan

Uncollateralized

Overnight Call Rate 0. 450% 03/20/2029 ¥ 110, 070 (2) 27 5 0
ZHE Bank of Japan

Uncollateralized

Overnight Call Rate 0. 050% 12/15/2031 40, 000 12 4 0 (1
=Z0E Eurostat Eurozone

HICP Ex Tobacco

Unrevised Series NSA 0. 000% 09/15/2024 EUR 100 (1) (1) 2 0
B & Eurostat Eurozone

HICP Ex Tobacco

Unrevised Series NSA 0. 000% 05/15/2027 100 3 3 0 (1
A Eurostat Furozone

HICP Ex Tobacco

Unrevised Series NSA 0. 000% 08/15/2027 100 1 1 0 (1)
B2 Eurostat Eurozone

HICP Ex Tobacco

Unrevised Series NSA 0. 000% 03/15/2028 500 9 9 0 3)
Sz Furostat FEurozone

HICP Ex Tobacco

Unrevised Series NSA 0. 000% 08/15/2030 100 5 5 0 (D
=Z0E Eurostat Eurozone

HICP Ex Tobacco

Unrevised Series NSA 0. 000% 03/15/2031 400 (89) (87) 3 0
BE Eurostat Eurozone

HICP Ex Tobacco

Unrevised Series NSA 0. 000% 05/15/2032 200 10 9 0 (2)
Xt Eurostat Eurozone

HICP Ex Tobacco

Unrevised Series NSA 0. 000% 06/15/2032 100 3 3 0 (D
Z0E Burostat Eurozone

HICP Ex Tobacco

Unrevised Series NSA 0. 000% 05/15/2037 60 (4) (4) 1 0
Z0E Burostat Burozone

HICP Ex Tobacco

Unrevised Series NSA 0. 000% 04/15/2052 50 (6) (6) 1 0
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RERMAZFAMEK (BE)

20234 5 H 31 A BIE

Xth/%H WA REHFE EBhEEie
£8&F  TEEAEK EELF (H/B/%) BETA FR¢ifi /S #R BE A
Z0E Burostat Eurozone

HICP Ex Tobacco

Unrevised Series NSA 0. 000% 05/15/2052  EUR 10 (2) $ (2) 0 $ 0
= Eurostat Furozone

HICP Ex Tobacco

Unrevised Series NSA 0. 000% 12/15/2052 100 (6) (6) 2 0
Z0E Burostat Eurozone

HICP Ex Tobacco

Unrevised Series NSA 0. 000% 04/15/2053 100 (1) (2) 0 0
SZN Secured Overnight

Financing Rate 1. 750% 06/15/2024 $ 3,200 (154) (8) 11 0
FEA Secured Overnight

Financing Rate 1. 750% 06/15/2027 1,900 (168) (25) 6 0
ZHEw Secured Overnight

Financing Rate 1. 840% 11/15/2028 300 24 24 0 (1)
FH® Secured Overnight

Financing Rate 3. 085% 02/13/2034 1,300 (14) (4) 7 0
TENW Secured Overnight

Financing Rate 1.975% 11/15/2053 100 (26) (26) 1 0
ZHE0 Secured Overnight

Financing Rate 2. 865% 02/13/2054 500 18 8 0 (5)
BEN US CPI Urban

Consumers NSA 0. 000% 03/05/2026 400 36 36 0 (D
P& US CPI Urban

Consumers NSA 0. 000% 05/13/2026 200 14 14 0 0
it US CPI Urban

Consumers NSA 0. 000% 05/14/2026 100 7 7 0 0
A US CPI Urban

Consumers NSA 0. 000% 06/01/2026 100 7 7 0 0
A US CPI Urban

Consumers NSA 0. 000% 08/25/2027 200 28 28 0 0
BEN US CPI Urban

Consumers NSA 0. 000% 08/27/2027 200 27 27 0 0
A US CPT Urban

Consumers NSA 0. 000% 02/05/2028 190 an an 0 0
X US CPI Urban

Consumers NSA 0. 000% 08/26/2028 100 6 6 0 0
= US CPI Urban

Consumers NSA 0. 000% 07/25/2029 700 (85) (85) 2 0
ZhE US CPI Urban

Consumers NSA 0. 000% 11/04/2029 300 (44) (44) 1 0
=0E US CPI Urban

Consumers NSA 0. 000% 05/19/2030 300 (58) (58) 0 0
X US CPI Urban

Consumers NSA 0. 000% 02/24/2031 500 51 52 0 (2)
AU vy TEKEH $  (643) $ (33D 72 $§ (32

BMYOERL RO &,
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ELa-YF7IL-1)E2—2T7U KR
BRERMISFHEMR (KB
20234E 5 H 31 A H/E

PATHL, 2023 425 A 31 RBUED EREFT U T o TR £ IE R EEOR R L 2 5ERT ) /3T « T i O fiE L O EERELEOME CH D,

2023 455 H 31 BBRAE, 472 K FAOBERERN, LREMT ) AT 4 7THSB I CETERONR L REEMT VAT 4 THRRKOBHE L LTEAR
b T3, v X% —HRENICHET 2 BMERICOVTIX, MEERICHT 2EROES X7 &M 23Boz L,

STV NT 4 TRIE ST INT 4 TR
EBhREIG: EHREnG
i R [l &
WA A
FFav Ko AU 78BN AR FSav K AU TER |t

LSRRV ST 4 TR ETR
HPEEORRL RDEEMT Y AT
<« 7HEmad $ 0$ 8§ 72 $ 80 $ 0 $ (85) $ (32) $ (117)

O pmBHEERiE, EEMAY— FEET L, BIERICOW T, BBEBEICHT SEROE2 REFRSIB LRGN 43R0z L,

() BT VX7 14 7 Fidh : [EEBE|&RT ) N7 4 7Rk

BHA REFFIE/ HE

HES (A% gt Glb o BRERE BE A%

BOA 06/2023 $ 201 DKK 1,393 $ 0 $ (¢4}
BOA 07/2023 DKK 1,390 $ 201 1 0
BOA 07/2023 MXN 535 29 0 (1)
BOA 08/2023 AUD 69 46 2 0
BPS 06/2023 EUR 2,056 2,275 83 0
BPS 06/2023 GBP 158 198 2 0
BPS 06/2023 JPY 31, 000 228 6 0
BPS 06/2023 $ 149 DKK 1,025 0 2)
BPS 06/2023 52 EUR 48 0 (68}
BPS 06/2023 532 JPY 74,289 0 0
BPS 07/2023 JPY 73,904 $ 532 0 0
CBK 06/2023 CAD 173 128 0 0
CBK 06/2023 PEN 338 90 0 2)
CBK 06/2023 $ 127 CAD 173 0 0
CBK 06/2023 23 DKK 155 0 (¢H)
CBK 07/2023 CAD 173 $ 127 0 0
CBK 08/2023 $ 24 PEN 93 1 0
GLM 06/2023 24 91 0 0
IND 06/2023 589 DKK 4,093 0 (€]
IND 07/2023 DKK 4, 084 $ 589 4 0
JPM 06/2023 $ 65 DKK 440 0 (2
MBC 06/2023 59 EUR 54 0 (1)
MBC 06/2023 195 GBP 158 0 0
MBC 07/2023 GBP 158 $ 196 0 0
MYT 06/2023 JPY 43, 236 324 15 0
RBC 06/2023 $ 0 MXN 3 0 0
SCX 06/2023 DKK 3,404 $ 506 18 0
SOG 06/2023 $ 2,119 EUR 1,974 0 (15)
SOG 07/2023 EUR 1,974 $ 2,124 15 0
SSB 06/2023 $ 24 PEN 92 1 0
TOR 06/2023 DKK 3,707 $ 551 20 0
RETHRGEH $ 168 $ (30)
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ELa-YFIL-YE—2-T72K
BREFMIEEHMAR (KBS

20234F 5 A 31 A BLTE
XHh /R RIS B
HEH SER EBh&FIHEK EgheF] TR (A/B/%F) HETEY  BUSEE i)
Put = OTC 30-Year Interest Rate
NGF Swap 3-Month USD-LIBOR ZHE 2.285% 11/13/2023 300 § 19 § 62
ATy a AR $ 19 § 62
X/ %H HEFIRZH B FVIT A
ik SER ESheFIHES EBeF  fTEE (/B BEREY  (EH) Rl
Put - OTC 5-Year Interest Rate
NGF Swap 3-Month USD-LIBOR  3#A 2.300% 11/13/2023 1,300 $ (17) $ (79)
Ep)) HEFIRZHH FVIT A
HES SR AT v X EHER A/B/%) BETAY  (RE) ]
Maximum of [(Final Index/Initial Index
GLM Cap — OTC CPALEMU Index 120.716 - 1) - 3.000% 0] 06/22/2035 300 $ (14) $ (11)
Maximum of [0, Final Index/Initial
JPM Cap — OTC CPURNSA Index 243.273 Tndex—(1+4. 00%) "10] 04/22/2024 800 (6) 0
§ (20 $ (1n

RHAF S a &R

$ (3D $ (90)

PATiE, 2023465 H 31 BEAED, TG L OJEERBI&RNT U 87 « TR OMRE L OZEAN FZE) S EREOMECH S,

STV RT 4 TEE W7V T 4 THAK
JEEEES | R

AETH WA AU JEEES| RETH EH AUw7 JEEBBl FUIANTF4T BN TTAR-Y
HES B ASvar BN A3t B4 F7vary BH Exis DOFHIRIEE (8 v R
BOA $ 3 $ 0 $ o0 $ 3 $ (@ $ 0 $ 0 3 (@ $ 1 $ 0 § 1
BPS 91 0 0 91 (3) 0 0 (3) 88 0 88
CBK 1 0 0 1 3) 0 0 3) @ 0 2)
GLM 0 0 0 0 0 (11) 0 (11) (11) 0 (11)
IND 4 0 0 4 (Y] 0 0 (Y] 0 0 0
JPM 0 0 0 0 (2) 0 0 (2) (2) 0 (2)
MBC 0 0 0 0 (1) 0 0 1) (1) 0 (0
MY 15 0 0 15 0 0 0 0 15 0 15
NGF 0 62 0 62 0 (79) 0 (79) §%) 0 a7
RBC 0 0 0 0 0 0 0 0 0 0 0
SCX 18 0 0 18 0 0 0 0 18 0 18
S0G 15 0 0 15 (15) 0 0 (15) 0 0 0
SSB 1 0 0 1 0 0 0 0 1 0 1
TOR 20 0 0 20 0 0 0 0 20 0 20
JEEREE|
&t $ 168 $ 62 $§ 0 $ 230 $ (30) $ (90) $ 0 $ (120)

O EEAE, BREERL TS,

© g A= e — L, EBERBITHORER»LORNE BEHF~OKILE) OMELET, EERGIEHT Y AT  TERPLOT S AR— Ve —id, F—
DENFELHT HRA—0~ A Z = ESTREINDBEIMOAISNTRE SN, A X —ARIKIBE T 2 BMERIC OV TE, MBEEEICHT 2 ERO

EB =2y —M#FEK) 23RO L,
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ELa-YF7IL-1)E2—2T7U KR
BRERMISFHEMR (KB
20234E 5 H 31 A H/E

ST U ST 4 T s OAEME

DT, VAZ » 27 AR=V v =R EENT 7 7 0 ROF VAT 4 THESOATEMEOMETHS, 77 FOURZIZOWTHE, MEEEIC
XITAEROET [FERVAIBIUOEOMOI A7 28RO L,

2023 455 A 31 BREDOEE - AEHAEE LOSRT ) AT 1 T HERHOATEMME
~yVREIRE LT EShRWT Y A5 1 Fhik

BREN LUy RN =IAT 48N AETHEN SHIFA &t
SWTVNT 4 TR - BE
ERERNT Y ST o TR E IR IERE O
KL IR BERT Y ST ¢ TS
b7} 3 0 $ 0 $ 0 N 0 $ 8 $ 8
AT v T 0 0 0 72 72
$ 0 $ 0 $ 0 $ 0 $ 80 $ 80
JEFEES R U ST o TR
BT $ 0o 3 0o 3 0o 3 168  § 0o 3 168
WAL 2 0 0 0 0 62 62
$ 0 $ 0 $ 0 $ 168 $ 62 $ 230
$ 0 B 0 $ 0 $ 168 $ 142 $ 310
ST VAT 4 TR - A
&R ) ST o TR E S RE RO
KR LT HERT Y ST 0 TS
b7} $ 0 $ 0 $ 0 $ 0 $ 85 8§ (85)
ATy T 0 0 0 (32) (32)
$ 0 B 0 $ 0 S 0 $ [T (117)
JEBEERS |G U 8T o TS
B THIEA $ 0 $ 0o 3 0 $ (300§ 0 $ (30)
FEHIA T a v 0 0 0 0 (90) (90)
$ 0 $ 0 $ 0 $ (30) $ (90) $ (120)
$ 0 $ 0 $ 0 $ (30)  § (207) § (237)

2023 425 A 31 B THIFOERHAEF LOSMT ) AT 1+ RS ORE
~y VRRE LTHEShAWF U AT 1 TRES

BSEN  Z7VVy MRE AT 4 RH RETHREN SFIRH &t
STV AT 4 TRERITHH B ERMAME (BE)
ATV AT 4 TR E ISR ERD
KB LT HEBT Y ST 4 TS

FHAT a v $ 0o s 0 3 0§ 0o 3 18 1
5 0 0 0 0 732 732
AT TEEK 0 0 0 0 (248) (248)
$ 08 03 0 3 03 485  § 485
JEEEELS |Gl U N T o TS,
PETHOBR $ 0o s 0 3 0§ 101 3 0o S 101
WAL T av 0 0 0 0 (78) (78)
FHA T 5 0 4 0 0 105 109
$ 0 3 4 8 03 101§ 27§ 132
$ 0 $ 4§ 0§ 101 $ 512 $ 617
STV AT 4 TERICHPBREFHE (8K OMEEE
&R ) ST o TS E S ERO
KL g HERT Y NT 1 T
FHA T 5 $ 0 s 0 s 0 $ 0o 3 0 3 0
5 0 0 0 0 (275) (275)
AT T 0 0 0 0 (31) (31)
$ 0 $ 0 3 0 3 0 $ (306) 8 (306)
JEFEERG |G U 8T o TS
BRETHIRK $ 0o 3 0 3 0§ 126§ 0o 3 126
AL T v ay 0 0 0 0 (117) (117)
FEHA T a v 0 (2) 0 0 208 206
$ 0§ @ s 0 126§ 91§ 215
$ 0 $ (2) 3 0 3 126 $ (215) § (91)
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LU, 2023 455 31 REUED, 77 > KRS L OARRHER M50 54 > 7y MERICH > T ShEAEMENEOEE T 5.

2023 4E5 A 31 ABAE

ATFIY—BEOHT - A7) — L1 LyL 2 LL3 ATEMRE
BEAMRES. Rl
AR
PITEBI V7 74 F A $ 0 $ 770 $ 0 $ 770
PEYE 0 193 0 193
NP 0 197 0 197
K E B RE 0 3,111 206 3,317
KER AR 0 43, 069 0 43, 069
T =D e Ry TS 0 845 0 845
Ty Ry UEES 0 535 0 535
V7Y AR 0 2, 661 0 2, 661
S0 Rl S 0 345 0 345
G A MREA o5k $ 0 $ 51,726 $ 206 $ 51,932

SWT VT 4 THR - RE
FRERT U T 4 THESE IR EROXR E
LaRT VST 4 TR 8 72 0 80

JEBEELE | T U ST 1 TR 0 230 0 230
$ 8 $ 302 $ 0 $ 310
&WT VT 4 THER - A
FRERT U AT 4 TR E IR EROXR E R
L&/ Y NT 4 Tk (59) (58) 0 117)
JEBEIE | T U ST ¢ TR 0 (120) 0 (120)
$ (59) $ (178) $ 0 $ (237)
a8t $ (51) $ 51,850 $ 206 $ 52,005

2023 45 A 31 BRATHIRF., LV 30 ,//inbOEERBENI 2o T,

W OELESRDOZ &,
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